DEUTSCHE BORSE
clearsiream | ¢croup

Xact via Swift

User Guide

8 April 2024



Xact via Swift User Guide

8 April 2024
Document number: 6044

This document is the property of Clearstream Banking and information in this document may not be reproduced or
transmitted in any form or for any purpose, other than for intended business use, without the express written consent
of Clearstream Banking. Clearstream Banking (or Clearstream) in this document refers collectively to Clearstream
Banking S.A. (CBL) and Clearstream Banking AG (CBF). When referring to Clearstream in this document, this shall
also apply to LuxCSD S.A. unless otherwise specified.

© Copyright Clearstream Banking (2024). All rights reserved.

Clearstream Banking is a Deutsche Borse Group company.

Clearstream is a registered trademark of Clearstream International S.A. Swift is a registered trademark of the Society for
Worldwide Interbank Financial Telecommunication. Euroclear is a registered trademark of Euroclear Bank, operator of the

Euroclear system.

Clearstream International S.A. is a Deutsche Bdrse Group company.



Foreword

The Xact via Swift User Guide provides customers of Clearstream with an overview of the formats that
must be adhered to when sending securities instructions and the report layout available through the
Swift connectivity service.

This Guide will be updated periodically. You will also be notified from time to time of any change in
communications procedures and formats through announcements on the Clearstream website.

The examples, sample reports and case studies in this manual are provided for information purposes
only.

For general information about Clearstream services, please see the relevant Customer Handbooks.

OneClearstream

OneClearstream offers access to T2S, Eurobond and Global markets. The OneClearstream service
offers a unique value proposition for all CSD & ICSD customers with harmonised end-to-end processes
and service standards.

Customers have a choice between the ICSD model and the CSD model, or any combination of the two,
through one operating model and one common infrastructure. This Xact via Swift User Guide contains
information for all customers using the OneClearstream service, whether they are Clearstream
Banking S.A. (CBL), Clearstream Banking AG (CBF) or LuxCSD S.A.(LuxCSD) customers.

For some Swift fields there may be more than one type of Usage listed, please see the definitions

below:

Usage: Applicable to CBL, CBF and LuxCSD.
CBL usage: Applicable to CBL and CBF 6-series accounts.
CBL/CBF usage: Applicable to CBL, CBF 6-series accounts and all CBF accounts.
CBL/LuxCSD usage: Applicable to CBL, CBF 6-series accounts and all LuxCSD accounts.
CBF/LuxCSD usage: Applicable to CBF and LuxCSD acccounts.
CBF usage: Applicable to CBF only.
LuxCSD usage: Applicable to LuxCSD only.

Clearstream Banking 8 April 2024
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How this Guide is organised

Swift is constantly improving its services, with the enhancement of existing message types and the
addition of new ones, and Clearstream is continuously coordinating its efforts to bring these new and
enhanced features into service for its customers.

This manual is organised in such a way as to minimise disruption to the existing documentation when
adding or amending information. Details of new message types can be slotted into position without
disturbing the current pagination, and changes or additions to the details of a message type will cause
a minimum of repagination.

For information about: See:

Common Group Messages “Chapter 1. Common Group messages”
via MTn92, n95

Cash instructions “Chapter 2. Cash instructions”
via MT103, 200, 202, 210, 299

Cash statements and reports “Chapter 3. Cash statements and reports”
via MT900, 910, 940, 942, 950

Clearing and settlement instructions “Chapter 4. Clearing and settlement instructions”
via MT540, 541, 542, 543

Clearing and settlement reports “Chapter 5. Clearing and settlement reports”
via MT544, 545, 546, 547, 548, 578

Securities statements “Chapter 6. Securities statements”
via MT535, 536, 537, 538, 586

Custody instructions and reports “Chapter 7. Custody instructions and reports”
via MT564, 565, 566, 567, 568

Triparty Repo Service instructions and reports “Chapter 8. Triparty Collateral messages”
via MT527, MT558 (Only valid for CBL customers)

Fees and interest reports “Chapter 9. Fees and interest reports”

via MT290, 935 (Only valid for CBL customers)

The organisation of the manual is reflected in its page-numbering. Each chapter begins with
introductory and generic information, which is page-numbered in “folio-by-chapter” format, as follows:
4-1,5-1, 6-1 and so on.

The chapters are presented in numeric order of Swift message type within business activity. If a
message type can be used to carry more than one type of statement or report, details are provided for
each statement or report type in turn within the message type sequence. For example:

e 3-940-1is page 1 of details for a Cash Suspense Report via MT940 (15022), in chapter 3.
e 4-540-RF-1 is page 1 of details for a Receive Free instruction via MT540, in chapter 4.

e 5-545-RAP/c-1 is page 1 of details for a Receive Against Payment confirmation via MT545, in
chapter 5.

e 6-537-1is page 1 of details for a Statement of Pending Transactions via MT537, in chapter 6.
e 7-564-NO0-1 is page 1 of details for a Corporate Action Notification via MT564, in chapter 7.

Thus, the Guide is constructed in a modular fashion so that the current information can be extended
and new sections or chapters added with minimum inconvenience.

8 April 2024 Clearstream Banking
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Field format notation

The following is a key to symbols used in the message format tables:

6'n 6 numeric characters, fixed length
1lle one blank space

3la 3 alpha characters, fixed length
ISIN1'el2!c  “ISIN” followed by one blank,

followed by the ISIN, fixed length

6*50x
1!'n

15!d

/XS/9n

up to 6 lines of up to 50 characters each
one numeric character

15 numeric characters including
decimal separator, fixed length

“XS” between slashes followed by the
Common Code, up to 9 digits

Contact details

For further information or if you have specific questions regarding communications with Clearstream
Banking, please refer to your Customer Service Officer or contact the Connectivity Support Help Desk

by telephone, fax or email, as detailed on the Clearstream website.

Clearstream Banking
Xact via Swift User Guide
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http://www.clearstream.com/clearstream-en/contacts/connectivity
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General introduction

A key component in our communications strategy is a commitment to support all Swift and ISO
message standards that are applicable to our particular business environment and to use them in
industry-standard ways. To this end, we work closely with both Swift and ISO, making active
contributions to message development, to ensure that your needs and ours are met.

ISO15022 represents the latest standard that has been built and adopted by the securities industry in
order to enable higher straight-through processing rates and engender better efficiency.

Cash instructions can be sent using MT103, 200, 202 and 210 (referred to collectively as MT1xx/2xx).
Using these messages, you can pre-advise the entry of funds for your own cash accounts and instruct
the withdrawal of funds and book-entry transfers to other Clearstream Banking accounts, including
foreign exchange. For details of MT1xx/2xx, see “Chapter 2. Cash instructions”.

Although cash messages do not currently have ISO 15022 equivalents, these messages have been
improved by the implementation of the new standard. Therefore, Money Suspense (MT940), Interim
Money Suspense (MT942), Cash Balances [MT950) and Money Statement (MT950] via Swift ISO 15022
are detailed in “Chapter 3. Cash statements and reports”.

Settlement instructions can be sent to Clearstream Banking using the MT540-543 messages (see
“Chapter 4. Clearing and settlement instructions”). Negative validation feedback is provided via MT548.

The execution of your instructions can be confirmed using the MT544-547 messages and their status
reported via MT548. Settlement allegements are also reported via MT578. For details of these reports,
see "Chapter 5. Clearing and settlement reports”.

Statements of holdings, transactions and allegements are provided via the following standardised
message types:

e Statement of Holdings via MT535

e Statement of Transactions via MT536

e Statement of Pending Transactions via MT537

e Statement of Settlement Allegements via MT586

For details of Clearstream Banking securities statements via Swift, see "Chapter 6. Securities
statements”.

Custody information is provided via the MT56x messages (see “Chapter 7. Custody instructions and
reports”).

For details of sending Clearstream Banking Tripartite Repo Services instructions via the MT527, see
“Chapter 8. Triparty Collateral messages”.

Notifications of fees, lending and borrowing income and interest are available via MT290 and 935. For
details, see “Chapter 9. Fees and interest reports”.

Clearstream Banking 8 April 2024
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General introduction

SMPG compliance

As part of the continuous commitment to provide and adhere to the industry standards, the Clearstream
Banking IS0 15022 services comply with the recommendations of the Securities Market Practices
Group (SMPG).

As a consequence, changes in SMPG recommendations may impact the content of this Guide.

Sending instructions to Clearstream Banking

Clearstream Banking will not be responsible for the failure of any transaction where the customer’s
instruction does not conform to the Clearstream Banking format and Procedures described in this
Guide, and/or where, as a result, Clearstream Banking had to intervene to modify or re-enter the
instruction in the correct format.

Any Swift messages other than described in this Guide are not applicable to any automatic validation
and processing.

Access and security - Relationship Management Application (RMA)

Since the implementation of SwiftNet phase 2, traffic management is handled by the Relationship
Management Application (RMA).

Before customers can send instructions using Swift, they must be a user of the Swift network and the
required RMA authorisations must be in place for sending messages to Clearstream Banking.

If the exchange of RMA authorisations has not yet taken place, customers should contact their
Relationship Officer to initiate the exchange.

The Swift message types that are to be used for sending instructions to Clearstream Banking are,
without exception, authenticated messages.

Unauthenticated messages (Swift message categories 3 and 9) must not be used to send instructions to
Clearstream Banking.

MT599 messages can be used to send free-format messages to Clearstream Banking.

Other security conditions

Before you start sending formatted instructions to Clearstream Banking via Swift, you must confirm to
Clearstream Banking the list of account numbers and the Swift address through which you will instruct.
Clearstream Banking will link the account numbers to the BIC specified in your request.

If you have several accounts linked to one BIC, you must advise Clearstream Banking of your principal
account to be debited or credited, unless otherwise specified in the instruction.

Customers who want to send instructions for the same account number through two or more BICs,
must indicate their secondary links. It should be noted, however, that reports will only be sent to the
main address.

You are authorised to enter instructions for only those of your account numbers that are linked in
Clearstream Banking'’s files to your published Swift address.

CBL and LuxCSD customers only

If you change the Swift address that you use to send instructions to Clearstream Banking, you must
notify Clearstream Banking in advance, by sending your notification via MT599 to the "ATTENTION OF
PPICONNECT”

8 April 2024 Clearstream Banking
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General introduction

Validation of instructions

Immediately upon receipt of a customer securities instruction (via MT54x] or customer cash instruction
(via MT1xx/2xx), Clearstream Banking runs an initial validation routine to check for format compliance,
completeness, correctness and so on.

Validation of securities instructions

Badly formatted or erroneous securities instructions that are identified in the initial validation routine
will not be processed further by Clearstream Banking and will be advised to the customer immediately
by means of an MT548.

Note: Where an instruction contains more than one error, Clearstream Banking cannot guarantee to
identify each error in the advice of error message sent to the customer.

Validation of cash instructions
Real-time validation feedback is provided to all users for cash instructions.

Customers have the possibility to subscribe to an automated repair service for failed cash instructions.
Invalid cash instructions which are not subject to the automatic repair service will be automatically
rejected to the Sender of the instruction.

Customers should note that Clearstream Banking cannot be held responsible for failure of incorrect
processing arising from an instruction that had to be manually entered by Clearstream Banking.

Transaction Reference Numbers

Clearstream Banking accepts 16-character Transaction Reference Numbers in your instructions when
sending them to Clearstream Banking via Swift. Each Transaction Reference Number must be unique;
no two instructions may bear identical Transaction Reference Numbers.

Clearstream Banking will store your 16-character reference but will convert it to a 7-digit Transaction
Reference Number (TRN) for processing the instruction. Clearstream Banking will report 16-character
references in all reports via Swift to customers.

Replacement instructions, cancellations and confirmations can support the original 16-character
reference assigned by the customer to the instruction, or the seven numerics assigned by Clearstream
Banking.

Clearstream Banking 8 April 2024
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General introduction
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1. Common Group messages

This chapter describes the formats and procedures for Swift Common Group messages.

The following table lists the Swift Common Group messages used by Clearstream Banking:

Swift message Purpose Page
MTn92 Cancellation request 1-n92-1
MTn95 Queries 1-n95-1
Clearstream Banking 8 April 2024

Xact via Swift User Guide 1-n9%x-1



Common Group messages
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MTn92 - Cancellation Request

An MTn92 is a Common Group message that can be used to cancel an MT103, MT202 or MT210. The
Common Group consists of messages that are common to all message categories. The category digit
“n” is assigned according to the category that best encompasses the business purpose of the message.
Thus, MT1xx is cancelled via MT192, and MT2xx via MT292. However, you cannot use an MT292 to
request cancellation of an MT200. To cancel an MT200, you must send an authenticated free-format
message (MT299), repeating the details of your instruction, to:

Clearstream Banking, Luxembourg
Attn: Banking Transactions Luxembourg
BIC Address: CEDELULL

Note: An authenticated MT299 free-format message can also be sent to cancel an MT103, MT202 or
MT210.

The deadline for cancellation of cash instructions corresponds to the input deadline. However, if the
instruction has already been executed by CBL, the MTn92 is ignored.

The following table lists the fields for an MTn92 cancellation request:

M/0a Tag Field Name Content/Options Page
M :20: Transaction Reference Number 16x 1-n92-2
M :21: Related Reference 16x 1-n92-2
M :11a: MT and Date of Original Message Option S only 1-n92-2
0 :79: Narrative 4lc/[bbx 1-n92-2

CM A copy of (at least]) the mandatory fields of the original message

a. M= Mandatory. O = Optional. CM = CBL Mandatory. C = Conditional.

Clearstream Banking 8 April 2024
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Common Group messages

MTn92 - Field specifications for a Cancellation request

MTn92 contains data fields as described below.

:20: Transaction Reference Number

Format: l6x Mandatory

Field purpose:  This mandatory field must contain the sender’s unambiguous identification of this message.
Its detailed form and content are at the discretion of the sender.

:21: Related Reference

Format: l6x Mandatory

Field purpose:  This mandatory field must contain the Transaction Reference Number of the Swift message
that contains the instruction that is requested for cancellation, as supplied in field :20: in the
original message.

:11a:  MT and Date of the Original Message

Format: Option S only Mandatory

Field purpose:  This mandatory field references the original message that contained the transaction to be
cancelled.

Subfield 1 must contain the 3-digit Swift message type number of the original message (the
message containing the transaction to be cancelled).

Subfield 2 must contain the date, in ISO format YYMMDD, on which the original message was
sent.

Subfield 3 is optional and can contain the 4-digit session number and 6-digit input sequence
number of the original message.

:79: Narrative

Format: 4'c//44x Optional

CBL usage: This field may contain one of the following cancellation reason codes, followed by the optional

narrative:
/AGNT/ Incorrect Agent
/AM09/ Wrong Amount
/COVR/ Cover payment has either been returned or cancelled
/CURR/ Incorrect Currency

/CUST/ Requested by Customer
/CUTA/ Cancel upon Unable to Apply
/DUPL/ Duplicate Payment

/FRAD/ Fraudulent Origin

/TECH/ Technical Problem

JUPAY/ Undue Payment

8 April 2024 Clearstream Banking
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MTn95 - Queries

The MTn95 is a Common Group message that can be used to reject MT103, MT200, MT202 or
MT210. The Common Group consists of messages that are common to all message
categories. The category digit “n” is assigned according to the category that best
encompasses the business purpose of the message. Thus, MT1XX is rejected via MT195, and
MT2xx is rejected via MT295.

Rejection Messages Guidelines

The Payment Reject Mechanism is based upon Swift Usage Guidelines and is designed to
increase automation and remove ambiguity.

Rejects may occur when the message and/or instruction has not yet been settled, (i.e., the
debit/credit has not yet occurred).

A rejected instruction will not be further processed by Clearstream Banking and therefore
requires a new corrected instruction from the customer.

As a general rule, the payment reject message should always follow the same route as the
original transaction. This ensures that all relevant information used in the original payment
chain is contained in the reject message received by the original Sender. The customer must
make sure a correction process is in place in order to correct the rejected instructions.

It should be noted that the validation process stops at the first error found in the instruction
and as such does not report multiple errors of an instruction.

It should also be noted that multiple transaction messages will be split into individual
instructions and rejected as such.

Clearstream Banking 8 April 2024
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Common Group messages

The following table lists the fields for an MTn95 query:

M/02 Tag Field Name Content/Options Page
M :20:  Transaction Reference Number 16x 1-n95-2
M :21:  Related Reference 16x% 1-n95-2
M :75:  Queries 6*35x 1-n95-2
0 77A Narrative 20*35x 1-n95-2
0 :11la: MTand Date of Original Message OptionR or S 1-n95-3
c :79:  Narrative 35%50x 1-n95-3
c A copy of (at least) the mandatory fields of the original message

a. M = Mandatory. O = Optional. CM = CBL Mandatory. C = Conditional.

MTn95 - Field specifications for rejection messages

MTn95 contains data fields as described below. The following conditional rule applies:

C1 Either field :79: or a copy of at least the mandatory fields of the original message must be
present.
:20: Transaction Reference Number
Format: l6x Mandatory

Field purpose:  This mandatory field must contain the sender’s unambiguous identification of this message.
Its detailed form and content are at the discretion of the sender.

:21: Related Reference

Format: 16x Mandatory

Field purpose:  This mandatory field must contain the Transaction Reference Number of the Swift message
that contains the instruction that is requested for cancellation, as supplied in field :20: in the
original message.

:75: Queries

Format: 6*35x Mandatory

Field purpose:  This mandatory field must contain the standard text: “Message Rejected, please reinstruct
corrected message”

8 April 2024 Clearstream Banking
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MTn%5 - Queries

:77A:  Narrative

Format: 20*35x Optional

Field purpose:  This field is optional.

CBLusage: This will not be used for CBL rejection.

:11a:  MT and Date of the Original Message

Format: Option R only Optional
3!n MT number
6!n Date

(4'n6'n) Session number and ISIN

Field purpose:  For the purpose of a CBL rejection, only option R is used. The MT number of the original
message must be provided, followed by the Merva Receipt Time stamp, followed by the
Session Number and ISIN.

Date must be a valid date expressed as YYMMDD. MT Number must be a number in the range
100-999.

:79: Narrative

Format: 35*50x Conditional

Condition: ~ C1 Either field :79: or a copy of at least the mandatory fields of the original message must be
present.

Field purpose:  This field must be structured as follows

Line Code  Structure Presence CBL definition

1 /REJT/ 2!n[1'all/2c] M /REJT/ Means a reject and is followed by the
identification of the field causing the reject.

2 [2\c2'n/ [44x]for field 79 M Reason code, optionally followed by a text description of
the reason code.

/MREF/ 16x M Sender's reference, i.e. field 20 of the original message.

4 /TREF/ 16x 0 Field /TREF/ will not be used by CBL for the purpose of
Rejection messages.

5 /CHGS/ 3'a15d 0 Field /CHGS/ will not be used by CBL for the purpose of
Rejection messages.

6 JTEXT/ [44x] for field 79 0 The /TEXT/ field will be used to provide further details

regarding the original instruction to be rejected.
Requirements will be defined by type of instruction i.e.,
10, 90 and 9X.

Clearstream Banking 8 April 2024
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Common Group messages

The field causing the reject is further identified in Line 1 by

Field structure

2'n

[11a]

[/2c]

Definition
The field tag of the field in which the error occurred (for example, ‘32" denotes the
error occurred in field 32a).

If applicable, this gives the letter option of the preceding field tag in which the error
occurred (for example, ‘A" after ‘32" means field 32A).

If a field tag appears more than once in a message type, this alphanumeric code
details the sequence.

Rejection structure of field :79: for type 10 instruction in MT210:

Original message:

Cancellation
message:

Line 1 contains the code word /REJT/ between slashes, followed by the
field tag, and letter option if any, that contains the error.

Line 2 contains the reason code between slashes followed by a narrative
description of the error. For an explanation of the reason codes reported
by CBL, see "MTn95 reason codes” on page 1-n95-7.

Line 3 contains the code word /MREF/ between slashes, followed by the
Sender's transaction reference number in field :20: of the original
message.

Lines 4 - 8 contain the code word /TEXT/ between slashes, followed by
the fields shown below, with the content as provided in the original
MT210.

:79:/REJT/
/AMO02/
/MREF/
JTEXT/:25:
//:30:
//:21:
//:32B:
//:56A:

The structure within the /TEXT/ field requires each tag to appear on a
new line and each new line must start with a double slash '//".

Where the original field contains information in the account number line
in addition to free text and /or BIC, the information in field :79: of the
rejection message will be provided in one line, separated by a space.

:58A:/001-4-111111
ABCDCH2HXXX

//:58A/001-4-111111 ABCDCH2HXXX

8 April 2024
1-n95-4
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MTn%5 - Queries

Rejection structure of field :79: for type 90 instruction:

Line 1 contains the code word /REJT/ between slashes, followed by the
field tag containing the error.

Line 2 contains the reason code between slashes, followed by a narrative
description of the error. For an explanation of the reason codes reported
by CBL, see "MTn95 reason codes” on page 1-n95-7.

Line 3 contains the code word /MREF/ between slashes, followed by the
Sender's transaction reference number in field :20: of the original
message.

Lines 4 - 8 contain the code word /TEXT/ between slashes, followed by
the fields shown below, with the content as provided in the original
message type.

MT103/103+ :79:/REJT/
/AMO02/
/MREF/
/TEXT/:25:
//:32A:
//:33B:
//:50a:
//:53a:
//:57a:

MT200 :79:/REJT/
/AMO02/
/MREF/
/TEXT/:32A:
//:53a:
//:57a:

MT202 :79:/REJT/
/AMO02/
/MREF/
JTEXT/:21:
//:32A:
//:53a:
//:57a:
//:58a:

The structure within the /TEXT/ field requires each tag to appear on a
new line and each new line must start with a double slash '//".

Where the original field contains information in the account number line

in addition to free text and /or BIC, the information in field :79: of the

rejection message will be provided in one line, separated by a space.
Original message: :58A:/001-4-111111

ABCDCH2HXXX

Cancellation //:58A:/001-4-111111 ABCDCH2HXXX
message:

Clearstream Banking 8 April 2024
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Common Group messages

Rejection structure of field :79: for type 9x instruction:

MT103/103+

MT202

Original message:

Cancellation
message:

Line 1 contains the code word /REJT/ between slashes, followed by the
field tag containing the error.

Line 2 contains the reason code between slashes, followed by a narrative
description of the error. For an explanation of the reason codes reported
by CBL, see "MTn95 reason codes” on page 1-n95-7.

Line 3 contains the code word /MREF/ between slashes, followed by the
Sender's transaction reference number in field :20: of the original
message.

Lines 4 - 8 contain the code word /TEXT/ between slashes, followed by
the fields shown below, with the content as provided in the original
message type.

:79:/REJT/
/AMO02/
/MREF/
/TEXT/:23B:
//:32A:
//:33B:
//:50a:
//:53a:
//:57a:

:79:/REJT/
/AMO02/
/MREF/
JTEXT/:21:
//:32A:
//:53a:
//:57a:
//:59%a:
/:T1A:

The structure within the /TEXT/ field requires each tag to appear on a
new line and each new line must start with a double slash '//".

Where the original field contains information in the account number line
in addition to free text and /or BIC, the information in field :79: of the
rejection message will be provided in one line, separated by a space.
:58A:/001-4-111111

ABCDCH2HXXX

//:58A/001-4-111111 ABCDCH2HXXX

8 April 2024
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MTn95 reason codes

Standard reason codes

Code
ACO1
AC02
AC03

ACO4
ACO05

ACO06

AMO1

AMO02

AMO03

AMO4

AMO5

AMO6

AMO7

AMO08

BEO1

BEQ2

BEO3

BEO4

BEQ5

AGO1

AGO02

DTO1

Type
Account Number
Account Number

Account Number

Account Number

Account Number

Account Number

Amount

Amount

Amount

Amount

Amount

Amount

Amount

Amount

Beneficiary

Beneficiary

Beneficiary

Beneficiary

Beneficiary

Agreement

Agreement

Date

Clearstream Banking
Xact via Swift User Guide

Swift Reason
Format of account number not correct
Format of account number non-numeric

Format of account number is not valid for
local Sort/National Clearing Code

Account number closed on Receiver's book

Account number specified is not a valid
account at the Account With Institution

Account specified is blocked, prohibiting
posting of transactions against it

Specified transaction/message amount is
equal to zero

Specified transaction/message amount is
greater than allowed maximum

Specified transaction/message amount is in
an non processable currency outside of
existing agreement

Amount of funds available to cover specified
transaction/message amount is insufficient

This transaction/message appears to have
been duplicate

Specified transaction amount is less than
agreed minimum

Amount specified in transaction/message
has been blocked by regulatory authorities

Specified charges amount is not as agreed
between Sender and Receiver

Specification of Beneficiary is not consistent
with associated account number

Beneficiary specified is not known at
associated Sort/National Clearing Code

Beneficiary specified no longer exists in the
books

Specification of beneficiary address, which
is required for payment, is missing/not
correct

Party who initiated the transaction/message
is not recognised by the Beneficiary

No agreement is on file at the Receiver for
affecting associated transaction/message

Bank Operation code specified in the
transaction/message is not valid for receiver

Invalid date (e.g. wrong settlement date)

MTn%5 - Queries

Reported reason
Format A/C incorrect
Format A/C non-numeric

Format A/C invalid for local
Sort/NCC

A/C closed on Receiver's book

A/C invalid at Account With
Institution

A/C specified blocked
Specified amount equal to zero

Specified amount greater than
allowed max

Specified amount in non processable
currency

Funds available insufficient
Duplicate transaction or message
Specified amount less than agreed
minimum

Amount blocked by regulatory
authorities

Charges not as agreed

Beneficiary not consistent with A/C
Beneficiary not known at Sort/NCC

Beneficiary no longer exists

Beneficiary address missing/not
correct

Party not recognised by the
Beneficiary

No agreement with the Receiver

Bank Operation code not valid for
receiver

Invalid date

8 April 2024
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Common Group messages

Code Type Swift Reason Reported reason

MS01 General Reason has not been specified due to Reason not specified due to
sensitivities sensitivities

PY01 Party Unknown Account - With Institution Unknown A/C - With Institution

RF01 Reference Transaction reference is not unique within ~ Transaction ref is not unique
the message

RC0O1 Routing Code Routing code specified in the Routing code has an incorrect
transaction/message has an incorrect format
format

RC02 Routing Code Routing code specified in the Routing code is not numeric
transaction/message is not numeric

RC03 Routing Code Routing Code specified in the Routing Code invalid for local
transaction/message is not valid for local clearing
clearing

RC04 Routing Code Routing Code specified in the Routing Code refers to a closed
transaction/message refers to a closed branch
branch

TMO01 Receipt Time Associated transaction/message was Received after processing cut-off
received after agreed processing cut-off time
time

8 April 2024 Clearstream Banking

1-n95-8

Xact via Swift User Guide



MTn%5 - Queries

Bilateral reason codes

Code Type Reported reason

XB01 Bank Operation Code Bank Operation Code not allowed in CBL
XCO01 Account Instruction not permitted for SSA

XC02  Account No WOF permitted on this A/C

XC03  Account Instruction not permitted for transit A/C
XC04  Account Instruction not permitted for Eurex A/C
XC05  Account Missing Customer’s account

XC06 Account Invalid Customer's account

XC07  Account Emitter not authorised to instruct on A/C
XC08 Account Field 54a not allowed in CBL

XC09  Account Option C not allowed in CBL

XC10 Account Option B and C not allowed in CBL

XC11  Account No PAF permitted on A/C

XC12  Account No customer input allowed on this Nostro

XC13 Account
XC14 Account

XC15  Account Instruction not allowed for guarantor A/C
XC16  Account Instruction not allowed for domestic A/C
XC17  Account Instruction not allowed for exposure A/C
XC18  Account Instruction not allowed for Euroclear A/C
XC19  Account Instruction not allowed for Nostro A/C
XC20  Account Instruction not allowed for CMS A/C
XC21 Account Instruction not allowed for Repo A/C
XC22  Account Instruction not allowed for SSL A/C

XC23  Account Instruction not allowed for trustee A/C
XC24  Account Instruction not allowed for this A/C

XC25  Account Transfer not allowed with SSA counterparty
XC26  Account Counterparty A/C is blocked

XC27  Account Transfer not allowed with transit A/C
XC28  Account Transfer not allowed with Eurex A/C
XC29  Account Transfer not allowed with guarantor A/C
XC30  Account Transfer not allowed with domestic A/C
XC31 Account Transfer not allowed with Exposure A/C
XC32  Account Transfer not allowed with Euroclear A/C
XC33  Account Transfer not allowed with Nostro A/C
XC34  Account Transfer not allowed with CMS A/C

XC35  Account Transfer not allowed with Repo A/C

XC36  Account Transfer not allowed with SSL A/C

XC37  Account Transfer not allowed with this account
XDO01 Date Requested value date must be numeric
XD02 Date Invalid Requested value date

Clearstream Banking 8 April 2024
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Common Group messages

Code Type Reported reason

XD03 Date RVD greater than 30 days in the past

XD04  Date RVD greater than 400 days in the future

XGO01 Generic Duplicate instruction is not permitted

XG02  Generic Invalid category of original message

XG03 Generic Invalid original message type 200/201

XP0O1 Pay to Currency not accepted in the pay to country
X101 ISO Currency Currency must be a valid ISO currency

X102 ISO Currency Currency must be a cash currency

X103 ISO Currency Currency blocked for external cash instruction
XMO01T  Amount Decimals instructed not consistent

XS01 Sender to Receiver Information Field 72 contains non authorised codes

XX01 Cancellation not applied No target instruction found to cancel

XX02 Cancellation not applied Target state does not permit cancellation

8 April 2024 Clearstream Banking
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2. Cash instructions

This chapter describes the formats and procedures for sending cash instructions to Clearstream
Banking via Swift MT1xx and MT2xx messages (that is, MT103/103+, MT200, MT202, MT210 and MT299).
Information is also included for MT192 and MT292 cancellation request messages.

Note: Any other Swift message type (for example, MT102, MT199, MT205] is not applicable to any
automatic validation and processing.

Clearstream Banking will not be responsible for the failure of any transaction in which the customer’s
instruction does not conform to the format and procedures described in this manual, and/or in which,
as a result, Clearstream Banking has had to intervene to modify or re-enter the instruction in the
correct format.

Before you begin to use MT1xx/2xx to send cash instructions to Clearstream Banking, please refer to
the details of Clearstream Banking instructions and MT1xx/2xx messages

The following table shows the relationship between the Swift MT1xx/2xx messages and Clearstream
Banking instructions.

Swift message

MT103/103+

Single customer credit

transfer

Type

90
90

Clearstream Banking instructions
Withdrawal of funds out of Clearstream Banking

Withdrawal of funds out of Clearstream Banking via
TARGET2

Page
2-103-90-1
2-103-90/T2-1

9X Internal transfer of funds 2-103-9X-1
MT200 90  Withdrawal of funds out of Clearstream Banking 2-200-90-1
Financial institution ) ) )
transfer for its own 90  Withdrawal of funds out of Clearstream Banking via 2-200-90/T2-1
account TARGET?2 e —
MT202 90  Withdrawal of funds out of Clearstream Banking 2-202-90-1
General financial ) ) )
institution transfer 90  Withdrawal of funds out of Clearstream Banking via 2-202-90/T2-1

TARGET2

9X Internal transfer of funds 2-202-9X-1
MT210 10  Pre-advice of entry of funds into Clearstream Banking 2-210-10-1
Notice to receive
MT299 9E  Foreign exchange 2-299-9E-1

Free-format message

MTn92 can be used to cancel an MT103/103+, MT202 or MT210. For complete information, please refer
to “MTn92 - Cancellation Request” on page 1-n92-1.

Clearstream Banking
Xact via Swift User Guide
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Cash |

nstructions

The following table shows the relationship between Clearstream Banking cash instructions via telex

and Swift MT1xx/2xx messages and fields.
Swift MT
T Clearstream Banking instruction
ine
codea 103 200 202 210 299
Withdrawal Transfer Withdrawal Withdrawal Transfer Pre-advice FX
(type 90) (type 9X) (type 90) (type 90) (type 9X) (type 10) (type 9E)
LSRRUCEEEELEEEL T S According to message type and contents of --------------- >
. fields :57a:/:58a:/:59: 2T MT299
B |- Field :20: or assigned by Clearstream Banking ------------- >
E :53a: :53a: :53a: :53a: :53a: :25: n/a
F n/a :59: n/a n/a :58a: n/a n/a
G :32A: :32A: :32A: :32A: :32A: :30: n/a
H :32A: :32A: :32A: :32A: :32A: :32B: n/a
- n/a n/a n/a n/a n/a :56a: n/a
:56a: or :56a: or :56a: or
= :57a:b n/a :57a:b :57a:b n/a n/a "/a
:57a: or :57a: or :57a: or
i :59a: n/a sender :58a: n/a n/a "/a
N :59a: n/a sender :58a: n/a n/a n/a
0 272 3725 3725 :72: 37253 n/a :79:
a. A=Transaction Code; B=Transaction Reference Number; E=Account Number; F=Counterparty Account Number;

8 April 2024
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G=Requested Settlement Date; H=Countervalue and Currency Code; -=Cash Correspondent; L=Pay to; M=For Account
of; N=In Favour of; O=Sender to Receiver Information.

For those withdrawal instructions in which two parties must be identified in addition to the beneficiary, L=:56a:, M=:57a;,
and N=:5%a: (MT103/103+) or :58a: (MT202).
For those withdrawal instructions in which only one party must be identified in addition to the beneficiary, L=:57a: and
M=:59%a: (MT103/103+) or :58a: (MT202).

Clearstream Banking
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Cash instructions

Universal Confirmations for MT103

CBL is compliant with Swift’s Universal Confirmations for MT103 processing and provides
information to the Tracker when the receipt of an MT103 results in the rejection of the
message.

For more information about Swift's Tracker, please refer to the Swift website.

Conditional rules for cash instructions via MT103/103+

The following conditional rules for MT103/103+ are as published by Swift at the time of publication.

Rule
number

C1

C2

C3

Cé4

C5

Cé

C7
C8

C9
C10

Cn

C12

C13

Cl4

Rule

If field :33B: is present and the currency code is different from the currency code in field
:32A:, field :36: must be present. Otherwise, field :36: is optional.

If the country code of the sender’s and the receiver’s BICs are within the following list - AD,
AT, BE, BV, DE, DK, ES, FI, FR, GB, GF, GI, GP, GR, IE, IS, IT, LU, MC, MQ, NL, NO, PM, PT, RE,
SE, SJ, SM, TF and VA - then field :33B: is mandatory. Otherwise, field :33B: is optionala.

If field :23B: contains the code SPRI, field :23E: can contain only the codes INTC, PHOB,
SDVA, TELB.

If field :23B: contains one of the codes SPAY or SSTD, then field :23E: must not be used.

If field :23B: contains one of the codes SPAY, SPRI or SSTD, field :53a: must not be used with
option D.

If field :23B: contains one of the codes SPAY, SPRI or SSTD and field :53a: is present with
option B, then Party Identifier must be present in field :53a:.

If field :23B: contains one of the codes SPAY, SPRI or SSTD, then field :54a: can be used with
option A only.

If field :55a: is present, then both fields :53a: and :54a: must also be present.

If field :23B: contains one of the codes SPAY, SPRI or SSTD, then field :55a: may be used with
option A only.

If field :56a: is present, field :57a: must also be present.
If field :23B: contains the code SPRI, then field :56a: must not be present.

If field :23B: contains one of the codes SPAY or SSTD, then field :56a: can be used with either
option A or C. If option C is used, it must contain a clearing code.

If field :23B: contains one of the codes SPAY, SPRI or SSTD, then field :57a: can be used with
option A, option C or option D. Subfield 1 (Party Identifier) in option D must be present.

If field :23B: contains one of the codes SPAY, SPRI or SSTD, subfield 1 (Account] in field :59%a:
(Beneficiary Customer) is mandatory.

If any field :23E: contains the code CHQB, subfield 1 (Account) in field :59a: (Beneficiary
Customer] is not allowed.

Fields :70: and :77T: are mutually exclusive.

Clearstream Banking
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Cash instructions

Rule
number

C15

Cl6bc

Rule

If field :71A: contains BEN, then at least one occurrence of field :71F: is mandatory and field
:71G: is not allowed.

If field :71A: contains OUR, then field :71F: is not allowed and field :71G: is optional.

If field :71A: contains SHA, then field :71F: is mandatory and field :71G: is not allowed.

If either field :71F: (at least one occurrence) or field :71G: is present, then field :33B: is
mandatory. Otherwise, field :33B: is optionala.

a. Field :33B: is also mandatory on all MT103/103+ messages submitted via Xact File Transfer.
b. The presence of both fields :71F: and :71G: is also regulated by Network Validated Rule C15.
c. The presence of field :33B: is also regulated by Network Validated Rule C2.

8 April 2024
2-1xx/2xx-4
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MT103/103+ - Single customer transfer (type 90)

MT103 and MT103+ are General Use messages. Registration in a Message User Group (MUG] is not
required to send and receive the core MT103 message, which allows single customer credit transfers to
be exchanged and uses all fields except field :77T: (Envelope Contents).

Registration in an MUG is not required to send and receive the MT103+ message, which allows single
customer credit transfers to be exchanged and uses a restricted compatible subset of fields and format
options to adapt it for straight through processing. The appropriate format validation is triggered by the
code “STP” in field 119 of the User Header.

The following table lists the fields for a Single customer transfer instruction (type 90) via MT103/103+.

M/0a Tag Field name Content/options Page
M 3203 Sender’s Reference 16x 2-103-90-2
M :23B: Bank Operation Code 4lc 2-103-90-2

Sequence repeatable within Bank Operation Code (NOT USED)

Value Date, Currency, Interbank Settled

M :32A: Amount 6!n3!'albd 2-103-90-2
cb :33B:  Currency, Instructed Amount 3!alsd 2-103-90-3
M :50a: Ordering Customer Option A, F or K 2-103-90-3
CM :53a: Sender’s Correspondent Option A,Bor D 2-103-90-4
0 :56a: Intermediary Institution Option Aor D 2-103-90-5
CM :57a:  Account With Institution Option Aor D 2-103-90-6
M :59a:  Beneficiary Customer Option A or no letter 2-103-90-8
0 :70:  Remittance Information 4*35x% 2-103-90-8
M :71A:  Details of Charges 3la 2-103-90-9
Sequence repeatable within Details of Charges (NOT USED)
0 :72:  Sender to Receiver Information 6*35x 2-103-90-9

a. M= Mandatory. O = Optional. CM = CBL Mandatory. C = Conditional.
b. Field :33B: is mandatory in all MT103/103+ messages submitted via Xact File Transfer.

Clearstream Banking 8 April 2024
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Cash instructions

MT103/103+ - Field specifications for type 90 instructions

MT103/103+ contains data fields for a single customer transfer instruction (type 90) as described below.
The following usage rules apply:

1. Field :72: may only be present when it is structured, that is, when it contains coded information.

2. The relationship between the amount related fields :33B:, :36:, :71G:, :71F: and :32A: can be
logically expressed in the following formula:

The instructed amount in field :33B:
adjusted with the exchange rate in field :36:
plus the Receiver’'s charges in field :71G:
minus the Sender’s charges in field 71F:

equals the interbank settled amount in field :32A..

3. The presence of fields :33B:, :36:, :71G:, :71F: and :32A: is subject to the conditional rules C1, C2,
C15 and C16 (see “Universal Confirmations for MT103” on page 2-1xx/2xx-3).

:20: Sender’s Reference

Format: 16x Mandatory

Field purpose:  This field contains the sender’s unambiguous identification of the transaction. Its detailed
form and content are at the discretion of the sender.

This reference must be quoted in any related confirmation or statement, for example, MT900,
MT910 and/or MT950.

CBL usage: This field is mandatory and must be unique for each instruction sent to Clearstream Banking.

Example: :20:1234567890123456

:23B: Bank Operation Code

Format: 41¢c Mandatory

Field purpose:  This field contains a code word to identify the type of operation.

CBL usage: This field is mandatory and must contain the code word “CRED” to indicate that this message
contains a credit transfer where there is no Swift Service Level involved. Clearstream Banking

will reject an MT103/103+ that contains any other code word and subject it to manual
processing.

:32A:  Value Date, Currency, Interbank Settled Amount

Format: 6!'n3'alsd Mandatory

Field purpose:  This field specifies the value date in the format YYMMDD, the ISO currency code and the
settlement amount to be booked/reconciled at interbank level.

CBL usage: For EMU national currency units, customers will be debited in the currency specified here.

8 April 2024
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MT103/103+ - Single customer transfer (type 90]

:33B:  Currency, Instructed Amount

Format: 3!lalsd Conditional

Conditions:  C2, C16 (see “Universal Confirmations for MT103” on page 2-1xx/2xx-3)

Field purpose:  This field specifies the currency and amount of the instruction. This amount is provided for
information purposes and must be transported unchanged through the transaction chain.

The following usage rules apply:
e |If this field is present in the message received, it must be forwarded unchanged to the
next party.

e This field must be present when a currency conversion or an exchange has been
performed on the sender’s side.

e If the transaction is within the scope of the EC Directive on cross-border credit
transfers, this amount is the original ordered amount as instructed by the ordering
customer. Otherwise, it is the amount that the sending bank was instructed to pay.

e As a consequence, if there are no sender’s or receiver’'s charges and no currency
conversion or exchange took place, field :32A: equals :33B:, if present.

CBLusage: Euro-related information (ERI) can be included in the following circumstances only:

¢ The payment currency specified in field :32A: is euro (EUR).

e The original currency or the charges currency mentioned in this field is an EMU
national currency unit.

If ERI'is provided, it will be transmitted by Clearstream Banking.

For instructions via Xact File Transfer, this field is mandatory and should by default contain
the same values as the currency and amount in field :32A:.

:50a: Ordering Customer

Format: :50A: [/34x] :50F:/34x | 4'a/2'a/27x :50K: [/34x] Mandatory
41a2'taz!c[3!c] 4*35x 4*35x

Field purpose:  This field specifies the customer ordering the transaction. If the account number of the
ordering customer is present, it must be stated in the Account subfield.
Option A contains the ordering customer’s account number and BEI (Bank Entity Identifier).
Option F contains the ordering customer’s identification over 2 lines as follows:

e Line 1 contains the Party Identifier specified in one of the following formats:

/34x Account identifier; or
4'a/2'a/27x

where:

— Subfield 1 has a 4-character party identification type code.

Subfield 2 has the party’s ISO country code.

Subfield 3 has a unique party identifier.
e Line 2 contains the name, address, country and town of the customer, where

- Country and town must be present.

Name, address and country and town may be repeated, but not occur more than
twice

Option K contains the ordering customer’s account number and name and address

Clearstream Banking 8 April 2024
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Cash instructions

:53a: Sender’s Correspondent

Format:

Conditions:

Field purpose:

CBL usage:

Example:

8 April 2024
2-103-90-4

:53A: [/1!'a]l[/34x] :53B:[/1!a]l[/34x] :53D:[/1!a][/34x] Conditional
41a2'a2!lc[3!c] 35x% 4*35x%

C4, C5, C7 (see “Universal Confirmations for MT103" on page 2-1xx/2xx-3)

Where required, this field specifies the account or branch of the sender or another financial
institution through which the sender will reimburse the receiver.

The following usage rules apply:

Absence of this field implies that there is a unique account relationship between
sender and receiver or that the bilaterally agreed account is to be used for settlement.

Option A is the preferred option.

If there are multiple direct account relationships, in the currency of the transaction,
between the sender and the receiver and one of these accounts is to be used for
reimbursement, the account to be credited or debited must be indicated in this field
using option B with the party identifier only.

If there is no direct account relationship, in the currency of the transaction, between
the sender and the receiver (or branch of the receiver when specified in field :54a:),
then this field must be present.

When this field is present and contains a branch of the sender, the need for a cover
message is dependent on the currency of the transaction, the relationship between the
sender and receiver and the contents of field :54a:, if present.

A branch of the receiver may appear in this field if the financial institution providing
reimbursement is both the sender’s correspondent and a branch of the receiver, and
the sender intends to send a cover message to the branch of the receiver. In this case,
the receiver will be paid by its branch as indicated in this field.

In all other cases, when this field is present, a cover message (that is, an MT202/203 or
non-Swift equivalent must be sent to the financial institution identified here.

When this field is used to specify a branch city name, it must always be a branch of the
sender.

The use and interpretation of fields :53a: and :54a: is, in all cases, dictated by the
currency of the transaction and the correspondent relationship between the sender
and receiver relative to that currency.

Option A contains the Party Identifier and BIC. Option B contains the Party Identifier and
Location. Option D contains the Party Identifier and Name and Address.

The account number line of this field contains the sender’s Clearstream Banking account
number to be debited.

Note: To guarantee straight-through processing, it is strongly recommended that the account

number be preceded by the code word “CEDEL” followed by a space.

:53B: /CEDEL 12345

Clearstream Banking
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MT103/103+ - Single customer transfer (type 90]

:56a:  Intermediary Institution

Format: :56A: [/1!'al[/34x] :56D:[/1'a] [/34x] Conditional
4'a2la2!c[3!c] 4*35x%

Conditions:  C10 (see "Universal Confirmations for MT103" on page 2-1xx/2xx-3)

Field purpose:  This field specifies the financial institution between the receiver and the Account With
Institution through which the transaction must pass.

Option A contains the Party Identifier and BIC. Option D contains the Party Identifier and
Name and Address.

The Party Identifier can be a national clearing system code. The following codes can be used,
preceded by a double slash “//":

Code format National clearing system
If option A is used:
[//AT5!n] Austrian Bankleitzahl
[//AU6!n] Australian Bank State Branch (BSB) Code
[//BL8!n] German Bankleitzahl
[//CC9!n] Canadian Payments Association Payment Routing Number
[//CN12..14n] China National Advanced Payment System (CNAPS)
[//ES8..9n] Spanish Domestic Interbanking Code
[//FW] Pay by Fedwire (see note)
[//HK6!n] Hong Kong National Clearing Code (CHATS)
[//IE6!n] Irish National Clearing Code (NSC])
[//IT11..23n] Italian Domestic Identification Code
[//PT8!n] Portuguese National Clearing Code
[//RT] Pay by Real Time Gross Settlement
[//SC6!n] CHAPS Branch Sort Code
If option D is used:

[//AT5!n] Austrian Bankleitzahl
[//AUG6 !n] Australian Bank State Branch (BSB) Code
[//BL8!n] German Bankleitzahl
[//CC9!n] Canadian Financial Institution Number
[//CH6!n] CHIPS Universal Identifier
[//CN12..14n] China National Advanced Payment System (CNAPS)
[//CP4!n] CHIPS Participant Identifier
[//ES8..9n] Spanish Domestic Interbanking Code
[//FW9!n] Fedwire Routing Number (see note)
[//HK6!n] Hong Kong National Clearing Code (CHATS)
[//IE6!n] Irish National Clearing Code (NSC])
[//IT11..23n] Italian Domestic Identification Code
[//PT8!n] Portuguese National Clearing Code
[//RT] Pay by Real Time Gross Settlement
[//RU9!n] Russian Central Bank Identification Code
[//SC6!n] CHAPS Branch Sort Code
[//SW3..5n] Swiss Clearing Code (BC code)
[//SW6!n] Swiss Clearing Code (SIC code)
[//ZA6!n] South African National Clearing Code

The following usage rules apply:

Clearstream Banking
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Cash instructions

CBL usage:

NYCH and USCIB
Rules and
Recommendations

* When one of the codes //FW (with or without the 9-digit number), //AU, //SC, //CP or
//RT is used, it should appear only once and in the first of the fields :56a: and :57a: of
the payment instruction.

e When an incoming Swift payment must be made to the party in this field via Fedwire,
U.S. banks require that the code “FW" appears in the optional Party Identifier subfield
of field :56a: or :57a:.

e When an incoming Swift payment must be made to the intermediary or the Account
With Institution via real-time gross settlement (RTGS), the code //RT should appear in
the optional Party Identifier subfield of field :56a: or :57a:.

e The code RT is binding for the receiver. If it is used with option A, it must not be
followed by any other information. If it is used with option D, it can be followed by
another domestic clearing code.

e Option A is the always the preferred option.

e Option D must only be used when there is a requirement to specify a name and
address, for example, due to regulatory considerations.
This field contains the institution to which the funds are to be paid in the country of the
currency, for account of the Account With Institution indicated in field :57a:, in favour of the
Beneficiary Customer indicated in field :5%a:.

Option C must not be used.

This field is to be used only if the funds have to be paid through a financial institution in
addition to the “For account of” party (indicated in field 57a) and the “In favour of” party
(indicated in field :59a:).

If only a Swift BIC is used, the New York Clearing House Association and U.S. Council of
International Banking assume that the instruction will be automatically executed via CHIPS.

:57a: Account With Institution

Format:

Conditions:

Field purpose:

8 April 2024
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:5T7A: [/1'a]l [/34x] :57D: [/1!a] [/34x] Conditional
41'a2la2l!lc[3!c] 4*35x

C9, C11 (see "Universal Confirmations for MT103” on page 2-1xx/2xx-3)

This field specifies the financial institution, when other than the receiver, that services the
account for the beneficiary customer. This is applicable even if field :5%a: contains an IBAN.

Option A contains the Party Identifier and BIC. Option D contains the Party Identifier and
Name and Address.

The Party Identifier can be a national clearing system code. The following codes can be used,
preceded by a double slash “//":

Code format National clearing system
If option A is used:

[//AT5!n] Austrian Bankleitzahl
[//AU6!n] Australian Bank State Branch (BSB) Code
[//BL8!n] German Bankleitzahl
[//CC9!n] Canadian Payments Association Payment Routing Number
[//CN12..14n] China National Advanced Payment System (CNAPS])
[//ES8..9n] Spanish Domestic Interbanking Code
[//FW) Pay by Fedwire (see note)
[//HK6!n] Hong Kong National Clearing Code (CHATS)
[//IE6!n] Irish National Clearing Code (NSC)
[//IT11l..23n] Italian Domestic Identification Code

Clearstream Banking
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CBL usage:

NYCH and USCIB
Rules and
Recommendations

MT103/103+ - Single customer transfer (type 90]

Code format

National clearing system

[//NZ6!n] New Zealand National Clearing Code
[//PT8!n] Portuguese National Clearing Code
[//RT] Pay by Real Time Gross Settlement
[//SC6!n] CHAPS Branch Sort Code

If option D is used:

[//AT5!n] Austrian Bankleitzahl

[//AU6!n] Australian Bank State Branch (BSB) Code
[//BL8!n] German Bankleitzahl

[//CC9!n] Canadian Financial Institution Number
[//CH6!n] CHIPS Universal Identifier
[//CN12..14n] China National Advanced Payment System (CNAPS])
[//CP4!n] CHIPS Participant Identifier

[//ES8..9n] Spanish Domestic Interbanking Code
[//FW9!n] Fedwire Routing Number (see note)
[//HK6!n] Hong Kong National Clearing Code (CHATS)
[//IE6!n] Irish National Clearing Code (NSC)
(//IT11..23n] Italian Domestic Identification Code
[//NZ6!n] New Zealand National Clearing Code
[//PT8!n] Portuguese National Clearing Code

[//RT] Pay by Real Time Gross Settlement
[//RU9!n] Russian Central Bank Identification Code
[//SC6!n] CHAPS Branch Sort Code

[//SW3..5n] Swiss Clearing Code (BC code)

[//SW6!n] Swiss Clearing Code (SIC code)
[//ZA6!n] South African National Clearing Code

The following usage rules apply:

When one of the codes //FW (with or without the 9-digit number), //AU, //SC, //CP or
//RT is used, it should appear only once and in the first of the fields :56a: and :57a: of
the payment instruction.

When an incoming Swift payment must be made to the party in this field via Fedwire,
U.S. banks require that the code “FW” appears in the optional Party Identifier subfield
of field :56a: or :57a:.

When an incoming Swift payment must be made to the intermediary or the Account
With Institution via real-time gross settlement (RTGS), the code //RT should appear in
the optional Party Identifier subfield of field :56a: or :57a:.

The code RT is binding for the receiver. If it is used with option A, it must not be
followed by any other information. If it is used with option D, it may be followed by
another domestic clearing code.

Option A is the always the preferred option.

Option D must only be used when there is a requirement to specify a name and
address, for example, due to regulatory considerations.

This field contains the institution to which the funds have to be paid, for the account of the
Beneficiary Customer indicated in field :5%a: . If field :56a: is not used, this institution should
normally be in the country of the currency.

Options B and C must not be used.

If only a Swift BIC is used, the New York Clearing House Association and U.S. Council of
International Banking assume that the instruction will be automatically executed via CHIPS.

Clearstream Banking
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Cash instructions

:59a:  Beneficiary Customer

Format: :59A: [/34x] :59F: [/34x] :59:[/34x] Mandatory
4132'a2!c[3!c] 4% (1'n/33x) 4*35x

Field purpose:  This field specifies the customer that will be paid.

Option A contains the Party Identifier and Bank Entity Identifier (BEI). The no-letter option
contains the Account and Name and Address. Option F contains the Account and
Number/Name and Address details over two lines

The Account can be represented by a national clearing system code. The following codes can
be used, preceded by a double slash “//":

Code format National clearing system
If the no letter option is used:
[//CH6!n] CHIPS Universal |dentifier
[//NZ6!n] New Zealand National Clearing Code

The following usage rules apply:

e At least the name or the BEI of the beneficiary customer is mandatory.

e |f a BEl is specified, it must be meaningful for the financial institution that services the
account for the beneficiary customer.

e To enable straight through processing within New Zealand’'s Same Day Cleared
Payment system, it is required to include the NZ Bank/Branch code in Account.

Option F contains the Account and Number/Name and Address details over two lines.
- Country and town must be present.

- Name, address and country and town may be repeated, but not occur more than

twice.
:70: Remittance Information
Format: 4*35x Conditional

Conditions:  C14 (see “Universal Confirmations for MT103” on page 2-1xx/2xx-3)

Field purpose:  This field specifies either the details of the individual transaction or a reference to another
message containing the details that are to be transmitted to the beneficiary customer.

One of the following codes can be used, placed between slashes (“/"):

INV Invoice (followed by the date, reference and details of the invoice)
RFB Reference for the beneficiary customer (followed by up to 16 characters)
ROC Ordering customer’s reference

The following usage rules apply:

e For national clearing purposes, the sender must check with the receiver regarding
length restrictions of this field.

e The information specified in this field is intended only for the beneficiary customer,
that is, this information need only be conveyed by the receiver.

e Multiple references can be used, if separated with a double slash “//”. Codes must not
be repeated between two references of the same kind.

CBL usage: This field contains the Beneficiary Customer whose account is to be credited at the Account
With Institution indicated in field :57a:.

8 April 2024 Clearstream Banking
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MT103/103+ - Single customer transfer (type 90]

:71A:  Details of Charges

Format: 3la Mandatory

Field purpose:  This field specifies which party is to bear the charges for the transaction, in one of the
following forms:

BEN All transaction charges are to be borne by the Beneficiary Customer.
OUR All transaction charges are to be borne by the ordering customer.
SHA Transaction charges on the sender’s side are to be borne by the ordering

customer; transaction charges on the receiver’s side are to be borne by the
beneficiary customer.

Note: In the U.S. market, there is no certainty that OUR will be applied by all intermediaries
in the life cycle of the payment. In CHIPS and Fedwire messages, it is not possible to
specify a charge option and all MT103 messages are treated as SHA/BEN.

:72: Sender to Receiver Information

Format: 6*35x Optional

Field purpose:  This field specifies additional information for the receiver or other party specified.

The following line formats must be used:

e Line1 /8a/ [additional information]
e Lines 2-6 [ //continuation of additional information]
or

[/8a/ [additional information] ]

Unless bilaterally agreed otherwise between the sender and the receiver, one of the following
codes must be used, between slashes (“/”):

ACC Instructions following are for the account with institution.
INS The institution that instructed the sender to execute the transaction.
INT Instructions following are for the intermediary institution.

The following usage rules apply:

e This field must never be used for information for which another field is intended.

e Each item for which a code exists must start with that code and can be completed with
additional information.

e Each code used must be between slashes (*/”) and must appear at the beginning of a
line. It can be followed by additional narrative text.

* Narrative text relating to a preceding code and which is continued on the next line(s)
must start with a double slash “//” and, if used, must begin on a new line. Narrative
text should preferably be the last information in this field.

e |t is strongly recommended to use the standard codes proposed above. In any case,
where bilateral agreements covering the use of codes in this field are in effect, the
code must conform to the structured format of this field.

e The codes “REJT” and “RETN” can be used in this field. If either of these codes is used
in the first position of the first line, between slashes (“/”), it is to follow the Generic
Payment Reject Mechanism described in the Swift Standards Usage Guidelines.

Note: Use of this field, particularly with uncoded instructions, can cause delay because, in
automated systems, the presence of this field normally requires manual intervention.

Clearstream Banking 8 April 2024
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Cash instructions

Examples of MT103/103+ for a type 90 instruction

Crédit Lyonnais, Luxembourg sends an order (reference 1787] to
Clearstream Banking to pay USD 70.000,00 value 9 June 2005,
from their Clearstream Banking account 35502, to JPMorgan
Chase Bank, New York (BIC CHASUS33), for account and in
favour of RST Investors Ltd., London (account 454545).

Kredietbank, Luxembourg sends an order (reference 4525222), to
Clearstream Banking to pay AUD 3.425.000,00 value 10 June
2005, from their Clearstream Banking account 35513, to Westpac
Banking Corp., Sydney (BIC WPACAU2S], in favour of Westpac
Banking Corp., London (BIC WPACGB2L), for account of ABC
Company, London.

8 April 2024
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CRLYLULL

103

CEDELULL

:20: 1787

:23B:CRED
:32A:050609USD70000,
:50K:CREDIT LYONNAIS
LUXEMBOURG

:53B: /D/CEDEL 35502
:57A:CHASUS33

:59: /454545

RST Investors Ltd.,
London

KBLXLULL

103

CEDELULL

:20: 4545222
:23B:CRED
:32A:050610AUD3425000,
:50A:/12345
KBLXLULL

:53B: /CEDEL 35513
:56A:WPACAU2S
:57A:WPACGB2L
:59: ABC Company
London
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MT103/103+ - Single customer transfer via TARGET2 (type
90)

MT103 and MT103+ are General Use messages. Registration in a Message User Group (MUG] is not
required to send and receive the core MT103 message, which allows single customer credit transfers to
be exchanged and uses all fields except field :77T: (Envelope Contents).

Registration in an MUG is not required to send and receive the MT103+ message, which allows single
customer credit transfers to be exchanged and uses a restricted compatible subset of fields and format
options to adapt it for straight through processing. The appropriate format validation is triggered by the

code “STP” in field 119 of the User Header.

The following table lists the fields for a Single customer transfer instruction (type 90) via MT103/103+.

M/0a Tag Field name Content/options Page
M :20:  Sender’'s Reference 16x 2-103-90/T2-2
M :23B: Bank Operation Code 4'lc 2-103-90/T2-2
Sequence repeatable within Bank Operation Code (NOT USED)
M 304 Xalue Date, Currency, Interbank Settled 61n31a15d 2-103-90/T2-2
— mount —_—
cb :33B:  Currency, Instructed Amount 3!alsd 2-103-90/T2-3
M :50a: Ordering Customer Option A or K 2-103-90/T2-3
Cc :52a: Ordering Institution Option A 2-103-90/T2-3
CM :53a:  Sender’s Correspondent Option A, Bor D 2-103-90/T2-4
0 :56a: Intermediary Institution Option A 2-103-90/T2-5
CM :57a:  Account With Institution Option A 2-103-90/T2-5
M :59a:  Beneficiary Customer Option A or no letter 2-103-90/T2-6
0 :70:  Remittance Information 4%35x 2-103-90/T2-6
M :71A:  Details of Charges 3la 2-103-90/12-7
Sequence repeatable within Details of Charges (NOT USED)
0 :72:  Sender to Receiver Information 6*35x 2-103-90/12-7

a. M= Mandatory. O = Optional. CM = CBL Mandatory. C = Conditional.

b. Field :33B: is mandatory in all MT103/103+ messages submitted via Xact File Transfer.

c. Field :51a: is recommended for non-migrated countries
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Cash instructions

MT103/103+ - Field specifications for type 90 instructions
MT103/103+ contains data fields for a single customer transfer instruction (type 90] as described below.
The following usage rules apply:
1. Field :72: may only be present when it is structured, that is, when it contains coded information.

2. The relationship between the amount related fields :33B:, :36:, :71G:, :71F: and :32A: can be
logically expressed in the following formula:

The instructed amount in field :33B:
adjusted with the exchange rate in field :36:
plus the Receiver’s charges in field :71G:
minus the Sender’s charges in field 71F:

equals the interbank settled amount in field :32A..

3. The presence of fields :33B:, :36:, :71G:, :71F: and :32A: is subject to the conditional rules C1, C2,
C15 and C16 (see “Universal Confirmations for MT103” on page 2-1xx/2xx-3).

:20: Sender’s Reference

Format: 16x Mandatory

Field purpose:  This field contains the sender’s unambiguous identification of the transaction. Its detailed
form and content are at the discretion of the sender.

This reference must be quoted in any related confirmation or statement, for example, MT900,
MT910 and/or MT950.

CBL usage: This field is mandatory and must be unique for each instruction sent to Clearstream Banking.

Example: :20:1234567890123456

:23B: Bank Operation Code

Format: 41c Mandatory

Field purpose:  This field contains a code word to identify the type of operation.

CBL usage:  This field is mandatory and must contain the code word “CRED” to indicate that this message
contains a credit transfer where there is no Swift Service Level involved. Clearstream Banking

will reject an MT103/103+ that contains any other code word and subject it to manual
processing.

:32A:  Value Date, Currency, Interbank Settled Amount

Format: 6!n3!'albd Mandatory

Field purpose:  This field specifies the value date in the format YYMMDD, the ISO currency code and the
settlement amount to be booked/reconciled at interbank level.

CBL usage:  For EMU national currency units, customers will be debited in the currency specified here.

8 April 2024
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MT103/103+ - Single customer transfer via TARGET2 (type 90)

:33B:  Currency, Instructed Amount

Format: 3!lalsd Conditional

Conditions:  C2, C16 (see “Universal Confirmations for MT103” on page 2-1xx/2xx-3)

Field purpose:  This field specifies the currency and amount of the instruction. This amount is provided for
information purposes and must be transported unchanged through the transaction chain.

The following usage rules apply:

e |If this field is present in the message received, it must be forwarded unchanged to the
next party.

e This field must be present when a currency conversion or an exchange has been
performed on the sender’s side.

e If the transaction is within the scope of the EC Directive on cross-border credit
transfers, this amount is the original ordered amount as instructed by the ordering
customer. Otherwise, it is the amount that the sending bank was instructed to pay.

e As a consequence, if there are no sender’s or receiver’'s charges and no currency
conversion or exchange took place, field :32A: equals :33B:, if present.

CBLusage: Euro-related information (ERI) can be included in the following circumstances only:

¢ The payment currency specified in field :32A: is euro (EUR).

e The original currency or the charges currency mentioned in this field is an EMU
national currency unit.

If ERI'is provided, it will be transmitted by Clearstream Banking.

For instructions via Xact File Transfer, this field is mandatory and should by default contain
the same values as the currency and amount in field :32A:.

:50a: Ordering Customer

Format: :50A: [/34x] :50K: [/34x] Mandatory
41a2'taz!c[3!c] 4*35x

Field purpose:  This field specifies the customer ordering the transaction. If the account number of the
ordering customer is present, it must be stated in the Account subfield.

Option A contains the ordering customer’s account number and BEI (Bank Entity Identifier).
Option K contains the ordering customer’s account number and the name and address.

:52a:  Ordering Institution

Format: Option A
Field purpose:  This field specifies the financial institution of the Ordering Customer, when different from the
Sender.

Usage: This field is optional but recommended for non-migrated countries, and must contain a
published BIC.
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Cash instructions

:53a: Sender’s Correspondent

Format:

Conditions:

Field purpose:

CBL usage:

Example:

8 April 2024
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:53A: [/1!'a]l[/34x] :53B:[/1!a]l[/34x] :53D:[/1!a][/34x] Conditional
41a2'a2!lc[3!c] 35x% 4*35x%

C4, C5, C7 (see “Universal Confirmations for MT103" on page 2-1xx/2xx-3)

Where required, this field specifies the account or branch of the sender or another financial
institution through which the sender will reimburse the receiver.

The following usage rules apply:

Absence of this field implies that there is a unique account relationship between
sender and receiver or that the bilaterally agreed account is to be used for settlement.

Option A is the preferred option.

If there are multiple direct account relationships, in the currency of the transaction,
between the sender and the receiver and one of these accounts is to be used for
reimbursement, the account to be credited or debited must be indicated in this field
using option B with the party identifier only.

If there is no direct account relationship, in the currency of the transaction, between
the sender and the receiver (or branch of the receiver when specified in field :54a:),
then this field must be present.

When this field is present and contains a branch of the sender, the need for a cover
message is dependent on the currency of the transaction, the relationship between the
sender and receiver and the contents of field :54a:, if present.

A branch of the receiver may appear in this field if the financial institution providing
reimbursement is both the sender’s correspondent and a branch of the receiver, and
the sender intends to send a cover message to the branch of the receiver. In this case,
the receiver will be paid by its branch as indicated in this field.

In all other cases, when this field is present, a cover message (that is, an MT202/203 or
non-Swift equivalent must be sent to the financial institution identified here.

When this field is used to specify a branch city name, it must always be a branch of the
sender.

The use and interpretation of fields :53a: and :54a: is, in all cases, dictated by the
currency of the transaction and the correspondent relationship between the sender
and receiver relative to that currency.

Option A contains the Party Identifier and BIC. Option B contains the Party Identifier and
Location. Option D contains the Party Identifier and Name and Address.

The account number line of this field contains the sender’s Clearstream Banking account
number to be debited.

Note: To guarantee straight-through processing, it is strongly recommended that the account

number be preceded by the code word “CEDEL” followed by a space.

:53B: /CEDEL 12345
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MT103/103+ - Single customer transfer via TARGET2 (type 90)

:56a:  Intermediary Institution

Format: :56A: [/1!'al[/34x] Conditional
4'a2la2!c[3!c]

Conditions:  C10 (see “Universal Confirmations for MT103” on page 2-1xx/2xx-3)

Field purpose:  This field specifies the financial institution between the receiver and the Account With
Institution through which the transaction must pass.

Option A contains the Party Identifier and BIC. Option D contains the Party Identifier and
Name and Address.

For TARGET? the following code must be used, preceded by a double slash “//":

[//RT] Pay by Real Time Gross Settlement

The following usage rules apply:

e When an incoming Swift payment must be made to the intermediary or the Account
With Institution via real-time gross settlement (RTGS), the code //RT should appear in
the optional Party Identifier subfield of field :56a:, :57a: or :5%a:.

e The code RT is binding for the receiver, it must not be followed by any other
information.

e Option A must be used.

CBLusage: This field contains the institution to which the funds are to be paid in the country of the
currency, for account of the Account With Institution indicated in field :57a:, in favour of the
Beneficiary Customer indicated in field :5%a:.

This field is to be used only if the funds have to be paid through a financial institution in
addition to the “For account of” party (indicated in field 57a) and the “In favour of” party
(indicated in field :5%a:).

NYCHand USCIB  If field :56a: is present, it must contain the published BIC of a valid direct participant.
Rules and
Recommendations

:57a: Account With Institution

Format: :57A: [/1'a]l [/34x] Conditional
4'a2'a2lc[3!c]

Conditions:  C9, C11 (see "Universal Confirmations for MT103” on page 2-1xx/2xx-3)

Field purpose:  This field specifies the financial institution, when other than the receiver, that services the
account for the beneficiary customer. This is applicable even if field :5%a: contains an IBAN.

Option A contains the Party Identifier and BIC.
For TARGET? the following code must be used, preceded by a double slash “//":

[//RT] Pay by Real Time Gross Settlement
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Cash instructions

CBL usage:

NYCH and USCIB
Rules and
Recommendations

The following usage rules apply:

e When the code //RT is used, it should appear only once and in the first of the fields
:56a:, :57a: or :5%a: of the payment instruction.

e When an incoming Swift payment must be made to the intermediary or the Account
With Institution via real-time gross settlement (RTGS), the code //RT should appear in
the optional Party Identifier subfield of field :56a:, :57a: or :5%a:.

e The code RT is binding for the receiver, it must not be followed by any other
information.

e Option A must be used.

This field contains the institution to which the funds have to be paid, for the account of the
Beneficiary Customer indicated in field :5%a:. If field :56a: is not used, this institution should
normally be in the country of the currency.

If field :56a: is not present, then field :57a: must contain the published BIC of a valid direct
participant.

:59a: Beneficiary Customer

Format:

Field purpose:

NYCH and USCIB
Rules and
Recommendations

:5%9a:[/1'al [/34x] :59:[/34x] Mandatory
41'a2la2l!lc[3!c] 4*35x

This field specifies the customer that will be paid.

Option A contains the Party Identifier and Bank Entity Identifier (BEI). The no-letter option
contains the Account and Name and Address.

The following usage rules apply:

e At least the name or the BEI of the beneficiary customer is mandatory.

e |f a BEl is specified, it must be meaningful for the financial institution that services the
account for the beneficiary customer.
If fields :56a: and :57a: are not present, then field :59a: must contain the published BIC of a
valid direct participant. For non-migrated countries, an account line must be stated in field
:59%a:.

:70: Remittance Information

Format:

Conditions:

Field purpose:

8 April 2024
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4*35x Conditional

C14 (see “Universal Confirmations for MT103" on page 2-1xx/2xx-3)

This field specifies either the details of the individual transaction or a reference to another
message containing the details that are to be transmitted to the beneficiary customer.

One of the following codes can be used, placed between slashes (“/"):

INV Invoice (followed by the date, reference and details of the invoice)
RFB Reference for the beneficiary customer (followed by up to 16 characters)
ROC Ordering customer’s reference

Clearstream Banking
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MT103/103+ - Single customer transfer via TARGET2 (type 90)

The following usage rules apply:

e For national clearing purposes, the sender must check with the receiver regarding
length restrictions of this field.

e The information specified in this field is intended only for the beneficiary customer,
that is, this information need only be conveyed by the receiver.

e Multiple references can be used, if separated with a double slash “//”. Codes must not
be repeated between two references of the same kind.

CBLusage: This field contains the Beneficiary Customer whose account is to be credited at the Account
With Institution indicated in field :57a:.

:71A:  Details of Charges

Format: 3'la Mandatory

Field purpose:  This field specifies which party is to bear the charges for the transaction, in one of the
following forms:

BEN All transaction charges are to be borne by the Beneficiary Customer.
OUR All transaction charges are to be borne by the ordering customer.
SHA Transaction charges on the sender’s side are to be borne by the ordering

customer; transaction charges on the receiver’s side are to be borne by the
beneficiary customer.

Note: In the U.S. market, there is no certainty that OUR will be applied by all intermediaries
in the life cycle of the payment. In CHIPS and Fedwire messages, it is not possible to
specify a charge option and all MT103 messages are treated as SHA/BEN.

:72: Sender to Receiver Information

Format: 6*35x Optional

Field purpose:  This field specifies additional information for the receiver or other party specified.

The following line formats must be used:

e Line /8a/ [additional information]
e Lines 2-6 [//continuation of additional information]
or

[/8a/ [additional information] ]

Unless bilaterally agreed otherwise between the sender and the receiver, one of the following
codes must be used, between slashes (“/”):

ACC Instructions following are for the account with institution.
INS The institution that instructed the sender to execute the transaction.
INT Instructions following are for the intermediary institution.

The following usage rules apply:

e This field must never be used for information for which another field is intended.

e Each item for which a code exists must start with that code and can be completed with
additional information.

e Each code used must be between slashes (/") and must appear at the beginning of a
line. It can be followed by additional narrative text.

Clearstream Banking 8 April 2024
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Note:

Narrative text relating to a preceding code and which is continued on the next line(s)
must start with a double slash “//" and, if used, must begin on a new line. Narrative
text should preferably be the last information in this field.

It is strongly recommended to use the standard codes proposed above. In any case,
where bilateral agreements covering the use of codes in this field are in effect, the
code must conform to the structured format of this field.

The codes “REJT” and “RETN” can be used in this field. If either of these codes is used
in the first position of the first line, between slashes /7], it is to follow the Generic
Payment Reject Mechanism described in the Swift Standards Usage Guidelines.

Use of this field, particularly with uncoded instructions, can cause delay because, in
automated systems, the presence of this field normally requires manual intervention.

Example of MT103/103+ for a type 90 instruction via TARGET2

In the following example, INDPLULL represents the indirect participant and DIRPFRFR, the
direct participant. The example is also valid for TARGET1 users [non-migrated) sending an
instruction to Clearstream Banking Luxembourg, that has migrated to the TARGET?2 platform.

8 April 2024
2-103-90/72-8

3203

referencel

:23B:CRED
:32A:071120EUR100000000,
:33B:EUR100000000

:50A: INDPLULL

:52A: INDPLULL
:53B:/12345

:57A://RT

DIRPFRFR

:59A: INDPLULL
:71A:0UR

Clearstream Banking
Xact via Swift User Guide



MT103/103+ - Single customer transfer (type 9X)

MT103 and MT103+ are General Use messages. Registration in a Message User Group (MUG] is not
required to send and receive the core MT103 message, which allows single customer credit transfers to
be exchanged and uses all fields except field :77T: (Envelope Contents).

Registration in an MUG is not required to send and receive the MT103+ message, which allows single
customer credit transfers to be exchanged and uses a restricted compatible subset of fields and format
options to adapt it for straight through processing. The appropriate format validation is triggered by the
code “STP” in field 119 of the User Header.

The following table lists the fields for a single customer transfer instruction (type 9X) via MT103/103+.

M/0a Tag Field name Content/options Page
M :20:  Sender’s Reference 16x 2-103-9X-2
M :23B: Bank Operation Code 4'c 2-103-9X-2
Sequence repeatable within Bank Operation Code (NOT USED)
M .3 Value Date, Currency, Interbank Settled 61n31a15d 2-103-9X-2
—— Amount =
cb 33B:  Currency, Instructed Amount 3'alsd 2-103-9X-3
M 50a Ordering Customer Option Aor K 2-103-9X-3
CM 53a Sender’s Correspondent Option A, Bor D 2-103-9X-4
54a THIS FIELD MUST NOT BE USED IN TYPE 9X INSTRUCTIONS
56a THIS FIELD MUST NOT BE USED IN TYPE 9X INSTRUCTIONS
cb 57a THIS FIELD MUST NOT BE USED IN TYPE 9X INSTRUCTIONS via Swift
M 59%a Beneficiary Customer Option A or no letter 2-103-9X-5
0 70: Remittance Information 4*35% 2-103-9X-6
M :71A: Details of Charges 3'a 2-103-9X-6
Sequence repeatable within Details of Charges (NOT USED)
0 :72:  Sender to Receiver Information 6*35x 2-103-9X-7
a. M= Mandatory. O = Optional. CM = CBL Mandatory. C = Conditional.
b. Fields :33B: and :57A: are mandatory in all MT103/103+ messages submitted via Xact File Transfer.
Clearstream Banking 8 April 2024
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MT103/103+ - Field specifications for type 9X instructions

MT103/103+ contains data fields for a single customer transfer instruction as described below.

:20: Sender’s Reference

Format: l6x Mandatory

Field purpose:  This field contains the sender’s unambiguous identification of the transaction. Its detailed
form and content are at the discretion of the sender.

This reference must be quoted in any related confirmation or statement, for example, MT900,
MT910 and/or MT950.

CBL usage: This field is mandatory and must be unique for each instruction sent to Clearstream Banking.

Example: :20:1234567890123456

:23B: Bank Operation Code

Format: 41c Mandatory

Field purpose:  This field contains a code word to identify the type of operation.

CBL usage: This field is mandatory and must contain the code word “CRED” to indicate that this message
contains a credit transfer where there is no Swift Service Level involved. Clearstream Banking
will reject an MT103/103+ that contains any other code word and subject it to manual
processing.

:32A:  Value Date, Currency, Interbank Settled Amount

Format: 6!n3'albd Mandatory

Field purpose:  This field specifies the value date in the format YYMMDD, the ISO currency code and the
settlement amount to be booked/reconciled at interbank level.
CBL usage:  For EMU national currency units, customers will be debited in the currency specified here.

Example: :32A:970815UsSD1000,

8 April 2024 Clearstream Banking
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MT103/103+ - Single customer transfer (type 9X]

:33B:  Currency, Instructed Amount

Format: 3!lalsd Conditional

Conditions:  C2, C16 (see “Universal Confirmations for MT103” on page 2-1xx/2xx-3)

Field purpose:  This field specifies the currency and amount of the instruction. This amount is provided for
information purposes and must be transported unchanged through the transaction chain.

The following usage rules apply:

e |If this field is present in the message received, it must be forwarded unchanged to the
next party.

e This field must be present when a currency conversion or an exchange has been
performed on the sender’s side.

e If the transaction is within the scope of the EC Directive on cross-border credit
transfers, this amount is the original ordered amount as instructed by the ordering
customer. Otherwise, it is the amount that the sending bank was instructed to pay.

e As a consequence, if there are no sender’s or receiver’'s charges and no currency
conversion or exchange took place, field :32A: equals :33B:, if present.

CBLusage: Euro-related information (ERI) can be included in the following circumstances only:

¢ The payment currency specified in field :32A: is euro (EUR).

e The original currency or the charges currency mentioned in this field is an EMU
national currency unit.

If ERI'is provided, it will be transmitted by Clearstream Banking.

For instructions via Xact File Transfer, this field is mandatory and should by default contain
the same values as the currency and amount in field :32A:.

:50a: Ordering Customer

Format: :50A: [/34x] :50K: [/34x] Mandatory
41a2'taz!c[3!c] 4*35x

Field purpose:  This field specifies the customer ordering the transaction. If the account number of the
ordering customer is present, it must be stated in the Account subfield.

Option A contains the ordering customer’s account number and Bank Entity Identifier (BEI).
Option K contains the ordering customer’s account number and the name and address.

CBLusage: Clearstream Banking ignores this field.

Clearstream Banking 8 April 2024
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:53a: Sender’s Correspondent

Format:

Conditions:

Field purpose:

CBL usage:

Example:

8 April 2024
2-103-9X-4

:53A: [/1!'a]l[/34x] :53B:[/1!a]l[/34x] :53D:[/1!a][/34x] Conditional
41a2'a2!lc[3!c] 35x% 4*35x%

C7 (see “Universal Confirmations for MT103" on page 2-1xx/2xx-3)

Where required, this field specifies the account or branch of the sender or another financial
institution through which the sender will reimburse the receiver.

The following usage rules apply:

Absence of this field implies that there is a unique account relationship between
sender and receiver or that the bilaterally agreed account is to be used for settlement.

Option A is the preferred option.

If there are multiple direct account relationships, in the currency of the transaction,
between the sender and the receiver and one of these accounts is to be used for
reimbursement, the account to be credited or debited must be indicated in this field
using option B with the party identifier only.

If there is no direct account relationship, in the currency of the transaction, between
the sender and the receiver (or branch of the receiver when specified in field :54a:),
then this field must be present.

When this field is present and contains a branch of the sender, the need for a cover
message is dependent on the currency of the transaction, the relationship between the
sender and receiver and the contents of field :54a:, if present.

A branch of the receiver may appear in this field if the financial institution providing
reimbursement is both the sender’s correspondent and a branch of the receiver, and
the sender intends to send a cover message to the branch of the receiver. In this case,
the receiver will be paid by its branch as indicated in this field.

In all other cases, when this field is present, a cover message (that is, an MT202/203 or
non-Swift equivalent must be sent to the financial institution identified here.

When this field is used to specify a branch city name, it must always be a branch of the
sender.

The use and interpretation of fields :53a: and :54a: is, in all cases, dictated by the
currency of the transaction and the correspondent relationship between the sender
and receiver relative to that currency.

Option A contains the Party Identifier and BIC. Option B contains the Party Identifier and
Location. Option D contains the Party Identifier and Name and Address.

The account number line of this field contains the sender’s Clearstream Banking account
number to be debited.

Note: To guarantee straight-through processing, it is strongly recommended that the account

number be preceded by the code word “CEDEL” followed by a space.

:53B: /CEDEL 12345

Clearstream Banking
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:54a: Receiver’'s Correspondent

:56a: Intermediary

CBL usage: THESE FIELDS MUST NOT BE PRESENT IN TYPE 9X INSTRUCTIONS.

:57a: Account With Institution

Format: :57A:[/1'a]l [/34x] :57D:[/1'a]l [/34x] Conditional
4'az2'a2lc[3!c] 4*35x

Field purpose:  This field specifies the financial institution, when other than the receiver, that services the
account for the beneficiary customer. This is applicable even if field :5%a: contains an IBAN.

CBL usage: This field must not be present in 9X instructions via Swift but is mandatory in instructions
via Xact File Transfer. It specifies the institution to which the funds are to be paid, for the
account of the Beneficiary Customer indicated in field :5%a:.

If present, this field must use option A and must contain only the BIC CEDELULL.

:59a:  Beneficiary Customer

Format: :59%a:[/1'a] [/34x] :59:[/34x] Mandatory
41a2'a2!lc[3!c] 4*35x

Field purpose:  This field specifies the customer that will be paid.

Option A contains the Party Identifier and Bank Entity Identifier (BEI). The no-letter option
contains the Account and Name and Address.

The Account can be represented by a national clearing system code. The following codes can
be used, preceded by a double slash “//":

Code format National clearing system
If the no-letter option is used:
[//CH6!n] CHIPS Universal Identifier
[//NZ6!n] New Zealand National Clearing Code

The following usage rules apply:

e At least the name or the BEI of the beneficiary customer is mandatory.

e |f a BEl is specified, it must be meaningful for the financial institution that services the
account for the beneficiary customer.

e To enable straight through processing within New Zealand's Same Day Cleared
Payment system, it is required to include the NZ Bank/Branch code in Account.

CBLusage: This field contains the beneficiary’s Clearstream Banking account number.

Clearstream Banking 8 April 2024
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:70: Remittance Information
Format: 4*35x Conditional
Conditions:  C14 (see "Universal Confirmations for MT103" on page 2-1xx/2xx-3)

Field purpose:

CBL usage:

This field specifies either the details of the individual transaction or a reference to another
message containing the details that are to be transmitted to the beneficiary customer.

One of the following codes can be used, placed between slashes (“/"):

INV Invoice (followed by the date, reference and details of the invoice)
RFB Reference for the beneficiary customer (followed by up to 16 characters)
ROC Ordering customer’s reference

The following usage rules apply:

e For national clearing purposes, the sender must check with the receiver regarding
length restrictions of this field.

e The information specified in this field is intended only for the beneficiary customer,
that is, this information need only be conveyed by the receiver.

e Multiple references can be used, if separated with a double slash “//”. Codes must not
be repeated between two references of the same kind.

This field contains the beneficiary customer whose account is to be credited at the Account
With Institution indicated in field :57a:.

:71A:  Details of Charges

Format:

Field purpose:

8 April 2024
2-103-9X-6

3la Mandatory

This field specifies which party is to bear the charges for the transaction, in one of the
following forms:

BEN All transaction charges are to be borne by the beneficiary customer.
OUR All transaction charges are to be borne by the ordering customer.
SHA Transaction charges on the sender’s side are to be borne by the ordering

customer; transaction charges on the receiver's side are to be borne by the
beneficiary customer.

Note: In the U.S. market, there is no certainty that OUR will be applied by all intermediaries
in the life cycle of the payment. In CHIPS and Fedwire messages, it is not possible to
specify a charge option and all MT103 messages are treated as SHA/BEN.

Clearstream Banking
Xact via Swift User Guide



MT103/103+ - Single customer transfer (type 9X]

:72: Sender to Receiver Information

Format:

Field purpose:

6*35x Optional

This field specifies additional information for the receiver or other party specified.

The following line formats must be used:

e Line1 /8a/ [additional information]
e Lines 2-6 [//continuation of additional information]
or

[/8a/ [additional information] ]

Unless bilaterally agreed otherwise between the sender and the receiver, one of the following
codes must be used, between slashes (“/):

ACC Instructions following are for the account with institution.
INS The institution that instructed the sender to execute the transaction.
INT Instructions following are for the intermediary institution.

The following usage rules apply:

e This field must never be used for information for which another field is intended.

e Each item for which a code exists must start with that code and can be completed with
additional information.

e Each code used must be between slashes ("/”) and must appear at the beginning of a
line. It can be followed by additional narrative text.

e Narrative text relating to a preceding code and which is continued on the next line(s)
must start with a double slash “//” and, if used, must begin on a new line. Narrative
text should preferably be the last information in this field.

e |t is strongly recommended to use the standard codes proposed above. In any case,
where bilateral agreements covering the use of codes in this field are in effect, the
code must conform to the structured format of this field.

e The codes "REJT” and “RETN” can be used in this field. If either of these codes is used
in the first position of the first line, between slashes (“/”), it is to follow the Generic
Payment Reject Mechanism described in the Swift Standards Usage Guidelines.

Note: Use of this field, particularly with uncoded instructions, can cause delay because, in
automated systems, the presence of this field normally requires manual intervention.

Example of MT103/103+ for a type 9X instruction

Citibank, Milan sends an order (reference 1001) to Clearstream CITIITMX
Banking to transfer EUR 141070500,00, value 13 October 2005, 103

from their Clearstream Banking account 35513 to Banca Intesa, CESEL%‘SI
Milano, Clearstream Banking account 35526. -93B: CRED

Clearstream Banking
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:32A:051013EUR141070500,
:50K:CREDIT LYONNAIS
LUXEMBOURG

:53B: /CEDEL 35513

:59: /35526

Banca Intesa, Milano
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MT200 - Financial institution transfer - own account (type 90)

The following table lists the fields for a financial institution transfer instruction for its own account (type

90] via MT200.
M/0a Tag Field name
M 2203 Transaction Reference Number
M :32A:  Value Date, Currency Code, Amount
CM :53a:  Sender’s Correspondent
0 :56a: Intermediary
:57a:  Account With Institution
0 2723 Sender to Receiver Information

Content/options

l6x
6!n3'albd
Option A, Bor D
Option Aor D
Option Aor D
6*35x

Page

2-200-90-1
2-200-90-2
2-200-90-2
2-200-90-2
2-200-90-3
2-200-90-4

a. M= Mandatory. O = Optional. CM = CBL Mandatory. C = Conditional.

Note: The beneficiary of an MT200 is always the sender (the Clearstream Banking customer]. If that
customer wants to instruct a transfer of funds to credit one of its several accounts at the Account
With Institution, then a general financial institution transfer must be used (see "MT202 - General
financial institution transfer (type 90])” on page 2-202-90-1).

MT200 - Field specifications for type 90 instructions

MT200 contains data fields for a financial institution transfer instruction for its own account (type 90) as
described below.

:20: Transaction Reference Number

Format:

Field purpose:

CBL usage:

Example:

16x Mandatory

This field contains the sender’s unambiguous identification of the transaction. Its detailed
form and content are at the discretion of the sender.

This field is mandatory and must be unique for each instruction sent to Clearstream Banking.

:20:1234567890123456

Clearstream Banking
Xact via Swift User Guide
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:32A:  Value Date, Currency Code, Amount

Format: 6!n3'alsd Mandatory

Field purpose:  This field specifies the value date, the ISO currency code and the amount to be transferred.
CBL usage: For EMU national currency units, customers will be debited in the currency specified here.

Example: :32A:970815USD1000,

:53a: Sender’s Correspondent

Format: Option A, Bor D CBL Mandatory

Field purpose: ~ Where required, this field specifies the account or branch of the sender or other financial
institution through which the sender reimburses the receiver.

CBL usage: The account number line must contain a slash “/” followed by the sender’s Clearstream
Banking account number to be debited.

Example: :53B: /CEDEL 35502
:56a: Intermediary
Format: Option Aor D Optional - Option A (BIC) should be used whenever possible

Field purpose:  The institution to which the funds have to be paid in the country of the currency, for account of
the Beneficiary Customer [that is, the sender of the message).

If only a Swift BIC is used, the New York Clearing House Association and U.S. Council of
International Banking assume that the instruction will be automatically executed via CHIPS.

The Intermediary can be represented by a national clearing system code. The following codes
can be used, preceded by a double slash “//":

Code format National clearing system
If option A is used:
[//AT5!n] Austrian Bankleitzahl
[//AU6!n] Australian Bank State Branch (BSB] Code
[//BL8!n] German Bankleitzahl
[//CC9!n] Canadian Financial Institution Number
[//CN12..14n] China National Advanced Payment System (CNAPS])
[//ES8..9n] Spanish Domestic Interbanking Code
[//FW] Pay by Fedwire (see note])
[//HK6!n] Hong Kong National Clearing Code (CHATS)
[//IE6!n] Irish National Clearing Code (NSC])
[//IT11..23n] Italian Domestic Identification Code
[//PT8!n] Portuguese National Clearing Code
[//RT] Pay by Real Time Gross Settlement
[//SC6!n] CHAPS Branch Sort Code
If option D is used:
[//AT5!n] Austrian Bankleitzahl
[//AU6!n] Australian Bank State Branch (BSB] Code
[//BL8!n] German Bankleitzahl
8 April 2024 Clearstream Banking
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Code format
//CC9!n]
//CH6!n]
//CN12..14n]
//CP4!n]
//ES8..9n]
//FW9!n]
//HK6!n]
//IE6!n]
//IT11..23n]
//PT8!n]
//RT]
//RU9!n]
//SC6!n]
//SW3..5n]
//SW6!n]

[
[
[
[
[
[
[
[
[
[
[
[
[
[
[
[//ZA6!n]

National clearing system

Canadian Financial Institution Number
CHIPS Universal Identifier

China National Advanced Payment System (CNAPS])
CHIPS Participant Identifier

Spanish Domestic Interbanking Code
Fedwire Routing Number (see note)

Hong Kong National Clearing Code (CHATS)
Irish National Clearing Code (NSC)

[talian Domestic Identification Code
Portuguese National Clearing Code

Pay by Real Time Gross Settlement
Russian Central Bank Identification Code
CHAPS Branch Sort Code

Swiss Clearing Code (BC code)

Swiss Clearing Code (SIC code)

South African National Clearing Code

Note: If payment is to the Intermediary or the Account With Institution via Fedwire, U.S.
banks require this code to appear in the optional account number line of field :56a: /

Examples:

:57a:.

: 56A: BNPAFRPP

:57a: Account With Institution

Format:

Field purpose:

Option Aor D

:56D://CP1234
IRVTUS33

Mandatory - Option A (BIC) should be used whenever possible

The institution to which the funds have to be paid, for account of the sender of the message. If

field :56a: is not used, this institution should normally be in the country of the currency.

If only a Swift BIC is used, the New York Clearing House Association and U.S. Council of
International Banking assume that the instruction will be automatically executed via CHIPS.

The Account With Institution can be represented by a national clearing system code. The
following codes can be used, preceded by a double slash “//":

Code format

If option A is used:

[//AT5!n]
//AU6 !'n]
//BL8!n]
//CC9!n]
//CN12..14n]
//ES8..9n]
//FW]
//HK6!n]
//IE6!n]
//IT11..23n]
//NZ6!n]
//PT8!n]
//RT]
[//SC6!n]

(
[
[
[
(
[
[
[
(
[
[
[

If option D is used:

[//AT5!n]

National clearing system

Austrian Bankleitzahl

Australian Bank State Branch (BSB) Code
German Bankleitzahl

Canadian Financial Institution Number
China National Advanced Payment System (CNAPS])
Spanish Domestic Interbanking Code

Pay by Fedwire (see note)

Hong Kong National Clearing Code (CHATS)
Irish National Clearing Code (NSC)

Italian Domestic Identification Code

New Zealand National Clearing Code
Portuguese National Clearing Code

Pay by Real Time Gross Settlement

CHAPS Branch Sort Code

Austrian Bankleitzahl

Clearstream Banking
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Code format

National clearing system

[//AU6!n] Australian Bank State Branch (BSB) Code
[//BL8!n] German Bankleitzahl

[//CC9!n] Canadian Financial Institution Number
[//CH6!n] CHIPS Universal ldentifier
[//CN12..14n] China National Advanced Payment System (CNAPS)
[//CP4!n] CHIPS Participant Identifier

[//ES8..9n] Spanish Domestic Interbanking Code
[//FW9!n] Fedwire Routing Number (see note)
[//HK6!n] Hong Kong National Clearing Code (CHATS]
[//IE6!n] Irish National Clearing Code (NSC)
[//IT11..23n] Italian Domestic Identification Code
[//NZ6!n] New Zealand National Clearing Code
[//PT8!n] Portuguese National Clearing Code

[//RT] Pay by Real Time Gross Settlement
[//RU9!n] Russian Central Bank ldentification Code
[//SC6!n] CHAPS Branch Sort Code

[//SW3..5n] Swiss Clearing Code (BC code]

[//SW6!n] Swiss Clearing Code (SIC code]
[//ZA6!n] South African National Clearing Code

Note: If paymentis to the Intermediary or the Account With Institution via Fedwire, U.S. banks
require this code to appear in the optional account number line of field :56a: / :57a..

Examples: :57A:ABCDFRPP :57D://CH123456
ABC BANK, Paris
:72: Sender to Receiver Information
Format: [/OCMT/3'al5d/ Optional

[/CHGS/3!al5d/]]

Field purpose:  This field can contain up to six lines of 35 characters as narrative information.
If euro-related information (ERI) is provided, this will be transmitted by Clearstream Banking.

CBL usage: Clearstream Banking treats any information in this field as narrative. ERI can be included in
the following circumstances only:
e The payment currency specified in field :32A: is euro (EUR).
» The original/charges currency mentioned in this field is an EMU national currency unit.

If ERI is provided, the first line must contain the code word “OCMT” between slashes /",
followed by the ISO code of the original currency and the original amount. If charges are
included, the second line must contain the code word “CHGS” between slashes “/”, followed
by the ISO code of the currency of the charges and the amount of the charges.

If no /OCMT/ line is provided, then a /CHGS/ line is not allowed. Each line, if supplied, must be
complete.

Example: :72:/0CMT/DEM504938, /
/CHGS/ATS21,40/

8 April 2024
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MT200 - Financial institution transfer - own account (type 90)

Example of MT200 for a type 90 instruction

Union Bank of Switzerland, London sends an order (reference UBSWGB2L

23349) to Clearstream Banking to pay CAD 53.010.305,56 value 200

6 October 2005, from their Clearstream Banking account 35556, to ?Sg?nggw

Royal Bank of Canada, Toronto (BIC ROYCCAT?2), for account and in ;322;: 051006CAD53010305, 56
favour of themselves. :53B:/CEDEL 35556

:57A:ROYCCAT2

Clearstream Banking 8 April 2024
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MT200 -

Financial institution transfer - own account via

TARGET2 (type 90)

The following table lists the fields for a financial institution transfer instruction for its own account (type

90) via MT200.

M/0a Tag Field name Content/options Page
M 3203 Transaction Reference Number 16x 2-200-90/T2-1
M :32A:  Value Date, Currency Code, Amount 6!'n3'alsd 2-200-90/T2-2
CM :53a:  Sender’s Correspondent Option A, Bor D 2-200-90/T2-2
0 :56a:  Intermediary Option A 2-200-90/T2-2
:57a:  Account With Institution Option A 2-200-90/T2-2
0 3728 Sender to Receiver Information 6*35x 2-200-90/T2-2

a. M= Mandatory. O = Optional. CM = CBL Mandatory. C = Conditional.

Note:

The beneficiary of an MT200 is always the sender (the Clearstream Banking customer). If that
customer wants to instruct a transfer of funds to credit one of its several accounts at the Account
With Institution, then a general financial institution transfer must be used (see "MT202 - General
financial institution transfer (type 90]” on page 2-202-90-1).

MT200 - Field specifications for type 90 instructions

MT200 contains data fields for a financial institution transfer instruction for its own account (type 90) as
described below.

:20: Transaction Reference Number

Format:

Field purpose:

l6x Mandatory

This field contains the sender’s unambiguous identification of the transaction. Its detailed
form and content are at the discretion of the sender.

CBLusage: This field is mandatory and must be unique for each instruction sent to Clearstream Banking.
Example: :20:1234567890123456
Clearstream Banking 8 April 2024
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Cash instructions

:32A:  Value Date, Currency Code, Amount

Format: 6!n3'alsd Mandatory

Field purpose:  This field specifies the value date, the ISO currency code and the amount to be transferred.

CBL usage: For EMU national currency units, customers will be debited in the currency specified here.
Example: :32A:970815USD1000,

:53a: Sender’s Correspondent

Format: Option A, Bor D CBL Mandatory

Field purpose: ~ Where required, this field specifies the account or branch of the sender or other financial
institution through which the sender reimburses the receiver.

CBL usage: The account number line must contain a slash “/” followed by the sender’s Clearstream
Banking account number to be debited.

Example: :53B: /CEDEL 35502
:56a:  Intermediary
Format: Option A Optional

Field purpose:  The institution to which the funds have to be paid in the country of the currency, for account of
the Beneficiary Customer [that is, the sender of the message).

For TARGET2, the following code must be used, preceded by a double slash “//":

[//RT] Pay by Real Time Gross Settlement

:57a: Account With Institution

Format: Option A Mandatory

Field purpose:  The institution to which the funds have to be paid, for account of the sender of the message. If
field :56a: is not present, this institution should normally be in the country of the currency.

For TARGET2, the following code must be used, preceded by a double slash “//":

[//RT] Pay by Real Time Gross Settlement
:72: Sender to Receiver Information
Format: [/OCMT/3'!al5d/ Optional

[/CHGS/3!albd/]]

Field purpose:  This field can contain up to six lines of 35 characters as narrative information.

If euro-related information (ERI) is provided, this will be transmitted by Clearstream Banking.

8 April 2024
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MT200 - Financial institution transfer - own account via TARGET? (type 90)

CBLusage: Clearstream Banking treats any information in this field as narrative. ERI can be included in
the following circumstances only:

e The payment currency specified in field :32A: is euro (EUR).

* The original/charges currency mentioned in this field is an EMU national currency unit.

If ERI is provided, the first line must contain the code word “OCMT" between slashes /",
followed by the ISO code of the original currency and the original amount. If charges are
included, the second line must contain the code word “CHGS” between slashes “/”, followed
by the ISO code of the currency of the charges and the amount of the charges.

If no /OCMT/ line is provided, then a /CHGS/ line is not allowed. Each line, if supplied, must be
complete.

Example: :72:/0CMT/DEM504938, /
/CHGS/ATS21,40/

Example of MT200 for a type 90 instruction via TARGET2

In the following example, DIRPFRFR represents the direct participant. The example is also
valid for TARGET1 users (non-migrated) sending an instruction to Clearstream Banking
Luxembourg, that has migrated to the TARGET2 platform.

:20: referencel

:53B: /12345

:57A://RT
DIRPFRFR

Clearstream Banking 8 April 2024
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MT202 - General financial institution transfer (type 90)

The following table lists the fields for a general financial institution transfer instruction (type 90] via

MT202:

M/0a Tag Field name Content/options Page
M :20:  Transaction Reference Number 16x 2-202-90-1
M :21:  Related Reference 16x 2-202-90-2
M :32A: Value Date, Currency Code, Amount 6!n3!al5d 2-202-90-2
0 :52a: Ordering Institution Option Aor D 2-202-90-2
CM :53a: Sender’s Correspondent Option A,Bor D 2-202-90-2

:54a: THIS FIELD MUST NOT BE USED IN TYPE 90 INSTRUCTIONS

0 :56a:  Intermediary Option Aor D 2-202-90-3
CM :57a:  Account With Institution Option Aor D 2-202-90-4
M :58a:  Beneficiary Institution Option Aor D 2-202-90-5
0 3723 Sender to Receiver Information 6*35x 2-202-90-6

a. M= Mandatory. O = Optional. CM = CBL Mandatory. C = Conditional.

MT202 - Field specifications for type 90 instructions

MT202 contains data fields for a general financial institution transfer instruction (type 90) as described
below.

The following conditional rule applies:

e If field :56a: (Intermediary) is present, field :57a: (Account With Institution] must also be
supplied.

:20: Transaction Reference Number

Format: l6x Mandatory

Field purpose:  This field contains the sender’s unambiguous identification of the transaction. Its detailed
form and content are at the discretion of the sender.
CBLusage: This field is mandatory and must be unique for each instruction sent to Clearstream Banking.

Example: :20:1234567890123456

Clearstream Banking 8 April 2024
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:21: Related Reference

Format: 16x Mandatory

Field purpose:  This field contains the Transaction Reference Number (that is, field :20:) or other reference
(for example, Common Reference] to the related transaction.

CBL usage: Clearstream Banking treats any information in this field as narrative.

:32A:  Value Date, Currency Code, Amount

Format: 6!n3'alsd Mandatory

Field purpose:  This field specifies the value date, the ISO currency code and the amount to be transferred.
CBL usage: For EMU national currency units, customers will be debited in the currency specified here.

Example: :32A:970815USD1000,

:52a:  Ordering Institution

Format: Option Aor D Optional

Field purpose:  This field specifies the Ordering Party when it is a financial institution. If the sender is also
the Ordering Institution, it is repeated in this field. The optional account number line must not
be used.

CBL usage: Clearstream Banking ignores this field.

:53a: Sender’s Correspondent

Format: Option A, Bor D CBL Mandatory
Field purpose: ~ Where required, this field specifies the account or branch of the sender or other financial
institution through which the sender reimburses the receiver.

CBLusage: The account number line must contain a slash “/” followed by the sender’s Clearstream
Banking account number to be debited.

Note: The absence of field :53a: or field :54a: implies that the single direct account
relationship between sender and receiver, in the currency of the transfer, is used.

To guarantee straight-through processing, it is strongly recommended that the account
number be preceded by the code word “CEDEL" followed by a space.

Examples: :53B: /CEDEL 35502

:54a: Receiver’'s Correspondent

CBL usage: THIS FIELD MUST NOT BE PRESENT IN TYPE 90 INSTRUCTIONS.

8 April 2024 Clearstream Banking
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MT202 - General financial institution transfer (type 90)

:56a: Intermediary

Format: Option A [/1'!a] [34x]
41'a2'la2'!'c[3c]
OptionD [/1'!a] [34x]

4*34x

Optional - Option A (BIC) should be used whenever possible

Field purpose:  The institution to which the funds have to be paid in the country of the currency, for account of
the “Beneficiary Customer” (that is, the sender of the message).

34x in subfield one must not contain an account number.

If only a Swift BIC is used, the New York Clearing House Association and U.S. Council of
International Banking assume that the instruction will be automatically executed via CHIPS.

The Intermediary can be represented by a national clearing system code. The following codes
can be used in 34x of subfield one, preceded by a double slash “//":

Code format
If option A is used:
[//AT5!n]
[//AU6!n]
[//BL8!n]
[//CC9!n]
[//CN12..14n]
[//ES8..9n]
[//EW)
[//HK6!n]
[//IE6!n]
[//IT11..23n]
[//PT8!n]
[//RT]
[//SC6!n]
If option D is used:
[//AT5!n]
//AU6!n]
//BL8!n]
//CC9!n]
//CH6!n]
//CN12..14n]
//CP4!n]
//ES8..9n]
//FW9!n]
//HK6!n]
//IE6!n]
//IT11..23n]
//PT8!n]
//RT]
//RU9!n]
//SC6!n]
//SW3..5n]
//SW6!n]

[
[
[
[
[
[
[
[
[
[
[
[
[
[
[
[
[
[//ZA6!n]

National clearing system

Austrian Bankleitzahl

Australian Bank State Branch (BSB) Code
German Bankleitzahl

Canadian Financial Institution Number
China National Advanced Payment System (CNAPS])
Spanish Domestic Interbanking Code

Pay by Fedwire (see note)

Hong Kong National Clearing Code (CHATS)
Irish National Clearing Code (NSC)

Italian Domestic Identification Code
Portuguese National Clearing Code

Pay by Real Time Gross Settlement

CHAPS Branch Sort Code

Austrian Bankleitzahl

Australian Bank State Branch (BSB) Code
German Bankleitzahl

Canadian Financial Institution Number
CHIPS Universal Identifier

China National Advanced Payment System (CNAPS)
CHIPS Participant Identifier

Spanish Domestic Interbanking Code
Fedwire Routing Number (see note)

Hong Kong National Clearing Code (CHATS)
Irish National Clearing Code (NSC)

[talian Domestic Identification Code
Portuguese National Clearing Code

Pay by Real Time Gross Settlement
Russian Central Bank Identification Code
CHAPS Branch Sort Code

Swiss Clearing Code (BC code)

Swiss Clearing Code (SIC code)

South African National Clearing Code

Note: If paymentis to the Intermediary or the Account With Institution via Fedwire, U.S. banks
require this code to appear in the optional account number line of field :56a: / :57a:.

Examples: : 56A:BNPAFRPP

Clearstream Banking
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:57a: Account With Institution

Format: Option A [/1!a] [34x] Mandatory- Option A (BIC) should be used whenever possible
41a2'lta2!c[3c]
OptionD [/1!a] [34x]

4*34x

Field purpose:  The institution to which the funds have to be paid, for account of the Beneficiary Institution
indicated in field :58a:. If field :56a: is not used, this institution should normally be in the

country of the currency.

If field :56a: is not used, 34x in subfield one must not contain an account number.

If only a Swift BIC is used, the New York Clearing House Association and U.S. Council of
International Banking assume that the instruction will be automatically executed via CHIPS.

The Account With Institution can be represented by a national clearing system code. The
following codes can be used in 34x of subfield one, preceded by a double slash “//":

Code format
If option A is used:

National clearing system

[//AT5!n] Austrian Bankleitzahl
[//AU6!n] Australian Bank State Branch (BSB) Code
[//BL8!n] German Bankleitzahl
[//CC9!'n] Canadian Financial Institution Number
[//CN12..14n] China National Advanced Payment System (CNAPS)
[//ES8..9n] Spanish Domestic Interbanking Code
[//FW] Pay by Fedwire (see note)
[//HK6!n] Hong Kong National Clearing Code (CHATS)
[//IE6!n] Irish National Clearing Code (NSC)
[//IT11l..23n] Italian Domestic Identification Code
[//PT8!n] Portuguese National Clearing Code
[//RT] Pay by Real Time Gross Settlement
[//SC6!n] CHAPS Branch Sort Code

If option D is used:
[//AT5!n] Austrian Bankleitzahl
[//AU6!n] Australian Bank State Branch (BSB) Code
[//BL8!n] German Bankleitzahl
[//CC9!n] Canadian Financial Institution Number
[//CH6!n] CHIPS Universal Identifier
[//CN12..14n] China National Advanced Payment System (CNAPS])
[//CP4!n] CHIPS Participant Identifier
[//ES8..9n] Spanish Domestic Interbanking Code
[//FW9!n] Fedwire Routing Number (see note)
[//HK6!n] Hong Kong National Clearing Code (CHATS)
[//IE6!n] Irish National Clearing Code (NSC)
[//IT11..23n] Italian Domestic Identification Code
[//PT8!n] Portuguese National Clearing Code
[//RT] Pay by Real Time Gross Settlement
[//RU9!n] Russian Central Bank ldentification Code
[//SC6!n] CHAPS Branch Sort Code
[//SW3..5n] Swiss Clearing Code (BC code)
[//SW6!n] Swiss Clearing Code (SIC code)
[//ZA6!n] South African National Clearing Code

Note: If paymentis to the Intermediary or the Account With Institution via Fedwire, U.S. banks
require this code to appear in the optional account number line of field :56a: / :57a:.

Examples: :57A: ABCDFRPP :57D://CH123456
ABC BANK, Paris
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MT202 - General financial institution transfer (type 90)

:58a:  Beneficiary Institution

Format: Option Aor D

Mandatory - Option A (BIC) should be used whenever possible

CBL Usage: If option D is used, only two lines may be used.

Field purpose:  This field specifies the financial institution that has been designated by the Ordering
Institution as the ultimate recipient of the funds being transferred.

If the sender instructs the receiver either to credit one of several accounts owned by the
sender at an institution specified in field :57a:, or to transfer funds between two accounts
owned by the sender and maintained by the receiver, option A must be used to specify the
account to be credited and the BIC of the sender.

The Beneficiary Institution can be represented by a national clearing system code. The
following codes can be used, preceded by a double slash “//":

Code format
If option A is used:
[//AT5!n]

[//SC6!n]
If option D is used:

[//AT5!n]
//AU6!n]
//BL8!n]
//CC9!n]
//CH6!n]
//CN12..14n]
//CP4!n]
//ES8..9n]
//EW9!n]
//HK6!n]
//IE6!n]
//IT11..23n]
//PT8!n]
//RT]
//RU9!n]
//SC6!n]
//SW3..5n]
//SW6!n]

[
[
[
[
[
[
[
[
[
[
[
[
[
[
[
[
[
[//ZA6!n]

National clearing system

Austrian Bankleitzahl

Australian Bank State Branch (BSB) Code
German Bankleitzahl

Canadian Financial Institution Number
China National Advanced Payment System (CNAPS)
Spanish Domestic Interbanking Code

Pay by Fedwire (see note])

Hong Kong National Clearing Code (CHATS)
Irish National Clearing Code (NSC)

Italian Domestic Identification Code
Portuguese National Clearing Code

Pay by Real Time Gross Settlement

CHAPS Branch Sort Code

Austrian Bankleitzahl

Australian Bank State Branch (BSB) Code
German Bankleitzahl

Canadian Financial Institution Number
CHIPS Universal Identifier

China National Advanced Payment System (CNAPS])
CHIPS Participant Identifier

Spanish Domestic Interbanking Code
Fedwire Routing Number (see note)

Hong Kong National Clearing Code (CHATS)
Irish National Clearing Code (NSC)

Italian Domestic Identification Code
Portuguese National Clearing Code

Pay by Real Time Gross Settlement
Russian Central Bank Identification Code
CHAPS Branch Sort Code

Swiss Clearing Code (BC code)

Swiss Clearing Code (SIC code)

South African National Clearing Code

Note: If payment is to the Beneficiary Institution via Fedwire, U.S. banks require this code to
appear in the optional account number line of field :58a:.

Examples: :58A:SIFRIMD1

Clearstream Banking
Xact via Swift User Guide

:58A://FW123456789
BKENGB2L

8 April 2024
2-202-90-5



Cash instructions

:72: Sender to Receiver Information

Format:

Field purpose:

[/OCMT/3!al5d/ Optional
[/CHGS/3!al5d/]]

Up to six lines of 35 characters can be accepted as narrative information. If euro-related
information (ERI) is provided, this will be transmitted by Clearstream Banking.

CBL usage: Clearstream Banking treats any information in this field as narrative. ERI can be included in
the following circumstances only:
* The payment currency specified in field :32A: is euro (EUR).
e The original or charges currency mentioned in this field is an EMU national currency
unit.
If ERI is provided, the first line must contain the code word “OCMT" between slashes “/",
followed by the ISO code of the original currency and the original amount. If charges are
included, the second line must contain the code word “CHGS” between slashes “/”, followed
by the 1SO code of the currency of the charges and the amount of the charges.
If no /OCMT/ line is provided, then a /CHGS/ line is not allowed. Each line, if supplied, must be
complete.
Example: :72:/0CMT/DEM504938, /

/CHGS/ATS21,40/

Examples of MT202 for a type 90 instruction

UBS Limited, London sends an order (reference 28116] to
Clearstream Banking to pay USD 10.000.000, value 6 October 2005,
from their Clearstream Banking account 35507, to JPMorgan
Chase Bank, New York (BIC CHASUS33], for account of UBS AG,
Zurich (account 008-5-121212).

Chemical Bank, London sends an order (reference 071092]) to
Clearstream Banking to pay JPY 602.000.000, value 6 October
2005, from their Clearstream Banking account 35500, to The Bank
of Tokyo-Mitsubishi, Tokyo (BIC BOTKJPJT], for account of
themselves (account 1212-1212-454).

8 April 2024
2-202-90-6

UBSPGB2L

202

CEDELULL

:20: 28116

:21: 61182
:32A:051006USD1000000O,
:53B:/CEDEL 35507
:57A:CHASUS33
:58A:/008-5-121212
UBSWCHZH80A

CHEMGB2LLON

202

CEDELULL

:20: 071092

:21: 290170
:32A:051006JPY602000000,
:53B:/CEDEL 35500
:57A:BOTKJPJT
:58A:/1212-1212-454
CHEMGB2LLON
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MT202 - General financial institution transfer via TARGET?2
(type 90)

The following table lists the fields for a general financial institution transfer instruction (type 90] via

MT202:
M/02 Tag Field name Content/options Page
M :20:  Transaction Reference Number 16x 2-202-90/T2-1
M :21:  Related Reference l6x 2-202-90/T2-2
M :32A: Value Date, Currency Code, Amount 6!n3!als5d 2-202-90/T2-2
cb :52a: Ordering Institution Option Aor D 2-202-90/T2-2
CM :53a: Sender’s Correspondent Option A,Bor D 2-202-90/T2-2
:54a: THIS FIELD MUST NOT BE USED IN TYPE 90 INSTRUCTIONS
0 :56a: Intermediary Option A 2-202-90/T2-3
CM :57a:  Account With Institution Option A 2-202-90/T2-3
:58a:  Beneficiary Institution Option A 2-202-90/T2-3
0 :72:  Sender to Receiver Information 6*35x 2-202-90/T2-4

a. M= Mandatory. O = Optional. CM = CBL Mandatory. C = Conditional.
b. Field :52a: is recommended for non-migrated countries.

MT202 - Field specifications for type 90 instructions

MT202 contains data fields for a general financial institution transfer instruction (type 90) as described

below.
:20: Transaction Reference Number
Format: l6x Mandatory

Field purpose:  This field contains the sender’s unambiguous identification of the transaction. Its detailed
form and content are at the discretion of the sender.

CBLusage: This field is mandatory and must be unique for each instruction sent to Clearstream Banking.

Example: :20:1234567890123456

Clearstream Banking 8 April 2024
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:21: Related Reference

Format: 16x Mandatory

Field purpose:  This field contains the Transaction Reference Number (that is, field :20:) or other reference
(for example, Common Reference] to the related transaction.

CBL usage: Clearstream Banking treats any information in this field as narrative.

:32A:  Value Date, Currency Code, Amount

Format: 6!n3'alsd Mandatory

Field purpose:  This field specifies the value date, the ISO currency code and the amount to be transferred.
CBL usage: For EMU national currency units, customers will be debited in the currency specified here.

Example: :32A:970815USD1000,

:52a:  Ordering Institution

Format: Option A Optional

Field purpose:  This field specifies the Ordering Party when it is a financial institution. If the sender is also
the Ordering Institution, it is repeated in this field. The optional account number line must not
be used.

CBL usage: This field is optional but recommended for non-migrated countries and must contain a
published BIC.

:53a: Sender’s Correspondent

Format: Option A, Bor D CBL Mandatory

Field purpose: ~ Where required, this field specifies the account or branch of the sender or other financial
institution through which the sender reimburses the receiver.

CBL usage: The account number line must contain a slash “/” followed by the sender’s Clearstream
Banking account number to be debited.

Note: The absence of field :53a: or field :54a: implies that the single direct account
relationship between sender and receiver, in the currency of the transfer, is used.

To guarantee straight-through processing, it is strongly recommended that the account
number be preceded by the code word “CEDEL" followed by a space.

Examples: :53B: /CEDEL 35502

:54a: Receiver’'s Correspondent

CBL usage: THIS FIELD MUST NOT BE PRESENT IN TYPE 90 INSTRUCTIONS.
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MT202 - General financial institution transfer via TARGET2 (type 90)

:56a: Intermediary

Format: Option A Optional

Field purpose:  The institution to which the funds have to be paid in the country of the currency, for account of
the “Beneficiary Customer” (that is, the sender of the message).

For TARGET?2, the following code must be used, preceded by a double slash “//":

[//RT] Pay by Real Time Gross Settlement

CBL Usage: If field :56a: is present, it must contain the published BIC of a valid direct participant.

:57a:  Account With Institution

Format: Option A Optional

Field purpose:  The institution to which the funds have to be paid, for account of the Beneficiary Institution
indicated in field :58a:. If field :56a: is not used, this institution should normally be in the
country of the currency.

For TARGET?2, the following code must be used, preceded by a double slash “//":

[//RT] Pay by Real Time Gross Settlement

CBL Usage: If fields :56a: and :57a: are present, then field :56a: must contain the published BIC of a valid
direct participant.

If field :56a: is not present, then field :57a: must contain the published BIC of a valid direct
participant.

:58a:  Beneficiary Institution

Format: Option A Optional
Field purpose:  For TARGETZ2, the following code must be used, preceded by a double slash “//":

[//RT!] Pay by Real Time Gross Settlement

CBL Usage: |If fields :57a: and :58a: are present, then field :57a: must contain the published BIC of a valid
direct participant.

If fields :56a: and :57a: are not present, then field :58a: must contain the published BIC of a
valid direct participant.
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:72: Sender to Receiver Information

Format: [/OCMT/3!albd/ Optional
[/CHGS/3!al5d/1]

Field purpose:  Up to six lines of 35 characters can be accepted as narrative information. If euro-related
information (ERI) is provided, this will be transmitted by Clearstream Banking.

CBL usage: Clearstream Banking treats any information in this field as narrative. ERI can be included in
the following circumstances only:

* The payment currency specified in field :32A: is euro (EUR).

e The original or charges currency mentioned in this field is an EMU national currency
unit.

If ERI is provided, the first line must contain the code word “OCMT” between slashes /",
followed by the ISO code of the original currency and the original amount. If charges are
included, the second line must contain the code word “CHGS” between slashes “/”, followed
by the 1SO code of the currency of the charges and the amount of the charges.

If no /OCMT/ line is provided, then a /CHGS/ line is not allowed. Each line, if supplied, must be
complete.

Example: :72:/0CMT/DEM504938, /
/CHGS/ATS21,40/

Examples of MT202 for a type 90 instruction via TARGET2

In the following example, INDPLULL represents the indirect participant and DIRPFRFR, the
direct participant. The example is also valid for TARGET1 users (non-migrated) sending an
instruction to Clearstream Banking Luxembourg, that has migrated to the TARGET?2 platform.

Debit instruction sent by an indirect participant

:20:referencel
:21l:reference?2
:32A:0711120EUR100000000
:52A:INDLULL
:53B:/CEDEL 12345
:57A://RT

DIRPFRFR
:58A:INDPLULL

Debit instruction sent by a direct participant

:20:referencel
:21l:reference?2
:32A:0711120EUR100000000
:52A:DIRPFRFR
:53B:/CEDEL 12345
:57A://RT

DIRPFRFR
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MT202 - General financial institution transfer (type 9X)

The following table lists the fields for a general financial institution transfer instruction (type 9X] via

MT202:
M/0a Tag Field name Content/options Page
M :20:  Transaction Reference Number 16x 2-202-9X-1
M :21:  Related Reference 16x 2-202-9X-2
M :32A: Value Date, Currency Code, Amount 6!n3!al5d 2-202-9X-2
0 :52a: Ordering Institution Option Aor D 2-202-9X-2
CM :53a: Sender’s Correspondent Option A,Bor D 2-202-9X-2
:54a: THIS FIELD MUST NOT BE USED IN TYPE 9X INSTRUCTIONS
:56a THIS FIELD MUST NOT BE USED IN TYPE 9X INSTRUCTIONS
cb :57a THIS FIELD MUST NOT BE USED IN TYPE 9X INSTRUCTIONS via Swift
M :58a:  Beneficiary Institution Option Aor D 2-202-9X-3
0 :72:  Sender to Receiver Information 6*35x 2-202-9X-3

a. M= Mandatory. O = Optional. CM = CBL Mandatory. C = Conditional.
b. Field :57A: is mandatory on all MT202 messages submitted via Xact File Transfer.
MT202 - Field specifications for type 9X instructions

MT202 contains data fields for a general financial institution transfer instruction (type 9X) as described
below.

:20: Transaction Reference Number

Format: 16x Mandatory

Field purpose:  This field contains the sender’s unambiguous identification of the transaction. Its detailed
form and content are at the discretion of the sender.

CBLusage: This field is mandatory and must be unique for each instruction sent to Clearstream Banking.

Example: :20:1234567890123456

Clearstream Banking 8 April 2024
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:21: Related Reference

Format: 16x Mandatory

Field purpose:  This field contains the Transaction Reference Number (that is, field :20:) or other reference
(for example Common Reference) to the related transaction.

CBL usage: Clearstream Banking treats any information in this field as narrative.

:32A: Value Date, Currency Code, Amount

Format: 6!n3!albd Mandatory

Field purpose:  This field specifies the value date, the ISO currency code and the amount to be transferred.

CBL usage: For EMU national currency units, customers will be debited in the currency specified in this
field.

Example: :32A:970815UsD1000,

:52a:  Ordering Institution

Format: Option Aor D Optional

Field purpose:  This field specifies the financial institution of the Ordering Party when it is different from the
sender. The optional account number line must not be used.

CBL usage: Clearstream Banking ignores this field.

:53a: Sender’s Correspondent

Format: Option A, Bor D CBL Mandatory

Field purpose: ~ Where required, this field specifies the account or branch of the sender or another financial
institution through which the sender reimburses the receiver.

CBLusage: The account number line must contain a slash “/” followed by the sender’s Clearstream
Banking account number to be debited.

Note: To guarantee straight-through processing, it is strongly recommended that the account
number be preceded by the code word “CEDEL” followed by a space.

Examples: :53B: /CEDEL 35502

:54a: Receiver’'s Correspondent

:56a: Intermediary

CBL usage:  THESE FIELDS MUST NOT BE PRESENT IN TYPE 9X INSTRUCTIONS.

8 April 2024

Clearstream Banking
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MT202 - General financial institution transfer (type 9X)

:57a: Account With Institution

Format: :57A:[/1'al [/34x] :57D:[/1'a]l [/34x] Conditional
4'a2la2!c[3!c] 4*35x%

Field purpose:  This field specifies the financial institution, when other than the receiver, that services the
account for the beneficiary customer. This is applicable even if field :58a: contains an IBAN.

CBL usage: This field must not be present in 9X instructions via Swift but is mandatory in instructions
via Xact File Transfer. It specifies the institution to which the funds are to be paid, for the
account of the Beneficiary Customer indicated in field :58a:.

If present, this field must use option A and must contain only the default value "CEDELULL".

:58a:  Beneficiary Institution

Format: Option Aor D Mandatory

Field purpose:  This field specifies the financial institution that has been designated by the Ordering
Institution as the ultimate recipient of the funds being transferred.

CBLusage: The account number line must contain a slash “/“, followed by the beneficiary’s Clearstream
Banking account number. This slash “/” can be preceded by a slash “/” followed by the credit
indicator "C".

If the account number line is used with option D, then at least one character is to be added in
subfield 2. If option A is used, the account number line is to be used in addition to the BIC
code in subfield 2.

Example: :58A:/C/13463
UBSWCHZH80A
:72: Sender to Receiver Information

CBLusage: Clearstream Banking treats any information in this field as narrative. Up to six lines of 35
characters can be accepted as narrative information.

Example of MT202 for a type 9X instruction

Banca Intesa, Milano sends an order (reference 1003] to BCITITMM
Clearstream Banking to transfer EUR 20774031487,00, value 202
6 October 2005, from their Clearstream Banking account 35513, to CEDELULL

. :20: 1003
UBS AG, London Clearstream Banking Account 35505 (BIC .21: MKT6285B

UBSWGB2L). :32A:051006EUR20774031487,
:53B:/CEDEL 35513
:58A:/C/35505
UBSWGB2L,

Clearstream Banking 8 April 2024
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MT210 - Notice to receive (type 10)

The following table lists the fields for a notice to receive instruction (type 10) via MT210:

M/0a Tag Field name Content/options Page

Sequence A [non-repeatable)

M :20:  Transaction Reference Number 16x 2-210-10-1
CM :25:  Account Identification 35x 2-210-10-2
M :30:  Value Date 6!'n 2-210-10-2
Sequence B (repeatable)
M :21:  Related Reference 16x 2-210-10-2
M :32B:  Currency Code, Amount 3!alsd 2-210-10-2
0 :50a: Ordering Customer 4*35x or Option C or F 2-210-10-3
0 :52a:  Ordering Institution Option Aor D 2-210-10-3
CM :56a:  Intermediary Option Aor D 2-210-10-3

a. M = Mandatory. O = Optional. CM = CBL Mandatory. C = Conditional.

MT210 - Field specifications for type 10 instructions
MT210 contains data fields for a notice to receive instruction (type 10) as described below.
The following conditional rules apply:
1. The repeatable sequence must not appear more than ten times.

2. In the same repeatable sequence, either field :50a: (Ordering Customer] or field :52a: (Ordering
Institution), but not both, must be present.

Where the repeatable sequence is used more than once, the Transaction Reference Number supplied in
field :20: is allocated to the first instruction in the message; other instructions are allocated a system
reference generated by Clearstream Banking.

:20: Transaction Reference Number

Format: 16x Mandatory

Field purpose:  This field contains the sender’s unambiguous identification of the transaction. Its detailed
form and content are at the discretion of the sender.

CBLusage: This field is mandatory and must be unique for each instruction sent to Clearstream Banking.

Example: :20:1234567890123456

Clearstream Banking 8 April 2024
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:25: Account Identification
Format: 35x CBL Mandatory
Field purpose: Inthose cases where the receiver maintains more than one account for the sender, this field

identifies the account to be credited with the incoming funds.

CBL usage: This field must contain the code word “CEDEL" followed by a space and the Clearstream
Banking account number of the sender of the message for which the entry of funds is being
advised.

Example: :25:CEDEL 35502

:30: Value Date

Format: 6!n Mandatory

Field purpose:  This field contains the value date, in ISO format YYMMDD, of the incoming funds.

Example: :30:971124
:21: Related Reference
Format: 16x Mandatory

Field purpose:  This field contains the Transaction Reference Number (that is, field :20:) or other reference
(for example, Common Reference), to the related transaction.

CBL usage: Clearstream Banking ignores the contents of this field when present in a single item
message. In multiple MT210, Clearstream uses this field to identify the multiple sender’s
transaction references present in the message (repeating sequence).

:32B:  Currency Code, Amount

Format: 3lalsd Mandatory

Field purpose:  This field contains the currency and the amount to be received.

CBL usage: This field contains the ISO currency code and the amount to be received and credited to the
customer’s account. For EMU national currency units, customers will be credited in the
currency specified in this field.

Example: :32B:USD1200520, 00

8 April 2024 Clearstream Banking
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:50a: Ordering Customer

Format: :50:4*%35x% :50C:4'a2'a2!c[3!c] :50F:35x
4*35x

Field purpose:  This field specifies the customer ordering the transaction.

Usage: In option F, if the account number of the ordering customer is provided, it must be present in
the Account subfield

e Country and town must be present

e Name, address and country and town may be repeated, but not occur more than twice.

:52a:  Ordering Institution

Format: Option Aor D Optional

Field purpose:  This field specifies the Ordering Party when it is a financial institution. If used, field :50a:
must not be supplied. In cases where the sender is also the Ordering Institution, it is repeated
in this field. The optional account number line must not be used.

CBL usage: Clearstream Banking ignores this field.

:56a: Intermediary

Format: Option A only CBL Mandatory

Field purpose:  This field specifies the financial institution from which the receiver is to receive the funds
when other than the Ordering Party specified in field :50a: or :52a:.

CBLusage: This field must identify the Clearstream Banking correspondent at which the funds are to be
received.

The account number line is ignored.

Note: Clearstream Banking's cash correspondent banks, through which funds are to be paid
in favour of an account maintained with Clearstream Banking, are identified by means
of their ISO Bank Identification Code (BIC). You must use the ISO BIC with this field.

Example: :56A:CCFRFRPP

Clearstream Banking 8 April 2024
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Examples of MT210 for a type 10 instruction

UBS, London, wants to pre-advise an entry of USD 1.000,00 value UBSWGB2L

2 June 2005 for their Clearstream Banking account 35502. 210
CEDELULL

:20: 1234567890
:25: CEDEL 35502
:30: 050602
:32B:USD1000,
:52A:UBSWGB2L
:56A:CHASUS33

Barclays Bank, London wants to pre-advise an entry of BARCGB22
EUR 1.000.000,00 value 4 January 2005 for their Clearstream 210
Banking account 35513. CEDELULL

:20: 1924702
:25: CEDEL 35513
:30: 050104

:32B:EUR1000000,
:50: BARCGB22
:56A:BARCGB22

8 April 2024 Clearstream Banking
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MT299 - Free-format message (type 9E)

The following table lists the fields for a free-format message instruction (type 9E) via MT299:

Ma Tag Field name Content/options Page

M 3203 Transaction Reference Number 16x 2-299-9E-1
CM 521 ¢ Related Reference 16x 2-299-9E-1
M :79: Narrative 35*50x 2-299-9E-1

a. M= Mandatory. O = Optional. CM = CBL Mandatory. C = Conditional.

MT299 - Field specifications for type 9E instructions

MT299 contains data fields for a free-format message instruction (type 9E) as described below.

:20: Transaction Reference Number

Format: l6x Mandatory

Field purpose:  This field contains the sender’s unambiguous identification of the transaction. Its detailed
form and content are at the discretion of the sender.

CBLusage: This field is mandatory and must be unique for each instruction sent to Clearstream Banking.

:21: Related Reference

Format: l6x CBL Mandatory

Field purpose:  This field contains a reference to the related message.

CBLusage: This field must contain the code words "FOREIGN EXCHANGE".

:79: Narrative

Format: 35*50x Mandatory

CBLusage: This field must contain, in the appropriate I1SO format, each of the following details:

the reference number of the instructionthe value date
the account numberthe amount and currency to be converted
the trade date the conversion currency

Clearstream Banking 8 April 2024
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3. Cash statements and reports

You can receive standard Clearstream Banking reports related to cash transactions via Swift The
reports are provided via the standard Swift statement message types, in the corresponding ISO/Swift
format.

The following table lists the Clearstream Banking cash statements and reports available via Swift:

Swift message Clearstream Banking report Page

MT900/910 Debit/Credit Confirmation 3-900/910-1
MT940 Money Suspense Report 3-940-SU-1
MT940 Money Suspense for Value Today Report 3-940-VT-1
MT940 T2S Dedicated Cash Account Statement 3-940-DCA-1
MT942 Interim Money Suspense Report 3-942-1
MT950 Cash Balances 3-950-CB-1
MT950 Money Statement 3-950-MS-1

General information

All information in these messages conforms to Swift syntax and content requirements, as specified in
the following sections of the Swift User Handbook:

e Standards - General Field Definitions;
e Standards - General Information;
e Standards - Category 9.

Detailed Clearstream Banking field specifications are provided separately for each of the above reports.

Clearstream Banking 8 April 2024
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MT900/910 - Confirmation of Debit/Credit

The MT900/910 Confirmation of Debit/Credit reports will be available during the continuous settlement
processing runs and after the end of day processing.

Timing

The timing of Clearstream Banking's Confirmation of Debit/Credit reports is as follows:

SD-1 21:.00 23:00 !SD 03:00 16:00 18:00 20:30 21:15
Processing || I Continuous Settlement
|
Balances [ Morning Daytime
Reporting 1 Reports Reports
Transaction—'— — — i - . I
Reporting - I Continuous Reporting I I B
I

All times given are Central European Time.

Report content

Customers can choose to receive the MT900 Confirmation of Debit only, the MT910 Confirmation of
Credit only, or both. Customers can also choose to receive the report for all currency movements or for
currency movements in specific currencies only.

The report will contain sets of instructions depending on the customer’s further specification of one or
more of the following types:
Type Content of reports
1 Confirmation for cash instructions originated by the customer.
2 Confirmation for cash instructions originated by Clearstream Banking.
3 Confirmation for securities instructions originated by the customer.
4

Confirmation for securities instructions originated by Clearstream Banking.

No transactions to report
If there is no Debit/Credit Confirmation to report, no MT900/910 is provided.

Clearstream Banking 8 April 2024
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MT900/910 - Confirmation of Debit Report

The following table lists the fields in a Confirmation of Debit Report via MT900:

Tag Field name Content/options Page
:20:  Transaction Reference Number 16x 3-900/910-2
:21:  Related Reference 16x 3-900/910-2
:25:  Account Identification 35x 3-900/910-2
:32A:  Value Date, Currency Code, Amount 6!n3!alsd 3-900/910-2
:52a: Ordering Institution Option Aor D 3-900/910-3
72:  Sender to Receiver Information 6*35x 3-900/910-3

MT900 - Field specifications for the Confirmation of Debit Report

MT900 contains data fields for the Confirmation of Debit Report as described below.

:20: Transaction Reference Number

Format: l6x

Field purpose:  This field contains the 7-digit numeric Transaction Reference Number assigned by
Clearstream Banking, followed by a slash “/” and the Clearstream Banking instruction type
code [that is, 90, 9X, 9E, 41 or 61).

Example: :20:4567891/90
:21: Related Reference
Format: 16x

Field purpose:  This field contains the customer’s Transaction Reference Number as provided in the original
instruction to Clearstream Banking.

Example: :21:ABCD1234EFGH5678
:25: Account Identification
Format: 35x

CBL usage: This field contains the account number in Clearstream Banking of the customer for whom the
message is sent. Note that the account number is not preceded by a slash character.

Example: :25:12345

:32A:  Value date, Currency Code, Amount

8 April 2024 Clearstream Banking
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Format: 6!n3!'alsd

CBL usage: Details of the transaction. This field has 3 subfields:
e Subfield 1 contains the Value Date in ISO format YYMMDD.
e Subfield 2 contains the ISO currency code.
e Subfield 3 contains the amount.

Example: :32A:990504EUR100000,

:52a:  Ordering Institution

Format: Option D only

Field purpose:  This field is optional and can contain the name of the ordering institution.
CBLusage: The content of this field depends on the cause of the debit, as follows:

e |If the debit results from a withdrawal of funds (customer instruction type 90), this field
contains the account number and name of the customer.

¢ |If this debit results from a book-entry transfer of funds (instruction type 9X or 9E), this
field contains the account number and name of the counterparty.

:72: Sender to Receiver Information

Format: 6*35x

CBLusage: This optional field can be used to include the timestamp, preceded by the code word
“/PDAT/", in the form CCYYMMDDHHMMSS.

The optional “0” wording lines will be the final information in this field, preceded by the code
word “/REC/". If the information is longer than the 30 characters available in the first line, the
information is carried over into additional lines, each of which starts with a double slash “//”
followed by up to 33 characters.

Example: :72:/PDAT/19970407105300
/REC/OPTIONAL WORDING FROM LINE O
//CONTINUATION OF OPTIONAL WORDING

Clearstream Banking 8 April 2024
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MT900/910 - Confirmation of Credit Report

The following table lists the fields in a Confirmation of Credit Report via MT910:

Tag Field name Content/options Page
:20:  Transaction Reference Number 16x 3-900/910-4
:21:  Related Reference 16x 3-900/910-4
:25:  Account Identification 35x 3-900/910-5
:32A: Value Date, Currency Code, Amount 6!n3'alsd 3-900/910-5
:52a: Ordering Institution OptionAor D 3-900/910-5
:72:  Sender to Receiver Information 6*35x 3-900/910-6

MT910 - Field specifications for the Confirmation of Credit Report

MT210 contains data fields for the Confirmation of Credit Report as described below.

:20: Transaction Reference Number

Format:

Field purpose:

16x

This field contains the 7-digit numeric Transaction Reference Number assigned by
Clearstream Banking, followed by a slash “/” and the Clearstream Banking instruction type
code [that is, 10, 51, 8A or 8M).

Example: :20:4567891/10
:21: Related Reference
Format: 16x

Field purpose:

Example:

8 April 2024
3-900/910-4

This field contains the customer’s Transaction Reference Number as provided in the original
instruction to Clearstream Banking.

If the credit results from a credit from the Clearstream Banking cash correspondent bank
that has not been pre-advised (that is, there is no corresponding customer instruction), this
field normally references field :21: of the cash credit from the cash correspondent bank. If
this information is not available, the code word “NONREF” is sent.

If this credit results from a book-entry transfer of funds (instruction type 9X or 9E), this field
reports the Transaction Reference Number of the counterparty. If this information is not
available, the Transaction Reference Number from field :20: is provided.

:21:ABCD1234EFGH5678

Clearstream Banking
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:25: Account Identification

Format: 35x

CBLusage: This field contains the account number in Clearstream Banking of the customer for whom the
message is sent. The account number is not preceded by a slash character.

Example: :25:12345

:32A: Value date, Currency Code, Amount

Format: 6!n3!'alsd

CBL usage: Details of the transaction. This field has 3 subfields:
e Subfield 1 contains the Value Date in ISO format YYMMDD.
e Subfield 2 contains the ISO currency code.
e Subfield 3 contains the amount.

Example: :32A:990504EUR100000,

:52a:  Ordering Institution

Format: Option D only

Field purpose:  This field is optional and can contain the name of the ordering institution.
CBLusage: The content of this field depends on the cause of the credit, as follows:

¢ |f the credit results from a pre-advice of entry of funds (customer instruction type 10,
this field contains the account number and name of the customer.

¢ If the credit results from an entry of funds that was not pre-advised (that is, there is no
customer instruction), this field contains the account number and name of the
ordering customer as indicated by the cash correspondent bank.

e |If this credit results from a book-entry transfer of funds (instruction type 9X), this field
contains the name of the counterparty.

e |n all other cases, this field contains the code word “UNKNOWN".
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:72: Sender to Receiver Information
Format: 6*35x
CBL usage: This optional field can include the timestamp, finality of payment indicator and optional

Example:

8 April 2024
3-900/910-6

wording.

When implemented in a real-time environment, the timestamp will be the first information in
this field, preceded by the code word “/PDAT/”, in the form CCYYMMDDHHMMSS.

If the underlying credit to the account is unconfirmed, the finality of payment indicator is
present as the first information in this field (second, if the timestamp is implemented],
preceded by the code word “/REC/”, in the form “SUBJECT TO SETTLEMENT". Otherwise, this
indicator is not present.

The optional “0” wording lines will be the final information in this field, preceded by the code
word “/REC/”. If the information is longer than the 30 characters available in the first line, the
information is carried over into additional lines, each of which starts with a double slash “//”
followed by up to 33 characters.

:72:/PDAT/19970407105300
/REC/SUBJECT TO SETTLEMENT
/REC/OPTIONAL WORDING FROM LINE O
//CONTINUATION OF OPTIONAL WORDING
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MT940 - Money Suspense report

Availability and timing

The MT940 Money Suspense report is available, in Complete form only, multiple times intraday and
once after DTP, either Daily, Weekly or Monthly.

Report structure

This message is divided into four sequences (A, B, C and D).

Sequence A

Sequence B

Sequence C

Sequence D

Report content

Sequence A contains report header information:

e The Clearstream Banking report reference;

e The account number that is the subject of the report, and the currency code;
e The statement number;

e The opening balance in the specified currency.

Sequence B is a repeatable sequence, each repetition of which contains the details of each
transaction within the specified currency, and the closing balance of all recorded items in that
currency (that is, the balance of all cash transactions and cash countervalue of against
payment securities transactions in Suspense, except cancellations.

Sequence C is included only in the last MT940 for the account and provides both the closing
balance and the Anticipated Net Balance on the date of the report.

Sequence D is a repeatable sequence, included only in the last MT940 for the account, each
repetition of which contains the Forward Available Balance for a specified projected value
date, whenever there is movement anticipated on the account. This can be repeated no more
than five times.

The number of transactions contained in a single message is limited only by the number of
characters allowed in a Swift message. If a single message is not sufficient for all the Money
Suspense report transactions for an account, the report consists of two or more messages.

The Money Suspense report lists all pending cash instructions as well as all cash countervalues of
against payment securities instructions that are reported in the Statement of Pending Transactions. It
includes the following information:

The opening and closing balance of booked funds;

All cash countervalues on pending against payment securities transactions;
All pending cash transactions;

All unconfirmed funds;

Anticipated net balances;

“Cancelled funds” (which are reported but not included in the balances).

The Money Suspense report is sent only when there are transactions in Suspense. One report is sent
per currency, per account.

Clearstream Banking 8 April 2024
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No transactions to report

If there are no transactions in Suspense to report, no MT940 message is sent.

MT940 - Overview
The following table lists the fields in a Money Suspense Report via MT940:

Sequence Tag Field name Content/options Page
:20: Transaction Reference Number 4!nl!a4!n4'!a/2!n 3-940-3
:25:  Account Identification 35x 3-940-3

Statement Number and

28C: Sequence Number 5n[/5n] 3-940-3
:60a: Opening Balance Option For M 3-940-3
.61: Statement Line 6!n(4!nj2a[l'a]llbdlta3!clex[//16x] 3-940-4
— [/34x]

:86: Information to Account Owner 6*65x 3-940-5
:62a: Closing Balance Option For M 3-940-5
:64: Anticipated Net Balance 1'a6!n3!alsd 3-940-6
:65: Forward Available Balance 1'a6!n3!alsd 3-940-6

a. Repeatable up to 5 times.
8 April 2024 Clearstream Banking, Luxembourg
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MT940 - Field specifications

MT940 contains data fields for the Money Suspense report as described below.

A - mandatory, non-repeatable

Mandatory Sequence A

:20: Transaction Reference Number Non-repeatable

Format: 4'nl'ad4!nd'a/2!n

CBLusage: This field contains the CBL reference assigned to the statement, in five subfields:

e Subfield 1 has the business date of the report in the format MMDD.
e Subfield 2 has one of the following codes to identify the report:

| Intraday;

D Daily (available after the daytime processing);

W Weekly (available after the daytime processingl;
M Monthly (available after the daytime processing).

e Subfield 3 has the time of the report in the format HHMM.
e Subfield 4 has the code word “COMP” to indicate complete mode.

e Subfield 5 has a 2-digit sequential number (including leading zero), incremented by 1
for each currency reported.

Mandatory Sequence A

:25: Account Identification Non-repeatable

Format: 35x

CBLusage: This field contains the customer’s 5-digit CBL account number followed by a hyphen “-" and
the three-character ISO currency code of the report.

Mandatory Sequence A

:28C: Statement Number and Sequence Number Non-repeatable

Format: 5n/5n

CBLusage: This field contains the statement number, followed by a slash “/", followed by the appropriate
page number.

Mandatory Sequence A

:60a: Opening Balance Non-repeatable

Format: :60F:1!'a6!n3'albd :60M:1!a6!n3'alsd

CBLusage: This field gives details of the opening balance, which comprises funds booked to the account
that is the subject of the report. Option F is used for first opening balance only. Option M is
used for each intermediate balance and is a direct copy of the value in field :62a: (that is,
:62M:] of the preceding MT940 in this series for the account.

e Subfield 1 indicates whether the balance is in credit (“C”) or debit ("D").

e Subfield 2 has the current business date, in ISO date format YYMMDD.

e Subfield 3 has the ISO currency code of the currency of the balance.

e Subfield 4 has the numeric amount of the opening balance in that currency.
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B - optional, repeatable

Optional Sequence B
Repeatable

6!'nd!'nllafllallbdl!a3laléex[//16x]
[/34x]

This field is repeated for every transaction reported, and contains the details of the statement

in nine subfields:

:61: Statement Line
Format:
CBL usage:
[ ]
[ ]
[ ]
[ ]
8 April 2024

3-940-4

Subfield 1 has a value date, in ISO date format YYMMDD.
- If the requested settlement date or value date is later than the report date, this
subfield contains the requested settlement date or value date.

- If settlement date or value date given by the customer is on or before report date
for a Euroclear counterparty, this subfield contains the date of the next business
day after report date.

- If settlement date or value date is on or before report date for a non-Euroclear
counterparty, this subfield contains the report date in the Intraday Money Suspense
Reports, and the date of the next business day after report date in the End-of-day
Money Suspense Report.

Subfield 2 has the entry date, in the format MMDD.
Subfield 3 has a code word to indicate credit (“C”) or debit ("D")
Subfield 4 has one of the following codes to indicate the daytime filter setting:

A included in both processings, according to a standing instruction
D flagged for inclusion in the daytime processing
N flagged for exclusion from the daytime processing

If this subfield is not present, the customer’s account is operated in the mandatory
settlement period only (the default option).
Subfield 5 has the numeric amount.

Subfield 6 has “N” (for customer’s transaction) or “F” (for a CBL transaction), with one
of the following code words:

CHG charges and other expenses

CMI cash related item - cash management item (Realignment]
CMP compensation claims

CPN securities related item - coupon payments

DIV securities related item -dividends / warrants

EXT cash related item - external transfer of funds for own account
INT cash related item - debit / credit interest (cash balance)

LDP loan deposit

MSC miscellaneous

NWI securities related item - new issues distribution

RED securities related item - redemption /withdrawal

SEC securities instruction

SLE securities related item - securities lending related

SUB securities related item - subscription

TAX securities related item - withholding tax payment

TCM securities related item - triparty collateral management

TRA cash related item - internal transfer of funds between own accounts
TRF other cash transaction

VES related to Clearstream Funds Net

Subfield 7 has the account owner’'s Transaction Reference Number (up to 16
characters). In the case of an internally generated transaction, this field contains the
code word “NONREF".

Clearstream Banking, Luxembourg
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e Subfield 8 contains the CBL 7-digit transaction reference, the ISIN or the Common
Code.
e Subfield 9 contains either:
- CBL b5-digit counterparty account number followed by a hyphen “-", and the
counterparty abbreviation up to 8 characters; or
- BIC code in 11 positions; or

- Local code preceded by the DSS between single slash characters ‘/* (for example,
/DTCYID/385), /SICV/030]; or

- The ISIN and instruction reference, for Italian tax purposes.

This may be followed by a slash character "/" and one of the following code words to indicate
the type of transaction:

DTCY for DTC confirmation

EXCO for Eurex cash collateral

EXNO for Eurex exercise

SENO for German Stock Exchange trade

SEPD for German Stock Exchange trade with partial delivery

followed by the CBL instruction type identifier.

Optional Sequence B

:86: Information to Account Owner Repeatable

Format: 6*65x

CBLusage: This field contains the 7-digit number assigned by Clearstream Banking to the instruction,
followed by one slash “/” and the instruction type.

The other lines give the status(es) of each transaction preceded by its respective timestamp.

Example: :86:20010429121530/SETT//PENF/PENF//MONY

Q - mandatory, non-repeatable

Mandatory Sequence c

:62a: Closing Balance Non-repeatable

Format: :62F:1!'a6!n3'albd :62M:1!a6!n3!'alb5d

CBLusage: This field gives details of the closing balance of all recorded items for the account that is the
subject of the report. Option F is used for the last closing balance; option M for each
intermediate closing balance.

e Subfield 1 indicates whether the balance is in credit (“C") or debit ("D").
e Subfield 2 has the current business date, in ISO date format YYMMDD.
e Subfield 3 has the ISO currency code for the currency of the account.

e Subfield 4 has the numeric amount of the closing balance in that currency.
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Mandatory Sequence Cc

:64: Anticipated Net Balance Non-repeatable

Format: 1'a6!n3!alsd

CBL usage: This field gives details of the Anticipated Net Balance on report date for the account that is
the subject of the report. This balance is the sum of the balance specified in field :60a: of the
first MT940 of the series (that is, :60F:], plus/minus any credits/debits specified in field :61:,
except for items relating to cancellations.

e Subfield 1 has a code word to indicate the balance as is credit (“C") or debit (“D").
e Subfield 2 has the date, in ISO date format YYMMDD.

For the Intraday Money Suspense Report, this is the report date. For the End-of-Day
Money Suspense Report, this is the next business day after the report date.

e Subfield 3 has the ISO currency code for the currency of the account.
e Subfield 4 has the numeric amount of the Anticipated Net Balance in that currency.

D - optional, repeatable up to five times

Optional Sequence D

:65: Forward Available Balance Repeatable

Format: 1'a6!n3!alsd

CBL usage: This field is used only in the last MT940 of the series, and gives details of the Anticipated Net
Balance for the value date specified in this field. This field can be repeated for the next five
business days.

e Subfield 1 indicates whether the balance is in credit (“C") or debit (“D”).
e Subfield 2 has the value date, in ISO date format YYMMDD.
e Subfield 3 has the ISO currency code for the currency of the account.

e Subfield 4 has the numeric amount of the Anticipated Net Balance in that currency for
that date.

There is a maximum of five fields :65:. Thus, the Anticipated Net Balance can be specified for
the succeeding five value dates.

Example of an MT940 Money Suspense report

:20: 0424I12230COMP/01

:25: 12345-EUR

:28C:00012/00032

:60M:C050426EUR86284369, 81

:61: 0504290423CA5121, 29NSECREF123//OOXLZSOO48VQCAI
87179-BANCAINT

:86: 5P06138/51
200504261717OZ/SETT//PENF/PENF//LACK

:61: 0504290426D5990000, 0ONSECREF456//00XLZS00C642CAT
C3566-CITIBANK

:86: 0005218/61
20050426170153/XSET//PEND/PEND//CYCL
:62F:C050426EUR80299491,10

:64: CO50429EUR87744901,43

:65: C050502EUR83516409,49

:65: C050503EUR83506194,98

:65: CO050504EUR80299491,10
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Availability and timing

The MT940 Money Suspense for Value Today report is available, in Complete form only, multiple times
intraday.

Report structure
This message is divided into four sequences (A, B, C and D).
Sequence A Sequence A contains report header information:
e The Clearstream Banking report reference;
e The account number that is the subject of the report, and the currency code;
e The statement number;
e The opening balance in the specified currency.

Sequence B Sequence B is a repeatable sequence, each repetition of which contains the details of each
transaction within the specified currency, and the closing balance of all recorded items in that
currency (that is, the balance of all cash transactions and cash countervalue of against
payment securities transactions in Suspense, except cancellations.

Sequence C  Sequence Cis included only in the last MT940 for the account and provides the closing
balance and the Anticipated Net Balance on the date of the report.

Sequence D Sequence D is present only once.

The number of transactions is limited only by the number of characters allowed in a Swift
message. If one message is not sufficient for all Money Suspense for Value Today report
transactions for an account, the report consists of two or more messages.

Report content
The Money Suspense for Value Today report includes the following information:
e The opening and closing balance of booked funds;

e All cash countervalues on pending against payment securities transactions with requested
settlement date less than or equal to report date;

¢ All pending cash transactions with expected settlement date less than or equal to report date;
e All unconfirmed funds with expected settlement date less than or equal to report date;

e Anticipated net balances;

e “Cancelled funds” [which are reported but not included in the balances).

If there are no transactions in Suspense, the Money Suspense for Value Today report is sent with
sequences A and C only. One report is sent per currency, per account.
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MT940 - Overview
The following table lists the fields in a Money Suspense Report via MT940:

Sequence Tag Field name Content/options Page
:20: Transaction Reference Number 4!nl1!a4!'n4'a/2!n 3-940-3
:25: Account Identification 35x 3-940-3
. Statement Number and

28C: Sequence Number Sn(/5n] 3-940-3
:60a: Opening Balance Option For M 3-940-3
.61: Statement Line 6!n[4!n]j2afl!'allbdl!al3!clex[//16x] 3-940-4
— [/34x]

:86: Information to Account Owner 6*65x 3-940-5
:62a: Closing Balance Option For M 3-940-5
:64: Anticipated Net Balance 1'a6!n3!alsd 3-940-6
:65: Forward Available Balance 1!'a6!n3'alsd 3-940-6

8 April 2024 Clearstream Banking
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MT?40 - Money Suspense for Value Today report

MT940 - Field specifications

MT940 contains data fields for the Money Suspense for Value Today report as described below.

A - mandatory, non-repeatable

Mandatory Sequence A

:20: Transaction Reference Number Non-repeatable

Format: 4'nl'ad4!nd'a/2!n

CBLusage: This field contains the CBL reference assigned to the statement in five subfields:
e Subfield 1 has the business date of the report in the format MMDD.
e Subfield 2 has the following code to identify the report:

| Intraday.
e Subfield 3 has the time of the report in the format HHMM.

e Subfield 4 has the code word "MSVT" to indicate Money Suspense Value Today.

e Subfield 5 has a 2-digit sequential number (including leading zero), incremented by 1
for each currency reported.

Mandatory Sequence A

:25: Account Identification Non-repeatable

Format: 35x

CBLusage: This field contains the customer’s 5-digit CBL account number followed by a hyphen “-" and
the three-character ISO currency code of the report.

Mandatory Sequence A

:28C: Statement Number and Sequence Number Non-repeatable

Format: 5n/5n

CBLusage: This field contains the statement number, followed by a slash “/”, followed by the appropriate
page number.

Mandatory Sequence A

:60a: Opening Balance Non-repeatable

Format: :60F:1'a6!n3'albd :60M:1'a6!n3'albd

CBLusage: This field gives details of the opening balance, which comprises funds booked to the account
that is the subject of the report. Option F is used for first opening balance only. Option M is
used for each intermediate balance and is a direct copy of the value in field :62a: (that is,
:62M:] of the preceding MT940 in this series for the account.

e Subfield 1 indicates whether the balance is in credit (“C”) or debit ("D").
e Subfield 2 has the current business date, in ISO date format YYMMDD.

e Subfield 3 has the ISO currency code of the currency of the balance.

e Subfield 4 has the numeric amount of the opening balance in that currency.
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B - optional, repeatable

:61: Statement Line

Format:

CBL usage:

8 April 2024
3-940-VT-4

Optional Sequence B
Repeatable

6!'nd!'nllafllallbdl!a3laléex[//16x]
[/34x]

This field is repeated for every transaction reported, and contains the details of the statement
in nine subfields:

Subfield 1 has a value date, in ISO date format YYMMDD.

- If settlement date or value date given by the customer is on or before report date
for a Euroclear counterparty, this subfield contains the date of the next business
day after report date.

- If settlement date or value date is on or before report date for a non-Euroclear
counterparty, this subfield contains the report date.

Subfield 2 has the entry date, in the format MMDD.
Subfield 3 has a code word to indicate credit (“C”) or debit (“D").

Subfield 4 has one of the following codes to indicate the daytime filter setting:

A included in both processings, according to a standing instruction
D flagged for inclusion in the daytime processing
N flagged for exclusion from the daytime processing

If this subfield is not present, the customer’s account is operated in the mandatory
settlement period only (the default option).

Subfield 5 has the numeric amount.

Subfield 6 has “N” (for customer’s transaction) or “F” (for a CBL transaction), with one
of the following code words:

CHG charges and other expenses

CMI cash related item - cash management item (Realignment]
CMP compensation claims

CPN securities related item - coupon payments

DIV securities related item -dividends / warrants

EXT cash related item - external transfer of funds for own account
INT cash related item - debit / credit interest (cash balance)

LDP loan deposit

MSC miscellaneous

NWI securities related item - new issues distribution

RED securities related item - redemption /withdrawal

SEC securities instruction

SLE securities related item - securities lending related

SUB securities related item - subscription

TAX securities related item - withholding tax payment

TCM securities related item - triparty collateral management

TRA cash related item - internal transfer of funds between own accounts
TRF other cash transaction

VES related to Clearstream Funds Net

Subfield 7 has the account owner’s Transaction Reference Number (up to 16
characters). In the case of an internally generated transaction, this field contains the
code word "NONREF".

Subfield 8 contains the CBL 7-digit transaction reference, the ISIN or the Common
Code.

Clearstream Banking
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e Subfield 9 contains either:
- CBL 5-digit counterparty account number followed by a hyphen "-", and the
counterparty abbreviation up to 8 characters; or
- BIC code in 11 positions; or

- Local code preceded by the DSS between single slash characters /' (for example,
/DTCYID/385), /SICV/030); or

- The ISIN and instruction reference, for Italian tax purposes.

This may be followed by a slash character “/" and one of the following code words to indicate
the type of transaction:

DTCY for DTC confirmation

EXCO for Eurex cash collateral

EXNO for Eurex exercise

SENO for German Stock Exchange trade

SEPD for German Stock Exchange trade with partial delivery

followed by the CBL instruction type identifier.

Optional Sequence B

:86: Information to Account Owner Repeatable

Format: 6*65x

CBLusage: This field contains the requested settlement date or the value date, followed by one slash “/”
and the instruction type.

The other lines give the status(es) of each transaction preceded by its respective timestamp.

Example: :86:20050429121530/SETT//PENF/PENF//MONY

Q - mandatory, non-repeatable

. Mandatory Sequence Cc
:62a: Closing Balance Non-repeatable
Format: :62F:1'a6!'n3'albd :62M:1'a6!'n3'albd

CBLusage: This field gives details of the closing balance of all recorded items for the account that is the
subject of the report. Option F is used for the last closing balance; option M for each
intermediate closing balance.

e Subfield 1 indicates whether the balance is in credit (“C”) or debit ("D").
e Subfield 2 has the current business date, in ISO date format YYMMDD.
e Subfield 3 has the ISO currency code for the currency of the account.

e Subfield 4 has the numeric amount of the closing balance in that currency.
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Mandatory Sequence Cc

:64: Anticipated Net Balance Non-repeatable

Format: 1'a6!n3!alsd

CBL usage: This field gives details of the Anticipated Net Balance on report date for the account that is
the subject of the report. This balance is the sum of the balance specified in field :60a: of the
first MT940 of the series (that is, :60F:], plus/minus any credits/debits specified in field :61:,
except for items relating to cancellations.

e Subfield 1 has a code word to indicate the balance as is credit (“C") or debit (“D").
e Subfield 2 has the report date, in ISO date format YYMMDD.
e Subfield 3 has the ISO currency code for the currency of the account.

e Subfield 4 has the numeric amount of the Anticipated Net Balance in that currency.

[2- optional, non-repeatable

Optional Sequence D

:65: Forward Available Balance Repeatable

Format: 1'a6!n3!alsd

CBL usage: This field is used only in the last MT940 of the series, and gives details of the Anticipated Net
Balance for the value date specified in this field. This field is present for the next business day
only.

e Subfield 1 indicates whether the balance is in credit (“C") or debit ("D").
e Subfield 2 has the value date, in ISO date format YYMMDD.
e Subfield 3 has the ISO currency code for the currency of the account.

e Subfield 4 has the numeric amount of the Anticipated Net Balance in that currency for
that date.

Example of an MT940 Money Suspense for Value Today report

Including transactions in Suspense

:20: 0424I2230MSVT/01

:25: 12345-AUD

:28C:00010/00001

:60F:D050818AUD18837462,48

:61: 0508190818D4148104,11NSECOE91787//0E91787
9453 9-RBCEUROP

:86: 050818/41CE

20050926144347/MTCH//MACH
20050926144347/IPRC//PACK

:61: 0508190815D5164327, 95NSECFISS648545//0E48545
9453 9-RBCEUROP

:86: 050818/41CE

20050815140802/MTCH//NMAT /NMAT//CMIS
20050815140802/IPRC//PACK

:61: 0508180815C28825461, 96NTRFFISS649121/ /4173501
:86: 050818/10
20050815212927/SETT//PEND/PEND/CEDE/UNCF
20050815144800/IPRC//PACK
:62F:C050818AUD675567,42

:64: C050818AUD9987999, 48

:65: C050819AUD675567,42
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Not including transactions in Suspense

:20: 042412230MSVT/01
:25: 12345-SEK
:28C:00010/00001
:60F:D050818SEK628,15
:62F:D050818SEK628,15
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MT940 - T2S Dedicated Cash Account Statement

Availability and timing

The MT940 T2S Dedicated Cash Account Statement is sent to customers whenever the T2S camt.053
Statement of Account is received.

Customers define the frequency of the report when they subscribe to the camt.053 Statement of
Account with their central bank, either at a fixed time or when a T2S event occurs.

Report structure

This message is divided into three sequences (A, B, and C).

Sequence A Sequence A contains report header information:

The T2S Business Message Identifier;
The T2S report reference;

The T2S Dedicated Cash Account (DCA] number that is the subject of the report, and
the currency code;

The statement number;

The opening balance in the specified currency.

Sequence B Sequence B is a repeatable sequence, each repetition of which contains the details of each
transaction within the specified currency, and the closing balance of all recorded items in that
currency (that is, the balance of all cash transactions and cash countervalue of against
payment securities transactions).

Sequence C  Sequence Cis included in each MT940 for the account and provides the closing balance on
the date of the report. If there are multiple pages, the closing balance mentioned in the first
MT940 will be equal to the opening balance of the second MT940.

The number of transactions contained in a single message is limited only by the number of
characters allowed in a Swift message. If a single message is not sufficient for all the
transactions for an account, the report consists of two or more messages.

Report content

The T2S Dedicated Cash Account Statement is the conversion of the T2S message camt.053 - Statement
of Account into I1SO 15022 format and includes the following information:

e The opening and closing balance;

e [nformation about booked entries;

¢ Underlying details of transactions;
e Cash available on the T2S DCA.

One report is sent per DCA.
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No transactions to report

If there are no transactions to report, the T2S Dedicated Cash Account Statement is still sent, provided
that the statement is received from T2S.

MT940 - Overview
The following table lists the fields in a T2S Dedicated Cash Account Statement via MT940:

Sequence Tag Field name Content/options Page

Transaction Reference Number 16x
21: Related Reference 16x 3-940-3
:25:  Account Identification 35x 3-940-3

Statement Number and
Sequence Number

5n[/5n] 3-940-3

Opening Balance Option For M

.61: Statement Line 6!'nf4!'nj2a[l!all5dl!a3!clex[//16x]
— [/34x]

6*65x

Information to Account Owner

Closing Balance Option For M
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MT940 - Field specifications
MT940 contains data fields for the T2S Dedicated Cash Account Statement as described below.

A - mandatory, non-repeatable

Mandatory Sequence A

:20: Transaction Reference Number Non-repeatable

Format: 16x

Usage: This field contains the T2S Business Message Identifier assigned to the statement.

Mandatory Sequence A

:21: Related Reference Non-repeatable

Format: 16x

Usage: This field contains the message reference that is included in the camt.053 under Message
Identification.

Mandatory Sequence A

:25: Account Identification Non-repeatable

Format: 35x

Usage: This field contains the T2S DCA number.

Mandatory Sequence A

:28C: Statement Number and Sequence Number Non-repeatable

Format: 5n/5n

Usage: This field contains the statement number, followed by a slash “/”, followed by the appropriate
page number.

Mandatory Sequence A

:60a: Opening Balance Non-repeatable

Format: :60F:1'a6!'n3!'albd :60M:1'a6!n3!alsbd

Usage: This field gives details of the opening balance, which comprises funds booked to the account
that is the subject of the report. Option F is used for first opening balance only (always zero).
Option M is used for each intermediate balance and is a direct copy of the value in field :62a:
(that is, :62M:] of the preceding MT940 in this series for the account.
e Subfield 1 indicates whether the balance is in credit ("C”) or debit ("D").
e Subfield 2 has the current business date, in ISO date format YYMMDD.

e Subfield 3 has the ISO currency code of the currency of the balance.

e Subfield 4 has the numeric amount of the opening balance in that currency.
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B - optional, repeatable

. Optional Sequence B
:61: Statement Line Repeatable
Format: 6!n(4!'n]j2afl'allbdl!al3!clex[//16x]
[34x]

CBL/CBF usage: This field is repeated for every transaction reported, and contains the details of the statement
in seven subfields:

e Subfield 1 has a value date, in ISO date format YYMMDD.

e Subfield 2 has the entry date, in the format MMDD.

e Subfield 3 has a code word to indicate credit ("C”) or debit (“D").
e Subfield 4 has the numeric amount.

e Subfield 5 has “S”, with one of the following code numbers:

202 Liquidity credit
204 for all other cases

e Subfield 6 has the new entry reference (up to 16 characters). If longer than 16
characters, the reference reported in this field is truncated and the full reference
reported in field :86: Information to Account Owner.

e Subfield 7 contains the Transaction ID.

Optional Sequence B

:86: Information to Account Owner Repeatable

Format: 6*65x

CBL/CBF usage: This field contains the references that are given by the various involved parties:

e |Instruction Identification
e Clearing System Reference
e Account Owner Transaction Identification
e Account Servicer Transaction Identification
e Market Infrastructure Transaction Identification
e Processing ldentification
e TaxID
Note: All of these references might not be present for each instruction. Please refer to Swift
MyStandards for the usage guidelines of the camt.053 message.

If the reference contained in Subfield 6 of field :61: is truncated it will be reported here as a
full reference.

8 April 2024 Clearstream Banking
3-940-DCA-4 Xact via Swift User Guide



MTQ40 - T2S Dedicated Cash Account Statement

Q - mandatory, non-repeatable

Mandatory Sequence c

:62a:  Closing Balance Non-repeatable

Format: :62F:1!'a6!n3'albd :62M:1!a6!n3'alb5d

CBLusage: This field gives details of the closing balance of all recorded items for the account that is the
subject of the report. Option F is used for the last closing balance of the day (always zero);
option M for each intermediate closing balance.

e Subfield 1 indicates whether the balance is in credit (“C") or debit (“D”).
e Subfield 2 has the current business date, in ISO date format YYMMDD.
e Subfield 3 has the ISO currency code for the currency of the account.

e Subfield 4 has the numeric amount of the closing balance in that currency.
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Example of an MT940 T2S Dedicated Cash Account Statement

:20:1440764150

:21:20170126CA000009

:25:CLUEURABCDLULLXXX01

:28C:00001/00001

:60F:C170126EURO, 00

:61:1701260126D744400,275204170126001//0000000652597768
12345678000/132612

:61:1701260126D1012786,935204170126002//0000000652437261
12345678000/075228

:61:1701260126D47244994,405204170126003//0000000652591218
12345678000/130816

:61:1701260126D79442452,465204170126004//0000000652505270
12345678000/095311

:61:1701260126D85981649,925204170126005//0000000652373601
12345678000/061307

:61:1701260126D118490887,455204170126006//0000000652474621
12345678000/085311

:61:1701260126D885551937,2552020000000000100437//0000000652373604
12345678000/061531

:61:1701260126C971533587,175204170126007//0000000652373408
12345678000/193055

:61:1701260126C1044394116,445204170126008//0000000652406884
12345678000/071216

:61:170126 0126D1918274126,555204170126009//0000000652518288
12345678000/101858

:61:1701260126D2396807125,6452020000000000100480//0000000652598471
12345678000/132837

:61:1701260126C3517622657,265204170126//0000000652509650
12345678000/100225

:62F:C170126EURO, 00
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MT942 - Interim Money Suspense report

Availability and timing

The MT942 Interim Money Suspense report is available in Delta form only multiple times intraday and
once after DTP.

Report content

The Interim Money Suspense report contains new transactions and those transactions that are already
in Suspense and whose status has changed since the last Money Suspense or Interim Money Suspense
report.

The MT942 Interim Money Suspense report contains pure cash transactions and cash countervalues of
against payment securities transactions. It reports the matching status of every transaction listed and,
where appropriate, the processing status based on the previous processing cycle.

No transactions to report

If there are no outstanding transactions to report, no MT942 message is sent.

MT942 - Overview
The following table lists the fields in an Interim Money Suspense Report via MT942:

Sequence Tag Field name Content/options Page

Transaction Reference Number 4!'nl'a4!n4'a/2'n

:25: Account ldentification 35x 3-942-2
Statement Number and

28C: Sequence Number 5n/5n 3-942-2

:34F: Floor Limit Indicator 3la[l!allbd 3-942-2

Date/Time Indicator 10!'n 3-942-2

.61: Statement Line 6!nf4!'nl2a[l!allbdl!a3!clex[//16x]
D [/34x]

86 Information to Account Owner 6*65x 3-942-4
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MT942 - Field specifications

MT942 contains data fields for the Interim Money Suspense Report as described below.

A - mandatory, non-repeatable

:20:

:25:

:28C:

:34F:

:13D:

8 Apri
3-942

Transaction Reference Number

Format:

CBL usage:

Account Identification

Format:

CBL usage:

Format:

CBL usage:

Format:

CBL usage:

Format:

CBL usage:

| 2024

-MUS-2

Statement Number and Sequence Number

Floor Limit Indicator

Date and Time Indicator

Mandatory Sequence A
Non-repeatable

4'nl'ad!'nd'a/2'n

This field contains the CBL reference assigned to the statement in five subfields:

e Subfield 1 has the business date of the report in the format MMDD.
Subfield 2 has one of the following codes to identify the report:

| Intraday;
D Daily (available after the daytime processing).

Subfield 3 has the time of the report in the format HHMM.
Subfield 4 has one of the following code words to identify the mode of the report:

COMP Complete;
DELT Delta.

Subfield 5 has a 2-digit sequential number (including leading zero), incremented by 1
for each currency reported.

Mandatory Sequence A
Non-repeatable

35x

This field contains the customer’s 5-digit CBL account number followed by a hyphen “-" and
the three-character ISO currency code of the report.

Mandatory Sequence A
Non-repeatable

5n/5n

This field contains the statement number, followed by a slash “/”, followed by the appropriate
page number.

Mandatory Sequence A
Non-repeatable

3la[ll!allbd

This field contains the value “USDO,", irrespective of the currency of the report.

Mandatory Sequence A
Non-repeatable

10!'n

This field contains the date and time, in ISO date/time format YYMMDDHHMM (with time zone
“+100") up to which the report covers cash in Suspense.

Clearstream Banking
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B - optional, repeatable

:61: Statement Line

Format:

MT942 - Interim Money Suspense report

Mandatory Sequence B
Repeatable

6!nd4!nl'afllall5dl!a3'alex[//16x]
[/34x]

CBLusage: This field is repeated for every transaction reported, and contains the details of the statement
in nine subfields:

Clearstream Banking
Xact via Swift User Guide

Subfield 1 has the value date, in ISO date format YYMMDD.

- If settlement date or value date given by the customer is on or before report date
for a Euroclear counterparty, this subfield contains the date of the next business
day after the report date.

- |If settlement date or value date is on or before report date for a non-Euroclear
counterparty, this subfield contains the report date in the Intraday Interim Money
Suspense Report, and the date of the next business day after report date in the
End-of-day Interim Money Suspense Report.

Subfield 2 has the entry date, in the format MMDD.
Subfield 3 has a code word to indicate credit (“C”) or debit ("D")
Subfield 4 has one of the following codes to indicate the daytime filter setting:

A included in both processings, according to a standing instruction
D flagged for inclusion in the daytime processing
N flagged for exclusion from the daytime processing

If this subfield is not present, the customer’s account is operated in the mandatory
settlement period only (the default option).

Subfield 5 has the numeric amount.

Subfield 6 has “N” (for a customer’s transaction) or “F” (for a CBL transaction], with
one of the following code words:

CHG charges and other expenses

CMI cash related item - cash management item (Realignment]
CMP compensation claims

CPN securities related item - coupon payments

DIV securities related item -dividends / warrants

EXT cash related item - external transfer of funds for own account
INT interest

LDP loan deposit

MSC miscellaneous

NWI securities related item - new issues distribution

RED securities related item - redemption /withdrawal

SEC securities instruction

SLE securities related item - securities lending related

SUB securities related item - subscription

TAX securities related item - withholding tax payment

TCM securities related item - triparty collateral management

TRA cash related item - internal transfer of funds between own accounts
TRF other cash transaction

VES related to Clearstream Funds Net

Subfield 7 has the account owner’s Transaction Reference Number (up to 16
characters). In the case of an internally generated transaction, this field contains the
code word “NONREF".

Subfield 8 contains the CBL 7-digit transaction reference, the ISIN or the Common
Code.

8 April 2024
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e Subfield 9 contains either:
- CBL b5-digit counterparty account number followed by a hyphen "-", and the
counterparty abbreviation up to 8 characters; or
- BIC code in 11 positions; or

- Local code preceded by the DSS between single slash characters '/* (for example,
/DTCYID/385), /SICV/030); or

- The ISIN and instruction reference, for Italian tax purposes.

This may be followed by a slash character "/" and one of the following code words to indicate
the type of transaction:

DTCY for DTC confirmation

EXCO for Eurex cash collateral

EXNO for Eurex exercise

SENO for German Stock Exchange trade

SEPD for German Stock Exchange trade with partial delivery

followed by the CBL instruction type identifier.

Mandatory Sequence B

:86: Information to Account Owner Repeatable

Format: 6*65x

CBL usage: This field contains the 7-digit number assigned by Clearstream Banking to the instruction,
followed by one slash “/” and the instruction type.

The other lines give the status(es) of each transaction preceded by its respective timestamp.

Example: :86:20050429121530/SETT//PENF/PENF//MONY

8 April 2024 Clearstream Banking
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MT942 - Interim Money Suspense

Examples of MT942 Interim Money Suspense reports

One status

All statuses

Clearstream Banking

Xact via Swift User Guide

:20: 0424I12230COMP/01

:25: 12345-EUR

:28C:00022/00019

:13D:0504290013+0100

:61: 0504290425CA100666, 93NSECREF324285206619//00XLZS00ACDBCAT
17477-POPCOMIN

:86: V806619/51

20050425190726/MTCH/ /NMAT/NMAT //BATC

:61: 0504290425CA20103, 86NSECREF323767806455//00XLZS00AEGCCAT
17477-POPCOMIN

:86: VI06455/51

20050425205052/MTCH/ /NMAT /NMAT //BATC

:61: 0504260424C7207,59NTRF0005126//0005126

:86: 0005126/10

20020425222858/SETT//PEND/PEND/CEDE/UNCF

:61: 0504260424C4498,98NSEC0005113//00XLZS006FXBCAT
S0030-BNPPARIS

:86: 0005113/8M
20050426023738/SETT//PEND/PEND//NARR/PROVISIONED-UCF

:61: 0504260423C14611,22NTRF0005069//0005069

:86: 0005069/10

20050425183033/SETT//PENF/PENF/CEDE/UNCF

:61: 0504260422DA1018687, 12NSECDSD321761405866//00XLZS000XFVCATL
83440-TULTOKYO

:86: E605866/41

20050426023738/SETT//PENF/PENF//CLAC

:61: 0504260422DA830242, 46NSECDSD322078005964//00XLZS000UV3CAT
76401 -LEONARDO

:86: U405964/41

20050426023738/SETT//PENF/PENF//CLAC

:20: 042412230COMP/01

:25: 12345-EUR

:28C:00004/00001

:34F:USDO,

:13D:0504250013+0100

:61: 0504250425D299490,NSEC1214910//00RKDBO00CALCAT
94301-CREDITAL

:86: 1214910/41CE

20050425143418/MTCH/ /NMAT
20050425143418/IPRC/CEDE/SECS

:61: 0204250424C299700,NSEC1213690//00RKDBO00COICAT
93832-ERNST

:86: 1213690/51CE

20050425143416/MTCH/ /NMAT
20050425143416/IPRC/CEDE/SECS

:61: 0504250525D4771,99NSEC1226620//00RKDB0O00J7PCAT
94285-CSFBZCH

:86: 1226620/41CE
20050425161908/SETT//PEND/PEND//FUTU
20050425161907/MTCH/ /MACH

20050425161907/IPRC//PACK

3-

report
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MT950 - Cash Balance report

Availability and timing

The MT950 Cash Balance report is available in Complete and Delta forms multiple times intraday and
once after DTP, either Daily, Weekly, Monthly, Quarterly or Yearly, in Complete form only.

Report content

Complete reports

Customers can choose to report all or specified currencies open on the account, with the
additional option to exclude currencies for which the balance is zero. A zero balance will
nevertheless be reported if it became zero since the last report.

Delta reports

Customers can choose to report all or specified currencies open on the account. A zero balance
will not be reported unless it became zero since the last Complete or Delta report.

No balances to report

A Cash Balances report will not be sent if all the specified currencies have a zero balance when you
have opted not to receive zero balances and if there are no movements since the last report.

MT950 - Overview (Cash Balance report)
The following table lists the fields in a Cash Balance Report via MT950:

Sequence Tag Field name Content/options Page

Transaction Reference Number 4!'nllad4'nd!a/2!n 3-950-CB-2

25 Account Identification 35x 3-950-CB-2
:28C:  Statement Number and Sequence Number 5n[/5n] 3-950-CB-2
Option F or M 3-950-CB-2

Opening Balance

Closing Balance Option For M 3-950-CB-3
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MT950 - Field specifications (Cash Balance report)

MT950 contains data fields for a Cash Balance Report as described below.

A - mandatory, non-repeatable

. Mandatory Sequence A
:20: Transaction Reference Number Non-repeatable

Format: 4!'nl'lad!nd'la/2!n

CBL usage: This field contains the CBL reference assigned to the statement in five subfields:

e Subfield 1 has the business date of the report in the format MMDD.
Subfield 2 has one of the following codes to identify the report:

Intraday;

Daily (available after the daytime processing);
Weekly (available after the daytime processing);
Monthly (available after the daytime processing);
Quarterly (available after the daytime processing);
Yearly (available after the daytime processing).

Subfield 3 has the time of the report in the format HHMM.
e Subfield 4 has one of the following code words to identify the mode of the report:

COMP Complete;
DELT Delta.

Subfield 5 contains all zeroes.

<~pzso-—

igr s Mandatory Sequence A
:25: Account Identification Non-repeatable

Format: 35x

CBL usage:  This field contains the customer’s 5-digit CBL account number followed by a hyphen “-" and
the three-character ISO currency code of the report.

Mandatory Sequence A
:28C:  Statement Number and Sequence Number Non-repeatable
Format: 5n/5n
CBL usage: This field contains the value "00000/00001".
. Mandatory Sequence A
:60a:  Opening Balance Non-repeatable

Format: :60F:1!'a6!n3!albd

CBL usage: This field gives details of the opening balance of all funds booked to the account that is the
subject of the report. Option F is always used.

e Subfield 1 indicates whether the balance is in credit (“C") or debit ("D").

e Subfield 2 has the current date, in ISO date format YYMMDD.

e Subfield 3 has the ISO currency code for the currency of the balance.

e Subfield 4 has the numeric amount of the opening balance in that currency.

8 April 2024 Clearstream Banking
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g - mandatory, non-repeatable

Mandatory Sequence c

:62a:  Closing Balance Non-repeatable

Format: :62F:1'a6!'n3!al5d

CBLusage: This field gives same information as the opening balance. Option F is always used.

Example of an MT950 Cash Balance report

:20: 0424I2230COMP/01

:25: 12345-EUR
:28C:00000/00001
:60F:C050426EUR15203342, 23
:62F:C050426EUR15203342, 23

Clearstream Banking 8 April 2024
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MT950 - Money Statement report

Availability and timing

The MT950 Money Statement report is available in Complete and Delta forms multiple times intraday
and once after DTP, either Daily, Weekly or Monthly in Complete form only.

Report content

Complete reports

Customers can choose to report all or specified currencies open on the account, with the
additional option to exclude currencies for which the balance is zero (unless the balance was
impacted by movements since the last report]. The report also includes non-zero balances in
currencies for which there have been no movements since the last report.

Delta reports

Customers can choose to report all or specified currencies open on the account. A zero balance
will not be reported unless it became zero since the last Complete or Delta report. Currencies
with non-zero balances are only reported if there have been movements since the last Complete
or Delta report.

No transactions to report

A Complete Money Statement report will not be sent if all the specified currencies have a zero balance
when you have opted not to receive zero balances and if there are no movements since the last report.

A Delta Money Statement report will not be sent if there are no movements in any of the specified
currencies.

MT950 - Overview (Money Statement report)
The following table lists the fields in a Money Statement via MT950:

Sequence Tag Field name Content/options Page

Transaction Reference Number 4!'nl1!a4!nd4!a/2'n 3-950-MS-2
25 Account Identification 35x 3-950-MS-2

Statement Number and
Sequence Number 5n/5n 3-950-MS-2

Opening Balance Option F or M 3-950-MS-3

6!nf4!'nl2a[l'allbdl!a3!clex[//16x%] 3_950-MS-3

:61: Statement Line [/34x]

Closing Balance Option F or M 3-950-MS-7
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MT950 - Field specifications (Money Statement report)

MT950 contains data fields for the Money Statement Report as described below.

A - mandatory, non-repeatable

Mandatory Sequence A

:20: Transaction Reference Number Non-repeatable

Format: 4!'nl'lad!nd'la/2!n

CBL usage: This field contains the CBL reference assigned to the statement in five subfields:

e Subfield 1 has the business date of the report in the format MMDD.
Subfield 2 has one of the following codes to identify the report:

| Intraday;

D Daily (available after the daytime processing);

w Weekly (available after the daytime processing);
M Monthly (available after the daytime processing).

Subfield 3 has the time of the report in the format HHMM.
Subfield 4 has one of the following code words to identify the mode of the report:

COMP Complete;
DELT Delta.

Subfield 5 has a 2-digit sequential number (including leading zero), incremented by 1
for each currency reported.

Mandatory Sequence A

:25: Account Identification Non-repeatable

Format: 35x

CBL usage: This field contains the customer’s 5-digit CBL account number followed by a hyphen “-" and
the three-character ISO currency code of the report.

Mandatory Sequence A

:28C:  Statement Number and Sequence Number Non-repeatable

Format: 5n/5n

CBL usage: This field contains the statement number, followed by a slash “/", followed by the appropriate
page number. The page number identifies this instance of an MT950 in the sequence used to
transmit the report.
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Mandatory Sequence A

:60a: Opening Balance Non-repeatable

Format: F:1!'a6!n3!alsd M:1!'a6!n3!al5d

CBLusage: This field gives details of the opening balance of all funds booked to the account that is the
subject of the report.

Option F is used for the first opening balance only. Option M is used for each intermediate
balance and is a direct copy of the value in field :62a: (that is, :62M:] of the preceding MT950
in this series for the account.

e Subfield 1 indicates whether the balance is in credit (“C”) or debit ("D").

e Subfield 2 has the date, in ISO date format YYMMDD, of the last statement.
e Subfield 3 has the ISO currency code for the currency of the account.

e Subfield 4 has the numeric amount of the opening balance in that currency.

B - optional, repeatable

. Optional Sequence B
:61: Statement Line Repeatable
Format: 6!'n[4'n]2af[l'allbdl'a3laléx[//16x]
[/34x]

CBLusage: This field is repeated for every transaction reported, and contains the details of the statement
in nine subfields:

e Subfield 1 has the value date, in ISO date format YYMMDD.
e Subfield 2 has the entry date, in the format MMDD.
e Subfield 3 has a code word to indicate credit (“C") or debit (“D").
e Subfield 4 is not used.
e Subfield 5 has the numeric amount booked on the account.
e Subfields 6-9 vary according to the type of transaction (see below).
For against payment securities transactions:
Subfield 6 Has "N" for a customer-initiated transaction or "F" for a CBL-initiated
transaction, followed by "SEC".
Subfield 7 Has the account owner’s Sender’s Reference or "NONREF" on non-
customer-initiated transactions.
Subfield 8  Contains the CBL 7-digit transaction reference, the ISIN or the Common
Code.
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Subfield 9  Contains either:

e CBL 5-digit counterparty account number followed by a hyphen
"-",and the counterparty abbreviation up to 8 characters; or

e BIC code in 11 positions; or

e Local code preceded by the DSS between single slash characters
'/ (for example, /DTCYID/385), /SICV/030]; or

e The ISIN and instruction reference, for Italian tax purposes.

This may be followed by a slash character “/* and one of the following
code words to indicate the type of transaction:

DTCY for DTC confirmation
EXCO for Eurex cash collateral
EXNO for Eurex exercise
SENO for German Stock Exchange trade
SEPD for German Stock Exchange trade with partial delivery
followed by the CBL instruction type identifier.
For custody transactions:
Subfield 6  Has the code word "FTRF".
Subfield 7 Has "NONREF", a hyphen “-" and the 8-character event code word (for
example, INTRCRED).
Subfield 8  Has the CBL 7-digit transaction reference. This may be followed by a
space, followed by "TRF" and the transfer account number.
Subfield 9  Has the following:
e |SIN or Common Code in 12 positions, followed by a space; and
e "QTY", followed by a space; and
¢ Quantity, using a period .’ as thousand separator; and

e First characters of the literal "SUBJECT TO CONFIRMATION" or
"TRF ACC xxxxx" until limit of 34x is reached.

For customer-instructed FX transactions:
Subfield 6  Has the code word "NFEX".
Subfield 7 Has "NONREF", a hyphen "-" and the code word "FX9E".
Subfield 8  Has the CBL 7-digit transaction reference starting with “FX".
Subfield 9  Has the following:
e "S" for sell or "B" for buy, followed by a space; and
e Currency to sell, followed by a slash character "/*; and
e Currency to buy, followed by a space; and
e F[Xrate; and
e Narrative from customer instruction until limit of 34x is reached.
For FX included in against payment securities instructions:
Subfield 6  Has the code word "FFEX".
Subfield 7  Has "NONREF", a hyphen “-" and the code word "SETT".
Subfield 8  Has the CBL 7-digit transaction reference starting with “FX".
Subfield 9  Has the following:
e "S" for sell or "B" for buy, followed by a space; and
e Currency to sell, followed by a slash character "/*; and
e Currency to buy, followed by a space; and
e FXrate; and
e CBL 7-digit transaction reference of securities transaction.
For standing FX instructions for custody proceeds:
Subfield 6  Has the code word "FFEX".
Subfield 7 Has "NONREF", a hyphen "-" and the and CBL 7-digit transaction
reference of the custody transaction.
Subfield 8  Has the CBL 7-digit transaction reference starting with “FX".
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Subfield 9

MT950 - Money Statement report

Has the following:
e "S"for sell or "B" for buy, followed by a space; and
e Currency to sell, followed by a slash character "/"; and
e Currency to buy, followed by a space; and
e X rate; and
e |SIN.

For standing FX instructions for interest charges:

Subfield 6
Subfield 7
Subfield 8
Subfield 9

Has the code word "FFEX".
Has "NONREF", a hyphen “-" and the code word “INTC".
Has the CBL 7-digit transaction reference starting with “FX".
Has the following:
e "S"for sell or "B" for buy, followed by a space; and
e Currency to sell, followed by a slash character "/"; and
e Currency to buy, followed by a space; and
e F[Xrate; and

e CBL 7-digit transaction reference of interest charges transaction
starting with "INT".

For standing FX instructions for monthly fees:

Subfield 6
Subfield 7
Subfield 8
Subfield 9

Has the code word "FFEX".
Has "NONREF", a hyphen "-" and the code word "MFEE".
Has the CBL 7-digit transaction reference starting with “FX".
Has the following:
e "S"for sell or "B" for buy, followed by a space; and
e Currency to sell, followed by a slash character "/"; and
e Currency to buy, followed by a space; and
e X rate; and

e CBL 7-digit transaction reference of monthly fees transaction
starting with “"FL".

For customer cash withdrawal and pre-advice transactions:

Subfield 6
Subfield 7

Subfield 8
Subfield 9

Has the code word "NTRF".

Has the account owner’s Transaction Reference Number up to 16
characters.

Has the CBL 7-digit transaction reference.

Has the first 34 characters of narrative received on the customer
instruction.

For other non-customer-initiated debit/credit entries:

Clearstream Banking
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Subfield 6  Has one of the following code words:

CHG charges and other expenses

CMI cash related item - cash management item
(Realignment)

CMP compensation claims

CPN securities related item - coupon payments

DIV securities related item -dividends / warrants

EXT cash related item - external transfer of funds for
own account

INT cash related item - debit / credit interest

(cash balance)
LDP loan deposit

MSC miscellaneous

NWI securities related item - new issues distribution

RED securities related item - redemption /withdrawal

SEC securities instruction

SLE securities related item - securities lending related

SUB securities related item - subscription

TAX securities related item - withholding tax payment

TCM securities related item - triparty collateral
management

TRA cash related item - internal transfer of funds
between own accounts

TRF other cash transaction

VES related to Clearstream Funds Net

Subfield 7 Has the code word "NONREF".
Subfield 8  Has the CBL 7-digit transaction reference.
Subfield 9  Has additional information.
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Q - mandatory,

non-repeatable

:62a: Closing Balance

Format:

CBL usage:

F:1'a6!n3'albd

MT950 - Money Statement report

Mandatory Sequence c
Non-repeatable

M:1'a6!'n3'albd

This field gives details of the closing balance of all recorded items for the account that is the
subject of the report. Option F is used for the last closing balance; option M for each
intermediate closing balance.

e Subfield 1 indicates whether the balance is in credit (“C”) or debit (“D").
e Subfield 2 contains the current date, in ISO date format YYMMDD.

e Subfield 3 contains the ISO currency code for the currency of the balance.

e Subfield 4 contains the numeric amount of the closing balance in that currency.

Example of an MT950 Money Statement

:20:
32538
:28C:
:60F:
:61:
:61:
:61:
:61:

:62F:

042412230COMP/01
12345-USD
00076/00001
050117 C USD
050118 0118D
050118 0118D
050118 0118D
050117 0118C

050118 C USD

Clearstream Banking
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1067839,76
85000, 00

1476,37
334,66
22342,02

1003370,75

NSEC

FFEX

NTRF

FTRF

BT00063047A77157//WG77157
91770-MELLONBK 41CE
NONREF-MFEE//FX02567

B EUR/USD 1.3238 FL51619
OP-AS050117-02AL//7071601

BOOK TRANSFER (82944) IFO/MONTHLY
NONREF-INTRCRED//C181097
000020561432 QTY 2.843.000 SUBJECT
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4. Clearing and settlement instructions

This chapter describes the formats and procedures for sending the following:

e Transaction processing commands to Clearstream Banking via MT530 to request modification of
settlement instructions previously sent via MT54x (MT540, MT541, MT542 or MT543) messages;

e Free of payment transfers and internal and external receipt and delivery instructions, free of and
against payment, to Clearstream Banking via MT54x messages.

All information in these messages conforms to Swift syntax and content requirements, as specified in
the Swift User Handbook.

Messages and Clearstream Banking instructions

The following table shows the relationship between the Swift messages and Clearstream Banking

instructions.

Swift message Type Clearstream Banking instructions Page
MT530 4-530-PC-1
Transaction Processing Command
MT530 4-530-BI-1
Transaction Processing Command for buy-in execution modification
MT540 4F Receipt of securities from Clearstream Banking or Euroclear 4-540-RF-1
Receive free

6F Receipt of securities from outside Clearstream Banking and

Euroclear
MT541 41 Receipt of securities 4-541-RAP-1
Receive against
payment 61 Receipt of securities from outside Clearstream Banking and
Euroclear

MT542 31 Transfer of securities between customer accounts 4-542-31-1
Deliver free 5F Delivery of securities from Clearstream Banking or Euroclear 4-542-DF-1

81 Delivery of securities outside Clearstream Banking and Euroclear

8D Delivery of securities outside Clearstream Banking and Euroclear
MT543 51 Delivery of securities 4-543-DAP-1
Deliver against
payment 8A Delivery of securities outside Clearstream Banking and Euroclear

8M Delivery of securities outside Clearstream Banking and Euroclear
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MT530 - Transaction Processing Command

Transaction processing commands can be sent to instruct Clearstream Banking to modify, prior to
actual settlement, a previously sent MT54x instruction.

In the context of CBL, a single MT530 message can include details of several modification requests but
can be applied to only one original instruction.

CBL applies the modification request immediately upon receipt and ignores any effective date in the
future supplied in the message.

MT530 - Overview
The following table lists the fields in a Transaction Processing Command via MT530.

Note: In the following table: M = Mandatory, O = Optional, CM = CBL Mandatory, C = Conditional.

Sequence M/0 Tag Field name Content/Options Qualifier Page

M :16R: Start of Block GENL
M :20C: Sender’s Reference t4lc//1l6x SEME 4-530-PC-2
M :23G:  Function of the Message 4lc(/4!c] NEWM  4-530-PC-2
0 :95P:  Account Owner t4lc//4'a2'a2!'c[3!c] ACOW  4-530-PC-2
M :97a: Safekeeping Account Option Aor B SAFE 4-530-PC-2
M :16S: End of Block GENL

Start of Block REQD
Previous Reference :4lc//16x PREV 4-530-PC-2
M :22F: Action Indicator :4!c/[8cl/4lc - 4-530-PC-3

Start of Block LINK
0 :13B: Linked Message :4!1c/[8c]/30x LINK 4-530-PC-3
End of Block LINK

End of Block REQD

Start of Block ADDINFO
[ISINl!el2!c]

Identification of the Financial

CM  :35B: | ctrument [4*35x] B 4-530-PC-4
CM  :36B: Quantity of Financial Instrument t4lc//41c/15d SETT 4-530-PC-4
End of Block ADDINFO
Clearstream Banking 8 April 2024

Xact via Swift User Guide 4-530-PC-1
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MT530 - Field specifications

MT530 contains data fields for Transaction Processing Commands as described below.

A - General Information - mandatory, non-repeatable - GENL

Mandatory Sequence A Qualifier
:20C: Sender’s Reference Non-repeatable
. SEME
General Information
Format: :4lc//16x Mandatory
Usage: This field must be unique for each instruction sent to Clearstream Banking.
Mandatory Sequence A .
. Qualifier
:23G:  Function of the Message Non-repeatable i
General Information
Format: 41c[/4!c] Mandatory
Usage: This field must contain the NEWM code word.
Mandatory Sequence A Qualifier
:95P:  Account Owner Non-repeatable
. ACOW
General Information

Format: :4lc//4'a2ta2lc(3!c] Optional

CBF usage: The qualifier ACOW indicates the owner of the reference used in Sequence B. This field must
be provided, if the reference owner is different from the sender BIC:

Mandatory Sequence A

:97a:  Safekeeping Account Non-repeatable
General Information

Qualifier
SAFE

Format: :97A::4'¢c//35x Mandatory

Field purpose:  This field specifies the customer’s account with Clearstream or LuxCSD that is to be used to
execute the instruction.

Usage: Option A must be used with account number.

E - Request Details - mandatory, repeatable - REQD

Mandatory Sequence B Qualifier
:20C:  Previous Reference Repeatable
. PREV
Request Details
Format: :4lc//16x Mandatory
Usage: This field must contain the reference of the original instruction to be modified.
8 April 2024 Clearstream Banking
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Mandatory Sequence B Qualifier
:22F:  Action Indicator Repeatable See
Request Details description

Format: :4!c/[8c)/4!c Optional

Qualifiers:  The following qualifiers are accepted by CBL:

CONP To retain a failed instruction that is due to expire
RTGS Whether settlement is to be executed through an RTGS system

The following qualifiers are accepted by CBL, CBF and LuxCSD:
PRIR To raise the execution priority of the instruction
SETT Whether the instruction is to be presented for settlement
PRTL Whether partial settlement is allowed

CBLusage: Qualifier/code word combinations are used to specify actions as follows:

:CONP//YCON  To confirm an instruction in Suspense (after receiving a cancellation or
confirmation request for items held in Suspense for 45 days since the
requested settlement date).

:RTGS//NRTG  To exclude the instruction from the optional settlement period.

:RTGS//YRTG  To include the instruction in the optional settlement period.
The :RTGS// setting is validated for internal and Bridge transactions.

Usage: Qualifier/code word combinations are used to specify actions as follows:
:PRIR//0001 To give high priority to the instruction.

:PRTL/COEX/PARC
To flag an against payment instruction for partial settlement with cash
threshold.

:PRTL/COEX/PARQ
To flag an instruction for partial settlement with quantity threshold

:PRTL//NPAR  Partial settlement is not allowed.

:PRTL//PART  Partial settlement is allowed.

:SETT//NPRE  To withhold the instruction from settlement (hold).

:SETT//YPRE  To present the instruction for settlement (release).
CBF usage: Qualifier/code word combinations are used to specify actions as follows:

:PRIR//0003 To give high priority to the instruction.

:PRIR//0004 To give normal priority to the instruction.

m - Linkages - optional, repeatable - LINK

Optional Subsequence B1 Qualifier
:13B: Linked message Repeatable
. LINK
Linkages
Format: :41¢c/[8c]/30x Optional
CBF usage: This field contains the BIC of the party owning the reference.
Clearstream Banking 8 April 2024
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Q - Additional Information - mandatory, repeatable - ADDINFO

Mandatory Sequence Cc Qualifier
:35B: ldentification of Financial Instrument Repeatable N
Additional Information
Format: [ISIN1l!el2!c] Mandatory
[4*35x]

Field purpose:

CBL usage:
If the ISIN is used:

Examples:

If the Common
Code is used:

This field is mandatory for all transaction processing commands and specifies the financial
instrument to which the instruction applies.

Customers must use either the ISIN or the Common Code of the financial instrument.

Subfield 1T must contain the code word “ISIN” followed by the ISIN. Subfield 2 is optional. If
present, CBL ignores it for the purpose of processing the instruction.

:35B:ISIN XS0026044626 :35B:ISIN CA683078BRI1
ONTARIO HYDRO 12,50 82-2002

Subfield 1 must not be used. Subfield 2 must contain “/XS/”, followed by the Common Code of
7-9 numeric characters on the first line. CBL ignores any further information in this subfield.

Examples: :35B:/XS/009662713 :35B:/XS/9662713
Mandatory Sequence Cc Qualifier
:36B: Quantity of Financial Instrument to be Settled Repeatable
o . SETT
Additional Information

Format:

Field purpose:

Usage:

8 April 2024
4-530-PC-4

:4!lc//4'c/15d Mandatory
This field specifies the nominal value for bonds and the number of units for shares, rights,
warrants and gold. The quantity in this field is the amount for full or partial release.
Subfield 2 must contain one of the following code words as indicated:

FAMT For bonds
UNIT For shares, warrants, rights and gold.

Subfield 3 must contain 1-13 numeric characters (not 15), plus the decimal comma.

Clearstream Banking
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MT530 - Transaction Processing Command for Buy-in
execution notification

Following CSDR phase 6, an adaptation of the MT530 is made in order to transmit the information
related to the execution of a buy-in along the settlement chain from the buying trading party or CCP up
to the (IJCSD that is to be notified of the buy-in execution results according to the CSDR requirements.

For this purpose, a special-use MT530 message dedicated for buy-in information is to be used.

MT530 Buy-in - Overview
The following table lists the fields in a Transaction Processing Command for Buy-in via MT530.

Note: In the following table: M = Mandatory, O = Optional, CM = CBL Mandatory, C = Conditional.

Sequence M/0 Tag Field name Content/Options Qualifier Page

M :16R: Start of Block GENL
M :20C: Sender’s Reference t4lc//1l6x SEME 4-530-BI-2
M :23G: Function of the Message 41c(/4!c] NEWM 4-530-BI-2
0 :95P:  Account Owner :4lc//41a2'a2!c[3!c] ACOW 4-530-BI-2
M :97a: Safekeeping Account Option Aor B SAFE 4-530-BI-2
M :16S: End of Block GENL

Start of Block REQD
:20C: Previous Reference t4lc//16x PREV 4-530-BI-2
:22F: Indicator :41c/[8cl/4'c - 4-530-BI-3
End of Block REQD

I XXX

Start of Block ADDINFO
[ISIN1l!el2!c]

CM  :358- :gztnrt:]frl;:g?n of the Financial Pt ) 4-530-BI-3
:36B: Quantity of Financial Instrument :4lc//4!1c/15d SETT 4-530-Bl-4
:90A: Buy-in Price Option Aor B BYIY 4-530-Bl-4
:19A: Cash compensation amount :4!c//[N]3'als5d BCAM 4-530-Bl-4
:98A:  Buy-in effective Date :4lc//8!n EFFD 4-530-Bl-4
:16S: End of Block ADDINFO
Clearstream Banking 8 April 2024
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MT530 - Field specifications

MT530 contains data fields for Transaction Processing Commands.

A - General Information - mandatory, non-repeatable - GENL

Mandatory Sequence A Qualifier
:20C: Sender’s Reference Non-repeatable
. SEME
General Information
Format: :4lc//16x Mandatory
Usage:  This field must be unique for each instruction sent to Clearstream Banking.
Mandatory Sequence A .
. Qualifier
:23G:  Function of the Message Non-repeatable i
General Information
Format: 41c[/4!c] Mandatory
Usage: This field must contain the NEWM code word.
Mandatory Sequence A Qualifier
:95P:  Account Owner Non-repeatable
. ACOW
General Information

Format: :4lc//4'a2ta2lc(3!c] Optional

CBF usage: The qualifier ACOW indicates the owner of the reference used in Sequence B. This field must
be provided, if the reference owner is different from the sender BIC.

Mandatory Sequence A

:97a:  Safekeeping Account Non-repeatable
General Information

Qualifier
SAFE

Format: :97A::4'¢c//35x Mandatory

Field purpose:  This field specifies the customer’s account with Clearstream or LuxCSD that is to be used to
execute the instruction.

Usage: Option A must be used with account number.

E - Request Details - mandatory, repeatable - REQD

Mandatory Sequence B Qualifier
:20C:  Previous Reference Repeatable
. PREV
Request Details
Format: :4lc//16x Mandatory
Usage: This field must contain the reference of the original instruction to be modified.
8 April 2024 Clearstream Banking
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Mandatory Sequence B Qualifier
:22F:  Indicator Repeatable See
Request Details description

Format: :4!c/[8c)/4!c Optional

Qualifiers:  The following qualifiers are accepted for buy-ins:
BYIY - Buy-in Indicator: To specify the state of the buy-in transaction.

BDEF - Buy-in Deferral Indicator: To specify whether the buy-in transaction was
deferred or not.

Usage: In each occurrence of sequence B, all qualifiers of field 22F are optional, but at least one
qualifier must be present.

Usage for buy-in: Qualifier/code word combinations are used to specify actions as follows:
BYIY//BSSN buy-in unsuccessful
BYIY//BSSP buy-in partially successful
BYIY//BSSY successful
Usage for buy-in BDEF//DEFN  buy-in is not deferred
deferral: BDEF//DEFY  buy-in is deferred

Q - Additional Information - optional, repeatable - ADDINFO

Optional Sequence C
:35B: Identification of Financial Instrument Repeatable
Additional Information

Qualifier

Format: [ISINl!el2!c] Mandatory
[4*%35x%]

Field purpose:  This field is mandatory for all transaction processing commands and specifies the financial
instrument to which the instruction applies.
CBL usage: Customers must use either the ISIN or the Common Code of the financial instrument.

Ifthe ISINisused: ~ Subfield 1 must contain the code word “ISIN” followed by the ISIN. Subfield 2 is optional. If
present, CBL ignores it for the purpose of processing the instruction.

Examples: :35B:ISIN XS50026044626 :35B:ISIN CA683078BRI1
ONTARIO HYDRO 12,50 82-2002
If the Common  Subfield 1 must not be used. Subfield 2 must contain “/XS/”, followed by the Common Code of
Codeisused:  7-9 numeric characters on the first line. CBL ignores any further information in this subfield.

Examples: :35B:/XS/009662713 :35B:/XS/9662713

Clearstream Banking 8 April 2024
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:36B:

Format:

Field purpose:

Quantity of Financial Instrument to be Settled

Optional Sequence Cc
Repeatable
Additional Information

Qualifier
SETT

:4lc//4'c/15d Mandatory

This field specifies the nominal value for bonds and the number of units for shares, rights,
warrants and gold. The quantity in this field is the amount for full or partial release.

Usage: Subfield 2 must contain one of the following code words as indicated:
FAMT For bonds
UNIT For shares, warrants, rights and gold.
Subfield 3 must contain 1-13 numeric characters (not 15), plus the decimal comma.
Optional Sequence Cc .
:90A:  Buy-in Price Repeatable Oug\l(llf\;er
Additional Information
Format: :4!lc//4'c/15d Optional

Field purpose:

Usage:

:19A:

Format:

Field purpose:

This field specifies the price of the traded financial instrument in the buy-in transaction.
In option A, Percentage Type Code with the following codes:

DISC Discount price expressed as the number of percentage points below par,
for example, a discount price of 2% equals a price of 98 when par is 100.

PRCT

PREM Premium price expressed as the number of percentage points above par,
for example, a premium price of 2% equals a price of 102 when par is 100.

Percentage price expressed as a percentage of par.

YIEL Yield Price expressed as a yield.
In option B, Amount Type Code with the following codes:
ACTU Actual price expressed as an amount of currency per unit or per share.
DISC Discount price expressed as a discount amount.
PREM Premium price expressed as a premium.
Cash Compensation Amount gzz:::;bsi:quence ¢ ancliAf:\:r

Additional Information

:4!lc//4'c/15d Optional

This field specifies the amount of money that has to be paid by the failing trading party in the
event of an ultimately unsuccessful or partially successful buy-in transaction.

Optional Sequence Cc Qualifi
:98A:  Buy-in effective date Repeatable EFED.
Additional Information
Format: :4!1c//8!'n Optional
Usage: This field contains the date on which the buy-in transaction has been executed.
If the buy-in has been executed with multiple transactions, the settlement date of the buy-in
reported in the MT530 is the date of the last buy-in transaction.
8 April 2024 Clearstream Banking
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MT540 - Receive free instructions (types 4F, 6F)

Receive free instructions (types 4F, 6F) can be sent to instruct Clearstream Banking to receive
securities free of payment from a Clearstream Banking, Euroclear or domestic counterparty.

MT540 - Overview

The following table lists the fields in a Receive free (RF] securities instruction via MT540.

Note: In the following table: M = Mandatory, O = Optional, CM = CBL Mandatory, C = Conditional.

Field name

Sequence M/O0

Tag

M Start of Block

0 :22F: Linkage Type Indicator

0 13B: Linked Message

0 :20Cc: Common Trade Reference
M :20C: Pool Reference

M :20C: Previous Reference

0 :20A: Deal Reference

M End of Block

<

End of Block

M Start of Block

0 :94H: Place of Clearing

0 :94B: Place of Trade

M :98a: Settlement Date/Time

0 :94L:  Place of Clearing

0 :94L: Place of Trade

M :98a: Trade Date/Time

0 :90a: Deal Price

M Identification of Financial Instrument

Priority Indicator
Processing Indicator
Trade Transaction Condition Indicator

:22F:

o

Clearstream Banking
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M :16R: Start of Block

M :20C: Sender’s Reference

M :23G: Function of the Message

0 :99B: Current Settlement Instruction Number
0 :99B: Total of Linked Settlement Instructions

Content/Options

GENL

:4lc//16x
4lcl/4!c]
:4!c//3'n
:4!c//3!n

LINK
:4'c/[8c]/4'c
:41c/[8c]/30x
:4lc//1l6x
:4lc//1l6x
:4lc//16x
Option C or U
LINK

GENL

TRADDET
:4'a2laz!lc[3!c]
:4'c/[8c]/4!'c[/30x]
Option A,Bor C
:41c//181c2!n
:41c//18!c2!n

Option A,Bor C

Option Aor B
[ISIN1!el2!c] [4*35x]

:4'c/[8cl/4!'c
:4'c/[8cl/4!'c
:4'c/[8cl/4'c

Qualifier

SEME

SETT
TOSE

LINK
LINK
COMM
POOL
PREV
TRRF

CLEA
TRAD
SETT
CLEA
TRAD
TRAD
DEAL

PRIR
PROC
TTCO

Page

4-540-RF-3
4-540-RF-3
4-540-RF-3
4-540-RF-3

4-540-RF-4
4-540-RF-4
4-540-RF-4
4-540-RF-5
4-540-RF-5
4-540-RF-5

4-540-RF-5
4-540-RF-5
4-540-RF-6
4-540-RF-5
4-540-RF-6
4-540-RF-6
4-540-RF-7
4-540-RF-8

4-540-RF-8
4-540-RF-8
4-540-RF-9
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Sequence M/0 Tag Field name Content/Options Qualifier Page
0 :25D: Matching Status :41c/[8cl/4lc MTCH 4-540-RF-9
i . Settlement Instruction Processing i N pE.
0 (70E: Narrative :41¢c//10%35x% SPRO  4-540-RF-10
M :16S: End of Block TRADDET

M Start of Block FIAC
M :36B: Quantity of Financial Instrument :41c//4!'c/15d SETT  4-540-RF-11
0 :97a: Cash Account Option Aor E CASH  4-540-RF-11
M :97a: Safekeeping Account Option Aor B SAFE  4-540-RF-11
C :94a: Place of Safekeeping Option Bor F SAFE  4-540-RF-11
M End of Block FIAC

M Start of Block SETDET

0 :22F: Beneficial Ownership Override Indicator :4!c/[8c]/4!c BENE  4-540-RF-11
0 :22F: Registration Indicator :4lc/[8cl/4!lc REGT  4-540-RF-12
0 :oop: pecuritiesRealTime Gross Settlement )./ 1501 /41c RTGS  4-540-RF-12
M :22F:  Type of Settlement Transaction :4!c/[8c]/4!'c SETR 4-540-RF-12
0 :22F:  Stamp Duty Exemption Indicator :4lc/[8cl/4!c STAM  4-540-RF-13
0 :22F: Settlement Transaction Condition :41c/[8cl/4!lc STCO  4-540-RF-13
0 :22F: Party Capacity Indicator :41c/[8cl/4!lc TRCA  4-540-RF-13

M :16R: Startof Block SETPRTY

M :95a: Place of Settlement Option C, Por Q PSET  4-540-RF-14
M :95a: Delivering Agent Option P, QorR DEAG  4-540-RF-14
0 :97a: Safekeeping Account Option Aor B SAFE  4-540-RF-15
0 :95a:  Seller Option P,QorR SELL  4-540-RF-15
0 :97a: Safekeeping Account Option Aor B SAFE  4-540-RF-15
0 :70E: Declaration Details :4!c//10%35x DECL  4-540-RF-16
0 :70D: Registration Details :4!1c//6*35x REGI 4-540-RF-16
0 :70C: Party Contact Narrative :41c//4*35% PACO  4-540-RF-16
M End of Block SETPRTY

End of Block SETDET

8 April 2024 Clearstream Banking
4-540-RF-2 Xact via Swift User Guide



MT540 - Receive free instructions (types 4F, 6F]

MT540 - Field specifications

MT540 contains data fields for Receive free instructions (types 4F, 6F) as described below.

A - General Information - mandatory, non-repeatable - GENL

Mandatory Sequence A Qualifier
:20C: Sender’s Reference Non-repeatable
. SEME
General Information

Format: :4'c//1l6x Mandatory

CBLusage: This field must be unique for each instruction sent to Clearstream Banking.

Mandatory Sequence A Qualifier
:23G:  Function of the Message Non-repeatable

General Information .

Format: 41c[/4!c] Mandatory

CBLusage: The following functions are accepted by CBL:

CANC to be used on a cancellation request
NEWM to be used on a new instruction
PREA to be used to put a new or pending instruction on hold

Note: If you are putting a pending instruction on hold, field :20C::PREV// in subsequence A1
Linkages must contain the reference of the instruction to be put on hold.

Mandatory Sequence A Qualifier
:99B: Current Settlement Instruction Number Non-repeatable

General Information SETT

Format: :4!c//3!n Optional

Field purpose:  This field contains the sequential number of the instruction in a range of linked settlement
instructions.

This field must be specified when the sender wants to indicate that this settlement
instruction is linked to one or more settlement instructions.

CBF usage: This field must be used for instruction linkage. If field :99B::TOSE is present, field :99B::SETT
must be present.

Clearstream Banking
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Clearing and settlement instructions

Mandatory Sequence A
Non-repeatable
General Information

Qualifier
TOSE

:99B: Total of Linked Settlement Instructions

Format: :4!c//3'n Optional

Field purpose:  This field contains the total number of settlement instructions that are linked together.

CBF usage: This field must be used for instruction linkage. If field :99B::SETT is present, field :99B::TOSE

must be present.

Note: This field is not mandatory in T2S with a pair of instructions. If an already matched
instruction is part of a pool, field :99B::TOSE must be multiplied by 2 for this
instruction.

M - Linkages - optional, repeatable - LINK

The linkage subsequence is required on cancellation requests, on domestic back-to-back and repo
transactions, when changing the priority or processing filter code or when confirming an instruction
that has been in Suspense for more than 45 days. It may also be used to indicate the common

reference. In all other cases, this subsequence is ignored.

Optional Subsequence A1 Qualifier
:22F:  Linkage Type Indicator Repeatable
. LINK
Linkages

Format:

Field purpose:

:4!1c/[8c]/4!'c Optional

This field specifies when the instruction is to be executed relative to a linked instruction.

CBF/LuxCSD  The following indicators are accepted by CBF and LuxCSD:
usage: AFTE Indicates that the message is to be processed after the linked message.
BEFO Indicates that the message is to be processed before the linked message.
INFO Indicates that the messages are linked for information purposes only.
WITH Indicates that the message is to be processed with the linked message.
Optional Subsequence A1 Qualifier
:13B:  Linked Message Repeatable LINK
Linkages

Format:

Field purpose:

:4!1c/[8c]/30x Optional

This field contains the message type number/message identifier of the message referenced
in the linkage sequence.

CBF usage: This field contains the BIC of the party owning the reference with the BIC11. It must be
provided, if the sender is different from the reference owner of the linked reference.
Optional Subsequence A1 Qualifier
:20C: Common Trade Reference Repeatable
- COMM
Linkages
Format: :4lc//16x Optional
CBL usage:  Customers can use this optional matching criteria in their internal settlement instructions to
avoid crossmatching.
This field must match when provided by both counterparties.
8 April 2024 Clearstream Banking
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MT540 - Receive free instructions (types 4F, 6F]

Optional Subsequence A1 Qualifier
:20C:  Pool Reference Repeatable POOL
Linkages (1)
Format: :4!lc//16x Mandatory
CBLusage: For domestic back-to-back and repo transactions, this field must be present on both
instructions and must contain the same unique pool reference.
Optional Subsequence A1 Qualifier
:20C:  Previous Reference Repeatable
. PREV
Linkages (2)
Format: :4'c//16x Mandatory
CBLusage: This field must contain the reference of the original instruction to be cancelled, modified, put
on hold or release [if pending) or confirmed.
CBF/LuxCSD  This field must contain the reference of the original instruction to be cancelled.
usage:
Mandatory Subsequence A1 Qualifier
:20A: Deal Reference Repeatable
i TRRF
Linkages
Format: ::20C::4!c//16x :20U::4!c//52x Mandatory
Usage: This field contains the deal reference as received in the original instruction.
B - Trade Details - mandatory, non-repeatable - TRADDET
Mandatory Sequence B .
. Lif
:94H:  Place of Clearing Non-repeatable Qualifier
- CLEA
Trade Details
Format: :4'a2'la2!c([3!c] Optional
Field purpose:  Place at which the trade is cleared
Mandatory Sequence B Qualifier
:94B: Place of Trade Non-repeatable
- TRAD
Trade Details
Format: :4!c/[8c]/4!'c[/30x] Optional
Usage: If present, this field must contain one of the following indicators:
EXCH Stock exchange
0TCO Over the counter
PRIM Primary market
SECM Secondary market
VARI Various
Mandatory Sequence B Qualifier
:94L:  Place of Clearing Non-repeatable CLEA
Trade Details
Format: 41c//18!c2!n Optional
CBLusage: Customers can input up to two places of clearing. Field must not be present more than twice

in the sequence.

Clearstream Banking
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Clearing and settlement instructions

Mandatory Sequence B
:94L: Place of Trade Non-repeatable
Trade Details

Qualifier
TRAD

Format: :4!1c//18!c2!n Optional

CBL usage:  Customers can input up to two places of trade. Field must not be present more than twice in
the sequence.

Mandatory Sequence B
:98a:  Settlement Date/Time Non-repeatable
Trade Details

Qualifier
SETT

Format: :98A::4!c//8!n :98C::4!¢c//8!'n6!n Mandatory

CBL usage:  CBL accepts options A and C but ignores the time for matching and settlement purposes. CBL
accepts dates within the following range from the date the instruction is sent:

364 calendar days after the settlement date
400 calendar days before the settlement date

Mandatory Sequence B
:98a: Trade Date/Time Non-repeatable
Trade Details

Qualifier
TRAD

Format: :98A::4!c//8!n :98C::4!'¢c//8!n6!n Mandatory

Usage: If present, this field must be prior to or equal to the settlement date. Clearstream accepts
both option A and option C but ignores the time for the purpose of matching and settlement.

8 April 2024 Clearstream Banking
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Mandatory Sequence B Qualifier
:90a: Deal Price Non-repeatable
- DEAL
Trade Details
Format: :90A::4!c//4'c/[N]15d :90B::4!c//4'c/3'albd CBL Conditional

CBLusage: Forinstructions with a Euroclear counterparty, the deal price can be supplied only if the trade
date in field :98a: is also present.

Option A must be used when the price is represented as a percentage and option B when the
price is represented as an actual amount.

The format must be 1-8 numeric characters followed by the mandatory decimal separator,
followed by 0-6 decimal positions.

The sign “N" can only be present in option A if the Percentage Type Code is YIEL, and must be
present when the price is negative. It cannot be present if the price is zero.

Examples: :90A: :DEAL//PRCT/99,123456 :90B: : DEAL//ACTU/EUR12345678,
Usage: In option A, Percentage Type Code with the following codes:
DISC Discount price expressed as the number of percentage points below par,
for example, a discount price of 2% equals a price of 98 when par is 100.
NEGA Negative Actual Amount. Price must be interpreted as a negative amount
of currency per unit or per share.
PRCT Percentage price expressed as a percentage of par.
PREM Premium price expressed as the number of percentage points above par,
for example, a premium price of 2% equals a price of 102 when par is 100.
YIEL Yield Price expressed as a yield.
In option B, Amount Type Code must contain one of the following codes:
ACTU Actual Amount Price expressed as an amount of currency per unit or per
share.
DISC Discount Price expressed as a discount amount.
NEGA Negative Actual Amount. Price must be interpreted as a negative amount
of currency per unit or per share.
PREM Premium Price expressed as a premium.
Clearstream Banking 8 April 2024
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:35B:

Format:

Field purpose:

CBL usage:
If the ISIN is used:

Examples:

If the Common
Code is used:

Examples:

:22F:

Format:

Field purpose:

CBL usage:

CBF usage:

:22F:

Format:

Field purpose:

8 April 2024
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Identification of Financial Instrument

Priority Indicator

Processing Indicator

Mandatory Sequence B
Non-repeatable
Trade Details

Qualifier

[ISIN1!el2!c]
[4*35x]

Mandatory

This field is mandatory for all securities instructions and specifies the financial instrument to
which the instruction applies.

Customers must use either the ISIN or the Common Code of the financial instrument.

Subfield 1 must contain the code word “ISIN” followed by the ISIN. Subfield 2 is optional. If
present, CBL ignores it for the purpose of processing the instruction.

Field :94a: must also be present for securities listed on other than the home market (see *"
on page 4-2).
:35B:ISIN XS0026044626 :35B:ISIN CA683078BRO1

ONTARIO HYDRO 12,50 82-2002
Subfield 1 must not be used. Subfield 2 must contain "/XS/", followed by the Common Code of
7-9 numeric characters on the first line. CBL ignores any further information in this subfield.

:35B:/XS5/009662713 :35B:/XS/9662713

Mandatory Sequence B Qualifier
Non-repeatable PRIR
Trade Details
:4!lc/[8c]/4!'c Optional
This field specifies the priority the customer wants to attach to the instruction.
This field must contain one of the following values:
0001 High Priority
0002 Normal Priority
If this field is not present, CBL applies the default value for Normal priority.
This field must contain one of the following values:
0003 High Priority
0004 Normal Priority
If this field is not present, CBF applies the default value for Normal priority.
Mandatory Sequence B Qualifier
Non-repeatable PROC
Trade Details

:41c/[8cl/4!c Optional

This field specifies additional information relative to the processing of the trade.

Clearstream Banking
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MT540 - Receive free instructions (types 4F, 6F]

Mandatory Sequence

:22F: Trade Transaction Condition Indicator Non-repeatable

Trade Details

Qualifier
TTCO

Format: :4!c/[8c)/4!c Optional
CBLusage: This field can contain the following indicators:
GTDL to indicate whether the trade is executed with Guaranteed Delivery.
CCPN to indicate trade is cum coupon. Additional matching field in T2S and ignored
in all other cases.
XCPN to indicate trade is ex coupon. Additional matching field in T2S and ignored in
all other cases.
Mandatory Sequence .
:25D:  Matching Status Non-repeatable Quarrier
Trade Details
Format: :4'c/[8cl/4!c Optional

Field purpose:

CBF usage:

This field provides the matching status of the instruction at the time the settlement

instruction was sent.

When used with the code MACH, this field indicates that this instruction has been matched.

Delivery and receipt instructions are sent together for settlement to T2S.

Clearstream Banking
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Clearing and settlement instructions

:70E:  Settlement Instruction Processing Narrative Non-repeatable

Format: :4!1c//10*%35x%

Mandatory Sequence B Qualifier

Trade Details SPRO

Optional

CBL/LuxCSD  The following code words can be used in this field:

usage: /ADDNRTG/

/ADDPRTY/
/ADDYRTG/

/CONFIRM/

/HOLD/

/RELEASE/

/TAX/

To add or change the optional settlement flag of a previously sent
instruction to exclude the instruction from the optional settlement
period.

To add or change the priority of a previously sent instruction. The new
priority is indicated in field :22F: (Priority Indicator].

To add or change the optional settlement flag of a previously sent
instruction to include the instruction in the optional settlement period.

To confirm an instruction in Suspense (after receiving a cancellation or
confirmation request for items held in Suspense for 45 days since the
requested settlement date).

To put on hold a new or pending instruction. This code word must be
used for this effect when :23:NEWM or 23G:PREA is used in sequence
A General Information. If you are putting a pending instruction on hold,
field :20C::PREV// in subsequence A1 Linkages must contain the
reference of the instruction to be put on hold.

Note: The “hold” only prevents the settlement, but matching can still
take place. The “hold” cannot be used for external settlement once the
instruction has been released for settlement on the domestic market.

To release a new or pending instruction. This code word must be used
for this effect when :23:NEWM is used in sequence A General
Information and field :20C::PREV// in subsequence A1 Linkages must
contain the reference of the instruction to be released.

Followed by the tax identification number (TINJ, to identify instructions
related to exempt omnibus beneficial owner accounts and to securities
subject to the withholding tax system applicable as of 1 January 1997.
If present, it must be in the first line of the narrative.

This field may be required for some domestic links. For details specific to each country,
please refer to the Market Guide.

Example: :70E: : SPRO///ADDNRTG/
8 April 2024 Clearstream Banking
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MT540 - Receive free instructions (types 4F, 6F]

Q - Financial Instrument/Account - mandatory, non-repeatable - FIAC

:36B:

Format:

Field purpose:

Quantity of Financial Instrument to be Settled

Mandatory Sequence c
Non-repeatable
Financial Instrument/Account

Qualifier
SETT

:4lc//4!1c/15d Mandatory

This field specifies the nominal value for bonds and the number of units for shares, rights,
warrants and gold.

CBLusage: Subfield 2 must contain one of the following code words as indicated:
FAMT for bonds
UNIT for shares, warrants, rights and gold.
Subfield 3 must contain 1-13 numeric characters (not 15), plus the decimal comma.
Mandatory Sequence c .
:97a:  Cash Account Non-repeatable °‘51‘;f,'f'
Financial Instrument/Account
Format: :97A::4'¢c//35x :97E::4!c//34x Optional
Field purpose:  This field indicates the account in which cash is maintained.
CBF usage: The 34-digit Dedicated Cash Account (DCAJ can be used.
Mandatory Sequence C Qualifier
:97a:  Safekeeping Account Non-repeatable
- . SAFE
Financial Instrument/Account
Format: :97A::4!c//35% Mandatory
Field purpose:  This field specifies the customer account that is to be used to execute the instruction.
CBLusage: Option A must be used with your five-digit CBL account number.
CBF usage:  Option A must be used with your eight-digit CBF account number.
Mandatory Sequence C Qualifier
:94a:  Place of Safekeeping Non-repeatable
- . SAFE
Financial Instrument/Account
Format: :94F::4!'c//4'c/4'a2ta2lal3!c] Conditional
CBLusage: This field must be present when an ISIN is used in field :35B: for a security listed on other

than the home market (see *” on page 4-2). This field is not required when a Common Code is
used in field :35B:.

E - Settlement Details - mandatory, non-repeatable - SETDET

Mandatory Sequence E Qualifier
:22F:  Beneficial Ownership Override Indicator Non-repeatable BENE
Settlement Details
Format: :41c/[8cl/4!'c Optional
CBLusage: Transactions are, by default, considered to entail a change in beneficial ownership. If there is

Clearstream Banking
Xact via Swift User Guide

no change in beneficial ownership, this field must contain the code word “NBEN".

This field is required on some domestic markets. For details specific to each country, please
refer to the Market Guide.
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Clearing and settlement instructions

Mandatory Sequence E Qualifier
:22F:  Registration Indicator Non-repeatable REGT
Settlement Details
Format: :4!lc/[8c]/4!'c Optional
Indicators: NREG hold the securities in street name
YREG register the securities on receipt

CBL usage: If present, this field indicates whether or not the securities are to be registered on receipt.

This field is required on some domestic markets. For details specific to each country, please
refer to the Market Guide.

Mandatory Sequence E Qualifier
:22F:  Real Time Gross Settlement Override Indicator | Non-repeatable RTGS
Settlement Details
Format: :41c/[8cl/4!lc Optional
Indicators: NRTG transaction is for settlement in the mandatory settlement period only
YRTG transaction is eligible for mandatory and optional settlement periods

CBL usage: This field can contain one of the above indicators and is validated for internal CBL and Bridge
transactions.

This field is required on some domestic markets. For details specific to each country, please
refer to the Market Guide.

Mandatory Sequence E Qualifier

:22F:  Type of Settlement Transaction Non-repeatable
. SETR
Settlement Details

Format: :4!lc/[8c]/4!c Mandatory

Field purpose:  This field specifies the type of settlement transaction.

Usage: For atransaction that relates to a buy-in following a delivery transaction failure, this field
must contain BYIY.

For transactions resulting from a market or reverse market claim, this field must contain
CLAI. This code indicates that the instruction is generated by Clearstream on behalf of the
customer.

For a cash movement resulting from a change in traded interest pursuant to a coupon rather
than adjustment, this field must contain INTT.

For the redemption leg of an investment fund switch settlement instruction, this field must
contain SWIF.

For the subscription leg of an investment fund switch settlement instruction, this field must
contain SWIT.

CBL usage: For domestic back-to-back transactions, this field must contain the code word TURN.

For investment fund subscription settlement instructions, this field must contain SUBS.
For investment fund redemption settlement instructions, this field must contain REDM.

On internal and Bridge instructions all other transaction types are accepted but ignored for
processing.

On domestic instructions all other transaction types are accepted and on some markets
specific indicators are required, please refer to the Market Guide for more details.

8 April 2024 Clearstream Banking
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Receive free instructions (types 4F, 6F)

Mandatory Sequence E Qualifier

:22F:  Stamp Duty Exemption Indicator Non-repeatable STAM

Format: :4!c/[8c)/4!c

Settlement Details

Optional

CBLusage: This field is required on some domestic markets to indicate the stamp duty status to be
applied. For details specific to each country, please refer to the Market Guide.

:22F:  Settlement Transaction Conditi

Format: :41c/[8cl/4!'c

Usage: This field is required in

BPSS
REGL/BSSP

COEX/PARC

COEX/PARQ
NOMC

NPAR

PART

TRAN
CBLusage: This field is required in

CEDE/IREL

PHYS

CBF/LuxCSD  This field is required in

Mandatory Sequence E
on Non-repeatable
Settlement Details

Qualifier
STCO

Optional

the cases indicated by the following code words:

to indicate the instruction was created as a result of a
partial successful buy-in

to flag against payment instruction for partial settlement with cash
threshold.

to flag instruction for partial settlement with quantity threshold.

to opt-out of market claims and transformations. Additional matching
field in T2S and ignored in all other cases.

to exclude instruction from partial settlement. Ignored in all other
cases.

to indicate that partial settlement is allowed.
to indicate that the transaction is from a transformation.
the cases indicated by the following code words:

to flag a domestic transaction for immediate release.

for physical domestic transactions. For details specific to each country,
please refer to the Market Guide.

the case indicated by the following code words:

usage: COEX/ADEA to accept after the regular settlement deadline.
COEX/PRCY to flag only if T2S counterleg is put on Party Hold.
NACT to indicate that the transaction is not for accounting.
Mandatory Sequence E e
- - Qualifier
:22F:  Party Capacity Indicator Non-repeatable
- TRCA
Settlement Details
Format: :4!'c/[8c]/4!'c Optional
Field purpose:  This field is used to specify the customer's role in the transaction.
CBL usage: If present, this field must contain one of the following code words:
CUST The customer is acting as Custodian.
SAGE The customer is acting as Agent.
SPRI The customer is acting as Principal.
Clearstream Banking 8 April 2024
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Clearing and settlement instructions

J - Settlement Parties - mandatory, repeatable - SETPRTY

The Settlement Parties subsequence is used for different purposes and can be present more than once
in the same message. The fields and qualifiers will vary depending on the party, as described below.

The E1 - Settlement Parties subsequence has three possible repetitions, as follows:

1. To provide details of the place of settlement. (:95a:)
2. To provide details of the delivering agent. (:95a:, :97a:)
3. To provide details of the seller. (:95a:, :97a:)

Mandatory Subsequence E1 Qualifier
:95a: Place of Settlement Repeatable PSET
Settlement Parties (1)
Format: :95P::4!c//4'a2ta2lc[3!c] Mandatory

Field purpose:  This field specifies the Place of Settlement.
CBL usage: For instructions with another CBL participant, this field must contain "CEDELULL[XXX]".

For instructions with a Euroclear participant, this field must contain "MGTCBEBEECL" or
“MGTCBEBE[XXX]".

For instructions with a domestic counterparty, please refer to the Market Guide.

All other fields in the sequence are ignored.

Mandatory Subsequence E1 Qualifier
:95a:  Delivering Agent Repeatable DEAG
Settlement Parties (2)
Format: :95P::4!c//4'a2'a2!c[3!c] :95Q::4!c//4*35x :95R::4!c/8c/34x
Mandatory

Field purpose:  This field specifies the Delivering Agent.
CBL usage: For Internal and Bridge instructions, this field must contain one of the following:

e Option P with your counterparty’s BIC; or
e Option Q with your counterparty’s name; or
e Option R with one of the following:

- For instructions with another CBL participant: your counterparty's CBL account
with Data Source Scheme "CEDE".

- For instructions with a Euroclear participant: your counterparty’s Euroclear
account with Data Source Scheme "ECLR".

For instructions with a domestic counterparty, please refer to the Market Guide.

CBF usage: If option R is used, this field must contain your counterparty’s CBF account with Data Source
Scheme “DAKV".

8 April 2024 Clearstream Banking
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:97a:

Format:

Field purpose:

CBL usage:

CBF usage:

:95a: Seller

Format:

Field purpose:

Safekeeping Account

MT540 - Receive free instructions (types 4F, 6F]

Mandatory Subsequence E1 Qualifier
Repeatable SAFE
Settlement Parties (2)

:97A::4'¢c//35x Optional

This field specifies the Delivering Agent’'s account with the Place of Settlement specified in
field :95a: (Place of Settlement).

Option A must be used. For Internal and Bridge instructions, the content of this field depends
on the content of field :95a: (Delivering Agent), as follows:

e If field :95a: contains your counterparty’s BIC (option P) or name (option Q), this field
must contain your counterparty’s CBL or Euroclear account.

o |If field :95a: contains your counterparty's CBL or Euroclear account (option R), this
field is ignored.

For instructions with a domestic counterparty, please refer to the Market Guide.
All other fields in the sequence are ignored.

This field can be used if field :95P::DEAG is present.

Mandatory Subsequence E1 Qualifier
Repeatable SELL
Settlement Parties (3)

:95P::4!c//4'a2'a2'!c[3!c] :95Q::4!'c//4*35x :95R::4!c/8c/34x

Optional

This field can specify the Seller.

CBLusage: For instructions with another CBL participant or with a Euroclear participant, this field can
contain the ordering institution if other than your counterparty.
For instructions with a domestic counterparty, please refer to the Market Guide.
] Mandatory Subsequence E1 Qualifier
:97a:  Safekeeping Account Repeatable SAFE
Settlement Parties (3)

Format:

Field purpose:

CBL usage:

Clearstream Banking
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:97A::4!1c//35% Optional

This field specifies the Seller’s account with the Delivering Agent specified in field :95a:
(Delivering Agent).

Option A must be used. For Internal and Bridge instructions, this field is optional.
For instructions with a domestic counterparty, please refer to the Market Guide.

All other fields in the sequence are ignored.
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Clearing and settlement instructions

Mandatory Subsequence E1 Qualifier
:70E:  Declaration Details Repeatable DECL
Settlement Parties

Format: :4!1c//10*%35x% Optional

Field purpose:  This field is used to specify the declaration details in relation to a party.

CBF usage: CBF uses this free text field to exchange information specific to CASCADE for which Swift
does not provide any fields of its own.

CBF has defined codes (label names]) for the structure of the free text field. Their use
depends on the type of message in question and is explained in “Appendix C: Declaration

details”.
Mandatory Subsequence E1 Qualifier
:70D:  Registration Details Repeatable
. REGI
Settlement Parties
Format: :41'c//6*35x Optional

CBL usage: This field may be required in some domestic markets to indicate registration details. For
details specific to each country, please refer to the Market Guide.

Mandatory Subsequence E1 Qualifier
:70C:  Party Contact Narrative Repeatable
. PACO
Settlement Parties
Format: :4'c//4*35x Optional
CBL usage: This field may contain additional information to be conveyed to the counterparty.
8 April 2024 Clearstream Banking
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MT541 - Receive against payment (types 41, 61)

Receive against payment instructions (types 41, 61) can be sent to instruct Clearstream Banking to
receive securities against payment from a Clearstream Banking, Euroclear or domestic counterparty.

Receive against payment instructions can also be used for cash compensation, related tax adjustment
or re-instruction following a transformation where the cash delivering party instructs a receive against

payment instruction with the securities nominal amount zero.

MT541 - Overview

The following table lists the fields in a Receive against payment (RAP) securities instruction via MT541.

Note: In the following table: M = Mandatory, O = Optional, CM = CBL Mandatory, C = Conditional.

Field name Content/Options

Sequence M/0

Tag

M :16R: Start of Block GENL

M :20C: Sender’s Reference tdlc//1l6x

M :23G:  Function of the Message 4lc[/4lc]

0 :99B: Current Settlement Instruction Number :4!c//3!n

0 :99B: Total of Linked Settlement Instructions :4!c//3!'n

M : Start of Block LINK

0 2F: Linkage Type Indicator :4lc/[8cl/4lc
0 13B: Linked Message :41c/[8c]/30x
0 20C: Common Trade Reference tdlc//1l6x

M 20C: Pool Reference t4lc//1l6x

M 20C: Previous Reference t4lc//1l6x

0 20A: Deal Reference Option Cor U

M End of Block LINK

<

End of Block GENL

Start of Block
Place of Clearing
Place of Trade

TRADDET
:4la2ta2!lc[3!c]
:4!'c/[8cl/4'c[/30x]
:41c//18!c2!n
:4!1c//18!c2!n
Option A,Bor C
Option A,Bor C
Option Aor B
[ISINl'!el2!c] [4*35x]

:94H:
:94B:
:94L:
:94L:

:98a:

Place of Clearing

Place of Trade

Settlement Date/Time

Trade Date/Time

Deal Price

Identification of Financial Instrument

:98a:
:90a:
:35B:

ToXXTooooX

Clearstream Banking
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Qualifier

SEME

SETT
TOSE

LINK

LINK
COMM
POOL
PREV
TRRF

CLEA
TRAD
CLEA
TRAD
SETT
TRAD
DEAL

Page

4-541-RAP-4
4-541-RAP-4
4-541-RAP-4
4-541-RAP-5

4-541-RAP-5
4-541-RAP-5
4-541-RAP-5
4-541-RAP-6
4-541-RAP-6
4-541-RAP-6

4-541-RAP-6
4-541-RAP-6
4-541-RAP-6
4-541-RAP-7
4-541-RAP-7
4-541-RAP-7
4-541-RAP-8

4-541-RAP-9
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Sequence M/0
0

Oo0ooX o oXL LT OO0 00X L 0L o0XX < O OO0OOoOo

LT O0O0O0O0O0COXKXXXL

8 April 2024
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Tag
t22F:
t22F:
t22F:
:11A:
:25D:

:70E:

:16S:

:36B:
:97a:
:97a:
:94a:
:16S:

:98A:
:20C:
:92A¢:
:19A:

:22F:
:22F:
:22F:
:22F:
:22F:
:22F:

:95a:
:95a:
:97a:
:95a:
:97a:
:70E:
:70D:
:70C:

Field name

Priority Indicator

Processing Indicator

Trade Transaction Condition Indicator
Currency to Sell

Matching Status

Settlement Instruction Processing
Narrative

End of Block

Start of Block

Quantity of Financial Instrument
Cash Account

Safekeeping Account

Place of Safekeeping

End of Block

Start of Block

Closing Date and Time

Second Leg Reference
Repurchase Rate

Termination Transaction Amount
End of Block

Start of Block

Clearing and settlement instructions

Content/Options
:4'c/[8c]/4!c
:4'c/[8cl/4!c
:4'c/[8cl/4!c
:4!c//3'a
:4'c/[8cl/4!c
:4!c//10*35x

TRADDET

FIAC

:4!c//[N]3talbd

OptionAorE
Option Aor B
Option B or F
FIAC

REPO
:41c//8!'n
:4lc//16x
:4!c//[N115d

:4!c//[N]3talsd

REPO

SETDET

Beneficial Ownership Override Indicator :4!c/[8c]/4!c

Securities Real Time Gross Settlement
Override Indicator

Type of Settlement Transaction
Stamp Duty Exemption Indicator
Settlement Transaction Condition
Party Capacity Indicator

Start of Block

Place of Settlement
Delivering Agent
Safekeeping Account
Seller

Safekeeping Account
Declaration Details
Registration Details
Party Contact Narrative
End of Block

:4'c/[8cl/4!c

:4'c/[8cl/4d!c
:4'c/[8cl/4d!'c
:4'c/[8cl/4!c
:4'c/[8cl/4!c
SETPRTY
OptionC, PorQ
Option P, Qor R
OptionAorB
Option P, Qor R
Option Aor B
:41¢c//10*35x
:4!c//6*35x
:4!c//4*%35x
SETPRTY

Qualifier
PRIR
PROC
TTCO
FXIS
MTCH

SPRO

SETT
CASH
SAFE
SAFE

TERM
SECO
REPO
TRTE

BENE
RTGS

SETR
STAM
STCO
TRCA

PSET
DEAG
SAFE
SELL
SAFE
DECL
REGI
PACO

Page
4-541-RAP-9
4-541-RAP-9

4-541-RAP-10
4-541-RAP-10
4-541-RAP-10

4-541-RAP-11

4-541-RAP-11
4-541-RAP-12
4-541-RAP-12
4-541-RAP-12

4-541-RAP-12
4-541-RAP-12
4-541-RAP-13
4-541-RAP-13

4-541-RAP-13
4-541-RAP-13

4-541-RAP-14
4-541-RAP-14
4-541-RAP-15
4-541-RAP-15

4-541-RAP-16
4-541-RAP-16
4-541-RAP-17
4-541-RAP-17
4-541-RAP-17
4-541-RAP-18
4-541-RAP-18
4-541-RAP-18
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MT541 - Receive against payment (types 41, 61)

Sequence M/0 Tag Field name Content/Options Qualifier Page

Start of Block AMT
:17B: Research Fee Flag :dlc//1la

4-541-RAP-18

0 :19A: Accrued Interest Amount :4!1c//[N]3'alsd ACRU  4-541-RAP-18
0 :19A: Trade Amount :4!lc//[N]3'alsd DEAL  4-541-RAP-19
0 :19A: Research Fee :4!lc//[N]3'alsd RSCH  4-541-RAP-19
M :19A: Settlement Amount :4!c//[N]3!alsd SETT  4-541-RAP-19
0 :19A:  Special Concessions Amount :4!c//[N]13'alsd 4-541-RAP-19
M End of Block AMT

End of Block SETDET
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Clearing and settlement instructions

MT541 - Field specifications

MT541 contains data fields for Receive against payment instructions (types 41 and 61) as described
below.

A - General Information - mandatory, non-repeatable - GENL

Mandatory Sequence A Qualifier
:20C: Sender’s Reference Non-repeatable
. SEME
General Information

Format: :4lc//16x Mandatory

CBL usage: This field must be unique for each instruction sent to Clearstream Banking.

Mandatory Sequence A Qualifier
:23G:  Function of the Message Non-repeatable

General Information .

Format: 41c[/4!c] Mandatory

CBL usage: The following functions are accepted by CBL:

CANC to be used on a cancellation request
NEWM to be used on a new instruction
PREA to be used to put a new or pending instruction on hold

Note: If you are putting a pending instruction on hold, field :20C::PREV// in subsequence A1
Linkages must contain the reference of the instruction to be put on hold.

Mandatory Sequence A Qualifier
:99B:  Current Settlement Instruction Number Non-repeatable

General Information S

Format: :4!1c//3'n Optional

Field purpose:  This field contains the sequential number of the instruction in a range of linked settlement
instructions.

This field must be specified when the Sender wants to indicate that this settlement
instruction is linked to one or more settlement instructions.

CBF usage: This field must be used for instruction linkage. If field :99B::TOSE is present, field :99B::SETT
must be present.

8 April 2024
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MT541 - Receive against payment (types 41, 61]

Mandatory Sequence A Qualifier
:99B: Total of Linked Settlement Instructions Non-repeatable TOSE
General Information

Format: :4!c//3'n Optional

Field purpose:  This field contains the total number of settlement instructions that are linked together.

CBF usage: This field must be used for instruction linkage. If field :99B::SETT is present, field :99B::TOSE
must be present.

Note: This field is not mandatory in T2S with a pair of instructions. If an already matched
instruction is part of a pool, field :99B::TOSE must be multiplied by 2 for this
instruction.

M - Linkages - optional, repeatable - LINK

The linkage subsequence is required on cancellation requests, on domestic back-to-back and repo
transactions, when changing the priority or processing filter code or when confirming an instruction
that has been in Suspense for more than 45 days. It may also be used to indicate the common
reference. In all other cases, this subsequence is ignored.

Optional Subsequence A1 Qualifier
:22F:  Linkage Type Indicator Repeatable LINK
Linkages

Format: :4!c/[8c)/4!c Optional

Field purpose:  This field specifies when the instruction is to be executed relative to a linked instruction.

CBF/LuxCSD  The following indicators are accepted by CBF and LuxCSD:
usage:

AFTE Indicates that the message is to be processed after the linked message.

BEFO Indicates that the message is to be processed before the linked message.

INFO Indicates that the messages are linked for information purposes only.

WITH Indicates that the message is to be processed with the linked message.
Optional Subsequence A1 Qualifier

:13B: Linked Message Repeatable LINK
Linkages
Format: :4'c/[8c]/30x Optional

Field purpose:  This field contains the message type number/message identifier of the message referenced
in the linkage sequence.

CBF usage: This field contains the BIC of the party owning the reference with the BIC11. It must be
provided, if the sender is different from the reference owner of the linked reference.

Optional Subsequence A1 Qualifier
:20C: Common Trade Reference Repeatable
- COMM
Linkages

Format: :4!c//16x Optional

CBL usage: Customers can use this optional matching criteria in their internal settlement instructions to
avoid crossmatching.

This field must match when provided by both counterparties.

Clearstream Banking 8 April 2024
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Clearing and settlement instructions

Optional Subsequence A1 Qualifier
:20C:  Pool Reference Repeatable POOL
Linkages (1)
Format: :4lc//16x Mandatory
CBLusage: For domestic back-to-back and repo transactions, this field must be present on both
instructions and must contain the same unique pool reference.
Optional Subsequence A1 Qualifier
:20C:  Previous Reference Repeatable
. PREV
Linkages (2)
Format: :4lc//16x Mandatory
CBL usage: This field must contain the reference of the original instruction to be cancelled, modified, put
on hold or release (if pending) or confirmed.
CBF/LuxCSD  This field must contain the reference of the original instruction to be cancelled.
usage:
Mandatory Subsequence A1 Qualifier
:20A: Deal Reference Repeatable
i TRRF
Linkages
Format: ::20C::4!c//16x :20U::4!c//52x Mandatory
Usage: This field contains the deal reference as received in the original instruction.
B - Trade Details - mandatory, non-repeatable - TRADDET
Mandatory Sequence B Qualifier
:94H:  Place of Clearing Non-repeatable
. CLEA
Trade Details
Format: :4la2la2!lc[3!c] Optional
Field purpose:  Place at which the trade is cleared
Mandatory Sequence B Qualifier
:94B: Place of Trade Non-repeatable
. TRAD
Trade Details
Format: :4'¢c/[8c]/4!'c[/30x] Optional
Usage: If present, this field must contain one of the following indicators:
EXCH Stock exchange
0TCO Over the counter
PRIM Primary market
SECM Secondary market
VARI Various
Mandatory Sequence B Qualifier
:94L:  Place of Clearing Non-repeatable
. CLEA
Trade Details
Format: 41c//18!c2!n Optional
CBL usage:  Customers can input up to two places of clearing. Field must not be present more than twice
in the sequence.
8 April 2024 Clearstream Banking
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Mandatory Sequence B
:94L: Place of Trade Non-repeatable
Trade Details

Qualifier
TRAD

Format: :4!c//18!'c2!n Optional

CBLusage: Customers can input up to two places of trade. Field must not be present more than twice in
the sequence.

Mandatory Sequence B
:98a:  Settlement Date/Time Non-repeatable
Trade Details

Qualifier
SETT

Format: :98A::4!¢c//8!n :98C::4!c//8!'n6!n Mandatory

CBLusage: CBL accepts both option A and option C but ignores the time for the purpose of matching and
settlement. CBL accepts dates within the following range from the date the instruction is

sent:
364 calendar days after the settlement date
400 calendar days before the settlement date
Mandatory Sequence B e
. Lif
:98a:  Trade Date/Time Non-repeatable Q#;Aéer
Trade Details
Format: :98A::4!¢c//8!n :98C::4!c//8!'n6!'n Mandatory
Usage: If present, this field must be prior to or equal to the settlement date. Clearstream accepts

both option A and option C but ignores the time for the purpose of matching and settlement.

Clearstream Banking 8 April 2024
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Mandatory Sequence B Qualifier
:90a: Deal Price Non-repeatable DEAL
Trade Details
Format: :90A::4!c//4'c/[N]15d :90B::4!c//4'c/3'alsbd CBL Conditional
CBL usage: For instructions with a Euroclear counterparty, the deal price can be supplied only if the trade
date in field :98a: is also present.
Option A must be used when the price is represented as a percentage and option B when the
price is represented as an actual amount.
The format must be 1-8 numeric characters followed by the mandatory decimal separator,
followed by 0-6 decimal positions.
The sign “N” can only be present in option A if the Percentage Type Code is YIEL, and must be
present when the price is negative. It cannot be present if the price is zero.
Examples: :90A: :DEAL//PRCT/99,123456 :90B: :DEAL//ACTU/EUR12345678,
[Usage: In option A, Percentage Type Code with the following codes:
DISC Discount price expressed as the number of percentage points below par,
for example, a discount price of 2% equals a price of 98 when par is 100.
NEGA Negative Actual Amount. Price must be interpreted as a negative amount
of currency per unit or per share.
PRCT Percentage price expressed as a percentage of par.
PREM Premium price expressed as the number of percentage points above par,
for example, a premium price of 2% equals a price of 102 when par is 100.
YIEL Yield Price expressed as a yield.
In option B, Amount Type Code must contain one of the following codes:
ACTU Actual Amount Price expressed as an amount of currency per unit or per
share.
DISC Discount Price expressed as a discount amount.
NEGA Negative Actual Amount. Price must be interpreted as a negative amount
of currency per unit or per share.
PREM Premium Price expressed as a premium.
8 April 2024 Clearstream Banking

4-541-RAP-8

Xact via Swift User Guide



MT541 - Receive against payment (types 41, 61]

Mandatory Sequence B Qualifier
:35B: Identification of Financial Instrument Non-repeatable i
Trade Details
Format: [ISIN1!el2!c] Mandatory
[4*%35x]

Field purpose:  This field is mandatory for all securities instructions and specifies the financial instrument to
which the instruction applies.

CBL usage: Customers must use either the ISIN or the Common Code of the financial instrument.
Ifthe ISIN isused:  Subfield 1 must contain the code word “ISIN” followed by the ISIN.
Subfield 2 is optional. If present, CBL ignores it for the purpose of processing the instruction.

Field :94a: must also be present for securities listed on other than the home market (see *"
on page 4-2).

Examples: :35B:ISIN XS0026044626 :35B:ISIN CA683078BRO1
ONTARIO HYDRO 12,50 82-2002

If the Common  Subfield 1 must not be used.

Codei d: ._ .
eretstse Subfield 2 must contain “/XS/”, followed by the Common Code of 7-9 numeric characters on
the first line. CBL ignores any further information in this subfield.
Examples: :35B:/XS/009662713 :35B:/XS/9662713
Mandatory Sequence B .
:22F:  Priority Indicator Non-repeatable Qu;émer
Trade Details
Format: :4!'c/[8c]/4!c Optional
Field purpose:  This field specifies the priority the customer wants to attach to the instruction.
CBLusage: This field must contain one of the following values:
0001 High Priority
0002 Normal Priority
If this field is not present, CBL applies the default value for Normal priority.
CBF usage:  This field must contain one of the following values:
0003 High Priority
0004 Normal Priority
If this field is not present, CBF applies the default value for Normal priority.
Mandatory Sequence B e
:22F:  Processing Indicator Non-repeatable Q;?;g;;er
Trade Details
Format: :4!'c/[8cl/4!c Optional
Field purpose:  This field specifies additional information relative to the processing of the trade.
Clearstream Banking 8 April 2024
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Mandatory Sequence B Qualifier
:22F:  Trade Transaction Condition Indicator Non-repeatable

. TTCO
Trade Details

Format: :4!lc/[8c]/4!'c Optional

CBL usage:  This field can contain the following indicators:
GTDL to indicate whether the trade is executed with Guaranteed Delivery.

CCPN to indicate trade is cum coupon. Additional matching field in T2S and ignored
in all other cases.

XCPN to indicate trade is ex coupon. Additional matching field in T2S and ignored in
all other cases.

Mandatory Sequence B e
:11A:  Currency to Sell Non-repeatable Qualifier

Trade Details FXIS

Format: :4'c//3'a Optional

CBL usage: This field can be used to instruct CBL to execute a foreign exchange.

If present, it must contain the ISO currency code of the currency to sell in order to obtain the
funds required to cover the transaction.

Mandatory Sequence B e
:25D:  Matching Status Non-repeatable Qualifier

Trade Details MTCH

Format: :4!lc/[8c]/4!'c Optional

Field purpose:  This field provides the matching status of the instruction at the time the settlement
instruction was sent.

CBF usage: When used with the code MACH, this field indicates that this instruction has been matched.
Delivery and receipt instructions are sent together for settlement to T2S.

8 April 2024 Clearstream Banking
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Mandatory Sequence B Qualifier
:70E:  Settlement Instruction Processing Narrative Non-repeatable SPRO
Trade Details
Format: :4!c//10*35x Optional
CBL/LuxCSD  The following code words can be used in this field:
usage: /ADDNRTG/ To add or change the optional settlement flag of a previously sent
instruction to exclude the instruction from the optional settlement

period.

/ADDPRTY/ To add or change the priority of a previously sent instruction. The new
priority is indicated in field :22F: (Priority Indicator).

/ADDYRTG/ To add or change the optional settlement flag of a previously sent
instruction to include the instruction in the optional settlement period.

/CONFIRM/ To confirm an instruction in Suspense (after receiving a cancellation or
confirmation request for items held in Suspense for 45 days since the
requested settlement date).

/HOLD/ To put on hold a pending instruction. This code word must be used for
this effect when :23:NEWM is used in sequence A General Information.
If you are putting a pending instruction on hold, field :20C::PREV// in
subsequence A1 Linkages must contain the reference of the instruction
to be put on hold.

/RELEASE/ To release a new or pending instruction. This code word must be used
for this effect when :23:NEWM is used in sequence A General
Information and field :20C::PREV// in subsequence A1 Linkages must
contain the reference of the instruction to be released.

[TAX/ Followed by the tax identification number (TIN], to identify instructions
related to exempt omnibus beneficial owner accounts and to securities
subject to the withholding tax system applicable as of 1 January 1997.
If present, it must be in the first line of the narrative.

This field may be required for some domestic links. For details specific to each country,
please refer to the Market Guide.

Example: :70E: : SPRO///ADDNRTG/

g - Financial Instrument/Account - mandatory, non-repeatable - FIAC

Mandatory Sequence C
:36B:  Quantity of Financial Instrument to be Settled Non-repeatable
Financial Instrument/Account

Qualifier
SETT

Format: :4lc//41c/15d Mandatory
Field purpose:  This field specifies the nominal value for bonds and the number of units for shares, rights,
warrants and gold.
CBL usage: Subfield 2 must contain one of the following code words as indicated:

FAMT for bonds
UNIT for shares, warrants, rights and gold.

Subfield 3 must contain 1-13 numeric characters (not 15), plus the decimal comma.
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Mandatory Sequence Cc Qualifier
:97a: Cash Account Non-repeatable
- f CASH
Financial Instrument/Account
Format: :97A::4!1¢c//35x :97E::4!c//34x Optional
Field purpose:  This field indicates the account in which cash is maintained.
CBF usage:  The 34-digit Dedicated Cash Account (DCAJ can be used.
Mandatory Sequence Cc Qualifier
:97a:  Safekeeping Account Non-repeatable
. g SAFE
Financial Instrument/Account
Format: :97A::4!c//35x Mandatory
Field purpose:  This field specifies the customer account to be used to execute the instruction.
CBL usage:  Option A must be used, with your five-digit CBL account number.
CBF usage:  Option A must be used with your eight-digit CBF account number.
Mandatory Sequence Cc Qualifier
:94a:  Place of Safekeeping Non-repeatable
. g SAFE
Financial Instrument/Account

Format: :94F::4!'c//4!'c/4'a2'a2la[3!c] Conditional

CBL usage: This field must be present when an ISIN is used in field :35B: for a security listed on other
than the home market (see " on page 4-2]. This field is not required when a Common Code is
used in field :35B:.

Q - Two Leg Transaction Details - optional, - REPO

Optional Sequence D
:98A:  Closing Date Non-repeatable
Two Leg Transaction Details

Qualifier
TERM

Format: :4!c/8!n Optional

CBL usage: This field contains the closing date/time or maturity date/time of the transaction.

This field is required on some domestic markets. For details specific to each country, please
refer to the Market Guide.

Optional Sequence D
:20C:  Second Leg Reference Non-repeatable
Two Leg Transaction Details

Qualifier
SECO

Format: :4lc/16x Optional

CBL usage: This field specifies the reference of the second leg of the transaction.

This field is required on some domestic markets. For details specific to each country, please
refer to the Market Guide.

8 April 2024 Clearstream Banking
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Optional Sequence D Qualifier
:92A:  Repurchase Rate Non-repeatable REPO
Two Leg Transaction Details
Format: :4!c/[8c]/4!'c Optional
CBLusage: This field specifies the repurchase rate used to calculate the repurchase amount.
This field is required on some domestic markets. For details specific to each country, please
refer to the Market Guide.
Optional Sequence D Qualifier
:19A:  Termination Transaction Amount Non-repeatable
. . TRTE
Two Leg Transaction Details
Format: :4!lc/[8c]/4!'c Optional
CBLusage: This field specifies the total amount of money to be settled to terminate the transaction.

E - Settlement De

This field is required on some domestic markets. For details specific to each country, please
refer to the Market Guide.

tails - mandatory, non-repeatable - SETDET

Mandatory Sequence E Qualifier
:22F:  Beneficial Ownership Override Indicator Non-repeatable BENE
Settlement Details
Format: :4!lc/[8c]/4!'c Optional
CBLusage: Transactions are, by default, considered to entail a change in beneficial ownership. If there is
no change in beneficial ownership, this field must contain the code word “NBEN".
This field is required on some domestic markets. For details specific to each country, please
refer to the Market Guide.
Mandatory Sequence E Qualifier
:22F: Real Time Gross Settlement Override Indicator | Non-repeatable
. RTGS
Settlement Details
Format: :4!lc/[8c]/4!'c Optional
Indicators: NRTG transaction is for settlement in the mandatory settlement period only
YRTG transaction is eligible for mandatory and optional settlement periods
CBLusage: This field can contain one of these indicators and is validated for internal and Bridge transactions.

This field is required on some domestic markets. For details specific to each country, please

Clearstream Banking
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refer to the Market Guide.
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Mandatory Sequence E Qualifier

:22F:  Type of Settlement Transaction Non-repeatable SETR

Format:

Field purpose:

Usage:

CBL usage:

Settlement Details

:4!lc/[8c]/4!c Mandatory

This field specifies the type of settlement transaction.

For transactions resulting from a market or reverse market claim, this field must contain
CLAI.This code indicates that the instruction is generated by Clearstream on behalf of the
customer.

For a transaction that relates to a buy-in following a delivery transaction failure, this field
must contain BYIY.

For a cash movement resulting from a change in traded interest pursuant to a coupon rather
than adjustment, this field must contain INTT.

For the redemption leg of an investment fund switch settlement instruction, this field must
contain SWIF.

For the subscription leg of an investment fund switch settlement instruction, this field must
contain SWIT.

For domestic back-to-back transactions, this field must contain the code word TURN.

For investment fund subscription settlement instructions, this field must contain SUBS.
For investment fund redemption settlement instructions, this field must contain REDM.

For repurchase agreement and reverse repurchase agreement transactions, this field must
contain RVPO.

On internal and Bridge instructions all other transaction types are accepted but ignored for
processing.

On domestic instructions all other transaction types are accepted and on some markets
specific indicators are required, please refer to the Market Guide for more details.

Mandatory Sequence E Qualifier

:22F:  Stamp Duty Exemption Indicator Non-repeatable STAM

Format:

CBL usage:

8 April 2024
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Settlement Details

:4lc/[8cl/4!c Optional

This field is required on some domestic markets to indicate the stamp duty status to be
applied. For details specific to each country, please refer to the Market Guide.
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Mandatory Sequence E Qualifier

:22F:  Settlement Transaction Condition Non-repeatable STCO
Settlement Details

Format: :4!c/[8c]/4!'c Optional

Usage: This field is required in the cases indicated by the following code words:

BPSS to indicate the instruction was created as a result of a
REGL/BSSP partial successful buy-in

COEX/PARC to flag against payment instruction for partial settlement with cash

threshold.

COEX/PARQ to flag instruction for partial settlement with quantity threshold.

NOMC to opt-out of market claims and transformations. Additional matching
field in T2S and ignored in all other cases.

NPAR to exclude instruction from partial settlement. Ignored in all other
cases.

PART to indicate that partial settlement is allowed.

TRAN to indicate that the transaction is from a transformation.

CBLusage: This field is required in the cases indicated by the following code words:

CEDE/IREL to flag a domestic transaction for immediate release.

PHYS for physical domestic transactions. For details specific to each country,
please refer to the Market Guide.

CBF/LuxCSD  This field is required in the case indicated by the following code words:

usage: COEX/ADEA to accept after the regular settlement deadline.
COEX/PRCY to flag only if T2S counterleg is put on Party Hold.
NACT to indicate that the transaction is not for accounting.
Mandatory Sequence E Qualifier
:22F:  Party Capacity Indicator Non-repeatable TRCA
Settlement Details
Format: :4!c/[8c]/4'c Optional
Field purpose:  This field is used to specify the customer’s role in the transaction.
CBL usage: If present, this field must contain one of the following code words:
CUST The customer is acting as Custodian.
SAGE The customer is acting as Agent.
SPRI The customer is acting as Principal.
Clearstream Banking 8 April 2024
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J - Settlement Parties - mandatory, repeatable - SETPRTY

The Settlement Parties subsequence is used for different purposes and can be present more than once
in the same message. The fields and qualifiers will vary depending on the party, as described below.

The E1 - Settlement Parties subsequence has three possible repetitions, as follows:

1. To provide details of the place of settlement. (:95a:)
2. To provide details of the delivering agent. (:95a:, :97a:)
3. To provide details of the seller. (:95a:, :97a:)

Mandatory Subsequence E1 Qualifier
:95a: Place of Settlement Repeatable PSET
Settlement Parties (1)
Format: :95P::4!c//4'a2ta2lc[3!c] Mandatory

Field purpose:  This field specifies the Place of Settlement.
CBL usage: For instructions with another CBL participant, this field must contain “CEDELULL[XXX]".

For instructions with a Euroclear participant, this field must contain “MGTCBEBEECL" or
“MGTCBEBE[XXX]".

For instructions with a domestic counterparty, please refer to the Market Guide.

All other fields in the sequence are ignored.

Mandatory Subsequence E1 Qualifier
:95a:  Delivering Agent Repeatable DEAG
Settlement Parties (2)
Format: :95P::4!c//4'a2'a2!c[3!c] :95Q::4!c//4*35x :95R::4!c/8c/34x
Mandatory

Field purpose:  This field specifies the Delivering Agent.
CBL usage: For Internal and Bridge instructions, this field must contain one of the following:

e Option P with your counterparty’s BIC; or
e Option Q with your counterparty’s name; or
e Option R with one of the following:

- For instructions with another CBL participant: your counterparty's CBL account
with Data Source Scheme “CEDE".

- For instructions with a Euroclear participant: your counterparty’s Euroclear
account with Data Source Scheme “ECLR".

For instructions with a domestic counterparty, please refer to the Market Guide.

CBF usage: If option R is used, this field must contain your counterparty’s CBF account with Data Source
Scheme “DAKV".

8 April 2024 Clearstream Banking
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:97a:

Format:

Field purpose:

CBL usage:

CBF usage:

:95a: Seller

Format:

Field purpose:

Safekeeping Account

MT541 - Receive against payment (types 41, 61]

Mandatory Subsequence E1 Qualifier
Repeatable SAFE
Settlement Parties (2)

:97A::4'¢c//35x Optional

This field specifies the Delivering Agent’'s account with the Place of Settlement specified in
field :95a: (Place of Settlement).

Option A must be used. For Internal and Bridge instructions, the content of this field depends
on the content of field :95a: (Delivering Agent), as follows:

e If field :95a: contains your counterparty’s BIC (option P) or name (option Q), this field
must contain your counterparty’s CBL or Euroclear account.

o |If field :95a: contains your counterparty's CBL or Euroclear account (option R), this
field is ignored.

For instructions with a domestic counterparty, please refer to the Market Guide.
All other fields in the sequence are ignored.

This field can be used if field :95P::DEAG is present.

Mandatory Subsequence E1 Qualifier
Repeatable SELL
Settlement Parties (3)

:95P::4!c//4'a2'a2'!c[3!c] :95Q::4!'c//4*35x :95R::4!c/8c/34x

Optional

This field can specify the Seller.

CBLusage: For instructions with another CBL participant or with a Euroclear participant, this field can
contain the ordering institution if other than your counterparty.
For instructions with a domestic counterparty, please refer to the Market Guide.
] Mandatory Subsequence E1 Qualifier
:97a:  Safekeeping Account Repeatable SAFE
Settlement Parties (3)

Format:

Field purpose:

CBL usage:

Clearstream Banking
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:97A::4!1c//35% Optional

This field specifies the Seller’s account with the Delivering Agent specified in field :95a:
(Delivering Agent).

Option A must be used. For Internal and Bridge instructions, this field is optional.
For instructions with a domestic counterparty, please refer to the Market Guide.

All other fields in the sequence are ignored.
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:70E:

Format:

Field purpose:

Declaration Details

Mandatory Subsequence E1
Repeatable
Settlement Parties

Qualifier
DECL

:4!1c//10*%35x% Optional

This field is used to specify the declaration details in relation to a party.

CBF usage: CBF uses this free text field to exchange information specific to CASCADE for which Swift
does not provide any fields of its own.
CBF has defined codes (label names) for the structure of the free text field. Their use
depends on the type of message in question and is explained in “Appendix C: Declaration
details”.
Mandatory Subsequence E1 Qualifier
:70D:  Registration Details Repeatable REGI
Settlement Parties
Format: :41'c//6*35x Optional
CBL usage: This field may be required in some domestic markets to indicate registration details. For

details specific to each country, please refer to the Market Guide.

Mandatory Subsequence E1 Qualifier

:70C:  Party Contact Narrative Repeatable PACO
Settlement Parties

Format: :4'c//4*35x Optional
CBL usage: This field may contain additional information to be conveyed to the counterparty.

L3 - Amounts - mandatory, repeatable - AMT
Mandatory Subsequence E3 Qualifier

:17B:  Research Fee Flag Repeatable RSCH
Amounts

Format:

Field purpose:

:4lc//1'a Optional

This field indicates whether the net proceeds include research fees for the transaction.

CBLusage: Flagis only to be used in a sequence E3 with settlement amount field :19A::SETT//[N]3!a15d
as it indicates whether the net proceeds include research fees for the transaction.
Mandatory Subsequence E3 Qualifier
:19A:  Accrued Interest Amount Repeatable ACRU
Amounts

Format:

Field purpose:
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:4!c//[N]3'alsd Optional

This field specifies the ISO currency code and the amount of interest that has been accrued in

between coupon payment periods.
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:19A:

Format:

Field purpose:

Trade Amount

MT541 - Receive against payment (types 41, 61]

Mandatory Subsequence E3
Repeatable

Amounts

Qualifier
DEAL

:4!c//[N]3'alsd Optional

This field specifies the ISO currency code and the total amount of the deal (the result of the
computation of the deal price and the quantity of securities).

CBLusage: This field can contain 1-13 numeric characters, plus the mandatory decimal separator and
0-2 decimal positions.
Mandatory Subsequence E3 ies
Lif
:19A:  Research Fee Repeatable Q‘;Z(';L,er
Amounts

Format:

Field purpose:

:19A:  Settleme

Format:

Field purpose:

CBL usage:
:19A:  SpecialC
Format:

Field purpose:

Clearstream Banking
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:41c//[N]13'alsd Optional

This field specifies the ISO currency code and the charge or commission paid by the investor
to a distributor/intermediary or other service provider for the provision of financial research.

Mandatory Subsequence E3 Qualifier
nt Amount Repeatable SETT
Amounts
:4!1c//[N]3'alsd Mandatory

This field specifies the ISO currency code and total amount of money to be paid in exchange
for securities.

The ISO currency code used in this field must be one of the currencies accepted for
settlement in CBL. This field contains 1-13 numeric characters, plus the mandatory decimal
separator, plus 0-2 decimal positions.

Mandatory Subsequence E3
Repeatable

Amounts

Qualifier

oncessions Amount SPCN

:4!c//[N]3'alsd Optional

This field specifies the ISO currency code and amount of drawdown or other reduction from or

in addition to the deal price.
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MT542 - Deliver free (types 5F, 81, 8D)

Deliver free instructions (types 5F, 81, 8D] can be sent to instruct Clearstream Banking to deliver
securities free of payment to a Clearstream Banking, Euroclear or domestic counterparty.

MT542 - Overview

The following table lists the fields in a Deliver free (DF) securities instruction via MT542.

Note: In the following table: M = Mandatory, O = Optional, CM = CBL Mandatory, C = Conditional.

Sequence M/0 Tag Field name Content/Options Qualifier Page

M :16R: Start of Block GENL

M :20C: Sender’'s Reference :4lc//16x SEME 4-542-DF-3

M :23G: Function of the Message 4lcl/4lc] - 4-542-DF-3
Current Settlement Instruction

0 :99B: Number :41c//3!n SETT 4-542-DF-3

0 :99B: Totalof Linked Settlement Instructions:4'!c//3!'n TOSE 4-542-DF-3

M :16R: Start of Block LINK

0 :22F: Linkage Type Indicator :4lc/[8cl/4!lc LINK 4-542-DF-4
O :13B: Linked Message :41c/[8c]/30x LINK 4-542-DF-4
0 :20C: Common Trade Reference t4lc//16x COMM 4-542-DF-4
M :20C: Pool Reference t4lc//16x POOL 4-542-DF-4
M :20C: Previous Reference t4lc//1l6x PREV 4-542-DF-4
O :20A: Deal Reference Option Cor U TRRF 4-542-DF-5
M :165: End of Block LINK

<

:16S: End of Block GENL

M Start of Block TRADDET
O :94H: Place of Clearing :4ta2ta2!lc[3!c] CLEA 4-542-DF-5
O :94B: Place of Trade :4'c/[8c]/4!'c[/30x] TRAD 4-542-DF-5
0 :94L: Place of Clearing :4lc//18!c2!n CLEA 4-542-DF-5
0 :94L: Place of Trade :4lc//18!c2!n TRAD 4-542-DF-5
M  :98a: Settlement Date/Time Option A,Bor C SETT 4-542-DF-6
M  :98a: Trade Date/Time Option A, Bor C TRAD  4-542-DF-6
O :90a: Deal Price Option Aor B DEAL 4-542-DF-6
M : Identification of Financial Instrument %if?gijelz rel - 4-542-DF-7
: Priority Indicator :4!c/[8cl/4lc 4-542-DF-7
O :22F: Processing Indicator :4!c/[8c]/4lc PROC 4-542-DF-7
0 :22F: Trade Transaction Condition Indicator :4!c/[8c]/4!c TTCO 4-542-DF-8
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Sequence M/0 Tag Field name Content/Options Qualifier Page
0 :25D: Matching Status :4'c/[8c]/4lc MTCH 4-542-DF-8
. . Settlement Instruction Processing i o nE
0 :70E: Narrative :41c//10%35x% SPRO 4-542-DF-8
M :16S: End of Block TRADDET

: End of Block

8 April 2024
4-542-DF-2

SETDET

M Start of Block FIAC

M :36B: Quantity of Financial Instrument :4!lc//4!'c/15d SETT 4-542-DF-9
0 :70D: Denomination Choice :4'c//6*35x DENC 4-542-DF-9
0 :97a: Cash Account OptionAor E CASH 4-542-DF-9
M :97a: Safekeeping Account Option Aor B SAFE 4-542-DF-9
C :94a: Place of Safekeeping Option Bor F SAFE  4-542-DF-10
M End of Block FIAC

M : Start of Block SETDET

0 :2or; Deneficial Ownership Override catc/[8c]/4tc BENE  4-542-DF-10
0 :22F: Registration Indicator :4'c/[8c]/4lc REGT  4-542-DF-10
0 :22p: pecuritiesReal Time Gross Settlement ., ./ (g0 /416 RTGS  4-542-DF-10
M 22F: Type of Settlement Transaction :4!'c/[8c]/4!'c SETR 4-542-DF-11
0 :22F: Stamp Duty Exemption Indicator :4!c/[8c]/4!lc STAM  4-542-DF-11
0 :22F: Settlement Transaction Condition :4'c/[8c]/4!lc STCO  4-542-DF-12
0 :22F: Party Capacity Indicator :4!lc/[8cl/4lc TRCA  4-542-DF-12
M :16R: Startof Block SETPRTY

M :95a: Place of Settlement Option C,PorQ PSET  4-542-DF-13
M :95a: Receiving Agent Option P, QorR REAG  4-542-DF-13
0 :97a: Safekeeping Account OptionAor B SAFE  4-542-DF-14
0 :95a: Buyer Option P, Qor R BUYR  4-542-DF-14
0 :97a: Safekeeping Account OptionAor B SAFE  4-542-DF-14
0 :70E: Declaration Details :4'c//10*35x DECL  4-542-DF-15
0 :70D: Registration Details :41c//6*35% REGI 4-542-DF-15
0 :70cC: Party Contact Narrative :4!1c//4*35% PACO  4-542-DF-15
M End of Block SETPRTY
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MT542 - Field specifications

MT542 contains data fields for Deliver free instructions (types 5F, 81 and 8D) as described below.

A - General Information - mandatory, non-repeatable - GENL

Mandatory Sequence A Qualifier
:20C: Sender’s Reference Non-repeatable SEME
General Information
Format: :4'c//1l6x Mandatory
CBLusage: This field must be unique for each instruction sent to Clearstream Banking.
Mandatory Sequence A Qualifier
:23G:  Function of the Message Non-repeatable i
General Information
Format: 41c[/4!c] Mandatory
CBLusage: The following functions are accepted by CBL:
CANC to be used on a cancellation request
NEWM to be used on a new instruction

PREA to be used to put a new or pending instruction on hold

Note: If you are putting a pending instruction on hold, field :20C::PREV// in subsequence A1
Linkages must contain the reference of the instruction to be put on hold.

Mandatory Sequence A Qualifier
:99B: Current Settlement Instruction Number Non-repeatable

General Information SETT

Format: :4!c//3!n Optional

Field purpose:  This field contains the sequential number of the instruction in a range of linked settlement
instructions.

This field must be specified when the Sender wants to indicate that this settlement
instruction is linked to one or more settlement instructions.

CBF usage: This field must be used for instruction linkage. If field :99B::TOSE is present, field :99B::SETT
must be present.

Mandatory Sequence A Qualifier
:99B: Total of Linked Settlement Instructions Non-repeatable

General Information TOSE

Format: :4!c//3!'n Optional

Field purpose:  This field contains the total number of settlement instructions that are linked together.

CBF usage: This field must be used for instruction linkage. If field :99B::SETT is present, field :99B::TOSE
must be present.

Note: This field is not mandatory in T2S with a pair of instructions. If an already matched
instruction is part of a pool, field :99B::TOSE must be multiplied by 2 for this
instruction.

M - Linkages - optional, repeatable - LINK

The linkage subsequence is required on cancellation requests, on domestic back-to-back and repo
transactions, when changing the priority or processing filter code or when confirming an instruction

Clearstream Banking 8 April 2024
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that has been in Suspense for more than 45 days. It may also be used to indicate the common
reference. In all other cases, this subsequence is ignored.

Optional Subsequence A1 Qualifier
:22F:  Linkage Type Indicator Repeatable
. LINK
Linkages

Format: :4!lc/[8c]/4!'c Optional

Field purpose:  This field specifies when the instruction is to be executed relative to a linked instruction.

CBF/LuxCSD  The following indicators are accepted by CBF and LuxCSD:

usage: AFTE Indicates that the message is to be processed after the linked message.
BEFO Indicates that the message is to be processed before the linked message.
INFO Indicates that the messages are linked for information purposes only.
WITH Indicates that the message is to be processed with the linked message.
Optional Subsequence A1 Qualifier
:13B:  Linked Message Repeatable LINK
Linkages
Format: :41c/[8c]/30x Optional

Field purpose:  This field contains the message type number/message identifier of the message referenced
in the linkage sequence.

CBF usage: This field must contain the BIC11 of the party owning the reference, if the sender is different
from the reference owner of the linked reference.

Optional Subsequence A1 Qualifier
:20C: Common Trade Reference Repeatable
p COMM
Linkages

Format: :4lc//16x Optional

CBL usage:  Customers can use this optional matching criteria in their internal settlement instructions to
avoid crossmatching.

This field must match when provided by both counterparties.

Optional Subsequence A1 Qualifier
:20C:  Pool Reference Repeatable POOL
Linkages (1)

Format: :4lc//16x Mandatory

CBLusage: For domestic back-to-back and repo transactions, this field must be present on both
instructions and must contain the same unique pool reference.

8 April 2024
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Optional Subsequence A1 Qualifier
:20C:  Previous Reference Repeatable PREV
Linkages (2)

Format: :4!lc//16x Mandatory

CBLusage: This field must contain the reference of the original instruction to be cancelled, modified, put
on hold or release (if pending] or confirmed.

CBF/LuxCSD  This field must contain the reference of the original instruction to be cancelled.

usage:
Mandatory Subsequence A1 Qualifier
:20A: Deal Reference Repeatable TRRE
Linkages
Format: ::20C::4!c//16x :20U0::4!c//52x Mandatory
Usage: This field contains the deal reference as received in the original instruction.
E - Trade Details - mandatory, non-repeatable - TRADDET
Mandatory Sequence B .
:94H:  Place of Clearing Non-repeatable QUCT'Ef/ler
Trade Details
Format: :4'a2'la2!c([3!c] Optional
Field purpose:  Place at which the trade is cleared
Mandatory Sequence B .
Lif
:94B:  Place of Trade Non-repeatable Ql;?a/lxlljer
Trade Details
Format: :4!1c/[8c]/4'c[/30x] Optional
Usage: If present, this field must contain one of the following indicators:
EXCH Stock exchange
0TCO Over the counter
PRIM Primary market
SECM Secondary market
VARI Various
Mandatory Sequence B .
. Lif
:94L:  Place of Clearing Non-repeatable QuCaLIELer
Trade Details
Format: 41'c//18!c2!n Optional

CBL usage: Customers can input up to two places of clearing. Field must not be present more than twice
in the sequence.

Mandatory Sequence B Qualifier

:94L: Place of Trade Non-repeatable
. TRAD
Trade Details

Format: :4'c//18!c2!n Optional

CBLusage: Customers can input up to two places of trade. Field must not be present more than twice in
the sequence.

Clearstream Banking 8 April 2024
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Mandatory Sequence B Qualifier

:98a:  Settlement Date/Time Non-repeatable SETT
Trade Details

Format: :98A::4!c//8!'n :98C::4!c//8!'n6!n Mandatory

CBL usage:  CBL accepts both option A and option C but ignores the time for the purpose of matching and
settlement. CBL accepts dates within the following range from the date the instruction is

sent:

364 calendar days after the settlement date

400 calendar days before the settlement date
Mandatory Sequence B Lo

:98a:  Trade Date/Time Non-repeatable Qualifier
- TRAD
Trade Details
Format: :98A::4!c//8!'n :98C::4!¢c//8'n6!n Mandatory

Usage: If present, this field must be prior to or equal to the settlement date. Clearstream accepts
both option A and option C but ignores the time for the purpose of matching and settlement.

Mandatory Sequence B e
:90a: Deal Price Non-repeatable Qualifier
. DEAL
Trade Details
Format: :90A::4!'c//4!c/[N]15d :90B::4!c//4'c/3'albsd CBL Conditional

CBL usage: Forinstructions with a Euroclear counterparty, the deal price can be supplied only if the trade
date in field :98a: is also present.

Option A must be used when the price is represented as a percentage and option B when the
price is represented as an actual amount.

The format must be 1-8 numeric characters followed by the mandatory decimal separator,
followed by 0-6 decimal positions.

The sign “N” can only be present in option A if the Percentage Type Code is YIEL, and must be
present when the price is negative. It cannot be present if the price is zero.

Examples: :90A: :DEAL//PRCT/99,123456 :90B: :DEAL//ACTU/EUR12345678,

Usage: In option A, Percentage Type Code with the following codes:

DISC Discount price expressed as the number of percentage points below par,
for example, a discount price of 2% equals a price of 98 when par is 100.
NEGA Negative Actual Amount. Price must be interpreted as a negative amount
of currency per unit or per share.
PRCT Percentage price expressed as a percentage of par.
PREM Premium price expressed as the number of percentage points above par,
for example, a premium price of 2% equals a price of 102 when par is 100.
YIEL Yield Price expressed as a yield.
In option B, Amount Type Code must contain one of the following codes:
ACTU Actual Amount Price expressed as an amount of currency per unit or per
share.
DISC Discount Price expressed as a discount amount.
NEGA Negative Actual Amount. Price must be interpreted as a negative amount
of currency per unit or per share.
PREM Premium Price expressed as a premium.
8 April 2024 Clearstream Banking
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Mandatory Sequence B

g . . . Qualifi
:35B: Identification of Financial Instrument Non-repeatable ua_' ter
Trade Details
Format: [ISIN1!el2!c] Mandatory
[4%35x]

Field purpose:  This field is mandatory for all securities instructions and specifies the financial instrument to
which the instruction applies.

CBLusage: Customers must use either the ISIN or the Common Code of the financial instrument.

Ifthe ISIN isused:  Subfield 1 must contain the code word “ISIN” followed by the ISIN. Subfield 2 is optional. If
present, CBL ignores it for the purpose of processing the instruction.

Field :94a: must also be present for securities listed on other than the home market (see *"
on page 4-2).

Examples: :35B:ISIN XS0026044626 :35B:ISIN CA683078BRO1
ONTARIO HYDRO 12,50 82-2002

If the Common  Subfield 1 must not be used. Subfield 2 must contain "/XS/", followed by the Common Code of
Codeisused:  7-9 numeric characters on the first line. CBL ignores any further information in this subfield.

Examples: :35B:/XS/009662713 :35B:/XS/9662713
Mandatory Sequence B
i . Non-repeatable Qualifier
:22F:  Priority Indicator Trade Details PRIR

(resumed after B1)

Format: :4!c/[8c)/4!c Optional

Field purpose:  This field specifies the priority the customer wants to attach to the instruction.
CBLusage: This field must contain one of the following values:

0001 High Priority
0002 Normal Priority

If this field is not present, CBL applies the default value “Normal priority”.

CBF usage:  This field must contain one of the following values:

0003 High Priority
0004 Normal Priority
If this field is not present, CBF applies the default value for Normal priority.
Mandatory Sequence B e
:22F:  Processing Indicator Non-repeatable Qualifier
- PROC
Trade Details
Format: :4!'c/[8cl/4!c Optional
Field purpose:  This field specifies additional information relative to the processing of the trade.
Clearstream Banking 8 April 2024
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Mandatory Sequence B
. . : e : Non-repeatable Qualifier
:22F:  Trade Transaction Condition Indicator Trade Details TTCO
(resumed after B1)
Format: :41c/[8cl/4d!lc Optional
CBL usage: This field can contain the following indicators:
GTDL to indicate whether the trade is executed with Guaranteed Delivery.
CCPN to indicate trade is cum coupon. Additional matching field in T2S and ignored
in all other cases.
XCPN to indicate trade is ex coupon. Additional matching field in T2S and ignored in
all other cases.
Mandatory Sequence B Qualifier
:25D:  Matching Status Non-repeatable MTCH
Trade Details

Format:

Field purpose:

:41c/[8cl/4!c Optional

This field provides the matching status of the instruction at the time the settlement
instruction was sent.

CBF usage: When used with the code MACH, this field indicates that this instruction has been matched.
Delivery and receipt instructions are sent together for settlement to T2S.
Mandatory Sequence B
. . q q q Non-repeatable Qualifier
:70E:  Settlement Instruction Processing Narrative Trade Details SPRO
(resumed after B1)
Format: :4!c//10*35x Optional
CBL/LuxCSD  The following code words can be used in this field:
usage: /ADDNRTG/ To add or change the optional settlement flag of a previously sent
instruction to exclude the instruction from the optional settlement
period.
/ADDPRTY/ To add or change the priority of a previously sent instruction. The new
priority is indicated in field :22F: (Priority Indicator).
/ADDYRTG/ To add or change the optional settlement flag of a previously sent
instruction to include the instruction in the optional settlement period.
/CONFIRM/ To confirm an instruction in Suspense (after receiving a cancellation or
confirmation request for items held in Suspense for 45 days since the
requested settlement date).
/HOLD/ To put on hold a pending instruction. This code word must be used for
this effect when :23:NEWM is used in sequence A General Information.
If you are putting a pending instruction on hold, field :20C::PREV// in
subsequence Al Linkages must contain the reference of the instruction
to be put on hold.
/RELEASE/ To release a new or pending instruction. This code word must be used
for this effect when :23:NEWM is used in sequence A General
Information and field :20C::PREV// in subsequence A1 Linkages must
contain the reference of the instruction to be released.
[TAX/ Followed by the tax identification number (TIN]J, to identify instructions
related to exempt omnibus beneficial owner accounts and to securities
subject to the withholding tax system applicable as of 1 January 1997.
If present, it must be in the first line of the narrative.
This field may be required for some domestic links. For details specific to each country,
please refer to the Market Guide.
Example: :70E: : SPRO///ADDNRTG/
8 April 2024 Clearstream Banking
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Q - Financial Instrument/Account - mandatory, non-repeatable - FIAC

:36B:

Format:

Field purpose:

Quantity of Financial Instrument to be Settled

Mandatory Sequence c
Non-repeatable
Financial Instrument/Account

Qualifier
SETT

:4!c//4'c/15d Mandatory

This field specifies the nominal value for bonds and the number of units for shares, rights,
warrants and gold.

CBLusage: Subfield 2 must contain one of the following code words as indicated:
FAMT for bonds
UNIT for shares, warrants, rights and gold.
Subfield 3 must contain 1-13 numeric characters (not 15), plus the decimal comma.
Mandatory Sequence C Qualifier
:70D: Denomination Choice Non-repeatable DENC
Financial Instrument/Account

Format:

Field purpose:

:4!c//6*35x Optional

This field specifies the denominations to be delivered.

CBLusage: This field can be used on domestic deliveries only. Each requested denomination is
represented by a sequence of two components separated by a plus sign (+) in the following
format:

5n+lln
where 5n is the number of items and 11n is the nominal value.
Up to twelve denominations can be listed in the six lines available. Where more than one
denomination is listed on one line, a colon (:) is used as a separator.
The full expression of a denomination ("5n+11n") must be unbroken on the same line and
must not be split over two lines. A separator [:) is not required at a line break.

Examples: :70D: :DENC//4+10000:10+1000 :70D::DENC//4+10000

10+1000
Mandatory Sequence C o
:97a:  Cash Account Non-repeatable ng,’_\lg,:er
Financial Instrument/Account
Format: :97A::4'¢c//35x :97E::4'c//34x Optional
Field purpose:  This field indicates the account in which cash is maintained.
CBF usage:  The 34-digit Dedicated Cash Account (DCAJ can be used.
Mandatory Sequence c e
. Lif
:97a:  Safekeeping Account Non-repeatable Qualifier
R i SAFE
Financial Instrument/Account

Format:

Field purpose:
CBL usage:
CBF usage:

Clearstream Banking
Xact via Swift User Guide

:97A::4!c//35%x Mandatory

This field specifies the customer account that is to be used to execute the instruction.
Option A must be used, with your five-digit CBL account number.

Option A must be used with your eight-digit CBF account number.
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Mandatory Sequence Cc Qualifier
:94a:  Place of Safekeeping Non-repeatable SAFE
Financial Instrument/Account
Format: :94F::4!'c//4'c/4'a2'a2'a[3!c] Conditional
CBL usage: This field must be present when an ISIN is used in field :35B: for a security listed on other

than the home market (see “” on page 4-2). This field is not required when a Common Code is
used in field :35B:.

E - Settlement Details - mandatory, non-repeatable - SETDET

Mandatory Sequence E Qualifier
:22F:  Beneficial Ownership Override Indicator Non-repeatable BENE
Settlement Details
Format: :4'c/[8cl/4!c Optional
CBL usage: Transactions are, by default, considered to entail a change in beneficial ownership. If there is
no change in beneficial ownership, this field must contain the code word “NBEN".
This field is required on some domestic markets. For details specific to each country, please
refer to the Market Guide.
Mandatory Sequence E Qualifier
:22F: Registration Indicator Non-repeatable REGT
Settlement Details
Format: :4!lc/[8c]/4!'c Optional
Indicators: NREG hold the securities in street name
YREG register the securities on receipt
CBL usage: If present, this field indicates whether or not the securities are to be registered on receipt.
This field is required on some domestic markets. For details specific to each country, please
refer to the Market Guide.
Mandatory Sequence E Qualifier
:22F:  Real Time Gross Settlement Override Indicator | Non-repeatable
. RTGS
Settlement Details
Format: :4'c/[8cl/4!c Optional
Indicators: NRTG transaction is for settlement in the mandatory settlement period only
YRTG transaction is eligible for mandatory and optional settlement periods
CBL usage: This field can contain one of the above indicators and is validated for internal CBL and Bridge
transactions.
This field is required on some domestic markets. For details specific to each country, please
refer to the Market Guide.
8 April 2024 Clearstream Banking
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Mandatory Sequence E

:22F:  Type of Settlement Transaction Non-repeatable
Settlement Details

Qualifier
SETR

Format: :4!c/[8c]/4!'c Mandatory

Field purpose:  This field specifies the type of settlement transaction.

Usage: For atransaction that relates to a buy-in following a delivery transaction failure, this field
must contain BYIY.

For transactions resulting from a market or reverse market claim, this field must contain
CLAI. This code indicates that the instruction is generated by Clearstream on behalf of the
customer.

For a cash movement resulting from a change in traded interest pursuant to a coupon rather
than adjustment, this field must contain INTT.

For the redemption leg of an investment fund switch settlement instruction, this field must
contain SWIF.

For the subscription leg of an investment fund switch settlement instruction, this field must
contain SWIT.

CBLusage: For domestic back-to-back transactions, this field must contain the code word “TURN".
For investment fund subscription settlement instructions, this field must contain SUBS.
For investment fund redemption settlement instructions, this field must contain REDM.

On internal and Bridge instructions all other transaction types are accepted but ignored for
processing.

On domestic instructions all other transaction types are accepted and on some markets
specific indicators are required, please refer to the Market Guide for more details.

Mandatory Sequence E
:22F:  Stamp Duty Exemption Indicator Non-repeatable
Settlement Details

Qualifier
STAM

Format: :41c/[8cl/4!c Optional

CBLusage: This field is required on some domestic markets to indicate the stamp duty status to be
applied. For details specific to each country, please refer to the Market Guide.

Clearstream Banking 8 April 2024
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Mandatory Sequence E Qualifier

:22F: Settlement Transaction Condition Non-repeatable STCO
Settlement Details

Format: :4!lc/[8c]/4!c Optional

Usage: This field is required in the cases indicated by the following code words:

BPSS to indicate the instruction was created as a result of a
REGL/BSSP partial successful buy-in

COEX/PARC to flag against payment instruction for partial settlement with cash

threshold.

COEX/PARQ to flag T2S instruction for partial settlement with quantity threshold.

NOMC to opt-out of market claims and transformations. Additional matching
field in T2S and ignored in all other cases.

NPAR to exclude T2S instruction from partial settlement. Ignored in all other
cases.

PART to indicate that partial settlement is allowed.

TRAN to indicate that the transaction is from a transformation.

CBL usage: This field is required in the cases indicated by the following code words:

CEDE/IREL to flag a domestic transaction for immediate release.

PHYS for physical domestic transactions. For details specific to each country,
please refer to the Market Guide.

CBF/LuxCSD  This field is required in the case indicated by the following code words:

usage: COEX/ADEA to accept after the regular settlement deadline.
COEX/PRCY to flag only if T2S counterleg is put on Party Hold.
NACT to indicate that the transaction is not for accounting.
Mandatory Sequence E Qualifier
:22F:  Party Capacity Indicator Non-repeatable TRCA
Settlement Details
Format: :4!c/[8c]/4'c Optional
Field purpose:  This field is used to specify the customer’s role in the transaction.
CBL usage: If present, this field must contain one of the following code words:
CUST The customer is acting as Custodian.
SAGE The customer is acting as Agent.
SPRI The customer is acting as Principal.
8 April 2024 Clearstream Banking
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J - Settlement Parties - mandatory, repeatable - SETPRTY

The Settlement Parties subsequence is used for different purposes and can be present more than once
in the same message. The fields and qualifiers will vary depending on the party, as described below.

The EI - Settlement Parties subsequence has three possible repetitions, as follows:

1. To provide details of the place of settlement. (:95a:)
2. To provide details of the receiving agent. (:95a:, :97a:]

3. To provide details of the buyer. (:95a:, :97a:)

Mandatory Subsequence E1 Qualifier
:95a:  Place of Settlement Repeatable PSET
Settlement Parties (1)
Format: :95P::4!c//4'a2ta2!lc[3!c] Mandatory

Field purpose:  This field specifies the Place of Settlement.
CBLusage: For instructions with another CBL participant, this field must contain "CEDELULLIXXX]".

For instructions with a Euroclear participant, this field must contain "MGTCBEBEECL" or
“MGTCBEBE[XXX]".

For instructions with a domestic counterparty, please refer to the Market Guide.

All other fields in the sequence are ignored.

Mandatory Subsequence E1 Qualifier
:95a:  Receiving Agent Repeatable REAG
Settlement Parties (2)
Format: :95P::4!c//4'a2'a2!'c[3!c] :95Q::4!c//4*35x :95R::4!'c/8c/34x
Mandatory

Field purpose:  This field specifies the Receiving Agent.
CBLusage: For Internal and Bridge instructions, this field must contain one of the following:

e Option P with your counterparty’s BIC; or
e Option Q with your counterparty’s name; or
e Option R with one of the following:

- For instructions with another CBL participant: your counterparty’s CBL account
with Data Source Scheme "CEDE".

- For instructions with a Euroclear participant: your counterparty's Euroclear
account with Data Source Scheme "ECLR".

For instructions with a domestic counterparty, please refer to the Market Guide.

CBF usage: If option R is used, this field must contain your counterparty’s CBF account with Data Source
Scheme "DAKV”.

Clearstream Banking 8 April 2024
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:97a:

Format:

Field purpose:

CBL usage:

CBF usage:

:95a: Buyer

Format:

Field purpose:

CBL usage:

:97a:

Format:

Field purpose:

CBL usage:

8 April 2024
4-542-DF-14

Safekeeping Account

Safekeeping Account

Mandatory Subsequence E1 Qualifier
Repeatable SAFE
Settlement Parties (2)

:97A::4!c//35x Optional

This field specifies the Receiving Agent's account with the Place of Settlement specified in
field :95a: (Place of Settlement].

Option A must be used. For Internal and Bridge instructions, the content of this field depends
on the content of field :95a: (Receiving Agent), as follows:

o If field :95a: contains your counterparty’s BIC (option P) or name (option QJ, this field
must contain your counterparty’'s CBL or Euroclear account.

e |If field :95a: contains your counterparty's CBL or Euroclear account (option R], this
field is ignored.

For instructions with a domestic counterparty, please refer to the Market Guide.
All other fields in the sequence are ignored.

This field can be used if field :95P::REAG is present.

Mandatory Subsequence E1 Qualifier
Repeatable BUYR
Settlement Parties (3)

:95P::4!c//4'a2'a2!c[3!c] :95Q::4!c//4*35x :95R::4!¢c/8c/34x

Optional

This field can specify the Buyer.

For instructions with another CBL participant or with a Euroclear participant, this field can
contain the beneficiary institution if other than your counterparty.

For instructions with a domestic counterparty, please refer to the Market Guide.

Mandatory Subsequence E1 Qualifier
Repeatable SAFE
Settlement Parties (3)

:97A::4'¢c//35x Optional

This field specifies the Buyer’s account with the Receiving Agent specified in field :95a:
(Receiving Agent).

Option A must be used. For Internal and Bridge instructions, this field is optional.
For instructions with a domestic counterparty, please refer to the Market Guide.

All other fields in the sequence are ignored.

Clearstream Banking
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Mandatory Subsequence E1 Qualifier
:70E:  Declaration Details Repeatable

Settlement Parties DECL

Format: :4!c//10*35x Optional

Field purpose:  This field is used to specify the declaration details in relation to a party.

CBF usage: CBF uses this free text field to exchange information specific to CASCADE for which Swift
does not provide any fields of its own.

CBF has defined codes (label names) for the structure of the free text field. Their use
depends on the type of message in question and is explained in “Appendix C: Declaration

details”.
. ] ] Mandatory Subsequence E1 Qualifier
:70D:  Registration Details Repeatable
. REGI
Settlement Parties
Format: :4!c//6*35x Optional

CBLusage: This field may be required in some domestic markets to indicate registration details. For
details specific to each country, please refer to the Market Guide.

Mandatory Subsequence E1 Qualifier
:70C:  Party Contact Narrative Repeatable PACO
Settlement Parties
Format: :4!c//4*35x Optional
CBLusage: This field may contain additional information to be conveyed to the counterparty.
Clearstream Banking 8 April 2024
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MT542 - Transfer securities free (type 31)

The Transfer securities free instruction (type 31) can be used to execute a free of payment transfer of
securities between CBL accounts. It is sent by the delivering party and does not require a matching
corresponding instruction from the beneficiary.

The use of this instruction type is recommended for transfers of securities between customers’ own
accounts only, although it can also be used to transfer securities to a Euroclear account.

To execute free of payment transfers to internal or bridge counterparties, customers are advised to use
matching instructions submitted by the beneficiary and the delivering party respectively.

MT542 - Overview
The following table lists the fields in a Transfer securities free (type 31) instruction via MT542.

Note: In the following table: M = Mandatory, O = Optional, CM = CBL Mandatory, C = Conditional.

Sequence M/0 Tag Field name Content/Options Qualifier Page

M :16R: Start of Block GENL
:20C: Sender’s Reference :4lc//16x SEME 4-542-31-3
:23G: Function of the Message 41c[/4!c] - 4-542-31-3

M :16R: Start of Block LINK
0 :20C: Common Trade Reference :dlc//16x COMM  4-542-31-3
M :20C: Previous Reference :4lc//16x PREV 4-542-31-3
0 :20A: Deal Reference Option Cor U TRRF 4-542-31-3
M :16S: End of Block LINK

:16S: End of Block GENL

M Start of Block TRADDET
O :94H: Place of Clearing t4ta2la2lc[3!c] CLEA  4-542-31-4
0 Place of Trade :4!c/[8c]/4'c[/30x] TRAD 4-542-31-4
M Place of Clearing t4lc//18!c2!n CLEA  4-542-31-4
M Place of Trade :4lc//18!c2!n TRAD 4-542-31-4
M Settlement Date/Time Option A,Bor C SETT 4-542-31-4
M Trade Date/Time Option A,Bor C TRAD 4-542-31-4
0 Deal Price Option Aor B DEAL 4-542-31-5
M Identification of Financial Instrument [ISIN1!el2!c] [4*35x] - 4-542-31-5
Priority Indicator :4lc/[8cl/4lc PRIR 4-542-31-5
Processing Indicator t4lc/[8c]/4lc PROC  4-542-31-6
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Clearing and settlement instructions

Sequence M/0 Tag Field name Content/Options Qualifier Page
0 :22F: Trade Transaction Condition Indicator :4!c/[8c]/4!c TTCO 4-542-31-6
X . Settlement Instruction Processing . R
:70E: Narrative :41c//10%35% SPRO  4-542-31-7

:16S: End of Block TRADDET

M Start of Block FIAC
M :36B: Quantity of Financial Instrument t4'c//4!1c/15d SETT 4-542-31-8
M :97a: Safekeeping Account Option Aor B SAFE  4-542-31-8
C :94a: Place of Safekeeping Option B or F SAFE 4-542-31-8
M :16S: EndofBlock FIAC

M Start of Block SETDET

Securities Real Time Gross Settlement
0 :22F: Override Indicator :4!c/[8cl/4!c RTGS 4-542-31-8
M :22F: Type of Settlement Transaction :4'c/[8c]/4!'c SETR 4-542-31-8
M :22F: Settlement Transaction Condition :4'c/[8cl/4!'c STCO 4-542-31-9
0 Party Capacity Indicator :4!c/[8cl/4!lc TRCA  4-542-31-9

M Start of Block SETPRTY
M :95a: Place of Settlement Option P only PSET 4-542-31-9
M :95a: Receiving Agent Option P, Qor R REAG  4-542-31-10
0 :97a: Safekeeping Account Option AorB SAFE  4-542-31-10
0 :70C: Party Contact Narrative :4!c//4%35x PACO  4-542-31-10
M End of Block SETPRTY

End of Block SETDET

8 April 2024 Clearstream Banking
4-542-31-2 Xact via Swift User Guide



MT542 - Transfer securities free (type 31]

MT542 - Field specifications

MT542 contains data fields for Transfer securities free (between customer accounts) instructions [type
31) as described below.

A - General Information - mandatory, non-repeatable - GENL

Mandatory Sequence A Qualifier
:20C: Sender’s Reference Non-repeatable SEME
General Information
Format: :4'c//1l6x Mandatory
CBL usage: This field must be unique for each instruction sent to Clearstream Banking.
Mandatory Sequence A Qualifier
:23G:  Function of the Message Non-repeatable i
General Information
Format: 41c[/4!c] Mandatory
CBLusage: The following functions are accepted by CBL:
CANC to be used on a cancellation request
NEWM to be used on a new instruction

PREA to be used to put a new or pending instruction on hold

Note: If you are putting a pending instruction on hold, field :20C::PREV// in subsequence A1
Linkages must contain the reference of the instruction to be put on hold.

M - Linkages - optional, repeatable - LINK

The linkage subsequence is required on cancellation requests, when changing the priority or
processing filter code or when confirming an instruction that has been in Suspense for more than 45
days. In all other cases, this subsequence is ignored.

Optional Subsequence A1 Qualifier
:20C: Common Trade Reference Repeatable
i COMM
Linkages

Format: :4'c//16x Optional

CBLusage: This optional matching field for internal settlement instructions must match when provided
by both counterparties. Customers can use this optional matching criteria to avoid cross-

matching.
Optional Subsequence A1 Qualifier
:20C:  Previous Reference Repeatable PREV
Linkages
Format: t4'c//16x Mandatory

CBLusage: This field must contain the reference of the original instruction to be cancelled, modified, put
on hold or release [if pending) or confirmed.

Mandatory Subsequence A1 Qualifier
:20A: Deal Reference Repeatable
Li TRRF
inkages
Format: ::20C::4'c//16x :20U::4!'c//52x Mandatory
Usage: This field contains the deal reference as received in the original instruction.
Clearstream Banking 8 April 2024
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B - Trade Details - mandatory, non-repeatable - TRADDET

Mandatory Sequence B e
:94H:  Place of Clearing Non-repeatable Qualifier
) CLEA
Trade Details
Format: :41a2la2lc[3!c] Optional
Field purpose:  Place at which the trade is cleared
Mandatory Sequence B e
:94B:  Place of Trade Non-repeatable Qualifier
) TRAD
Trade Details
Format: :41¢c/[8c]l/4!'c[/30x] Optional
Usage: If present, this field must contain one of the following indicators:
EXCH Stock exchange
0TCO Over the counter
PRIM Primary market
SECM Secondary market
VARI Various
Mandatory Sequence B e
:94L:  Place of Clearing Non-repeatable Qualifier
) CLEA
Trade Details
Format: 41c//18!c2!n Optional
CBL usage:  Customers can input up to two places of clearing. Field must not be present more than twice
in the sequence.
Mandatory Sequence B Qualifier
:94L:  Place of Trade Non-repeatable
) TRAD
Trade Details
Format: :4!1c//18!c2!n Optional
CBL usage: Customers can input up to two places of trade. Field must not be present more than twice in
the sequence.
Mandatory Sequence B Qualifier
:98a:  Settlement Date/Time Non-repeatable
< SETT
Trade Details
Format: :98A::4!c//8!'n :98C::4!c//8!'n6!n Mandatory
CBL usage: CBL accepts both option A and option C but ignores the time for the purpose of settlement.
CBL accepts dates within the following range from the date the instruction is sent:
364 calendar days after the settlement date
400 calendar days before the settlement date
Mandatory Sequence B Qualifier
:98a:  Trade Date/Time Non-repeatable
< TRAD
Trade Details
Format: :98A::4!c//8!'n :98C::4!'c//8!'n6!n Mandatory
Usage: If present, this field must be prior to or equal to the settlement date. Clearstream accepts
both option A and option C but ignores the time for the purpose of settlement.
8 April 2024 Clearstream Banking
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MT542 - Transfer securities free (type 31]

Mandatory Sequence B Qualifier
:90a: Deal Price Non-repeatable DEAL
Trade Details
Format: :90A::4!c//4'c/[N]15d :90B::4!c//4'c/3'albd CBL Conditional
CBLusage: Forinstructions with a Euroclear counterparty, the deal price can be supplied only if the trade
date in field :98a: is also present.
Option A must be used when the price is represented as a percentage and option B when the
price is represented as an actual amount. The format must be 1-8 numeric characters
followed by the mandatory decimal separator, followed by 0-6 decimal positions.
The sign “N” can only be present in option A if the Percentage Type Code is YIEL, and must be
present when the price is negative. It cannot be present if the price is zero.
Examples: :90A: :DEAL//PRCT/99,123456 :90B: :DEAL//ACTU/EUR12345678,
Usage: In option A, Percentage Type Code with the following codes:
DISC Discount price expressed as the number of percentage points below par,
for example, a discount price of 2% equals a price of 98 when par is 100.
NEGA Negative Actual Amount. Price must be interpreted as a negative amount
of currency per unit or per share.
PRCT Percentage price expressed as a percentage of par.
PREM Premium price expressed as the number of percentage points above par,
for example, a premium price of 2% equals a price of 102 when par is 100.
YIEL Yield Price expressed as a yield.
In option B, Amount Type Code must contain one of the following codes:
ACTU Actual Amount Price expressed as an amount of currency per unit or per
share.
DISC Discount Price expressed as a discount amount.
NEGA Negative Actual Amount. Price must be interpreted as a negative amount
of currency per unit or per share.
PREM Premium Price expressed as a premium.
Mandatory Sequence B Qualifier
:35B: Identification of Financial Instrument Non-repeatable _
Trade Details
Format: [ISIN1!el2!c] Mandatory
[4*35x]

Field purpose:

CBL usage:
If the ISIN is used:

Examples:

This field is mandatory for all securities instructions and specifies the financial instrument to
which the instruction applies.

Customers must use either the ISIN or the Common Code of the financial instrument.
Subfield 1 must contain the code word “ISIN” followed by the ISIN.
Subfield 2 is optional. If present, CBL ignores it for the purpose of processing the instruction.

Field :94a: must also be present for securities listed on other than the home market (see ™"
on page 4-2).

:35B:ISIN XS0026044626 :35B: ISIN CA683078BRO1
ONTARIO HYDRO 12,50 82-2002

Clearstream Banking 8 April 2024
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If the Common  Subfield 1 must not be used.
Code is used: . - " :
Subfield 2 must contain “/XS/”, followed by the Common Code of 7-9 numeric characters on

the first line. CBL ignores any further information in this subfield.

Examples: :35B:/XS/009662713 :35B:/XS/9662713
Mandatory Sequence B Qualifier
:22F:  Priority Indicator Non-repeatable PRIR
Trade Details
Format: :41c/[8cl/4'c Optional
Field purpose:  This field specifies the priority the customer wants to attach to the instruction.
CBL usage: This field must contain one of the following values:
0001 High Priority
0002 Normal Priority
If this field is not present, CBL applies the default value “Normal priority”.
Mandatory Sequence B Qualifier
:22F:  Processing Indicator Non-repeatable PROC
Trade Details
Format: :4lc/[8c]/4!'c Optional
Field purpose:  This field specifies additional information relative to the processing of the trade.
Mandatory Sequence B Qualifier
:22F:  Trade Transaction Condition Indicator Non-repeatable TTCO
Trade Details

Format: :4lc/[8c]/4!'c Optional

CBL usage: This field can contain the following indicators:
GTDL to indicate whether the trade is executed with Guaranteed Delivery.

CCPN to indicate trade is cum coupon. Additional matching field in T2S and ignored
in all other cases.

XCPN to indicate trade is ex coupon. Additional matching field in T2S and ignored in
all other cases.

8 April 2024 Clearstream Banking
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:70E:  Settlement Instruction Processing Narrative Non-repeatable

Format:

MT542 - Transfer securities free (type 31]

:4!c//10*35x

Mandatory Sequence B Qualifier

Trade Details SPRO

Optional

CBL/LuxCSD  The following code words can be used in this field:

usage:

Example:

Clearstream Banking
Xact via Swift User Guide

/ADDNRTG/

/ADDPRTY/

/ADDYRTG/

/CONFIRM/

/HOLD/

/RELEASE/

/TAX/

To add or change the optional settlement flag of a previously sent
instruction to exclude the instruction from the optional settlement
period.

To add or change the priority of a previously sent instruction. The new
priority is indicated in field :22F: (Priority Indicator).

To add or change the optional settlement flag of a previously sent
instruction to include the instruction in the optional settlement period.

To confirm an instruction in Suspense (after receiving a cancellation or
confirmation request for items held in Suspense for 45 days since the
requested settlement date).

To put on hold a pending instruction. This code word must be used for
this effect when :23:NEWM is used in sequence A General Information.
If you are putting a pending instruction on hold, field :20C::PREV// in
subsequence A1 Linkages must contain the reference of the instruction
to be put on hold.

To release a new or pending instruction. This code word must be used
for this effect when :23:NEWM is used in sequence A General
Information and field :20C::PREV// in subsequence A1 Linkages must
contain the reference of the instruction to be released.

Followed by the tax identification number (TIN), to identify instructions
related to exempt omnibus beneficial owner accounts and to securities
subject to the withholding tax system applicable as of 1 January 1997.
If present, it must be in the first line of the narrative.

:70E: : SPRO///ADDNRTG/
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Clearing and settlement instructions

Q - Financial Instrument/Account - mandatory, non-repeatable - FIAC

:36B:

Format:

Field purpose:

Quantity of Financial Instrument to be Settled

Mandatory Sequence Cc
Non-repeatable
Financial Instrument/Account

Qualifier
SETT

:4lc//4'c/15d Mandatory

This field specifies the nominal value for bonds and the number of units for shares, rights,
warrants and gold.

CBL usage:  Subfield 2 must contain one of the following code words as indicated:
FAMT for bonds
UNIT for shares, warrants, rights and gold.
Subfield 3 must contain 1-13 numeric characters (not 15), plus the decimal comma.
Mandatory Sequence Cc Qualifier
:97a:  Safekeeping Account Non-repeatable SAFE
Financial Instrument/Account

Format:

Field purpose:

:97A::4!1c//35x Mandatory

This field specifies the customer 's account with CBL that is to be used to execute the
instruction.

CBL usage:  Option A must be used, with your five-digit CBL account number.
Mandatory Sequence Cc Qualifier
:94a:  Place of Safekeeping Non-repeatable SAFE
Financial Instrument/Account
Format: :94F::4c//41c/4'a2'a2la[3!c] Conditional
CBL usage: This field must be present when an ISIN is used in field :35B: for a security listed on other

than the home market (see "” on page 4-2). This field is not required when a Common Code is
used in field :35B:.

E - Settlement Details - mandatory, non-repeatable - SETDET

Mandatory Sequence E Qualifier
:22F:  Real Time Gross Settlement Override Indicator | Non-repeatable RTGS
Settlement Details
Format: :41c/[8cl/4!c Optional
Indicators: NRTG Transaction is for settlement in the mandatory settlement period only
YRTG Transaction is eligible for mandatory and optional settlement periods
CBL usage: This field can contain one of the above indicators and is valid for internal CBL and Bridge
transactions.
Mandatory Sequence E Qualifier
:22F:  Type of Settlement Transaction Non-repeatable SETR
Settlement Details

Format:

Field purpose:

CBL usage:

8 April 2024
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:4'c/[8cl/4!c Mandatory

This field specifies the type of settlement instruction.

For own account transfer instructions, this field can contain any of the indicator code words
that are valid with this qualifier.
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Mandatory Sequence E Qualifier

:22F:  Settlement Transaction Condition Non-repeatable STCO
Settlement Details

Format: :4!c/[8c]/4!'c Mandatory

Field purpose:  This field is used to indicate that the delivery instruction does not require a matching receipt
instruction.

CBLusage: The code word DLWM is used for own account transfer instructions.

CBF/LuxCSD  The code word NACT is used to indicate that the transaction is not for accounting.

usage:
Mandatory Sequence E Qualifier
:22F:  Party Capacity Indicator Non-repeatable TRCA
Settlement Details
Format: :41c/[8c]/4!'c Optional
Field purpose:  This field is used to specify the customer's role in the transaction.
CBL usage: If present, this field must contain one of the following code words:
CUST The customer is acting as Custodian.
SAGE The customer is acting as Agent.

SPRI The customer is acting as Principal.

J - Settlement Parties - mandatory, repeatable - SETPRTY

The Settlement Parties subsequence is used for different purposes and can be present more than once
in the same message. The fields and qualifiers will vary depending on the party, as described below.

The EI - Settlement Parties subsequence has two possible repetitions, as follows:

1. To provide details of the place of settlement. (:95a:)

2. To provide details of the receiving agent. (:95a:)

Mandatory Subsequence E1 Qualifier
:95a:  Place of Settlement Repeatable PSET
Settlement Parties (1)
Format: :95P::4!c//4'a2'a2!lc[3!c] Mandatory

Field purpose:  This field specifies the Place of Settlement.
CBLusage: For instructions with another CBL participant, this field must contain “CEDELULL[XXX]".

For instructions with a Euroclear participant, this field must contain “"MGTCBEBEECL" or
“MGTCBEBE[XXX]".

All other fields in the sequence are ignored.

Clearstream Banking 8 April 2024
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:95a:

aring and settlement instructions

Mandatory Subsequence E1 Qualifier
Receiving Agent Repeatable REAG
Settlement Parties (2)
Format: :95P::4!c//4'a2'a2!c[3!c] :95Q::4!¢c//4*35x :95R::4!c/8c/34x
Mandatory

Field purpose:  This field specifies the Receiving Agent.

:97a:

CBL usage: This field must contain one of the following:

e Option P with your counterparty’s BIC; or
e Option Q with your counterparty’s name; or
e Option R with one of the following:

- For instructions with another CBL participant: your counterparty’'s CBL account
with Data Source Scheme “CEDE".

- For instructions with a Euroclear participant: your counterparty’s Euroclear
account with Data Source Scheme “ECLR".

Mandatory Subsequence E1 Qualifier
Safekeeping Account Repeatable SAFE
Settlement Parties (2)

Format: :97A::4!1c//35x Optional

Field purpose:  This field specifies the Receiving Agent’s account with the Place of Settlement specified in

:70C:

8 Apri
4-542

field :95a: (Place of Settlement).

CBL usage: Option A must be used. The content of this field depends on the content of field :95a:

(Receiving Agent), as follows:

e |If field :95a: contains your counterparty’s BIC (option P) or name (option QJ, this field
must contain your counterparty’'s CBL or Euroclear account.

e If field :95a: contains your counterparty's CBL or Euroclear account (option R), this
field is ignored.

Mandatory Subsequence E1 Qualifier
Party Contact Narrative Repeatable PACO
Settlement Parties
Format: :4!lc//4*35x Optional
CBL usage: This field may contain additional information to be conveyed to the counterparty.
| 2024 Clearstream Banking
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MT543 - Deliver against payment (types 51, 8A, 8M)

Deliver against payment instructions (types 51, 8A, 8M) can be sent to instruct Clearstream Banking to
deliver securities against payment to a Clearstream Banking, Euroclear or domestic counterparty.

Deliver against payment instructions can also be used for cash payment instructions for cash
compensation, related tax adjustment or re-instruction following a transformation where the cash
receiving party instructs a deliver against payment instruction with the securities nominal amount zero.

MT543 - Overview

The following table lists the fields in a Deliver against payment (DAP) securities instruction via MT543.

Note: In the following table: M = Mandatory, O = Optional, CM = CBL Mandatory, C = Conditional.

Sequence M/0 Tag Field name Content/Options

Number
:99B: Total of Linked Settlement Instructions:4!c//3!'n

M :16R: Start of Block GENL

M :20C: Sender’s Reference :4lc//16x
M :23G: Function of the Message 4lcl/4!c]
0 :90m: Current Settlement Instruction .41¢//31n
0

M Start of Block LINK
0 :22F: Linkage Type Indicator :4lc/[8cl/4!lc
0 :13B: Linked Message :4!lc/[8c]/30x
0 :20Cc: Common Trade Reference t4lc//1l6x
M :20C: Pool Reference t4lc//16x
M :20C: Previous Reference t4lc//16x
0 :20A: Deal Reference Option Cor U
M End of Block LINK
M : End of Block GENL
Start of Block TRADDET

:94H: Place of Clearing
:94B: Place of Trade

:98a: Settlement Date/Time
:94L: Place of Clearing
:94L: Place of Trade

:98a: Trade Date/Time
:90a: Deal Price

Option A,Bor C
:41c//18!1c2!n
:41c//18!1c2!n
Option A,Bor C
Option Aor B

oL ooLooX

Clearstream Banking
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:4lazta2!lc[3!c]
:4!'c/[8c]/4'c[/30x]

Qualifier

SEME

SETT
TOSE

LINK

LINK
COMM
POOL
PREV
TRRF

CLEA
TRAD
SETT
CLEA
TRAD
TRAD
DEAL

Page

4-543-DAP-4
4-543-DAP-4

4-543-DAP-5

4-543-DAP-5
4-543-DAP-5
4-543-DAP-5
4-543-DAP-6
4-543-DAP-6
4-543-DAP-6

4-543-DAP-6
4-543-DAP-6
4-543-DAP-7
4-543-DAP-6
4-543-DAP-7
4-543-DAP-7
4-543-DAP-7

8 April 2024
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Sequence M/0 Tag Field name

M  :35B:

: Priority Indicator
:22F: Processing Indicator

:11A: Currency to Buy
:25D: Matching Status

RRACIEES Narrative

: End of Block

Z O OO0 Oo0OOooOo

Start of Block

:70D: Denomination Choice
:97a: Cash Account
:97a: Safekeeping Account
:94a: Place of Safekeeping
End of Block

LT oLooXXL

Start of Block

:98A: Closing Date and Time
:20C: Second Leg Reference
:92A: Repurchase Rate

LT o0o0oo0oo0oX

End of Block

<

. Start of Block

(@)

1228 Indicator

1228 Override Indicator

OooX o

:22F: Party Capacity Indicator

Start of Block

:95a: Place of Settlement
:95a: Receiving Agent

:97a: Safekeeping Account
:95a: Buyer

:97a: Safekeeping Account
:70E: Declaration Details
:70D: Registration Details
:70C: Party Contact Narrative
End of Block

LT 00000 0XKXX

8 April 2024
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Identification of Financial Instrument

:22F : Trade Transaction Condition Indicator

Settlement Instruction Processing

:36B: Quantity of Financial Instrument

:19A: Termination Transaction Amount

Beneficial Ownership Override
Securities Real Time Gross Settlement |

:22F: Type of Settlement Transaction
:22F : Stamp Duty Exemption Indicator
:22F : Settlement Transaction Condition

Content/Options

[ISINl!el2!c]
[4*35x%]

:41c/[8cl/4'c
:4!c/[8c]/4!'c
:4!c/[8c]/4!'c
:4lc//3'a

:4!c/[8c]/4'c

:41c//10%35x
TRADDET

FIAC
t4'c//4!'c/15d
:41c//6*35x
Option Aor E
OptionAorB
OptionBor F
FIAC

REPO
:4!1c//8!n
:4!lc//16x
:4'c//[N]115d

:4'c//[N]3!albd

REPO

SETDET

:41c/[8cl/4'c

41c/[8cl/4!c

:41¢c/[8cl/4'c
:41¢c/[8c]l/4'c
:41c/[8cl/4'c
:41c/[8cl/4'c

SETPRTY
OptionC, PorQ
Option P, QorR
OptionAorB
Option P, QorR
OptionAorB
:41c//10*35x
:41c//6*35x
:41c//4*35x
SETPRTY

Qualifier

PRIR
PROC
TTCO
FXIB
MTCH

SPRO

SETT
DENC
CASH
SAFE
SAFE

TERM
SECO
REPO
TRTE
REPO

BENE

RTGS

SETR
STAM
STCO
TRCA

PSET
REAG
SAFE
BUYR
SAFE
DECL
REGI
PACO

Page
4-543-DAP-8

4-543-DAP-8
4-543-DAP-9
4-543-DAP-9
4-543-DAP-9
4-543-DAP-9

4-543-DAP-10

4-543-DAP-11
4-543-DAP-11
4-543-DAP-11
4-543-DAP-11
4-543-DAP-12

4-543-DAP-13
4-543-DAP-13
4-543-DAP-13
4-543-DAP-14

4-543-DAP-14

4-543-DAP-14
4-543-DAP-15

4-543-DAP-15
4-543-DAP-16
4-543-DAP-16

4-543-DAP-17
4-543-DAP-17
4-543-DAP-18
4-543-DAP-18
4-543-DAP-18
4-543-DAP-19
4-543-DAP-19
4-543-DAP-19
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MT 543 - Deliver against payment (51, 8A, 8M instructions)

Sequence M/0 Tag Field name Content/Options Qualifier Page

Start of Block AMT
:17B: Research Fee Flag :4lc//1la

4-543-DAP-19

0 :19A: Accrued Interest Amount :4'c//[N]13'alsd ACRU  4-543-DAP-19
0 :19A: Trade Amount :4!'c//[N]3'alsd DEAL  4-543-DAP-20
0 :19A: Research Fee :4!c//[N]3'alsd RSCH  4-543-DAP-20
M :19A: Settlement Amount :4!c//[N]3'alsd SETT  4-543-DAP-20
0 :19A: Special Concessions Amount :4!'c//[N]3'alsd SPCN  4-543-DAP-20
M End of Block AMT

: End of Block SETDET

Clearstream Banking 8 April 2024
Xact via Swift User Guide 4-543-DAP-3



Clearing and settlement instructions

MT543 - Field specifications

MT543 contains data fields for CBL Deliver against payment instructions (types 51, 8A and 8M] as
described below.

A - General Information - mandatory, non-repeatable - GENL

Mandatory Sequence A Qualifier
:20C: Sender’s Reference Non-repeatable
. SEME
General Information

Format: :4lc//16x Mandatory

CBL usage: This field must be unique for each instruction sent to Clearstream Banking.

Mandatory Sequence A Qualifier
:23G:  Function of the Message Non-repeatable

General Information .

Format: 41c[/4!c] Mandatory

CBL usage: The following functions are accepted by CBL:

CANC to be used on a cancellation request
NEWM to be used on a new instruction
PREA to be used to put a new or pending instruction on hold

Note: If you are putting a pending instruction on hold, field :20C::PREV// in subsequence A1
Linkages must contain the reference of the instruction to be put on hold.

Mandatory Sequence A Qualifier
:99B: Current Settlement Instruction Number Non-repeatable

General Information S

Format: :4!1c//3'n Optional

Field purpose:  This field contains the sequential number of the instruction in a range of linked settlement
instructions.

This field must be specified when the Sender wants to indicate that this settlement
instruction is linked to one or more settlement instructions.

CBF usage: This field must be used for instruction linkage. If field :99B::TOSE is present, field :99B::SETT
must be present.

8 April 2024
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MT 543 - Deliver against payment (51, 8A, 8M instructions]

Mandatory Sequence A
:99B: Total of Linked Settlement Instructions Non-repeatable
General Information

Qualifier
TOSE

Format: :4!c//3'n Optional

Field purpose:  This field contains the total number of settlement instructions that are linked together.

CBF usage: This field must be used for instruction linkage. If field :99B::SETT is present, field :99B::TOSE
must be present.

Note: This field is not mandatory in T2S with a pair of instructions. If an already matched
instruction is part of a pool, field :99B::TOSE must be multiplied by 2 for this
instruction.

M - Linkages - optional, repeatable - LINK

The linkage subsequence is required on cancellation requests, on domestic back-to-back and repo
transactions, when changing the priority or processing filter code or when confirming an instruction
that has been in Suspense for more than 45 days. It may also be used to indicate the common
reference. In all other cases, this subsequence is ignored.

Optional Subsequence A1 Qualifier
:22F:  Linkage Type Indicator Repeatable LINK
Linkages

Format: :4!c/[8c)/4!c Optional

Field purpose:  This field specifies when the instruction is to be executed relative to a linked instruction.

CBF/LuxCSD  The following indicators are accepted by CBF and LuxCSD:
usage:

AFTE Indicates that the message is to be processed after the linked message.

BEFO Indicates that the message is to be processed before the linked message.

INFO Indicates that the messages are linked for information purposes only.

WITH Indicates that the message is to be processed with the linked message.
Optional Subsequence A1 Qualifier

:13B: Linked Message Repeatable LINK
Linkages
Format: :4'c/[8c]/30x Optional

Field purpose:  This field contains the message type number/message identifier of the message referenced
in the linkage sequence.

CBF usage: This field must contain the BIC11 of the party owning the reference, if the sender is different
from the reference owner of the linked reference.

Optional Subsequence A1 Qualifier
:20C: Common Trade Reference Repeatable
- COMM
Linkages

Format: :4!c//16x Optional

CBL usage: Customers can use this optional matching criteria in their internal settlement instructions to
avoid crossmatching.

This field must match when provided by both counterparties.

Clearstream Banking 8 April 2024
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Clearing and settlement instructions

Optional Subsequence A1 Qualifier
:20C:  Pool Reference Repeatable POOL
Linkages (1)
Format: :4lc//16x Mandatory
CBLusage: For domestic back-to-back and repo transactions, this field must be present on both
instructions and must contain the same unique pool reference.
Optional Subsequence A1 Qualifier
:20C:  Previous Reference Repeatable
. PREV
Linkages (2)
Format: :4lc//16x Mandatory
CBL usage: This field must contain the reference of the original instruction to be cancelled, modified, put
on hold or release (if pending) or confirmed.
CBF/LuxCSD  This field must contain the reference of the original instruction to be cancelled.
usage:
Mandatory Subsequence A1 Qualifier
:20A: Deal Reference Repeatable
i TRRF
Linkages
Format: ::20C::4!c//16x :20U::4!c//52x Mandatory
Usage: This field contains the deal reference as received in the original instruction.
B - Trade Details - mandatory, non-repeatable - TRADDET
Mandatory Sequence B Qualifier
:94H:  Place of Clearing Non-repeatable
) CLEA
Trade Details
Format: :4la2la2!lc[3!c] Optional
Field purpose:  Place at which the trade is cleared
Mandatory Sequence B Qualifier
:94B: Place of Trade Non-repeatable
) TRAD
Trade Details
Format: :4!1c/[8c]/4'c[/30x] Optional
Usage: If present, this field must contain one of the following indicators:
EXCH Stock exchange
0TCO Over the counter
PRIM Primary market
SECM Secondary market
VARI Various
Mandatory Sequence B Qualifier
:94L:  Place of Clearing Non-repeatable
< CLEA
Trade Details
Format: 4'c//18!c2!n Optional
CBL usage:  Customers can input up to two places of clearing. Field must not be present more than twice
in the sequence.
8 April 2024 Clearstream Banking
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MT 543 - Deliver against payment (51, 8A, 8M instructions]

Mandatory Sequence B Qualifier
:94L: Place of Trade Non-repeatable
. TRAD
Trade Details
Format: :4!c//18!'c2!n Optional
CBLusage: Customers can input up to two places of trade. Field must not be present more than twice in
the sequence.
Mandatory Sequence B .
s Qualifier
:98a:  Settlement Date/Time Non-repeatable
. SETT
Trade Details
Format: :98A::4!¢c//8!n :98C::4!c//8!'n6!n Mandatory
CBLusage: CBL accepts both option A and option C but ignores the time for the purpose of matching and
settlement. CBL accepts dates within the following range from the date the instruction is
sent:
364 calendar days after the settlement date
400 calendar days before the settlement date
Mandatory Sequence B Qualifier
:98a: Trade Date/Time Non-repeatable
. TRAD
Trade Details
Format: :98A::4!¢c//8!n :98C::4!c//8!'n6!n Mandatory
Usage: If present, this field must be prior to or equal to the settlement date. Clearstream accepts
both option A and option C but ignores the time for the purpose of matching and settlement.
Mandatory Sequence B .
:90a:  Deal Price Non-repeatable Qualifier
- DEAL
Trade Details
Format: :90A::4!¢c//4'c/[N]115d :90B::4!c//4'c/3'albd CBL Conditional
CBLusage: Forinstructions with a Euroclear counterparty, the deal price can be supplied only if the trade
date in field :98a: is also present.
Option A must be used when the price is represented as a percentage and option B when the
price is represented as an actual amount.
The format must be 1-8 numeric characters followed by the mandatory decimal separator,
followed by 0-6 decimal positions.
The sign “N” can only be present in option A if the Percentage Type Code is YIEL, and must be
present when the price is negative. It cannot be present if the price is zero.
Examples: :90A: :DEAL//PRCT/99,123456 :90B: :DEAL//ACTU/EUR12345678,
Usage: In option A, Percentage Type Code with the following codes:

Clearstream Banking
Xact via Swift User Guide

DISC Discount price expressed as the number of percentage points below par,
for example, a discount price of 2% equals a price of 98 when par is 100.

NEGA Negative Actual Amount. Price must be interpreted as a negative amount
of currency per unit or per share.

PRCT

PREM Premium price expressed as the number of percentage points above par,
for example, a premium price of 2% equals a price of 102 when par is 100.

Percentage price expressed as a percentage of par.

8 April 2024
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Clearing and settlement instructions

:35B:

Format:

Field purpose:

CBL usage:
If the ISIN is used:

Examples:

If the Common

Identification of Financial Instrument

YIEL Yield Price expressed as a yield.

In option B, Amount Type Code must contain one of the following codes:

ACTU Actual Amount Price expressed as an amount of currency per unit or per
share.

DISC Discount Price expressed as a discount amount.

NEGA Negative Actual Amount. Price must be interpreted as a negative amount

of currency per unit or per share.

PREM Premium Price expressed as a premium.

Mandatory Sequence B
Non-repeatable
Trade Details

Qualifier

[ISIN1!el2!c]
[4*35x]

Mandatory

This field is mandatory for all securities instructions and specifies the financial instrument to
which the instruction applies.

Customers must use either the ISIN or the Common Code of the financial instrument.
Subfield 1 must contain the code word “ISIN” followed by the ISIN.
Subfield 2 is optional. If present, CBL ignores it for the purpose of processing the instruction.

Field :94a: must also be present for securities listed on other than the home market (see ™"
on page 4-2).

:35B:ISIN XS0026044626 :35B:ISIN CA683078BRI1

ONTARIO HYDRO 12,50 82-2002

Subfield 1 must not be used.

Codei d:
odelsuse Subfield 2 must contain "/XS/", followed by the Common Code of 7-9 numeric characters on
the first line. CBL ignores any further information in this subfield.
Examples: :35B:/XS/009662713 :35B:/XS/9662713
Mandatory Sequence B
. . At q Non-repeatable Qualifier
:22F:  Priority Indicator Trade Details PRIR
(resumed after B1)
Format: :4!lc/[8c]/4!c Optional
Field purpose:  This field specifies the priority the customer wants to attach to the instruction.
CBL usage: This field must contain one of the following values:
0001 High Priority
0002 Normal Priority
If this field is not present, CBL applies the default value "Normal priority”.
CBF usage: This field must contain one of the following values:
0003 High Priority
0004 Normal Priority
If this field is not present, CBF applies the default value for Normal priority.
8 April 2024 Clearstream Banking
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MT 543 - Deliver against payment (51, 8A, 8M instructions]

Mandatory Sequence B Qualifier
:22F:  Processing Indicator Non-repeatable PROC
Trade Details
Format: :4!c/[8c)/4!c Optional
Field purpose:  This field specifies additional information relative to the processing of the trade.
Mandatory Sequence B
. ... - Non-repeatable Qualifier
:22F:  Trade Transaction Condition Indicator Trade Details TTCO
(resumed after B1)

Format: :41c/[8cl/4!'c Optional

CBLusage: This field can contain the following indicators:
GTDL to indicate whether the trade is executed with Guaranteed Delivery.

CCPN to indicate trade is cum coupon. Additional matching field in T2S and ignored
in all other cases.

XCPN to indicate trade is ex coupon. Additional matching field in T2S and ignored in
all other cases.

Mandatory Sequence B
Non-repeatable Qualifier
:11A:  Currency to Buy Trade Details FXIB
(resumed after B1)

Format: :4'c//3'a Optional

CBLusage: This field can be used to instruct CBL to execute a foreign exchange.

If present, it must contain the ISO currency code of the currency into which the proceeds of
the transaction are to be converted.

Mandatory Sequence B
:25D:  Matching Status Non-repeatable
Trade Details

Qualifier
MTCH

Format: :4'c/[8cl/4!c Optional
Field purpose:  This field provides the matching status of the instruction at the time the settlement
instruction was sent.

CBF usage: When used with the code MACH, this field indicates that this instruction has been matched.
Delivery and receipt instructions are sent together for settlement to T2S.
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Clearing and settlement instructions

:70E:  Settlement Instruction Processing Narrative

Format: :4!1c//10*%35x%

Mandatory Sequence B

Non-repeatable Qualifier

Trade Details SPRO
(resumed after B1)

Optional

CBL/LuxCSD  The following code words can be used in this field:

usage: /ADDNRTG/

/ADDPRTY/
/ADDYRTG/

/CONFIRM/

/HOLD/

/RELEASE/

/TAX/

To add or change the optional settlement flag of a previously sent
instruction to exclude the instruction from the optional settlement
period.

To add or change the priority of a previously sent instruction. The new
priority is indicated in field :22F: (Priority Indicator].

To add or change the optional settlement flag of a previously sent
instruction to include the instruction in the optional settlement period.

To confirm an instruction in Suspense (after receiving a cancellation or
confirmation request for items held in Suspense for 45 days since the
requested settlement date).

To put on hold a pending instruction. This code word must be used for
this effect when :23:NEWM is used in sequence A General Information.
If you are putting a pending instruction on hold, field :20C::PREV// in
subsequence Al Linkages must contain the reference of the instruction
to be put on hold.

To release a new or pending instruction. This code word must be used
for this effect when :23:NEWM is used in sequence A General
Information and field :20C::PREV// in subsequence A1 Linkages must
contain the reference of the instruction to be released.

Followed by the tax identification number (TIN]J, to identify instructions
related to exempt omnibus beneficial owner accounts and to securities
subject to the withholding tax system applicable as of 1 January 1997.
If present, it must be in the first line of the narrative.

This field may be required for some domestic links. For details specific to each country,
please refer to the Market Guide.

Example: :70E: : SPRO///ADDNRTG/
8 April 2024 Clearstream Banking
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MT 543 - Deliver against payment (51, 8A, 8M instructions]

Q - Financial Instrument/Account - mandatory, non-repeatable - FIAC

:36B:

Format:

Field purpose:

Quantity of Financial Instrument to be Settled

Mandatory Sequence c
Non-repeatable
Financial Instrument/Account

Qualifier
SETT

:4!c//4'c/15d Mandatory

This field specifies the nominal value for bonds and the number of units for shares, rights,
warrants and gold.

CBLusage: Subfield 2 must contain one of the following code words as indicated:
FAMT for bonds
UNIT for shares, warrants, rights and gold.
Subfield 3 must contain 1-13 numeric characters (not 15), plus the decimal comma.
Mandatory Sequence c e
:70D: Denomination Choice Non-repeatable Q;Tzl,'\lf:fr
Financial Instrument/Account

Format:

Field purpose:

CBL usage:

Examples:

:97a:

Format:

Field purpose:

CBF usage:

:97a:

Format:

Field purpose:
CBL usage:
CBF usage:

Clearstream Banking
Xact via Swift User Guide

Cash Account

Safekeeping Account

:4!c//6*35x Optional

This field specifies the denominations to be delivered.
This field can be used on domestic deliveries only.

Each requested denomination is represented by a sequence of two components separated by
a plus sign (+) in the following format:

5n+lln

where 5n is the number of items and 11n is the nominal value.

Up to twelve denominations can be listed in the six lines available. Where more than one
denomination is listed on one line, a colon (:) is used as a separator.

The full expression of a denomination ("5n+11n") must be unbroken on the same line and
must not be split over two lines. A separator [:) is not required at a line break.

:70D: :DENC//4+10000:10+1000 :70D: : DENC//4+10000

10+1000

Mandatory Sequence c
Non-repeatable
Financial Instrument/Account

Qualifier
CASH

:97A::4!¢c//35x :97E::4!c//34x Optional

This field indicates the account in which cash is maintained.

The 34-digit Dedicated Cash Account (DCA] can be used.

Mandatory Sequence C
Non-repeatable
Financial Instrument/Account

Qualifier
SAFE

:97A::4!1¢c//35x Mandatory

This field specifies the customer account that is to be used to execute the instruction.
Option A must be used, with your five-digit CBL account number.

Option A must be used with your eight-digit CBF account number.

8 April 2024
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Clearing and settlement instructions

:94a:  Place of Safekeeping
Format: :94F:
CBL usage:

:4'c//4'c/4'a2'a2'a[3!c]

Mandatory Sequence
Non-repeatable
Financial Instrument/Account

Qualifier
SAFE

Conditional

This field must be present when an ISIN is used in field :35B: for a security listed on other
than the home market (see “” on page 4-2). This field is not required when a Common Code is

used in field :35B:.

D - Repo Details - optional, non-repeatable - REPO

Optional Sequence

. . Lifi
:98A:  Closing Date/Time Non-repeatable Q#Epla;r
Repo Details
Format: :4!1c//8!'n Optional
CBL usage:  For French domestic repo transactions, this field must contain the repo closing date.
Optional Sequence D Qualifier
:22F:  Repurchase Type Indicator Non-repeatable REPT
Repo Details
Format: :4!1c/[8c]/4!'c Optional
CBL usage: For Belgian and French domestic repo transactions, this field must contain one of the
following indicators:
REPC on the closing leg of repo
REPO on the opening leg of a repo
Optional Sequence D Qualifier
:22F:  Repurchase Rate Type Non-repeatable
] RERT
Repo Details
Format: :4lc/[8c]/4!'c Optional
CBL usage:  For French domestic repo transactions this field must contain one of the following indicators:
FIXE for fixed rate
VARI for variable rate
Optional Sequence D Qualifier
:92C:  Variable Rate Support Non-repeatable VASU
Repo Details
Format: :4!1c/[8c]/24x Optional
CBL usage:  For French domestic repo transactions, this field must contain “EONIA” when rate is variable.
Optional Sequence D Qualifier
:92A:  Repurchase Rate Non-repeatable REPO
Repo Details
Format: :4'c//[N]15d Optional
CBL usage: For French domestic repo transactions, this field must contain the fixed rate.
8 April 2024 Clearstream Banking
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MT 543 - Deliver against payment (51, 8A, 8M instructions]

Optional Sequence D
:92A: Repurchase Spread Rate Non-repeatable
Repo Details

Qualifier
RSPR

Format: :4!c//[N]15d Optional

CBLusage: For French domestic repo transactions, this field must contain the spread when the rate is
variable. Use the sign “N” when spread is to be deducted from the index of reference.

Optional Sequence D
:99B: Repurchase Call Delay Non-repeatable
Repo Details

Qualifier
CADE

Format: :4'c//3!'n Optional

CBLusage: For French domestic repo transactions, this field must contain the repurchase call delay. That
is, the minimum number of days notice given for terminating the repurchase agreement.

D - Two Leg Transaction Details - optional, - REPO

Optional Sequence D
:98A: Closing Date Non-repeatable
Two Leg Transaction Details

Qualifier
TERM

Format: :4!c/8!n Optional

CBLusage: This field contains the closing date/time or maturity date/time of the transaction.

This field is required on some domestic markets. For details specific to each country, please
refer to the Market Guide.

Optional Sequence D
:20C: Second Leg Reference Non-repeatable
Two Leg Transaction Details

Qualifier
SECO

Format: :4lc/l6x Optional

CBLusage: This field specifies the reference of the second leg of the transaction.

This field is required on some domestic markets. For details specific to each country, please
refer to the Market Guide.

Optional Sequence D
:92A: Repurchase Rate Non-repeatable
Two Leg Transaction Details

Qualifier
REPO

Format: :4!lc/[8c]/4!'c Optional

CBLusage: This field specifies the repurchase rate used to calculate the repurchase amount.

This field is required on some domestic markets. For details specific to each country, please
refer to the Market Guide.
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:19A:  Termination Transaction Amount Non-repeatable

Format:

CBL usage:

Optional Sequence D Qualifier

Two Leg Transaction Details TRTE

:4!lc/[8c]/4!c Optional

This field specifies the total amount of money to be settled to terminate the transaction.

This field is required on some domestic markets. For details specific to each country, please
refer to the Market Guide.

E - Settlement Details - mandatory, non-repeatable - SETDET

Mandatory Sequence E

.. . . . Lifi
:22F:  Beneficial Ownership Override Indicator Non-repeatable Qualifier
. BENE
Settlement Details
Format: :4'c/[8cl/4!c Optional
CBL usage: Transactions are, by default, considered to entail a change in beneficial ownership. If there is

no change in beneficial ownership, this field must contain the code word “NBEN".

This field is required on some domestic markets. For details specific to each country, please
refer to the Market Guide.

Mandatory Sequence E Qualifier
:22F:  Real Time Gross Settlement Override Indicator | Non-repeatable
. RTGS
Settlement Details
Format: :4!c/[8c]/4!c Optional
Indicators: NRTG transaction is for settlement in the mandatory settlement period only
YRTG transaction is eligible for mandatory and optional settlement periods
CBL usage: This field can contain one of the above indicators and is validated for internal CBL and Bridge
transactions.
This field is required on some domestic markets. For details specific to each country, please
refer to the Market Guide.
8 April 2024 Clearstream Banking
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MT 543 - Deliver against payment (51, 8A, 8M instructions]

Mandatory Sequence E Qualifier

:22F:  Type of Settlement Transaction Non-repeatable SETR
Settlement Details

Format: :4!c/[8c]/4!'c Mandatory

Field purpose:  This field specifies the type of settlement transaction.

Usage: For atransaction that relates to a buy-in following a delivery transaction failure, this field
must contain BYIY.

For transactions resulting from a market or reverse market claim, this field must contain
CLAI. This code indicates that the instruction is generated by Clearstream on behalf of the
customer.

For a cash movement resulting from a change in traded interest pursuant to a coupon rather
than adjustment, this field must contain INTT.

For the redemption leg of an investment fund switch settlement instruction, this field must
contain SWIF.

For the subscription leg of an investment fund switch settlement instruction, this field must
contain SWIT.

CBLusage: For domestic back-to-back transactions, this field must contain the code word TURN.
For investment fund subscription settlement instructions, this field must contain SUBS.
For investment fund redemption settlement instructions, this field must contain REDM.

For repurchase agreement and reverse repurchase agreement transactions, this field must
contain REPU.

On internal and bridge instructions all other transaction types are accepted but ignored for
processing.

On domestic instructions all other transaction types are accepted and on some markets
specific indicators are required, please refer to the Market Guide for more details.

Mandatory Sequence E

:22F:  Stamp Duty Exemption Indicator Non-repeatable
Settlement Details

Qualifier
STAM

Format: :4!lc/[8c]/4!'c Optional

CBLusage: This field is required on some domestic markets to indicate the stamp duty status to be
applied. For details specific to each country, please refer to the Market Guide.
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Mandatory Sequence E Qualifier

:22F: Settlement Transaction Condition Non-repeatable STCO
Settlement Details

Format: :4!lc/[8c]/4!c Optional

Usage: This field is required in the cases indicated by the following code words:

BPSS to indicate the instruction was created as a result of a
REGL/BSSP partial successful buy-in

COEX/PARC to flag against payment instruction for partial settlement with cash

threshold.

COEX/PARQ to flag instruction for partial settlement with quantity threshold.

NOMC to opt-out of market claims and transformations. Additional matching
field in T2S and ignored in all other cases.

NPAR to exclude instruction from partial settlement. Ignored in all other
cases.

PART to indicate that partial settlement is allowed.

TRAN to indicate that the transaction is from a transformation.

CBL usage: This field is required in the cases indicated by the following code words:

CEDE/IREL to flag a domestic transaction for immediate release.

PHYS for physical domestic transactions. For details specific to each country,
please refer to the Market Guide.

CBF/LuxCSD  This field is required in the case indicated by the following code word:

usage: COEX/ADEA to accept after the regular settlement deadline.
COEX/PRCY to flag only if T2S counterleg is put on Party Hold.
NACT to indicate that the transaction is not for accounting.
Mandatory Sequence E Qualifier
:22F:  Party Capacity Indicator Non-repeatable TRCA
Settlement Details
Format: :4!c/[8c]/4'c Optional
Field purpose:  This field is used to specify the customer’s role in the transaction.
CBL usage: If present, this field must contain one of the following code words:
CUST The customer is acting as Custodian.
SAGE The customer is acting as Agent.
SPRI The customer is acting as Principal.
8 April 2024 Clearstream Banking
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MT 543 - Deliver against payment (51, 8A, 8M instructions]

J - Settlement Parties - mandatory, repeatable - SETPRTY

The Settlement Parties subsequence is used for different purposes and can be present more than once
in the same message. The fields and qualifiers will vary depending on the party, as described below.

The EI - Settlement Parties subsequence has three possible repetitions, as follows:

1. To provide details of the place of settlement. (:95a:)
2. To provide details of the receiving agent. (:95a:, :97a:]

3. To provide details of the buyer. (:95a:, :97a:)

Mandatory Subsequence E1 Qualifier
:95a:  Place of Settlement Repeatable PSET
Settlement Parties (1)
Format: :95P::4!c//4'a2ta2!lc[3!c] Mandatory

Field purpose:  This field specifies the Place of Settlement.
CBLusage: For instructions with another CBL participant, this field must contain "CEDELULLIXXX]".

For instructions with a Euroclear participant, this field must contain "MGTCBEBEECL" or
“MGTCBEBE[XXX]".

For instructions with a domestic counterparty, please refer to the Market Guide.

All other fields in the sequence are ignored.

Mandatory Subsequence E1 Qualifier
:95a:  Receiving Agent Repeatable REAG
Settlement Parties (2)
Format: :95P::4!c//4'a2'a2!'c[3!c] :95Q::4!c//4*35x :95R::4!'c/8c/34x
Mandatory

Field purpose:  This field specifies the Receiving Agent.
CBLusage: For Internal and Bridge instructions, this field must contain one of the following:

e Option P with your counterparty’s BIC; or
e Option Q with your counterparty’s name; or
e Option R with one of the following:

- For instructions with another CBL participant: your counterparty’s CBL account
with Data Source Scheme “CEDE".

- For instructions with a Euroclear participant: your counterparty's Euroclear
account with Data Source Scheme “ECLR".

For instructions with a domestic counterparty, please refer to the Market Guide.

CBF usage: If option R is used, this field must contain your counterparty’s CBF account with Data Source
Scheme "DAKV”.
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:97a:

Format:

Field purpose:

CBL usage:

CBF usage:

:95a: Buyer

Format:

Field purpose:

CBL usage:

:97a:

Format:

Field purpose:

CBL usage:

8 April 2024
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Safekeeping Account

Safekeeping Account

Mandatory Subsequence E1 Qualifier
Repeatable SAFE
Settlement Parties (2)

:97A::4!c//35x Optional

This field specifies the Receiving Agent's account with the Place of Settlement specified in
field :95a: (Place of Settlement].

Option A must be used. For Internal and Bridge instructions, the content of this field depends
on the content of field :95a: (Receiving Agent), as follows:

o If field :95a: contains your counterparty’s BIC (option P or name (option QJ, this field
must contain your counterparty’'s CBL or Euroclear account.

o |If field :95a: contains your counterparty's CBL or Euroclear account (option R), this
field is ignored.

For instructions with a domestic counterparty, please refer to the Market Guide.
All other fields in the sequence are ignored.

This field can be used if field :95P::REAG is present.

Mandatory Subsequence E1 Qualifier
Repeatable BUYR
Settlement Parties (3)

:95P::4!c//4'a2'a2!c[3!c] :95Q::4!c//4*35x :95R::4!¢c/8c/34x

Optional

This field can specify the Buyer.

For instructions with another CBL participant or with a Euroclear participant, this field can
contain the beneficiary institution if other than your counterparty.

For instructions with a domestic counterparty, please refer to the Market Guide.

Mandatory Subsequence E1 Qualifier
Repeatable SAFE
Settlement Parties (3)

:97A::4'¢c//35x Optional

This field specifies the Buyer’s account with the Receiving Agent specified in field :95a:
(Receiving Agent).

Option A must be used. For Internal and Bridge instructions, this field is optional.
For instructions with a domestic counterparty, please refer to the Market Guide.

All other fields in the sequence are ignored.

Clearstream Banking
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MT 543 - Deliver against payment (51, 8A, 8M instructions]

Mandatory Subsequence E1 Qualifier
:70E:  Declaration Details Repeatable

Settlement Parties DECL

Format: :4!c//10*35x Optional

Field purpose:  This field is used to specify the declaration details in relation to a party.

CBF usage: CBF uses this free text field to exchange information specific to CASCADE for which Swift
does not provide any fields of its own.

CBF has defined codes (label names) for the structure of the free text field. Their use
depends on the type of message in question and is explained in “Appendix C: Declaration

details”.
. ] ] Mandatory Subsequence E1 Qualifier
:70D:  Registration Details Repeatable
. REGI
Settlement Parties
Format: :4!c//6*35x Optional

CBLusage: This field may be required in some domestic markets to indicate registration details. For
details specific to each country, please refer to the Market Guide.

Mandatory Subsequence E1 Qualifier
:70C:  Party Contact Narrative Repeatable PACO
Settlement Parties
Format: :4!c//4*35x Optional
CBLusage: This field may contain additional information to be conveyed to the counterparty.
E - Amounts - mandatory, repeatable - AMT
Mandatory Subsequence E3 Qualifier
:17B:  Research Fee Flag Repeatable RSCH
Amounts

Format: :4lc//1'a Optional

Field purpose:  This field indicates whether the net proceeds include research fees for the transaction.

CBLusage: Flagis only to be used in a sequence E3 with settlement amount field :19A::SETT//[N]3'a15d
as it indicates whether the net proceeds include research fees for the transaction.

Mandatory Subsequence E3 Qualifier
:19A:  Accrued Interest Amount Repeatable
ACRU
Amounts

Format: :4'c//[N]3'alsd Optional

Field purpose:  This field specifies the ISO currency code and the amount of interest that has been accrued in
between coupon payment periods.

Clearstream Banking 8 April 2024
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Mandatory Subsequence E3 Qualifier
:19A:  Trade Amount Repeatable
DEAL
Amounts
Format: :4!c//[N]3'alsd Optional

Field purpose:

This field specifies the ISO currency code and the total amount of the deal (the result of the
computation of the deal price and the quantity of securities).

CBL usage: This field can contain 1-13 numeric characters, plus the mandatory decimal separator and
0-2 decimal positions.
Mandatory Subsequence E3 e
Lif
:19A:  Research Fee Repeatable Q‘;"S'Cl'fr
Amounts

Format:

Field purpose:

:19A:

Format:

Field purpose:

Settlement Amount

:4!1c//[N]13'alsd Optional

This field specifies the ISO currency code and the charge or commission paid by the investor
to a distributor/intermediary or other service provider for the provision of financial research.

Mandatory Subsequence E3 Qualifier
Repeatable

SETT
Amounts

:4'c//[N]3!'alsd Mandatory

This field specifies the ISO currency code and total amount of money to be paid in exchange
for securities.

CBLusage: The ISO currency code used in this field must be one of the currencies accepted for
settlement in CBL. This field contains 1-13 numeric characters, plus the mandatory decimal
separator, plus 0-2 decimal positions.

) ) Mandatory Subsequence E3 Qualifier
:19A:  Special Concessions Amount Repeatable SPCN
Amounts

Format:

Field purpose:

8 April 2024
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:4!c//[N]13'alsd Optional

This field specifies the ISO currency code and amount of drawdown or other reduction from or
in addition to the deal price.
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5. Clearing and settlement reports

This chapter describes the formats for settlement confirmations from Clearstream Banking sent via
Swift MT54x! messages, for the Intra-Position Advice via MT508, Settlement Status and Processing
Advice via MT548 and the Settlement Allegement Report via MT578.

General information

All information in these messages conforms to Swift syntax and content requirements, as specified in
the Swift User Handbook.

MT544-547 Confirmations

Report Options

The customer has the option to include or exclude stock exchange transactions and custody
proceeds.

The customer has the option to exclude transactions linked to the following activities:
e Securities lending;
e Securities lending reservation;
e Securities borrowing;
¢ Collateral management;
¢ Blocking/unblocking.
Reporting of these movements, with the exception of the securities borrowing, can be
received via the MT508 or MT538 instead.
Availability and timing

The MT544-547 Confirmation reports are available during real-time settlement processing
and after end of day processing.

Report content

The Clearing and Settlement Reports via MT54x list all securities transactions that have
settled on the date of the report.

“Cash only” instructions are not reported, nor are summary totals for cash transactions. For
details of these transactions, please refer to “2. Cash instructions” on page 2-1.

No transactions to report

If there are no settlement confirmations to report, no MT54x message is provided.

1. MT544, MT545, MT546, MT547.

Clearstream Banking 8 April 2024
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MT508 Intra-Position Advice

Report options

The customer has the option to include movements linked to the following activities:
e Securities lending;
e Securities lending reservation;
¢ Collateral management;

* Blocking/unblocking.

Availability and timing

Report content

The MT508 Intra-Position Advice is available multiple times intraday.

The MT508 Intra-Position Advice reports movements from one sub-balance to another
without affecting the overall aggregate balance.

No transactions to report

If there are no movements since the last reporting, no MT508 message is provided.

MT548 Settlement Status and Processing Advice

Report options

The customer has the option to include or exclude stock exchange transactions.

Availability and timing

Report content

The MTb548 Settlement Status and Processing Advice is available multiple times during real-
time settlement processing and after end of day processing. The report is also available in
real time.

The MT548 Settlement Status and Processing Advice reports transactions whose status has
changed.

CBF usage: If the original instruction is a restriction, Subsequence B1 will not be reported.

No transactions to report

8 April 2024
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If there are no transactions that have changed status since the last reporting, no MT548
message is provided.
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MT578 Settlement Allegement

Report options

The customer can select to receive allegements from Clearstream Banking, Euroclear Bank,
Clearstream Banking Frankfurt participants, from domestic counterparties or all
allegements (default).

Availability and timing
The MT578 Settlement Allegement is available multiple times during real-time settlement
processing and after end of day processing. The report is also available in real time.

Report content
New allegements are reported via MT578 as follows:

e From a CBL or Euroclear counterparty: one business day before settlement date;

e From a CBF counterparty: after daytime processing two business days before
settlement date!.

e From a domestic market counterparty: in real time.

If a matching instruction has been received from the customer, if the counterparty has
cancelled his instruction or if a matching or settlement status has been received from the
local market, an allegement removal message is sent.

No transactions to report

If there are no new allegements or allegement removals since the last reporting, no MT578
message is provided.

1. Allegements with an earlier settlement date are reported in the processing following its receipt.

Clearstream Banking 8 April 2024
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Swift messages and Clearstream Banking instructions

The following table shows the relationship between the Swift MT54x messages and Clearstream
Banking internal and external receipt and delivery settlement instructions, free of and against payment.

Swift message Clearstream Banking instructions Page
MT544 Receipt of securities, without pre-advice 5-544-RF/c-1
Receive free

confirmation Transfer of securities between customer accounts

Receipt of securities

Receipt of securities from outside Clearstream Banking and

Euroclear
MT545 Receipt of securities 5-545-RAP/c-1
Receive against
payment Receipt of securities from outside Clearstream Banking and
confirmation Euroclear
MT546 Transfer of securities between customer accounts 5-546-DF/c-1
Deliver free
confirmation Delivery of securities

Delivery of securities outside Clearstream Banking and Euroclear

Delivery of securities outside Clearstream Banking and Euroclear

MT547 Delivery of securities 5-547-DAP/c-1
Deliver against
payment Delivery of securities outside Clearstream Banking and Euroclear

confirmation
Delivery of securities outside Clearstream Banking and Euroclear

Details of other clearing and settlement reports are also provided, as follows:

MT508 5-508-1
Intra-Position Advice

MT548 5-548-1
Settlement Status and Processing Advice

MT578 5-578-1

Settlement Allegement Report

8 April 2024 Clearstream Banking
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MT508 - Intra-Position Advice

MT508 - Overview
The following table lists the fields in an Intra-Position Advice report via MT508:

Sequence Tag Field name Content/Options Qualifier

:16R: Start of Block GENL

:20C: Sender’s Reference t4lc//1l6x SEME
:23G: Function of the Message 41c[/4!c] -
:98a: Preparation Date/Time Option Aor C PREP

:16S: Endof Block GENL

Start of Block INPOSDET

Safekeeping Account Option Aor B SAFE
:94a: Place of Safekeeping Option B, Cor F SAFE
:36B: Quantity of Financial Instrument Settled :4!c//4!c/15d ESTT

i i
:35B: ldentification of Financial Instrument %if?gi] elztel -

Settlement Date/Time
Settlement Instruction Processing

Option Aor C SETT

Narrative :41c//10*35x SPRO
:93A: Balance From :4!c/[8cl/4!lc FROM
:93A: Balance To :4!c/[8c]/4!c TOBA
End of Block INPOSDET

Clearstream Banking
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MT508 - Field specifications

MT508 contains data fields for a Intra-Position Advice report as described below.

A - General Information - mandatory, non-repeatable - GENL

Mandatory Sequence A Qualifier
:20C: Sender’s Reference Non-repeatable
. SEME
General Information
Format: :4lc//16x
CBL usage: This field contains the CBL reference assigned to the message.
Mandatory Sequence A .
. Qualifier
:23G:  Function of the Message Non-repeatable

General Information

Format: 41c[/4!c]

CBL usage: CBL only provides the function “NEWM". The “COPY" subfunction is reported in the case of
multi-address reporting.

Mandatory Sequence A Qualifier
:98a:  Preparation Date /Time Non-repeatable PREP
General Information
Format: :98C::4!c//8!'n6!n
CBL usage: This field contains the date and time of the preparation of the report.
B - Intra-Position Details - mandatory, non-repeatable - INPOSDET
Mandatory Sequence B Qualifier
:97a:  Safekeeping Account Non-repeatable CAFE
Intra-Position Details
Format: :97A::41c//35x
Field purpose:  This field contains the customer’s five-digit CBL account number.
Mandatory Sequence B Qualifier
:94a:  Place of Safekeeping Non-repeatable CAFE
Intra-Position Details
Format: :94F::4'c//4c/4'a2'a2!lc[3!c]
Field purpose:  This field contains one of the following code words followed by a BIC as indicated:
CUST followed by the BIC of CBL's common or specialized depository for
securities deposited with other than CBL's domestic depository;
NCSD followed by the BIC of the local CSD for securities deposited with CBL's
domestic depository.
8 April 2024 Clearstream Banking
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MT508 - Intra-Position Advice

Mandatory Sequence B Qualifier
:36B:  Quantity of Financial Instrument Non-repeatable
o . ESTT
Intra-Position Details

Format: :4!c//4'c/15d

This field contains the quantity of securities which is the subject of the intra-position

Field purpose:
movement expressed by one of the following code words:

FAMT the face amount of the principal of a debt instrument
UNIT a number, for example, a number of shares
Mandatory Sequence B Qualifier
:35B: Identification of Financial Instrument Non-repeatable _
Intra-Position Details
Format: [ISIN1l!el2!c]
[4*35x]

CBL usage: This field contains the ISIN and the Common Code in two subfields:

e Subfield 1 contains the ISIN.
e Subfield 2 contains the Common Code on the first line in the format /XS/9n.
e Subfield 2 contains the description of the financial instrument, starting on the 2nd line.

o Seqerce 8 vt
P SETT

:98a:  Settlement Date/Time
Intra-Position Details

Format: :98A::4!¢c//8!'n

Field purpose:  This field contains the date on which the securities have been moved.

Mandatory Sequence B Qualifier
:70E:  Settlement Instruction Processing Narrative Non-repeatable
.. . SPRO
Intra-Position Details

Format: :4'c//10%35x

This field contains narrative as currently reported on confirmations of receipt and

Field purpose:
delivery free transactions related to intra-position movements.

Clearstream Banking 8 April 2024
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Clearing and settlement reports

:93A:

CBL usage:

:93A:

CBL usage:

Balance From

Format:

Balance To

Format:

8 April 2024
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Non-repeatable
Intra-Position Details

Mandatory Sequence B

Qualifier
FROM

:4'c/[8c]/4!'c

AWAS
BLCA

AWAS
BLOK

AWAS
LODE

AWAS
LOAN

AWAS
PLED

AWAS
RSTR

This field contains one of the following code words:

on a blocking for entitlement

on a blocking for entitlement reversal

transaction

on a blocking of securities transaction
on an unblocking of securities transaction
on a loan reservation opening transaction
on a loan reservation closing transaction
on a loan opening transaction
on a loan closing transaction
on a collateral opening movement
on a collateral closing movement
on a blocking for certification
on an unblocking of a securities position

oty Semence B auatr

P TOBA

Intra-Position Details

:41c/[8cl/4'c

BLCA
AWAS

BLOK
AWAS

LODE
AWAS

LOAN
AWAS

PLED
AWAS

AWAS
RSTR

This field contains one of the following code words:

on a blocking for entitlement
on a blocking for entitlement reversal

on a blocking of securities
on an unblocking of securities transaction

on a loan reservation opening
on a loan reservation closing transaction

on a loan opening

on a loan closing transaction

on a collateral opening
on a collateral closing movement

on a blocking for

on an unblocking of a securities position

transaction

transaction

transaction

transaction

movement

certification

Clearstream Banking
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MTb544 - Receive free confirmation

MT544 - Overview

The following table lists the fields in a Receive free confirmation (RF/c) via MT544:

Sequence

Clearstream Banking

Xact via Swift User Guide

Tag

:16R:
:20C:
:23G:
:98a:
:22F:

:16R:
:13a:

:20C:

:20C:

:94L:
:94L:
:94B:
:98a:
:98a:
:98a:
:90a:

Field name

Start of Block
Sender’s Reference

Function of the Message

Preparation Date/Time

Partial Settlement Indicator

Start of Block
Linked Transaction

Client’s Collateral Instruction

Reference

Client's Triparty Collateral Transaction

Reference

Counterparty Market Infrastructure
Transaction Identification

Collateral Reference
Common Reference

Corporate Action Reference
Market Infrastructure Transaction

Identification

Processor Transaction Identification

Pool Reference
Related Reference

Triparty-Agent’s/Service-Provider’s
Collateral Transaction Reference
Triparty-Agent’s/Service-Provider's
Collateral Instruction Reference

Deal Reference
End of Block

End of Block

Start of Block
Place of Clearing
Place of Clearing
Place of Trade
Place of Trade

Effective Settlement Date/Time

Settlement Date/Time
Trade Date/Time
Price

Content/Options

GENL
:4lc//16x
41c[/4!c]
Option Aor C
:4c/[8cl/4lc

LINK
Option Aor B

:4lc//16x
:4lc//16x

:4lc//16x

:4lc//16x
:4lc//16x
:4lc//16x

:4lc//16x

:4lc//16x
:4lc//16x
:4lc//16x

:4lc//16x

:4lc//16x

Option Cor U
LINK

GENL

TRADDET
:4'a2ta2!lc[3!c]
:4!1c//18!c2!n
:41c//18!c2!n
:41c/[8c]/4'c[30x]
Option A, Bor C

Option A, Bor C

Option A, B, Cor E
Option Aor B

Qualifier

SEME

PREP
PARS

LINK
CLCI

CLTR

CMIT

COLR
COMM
CORP

MITI

PCTI
POOL
RELA

TCTR

TRCI
TRRF

CLEA
CLEA
TRAD
TRAD
ESET
SETT
TRAD
DEAL

Page

5-544-RF/c-3
5-544-RF/c-3
5-544-RF/c-3
5-544-RF/c-3

5-544-RF/c-4
5-544-RF/c-4

5-544-RF/c-4

5-544-RF/c-4

5-544-RF/c-4
5-544-RF/c-5
5-544-RF/c-5

5-544-RF/c-5

5-544-RF/c-5
5-544-RF/c-5
5-544-RF/c-5

5-544-RF/c-5

5-544-RF/c-6
5-544-RF/c-6

5-544-RF/c-6
5-544-RF/c-6
5-544-RF/c-6

5-544-RF/c-6
5-544-RF/c-7
5-544-RF/c-7
5-544-RF/c-7
5-544-RF/c-7
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Clearing and settlement reports

Sequence Tag Field name Content/Options Qualifier Page

:35B: ldentification of Financial Instrument %if?gi; elz:ic] - 5-544-RF/c-8
Start of Block FIA

:98A: Coupon Date :4'c//8!n COUP 5-544-RF/c-9

:13a: Coupon Number Option Aor B COUP  5-544-RF/c-9

End of Block FIA

Priority Indicator :4lc/[8cl/4!c 5-544-RF/c-9
: Trade Transaction Condition Indicator :4!c/[8c]/4!c TTCO 5-544-RF/c-9

Settlement Instruction Processing 241¢//10%35x% SPRO  5-544-RF/c-9

Narrative
End of Block TRADDET

Start of Block FIAC
Quantity of Financial Instrument

:36B: ¢ottled 14lc//41¢c/15d ESTT 5-544-RF/c-10
. . Quantity of Financial Instrument . e _
:365: Previously Settled :41c//41c/15d PSTT 5-544-RF/c-10
. Quantity of Financial Instrument X e ~
36E: Remaining to be Settled 14!c//41¢c/15d RSTT 5-544-RF/c-10
:192: Previously Settled Amount :4!c//[N]3talbd PSST 5-544-RF/c-10
:19A: Remaining Settlement Amount :4'c//[N]3!lalbd RSST 5-544-RF/c-10
:97a: Safekeeping Account Option Aor B SAFE 5-544-RF/c-10
:94a: Place of Safekeeping Option Bor F SAFE 5-544-RF/c-11
End of Block FIAC

Start of Block SETDET

:22F: Beneficial Ownership Override Indicator :4!c/[8c]/4!c BENE 5-544-RF/c-11
:22F: Repurchase Type Indicator :4'c/[8c]/4!c REPT 5-544-RF/c-11
. . Securities Real Time Gross Settlement | e _

1 22F: Indicator :4!c/[8cl/d!lc RTGS 5-544-RF/c-11
:22F: Type of Settlement Transaction :4'c/[8c]/4!'c SETR 5-544-RF/c-12

Settlement Transaction Condition :4!'c/[8c]/4!'c STCO 5-544-RF/c-13

Start of Block SETPRTY

:95a: Parties Option C,P,QorR 5-544-RF/c-13
:97a: Safekeeping Account Option Aor B SAFE 5-544-RF/c-13
:98a: Processing Date OptionAor C PROC 5-544-RF/c-14

:70C: Party Contact Narrative :4'c//4*35x PACO 5-544-RF/c-14
: : End of Block SETPRTY

End of Block SETDET
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MTbh44 - Receive free confirmation

MT544 - Field specifications

MT544 contains data fields for a Receive free confirmation as described below.

A - General Information - mandatory, non-repeatable - GENL

Mandatory Sequence A Qualifier
:20C: Sender’s Reference Non-repeatable SEME
General Information
Format: :4lc//16x
Usage: This field contains the reference number assigned to the transaction, including market
claims and transformations.
Mandatory Sequence A Qualifier
:23G:  Function of the Message Non-repeatable i
General Information
Format: 4lc[/4!c]
Usage:  Only the function “"NEWM" is provided. The copy subfunction ("COPY"] is reported in the case
of multi-address reporting.
Mandatory Sequence A Qualifier
:98a:  Preparation Date /Time Non-repeatable PREP
General Information
Format: :98C::4!c//8!'n6!n
Usage: This field contains the date and time at which the message was prepared.
Mandatory Sequence A Qualifier
:22F:  Partial Settlement Indicator Non-repeatable PARS
General Information
Format: :4!c/[8cl/4!c
Usage: On confirmations for partial settlement transactions, this field contains one of the following
code words, as appropriate:
PAIN part of the instruction remains unsettled; sent in the first message (there
may be more than one] confirming the partial settlement of an instruction.
PARC this is the final part of the partial settlement; sent in the last message
sent to confirm the settlement of the remaining part.
Clearstream Banking 8 April 2024
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M - Linkages - mandatory, repeatable - LINK

Mandatory Subsequence A1 e
. . Lif
:13a:  Linked Transaction Repeatable 0u|_a||\lul<er
Linkages
Format: :13A::4!c//3'c :13B::4!c/[8c]/30x
Usage: This field contains the Swift message type of the original instruction.
For option A possible values are:
540, 541, 542 and 543 (Swift 1ISO 15022 message type)
For option B possible values are:
sese.023 from DCP and sese.032 from T2S (Swift ISO 20022 message type)
For CBF instructions the reference owner BIC of the T2S Actor Reference is shown by using
the DSS "DAKV". It is used together with the reference PCTI, RELA, POOL in the linkage
sequence.
Example:
:16R: LINK
:13B: : LINK/DAKV/EUXCDEFFCCP
:20C: :PCTI//ALM1307M861788
:16S:LINK
Mandatory Subsequence A1 Qualifier
:20C:  Client’s Collateral Instruction Reference Repeatable CcLCI
Linkages
Format: t4lc//1l6x
CBL/CBF usage: This reference will be reported back on Triparty Collateral Management settlement
instructions as received on MT527.
:20C:  Client's Triparty Collateral Transaction Mandatory Subsequence Al Qualifier
Ref Repeatable CLTR
eference Linkages
Format: t4lc//16x
CBL/CBF usage: This field contains the customer’s collateral management transaction reference.
:20C:  Counterparty Market Infrastructure Transaction | Mandatory Subsequence Al Qualifier
Identification Repeatable CMIT
Linkages
Format: :4lc//16x
CBF/LuxCSD  This field contains the identification of a counterparty transaction assigned by a market
usage: infrastructure other than a central securities depository, for example, TARGET2-Securities.
This field allows an MITI reference to be indicated on both client/counterparty side.
Mandatory Subsequence A1 Qualifier
:20C:  Collateral Reference Repeatable COLR
Linkages

CBL usage only:

8 April 2024
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This field contains the reference assigned to a collateral transaction linked to the settlement
instruction. (please check usage)
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Mandatory Subsequence A1 Qualifier
:20C: Common Reference Repeatable COMM
Linkages
Format: :4lc//1l6x
Usage: This field contains the common reference as received in the original MT540.
Mandatory Subsequence A1 Qualifier
:20C:  Corporate Action Reference Repeatable CORP
Linkages
Format: :4lc//1lex
Usage: This field contains the corporate action event reference from which the movement originated.
Mandatory Subsequence A1 Qualifier
:20C:  Market Infrastructure Transaction Identification | Repeatable MIT]
Linkages
Format: :4!c//1léx
Usage: This field contains the T2S instruction reference.
Mandatory Subsequence A1 Qualifier
:20C:  Processor Transaction Identification Repeatable PCTI
Linkages
Format: :4lc//16x
Usage: For market claims and transformations, this field contains the SEME of the newly generated
settlement instruction.
CBF/LuxCSD  This field contains the T2S Actor Reference as received in the original instruction.
usage:
Mandatory Subsequence A1 Qualifier
:20C:  Pool Reference Repeatable POOL
Linkages
Format: t4lc//1lex
Usage: This field contains the customer’s Pool reference number.
Mandatory Subsequence A1 ies
Liff
:20C:  Related Reference Repeatable Ql;gaE;_IAer
Linkages
Format: :4!c//16x
Usage: This field contains either the customer's original Sender’s Reference or, if the transaction
was not initiated by the customer, the code word "NONREF".
:20C:  Triparty-Agent’s/Service-Provider’s Collateral r::::tt:g:ubsequence Al Qualifier
Transaction Reference Linkages TCTR
Format: :4lc//16x
CBL/CBF usage: This field contains the collateral management transaction reference.
Clearstream Banking 8 April 2024
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:20C:  Triparty-Agent’s/Service-Provider’s Collateral :::::tt:l:ly:"bseque"ce Al Qualifier
Instruction Reference Linkages TRCI

Format: :4lc//1l6x

CBL/CBF usage: This field contains the Clearstream’s reference of the Triparty Collateral Management

instruction.
Mandatory Subsequence A1 Qualifier
:20a:  Deal Reference Repeatable TRRE
Linkages
Format: :20C::4'c//16x :20U::4'c//52x
Usage: This field contains the deal reference as received in the original instruction.
B - Trade Details - mandatory, non-repeatable - TRADDET
Mandatory Sequence B Qualifier
:94H:  Place of Clearing Non-repeatable CLEA
Trade Details
Format: :94H::4'a2'a2!c[3!c]
Usage: This field contains the place of clearing as specified in the original MT540.
Mandatory Sequence B Qualifier
:94B: Place of Trade Non-repeatable TRAD
Trade Details
Format: :41¢c/[8c]/4'c[30x] or, if the Market Identifier Code (MIC) is used: :4!c/4'!c/4!'c

Usage: This field contains the place the order was traded.

Note: The place of trade can be used to indicate the Market Identifier Code (MIC). This
information is relevant for cash penalties where a reduced rate can be applied if the market is
an SME growth market.

In order to indicate the MIC, the Data Source Scheme (DSS) should not be present and the
place code should be "EXCH" followed by the narrative mentioning the MIC:
“TRAD//EXCH/Narrative (MIC)"

Mandatory Sequence B
:94L:  Place of Clearing Non-repeatable
Trade Details

Qualifier
CLEA

Format: 4'c//18!c2!n Optional

CBL usage:  Customers can input up to two places of clearing. Field must not be present more than twice
in the sequence.

Mandatory Sequence B
:94L: Place of Trade Non-repeatable
Trade Details

Qualifier
TRAD

Format: :4!1c//18!c2!n Optional

CBL usage:  Customers can input up to two places of trade. Field must not be present more than twice in
the sequence.

8 April 2024 Clearstream Banking
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Mandatory Sequence B Qualifier
:98a: Effective Settlement Date/Time Non-repeatable
. ESET
Trade Details
Format: :98A::4!c//8!'n (CBL only) :98C::4!c//8!n6!n (CBF/LuxCSD only)

Field purpose:  This field contains the date on which the transaction was booked. For domestic transactions,
if the confirmation is received after the close of business day, the date reported in this field
may differ from the effective settlement date on the local market as indicated in field

:98A::PROC.
Mandatory Sequence B .
s Qualifier
:98a:  Settlement Date/Time Non-repeatable SETT
Trade Details
Format: :98A::4!c//8!n
Field purpose:  This field contains the transaction’s requested settlement date.
Mandatory Sequence B Qualifier
:98a: Trade Date/Time Non-repeatable
T - TRAD
rade Details
Format: :98A::4!c//8!n
Field purpose:  This field contains the transaction’'s trade date when provided.
Mandatory Sequence B e
:90a: Price Non-repeatable QllljaElXI'_er
Trade Details
Format: ::90A::4!'c//4!'c/[N]15d :90B::4!c//4'c/3'albd
Field purpose:  This field contains the deal price as received in the original instruction.
Usage: In option A, Percentage Type Code with the following codes:
DISC Discount price expressed as the number of percentage points below par,
for example, a discount price of 2% equals a price of 98 when par is 100.
NEGA Negative Actual Amount. Price must be interpreted as a negative amount
of currency per unit or per share.
PRCT Percentage price expressed as a percentage of par.
PREM Premium price expressed as the number of percentage points above par,
for example, a premium price of 2% equals a price of 102 when par is 100.
YIEL Yield Price expressed as a yield.
In option B, Amount Type Code must contain one of the following codes:
ACTU Actual Amount Price expressed as an amount of currency per unit or per
share.
DISC Discount Price expressed as a discount amount.
NEGA Negative Actual Amount. Price must be interpreted as a negative amount
of currency per unit or per share.
PREM Premium Price expressed as a premium.
Clearstream Banking 8 April 2024
Xact via Swift User Guide 5-544-RF/c-7



Clearing and settlement reports

:35B: Identification of Financial Instrument Settled

Format:

CBL usage:

CBF/LuxCSD
usage:

8 April 2024
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[ISIN1!el2!c]
[4*35%]

Mandatory Sequence
Non-repeatable
Trade Details

Qualifier

This field contains the ISIN and the Common Code in two subfields:

Subfield 1 contains the ISIN.

Subfield 2 contains the Common Code on the first line in the format /XS/9!n.
Subfield 2 contains the description of the financial instrument, starting on the 2nd line.
This field contains the ISIN and the description of the financial instrument in two subfields:
Subfield 1 contains the ISIN.

Subfield 2 contains the description of the financial instrument, starting on the 2nd line.

Clearstream Banking
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J - Financial Instrument Attributes - optional, non-repeatable - FIA

:98A:

Format:

Field purpose:

:13a:

Format:

Field purpose:

Coupon Date

Coupon Number

Optional Subsequence B1 Qualifier
Non-repeatable COUP
Financial Instrument Attributes
:4!'¢c//8!n
This field contains the date of the next coupon payment.

Optional Subsequence B1 Qualifier
Non-repeatable COUP
Financial Instrument Attributes

:13A::41¢c//3'c

This field contains the coupon number of the next coupon attached to the financial
instrument.

Optional Subsequence B Qualifier
:22F:  Priority Indicator Non-repeatable PRIR
Trade Details (resumed after B1)
Format: :4'c/[8cl/4!c
Field purpose:  This field specifies the priority the customer wants to attach to the instruction.
CBLusage: This field contains one of the following values:
e 0001 High Priority
e 0002 Normal Priority
Mandatory Sequence B
. . . .. - Non-repeatable Qualifier
:22F:  Trade Transaction Condition Indicator Trade Details TTCO
(resumed after B1)
Format: :4!c/[8cl/4!c
CBF/LuxCSD  This field contains one of the following code words, as appropriate:
usage: CCPN trade executed cum coupon
XCPN trade executed ex-coupon
Mandatory Sequence B
- - - Non-repeatable Qualifier
:70E:  Settlement Instruction Processing Narrative Trade Details SPRO
(resumed after B1)
Format: :4!c//10*35x
Usage: This field may contain additional details about the transaction.
For market claims and transformations, this field is enriched at the beginning of the last tine
with the SEME reference of the original instruction subject to the market claim or
transformation:
e "TR";
e Space;
e SEME reference of the original instruction;
L]
CBLusage: This field may contain the following code word:

Clearstream Banking
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IDAY Input date for non-cleared Stock Exchange instructions.
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ment/Account - mandatory, non-repeatable - FIAC

Q - Financial Instru
Mandatory Sequence Cc Qualifier
:36B:  Quantity of Financial Instrument Settled Non-repeatable ESTT
Financial Instrument/Account
Format: :4!'c//4'c/15d
Field purpose:  This field contains the quantity of financial instrument received.
- - - = Mandatory Sequence Cc .
:36B:  Quantity of Financial Instrument Previously Repeatable Qualifier
Settled Financial Instrument/Account PSTT
Format: :41c//4'c/15d

Field purpose:

For partial settlement transactions, this field contains the total quantity of financial
instrument previously received. This field is not present on the first partial settlement.

:36B:  Quantity of Financial Instrument Remaining to be x::::tt:l:{:equence ¢ Qualifier
Settled Financial Instrument/Account RSTT
Format: :41c//4'c/15d

Field purpose:

For partial settlement transactions, this field contains the total quantity of financial
instrument remaining to be received. This field is not present on the final partial settlement.

c

Mandatory Sequence Qualifier
:19A:  Previously Settled Amount Repeatable PSTT
Financial Instrument/Account
Format: :4!c//[N]13'alsd
Usage: For partial settlement transactions, this field contains the amount of money previously paid.
This field is not present on the first partial settlement.
Mandatory Sequence Cc Qualifier
:19A: Remaining Settlement Amount Repeatable RSTT
Financial Instrument/Account
Format: :4!c//[N]3'alsd
Usage: For partial settlement transactions, this field contains the amount of money remaining to be
paid. This field is not present on the final partial settlement.
Mandatory Sequence Cc Qualifier
:97a:  Safekeeping Account Non-repeatable SAFE
Financial Instrument/Account
Format: :97A::4'¢c//35x
Usage: This field contains the customer account number.
8 April 2024 Clearstream Banking
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Mandatory Sequence C
:94a:  Place of Safekeeping Non-repeatable
Financial Instrument/Account

Qualifier
SAFE

Format: :94F::4!'c//4'c/4'a2la2!'c[3!c]

Usage: This field contains one of the following code words followed by a BIC as indicated:

CUST followed by the BIC of CBL's common or specialised depository for securities
deposited with other than CBL’s domestic depository;

ICSD followed by CEDELULL
NCSD followed by the BIC of the local CSD for securities deposited with

Clearstream’s domestic depository.

E - Settlement Details - mandatory, non-repeatable - SETDET

Mandatory Sequence E Qualifier
:22F:  Beneficial Ownership Override Indicator Non-repeatable BENE
Settlement Details
Format: :4!c/[8c]/4!c Optional
CBL usage: Transactions are, by default, considered to entail a change in beneficial ownership. If
there is no change in beneficial ownership, this field must contain the code word
“NBEN".

This field is required on some domestic markets. For details specific to each country,
please refer to the Market Link Guide.

Optional Sequence E
:22F:  Repurchase Type Indicator Non-repeatable
Repo Details

Qualifier
REPT

Format: :4'c/[8cl/4!c

CBL usage only:  When the transaction relates to a triparty collateral management transaction (that is, with
:22F: :SETR//COLI, COLO, TRPO or TRVO), this field contains the following code words:

CEDE/REPC the closing leg of a triparty collateral management transaction
CEDE/REPO the opening leg of a triparty collateral management transaction

WTHD a triparty collateral management withdrawal
Mandatory Sequence E Qualifier
:22F:  Securities Real Time Gross Settlement Indicator | Non-repeatable
- RTGS
Settlement Details

Format: :41c/[8cl/4!c

CBL usage only:  For internal and Bridge transactions, this field contains one of the following code words:

NRTG the transaction was excluded from the optional settlement period
YRTG the transaction was included in the optional settlement period
Clearstream Banking 8 April 2024
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) Mandatory Sequence E Qualifier
:22F:  Type of Settlement Transaction Non-repeatable SETR
Settlement Details
Format: :4!c/[8c)/4!c
Usage: The following transaction types are reported:
BSBK Buy Sell Back relates to buy sell back transaction
BYIY Buy in
CLAI Transaction resulting from a market claim or reverse market claim
COoLl Collateral In - held by collateral receiver
COLO Collateral Out - held by collateral giver
REPU Domestic repo
RVPO Domestic reverse
SBBK Sell Buy Back relates to sell buy back transaction
SECB Securities borrowing
SECL Securities lending
SWIF Redemption leg of an investment fund to switch settlement instruction
SWIT Subscription leg of an investment fund to switch settlement instruction
TRPO Triparty repurchase agreement (reported to collateral giver]
TRVO Triparty reverse repurchase agreement (reported to collateral receiver]
CBL usage: The following transaction types are reported:
CEDE/AUTC Settlement confirmation
CEDE/BLOK Blocking/unblocking for a corporate action or other purpose
CEDE/CORP Re-instruction from a transformation caused by a corporate action
CEDE/DTCY DTC affirmation
CEDE/EXCO Eurex collateral
CEDE/EXNO Eurex exercise
CEDE/MTCH Temporary matching instruction
CEDE/PREA Matching purposes
CEDE/SENO German Stock Exchange trade
CEDE/SEPD German Stock Exchange trade with partial delivery
CEDE/XMAC Triparty collateral management allocations to Xemac
CNBC Central bank collateral operation
CONV Depository receipt conversion
INTT Cash movement resulting from a change in traded interest pursuant to a
coupon rate adjustment.
OWNE Transfer of securities without matching to a Euroclear account or
external account transfer
OWNI Transfer of securities without matching to another CBL account or
internal account transfer
REDM Investment fund redemption settlement instruction
SUBS Investment fund subscription settlement instruction
TRAD Settlement of a trade
TURN Part of a back-to-back transaction.
CBF/LuxCSD  This field contains the transaction type as received on the original instruction.
usage:
8 April 2024 Clearstream Banking
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] N Mandatory Sequence E Qualifier
:22F:  Settlement Transaction Condition Non-repeatable
Settlement Details STCO
Format: :4!'c/[8c]/4'c
Usage: This field can contain one of the following code words:
BPSS For settlement instructions created as a result of a partial successful
REGL/BSSP buy-in
CEDE/IREL For a domestic transaction flagged for immediate release.
DLWM For own account transfer transactions
PHYS For physical domestic transactions.
NOMC For transactions flagged for opting-out of market claim and
transformations.
NPAR For instructions flagged for no partial settlement.
PART For instructions flagged for partial settlement
COEX/PARQ For instructions flagged for partial settlement with quantity
threshold.
COEX/PARC For instructions flagged for partial settlement with cash threshold.
TRAN For a transaction from a transformation.

CBL usage: INTS For instructions that were settled by the settlement internaliser/account
servicer (for example, custodian) in its own books and not through a
securities settlement system (for example, CSD system).

CBF/LuxCSD NACT For transactions that are not for accounting
usage:

J - Settlement Parties - mandatory, repeatable - SETPRTY

Mandatory Subsequence E1 Qualifier
:95a:  Parties Repeatable See
Settlement Parties description
Formats: :95C::4!'c//2'a :95P::4!c//4'a2'a2!c[3!c] :95Q::4!¢c//4*35x
:95R::4!¢c/8c/34x
Usage: All parties will be reported as received in the original instruction, as follows:
Qualifier Option and meaning Qualifier Option and meaning
DEAG P,Q, R  Delivering Agent PSET C,P,Q Place of Settlement
DECU P,Q, R Deliverer's Custodian SELL P,Q, R Seller
DEI1-DEI2 P,Q, R  Deliverer's Intermediary 1-2
Mandatory Subsequence E1 Qualifier
:97a:  Safekeeping Account Repeatable
- SAFE
Settlement Parties
Formats: :97A::4!c//35x :97B::4!'c/[8c]/4!c/35x
Usage: All parties’ safekeeping accounts are reported as received on the original instruction.
Clearstream Banking 8 April 2024
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Mandatory Subsequence E1

:98a:  Processing Date Repeatable
Settlement Parties

Qualifier
PROC

Formats: :98A::4!¢c//8!n :98C:4!c//8!'n6!n

Usage: This field contains the effective settlement date on which the transaction settled on the local
market. It is reported in the same sequence as the PSET.

Mandatory Subsequence E1
:70C:  Party Contact Narrative Repeatable
Settlement Parties

Qualifier
PACO

Formats: :4!lc//4*35x

Usage: This field contains the Party Contact Narrative as received on the original instruction.

8 April 2024 Clearstream Banking
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Example of an MT544 Receive free confirmation

:16R: GENL

:20C: :SEME/ /1234567

:23G: NEWM

:98C::PREP//20020423051627

:16R: LINK

:13A::LINK//540 Customer's :20C::SEME reference of original MT540
:20C: :RELA//REF123

:16S: LINK

:16S: GENL

:16R: TRADDET
:98A::ESET//20020423
:98A::SETT//20020423
:35B: ISIN XS0083913193

/XS/008391319

USD 5,625 EUROP.INVEST.BK (1-3)

98-2005

:16S: TRADDET

:16R: FIAC

:36B: :ESTT//FAMT /30000,

:97A::SAFE//12345 Customer account
:94F: : SAFE//CUST/CITIGB2L

:16S: FIAC

:16R: SETDET

:22F: :SETR//TRAD

:16R: SETPRTY

:95R: : DEAG/ECLR/ 99999
:16S: SETPRTY

:16R: SETPRTY

:95P: : PSET//MGTCBEBEECL
:16S: SETPRTY

:16S: SETDET

Clearstream Banking 8 April 2024
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MT545 - Overview

The following table lists the fields in a Receive against payment confirmation (RAP/c) via MT545:

Sequence

Clearstream Banking

Xact via Swift User Guide

Tag

:16R:
:20C:
:23G:
:98a:
:22F:

:16R:
:13a:

:94B:
:94L:
:94L:
:98a:
:98a:

Field name

Start of Block

Sender’s Reference
Function of the Message
Preparation Date/Time
Partial Settlement Indicator

Start of Block
Linked Transaction

Client’s Collateral Instruction
Reference

Client’s Triparty Collateral
Transaction Reference

Counterparty Market Infrastructure
Transaction Identification

Collateral Reference
Common Reference
Corporate Action Reference

Market Infrastructure Transaction
Identification

Processor Transaction Identification
Pool Reference
Related Reference

Triparty-Agent’s/Service-Provider’s
Collateral Transaction Reference

Triparty-Agent’s/Service-Provider's
Collateral Instruction Reference

Deal Reference
End of Block

End of Block

Start of Block

Place of Clearing

Place of Trade

Place of Clearing

Place of Trade

Effective Settlement Date/Time
Settlement Date/Time

Content/Options

GENL

:4lc//16x

4'c[/4!c]
OptionAor C
:41c/[8cl/b!c

LINK
Option Aor B

:4lc//16x

:4lc//16x

:4lc//16x

:4lc//16x
:4lc//16x
:4lc//16x

:4lc//16x

:4lc//16x
:4lc//16x
:4lc//16x

:4lc//16x

:4lc//16x

Option Cor U
LINK

GENL

TRADDET
:4'ta2'la2!lc[3!c]
:4'c/[8c]/4!'c[30x]
:41c//18!c2!n
:41c//18!c2!n
Option A,Bor C

Option A,Bor C

Qualifier

SEME

PREP
PARS

LINK
CLCI

CLTR

CMIT

COLR
COMM
CORP

MITI

PCTI
POOL
RELA

TCTR

TRCI
TRRF

CLEA
TRAD
CLEA
TRAD
ESET
SETT

Page

5-545-RAP/c-4
5-545-RAP/c-4
5-545-RAP/c-4
5-545-RAP/c-4

5-545-RAP/c-5
5-545-RAP/c-5

5-545-RAP/c-5

5-545-RAP/c-5

5-545-RAP/c-5
5-545-RAP/c-6
5-545-RAP/c-6

5-545-RAP/c-6

5-545-RAP/c-6
5-545-RAP/c-6
5-545-RAP/c-6

5-545-RAP/c-6
5-545-RAP/c-7
5-545-RAP/c-7

5-545-RAP/c-7
5-545-RAP/c-7
5-545-RAP/c-7
5-545-RAP/c-7
5-545-RAP/c-8
5-545-RAP/c-8

8 April 2024
5-545-RAP/c-1



Clearing and settlement reports

Sequence Tag Field name Content/Options Qualifier Page

:98a: Trade Date/Time Option A, B, Cor E TRAD  5-545-RAP/c-8
:90a: Price Option AorB DEAL  5-545-RAP/c-8
:35B: ldentification of Financial Instrument {ngijelz!c] - 5-545-RAP/c-9

Start of Block FIA
:98A: Coupon Date :4!1c//8!n COUP  5-545-RAP/c-10
:13a: Coupon Number Option Aor B COUP  5-545-RAP/c-10
End of Block FIA

Priority Indicator :4!1c/[8cl/4!lc 5-545-RAP/c-10

:22F: Trade Transaction Condition Indicator:4!c/[8c]/4!c TTCO 5-545-RAP/c-10
. . Settlement Instruction Processing |
:70E:  Narrative :41c//10%35% SPRO  5-545-RAP/c-10

End of Block TRADDET

Start of Block FIAC
Quantity of Financial Instrument

:36B: Gotiled :4lc//41c/15d ESTT  5-545-RAP/c-11
. . Quantity of Financial Instrument . e _

:36B: previously Settled :4!c//41c/15d PSTT  5-545-RAP/c-11
. . Quantity of Financial Instrument . e _

:36B: Remaining to be Settled :41c//41c/15d RSTT  5-545-RAP/c-11
:19A: Previously Settled Amount :4'c//[N]13!albd PSST  5-545-RAP/c-11
:19A: Remaining Settlement Amount :4'c//[N]13!albd RSST  5-545-RAP/c-11
:97a: Cash Account :41c//35x% CASH  5-545-RAP/c-11
:97A: Safekeeping Account :41c//35x% SAFE  5-545-RAP/c-11
:94a: Place of Safekeeping Option B or F SAFE  5-545-RAP/c-12

End of Block FIAC

Start of Block SETDET
Beneficial Ownership Override Indicator:4!c/[8c]/4!c

5-545-RAP/c-12

:22F: Repurchase Type Indicator :41c/[8cl/4!lc REPT  5-545-RAP/c-12
Securities Real Time Gross
122F: Settlement Indicator :41c/[8cl/4!c RTGS 5-545-RAP/c-12

:22F: Type of Settlement Transaction :4'c/[8c]/4!'c SETR 5-545-RAP/c-13
Settlement Transaction Condition :4'c/[8c]/4!'c STCO 5-545-RAP/c-14

: : Start of Block SETPRTY
:95a: Parties OptionC, P, Qor R 5-545-RAP/c-14

:97a: Safekeeping Account Option AorB SAFE 5-545-RAP/c-14
:98a: Processing Date OptionAorC PROC 5-545-RAP/c-14
:70C: Party Contact Narrative :41¢c//4*35% PACO 5-545-RAP/c-15

End of Block SETPRTY
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Sequence Tag Field name Content/Options Qualifier Page

Start of Block AMT

:17B: Research Fee Flag :4lc//1ta RSCH  5-545-RAP/c-15
:19A: Trade Amount :4!c//[N]3'albd DEAL 5-545-RAP/c-15
:19A: Settlement Amount :4!c//[N]3'albd ESTT 5-545-RAP/c-15
:19A: Research Fee :4!1c//[N]3'albd RSCH 5-545-RAP/c-15
:98a: Value Date / Time Option Aor C VALU 5-545-RAP/c-16

End of Block AMT

End of Block SETDET

Clearstream Banking 8 April 2024
Xact via Swift User Guide 5-545-RAP/c-3



Clearing and settlement reports

MT545 - Field specifications

MT545 contains data fields for a Receive against payment confirmation as described below.

A - General Information - mandatory, non-repeatable - GENL

Mandatory Sequence A Qualifier

:20C: Sender’s Reference Non-repeatable
. SEME
General Information

Format: :4lc//16x

Usage: This field contains the reference number assigned to the transaction, including market
claims and transformations.

Mandatory Sequence A

:23G:  Function of the Message Non-repeatable
General Information

Qualifier

Format: 41c[/4!c]

Usage:  Only the function "NEWM" is provided. The copy subfunction ("COPY") is reported in the case
of multi-address reporting.

Mandatory Sequence A Qualifier

:98a:  Preparation Date /Time Non-repeatable PREP
General Information

Format: :98C::4!c//8!'n6!n
Usage: This field contains the date and time at which the message was prepared.

Mandatory Sequence A Qualifier

:22F:  Partial Settlement Indicator Non-repeatable PARS
General Information

Format: :4!lc/[8c]/4!'c

Usage:  On confirmations for partial settlement transactions, this field contains one of the following
code words, as appropriate:

PAIN part of the instruction remains unsettled; sent in the first message (there
may be more than one] confirming the partial settlement of an instruction.
PARC this is the final part of the partial settlement; sent in the last message

sent to confirm the settlement of the remaining part.

8 April 2024 Clearstream Banking
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M - Linkages - mandatory, repeatable - LINK

Mandatory Subsequence A1 e
. . Qualif
:13a:  Linked Transaction Repeatable uLTr\:p;er
Linkages
Format: :13A::4!c//3'c :13B::4!'c/[8c]/30x
Usage: This field contains the Swift message type of the original instruction.
For option A possible values are:
540, 541, 542 and 543 (Swift ISO 15022 message type)
For option B possible values are:
sese.023 from DCP and sese.032 from T2S (Swift 1SO 20022 message type)
For CBF instructions the reference owner BIC of the T2S Actor Reference is shown by using
the DSS "DAKV". It is used together with the reference PCTI, RELA, POOL in the linkage
sequence.
Example:
:16R:LINK
:13B: : LINK/DAKV/EUXCDEFFCCP
:20C::PCTI//ALM1307M861788
:16S:LINK
Mandatory Subsequence A1 Qualifier
:20C:  Client’s Collateral Instruction Reference Repeatable CLCl
Linkages
Format: :4'c//1l6x
CBL/CBF usage: This reference will be reported back on Triparty Collateral Management settlement
instructions as received on MT527.
:20C:  Client's Triparty Collateral Transaction Mandatory Subsequence Al Qualifier
Ref Repeatable CLTR
eference Linkages
Format: :4'c//16x
CBL/CBF usage: This field contains the customer'’s collateral management transaction reference.
:20C:  Counterparty Market Infrastructure Transaction | Mandatory Subsequence Al Qualifier
Id ificati Repeatable CMIT
entification Linkages
Format: :4!c//1l6éx
CBF/LuxCSD  This field contains the identification of a counterparty transaction assigned by a market
usage: infrastructure other than a central securities depository, for example, TARGET2-Securities.
This field allows an MITI reference to be indicated on both client/counterparty side.
Mandatory Subsequence A1 e
:20C:  Collateral Reference Repeatable Qualifier
. COLR
Linkages

CBL usage only:

Clearstream Banking
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Mandatory Subsequence A1 Qualifier
:20C: Common Reference Repeatable COMM
Linkages
Format: :4lc//1l6x
Usage: This field contains the common reference as received in the original MT541.
Mandatory Subsequence A1 Qualifier
:20C:  Corporate Action Reference Repeatable CORP
Linkages
Format: :4lc//1l6x
Usage: This field contains the corporate action event reference from which the movement originated.
Mandatory Subsequence A1 Qualifier
:20C:  Market Infrastructure Transaction Identification | Repeatable MITI
Linkages
Format: t4lc//16x
Usage: This field contains the T2S instruction reference.
Mandatory Subsequence A1 Qualifier
:20C:  Processor Transaction Identification Repeatable PCT]
Linkages
Format: :4lc//16x
Usage: For market claims and transformations, this field contains the SEME of the newly generated
settlement instruction.
CBF/LuxCSD  This field contains the T2S Actor Reference as received in the original instruction.
usage:
Mandatory Subsequence A1 Qualifier
:20C:  Pool Reference Repeatable POOL
Linkages
Format: t4lc//16x
Usage: This field contains the customer’s Pool reference number.
Mandatory Subsequence A1 Qualifier
:20C: Related Reference Repeatable RELA
Linkages
Format: :4lc//16x
Usage: This field contains either the customer’s original Sender’s Reference or, if the transaction
was not initiated by the customer, the code word "NONREF".
:20C:  Triparty-Agent’s/Service-Provider’s Collateral r:“::tt:l:lyes"bseq“ence Al Qualifier
Transaction Reference Linﬁ(ages TCTR

Format:

CBL/CBF usage:

8 April 2024
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:20C:  Triparty-Agent’s/Service-Provider’s Collateral :::::tt:;{:”bseq”e"ce Al Qualifier
Instruction Reference Linkages TRCI

Format: :4!lc//16x

CBL/CBF usage: This field contains the Clearstream’s reference of the Triparty Collateral Management

instruction.
Mandatory Subsequence A1 Qualifier
:20a:  Deal Reference Repeatable TRRF
Linkages
Format: :20C::4!'¢c//16x :20U::4'¢c//52x%
Usage: This field contains the deal reference as received in the original instruction.
B - Trade Details - mandatory, non-repeatable - TRADDET
Mandatory Sequence B Qualifier
:94H:  Place of Clearing Non-repeatable CLEA
Trade Details
Format: :94H::4!a2'a2!c[3!c]
Usage: This field contains the place of clearing as specified in the original instruction.
Mandatory Sequence B Qualifier
:94B: Place of Trade Non-repeatable TRAD
Trade Details
Format: :41c/[8c]/4!c[30x] or, if the Market Identifier Code (MIC) is used: :4!c/4!c/4!c

Usage: This field contains the place the order was traded.

Note: The place of trade can be used to indicate the Market Identifier Code (MIC). This
information is relevant in case of cash penalties where a reduced rate can be applied in case
the market is an SME growth market.

In order to indicate the MIC, the Data Source Scheme (DSS]) should not be present and the
place code should be "EXCH” followed by the narrative mentioning the MIC:
“TRAD//EXCH/Narrative (MIC)”

Mandatory Sequence B
:94L:  Place of Clearing Non-repeatable
Trade Details

Qualifier
CLEA

Format: 41c//18!c2!n Optional

CBLusage: Customers can input up to two places of clearing. Field must not be present more than twice
in the sequence.

Mandatory Sequence B
:94L: Place of Trade Non-repeatable
Trade Details

Qualifier
TRAD

Format: :4!c//18!'c2!n Optional

CBLusage: Customers caninput up to two places of trade. Field must not be present more than twice in
the sequence.

Clearstream Banking 8 April 2024
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Mandatory Sequence B Qualifier
:98a: Effective Settlement Date/Time Non-repeatable
. ESET
Trade Details
Format: :98A::4!c//8!n (CBL only) :98C::4!c//8!'n6!n (CBF/LuxCSD only)

Field purpose:  This field contains the date on which the transaction was booked. For domestic transactions,
if the confirmation is received after the close of business day, the date reported in this field
may differ from the effective settlement date on the local market as indicated in field

:98A::PROC.
Mandatory Sequence B .
. Qualifier
:98a:  Settlement Date/Time Non-repeatable SETT
Trade Details
Format: :98A::4!c//8!n
Field purpose:  This field contains the transaction’'s requested settlement date.
Mandatory Sequence B Qualifier
:98a: Trade Date/Time Non-repeatable
T : TRAD
rade Details
Format: :98A::4!c//8!n
Field purpose:  This field contains the transaction’s trade date when provided.
Mandatory Sequence B e
:90a:  Price Non-repeatable QlljjaEl,lAfll_er
Trade Details
Format: ::90A::4'c//4'c/[N]15d :90B::4!c//4!'c/3'alsd
Field purpose:  This field contains the deal price as received in the original instruction.
Usage: In option A, Percentage Type Code with the following codes:
DISC Discount price expressed as the number of percentage points below par,
for example, a discount price of 2% equals a price of 98 when par is 100.
NEGA Negative Actual Amount. Price must be interpreted as a negative amount
of currency per unit or per share.
PRCT Percentage price expressed as a percentage of par.
PREM Premium price expressed as the number of percentage points above par,
for example, a premium price of 2% equals a price of 102 when par is 100.
YIEL Yield Price expressed as a yield.
In option B, Amount Type Code must contain one of the following codes:
ACTU Actual Amount Price expressed as an amount of currency per unit or per
share.
DISC Discount Price expressed as a discount amount.
NEGA Negative Actual Amount. Price must be interpreted as a negative amount
of currency per unit or per share.
PREM Premium Price expressed as a premium.
8 April 2024 Clearstream Banking
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Mandatory Sequence B Qualifier
:35B: Identification of Financial Instrument Settled Non-repeatable i
Trade Details
Format: [ISIN1!el2!c]
[4*%35x]

Usage: This field contains the ISIN and the Common Code in two subfields:
e Subfield 1 contains the ISIN.
e Subfield 2 contains the Common Code on the first line in the format /xS/9!n.
e Subfield 2 contains the description of the financial instrument, starting on the 2nd line.
CBF/LuxCSD  This field contains the ISIN and the description of the financial instrument in two subfields:
usage: o Subfield 1 contains the ISIN.

e Subfield 2 contains the description of the financial instrument, starting on the 2nd line.

Clearstream Banking 8 April 2024
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71 - Financial Instrument Attributes - optional, non-repeatable - FIA

Optional Subsequence B1 e
:98A:  Coupon Date Non-repeatable Qléaolbflper
Financial Instrument Attributes
Format: :4!1c//8!'n
Field purpose:  This field contains the date of the next coupon payment.
Optional Subsequence B1 e
Lif
:13a:  Coupon Number Non-repeatable Glé%bl:r
Financial Instrument Attributes

Format:

Field purpose:

:13A::4'¢c//3!c

This field contains the coupon number of the next coupon attached to the financial
instrument.

Optional Subsequence B Qualifier
:22F:  Priority Indicator Non-repeatable PRIR
Trade Details (resumed after B1)
Format: :4'c/[8c]l/4'c
Field purpose:  This field specifies the priority the customer wants to attach to the instruction.
CBL usage: This field contains one of the following values:
e (0001 High Priority
e (0002 Normal Priority
Mandatory Sequence B
. . q e q Non-repeatable Qualifier
:22F:  Trade Transaction Condition Indicator Trade Details TTCO
(resumed after B1)
Format: :41c/[8cl/4!c
CBF/LuxCSD  This field contains one of the following code words, as appropriate:
usage: CCPN trade executed cum coupon
XCPN trade executed ex-coupon
Mandatory Sequence B
q q q Non-repeatable Qualifier
:70E:  Settlement Instruction Processing Narrative Trade Details SPRO
(resumed after B1)

Format:

Usage:

CBL usage:

8 April 2024
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:41'c//10%35%

This field may contain additional details about the transaction.

For market claims and transformations, this field is enriched at the beginning of the last line
with the SEME reference of the original instruction subject to the market claim or
transformation:

e "TR";

e Space;

e SEME reference of the original instruction;
This field may contain the following code word:

IDAY Input date for non-cleared Stock Exchange instructions.
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Q - Financial Instrument/Account - mandatory, non-repeatable - FIAC

Mandatory Sequence c Qualifier
:36B:  Quantity of Financial Instrument Settled Non-repeatable
- . ESTT
Financial Instrument/Account
Format: :4!c//4!c/15d
Field purpose:  This field contains the quantity of financial instrument received.
= = = = Mandatory Sequence C ies
:36B:  Quantity of Financial Instrument Previously Repeatable Qualifier
Settled Financial Instrument/Account PSTT
Format: :4lc//41c/15d

Field purpose:

For partial settlement transactions, this field contains the total quantity of financial
instrument previously received. This field is not present on the first partial settlement.

:36B: Quantity of Financial Instrument Remaining to be :::::tt:;{eseque"ce ¢ Qualifier
Settled Financial Instrument/Account RSTT
Format: :4'c//4'c/15d

Field purpose:

:19A:  Previously Settled Amount

Format:

Usage:

For partial settlement transactions, this field contains the total quantity of financial
instrument remaining to be received. This field is not present on the final partial settlement.

Mandatory Sequence c
Repeatable
Financial Instrument/Account

Qualifier
PSTT

:4!c//[N]13!albd

For partial settlement transactions, this field contains the amount of money previously paid.
This field is not present on the first partial settlement.

Mandatory Sequence C Qualifier
:19A:  Remaining Settlement Amount Repeatable RSTT
Financial Instrument/Account
Format: :4!c//[N]3'als5d
Usage: For partial settlement transactions, this field contains the amount of money remaining to be
paid. This field is not present on the final partial settlement.
Mandatory Sequence C .
Lif
:97A:  Cash Account Non-repeatable Qléi;:r
Financial Instrument/Account
Format: :97A::4!1c//35x
CBL usage: This field contains the customer cash account number that cash will be debited from.
Mandatory Sequence c Qualifier
:97A:  Safekeeping Account Non-repeatable SAFE
Financial Instrument/Account
Format: :97A::4!c//35%
Usage: This field contains the account number.
Clearstream Banking 8 April 2024
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Mandatory Sequence Cc Qualifier
:94a:  Place of Safekeeping Non-repeatable SAFE
Financial Instrument/Account
Format: :94F::4'c//4'c/4'a2'a2!'c[3!c]
Usage: This field contains one of the following code words followed by a BIC as indicated:

CUST followed by the BIC of CBL's common or specialised depository for securities
deposited with other than CBL’s domestic depository;

ICSD followed by CEDELULL

NCSD followed by the BIC of the local CSD for securities deposited with

Clearstream’s domestic depository.

E - Settlement Details - mandatory, non-repeatable - SETDET

Mandatory Sequence E Qualifier
:22F: Beneficial Ownership Override Indicator Non-repeatable BENE
Settlement Details
Format: :4!c/[8c]l/4!c Optional
CBL usage: Transactions are, by default, considered to entail a change in beneficial ownership. If
there is no change in beneficial ownership, this field must contain the code word
“NBEN".
This field is required on some domestic markets. For details specific to each country, please
refer to the Market Link Guide.
Optional Sequence E Qualifier
:22F:  Repurchase Type Indicator Non-repeatable REPT
Repo Details

Format:

CBL usage only:

:22F:

Format:

CBL usage only:

8 April 2024
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Securities Real Time Gross Settlement Indicator

:4'c/[8cl/4!c

When the transaction relates to a triparty collateral management transaction (that is, with
:22F::SETR//COLI, COLO, TRPO or TRVO), this field contains one of the following code
words:

CADJ a triparty collateral management substitution
CEDE/REPC the closing leg of a triparty collateral management transaction
CEDE/REPO the opening leg of a triparty collateral management transaction

Mandatory Sequence E
Non-repeatable
Settlement Details

Qualifier
RTGS

:4!'c/[8c]/4'c

For internal and Bridge transactions, this field contains one of the following code words:

NRTG
YRTG

The transaction was excluded from the optional settlement period.
The transaction was included in the optional settlement period.

Clearstream Banking
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Mandatory Sequence E Qualifier

:22F:  Type of Settlement Transaction Non-repeatable SETR

Format:

Settlement Details

:4'c/[8cl/4!'c

Usage: The following transaction types are reported:

BSBK Buy Sell Back relates to buy sell back transaction
BYIY Buy in
CLAI Transaction resulting from a market claim or reverse market claim
COLI Collateral In - held by collateral receiver
COLO Collateral Out - held by collateral giver
REPU Domestic repo
RVPO Domestic reverse
SBBK Sell Buy Back relates to sell buy back transaction
SECB Securities borrowing
SECL Securities lending
SWIF Redemption leg of an investment fund to switch settlement instruction
SWIT Subscription leg of an investment fund to switch settlement instruction
TRPO Triparty repurchase agreement (reported to collateral giver]
TRVO Triparty reverse repurchase agreement [reported to collateral receiver)
CBLusage: The following transaction types are reported:
CEDE/AUTC Settlement confirmation
CEDE/BLOK Blocking/unblocking for a corporate action or other purpose
CEDE/CORP Re-instruction from a transformation caused by a corporate action
CEDE/DTCY DTC affirmation
CEDE/EXCO Eurex collateral
CEDE/EXNO Eurex exercise
CEDE/MTCH Temporary matching instruction
CEDE/PREA Matching purposes
CEDE/SENO German Stock Exchange trade
CEDE/SEPD German Stock Exchange trade with partial delivery
CEDE/XMAC Triparty collateral management allocations to Xemac
CNBC Central bank collateral operation
CONV Depository receipt conversion
INTT Cash movement resulting from a change in traded interest pursuant to a
coupon rate adjustment.
OWNE Transfer of securities without matching to a Euroclear account or
external account transfer
OWNI Transfer of securities without matching to another CBL account or
internal account transfer
REDM Investment fund redemption settlement instruction
SUBS Investment fund subscription settlement instruction
TRAD Settlement of a trade
TURN Part of a back-to-back transaction.

CBF/LuxCSD  This field contains the transaction type as received on the original instruction.

usage:

Clearstream Banking
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Mandatory Sequence E Qualifier
:22F:  Settlement Transaction Condition Non-repeatable STCO
Settlement Details
Format: :4'c/[8c)/4!c
Usage: This field can contain one of the following code words:
BPSS For settlement instructions created as a result of a partial successful
REGL/BSSP buy-in
CEDE/IREL For a domestic transaction flagged for immediate release.
PHYS For physical domestic transactions.
NOMC For transactions flagged for opting-out of market claim and
transformations.
NPAR For instructions flagged for no partial settlement.
PART For instructions flagged for partial settlement
COEX/PARQ For instructions flagged for partial settlement with quantity
threshold.
COEX/PARC For instructions flagged for partial settlement with cash threshold.
TRAN For a transaction from a transformation.

CBL usage: INTS For instructions that were settled by the settlement internaliser/account
servicer (for example, custodian) in its own books and not through a
securities settlement system (for example, CSD system).

CBF/LuxCSD NACT For transactions that are not for accounting
usage:

J - Settlement Parties - mandatory, repeatable - SETPRTY

Mandatory Subsequence E1 Qualifier
:95a: Parties Repeatable See
Settlement Parties description
Formats: :95C::4!'c//2'a :95P::4!c//41a2ta2!lc[3!c] :95Q::4!c//4*35x
:95R::4!c/8c/34x
Usage:  All parties will be reported as received in the original instruction, as follows:
Qualifier Option and Meaning Qualifier Option and Meaning
DEAG P, Q, R  Delivering Agent PSET C,P,Q Place of Settlement
DECU P, Q, R  Deliverer's Custodian SELL P,Q, R Seller
DEIT-DEI2 P,Q,R  Deliverer's Intermediary 1-2
Mandatory Subsequence E1 Qualifier
:97a:  Safekeeping Account Repeatable SAFE
Settlement Parties
Formats: :97A::4!c//35x% :97B::4!c/[8c]/4!'c/35x
Usage: All parties’ safekeeping accounts are reported as received on the original instruction.
8 April 2024 Clearstream Banking

5-545-RAP/c-14

Xact via Swift User Guide



MT545 - Receive against payment confirmation

Mandatory Subsequence E1

:98a:  Processing Date Repeatable
Settlement Parties

Qualifier
PROC

Formats: :98A::4!'¢c//8!'n

Usage: This field contains the effective settlement date on which the transaction settled on the local
market. It is reported in the same sequence as the PSET.

Mandatory Subsequence E1
:70C:  Party Contact Narrative Repeatable
Settlement Parties

Qualifier
PACO

Formats: :4!c//4*35x

Usage: This field contains the Party Contact Narrative as received on the original instruction.

E - Amounts - mandatory, repeatable - AMT

Mandatory Subsequence E3 Qualifier
:17B:  Research Fee Flag Repeatable RSCH
Amounts

Format: :4lc//1'a Optional

Field purpose:  This field indicates whether the net proceeds include research fees for the transaction.

Usage: Flagis only to be used in a sequence E3 with settlement amount field :19A::ESTT//[N]3'a15d
as it indicates whether the net proceeds include research fees for the transaction.

Mandatory Subsequence E3 e
:19A:  Trade Amount Repeatable Qualifier
DEAL
Amounts
Format: :4!c//[N]3'alsd
Usage: This field contains the deal amount as received on the original instruction.
Mandatory Subsequence E3 Qualifier
:19A:  Settlement Amount Repeatable
ESTT
Amounts
Format: :4!c//[N]3'als5d
Usage: This field contains the amount of money paid in exchange for securities.
Mandatory Subsequence E3 .
:19A:  Research Fee Repeatable Qualifier
RSCH
Amounts

Format: :4!c//[N]3!lals5d

Usage: This field contains the charge or commission paid by the investor to a distributor,
intermediary or other service provider for the provision of financial research.
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Xact via Swift User Guide 5-545-RAP/c-15



Clearing and settlement reports

:98a:

Value Date/Time

Format: :4!1c//8!'n

Mandatory Subsequence
Repeatable
Amounts

E3 Qualifier

VALU

Usage: This field contains the value date with which the amount in field : 19A: (Settlement Amount] is

posted to the account.

Example of an MT545 Receive against payment confirmation

:16R: GENL

:20C: :SEME/ /1234567
:23G: NEWM

:98C: :PREP//20020422094320
:16R: LINK

:13A: :LINK//541

:20C: :RELA//REF123

:16S: LINK

:16S: GENL

:16R: TRADDET

:98A: :ESET//20020422
:98A: :SETT/ /20020422
:98A: :TRAD/ /20020417
:35B: ISIN FI0009000681
/XS/004174526

SHS NOKIA (EX NOKIA -A-)
:16S: TRADDET

:16R: FIAC
:36B::ESTT//UNIT/10000,
:97A: :SAFE/ /12345

:94F: : SAFE//CUST/MRITFIHH
:16S: FIAC

:16R: SETDET

:22F: :SETR//TRAD

:22F: :RTGS//YRTG

:16R: SETPRTY

:95P: : PSET//CEDELULL
:16S: SETPRTY

:16R: SETPRTY

:95R: : DEAG/CEDE /55555
:16S: SETPRTY

:16R: SETPRTY
:95Q: : SELL//BANK ABC LONDON
:16S: SETPRTY

:16R: AMT

:19A: :ESTT//EUR236226, 6
:98A: :VALU//20020422
:16S: AMT

:16S: SETDET

8 April 2024
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Customer's :20C::SEME reference of original MT541

Customer account
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MT546 - Overview
The following table lists the fields in a Deliver free confirmation (DF/c] via MT546:

Sequence Tag Field name Content/Options Qualifier Page

: : Start of Block GENL
:20C: Sender’s Reference :41c//16x SEME  5-546-DF/c-3

:23G: Function of the Message 4lc[/4!'c] - 5-546-DF/c-3
:98a: Preparation Date/Time Option Aor C PREP  5-546-DF/c-3
: Partial Settlement Indicator :41c/[8cl/4lc PARS  5-546-DF/c-3

Start of Block LINK

:13a: Linked Transaction Option Aor B LINK  5-546-DF/c-4
Client’s Collateral Instruction i

20C: Raference :4lc//16x CLCI 5-546-DF/c-4
Client's Triparty Collateral Transaction |

20C: Roference :4lc//16x CLTR  5-546-DF/c-4

Counterparty Market Infrastructure

20¢ Transaction ldentification 4lc//16x CMIT 5-546-DF/c-4
:20C: Collateral Reference :41c//16x COLR  5-546-DF/c-4
:20C: Common Reference :41c//16x COMM  5-546-DF/c-5
:20C: Corporate Action Reference :41c//16x CORP  5-546-DF/c-5
Market Infrastructure Transaction .
20C Identification :4lc//16x MITI 5-546-DF/c-5
:20C: Processor Transaction Identification :4!c//16x PCTI 5-546-DF/c-5
:20C: Pool Reference :41c//16x POOL  5-546-DF/c-5
:20C: Related Reference :41c//16x RELA  5-546-DF/c-5
Triparty-Agent's/Service-Provider’'s | e B
20¢ Collateral Transaction Reference sdtc//l6x TCTR  5-546-DF/c-5
Triparty-Agent's/Service-Provider’'s | 5 AE e
20¢ Collateral Instruction Reference 4lc//l6x TRCI 5-546-DF/c-6
:20a: Deal Reference Option Cor U TRRF  5-546-DF/c-6

End of Block LINK

End of Block GENL

Start of Block TRADDET
Place of Clearing :4la2la2lc[3!c] CLEA 5-546-DF/c-6

:94L: Place of Clearing :4!c//18!c2!n CLEA  5-546-DF/c-6
:94L: Place of Trade :4!1c//18!c2!n TRAD 5-546-DF/c-6
:94B: Place of Trade :41c/[8c]/4'c[30x] TRAD 5-546-DF/c-6
:98a: Effective Settlement Date/Time Option A, BorC ESET  5-546-DF/c-7
:98a: Settlement Date/Time Option A, BorC SETT  5-546-DF/c-7
:98a: Trade Date/Time Option A,B,Cor E TRAD  5-546-DF/c-7
Clearstream Banking 8 April 2024
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Sequence Tag Field name Content/Options Qualifier Page

:90a: Price Option Aor B DEAL  5-546-DF/c-7
:35B: ldentification of Financial Instrument %if;l;)l(]!elz rel - 5-546-DF/c-8
Start of Block FIA
:98A: Coupon Date :4'c//8!n COUP  5-546-DF/c-8
:13a: Coupon Number Option Aor B COUP  5-546-DF/c-8
End of Block FIA
Priority Indicator :41c/[8c]l/4!c PRIR 5-546-DF/c-8
:22F: Trade Transaction Condition Indicator :4!c/[8c]/4!c TTCO  5-546-DF/c-8
. . Settlement Instruction Processing .
(70E: Narrative :41c//10*35x% SPRO  5-546-DF/c-9
End of Block TRADDET
Start of Block FIAC
:36p: Quantity of Financial Instrument c41c//41c/15d ESTT  5-546-DF/c-9
= Settled —
. . Quantity of Financial Instrument . e B
:36B: previously Settled :4lc//41c/15d PSTT  5-546-DF/c-9
. . Quantity of Financial Instrument . e _
:36B: Remaining to be Settled :4lc//41c/15d RSTT  5-546-DF/c-9
:19A: Previously Settled Amount :4!c//[N]13'alsd PSST  5-546-DF/c-9
:19A: Remaining Settlement Amount :4!c//[N]13'alsd RSST  5-546-DF/c-10
:97a: Safekeeping Account Option Aor B SAFE  5-546-DF/c-10
:94a: Place of Safekeeping Option Bor F SAFE  5-546-DF/c-10

End of Block FIAC

Start of Block SETDET
: : Beneficial Ownership Override Indicator :4!c/[8c]/4!c 5-546-DF/c-10
:22F: Repurchase Type Indicator :4lc/[8cl/4!c REPT  5-546-DF/c-10

. . Securities Real Time Gross Settlement | e _

122F: | ool :4'c/[8cl/4lc RTGS  5-546-DF/c-11
:22F: Type of Settlement Transaction :4!c/[8c]/4lc SETR  5-546-DF/c-11
:22F: Settlement Transaction Condition :4!c/[8c]/4lc STCO  5-546-DF/c-12

: Start of Block SETPRTY
95a: Parties OptionC, P, QorR 5-546-DF/c-12

:97a: Safekeeping Account Option Aor B SAFE  5-546-DF/c-12
:98a: Processing Date Option Aor C PROC  5-546-DF/c-13
:70C: Party Contact Narrative :41c//4*%35x PACO 5-546-DF/c-13

End of Block SETPRTY

End of Block SETDET
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MT546 - Field specifications

MT546 contains data fields for a Deliver free confirmation as described below.

A - General Information - mandatory, non-repeatable - GENL

Mandatory Sequence A Qualifier
:20C: Sender’s Reference Non-repeatable
. SEME
General Information
Format: :4'c//16x
Usage: This field contains the reference number assigned to the transaction, including market
claims and transformations.
] Mandatory Sequence A Qualifier
:23G:  Function of the Message Non-repeatable i
General Information
Format: 4lc[/4!c]
Usage:  Only the function “"NEWM" is provided. The copy subfunction ("COPY"] is reported in the case
of multi-address reporting.
Mandatory Sequence A Qualifier
:98a:  Preparation Date /Time Non-repeatable
. PREP
General Information
Format: :98C::4!c//8!'n6!n
Usage: This field contains the date and time at which the message was prepared.
Mandatory Sequence A Qualifier
:22F:  Partial Settlement Indicator Non-repeatable
. PARS
General Information
Format: :4!c/[8cl/4!c
Usage: On confirmations for partial settlement transactions, this field contains one of the following
code words, as appropriate:
PAIN part of the instruction remains unsettled; sent in the first message (there may
be more than one) confirming the partial settlement of an instruction.
PARC this is the final part of the partial settlement; sent in the last message to
confirm the settlement of the remaining part.
Clearstream Banking 8 April 2024
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M - Linkages - mandatory, repeatable - LINK

Mandatory Subsequence A1 lifi
:13a:  Linked Transaction Repeatable 0u|_a||\lul<er
Linkages
Usage: This field contains the Swift message type of the original instruction.
For option A possible values are:
540, 541, 542 and 543 (Swift ISO 15022 message type])
For option B possible values are:
sese.023 from DCP and sese.032 from T2S (Swift ISO 20022 message type)
For CBF instructions the reference owner BIC of the T2S Actor Reference is shown by using
the DSS "DAKV". It is used together with the reference PCTI, RELA, POOL in the linkage
sequence.
Example:
:16R: LINK
:13B: : LINK/DAKV/EUXCDEFFCCP
:20C: :PCTI//ALM1307M861788
:16S:LINK
Mandatory Subsequence A1 Qualifier
:20C:  Client’s Collateral Instruction Reference Repeatable cLCl
Linkages

Format:

CBL/CBF usage:

:4lc//1l6x

This reference will be reported back on Triparty Collateral Management settlement
instructions as received on MT527.

:20C:  Client's Triparty Collateral Transaction Mandatory Subsequence A1 Qualifier
Reference Repeatable CLTR
e Linkages
Format: 14lc//leéx
CBL/CBF usage::  This field contains the customer’s collateral management transaction reference.
:20C:  Counterparty Market Infrastructure Transaction | Mandatory Subsequence Al Qualifier
Identification Repeatable cMIT
Linkages
Format: :4lc//1leéx
CBF/LuxCSD  This field contains the identification of a counterparty transaction assigned by a market
usage: infrastructure other than a central securities depository, for example, TARGET2-Securities.
This field allows an MITI reference to be indicated on both client/counterparty side.
Mandatory Subsequence A1 Qualifier
:20C:  Collateral Reference Repeatable
. COLR
Linkages

CBL usage only:

8 April 2024
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This field contains the reference assigned to a collateral transaction linked to the settlement
instruction.
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Mandatory Subsequence A1 Qualifier
:20C: Common Reference Repeatable COMM
Linkages
Format: :4lc//1l6x
Usage: This field contains the common reference as received in the original instruction.
Mandatory Subsequence A1 Qualifier
:20C:  Corporate Action Reference Repeatable CORP
Linkages
Format: :4lc//1lex
Usage: This field contains the corporate action event reference from which the movement originated.
Mandatory Subsequence A1 Qualifier
:20C:  Market Infrastructure Transaction Identification | Repeatable MIT]
Linkages
Format: :4!c//1léx
Usage: This field contains the T2S instruction reference.
Mandatory Subsequence A1 Qualifier
:20C:  Processor Transaction Identification Repeatable PCTI
Linkages
Format: :4lc//16x
Usage: For market claims and transformations, this field contains the SEME of the newly generated
settlement instruction.
CBF/LuxCSD  This field contains the T2S Actor Reference as received in the original instruction.
usage:
Mandatory Subsequence A1 Qualifier
:20C:  Pool Reference Repeatable POOL
Linkages
Format: :4!c//1léx
Usage: This field contains the customer’s Pool reference number.
Mandatory Subsequence A1 ies
Liff
:20C:  Related Reference Repeatable Ql;gaE;_IAer
Linkages
Format: :4!c//16x
Usage: This field contains either the customer's original Sender’s Reference or, if the transaction
was not initiated by the customer, the code word “NONREF".
:20C:  Triparty-Agent’s/Service-Provider’s Collateral ;‘::::tt:;a’es"bseq”e“ce A1 Qualifier
Transaction Reference Linkages TCTR
Format: :4lc//16x
CBL/CBF usage: This field contains the collateral management transaction reference.
Clearstream Banking 8 April 2024
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:20C:  Triparty-Agent’s/Service-Provider’s Collateral :::::tt:l:ly:"bseque"ce Al Qualifier
Instruction Reference Linkages TRCI

Format: :4lc//1l6x

CBL/CBF usage: This field contains the Clearstream’s reference of the Triparty Collateral Management

instruction.
Mandatory Subsequence A1 Qualifier
:20a:  Deal Reference Repeatable TRRE
Linkages
Format: :20C::4'c//16x :20U::4!¢c//52x
Usage: This field contains the deal reference as received in the original instruction.
B - Trade Details - mandatory, non-repeatable - TRADDET
Mandatory Sequence B Qualifier
:94H:  Place of Clearing Non-repeatable CLEA
Trade Details
Format: :94H::41a2'a2!c[3!c]
Usage: This field contains the place of clearing as specified in the original instruction.
Mandatory Sequence B Qualifier
:94B: Place of Trade Non-repeatable TRAD
Trade Details
Format: :41c/[8c]/4'c[30x] or, if the Market Identifier Code (MIC) is used: :4!c/4!c/4!c

Usage: This field contains the place the order was traded.

Note: The place of trade can be used to indicate the Market Identifier Code (MIC]. This
information is relevant in case of cash penalties where a reduced rate can be applied in case
the market is an SME growth market.

In order to indicate the MIC, the Data Source Scheme (DSS) should not be present and the
place code should be "EXCH" followed by the narrative mentioning the MIC:
“TRAD//EXCH/Narrative (MIC)"

Mandatory Sequence B
:94L:  Place of Clearing Non-repeatable
Trade Details

Qualifier
CLEA

Format: 4'c//18!c2!n Optional

CBL usage:  Customers can input up to two places of clearing. Field must not be present more than twice
in the sequence.

Mandatory Sequence B
:94L: Place of Trade Non-repeatable
Trade Details

Qualifier
TRAD

Format: :4!1c//18!c2!n Optional

CBL usage:  Customers can input up to two places of trade. Field must not be present more than twice in
the sequence.

8 April 2024 Clearstream Banking
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Mandatory Sequence B Qualifier
:98a: Effective Settlement Date/Time Non-repeatable
. ESET
Trade Details
Format: :98A::4!c//8!'n (CBL only) :98C::4!c//8!n6!n (CBF/LuxCSD only)

Field purpose:  This field contains the date on which the transaction was booked. For domestic transactions,
if the confirmation is received after the close of business day, the date reported in this field
may differ from the effective settlement date on the local market as indicated in field

:98A::PROC.
Mandatory Sequence B .
s Qualifier
:98a:  Settlement Date/Time Non-repeatable SETT
Trade Details
Format: :98A::4!c//8!n
Field purpose:  This field contains the transaction’s requested settlement date.
Mandatory Sequence B Qualifier
:98a: Trade Date/Time Non-repeatable
T - TRAD
rade Details
Format: :98A::4!c//8!n
Field purpose:  This field contains the transaction’'s trade date when provided.
Mandatory Sequence B e
:90a: Price Non-repeatable QllljaElXI'_er
Trade Details
Format: ::90A::4!'c//4!'c/[N]15d :90B::4!c//4'c/3'albd
Field purpose:  This field contains the deal price as received in the original instruction.
Usage: In option A, Percentage Type Code with the following codes:
DISC Discount price expressed as the number of percentage points below par,
for example, a discount price of 2% equals a price of 98 when par is 100.
NEGA Negative Actual Amount. Price must be interpreted as a negative amount
of currency per unit or per share.
PRCT Percentage price expressed as a percentage of par.
PREM Premium price expressed as the number of percentage points above par,
for example, a premium price of 2% equals a price of 102 when par is 100.
YIEL Yield Price expressed as a yield.
In option B, Amount Type Code must contain one of the following codes:
ACTU Actual Amount Price expressed as an amount of currency per unit or per
share.
DISC Discount Price expressed as a discount amount.
NEGA Negative Actual Amount. Price must be interpreted as a negative amount
of currency per unit or per share.
PREM Premium Price expressed as a premium.
Clearstream Banking 8 April 2024
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Mandatory Sequence B

e - . . Qualifi
:35B: Identification of Financial Instrument Settled Non-repeatable uatier
Trade Details
Format: [ISINl'!el2!c]
[4%35%]

CBL usage: This field contains the ISIN and the Common Code in two subfields:
e Subfield 1 contains the ISIN.
e Subfield 2 contains the Common Code on the first line in the format /XS/9!n.

e Subfield 2 contains the description of the financial instrument, starting on the 2nd line.
CBF/LuxCSD  This field contains the ISIN and the description of the financial instrument in two subfields:

usage: e Subfield 1 contains the ISIN.

e Subfield 2 contains the description of the financial instrument, starting on the 2nd line.

J - Financial Instrument Attributes - optional, non-repeatable - FIA

Optional Subsequence B1 Qualifier

:98A:  Coupon Date Non-repeatable COUP
Financial Instrument Attributes

Format: :41c//8!n
Field purpose:  This field contains the date of the next coupon payment.

Optional Subsequence B1 Qualifier

:13a:  Coupon Number Non-repeatable COUP
Financial Instrument Attributes

Format: :4lc//3'c

Field purpose:  This field contains the coupon number of the next coupon attached to the financial

instrument.
Optional Subsequence B1 Qualifier
:22F:  Priority Indicator Non-repeatable PRIR
Financial Instrument Attributes
Format: :41c/[8cl/4'c
Field purpose:  This field specifies the priority the customer wants to attach to the instruction.
CBL usage: This field contains one of the following values:
e 0001 High Priority
e 0002 Normal Priority
Mandatory Sequence B
. . . Non-repeatable Qualifier
:22F:  Trade Transaction Condition Indicator Trade Details TTCO
(resumed after B1)
Format: t4!c/[8cl/4lc
CBF/LuxCSD  This field contains one of the following code words, as appropriate:
usage: CCPN trade executed cum coupon
XCPN trade executed ex-coupon
8 April 2024 Clearstream Banking
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Mandatory Sequence B
:70E:  Settlement Instruction Processing Narrative ?:a"(;g%p;zt“a:le an;)linéer
(resumed after B1)
Format: :4!c//10*35x%
Usage: This field may contain additional details about the transaction.
For market claims and transformations, this field is enriched at the beginning of the last tine
with the SEME reference of the original instruction subject to the market claim or
transformation:
e "TR";
e Space;
e SEME reference of the original instruction;
.
CBLusage: This field may contain the following code word:

IDAY Input date for non-cleared Stock Exchange instructions.

g - Financial Instrument/Account - mandatory, non-repeatable - FIAC

Mandatory Sequence C Qualifier
:36B:  Quantity of Financial Instrument Settled Non-repeatable ESTT
Financial Instrument/Account
Format: :4!c//4!c/15d
Field purpose:  This field contains the quantity of financial instrument received.
: : - : Mandatory Sequence c ier
:36B:  Quantity of Financial Instrument Previously Repeatable Qualifier
Settled Financial Instrument/Account PSTT
Format: :4!c//4!c/15d

Field purpose:

For partial settlement transactions, this field contains the total quantity of financial
instrument previously delivered. This field is not present on the first partial settlement.

Mandatory Sequence c

:36B:  Quantity of Financial Instrument Remaining to be R Qualifier
epeatable RSTT
Settled Financial Instrument/Account
Format: :4lc//41c/15d

Field purpose:

For partial settlement transactions, this field contains the total quantity of financial
instrument remaining to be delivered. This field is not present on the final partial settlement.

Mandatory Sequence C Qualifier
:19A:  Previously Settled Amount Repeatable PSTT
Financial Instrument/Account
Format: :4!c//[N]3!alsd
Usage: For partial settlement transactions, this field contains the amount of money previously paid.

Clearstream Banking
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Mandatory Sequence Cc
:19A: Remaining Settlement Amount Repeatable
Financial Instrument/Account

Qualifier
RSTT

Format: :4!c//[N]3'alsd

Usage: For partial settlement transactions, this field contains the amount of money remaining to be
paid. This field is not present on the final partial settlement.

Mandatory Sequence Cc Qualifier
:97a:  Safekeeping Account Non-repeatable
R g SAFE
Financial Instrument/Account
Format: :97A::4!c//35x
Usage: This field contains the customer account number.
Mandatory Sequence Cc .
. Qualifier
:94a:  Place of Safekeeping Non-repeatable
- . SAFE
Financial Instrument/Account

Format: :94F::4c//4c/4'a2'a2!lc[3!c]

Usage: This field contains one of the following code words followed by a BIC as indicated:

CUST followed by the BIC of CBL's common or specialised depository for securities
deposited with other than CBL’s domestic depository;

ICSD followed by CEDELULL
NCSD followed by the BIC of the local CSD for securities deposited with

Clearstream’s domestic depository.

E - Settlement Details - mandatory, non-repeatable - SETDET

Mandatory Sequence E Qualifier
:22F:  Beneficial Ownership Override Indicator Non-repeatable BENE
Settlement Details
Format: :4!c/[8c]l/4!c Optional
CBL usage: Transactions are, by default, considered to entail a change in beneficial ownership. If
there is no change in beneficial ownership, this field must contain the code word
“NBEN".

This field is required on some domestic markets. For details specific to each country,
please refer to the Market Link Guide.

Optional Sequence E
:22F:  Repurchase Type Indicator Non-repeatable
Repo Details

Qualifier
REPT

Format: :41c/[8cl/4!lc

CBLusage only:  When the transaction relates to a triparty collateral management transaction (that is, with
:22F::SETR//COLI, COLO, TRPO or TRVO), this field contains one of the following code
words:

CEDE/REPC the closing leg of a triparty collateral management transaction
CEDE/REPO the opening leg of a triparty collateral management transaction
TOPU a triparty collateral management top-up

8 April 2024 Clearstream Banking
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:22F:  Securities Real Time Gross Settlement Indicator | Non-repeatable

Format:

MTbh46 - Deliver free confirmation

Mandatory Sequence E Qualifier

Settlement Details RTGS

:4'c/[8cl/4!'c

CBL usage only:  For internal and Bridge transactions, this field contains one of the following code words:

NRTG the transaction was excluded from the optional settlement period
YRTG the transaction was included in the optional settlement period
Mandatory Sequence E Qualifier
:22F:  Type of Settlement Transaction Non-repeatable SETR
Settlement Details

Usage: The following transaction types are reported:

BSBK

BYIY

CLAI

COLI

COLO
REGL/BSSP

REPU
RVPO
SBBK
SECB
SECL
SWIF
SWIT
TRPO
TRVO

Buy Sell Back relates to buy sell back transaction

Buy in

Transaction resulting from a market claim or reverse market claim
Collateral In - held by collateral receiver

Collateral Out - held by collateral giver

For re-instructions of a settlement instruction after a partially successful
buy-in to benefit from such exemption.

Domestic repo

Domestic reverse

Sell Buy Back relates to sell buy back transaction

Securities borrowing

Securities lending

Redemption leg of an investment fund to switch settlement instruction
Subscription leg of an investment fund to switch settlement instruction
Triparty repurchase agreement (reported to collateral giver)

Triparty reverse repurchase agreement (reported to collateral receiver)

CBLusage: The following transaction types are reported:

Clearstream Banking
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CEDE/AUTC
CEDE/BLOK
CEDE/CORP
CEDE/DTCY
CEDE/EXCO
CEDE/EXNO
CEDE/MTCH
CEDE/PREA
CEDE/SENO
CEDE/SEPD
CEDE/XMAC
CNBC
CONV

INTT

OWNE
OWNI
REDM
SUBS

TRAD
TURN

Settlement confirmation

Blocking/unblocking for a corporate action or other purpose
Re-instruction from a transformation caused by a corporate action
DTC affirmation

Eurex collateral

Eurex exercise

Temporary matching instruction

Matching purposes

German Stock Exchange trade

German Stock Exchange trade with partial delivery

Triparty collateral management allocations to Xemac

Central bank collateral operation

Depository receipt conversion

Cash movement resulting from a change in traded interest pursuant to a
coupon rate adjustment.

Transfer of securities without matching to a Euroclear account or
external account transfer

Transfer of securities without matching to another CBL account or
internal account transfer

Investment fund redemption settlement instruction

Investment fund subscription settlement instruction

Settlement of a trade

Part of a back-to-back transaction.
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Mandatory Sequence E Qualifier
:22F:  Settlement Transaction Condition Non-repeatable STCO
Settlement Details
Format: :4!c/[8c)/4!c
Usage: This field can contain one of the following code words:
BPSS For settlement instructions created as a result of a partial successful

REGL/BSSP buy-in
CEDE/IREL For a domestic transaction flagged for immediate release.

DLWM For own account transfer transactions.

PHYS For physical domestic transactions.

NOMC For transactions flagged for opting-out of market claim and
transformations.

NPAR For instructions flagged for no partial settlement.

PART For instructions flagged for partial settlement

COEX/PARQ For instructions flagged for partial settlement with quantity
threshold.

COEX/PARC For instructions flagged for partial settlement with cash threshold.

TRAN For a transaction from a transformation.

CBL usage: INTS For instructions that were settled by the settlement internaliser/account

servicer (for example, custodian) in its own books and not through a
securities settlement system (for example, CSD system).

CBF/LuxCSD NACT For transactions that are not for accounting
usage:

J - Settlement Parties - mandatory, repeatable - SETPRTY

Mandatory Subsequence E1 Qualifier
:95a: Parties Repeatable See
Settlement Parties description
Formats: :95C::4!c//2'a :95P::4!c//4'a2la2!lc[3!c] :95Q::4!'¢c//4*%35x%

:95R::4!c/8c/34x

Usage:  All parties will be reported as received in the original instruction, as follows:

Qualifier Option and Meaning Qualifier Option and Meaning
BUYR P,Q,R Buyer REAG P,Q,R Receiving Agent
PSET C,P,Q Place of Settlement RECU P,Q, R Receiver's Custodian

REIT-REI2 P,Q,R  Receiver's Intermediary 1-2

Mandatory Subsequence E1 Qualifier

:97a:  Safekeeping Account Repeatable SAFE
Settlement Parties

Formats: :97A::4!c//35x% :97B::4!c/[8c]/4!'c/35x

Usage: All parties’ safekeeping accounts are reported as received in the original instruction.
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:98a:

:70C:

MTbh46 - Deliver free confirmation

Mandatory Subsequence E1

Processing Date Repeatable
Settlement Parties

Qualifier
PROC

Formats: :98A::4!'¢c//8!'n

Usage: This field contains the effective settlement date on which the transaction settled on the local
market. It is reported in the same sequence as the PSET.

Mandatory Subsequence E1
Party Contact Narrative Repeatable
Settlement Parties

Qualifier
PACO

Formats: :4!c//4*35x

Usage: This field contains the Party Contact Narrative as received on the original instruction.

Example of an MT546 Deliver free confirmation

:16R: GENL

:20C::SEME//1234567

:23G: NEWM

:98C: :PREP//20020423051627

:16R: LINK

:13A::LINK//542 Customer's :20C::SEME reference of original MT542
:20C: :RELA//TAV8211015-A00

:16S: LINK

:16S: GENL

:16R: TRADDET

:98A::ESET//20020423
:98A::SETT//20020423
:98A::TRAD//20020418

:35B: ISIN FR0O005059003
/XS/012993579

WAR SOC.GEN. (CALL BRIDGESTONE/ST.18
00) 291102

:16S: TRADDET

:16R: FIAC

:36B::ESTT//UNIT/1000,
:97A::SAFE//12345 Customer account
:94F: :SAFE//CUST/SGABLULL

:16S: FIAC

:16R: SETDET

:22F: :SETR//TRAD

:22F: :RTGS//YRTG

:16R: SETPRTY

:95R: : REAG/CEDE/33333

:16S: SETPRTY

:16R: SETPRTY

:95P: : PSET//CEDELULL

:16S: SETPRTY

:16S: SETDET

Clearstream Banking 8 April 2024
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MT547 - Deliver against payment confirmation

MT547 - Overview
The following table lists the fields in a Deliver against payment confirmation (DAP/c] via MT547:

Sequence

Clearstream Banking

Tag

Field name

: Start of Block

:94B:
:94L:
:94L:
:98a:
:98a:

Xact via Swift User Guide

: Sender’s Reference

Function of the Message
Preparation Date/Time
Partial Settlement Indicator

: Start of Block

Linked Transaction

Client’s Collateral Instruction
Reference

Client's Triparty Collateral Transaction

Reference
Counterparty Market Infrastructure

* Transaction ldentification

Collateral Reference
Common Reference
Corporate Action Reference

Market Infrastructure Transaction
Identification

Processor Transaction Identification
Pool Reference
Related Reference

. Triparty-Agent’s/Service-Provider's

Collateral Transaction Reference

. Triparty-Agent’s/Service-Provider's

Collateral Instruction Reference
Deal Reference
End of Block

End of Block

Start of Block

Place of Clearing

Place of Trade

Place of Clearing

Place of Trade

Effective Settlement Date/Time
Settlement Date/Time

Content/Options

GENL
:4lc//16x
4'c[/4'c]
OptionAorC
:41c/[8cl/blc

LINK
Option AorB

:4lc//1l6x
:4lc//16x

t4lc//1l6x

:4lc//1l6x
:4lc//1l6x
:4lc//1l6x

:4lc//1l6x

:4lc//16x
:4lc//16x
:4lc//16x

:4lc//16x

:41c//16x

Option C or U
LINK

GENL

TRADDET
:4'a2!la2!lc[3!c]
:41c/[8c]/4'c[30x]
:41c//18!c2!n
:41c//18!'c2!n
Option A,Bor C

Option A,Bor C

Qualifie

SEME

PREP
PARS

LINK
CLCI

CLTR

CMIT

COLR
COMM
CORP

MITI

PCTI
POOL
RELA

TCTR

TRCI
TRRF

CLEA
TRAD
CLEA
TRAD
ESET
SETT

Page

5-547-DAP/c-4
5-547-DAP/c-4
5-547-DAP/c-4
5-547-DAP/c-4

5-547-DAP/c-5
5-547-DAP/c-5

5-547-DAP/c-5

5-547-DAP/c-5

5-547-DAP/c-5
5-547-DAP/c-6
5-547-DAP/c-6
5-547-DAP/c-6
5-547-DAP/c-6
5-547-DAP/c-6
5-547-DAP/c-6
5-547-DAP/c-6

5-547-DAP/c-7
5-547-DAP/c-7

5-547-DAP/c-7
5-547-DAP/c-7
5-547-DAP/c-7
5-547-DAP/c-7
5-547-DAP/c-8
5-547-DAP/c-8
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Sequence Tag Field name Content/Options Qualifie Page
:98a: Trade Date/Time Option A, B, Cor E TRAD 5-547-DAP/c-8
:90a: Price Option Aor B DEAL  5-547-DAP/c-8
:35B: Identification of Financial Instrument {if?gi; elztel - 5-547-DAP/c-9
Start of Block FIA
:98A: Coupon Date :4'c//8!n COUP  5-547-DAP/c-9
:13a: Coupon Number Option Aor B COUP 5-547-DAP/c-9

End of Block FIA

Priority Indicator :4lc/[8cl/4lc 5-547-DAP/c-9
:22F: Trade Transaction Condition Indicator :4!c/[8c]/4!c TTCO 5-547-DAP/c-9

Settlement Instruction Processing .41¢//10%35x SPRO  5-547-DAP/c-10

Narrative
End of Block TRADDET

:70E:

: Start of Block FIAC

:368; guantity of Financial Instrument t41c//41c/15d ESTT 5-547-DAP/c-11
:36B: Sﬁjﬂgsysf;gmgg'al Instrument ;41c//41c/15d PSTT  5-547-DAP/c-11
:36p; Quantity of Financial Instrument calc//41c/15d RSTT  5-547-DAP/c-11
~=——= Remaining to be Settled —_—
:192: Previously Settled Amount :4!1c//[N]3talbd PSST 5-547-DAP/c-11
:19A: Remaining Settlement Amount :4!c//[N]3!albd RSST 5-547-DAP/c-11
:97A: Cash Account :4!c//35x CASH 5-547-DAP/c-11
:97A: Safekeeping Account Option Aor B SAFE 5-547-DAP/c-11
:94a: Place of Safekeeping Option Bor F SAFE 5-547-DAP/c-12

End of Block FIAC

: Start of Block SETDET
Beneficial Ownership Override Indicator :4!c/[8c]/4!c

5-547-DAP/c-12

:22F: Repurchase Type Indicator :41c/[8cl/4!lc REPT 5-547-DAP/c-12
L 20F: Sequrities Real Time Gross Settlement 4lc/8c]/4lc RTGS 5-547-DAP/c-12
=== Indicator —_—
:22F: Type of Settlement Transaction :41c/[8c]/4!'c SETR 5-547-DAP/c-13

: Settlement Transaction Condition :41c/[8c]/4'c STCO 5-547-DAP/c-14

Start of Block SETPRTY

:95a: Parties Option C, P,QorR 5-547-DAP/c-14
:97a: Safekeeping Account Option Aor B SAFE 5-547-DAP/c-14
:98a: Processing Date Option Aor C PROC 5-547-DAP/c-14
:70C: Party Contact Narrative :41c//4*35x% PACO 5-547-DAP/c-15

End of Block SETPRTY
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Sequence Tag Field name Content/Options Qualifie Page

Start of Block AMT
:17B: Research Fee Flag :4lc//1'a RSCH 5-547-DAP/c-15

:19A: Trade Amount :41c//[N]3'albd DEAL 5-547-DAP/c-15
:19A: Settlement Amount :41c//[N]3'albd ESTT 5-547-DAP/c-15
:19A: Research Fee :4!c//[N]3!albd RSCH 5-547-DAP/c-15
:98a: Value Date/ Time OptionAor C VALU 5-547-DAP/c-16

End of Block AMT

End of Block SETDET
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MT547 - Field specifications

MT547 contains data fields for a Deliver against payment confirmation as described below.

A - General Information - mandatory, non-repeatable - GENL

Mandatory Sequence A Qualifier

:20C: Sender’s Reference Non-repeatable
. SEME
General Information

Format: :4lc//16x

Usage: This field contains the reference number assigned to the transaction, including market
claims and transformations.

Mandatory Sequence A

:23G:  Function of the Message Non-repeatable
General Information

Qualifier

Format: 41c[/4!c]

Usage:  Only the function "NEWM" is provided. The copy subfunction ("COPY") is reported in the case
of multi-address reporting.

Mandatory Sequence A Qualifier

:98a:  Preparation Date /Time Non-repeatable PREP
General Information

Format: :98C::4!c//8!'n6!n
Usage: This field contains the date and time at which the message was prepared.

Mandatory Sequence A Qualifier

:22F:  Partial Settlement Indicator Non-repeatable PARS
General Information

Format: :4!lc/[8c]/4!'c

Usage:  On confirmations for partial settlement transactions, this field contains one of the following
code words, as appropriate:
PAIN part of the instruction remains unsettled; sent in the first message (there
may be more than one) confirming the partial settlement of an instruction.

PARC this is the final part of the partial settlement; sent in the last message to
confirm the settlement of the remaining part.
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M - Linkages - mandatory, repeatable - LINK

Mandatory Subsequence A1 lifi
:13a:  Linked Transaction Repeatable QuLTr\:p;er
Linkages
Usage: This field contains the Swift message type of the original instruction.
For option A possible values are:
540, 541, 542 and 543 (Swift ISO 15022 message type)
For option B possible values are:
sese.023 from DCP and sese.032 from T2S (Swift ISO 20022 message type)
For CBF instructions the reference owner BIC of the T2S Actor Reference is shown by using
the DSS "DAKV". It is used together with the reference PCTI, RELA, POOL in the linkage
sequence.
Example:
:16R:LINK
:13B: : LINK/DAKV/EUXCDEFFCCP
:20C::PCTI//ALM1307M861788
:16S:LINK
Mandatory Subsequence A1 Qualifier
:20C:  Client’s Collateral Instruction Reference Repeatable cLel
Linkages

Format:

CBL/CBF usage:

:4lc//16x

This reference will be reported back on Triparty Collateral Management settlement
instructions as received on MT527.

:20C: Client's Triparty Collateral Transaction Mandatory Subsequence A1 Qualifier
Ref Repeatable CLTR
ererence Linkages
Format: :4!c//1léx
CBL/CBF usage: This field contains the customer's collateral management transaction reference.
:20C:  Counterparty Market Infrastructure Transaction | Mandatory Subsequence Al Qualifier
Identification Repeatable CMIT
Linkages
Format :4!c//1l6éx
CBF/LuxCSD  This field contains the identification of a counterparty transaction assigned by a market
usage: infrastructure other than a central securities depository, for example, TARGET2-Securities.
This field allows an MITI reference to be indicated on both client/counterparty side.
Mandatory Subsequence A1 Qualifier
:20C:  Collateral Reference Repeatable
. COLR
Linkages

CBL usage only:

Clearstream Banking
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This field contains the reference assigned to a collateral transaction linked to the settlement
instruction. (please check usage)
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Mandatory Subsequence A1 Qualifier
:20C: Common Reference Repeatable COMM
Linkages
Format: :4lc//1l6x
Usage: This field contains the common reference as received in the original instruction.
Mandatory Subsequence A1 Qualifier
:20C:  Corporate Action Reference Repeatable CORP
Linkages
Format: :4lc//1l6x
Usage: This field contains the corporate action event reference from which the movement originated.
Mandatory Subsequence A1 Qualifier
:20C:  Market Infrastructure Transaction Identification | Repeatable MITI
Linkages
Format: t4lc//16x
Usage: This field contains the T2S instruction reference.
Mandatory Subsequence A1 Qualifier
:20C:  Processor Transaction Identification Repeatable PCT]
Linkages
Format: :4lc//16x
Usage: For market claims and transformations, this field contains the SEME of the newly generated
settlement instruction.
CBF/LuxCSD  This field contains the T2S Actor Reference as received in the original instruction.
usage:
Mandatory Subsequence A1 Qualifier
:20C:  Pool Reference Repeatable POOL
Linkages
Format: t4lc//16x
Usage: This field contains the customer’s Pool reference number.
Mandatory Subsequence A1 Qualifier
:20C: Related Reference Repeatable RELA
Linkages
Format: :4lc//16x
Usage: This field contains either the customer’s original Sender’s Reference or, if the transaction
was not initiated by the customer, the code word "NONREF".
:20C:  Triparty-Agent’s/Service-Provider’s Collateral r:“::tt:l:lyes"bseq“ence Al Qualifier
Transaction Reference Linﬁ(ages TCTR

Format:

CBL/CBF usage:

8 April 2024
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This field contains the CBL collateral management transaction reference.
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:20C:  Triparty-Agent’s/Service-Provider’s Collateral :::::tt:;{:”bseq”e"ce Al Qualifier
Instruction Reference Linkages TRCI

Format: :4!lc//16x

CBL/CBF usage: This field contains the Clearstream’s reference of the Triparty Collateral Management

instruction.
Mandatory Subsequence A1 Qualifier
:20a:  Deal Reference Repeatable TRRF
Linkages
Format: :20C::4'c//16x :20U::4!c//52x
Usage: This field contains the deal reference as received in the original MT543.
B - Trade Details - mandatory, non-repeatable - TRADDET
Mandatory Sequence B Qualifier
:94H:  Place of Clearing Non-repeatable CLEA
Trade Details
Format: :94H::4'a2'a2!c[3!c]
Usage: This field contains the place of clearing as specified in the original MT543.
Mandatory Sequence B .
:94B:  Place of Trade Non-repeatable Ql;;l:[l)er
Trade Details
Format: :4!c/[8c]/4!c[30x] or, if the Market Identifier Code (MIC) is used: :4!c/4!c/4!c

Usage: This field contains the place the order was traded.

Note: The place of trade can be used to indicate the Market Identifier Code (MIC). This
information is relevant in case of cash penalties where a reduced rate can be applied in case
the market is an SME growth market.

In order to indicate the MIC, the Data Source Scheme (DSS]) should not be present and the
place code should be "EXCH” followed by the narrative mentioning the MIC:
“TRAD//EXCH/Narrative (MIC)".

Mandatory Sequence B
:94L:  Place of Clearing Non-repeatable
Trade Details

Qualifier
CLEA

Format: 41c//18!c2!n Optional

CBLusage: Customers can input up to two places of clearing. Field must not be present more than twice
in the sequence.

Mandatory Sequence B
:94L: Place of Trade Non-repeatable
Trade Details

Qualifier
TRAD

Format: :4!c//18!'c2!n Optional

CBLusage: Customers caninput up to two places of trade. Field must not be present more than twice in
the sequence.
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Mandatory Sequence B Qualifier
:98a: Effective Settlement Date/Time Non-repeatable
. ESET
Trade Details
Format: :98A::4!c//8!n (CBL only) :98C::4!c//8!'n6!n (CBF/LuxCSD only)

Field purpose:  This field contains the date on which the transaction was booked. For domestic transactions,
if the confirmation is received after the close of business day, the date reported in this field
may differ from the effective settlement date on the local market as indicated in field

:98A::PROC.
Mandatory Sequence B .
. Qualifier
:98a:  Settlement Date/Time Non-repeatable SETT
Trade Details
Format: :98A::4!c//8!n
Field purpose:  This field contains the transaction’'s requested settlement date.
Mandatory Sequence B Qualifier
:98a: Trade Date/Time Non-repeatable
T : TRAD
rade Details
Format: :98A::4!c//8!n
Field purpose:  This field contains the transaction’s trade date when provided.
Mandatory Sequence B e
:90a:  Price Non-repeatable QlljjaEl,lAfll_er
Trade Details
Format: ::90A::4'c//4'c/[N]15d :90B::4!c//4!'c/3'alsd
Field purpose:  This field contains the deal price as received in the original instruction.
Usage: In option A, Percentage Type Code with the following codes:
DISC Discount price expressed as the number of percentage points below par,
for example, a discount price of 2% equals a price of 98 when par is 100.
NEGA Negative Actual Amount. Price must be interpreted as a negative amount
of currency per unit or per share.
PRCT Percentage price expressed as a percentage of par.
PREM Premium price expressed as the number of percentage points above par,
for example, a premium price of 2% equals a price of 102 when par is 100.
YIEL Yield Price expressed as a yield.
In option B, Amount Type Code must contain one of the following codes:
ACTU Actual Amount Price expressed as an amount of currency per unit or per
share.
DISC Discount Price expressed as a discount amount.
NEGA Negative Actual Amount. Price must be interpreted as a negative amount
of currency per unit or per share.
PREM Premium Price expressed as a premium.
8 April 2024 Clearstream Banking
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Mandatory Sequence B

:35B: Identification of Financial Instrument Settled | Non-repeatable Qualifier
Trade Details
Format: [ISINl!el2!c]
[4*35x]

CBL usage: This field contains the ISIN and the Common Code in two subfields:
e Subfield 1 contains the ISIN.
e Subfield 2 contains the Common Code on the first line in the format /XS/9!n.

e Subfield 2 contains the description of the financial instrument, starting on the 2nd line.
CBF/LuxCSD  This field contains the ISIN and the description of the financial instrument in two subfields:

usage: e Subfield 1 contains the ISIN.

e Subfield 2 contains the description of the financial instrument, starting on the 2nd line.

71 - Financial Instrument Attributes - optional, non-repeatable - FIA

Optional Subsequence B1 Qualifier

:98A: Coupon Date Non-repeatable COUP
Financial Instrument Attributes

Format: :41c//8!'n
Field purpose:  This field contains the date of the next coupon payment.

Optional Subsequence B1 Qualifier

:13a:  Coupon Number Non-repeatable COUP
Financial Instrument Attributes

Format: :4!c//3'c

Field purpose:  This field contains the coupon number of the next coupon attached to the financial

instrument.
Optional Subsequence B Qualifier
:22F:  Priority Indicator Non-repeatable PRIR
Trade Details (resumed after B1)
Format: :41c/[8cl/4!'c
Field purpose:  This field specifies the priority the customer wants to attach to the instruction.
CBLusage: This field contains one of the following values:
e 0001 High Priority
e (0002 Normal Priority
Mandatory Sequence B
. i . Non-repeatable Qualifier
:22F:  Trade Transaction Condition Indicator Trade Details TTCO
(resumed after B1)
Format: :4'c/[8c]/4!c
CBF/LuxCSD  This field contains one of the following code words, as appropriate:
usage: CCPN trade executed cum coupon
XCPN trade executed ex-coupon
Clearstream Banking 8 April 2024
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Mandatory Sequence B
. . q Non-repeatable Qualifier
:70E:  Settlement Instruction Processing Narrative Trade Details SPRO
(resumed after B1)

Format:

Usage:

CBL usage:

8 April 2024
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:4!1c//10*%35x%

This field may contain additional details about the transaction.

For market claims and transformations, this field is enriched at the beginning of the last tine
with the SEME reference of the original instruction subject to the market claim or
transformation:

e "TR%;

e Space;

e SEME reference of the original instruction;
This field may contain the following code word:

IDAY Input date for non-cleared Stock Exchange instructions.
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Q - Financial Instrument/Account - mandatory, non-repeatable - FIAC

Mandatory Sequence c Qualifier
:36B:  Quantity of Financial Instrument Settled Non-repeatable
- . ESTT
Financial Instrument/Account
Format: :4!'c//4!1c/15d
Field purpose:  This field contains the quantity of financial instrument received.
= = = = Mandatory Sequence C ies
:36B:  Quantity of Financial Instrument Previously Repeatable Qualifier
Settled Financial Instrument/Account PSTT
Format: :4lc//41c/15d

Field purpose:

For partial settlement transactions, this field contains the total quantity of financial
instrument previously delivered. This field is not present on the first partial settlement.

:36B: Quantity of Financial Instrument Remaining to be :::::tt:;{eseque"ce ¢ Qualifier
Settled Financial Instrument/Account RSTT
Format: :4'c//4'c/15d

Field purpose:

:19A:  Previously Settled Amount

Format:

Usage:

For partial settlement transactions, this field contains the total quantity of financial
instrument remaining to be delivered. This field is not present on the final partial settlement.

Mandatory Sequence c
Repeatable
Financial Instrument/Account

Qualifier
PSTT

:4!c//[N]13!albd

For partial settlement transactions, this field contains the amount of money previously
received. This field is not present on the first partial settlement.

Mandatory Sequence C Qualifier
:19A:  Remaining Settlement Amount Repeatable RSTT
Financial Instrument/Account
Format: :4!c//[N]3'als5d
Usage: For partial settlement transactions, this field contains the amount of money remaining to be
received. This field is not present on the final partial settlement.
Mandatory Sequence C .
Lif
:97A:  Cash Account Non-repeatable Qléi;:r
Financial Instrument/Account
Format: :97A::4!1c//35x
CBL usage: This field contains the customer cash account number that cash will be credited to.
Mandatory Sequence c Qualifier
:97A:  Safekeeping Account Non-repeatable SAFE
Financial Instrument/Account
Format: :97A::4!c//35%
Usage: This field contains the customer account number.
Clearstream Banking 8 April 2024
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Mandatory Sequence Cc Qualifier
:94a:  Place of Safekeeping Non-repeatable SAFE
Financial Instrument/Account
Format: :94F::4'c//4'c/4'a2'a2'al3!c]
CBL usage: This field contains the code word “CUST" followed by the BIC of CBL's depository.
CBF usage: This field contains the BIC of the CSD.
E - Settlement Details - mandatory, non-repeatable - SETDET
Mandatory Sequence E Qualifier
:22F: Beneficial Ownership Override Indicator Non-repeatable BENE
Settlement Details
Format: :4!c/[8c]l/4!c Optional
CBL usage: Transactions are, by default, considered to entail a change in beneficial ownership. If
there is no change in beneficial ownership, this field must contain the code word
“NBEN".

This field is required on some domestic markets. For details specific to each country,
please refer to the Market Link Guide.

Optional Sequence E Qualifier

:22F:  Repurchase Type Indicator Non-repeatable
. REPT
Repo Details

Format: :4'c/[8cl/4!lc

CBLusage only: ~ When the transaction relates to a triparty collateral management transaction (that is, with
:22F::SETR//COLI, COLO, TRPO or TRVO), this field contains one of the following code
words:

CADJ a triparty collateral management substitution
CEDE/REPC the closing leg of a triparty collateral management transaction
CEDE/REPO the opening leg of a triparty collateral management transaction

Mandatory Sequence E Qualifier

:22F: Securities Real Time Gross Settlement Indicator | Non-repeatable
. RTGS
Settlement Details

Format: :41c/[8cl/4'c

CBL usage only:  For internal and Bridge transactions, this field contains one of the following code words:

NRTG the transaction was excluded from the optional settlement period
YRTG the transaction was included in the optional settlement period
8 April 2024 Clearstream Banking

5-547-DAP/c-12 Xact via Swift User Guide




MT547 - Deliver against payment confirmation

Mandatory Sequence E Qualifier

:22F:  Type of Settlement Transaction Non-repeatable SETR

Format:

Settlement Details

:4'c/[8c]l/4!'c

Usage: The following transaction types are reported:

BSBK
CLAI
BYIY
COLI
COLO
REPU
RVPO
SBBK
SECB
SECL
SWIF
SWIT
TRPO
TRVO

Buy Sell Back relates to buy sell back transaction
Transaction resulting from a market claim or reverse market claim

Buy in
Collateral In - held by collateral receiver
Collateral Out - held by collateral giver
Domestic repo
Domestic reverse
Sell Buy Back relates to sell buy back transaction
Securities borrowing
Securities lending

Redemption leg of an investment fund to switch settlement instruction
Subscription leg of an investment fund to switch settlement instruction
Triparty repurchase agreement (reported to collateral giver]
Triparty reverse repurchase agreement [reported to collateral receiver)

CBLusage: The following transaction types are reported:

Clearstream Banking
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CEDE/AUTC
CEDE/BLOK
CEDE/CORP
CEDE/DTCY
CEDE/EXCO
CEDE/EXNO
CEDE/MTCH
CEDE/PREA
CEDE/SENO
CEDE/SEPD
CEDE/XMAC
CNBC
CONV

INTT

OWNE
OWNI
REDM
SUBS

TRAD
TURN

Settlement confirmation
Blocking/unblocking for a corporate action or other purpose
Re-instruction from a transformation caused by a corporate action

DTC affirmation
Eurex collateral
Eurex exercise
Temporary matching instruction
Matching purposes
German Stock Exchange trade
German Stock Exchange trade with partial delivery
Triparty collateral management allocations to Xemac
Central bank collateral operation
Depository receipt conversion
Cash movement resulting from a change in traded interest pursuant to a
coupon rate adjustment.
Transfer of securities without matching to a Euroclear account or
external account transfer
Transfer of securities without matching to another CBL account or
internal account transfer
Investment fund redemption settlement instruction
Investment fund subscription settlement instruction
Settlement of a trade

Part of a back-to-back transaction.
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Mandatory Sequence E Qualifier
:22F:  Settlement Transaction Condition Non-repeatable STCO
Settlement Details
Format: :4!c/[8cl/4!c
Usage: This field can contain one of the following code words:
BPSS For settlement instructions created as a result of a partial successful

REGL/BSSP buy-in
CEDE/IREL For a domestic transaction flagged for immediate release.

PHYS For physical domestic transactions.

NOMC For transactions flagged for opting-out of market claim and
transformations.

NPAR For instructions flagged for no partial settlement.

PART For instructions flagged for partial settlement

COEX/PARQ For instructions flagged for partial settlement with quantity
threshold.

COEX/PARC For instructions flagged for partial settlement with cash threshold.

TRAN For a transaction from a transformation.

CBL usage: INTS For instructions that were settled by the settlement internaliser/account

servicer (for example, custodian) in its own books and not through a
securities settlement system (for example, CSD system).

CBF/LuxCSD NACT For transactions that are not for accounting
usage:

J - Settlement Parties - mandatory, repeatable - SETPRTY

Mandatory Subsequence E1 Qualifier
:95a: Parties Repeatable See
Settlement Parties description
Formats: :95C::4!c//2'a :95P::4!c//4'a2la2!lc[3!c] :95Q::4!'¢c//4*%35x%

:95R::4!c/8c/34x

Usage:  All parties will be reported as received in the original instruction, as follows:

Qualifier Option and Meaning Qualifier Option and Meaning
BUYR P,Q,R Buyer REAG P,Q,R Receiving Agent
PSET C,P,Q Place of Settlement RECU P,Q, R Receiver's Custodian

REIT-REI2 P,Q,R Receiver's Intermediary 1-2

Mandatory Subsequence E1 Qualifier

:97a:  Safekeeping Account Repeatable SAFE
Settlement Parties

Formats: :97A::4!c//35x% :97B::4!c/[8c]/4!'c/35x

Usage: All parties’ safekeeping accounts are reported as received on the original instruction.
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Mandatory Subsequence E1

:98a:  Processing Date Repeatable
Settlement Parties

Qualifier
PROC

Formats: :98A::4!'¢c//8!'n

Usage: This field contains the effective settlement date on which the transaction settled on the local
market. It is reported in the same sequence as the PSET.

Mandatory Subsequence E1
:70C:  Party Contact Narrative Repeatable
Settlement Parties

Qualifier
PACO

Formats: :4!c//4*35x

Usage: This field contains the Party Contact Narrative as received on the original instruction.

E - Amounts - mandatory, repeatable - AMT

Mandatory Subsequence E3 Qualifier
:17B:  Research Fee Flag Repeatable RSCH
Amounts

Format: :4lc//1'a Optional

Field purpose:  This field indicates whether the net proceeds include research fees for the transaction.

Usage: Flagis only to be used in a sequence E3 with settlement amount field :19A::ESTT//[N]3'a15d
as it indicates whether the net proceeds include research fees for the transaction.

Mandatory Subsequence E3 e
:19A:  Trade Amount Repeatable Qualifier
DEAL
Amounts
Format: :4!c//[N]3'alsd
Usage: This field contains the deal amount as received on the original instruction.
Mandatory Subsequence E3 Qualifier
:19A:  Settlement Amount Repeatable
ESTT
Amounts
Format: :4!c//[N]3'als5d
Usage: This field contains the total amount of money paid in exchange for securities.
Mandatory Subsequence E3 .
:19A:  Research Fee Repeatable Qualifier
RSCH
Amounts

Format: :4!c//[N]3!lals5d

Usage: This field contains the charge or commission paid by the investor to a distributor,
intermediary or other service provider for the provision of financial research.
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:98a:  Value Date/Time

Format: :41'c//8'n

Mandatory Subsequence
Repeatable
Amounts

E3 Qualifier

VALU

Usage: This field contains the value date with which the amount in field : 19A: (Settlement Amount] is

posted to the account.

Example of an MT547 Deliver against payment confirmation

:16R: GENL

:20C: :SEME/ /1234567
:23G: NEWM

:98C: :PREP//20020423051627
:16R: LINK
:13A::LINK//543

:20C: :RELA//REF123
:16S: LINK

:16S: GENL

:16R: TRADDET

:98A: :ESET//20020423
:98A: :SETT//20020423
:98A: :TRAD/ /20020418
:35B: ISIN XS0097717275
/XS/009771727

EUR 3,625 TELEFONAKIEBOLAGET LM ERI
C. 99-2004

:16S: TRADDET

:16R: FIAC

:36B: :ESTT//FAMT/42000,
:97A: :SAFE/ /12345

:94F: : SAFE//CUST/CHASGB2L
:16S: FIAC

:16R: SETDET

:22F: :SETR//TRAD

:22F: :RTGS//YRTG

:16R: SETPRTY

:95P: : PSET//CEDELULL
:16S: SETPRTY

:16R: SETPRTY

:95R: :REAG/CEDE/11111
:16S: SETPRTY

:16R: AMT

:19A: :ESTT//EUR41025, 8
:98A: :VALU//20020423
:16S: AMT

:16S: SETDET

8 April 2024
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MT548 - Settlement Status and Processing Advice

The MT548 Settlement Status and Processing Advice is used to report the rejection and status(es) of a
previously received instruction or cancellation request.

MT548 - Overview
The following table lists the fields in a Settlement Status and Processing Advice via MT548:

Sequence Tag Field name Content/Options Qualifier Page

Start of Block GENL
:20C: Sender’s Reference t4lc//1l6x SEME 5-548-4
:23G: Function of the Message 41c[/4!c]

Preparation Date/Time Option Aor C

Start of Block LINK
:13a: Linked Transaction Option Aor B LINK 5-548-5

Client’s Collateral Instruction X
20C: Roference :4lc//16x CLCI 5-548-5
. Client's Triparty Collateral Transaction cial
20C: Raference :4lc//1léx CLTR 5-548-5
Counterparty Market Infrastructure |
20C: Transaction Identification rdte//16x cMiT 9-548-5
:20C: Common Reference t4lc//léx COMM 5-548-5
:20C: Corporate Action Reference :4lc//16x CORP 5-548-6
Market Infrastructure Transaction .
20C: | entification t4lc//16x MITI 5-548-6
:20C: Processor Transaction Identification :4!c//16x PCTI 5-548-6
:20C: Pool Reference tdlc//léx POOL 5-548-6
:20C: Related Reference t4lc//leéx RELA 5-548-6
. Triparty-Agent's/Service-Provider's |
20C: Collateral Transaction Reference dic//16x TCTR 5-548-6
Triparty-Agent’'s/Service-Provider's e
20¢ Collateral Instruction Reference rdte//16x TRCI 5-548-6
:20a: Deal Reference Option Cor U TRRF 5-548-7

End of Block LINK
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Sequence Tag Field name Content/Options Qualifier Page

:16R: Start of Block STAT

:25D: Status :4!'c/[8cl/4!c 5-548-7

A2a Optional Repeatable Subsequence - Reason

:16R: Startof Block REAS

:24B: Reason :4!c/[8c]/4!'c 5-548-7
:70D: Reason Narrative :4'c//6*35x REAS 5-548-8
:16S: End of Block REAS

End of Subsequence A2a - Reason

:16S: End of Block STAT

:16S: End of Block GENL

:16R: Start of Block SETTRAN

:94a: Place of Safekeeping Option B or F SAFE 5-548-9
:94H: Place of Clearing :4'a2laz!lcl3!c] CLEA 5-548-9
:94L: Place of Clearing :4!c//18!c2!n CLEA 5-548-9
:94L: Place of Trade :4'c//18!1c2!n TRAD 5-548-9

:94B: Place of Trade :41c/[8c]/4'c[/30x] TRAD 5-548-9

[ISINl!el2!c]

8 April 2024
5-548-2

Narrative
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:35B: lIdentification of Financial Instrument [4%35%] - 5-548-10
.36B: gz?en;éZdOf Financial Instrumentto be c//41¢/154 PREL 5-548-10
;36p: uantily of FinancialInstrumenttobe 4,5/ /41 c/159 SETT  5-548-10
:19A: Settlement Amount :4!'c//[N]3!alsd SETT 5-548-10
:97a: Safekeeping Account Option Aor B SAFE 5-548-10
:22F: Beneficial Ownership Override Indicator :4!c/[8c]/4!c BENE 5-548-11
:22F: Exposure Type Indicator :4'c/[8cl/4lc COLA 5-548-11
:22F: Collateral Pool Indicator :4'c/[8c]/4lc COLE 5-548-11
:22F: Repurchase Type Indicator :4lc/[8cl/4lc REPT 5-548-11
122 ﬁ\edcilé:tt(l)is Real Time Gross Settlement 41c/[8c]/4)c RTGS 5-548-11
:22F: Type of Settlement Transaction :4!'c/[8c]/4!'c SETR 5-548-12
:22F: Settlement Transaction Condition :4lc/[8cl/4!c STCO 5-548-13
:22H: Payment Indicator :4lc//4!c PAYM 5-548-13
:22H: Receive/Deliver Indicator :4'c//4!lc REDE 5-548-13
:98a: Expected Settlement Date/Time EXSE 5-548-13
:98a: Settlement Date/Time Option Aor B SETT 5-548-14
:98a: Trade Date/Time Option A, Bor C TRAD 5-548-14
:98a: Expected Value Date/Time :4'c//8!n EXVA 5-548-14
:98a: Acknowledged Status Timestamp :4!'c//8!n6!n ASTS 5-548-14
:98a: Matched Status Timestamp :4!lc//8!n6!ln MTCH 5-548-14
.70p. oettlementinstruction Processing 41c//10%35x% SPRO 5-548-15



MT548 - Settlement Status and Processing Advice

Sequence Tag Field name Content/Options Qualifier Page

Start of Block SETPRTY
:95a: Parties Option C, P,QorR 5-548-15
:97a: Safekeeping Account Option Aor B SAFE 5-548-15
:20C: Processing Reference :4lc//1l6x PROC 5-548-15

End of Block SETPRTY

End of Block SETTRAN
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MT548 - Field specifications

MT548 contains data fields for a Settlement Status and Processing Advice as described below.

A - General Information - mandatory, non-repeatable - GENL

Mandatory Sequence A

:20C: Sender’s Reference Non-repeatable
General Information

Qualifier
SEME

Format: :4lc//16x

Usage: This field contains the reference number assigned to the transaction, including market
claims and transformations.

Mandatory Sequence A Qualifier
:23G:  Function of the Message Non-repeatable i
General Information
Format: 41c[/4!c]
Usage: The following functions are used:
CAST when reporting the rejection and status(es) of a request for cancellation
INST when reporting the rejection and status(es) of a settlement instruction
The copy subfunction ("COPY") is reported in the case of multi-address reporting.
Mandatory Sequence A .
. . Lif
:98a:  Preparation Date/Time Non-repeatable m;,aR'ELer
General Information

Format: :98C::4'c//8!'n6!n

Usage: This field contains the timestamp of the status. If multiple statuses are being reported, this is
the date and time of the most recent status.

8 April 2024 Clearstream Banking
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M - Linkages - mandatory, repeatable - LINK

Mandatory Subsequence A1 e
:13a:  Linked Transaction Repeatable QuLTmer
Linkages
Format: :13A::4!c//3'c :13B::4!c/[8c]/30x
Usage: This field contains the Swift message type of the original instruction.
For option A possible values are:
540, 541, 542 and 543 (Swift ISO 15022 message type)
For option B possible values are:
sese.023 from DCP and sese.032 from T2S (Swift 1SO 20022 message type)
For CBF instructions the reference owner BIC of the T2S Actor Reference is shown by using
the DSS "DAKV". It is used together with the reference PCTI, RELA, POOL in the linkage
sequence.
Example:
:16R:LINK
:13B: : LINK/DAKV/EUXCDEFFCCP
:20C::PCTI//ALM1307M861788
:16S:LINK
Mandatory Subsequence A1 Qualifier
:20C:  Client’s Collateral Instruction Reference Repeatable cLel
Linkages
Format: :4'c//1l6x
CBL/CBF usage: This reference will be reported back on Triparty Collateral Management settlement
instructions as received on MT527.
:20C:  Client's Triparty Collateral Transaction Mandatory Subsequence Al Qualifier
Ref Repeatable CLTR
eference Linkages
Format: :4'c//16x
CBL/CBF usage: This field contains the customer'’s collateral management transaction reference.
:20C:  Counterparty Market Infrastructure Transaction | Mandatory Subsequence Al Qualifier
Identification Repeatable oMIT
Linkages
Format 14'c//16x
CBF/LuxCSD  This field contains the identification of a counterparty transaction assigned by a market
usage: infrastructure other than a central securities depository, for example, TARGET2-Securities.
This field allows an MITI reference to be indicated on both client/counterparty side.
Mandatory Subsequence A1 Qualifier
:20C: Common Reference Repeatable COMM
Linkages
Format: :4lc//16x
Usage: This field contains the common reference as received in the original instruction.
Clearstream Banking 8 April 2024
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Mandatory Subsequence A1 Qualifier
:20C:  Corporate Action Reference Repeatable CORP
Linkages
Format: :4lc//16x
Usage: This field contains the corporate action event reference from which the movement originated.
Mandatory Subsequence A1 Qualifier
:20C:  Market Infrastructure Transaction Identification |Repeatable MITI
Linkages
Format: :4lc//16x
CBF/LuxCSD  This field contains the T2S instruction reference.
usage only:
Mandatory Subsequence A1 Qualifier
:20C: Processor Transaction Identification Repeatable PCTI
Linkages
Format: :4lc//16x
Usage: For market claims and transformations, this field contains the SEME of the newly generated
settlement instruction.
CBF/LuxCSD  This field contains the T2S Actor Reference as received in the original instruction.
usage:
Mandatory Subsequence A1 Qualifier
:20C:  Pool Reference Repeatable POOL
Linkages
Format: :4lc//16x
Usage: This field contains the customer’s Pool reference number.
Mandatory Subsequence A1 e
lif
:20C: Related Reference Repeatable Ql;aaELIAer
Linkages
Format: :4lc//16x
Usage: This field contains the customer's reference of the original instruction or, if the transaction
was generated by Clearstream or T2S, the code word “"NONREF".
:20C:  Triparty-Agent’s/Service-Provider’s Collateral :::::::Q’:"bseq“e"ce Al Qualifier
Transaction Reference Linkages TCTR
Format: :4lc//16x
CBL/CBF usage: This field contains the collateral management transaction reference.
:20C:  Triparty-Agent’s/Service-Provider’s Collateral :::::tt:glyesur’seque"ce Al Qualifier
Instruction Reference Linkages TRCI

Format:

CBL/CBF usage:

8 Apri
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:4lc//16x

This field contains the Clearstream’s reference of the Triparty Collateral Management
instruction.
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Mandatory Subsequence A1 Qualifier
:20a:  Deal Reference Repeatable TRRE
Linkages
Format: :20C::4!'¢c//1l6x :20U::4!c//52x
Usage: This field contains the deal reference.
A2 - status - mandatory, repeatable - STAT
This sequence is repeated if more than one status has changed since the last reporting.
Mandatory Subsequence A2 Qualifier
:25D:  Status Repeatable See
Status description
Format: :4!c/[8cl/4!c
Qualifiers: CPRC the status of a cancellation request
INMH to report matching statuses on domestic transactions that have been
potentially matched with an allegement
IPRC the status of a new settlement instruction and replacement instruction
MTCH the matching status
SETT the settlement status
TPRC the status of a processing change (request for modification) command

Usage: This field contains the status of the transaction. The reason for this status is provided in field
:24B: (Reason).

For an explanation of the status codes and associated reason codes reported, see “Appendix
A: Status and Reason codes”.

A2a - Reason - optional, repeatable - REAS

Optional Subsequence A2a Qualifier
:24B: Reason Repeatable See
Reason description
Format: :4'c/[8cl/4!c
Qualifiers: CAND Cancelled

DEND Denied because settlement is in progress

NMAT Unmatched

PACK Acknowledgement

PEND Pending

PENF Pending/failing

PPRC Pending processing

REJT Rejected

REPR Domestic instruction repair reason received from CBL depository

Usage: This field contains either the reason for the associated transaction status specified in field
:25D: (Status) or “NARR” with the reason specified in field :70D: (Reason Narrative).

For an explanation of the status codes and associated reason codes reported, see “Appendix
A: Status and Reason codes”.

Clearstream Banking 8 April 2024
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:70D: Reason Narrative

Optional Subsequence A2a e
p q Qualifier
Repeatable

REAS
Reason

Format: :4!lc//6*35x

Usage: This field contains the transaction status reason(s) of the cancellation request or instruction.

For internal and Bridge transactions that have been potentially matched, this field contains

the following:

e st line: Value in the unmatched field on the counterparty’s instruction, as follows:

/TRAD/
/DEAL/
/SETT/
/SETT/
/SETT/
XS/

+ Trade date

+ Deal price

+ Settlement amount or currency
+ Requested settlement date

+ Settlement quantity

+ Common Code

/CEDE/ or /ECLR/ + Safekeeping account

/REDE/
/COMM/

e 2nd line:
/CREF/

+ DELI or RECE
+ Common Reference (internal only)

+ The counterparty’s transaction reference (16x).

For domestic transactions that have been potentially matched with an allegement, this field
contains the following:

e st line: Value in the unmatched field on the counterparty’s instruction, as follows:

/TRAD/
/DEAL/
/SETT/
/SETT/
/SETT/
/SAFE/
/AGNT/
/BUSE/
/SAFE/

e 2nd line:

/ALLG/

+ Trade date

+ Deal price

+ Settlement amount or currency

+ Requested settlement date

+ Settlement quantity

+ Receiving or delivering agent account
+ Receiving or delivering agent

+ Buyer or seller

+ Buyer or seller account.

+ CBL reference of allegement transaction.

For partial settlement, if :22H::STST//TRAN is present, this field contains the following

e PRQT

Partial Release Quantity

CBL usage: Forinternal and bridge instructions, a mismatch on the partial settlement indicator is

reported as follows:

:70D::REAS//Partially Settlement Mismatched

Note: If no mismatch is reported on the partial settlement indicator in field 70D of the
MT548, this means that both counterparties have the same option to settle/not settle
the transaction partially.

8 April 2024
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E - Settlement Transaction Details - optional, non-repeatable - TRANSDET

Optional Sequence B
:94a:  Place of Safekeeping Non-repeatable
Settlement Transaction Details

Qualifier
SAFE

Format: :94F::4!'c//4'c/4'a2'a2!c[3!c]

Usage: This field contains one of the following code words followed by a BIC as indicated:

CUST followed by the BIC of CBL's common or specialised depository for securities
deposited with other than CBL’s domestic depository;

ICSD followed by CEDELULL

NCSD followed by the BIC of the local CSD for securities deposited with
Clearstream’s domestic depository.

Optional Sequence B Qualifier
:94H:  Place of Clearing Non-repeatable CLEA
Settlement Transaction Details
Format: :94H::4'a2'a2!c[3!c]
Usage: This field contains the place of clearing as specified in the original instruction.
Optional Sequence B e
:94B:  Place of Trade Non-repeatable Ql;;lllféer
Settlement Transaction Details
Format: :41¢c/[8cl/4'c[/30x] or, if the Market Identifier Code (MIC) is used: :4!c/4!c/4!c

Usage: This field contains the place that the order was traded as specified in the original instruction.

Note: The place of trade can be used to indicate the Market Identifier Code (MIC). This
information is relevant in case of cash penalties where a reduced rate can be applied in case
the market is an SME growth market.

In order to indicate the MIC, the Data Source Scheme (DSS) should not be present and the
place code should be "EXCH” followed by the narrative mentioning the MIC:
“TRAD//EXCH/Narrative (MIC)”

Mandatory Sequence B
:94L:  Place of Clearing Non-repeatable
Trade Details

Qualifier
CLEA

Format: 41c//18!'c2!n Optional

CBLusage: Customers can input up to two places of clearing. Field must not be present more than twice
in the sequence.

Mandatory Sequence B Qualifier
:94L:  Place of Trade Non-repeatable

- TRAD
Trade Details

Format: :4lc//18!c2!n Optional

CBL usage: Customers can input up to two places of trade. Field must not be present more than twice in
the sequence.

Clearstream Banking 8 April 2024
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Optional Sequence B Qualifier
:35B:  Identification of Financial Instrument Settled Non-repeatable B
Settlement Transaction Details
Format: [ISINl!el2!c]
[4*35x%]
CBL usage:  This field contains the ISIN and the Common Code in two subfields:
e Subfield 1 contains the ISIN.
e Subfield 2 contains the Common Code on the first line in the format /XS/9!n.
e Subfield 2 contains the description of the financial instrument, starting on the 2nd line.
CBF/LuxCSD  This field contains the ISIN and the description of the financial instrument in two subfields:
usage: e Subfield 1 contains the ISIN.
e Subfield 2 contains the description of the financial instrument, starting on the 2nd line.
Optional Sequence B Qualifier
:36B:  Quantity of Financial Instrument to be Released |Non-repeatable PREL
Settlement Transaction Details
Format: :4lc//4'c/15d

Field purpose:

For partial settlement transactions, this field contains the quantity of financial instrument to
be released

Optional Sequence B Qualifier
:36B:  Quantity of Financial Instrument to be Settled Non-repeatable
. . SETT
Settlement Transaction Details
Format: :4!lc//4'c/15d

Field purpose:

For partial settlement transactions, this field contains the quantity of financial instrument
that remains to be settled.

For other transactions, this field contains the quantity of financial instrument that has been
requested to settle.

Optional Sequence B Qualifier
:19A:  Settlement Amount Non-repeatable SETT
Settlement Transaction Details
Format: :4'c//[N]3!'alsd
CBL usage: For partial settlement transactions, this field contains the amount of money that remains to
be settled.
For other transactions, this field contains the total amount of money specified in the original
instruction.
CBF/LuxCSD  This field contains the matched amount which may differ from the amount of the instruction
usage: [receipts only).
Optional Sequence B e
. Lif
:97a:  Safekeeping Account Non-repeatable QuSaA,I:éer
Settlement Transaction Details
Format: :97A::4!1c//35x%
Usage: This field contains the account as specified on the instruction or cancellation request.
8 April 2024 Clearstream Banking
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:22F:  Beneficial Ownership Override Indicator

Format:

CBL usage:

MT548 - Settlement Status and Processing Advice

:4!c/[8c]/4!c Optional

Mandatory Sequence
Non-repeatable
Settlement Details

Qualifier
BENE

Transactions are, by default, considered to entail a change in beneficial ownership. If
there is no change in beneficial ownership, this field must contain the code word

“NBEN".

This field is required on some domestic markets. For details specific to each country,
please refer to the Market Link Guide.

:22F: Exposure Type Indicator

Format:

CBL usage only:

:4'c/[8cl/4'c

:22F: Collateral Pool Indicator

Format:

CBL usage only:

:41c/[8cl/4!'c

Optional Sequence
Non-repeatable
Settlement Transaction Details

Qualifier
COLA

This field contains the exposure type indicator as specified in the original instruction. It
specifies the underlying business type of trade causing the collateral movement.

Optional Sequence
Non-repeatable
Settlement Transaction Details

Qualifier
COLE

This field contains the collateral pool indicator as specified in the original instruction. It

specifies whether securities should be included in the pool of securities eligible for collateral
purpose.

:22F:  Repurchase Type Indicator

Format:

CBL usage only:

:4!'c/[8cl/4'c

Optional Sequence
Non-repeatable
Settlement Transaction Details

Qualifier
REPT

When the transaction relates to a triparty collateral management transaction (that is, with

:22F::SETR//COLI, COLO, TRPO or TRVO), this field contains one of the following code

words:

:22F:  Securities Real Time Gross Settlement Indicator

Format:

CBL usage only:

Clearstream Banking
Xact via Swift User Guide

CADJ

TOPU
WTHD

:4!'c/[8cl/4'c

NRTG
YRTG

Triparty collateral management substitution
CEDE/REPC Closing leg of a triparty collateral management transaction
CEDE/REPO Opening leg of a triparty collateral management transaction
Triparty collateral management top-up

Triparty collateral management withdrawal

Optional Sequence
Non-repeatable
Settlement Transaction Details

Qualifier
RTGS

For internal and Bridge transactions, this field contains one of the following code words:

the transaction was excluded from the optional settlement period
the transaction was included in the optional settlement period

8 April 2024
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) Optional Sequence B Qualifier
:22F:  Type of Settlement Transaction Non-repeatable _ SETR
Settlement Transaction Details
Format: :4!c/[8cl/4!c
Usage: BYIY Buy in

CLAI Transaction resulting from a market claim or reverse market claim

SWIF Redemption leg of an investment fund to switch settlement instruction

SWIT Subscription leg of an investment fund to switch settlement instruction

This field contains the transaction type as received on the original instruction.
CBL usage: The following transaction types are reported:

CEDE/DTCY DTC affirmation

CEDE/EXCO Eurex collateral

CEDE/EXNO Eurex exercise

CEDE/MTCH For matching only

CEDE/SENO German Stock Exchange trade

CEDE/SEPD German Stock Exchange trade with partial delivery

CEDE/XMAC Triparty collateral management allocations to Xemac

coLl Collateral In - held by collateral receiver

COLO Collateral Out - held by collateral giver

CONV Depository receipt conversion

INTT Cash movement resulting from a change in traded interest pursuant to a
coupon rate adjustment.

OWNE Transfer of securities without matching to a Euroclear account or
external account transfer

OWNI Transfer of securities without matching to another CBL account or
internal account transfer

REDM Investment fund redemption settlement instruction

REPU Domestic repo

RVPO Domestic reverse

SECB Securities borrowing

SECL Securities lending

SUBS Investment fund subscription settlement instruction

TRAD Settlement of a trade

TRPO Triparty repurchase agreement (reported to collateral giver)

TRVO Triparty reverse repurchase agreement (reported to collateral receiver]

TURN Part of a back-to-back transaction.

8 April 2024 Clearstream Banking
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Optional Sequence B Qualifier
:22F:  Settlement Transaction Condition Non-repeatable STCO
Settlement Transaction Details
Format: :4!c/[8cl/4!c
Usage: This field can contain one of the following code words:
BPSS For settlement instructions created as a result of a partial successful

REGL/BSSP buy-in
CEDE/IREL For a domestic transaction flagged for immediate release (CBL only).

DLWM For own account transfer transactions

PHYS For physical domestic transactions.

NOMC For transactions flagged for opting-out of market claim and
transformations.

NPAR For instructions flagged for no partial settlement.

PART For instructions flagged for partial settlement

COEX/PARQ For instructions flagged for partial settlement with quantity
threshold.

COEX/PARC For instructions flagged for partial settlement with cash threshold.

TRAN For a transaction from a transformation.

CBL usage: INTS For instructions that were settled by the settlement internaliser/account

servicer (for example, custodian) in its own books and not through a securities
settlement system (for example, CSD system).

Optional Sequence B Qualifier
:22H: Payment Indicator Non-repeatable PAYM
Settlement Transaction Details
Format: :4lc//4lc
Usage: This field contains one of the following code words:
APMT in response to an MT541 or MTb543 instruction or cancellation request
FREE in response to an MT540 or MTb542 instruction or cancellation request
Optional Sequence B e
. . . Qualifier
:22H: Receive/Deliver Indicator Non-repeatable
. . REDE
Settlement Transaction Details
Format: :4lc//4lc
Usage: This field contains one of the following code words:
DELI in response to an MT542 or MT543 instruction or cancellation request
RECE in response to an MT540 or MT541 instruction or cancellation request
Optional Sequence B .
. Qualifier
:98a: Expected Settlement Date/Time Non-repeatable
. . EXSE
Settlement Transaction Details
Format: :98A::4!c//8!n
Field purpose:  This field contains the expected date of settlement as forecast.
Clearstream Banking 8 April 2024
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:98a:

Format:

Field purpose:

Settlement Date/Time

Optional Sequence B
Non-repeatable
Settlement Transaction Details

Qualifier
SETT

:98A::4!c//8'n :98B::4!c/[8cl/4!c

This field contains the date of settlement requested according to the instruction or
cancellation request.

CBL usage:  Only option A is used.
CBF/LuxCSD  Option A or option B can be used.
usage:
Optional Sequence B e
. Lif
:98a:  Trade date/time Non-repeatable QLTI?QIAE)er
Settlement Transaction Details
Format: :98A::4!'c//8!'n :98B::4!'c/[8cl/4!c :98C::4!¢c//8!'n6!n
Field purpose:  This field contains the date/time at which the trade was executed.
. Optional Sequence B Qualifier
:98a:  Expected Value Date/Time Non-repeatable
. . EXVA
Settlement Transaction Details
Format: :98A::4!c//8!'n
Field purpose:  This field contains the expected value date as forecast.
Optional Subsequence B Qualifier
:98a: Acknowledged Status Timestamp Non-repeatable
. . ASTS
Settlement Transaction Details

Formats:

Field purpose:

Usage:

:98a:

Formats:

Field purpose:

Usage:

8 April 2024
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Matched Status Timestamp

:98C::4'¢c//8!'n6!n

This field contains the timestamp of acceptance or acknowledgement of the instruction by the
account servicer.

Option C is used.

Optional Subsequence B
Non-repeatable
Settlement Transaction Details

Qualifier
MTCH

:98C::4!'c//8!'n6!n

This field contains the timestamp of matching of the instruction by the account servicer.

Option C is used.

Clearstream Banking
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Optional Subsequence B1

:70E:  Settlement Instruction Processing Narrative Repeatable
Settlement Parties

Qualifier
SPRO

Format: :4!c//10*35x% Optional

Usage: This field may contain additional details about the transaction.

For market claims and transformations, this field is enriched at the beginning of the last tine
with the SEME reference of the original instruction subject to the market claim or
transformation:

e "TR";
e Space;
e SEME reference of the original instruction;
CBLusage: This field may contain the following code words, as appropriate:

IDAY Input date for non-cleared Stock Exchange instructions.
PRIR Execution priority of an instruction if 22F:SETR CEDE/SENO is present.

m - Settlement Parties - optional, repeatable - SETPRTY
CBF Usage: If the original instruction is a restriction, this subsequence will not be reported

Optional Subsequence B1 Qualifier
:95a:  Parties Repeatable i
Settlement Parties
Formats: :95C::4!'c//2'a :95P::4!c//4'a2'a2!lc[3!c] :95Q::4!'c//4*35x
:95R::4!¢c/8c/34x
Usage:  All parties will be reported as received on the instruction or cancellation request.
Optional Subsequence B1 Qualifier
:97a:  Safekeeping Account Repeatable
. SAFE
Settlement Parties

Formats: :97A::4'c//35x :97B::4!c/[8c]/4'c/35x

Usage: The safekeeping accounts of all parties will be reported as received on the instruction or
cancellation request.

Optional Subsequence B1 Qualifier
:20C:  Processing Reference Repeatable
. PROC
Settlement Parties
Format: :4lc//16x
Field purpose:  This field contains the counterparty transaction reference.
Clearstream Banking 8 April 2024
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Example of an MT548 Statement of Processing Advice

Settlement Status Advice

:16R: GENL

:20C: : SEME/ /1234567

:23G: INST

:98C: :PREP//20020422060445 Status timestamp
:16R: LINK

:13A::LINK//541 Customer’s :20C::SEME reference of original MT541
:20C: :RELA//REF123

:16S: LINK

:16R: STAT

:25D: :MTCH/ /NMAT

:16S: STAT

:16S: GENL

:16R: SETTRAN

:94F: : SAFE//CUST/CHASLULX

:35B: ISIN XS0127518263
/XS/012751826

NZD 6,25 RABOBK NED (1-2) 01-2006
:36B: :SETT//FAMT/20000,

:19A: :SETT//NZD19712, 68

:97A: :SAFE/ /12345 Customer account
:22F: :SETR//

:22F: :RTGS//YRTG

:22H: :REDE//RECE

:22H: : PAYM/ /APMT

:98A: :SETT//20020424

:98A: :EXSE/ /20020424

:98A: :EXVA//20020424

:16R: SETPRTY

:95P: : PSET//CEDELULL

:16S: SETPRTY

:16R: SETPRTY

:95R: : DEAG/CEDE /55555

:16S: SETPRTY

:16S: SETTRAN

8 April 2024 Clearstream Banking
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Processing Advice sent when instruction is rejected by Clearstream Banking

:16R:
:20C:
:23G:
:98C:
:16R:
:13A:
:20C:
:16S:
:16R:
:25D:
:16R:
:24B:
:70D:
:16S:
:16S:
:16S:
:16R:
:35B:

MT548 - Settlement Status and Processing Advice

GENL
:SEME//CBL2002042200001
INST
:PREP//20020422151634
LINK
:LINK//540
:RELA//REF123

LINK

STAT

:IPRC//REJT

REAS

:REJT//NARR
:REAS//PLACE OF SETTLEMENT UNKNOWN
REAS

STAT

GENL

SETTRAN

ISIN US698299AD63

PANAMA (REPUBLIC OF)
USD PANAMA 8.875 30 SEP 2027 RG

CUSP

:36B:
:97A:
1 22F:
:22H:
:22H:
:98A:
:98A:
:16R:
:95R:
:16S:
:16R:
595Pg
:16S:
:16R:
:95P:
:16S:
:16S:

698299AD6
:SETT//FAMT /1000000,
:SAFE//12345

:SETR//

:REDE//RECE
:PAYM//FREE
:SETT//20020422
:EXSE//20020422
SETPRTY
:DEAG/DTCYID/00002196
SETPRTY

SETPRTY
:PSET//DTCCUS33
SETPRTY

SETPRTY

: SELL//BARCGB33XXX
SETPRTY

SETTRAN

Clearstream Banking
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Customer's :20C::SEME reference of original MT540

:95P::PSET should be DTCYUS33 instead of DTCCUS33

Customer account
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MT578 - Settlement Allegement Report

MT578 - Overview

The following table lists the fields in a Settlement Allegement Report via MT578:

Field name

Sequence

Tag

:16R: Start of Block

:20C: Sender’s Reference
:23G: Function of the Message
:98a: Preparation Date/Time

:16R: Start of Block

:13B: Linked Message

:20C: Common Reference

.20C: Mark_e_t Inf_rastructure Transaction
~—=— l|dentification

:20C: Processor Transaction Identification
:20C: Previous Reference

:20C: Related Reference

:20C: Deal Reference

End of Block

End of Block

Start of Block

:94H: Place of Clearing
:94B: Place of Trade

:94L: Place of Clearing
:94L: Place of Trade

:98a: Settlement Date/Time
:98a: Trade Date/Time
:90a: Deal Price

Identification of Financial Instrument

Start of Block
Place of Listing
End of Block

:94B:

Payment Indicator

:22H: Receive/Deliver Indicator

Clearstream Banking
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Content/Options

GENL
:4lc//16x
4lcl/4'c]
Option Aor C

LINK

:4lc//16x
:4lc//16x

:4lc//16x
:4lc//16x
:4lc//16x
:4lc//16x
LINK

GENL

TRADDET
:4'a2ta2lc[3!c]
:41c[8c]/4!c[30x]
:4!lc//18!c2!n
:4!lc//18!c2!n
Option A, Bor C
Option A, Bor C
Option Aor B

[ISINl!el2!c]
[4%35x]

FIA
:4!'c/[8cl/4'c[/30x]
FIA

:4lc//4!c
:4lc//4!c

Qualifier

SEME

PREP

LINK
COMM

MITI

PCTI
PREV
RELA
TRRF

CLEA
TRAD
CLEA
TRAD
SETT
TRAD
DEAL

PLIS

PAYM
REDE

Page

5-578-3
5-578-3
5-578-3

5-578-3
5-578-3
5-578-4
5-578-4
5-578-4
5-578-4
5-578-4

5-578-5
5-578-5
5-578-5
5-578-5
5-578-5
5-578-5
5-578-6

5-578-6

5-578-7
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Sequence Tag Field name Content/Options Qualifier Page
:22F: Trade Transaction Condition Indicator :4!c/[8c]/4!'c TTCO 5-578-7
:16S: Endof Block TRADDET

Start of Block FIAC
Quantity of Financial Instrument :4!lc//4!'c/15d
:97a: Safekeeping Account Option Aor B SAFE 5-578-8
End of Block FIAC

Start of Block SETDET
Securities Real Time Gross Settlement | c/[8c]/4!c RTGS 5-578-8

Indicator
:22F: Type of Settlement Instruction :4lc/[8cl/4!lc SETR 5-578-8
. . Settlement Transaction Condition X e
:22F: Indicator :4!'c/[8c]/4!'c STCO 5-578-8

Start of Block SETPRTY
:95a: Place of Settlement Option P only PSET 5-578-9

:95a: Delivering/Receiving Agent Option P, Qor R Dgégénr 5-578-10
:95a: Buyer/Seller Option P, Q or R BUTRCT  5-578-10
:95a: Additional Parties Option P or Q 5-578-10
:20C: Processing Reference :4lc//16x PROC 5-578-10
:70C: Party Contact Narrative :4!c//4*35x PACO 5-578-10
End of Block SETPRTY
Start of Block AMT
:19A: Trade Amount :4!c//[N]3!alsd DEAL 5-578-11
:19A: Settlement Amount :4!c//[N]3!alsd SETT 5-578-11

End of Block AMT

End of Block SETDET
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MT578 - Field specifications

MT578 contains data fields for a Settlement Allegement Report as described below.

A - General Information - mandatory, non-repeatable - GENL

Mandatory Sequence A

:20C: Sender’s Reference Non-repeatable
General Information

Qualifier
SEME

Format: :4'c//1l6x

CBLusage: This field contains the reference number assigned by CBL to the alleged transaction.

Mandatory Sequence A Qualifier
:23G:  Function of the Message Non-repeatable i
General Information
Format: 4lc[/4!c]
CBL usage: CBL only provides the following functions:
NEWM used on a new allegement

REMO used on a removal message

The “/COPY” subfunction is used in each case when the message is sent as a copy for
information purposes to a party other than the account owner.

Mandatory Sequence A Qualifier
:98a:  Preparation Date /Time Non-repeatable
; PREP
General Information
Format: :98C::4!c//8'n6!n
CBLusage: This field contains the business date and time of the report.
Al - Linkages - optional, repeatable - LINK
Optional Subsequence A1 Qualifier
:13B: Linked Message Repeatable
. LINK
Linkages

Format: :4'c//[8c]/30x

CBF usage: This field indicates the reference owner BIC of the T2S Actor Reference. If field :20C::PCTI -
Processor Transaction identification is used, field :13B::LINK must be present.

Optional Subsequence A1 e
Liff
:20C: Common Reference Repeatable Qé'gﬁr
Linkages
Format: :4!c//1l6éx
CBLusage: This field may contain a common reference as agreed with your counterparty.
Clearstream Banking 8 April 2024
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Optional Subsequence A1 Qualifier
:20C:  Market Infrastructure Transaction Identification | Repeatable MIT]
Linkages
Format: :4lc//1l6x
Usage: This field indicates a transaction assigned by a market infrastructure other than a central
securities depository, for example, T2S.
The reference will be reported as received by the market.
CBF/LuxCSD  This field will always contain a reference.
usage:
Optional Subsequence A1 Qualifier
:20C:  Processor Transaction Identification Repeatable PCTI
Linkages
Format: :4lc//leéx
CBF usage: This field indicates the T2S Actor Reference (Account Servicer, Account Owner and Account
Processor Reference). If PCTl is present in the original instruction, the value will be
overwritten by the Actor Reference received from T2S sese.028 message.
Optional Subsequence A1 e
:20C:  Previous Reference Repeatable Ql;aF:'g:/er
Linkages
Format: :4lc//1leéx
CBL usage: This field is used when field :23G: (Function of the Message) is "REMO" and contains the CBL
reference of the original allegement message.
Optional Subsequence A1 e
:20C:  Related Reference Repeatable m;;zlflAer
Linkages
Format: t4lc//1l6x
CBL usage: This field contains the customer’s reference of the instruction that has been coupled as best
matching candidate. If there is no customer instruction coupled to the allegement, this field
contains the code word “"NONREF".
Optional Subsequence A1 Qualifier
:20C: Deal Reference Repeatable TRRE
Linkages
Format: t4lc//16x
CBF usage: This field contains the reference assigned to the trade by the Investment Manager or the
Broker/Dealer. This reference will be used throughout the trade life cycle to access/update
the trade details.
The reference will be reported as received by the market.
8 April 2024 Clearstream Banking
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B - Trade Details - mandatory, non-repeatable - TRADDET

:94H:  Place of Clearing

Format:

CBL usage:

:94B: Place of Trade

Format:

Usage:

Mandatory Sequence B Qualifier
Non-repeatable CLEA
Trade Details
:94H::41'a2'a2!lc[3!c]
This field contains the place of clearing as specified in the allegement.

Mandatory Sequence B Qualifier
Non-repeatable TRAD
Trade Details

::94B::4!c[8c]/4!c[30x] or, if the Market Identifier Code (MIC) is used:
:4lc/4lc/4d!c
This field specifies the place where the order was traded.

When Place Code is EXCH, the narrative, if present, must specify the Market Identifier Code
(MIC]. The field will be reported if received in T2S sese.028 message.

Mandatory Sequence B

194L:

194L:

:98a:

Field purpose:

:98a:

Field purpose:

Place of Clearing

Format:

41c//18!'c2!n

Non-repeatable
Trade Details

Qualifier
CLEA

Optional

CBLusage: Customers can input up to two places of clearing. Field must not be present more than twice

in the sequence.

Place of Trade

Format:

:41c//18!c2!n

Mandatory Sequence
Non-repeatable
Trade Details

Qualifier
TRAD

Optional

CBLusage: Customers caninput up to two places of trade. Field must not be present more than twice in

the sequence.

Settlement Date/Time

Format:

Trade Date/Time

Format:

Clearstream Banking
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Mandatory Sequence B Qualifier
Non-repeatable SETT
Trade Details
:98A::4!c//8!n
This field contains the requested settlement date as specified on the allegement.
Mandatory Sequence B Qualifier
Non-repeatable TRAD
Trade Details
:98A::4!c//8!n :98C::4!c//8!n6!n
This field contains the trade date or date and time as specified on the allegement.
8 April 2024
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:90a: Deal Price

Format:

Mandatory Sequence B Qualifier
Non-repeatable DEAL
Trade Details

:90A::4!c//4'c/[N]15d :90B::4!c//4'c/3'albd

Field purpose:  This field contains the deal price as specified on the allegement.

The sign “N” can only be present in option A if the Percentage Type Code is YIEL, and must be
present when the price is negative. It cannot be present if the price is zero.

Usage: In option A, Percentage Type Code with the following codes:

DISC Discount price expressed as the number of percentage points below par,
for example, a discount price of 2% equals a price of 98 when par is 100.
NEGA Negative Actual Amount. Price must be interpreted as a negative amount
of currency per unit or per share.
PRCT Percentage price expressed as a percentage of par.
PREM Premium price expressed as the number of percentage points above par,
for example, a premium price of 2% equals a price of 102 when par is 100.
YIEL Yield Price expressed as a yield.
In option B, Amount Type Code must contain one of the following codes:
ACTU Actual Amount Price expressed as an amount of currency per unit or per
share.
DISC Discount Price expressed as a discount amount.
NEGA Negative Actual Amount. Price must be interpreted as a negative amount
of currency per unit or per share.
PREM Premium Price expressed as a premium.
Mandatory Sequence B Qualifier
:35B: Identification of Financial Instrument Non-repeatable N
Trade Details

Format:

[ISIN1!el2!c]
[4*%35x]

CBL usage: This field contains the ISIN and the Common Code in two subfields:

Subfield 1 contains the ISIN.
Subfield 2 contains the Common Code on the first line in the format /XS/9n.

Subfield 2 contains the description of the financial instrument, starting on the 2nd line.

CBF usage: This field contains the ISIN details:

8 April 2024
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Subfield 1 contains the ISIN.

Subfield 2 contains the description of the financial instrument.
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J - Financial Instrument Attributes - optional, non-repeatable - FIA

Optional Subsequence B1 e
. Qualif
:94B:  Place of Listing Non-repeatable ulellsler
Financial Instrument Attributes
Format: :41'c/[8c]/4!c[/30x]
Field purpose:  This field contains the place of listing as specified on the allegement.
Mandatory Sequence B e
- Qualif
:22H: Payment Indicator Non-repeatable ;i\\'(h',ler
Trade Details
Format: :4'c//4lc
Field purpose:  This field contains one of the following:
APMT when the transaction is against payment
FREE when the transaction is free of payment.
Mandatory Sequence B Qualifier
:22H: Receive/Deliver Indicator Non-repeatable REDE
Trade Details
Format: :4!c//4lc
Field purpose:  This field contains one of the following:
DELI on a counterparty delivery instruction (customer's receipt)
RECE on a counterparty receipt instruction (customer's delivery).
Mandatory Sequence B Qualifier
:22F: Trade Transaction Condition Indicator Non-repeatable T7C0O
Trade Details
Format: :4!c/[8cl/4!c
CBLusage: This field may contain one of the following the code words:
GTDL when the counterparty’s instruction is to be executed with guaranteed
delivery.
CCPN when the counterparty’s instruction is to be executed cum-coupon.
XCPN when the counterparty’s instruction is to be executed ex-coupon.
g - Financial Instrument/Account - mandatory, non-repeatable - FIAC
Mandatory Sequence c Qualifier
:36B:  Quantity of Financial Instrument Repeatable SETT
Financial Instrument/Account

Format: :4!lc//4'c/15d

Field purpose:  This field contains the nominal value for bonds and the number of units for shares, rights and
warrants.
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Mandatory Sequence Cc Qualifier
:97a:  Safekeeping Account Repeatable SAFE
Financial Instrument/Account
Format: :97A::4!c//35x
CBL usage: This field contains the five-digit CBL account number.
CBF usage: This field contains the eight-digit CBF account number.
E - Settlement Details - mandatory, non-repeatable - SETDET
Mandatory Sequence E Qualifier
:22F:  Securities Real Time Gross Settlement Indicator | Non-repeatable
. RTGS
Settlement Details

Format: :4'c/[8cl/4!lc
CBL usage: This field can contain one of the following code words:
NRTG counterparty’s instruction flagged for mandatory settlement period only
YRTG counterparty’s instruction flagged for optional settlement period
Mandatory Sequence E Qualifier
:22F:  Type of Settlement Instruction Non-repeatable SETR
Settlement Details
Format: :4lc/[8cl/4!c
Usage: BYIY Buy in
CLAI Transaction resulting from a market claim or reverse market claim
SWIF Redemption leg of an investment fund to switch settlement instruction
SWIT Subscription leg of an investment fund to switch settlement instruction
CBL usage: This field contains the code word “TRAD" for trades or “PREA” for pre-advices, unless one of
the following codes is received in the counterparty instruction:
CNCB Central Bank Collateral Operation
CONV DR Conversion
OWNE External Account Transfer
OWNI Internal Account Transfer
CBF/LuxCSD  This field contains the type of settlement instruction as received on the Allegement from T2S.
usage:
8 April 2024 Clearstream Banking
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Mandatory Sequence E Qualifier
:22F:  Settlement Transaction Condition Indicator Non-repeatable STCO
Settlement Details
Format: :4!c/[8c]/4!c
Usage: This field may contain the following code words:
BPSS For settlement instructions created as a result of a partial successful
REGL/BSSP buy-in
CBL usage: This field may contain the following code words:
INTS For instructions that were settled by the settlement internaliser/account

servicer (for example, custodian) in its own books and not through a securities
settlement system (for example, CSD system).

NOMC When the counterparty instructed with “No Market Claim” indicator.
PART When the counterparty instructed allowing partial settlement.
NPAR When the counterparty instructed not allowing partial settlement.
COEX/PARQ When the counterparty instructed allowing partial settlement with

quantity threshold.

COEX/PARC When the counterparty instructed allowing partial settlement with
cash threshold.

These codes are relevant for markets that have already implemented T2S features.

J - Settlement Parties - mandatory, repeatable - SETPRTY

The Settlement Parties subsequence is used for different purposes and can be present more than once
in the same message. The fields and qualifiers will vary depending on the party, as described below.

Mandatory Subsequence E1 Qualifier

:95a: Place of Settlement Repeatable
. PSET
Settlement Parties

Format: :95P::4!c//4'a2ta2!lc([3!c]
Field purpose:  This field specifies the Place of Settlement.
CBLusage: For allegements from another CBL participant, this field contains "CEDELULL".
For allegements from a Euroclear participant, this field contains "MGTCBEBEECL".
For allegements from a CBF participant, this field contains "DAKVDEFF".

For allegements from a domestic market counterparty, this field contains the place of
settlement in the local market.

Clearstream Banking 8 April 2024
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:95a:

Format:

Field purpose:

Mandatory Subsequence E1 Qualifier
Delivering/Receiving Agent Repeatable DEAG
Settlement Parties REAG

:95P::4!c//4'a2'a2!c[3!c] :95Q::4!¢c//4*35x :95R::4!c/8c/34x

This field specifies the Delivering Agent on deliveries (customer’s receipts) and the Receiving
Agent on receipts (customer’s deliveries).

CBL usage: For allegements from another CBL participant, this field contains the counterparty's CBL
account with Data Source Scheme "CEDE".
For allegements from a Euroclear participant, this field contains the counterparty's Euroclear
account with Data Source Scheme “ECLR".
For allegements from a CBF participant, this field contains the counterparty's CBL account
with Data Source Scheme “DAKV".
For allegements from a domestic market counterparty, this field contains the counterparty’s
local agent in format P, Q or R.
Mandatory Subsequence E1 Qualifier
:95a:  Buyer/Seller Repeatable BUYR
Settlement Parties SELL
Format: :95P::4!c//4'a2'a2!c[3!c] :95Q::4!c//4*35x :95R::4!c/8c/34x

Field purpose:

:95a:

Format:

Field purpose:

:20C:

Format:
Field purpose:

CBF usage:

:70C:

Format:

Field purpose:

8 April 2024
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Additional Parties

Processing Reference

Party Contact Narrative

This field specifies the seller on deliveries [customer's receipts) and the buyer on receipts
(customer's deliveries).

Qualifier
Mandatory Subsequence E1 RECU/DECU
Repeatable
Settlement Parties REI1/DEI1
REI2/DEI2

:95P::4!c//4'a2'a2!c[3!c] :95Q::4!c//4*35x

All parties received on allegements from domestic markets will be reported as received.

Mandatory Subsequence E1
Repeatable
Settlement Parties

Qualifier
PROC

:4lc//1l6x

This field contains the counterparty transaction reference.

If field :95a::DEAG or :95a::REAG is present, field :20C::PROC must be reported. The field
must contain the Account Owner Transaction Identification received in T2S sese.028 message.
This field can be present for several parties and must be reported for each one of them when
present.

Mandatory Subsequence E1
Repeatable
Settlement Parties

Qualifier
PACO

:4!1c//4*35x

This field can contain additional information as received from the counterparty.

Clearstream Banking
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L3 - Amounts - optional, repeatable - AMT

:19A:

Field purpose:

:19A:

Field purpose:

Deal Amount

Format: :4!c//[N]3!1alsd

Settlement Amount

Format: :4!c//[N]3!lals5d

exchange for securities.

tional n E .
Optional Subsequence 3 Qualifier
Repeatable

DEAL
Amounts

This field specifies the ISO currency code and the deal amount if specified on the allegement.

tional n E .
Optional Subsequence 3 Qualifier
Repeatable

SETT
Amounts

This field specifies the ISO currency code and the total amount of money to be paid in

Example of an MT578 Settlement Allegement Report

:16R: GENL

:20C::SEME/ /1234567
:23G: NEWM

:98C: :PREP//20020425052434
:16R: LINK

:20C: :RELA//REF123
:16S: LINK

:16S: GENL

:16R: TRADDET
:98A::SETT//20020426
:98A::TRAD//20020423
:35B: ISIN XS0100276160
/XS/010027616

EUR 5,375 OLIVETTI INTL.FIN.NV (1-2
) 99-2004

:22H:: PAYM//APMT

:22H: :REDE//RECE
:22F::TTCO//GTDL

:16S: TRADDET

:16R: FIAC
:36B::SETT//FAMT /12000,
:97A::SAFE//12345

:16S: FIAC

:16R: SETDET
:22F::SETR//TRAD

:22F: :RTGS//YRTG

:16R: SETPRTY

:95R: : DEAG/CEDE/12345
:70C: : PACO//IN FAVOUR OF LOMBARD ODIER
DARIER

:16S: SETPRTY

:16R: SETPRTY

:95P: : PSET//CEDELULL
:16S: SETPRTY

:16R: SETPRTY

:95R: : REAG/CEDE/55555
:20C: :PROC//REF123
:16S: SETPRTY

:16R: AMT
:19A::SETT//EUR12574, 67
:16S: AMT

:16S: SETDET

Clearstream Banking
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This field contains REMO when the instruction has been
matched with an instruction from yourself or if the
counterparty cancelled his instruction.

Customer’s reference of best matching candidate

Customer CBL account

Customer CBL account
Additional information received from counterparty

Counterparty account
Counterparty’s transaction reference
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6. Securities statements

This chapter describes the formats for securities statements from Clearstream Banking sent via
MT535, MT536, MT537, MT538 and MT586 messages. Detailed field specifications for each of these
reports are provided on succeeding pages of this Guide.

General information

All information in these messages conforms to Swift syntax and content requirements, as specified in
the Swift User Handbook. The following table lists the CBL securities statements available via Xact via
Swift and Xact File Transfer ISO format:

Swift message Securities statement Page
MT535 The Statement of Holdings report 6-535-1
MT536 The Statement of Transactions report 6-536-1
MT537 The Statement of Pending Transactions report 6-537-1
MT537 The Statement of Cash Penalties report 6-537-PEN-1
MT538 The Statement of Intra-Position Advices report 6-538-1
MT586 The Statement of Settlement Allegements report 6-586-1
Clearstream Banking 8 April 2024
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Clearstream Banking transaction types

The following table lists the transaction type codes for Clearstream Banking cash and settlement
instructions. These codes are used to identify the associated instructions or movements in reports.

Transaction type

21
31
31CE
31LD
31RB
31RE
31RU
31RV
3V
3VEC
3VLD
41
41CE
4F
4FCE
51
51CE
5F
5FCE
61
6F
81
8A
8D
8DRU
8M

Description

Receipt free from domestic counterparty without instruction from customer
Delivery free without matching instruction with CBL counterparty
Delivery free without matching instruction with Euroclear counterparty
Security debit from lending or collateral transactions

Security blocking movement

Security blocking for corporate action

Security unblocking movement

Reversal of security blocking for corporate action

Receipt free without matching instruction with CBL counterparty
Receipt free without matching instruction with Euroclear counterparty
Security credit from lending or collateral transactions

Receipt against payment from CBL counterparty

Receipt against payment from Euroclear counterparty

Receipt free from CBL counterparty

Receipt free from Euroclear counterparty

Delivery against payment to CBL counterparty

Delivery against payment to Euroclear counterparty

Delivery free to CBL counterparty

Delivery free to Euroclear counterparty

Receipt against payment from domestic counterparty

Receipt free from domestic counterparty

Delivery free to domestic counterparty

Delivery against payment to domestic counterparty

Delivery free to domestic counterparty

Security unblocking for corporate action

Delivery against payment to domestic counterparty

8 April 2024
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Report options

e Customers can select to include holdings with a zero aggregate balance. This means that a
complete report will contain holdings whose aggregate balance became zero since the last
statement. Holdings with aggregate zero balance will always be reported if there is a borrowed
sub-balance.

On delta statements, holdings whose aggregate balance became zero since the last statement
are always reported.

e Customers can select to receive the holding value and collateral value per instrument in EUR,
USD or in the currency of the financial instrument.

e Customers can select to receive the total holdings value of statement in EUR or USD. USD is only
available for CBL accounts.

e Customers can schedule a consolidated version of this report by selecting multiple accounts of a
single entity when subscribing in Xact Web Portal. The consolidated version includes positions
held by all accounts selected in the subscription, aggregated at the security code level. The
balance split between the accounts is not reported. A consolidated account name must be
provided at the time of subscription and is reported in Field :97a::SAFE of Sequence A General
Information.

Availability and timing

The MT535 Statement of Holdings report, for both single accounts and consolidated, is available in
Complete and Delta forms multiple times intraday and once after DTP, either Daily, Weekly, Monthly or
Yearly in Complete form only.

Report structure
This message is divided into three sequences (A, B and C).
Sequence A Sequence A contains report header information:
¢ the Clearstream Banking report reference;

e the account number that is the subject of the report, for the consolidated version, this
is the consolidated account name entered by the user in Xact Web Portal when
subscribing to the consolidated report;

e the date of the report.

Clearstream Banking 8 April 2024
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Sequence B Sequence B is a repeatable sequence, each repetition of which contains, for one security code

(financial instrument), the total quantity, partial quantities of various statuses, the market
value and the last movement date on which the position was affected.

The number of balances contained in one message is limited only by the number of
characters allowed in a Swift message. If one message is not sufficient to include all
balances related to an account, the report consists of two or more messages. Holdings are
listed in order of security code.

Sequence C  Sequence Cis present on the last page of the complete version and contains the total

holdings and collateral value of the statement.

Report content

The Swift message as sent is restricted to the maximum input message length, several messages may
be needed to accommodate all the information.

Clearstream Banking uses the MT535 Statement of Holdings to report on the holdings that it services
for the customer and can contain all holding information (Complete) or only changes since the
previously sent statement (Delta).

No holdings to report

If there are no holdings to report, one MT535 message is provided containing only Sequence A.

8 April 2024 Clearstream Banking
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MT535 - Statement of Holdings report

MT535 - Overview
The following table lists the fields in a Statement of Holdings report via MT535:

Sequence Tag Field Name Content/Options Qualifier Page

:16R: Start of Block GENL

:28E: Page Number/Continuation Indicator 5n/4!c - 6-535-5
:13A: Statement Number Option A STAT 6-535-5
:20C: Sender’s Reference :4lc//16x SEME 6-535-5
:23G: Function of the Message 41c(/4!'c] - 6-535-5
:98a: Statement Date/Time Option Aor C STAT 6-535-6
:22F: Complete/Updates Indicator :4!c/[8cl/4lc CODE 6-535-6
:22F: Statement Frequency Indicator :4lc/[8c]/4lc SFRE 6-535-6
:22F: Statement Basis Indicator :4lc/[8cl/4lc STBA 6-53

:22F: Statement Type Indicator :4lc/[8cl/4lc 3

Safekeeping Account Option A

: : Activity Flag :4lc//1la ACTI
:17B: Sub-Safekeeping Statement t4lc//1la CONS 6-535-7
: : End of Block GENL

:16R: Start of Block SUBSAFE

:16R: Start of Block FIN
:35B: ldentification of Financial Instrument [ISINllel2:c] - 6-535-7
E— [4*35x] —_—

B1a Optional Subsequence - Financial Instrument Attributes

:16R: Start of Block FIA
:98A: Coupon Date :4lc//8!n COuP 6-535-8
:98A: Maturity Date :41c//8!'n MATU 6-535-8
:92A: Current Factor :41c//15d CUFC 6-535-8
:16S: End of Block FIA

End of Subsequence B1a - Financial Instrument Attributes

:90a: Price Option Aor B ”I\\llll:l)?(l:r('(l)'r 6-535-8
:93B: Aggregate Balance :4'c/[8c]/4!c/[N]15d AGGR 6-535-9
:93B: Available Balance :41c/[8cl/4!c/[N]15d  AVAI 6-535-10
:93B: Not Available Balance :41c/[8cl/4!c/[N]15d NAVL 6-535-10

B1b Optional Repeatable Subsequence - Sub-Balance
:16R: Start of Block SUBBAL
:93a: Balances Option C 6-535-11
:93a: Balances Option B 6-535-11
:94a: Place of Safekeeping Option B, Cor F SAFE 6-535-12
:16sS: End of Block SUBBAL

End of Subsequence B1b - Sub-Balance
:19A: Accrued Interest Amount :41c//[N]3!alsd ACRU 6-535-12
:19A: Holding Value :4lc//[N]3lalbd HOLD 6-535-12
:19A: Collateral Value :4lc//[N]3lalbd COVA 6-535-12
:92B: Exchange Rate :4lc//3'a/3'a/15d EXCH 6-535-13
:70C: Sub-balance Details Narrative :4!lc//10*35x SUBB 6-535-13
:70E: Holdings Narrative :4!1c//10*35x HOLD 6-535-14
:16s: End of Block FIN
:16S: End of Block SUBSAFE
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Field Name Content/Options Qualifier Page

Sequence Tag

:16R: Start of Block ADDINFO
:19A: Total Holdings Value of Statement :4'c//[N]3!'albd HOLS 6-535-14
:19A: Total Eligible Collateral Value :4'c//[N]3!'albd TOVA 6-535-14
:16S: End of Block ADDINFO

Clearstream Banking
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MT535 - Field specifications

MT535 contains data fields for a Statement of Holdings report as described below.

A - General Information - mandatory, non-repeatable - GENL

Mandatory Sequence A
:28E:  Page Number/Continuation Indicator Non-repeatable
General Information

Qualifier

Format: 5n/4!c

Field purpose:  This field contains the page number up to five digits and indicate either that this is the only
page or the last page or that there are additional pages.

Indicators: LAST This is the last page of a statement with more than one page.
MORE This is an intermediate page of a statement with additional pages.
ONLY This is the only page of the statement.
Mandatory Sequence A .
:13A:  Statement Number Non-repeatable Qualifier
. STAT
General Information

Format: :13A::4!'¢c//3'c

Usage: This field contains the number of the statement. This number is incremented from 1 to 999
per statement per account per frequency. All intraday frequencies are considered as one and
so the statement number is incremented on each intraday statement requested.

Mandatory Sequence A Qualifier
:20C: Sender’s Reference Non-repeatable
. SEME
General Information
Format: :4lc//16x
Usage: This field contains the reference assigned to the statement.
Mandatory Sequence A Qualifier
:23G:  Function of the Message Non-repeatable

General Information

Format: 41c[/4!c]

Usage: This field contains the following functions and sub-functions that are used:
NEWM used on a new statement

NEWM/COPY  used when the message is sent as a copy for information purposes to a
party other than the account owner.

Clearstream Banking 8 April 2024
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Mandatory Sequence A Qualifier

:98a:  Statement Date/Time Non-repeatable
. STAT
General Information

Format: :98A::4!c//8!n :98C::4!c//8!'n6!n

Usage: This field contains the business date (YYYYMMDD] and time (HHMMSS) on which the
statement is based, that is, reflecting the situation at that date/time. The statement date is
the current business date. The statement time is provided for intraday reports only and is the
time specified in the customer’s report request.

For CBL the intraday report at 23:00 contains the previous business date.

For CBF/LuxCSD the intraday reports at 19:00, 21:15 and 23:00 contain the previous business

date.
Mandatory Sequence A Qualifier
:22F:  Complete/Updates Indicator Non-repeatable CODE
General Information
Format: :41c/[8cl/4!c
Usage: This field indicates whether the statement is complete or delta:
COMP for a complete report
DELT for a delta report
If a temporary report needs to be produced, this field will contain “CEDE/TEMP”.
Mandatory Sequence A Qualifier
:22F:  Statement Frequency Indicator Non-repeatable SERE
General Information
Format: :4'c/[8cl/4!c
Usage: This field indicates that the report is available in one of the following frequencies:
DAIL Daily
INDA Intraday
MNTH Monthly
QUTR Quarterly
WEEK Weekly
YEAR Yearly
Mandatory Sequence A Qualifier
:22F:  Statement Basis Indicator Non-repeatable
. STBA
General Information
Format: :41c/[8cl/4!c

Usage: This field always contains the code word "SETT" to indicate that the statement is based on
settled positions. Although pending domestic and backlog transactions are reported in
Subsequence B1a, Sub-Balances, they are included in the aggregate balance.

Mandatory Sequence A Qualifier
:22F:  Statement Type Indicator Non-repeatable
. STTY
General Information
Format: :41c/[8cl/4!c
Usage: This field always contains the code word "CUST" to indicate custody.
8 April 2024 Clearstream Banking
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Mandatory Sequence A Qualifier
:97A: Safekeeping Account Non-repeatable
. SAFE
General Information
Format: :97A::4!1¢c//35x
Usage: This field contains the account or the consolidated account name that holds the underlying
securities.
Note: Consolidated reports must belong to the same entity.
Mandatory Sequence A Qualifier
:17B:  Activity Flag Non-repeatable
. ACTI
General Information
Format: :4lc//1la

Usage: Ona complete report, this field contains “Y” unless there is no holding to report, in which
case the value “N” is reported. On a delta report, this field contains “Y” if a holding exists or if
a position has become zero since the last complete or delta statement.

Mandatory Sequence A Qualifier

:17B:  Sub-Safekeeping Statement Non-repeatable
G . CONS
eneral Information

Format: :4lc//1la
CBLusage: This field always contains “N”. One statement is produced per account.

CBF/LuxCSD  This field always contains “Y".
usage:

E - Sub-Safekeeping Account - optional, repeatable - SUBSAFE

m - Financial Instrument - optional, repeatable - FIN

Optional Subsequence B1 Qualifier
:35B: Identification of Financial Instrument Repeatable |
Financial Instrument
Format: [ISIN1!el2!c]
[4*35x]

CBL usage: This field contains the ISIN and the Common Code in two subfields:
e Subfield 1 contains the ISIN.
e Subfield 2 contains the Common Code on the first line in the format /XS/9!n.
e Subfield 2 contains the description of the financial instrument, starting on the 2nd line.
CBF/LuxCSD  This field contains the ISIN and the description of the financial instrument in two subfields:
usage: e Subfield 1 contains the ISIN.

e Subfield 2 contains the description of the financial instrument, starting on the 2nd line.

8 April 2024
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B1a - Financial Instrument Attributes - optional, non-repeatable - FIA

Optional Subsequence B1a e
:98A:  Coupon Date Non-repeatable anolglper
Financial Instrument Attributes
Format: :4!'c//8!n
Usage: This field contains the date of the next coupon payment.
Optional Subsequence B1a e
:98A:  Maturity Date Non-repeatable QT\J/IaAlﬂJer
Financial Instrument Attributes
Format: :41'c//8!n
Usage: This field contains the maturity date of the financial instrument.
Optional Subsequence Bla Qualifier
:92A:  Current Factor Non-repeatable CUFC
Financial Instrument Attributes

Format: :4!1c//15d

Usage: For securities subject to amortisation and partial redemption by pool factor, this field will
show the current pool factor.

Optional Subsequence B1
. . : Repeatable Qualifier
:90a: Price Financial Instrument MRKT
(resumed after B1a)
Format: :90A::4!c//4!'c/15d :90B::4!c//4'c/31albd

Usage: This field contains the market price of the financial instrument.

When the quantity of holding is expressed as a face amount, the market price is expressed as
a percentage (code word “PRCT” in Subfield 2] using option A.

When the quantity is expressed in units the market price is expressed in actual amount (code
word “ACTU” in Subfield 2] using option B and the currency of the financial instrument.

8 April 2024 Clearstream Banking
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Optional Subsequence B1
. . Repeatable Qualifier
:93B:  Aggregate Balance Financial Instrument AGGR
(resumed after B1a)

Format: :4!c/[8c]/4!'c/[N]15d

CBLusage: The aggregate is calculated from sub-balances as follows:

BLOK +DRAW +LOAN +BLCA +PEND (domestic and Bridge) +PLED +AWAS +LODE + RSTR
For details of these code words, see fields :93a: (Balances) in Sequence B1b, Sub-Balances.

Subfield 2 contains one of the following code words to indicate the type of sub-balance:

AMOR an amount representing the current amortised face value of a debt
instrument

FAMT the face amount of the principal of a debt instrument

UNIT a number, for example, a number of shares

The consolidated report contains the sum of all available positions held by the selected
accounts for the reported instruments.

CBF/LuxCSD  The aggregate is calculated from sub-balances as follows:

U987 AWAS +COLL+EXXX +EEUR +RSHB +RSKE +LOAN +PLED +NELG +XEMC +BLCA +BLOK
+DRAW +COSP +RSTR
For details of these code words, see fields :93a: (Balances) in Sequence B1b, Sub-Balances
and the information in :70C: (Narrative) in Sequence B1, Financial Instrument.

Subfield 2 contains one of the following code words to indicate the type of sub-balance:

AMOR an amount representing the current amortised face value of a debt
instrument

FAMT the face amount of the principal of a debt instrument

UNIT a number, for example, a number of shares

The consolidated report contains the sum of all available positions held by the selected
accounts for the reported instruments.

Clearstream Banking 8 April 2024
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:93B: Available Balance

Optional Subsequence B1

Repeatable Qualifier

Financial Instrument AVAI
(resumed after B1a)

Format: :4!1c/[8c]l/4!c/[N]15d
CBL usage: This field contains the total balance of securities that are available for settlement. It is the
sum of sub-balances LOAN +PLED +AWAS +LODE.
Subfield 2 contains one of the following code words to indicate the type of sub-balance:
FAMT the face amount of the principal of a debt instrument
UNIT a number, for example, a number of shares
The consolidated report contains the sum of all available positions held by the selected
accounts for the reported instruments.
CBF/LuxCSD  This field contains the total balance of securities that are available for settlement. It is the
usage: sum of sub-balances AWAS +COLL +EXXX +EEUR +RSHB +RSKE +LOAN +PLED +NELG
+XEMC.
Subfield 2 contains one of the following code words to indicate the type of sub-balance:
FAMT the face amount of the principal of a debt instrument
UNIT a number, for example, a number of shares
The consolidated report contains the sum of all available positions held by the selected
accounts for the reported instruments.
Optional Subsequence B1
) ) : Repeatable Qualifier
:93B:  Not Available Balance Financial Instrument NAVL
(resumed after B1a)
Format: :4'c/[8c]l/4!'c/[N]15d
CBL usage: This field contains the total balance of securities that are not available for settlement. It is the
sum of sub-balances BLOK +DRAW +BLCA +PEND +RSTR +PLED.
Subfield 2 contains one of the following code words to indicate the type of sub-balance:
FAMT the face amount of the principal of a debt instrument
UNIT a number, for example, a number of shares
The consolidated report contains the sum of all not available positions held by the selected
accounts for the reported instruments.
CBF/LuxCSD  This field contains the total balance of securities that are not available for settlement. It is the
usage: sum of sub-balances BLCA +BLOK +DRAW +COSP +RSTR.
Subfield 2 contains one of the following code words to indicate the type of sub-balance:
FAMT the face amount of the principal of a debt instrument
UNIT a number, for example, a number of shares
The consolidated report contains the sum of all not available positions held by the selected
accounts for the reported instruments.
8 April 2024 Clearstream Banking
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B1b - sub-Balances - optional, repeatable - SUBBAL

Optional Subsequence B1b Qualifier
:93a: Balances Repeatable See
Sub-Balances description
Format: :93C::4!c//4'c/4!c/[N]15d
Qualifiers: BLCA for blocked pending corporate action position
BLOK for blocked position
DRAW for pending redemption position
LOAN for on loan position
LODE for loan reservation position (CBL only)
PEND for pending delivery position [(domestic only] (CBL only)
PLED for securities used as collateral for a borrowing of securities
RSTR for securities blocked in the scope of TEFRA D or missing certification
Usage: Subfield 2 contains one of the following code words to indicate the type of sub-balance:

FAMT the face amount of the principal of a debt instrument
UNIT a number, for example, a number of shares

Subfield 3 contains one of the following code words to indicate availability:

AVA| the position is available
NAVL the position is not available

Subfield 4 (Sign - “N”) is not used.

The consolidated report contains the sum of all sub balances held by the selected accounts
for the reported instruments.

Optional Subsequence B1b Qualifier
:93a: Balances Repeatable See
Sub-Balances description
Format: :93B:4!c/[8c]/4!c/[N]15d
Qualifiers: AWAS for available position
BORR for borrowed position

Usage: Subfield 2 contains one of the following code words to indicate the type of sub-balance:

FAMT the face amount of the principal of a debt instrument
UNIT a number, for example, a number of shares

Subfield 3 (Sign - “N”] is not used.

Clearstream Banking 8 April 2024
Xact via Swift User Guide 6-535-11



Securities statements

Optional Subsequence B1b Qualifier
:94a:  Place of Safekeeping Repeatable SAFE
Sub-Balances
Format: :94F::41c//41c/4'a2la2!lc[3!c]
CBL/LuxCSD  This field contains one of the following code words followed by a BIC as indicated:
usage: CUST followed by the BIC of CBL's common or specialised depository for securities

deposited with other than CBL’s domestic depository;
ICSD followed by CEDELULL;

NCSD followed by the BIC of the local CSD for securities deposited with
Clearstream’s domestic depository.

CBF usage: This field contains one of the following code words followed by a BIC as indicated:

DAKV/COLL followed by the BIC of the depository for securities in Collective Safe
Custody;

DAKV/TOWN followed by the BIC of the depository for securities in NCSC or NCSC-T;
DAKV/OTHR followed by the BIC of the depository for all other securities.

Optional Subsequence B1
. . Repeatable Qualifier
:19A:  Accrued Interest Amount Financial Instrument ACRU
(resumed after B1b)

Format: :4!c//[N]3lalbd

Usage: This field contains the accrued interest amount, if not included in the price of the instrument
and regardless of the value of the reported aggregate balance of the position. This amount is
expressed in the currency of the financial instrument.

Optional Subsequence B1
. . . Repeatable Qualifiers
:19A: Holding Value Financial Instrument HOLD
(resumed after B1b)

Format: :4!c//[N]3lalbd

CBL usage: This field contains the holding value (including accrued interest) based on the aggregate
balance. This amount can be expressed in the currency of the financial instrument, in EUR or
in USD.

CBF/LuxCSD  This field contains the holding value (including accrued interest) based on the aggregate
usage: balance. This amount can be expressed in EUR only.

Optional Subsequence B1
) ) Repeatable Qualifiers
H19A: Collateral Value Financial Instrument COVA
(resumed after B1b)

Format: :4!'c//[N]3lalbd

CBLusage only: This field contains the value of the holding that is eligible for collateral purposes. This
amount is expressed in the same currency as the Holding Value.

8 April 2024 Clearstream Banking
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:92B: Exchange Rate

Format:

MT535 - Statement of Holdings report
Optional Subsequence B1
Repeatable Qualifier
Financial Instrument EXCH

(resumed after B1b)

:4!c//3'a/3'a/15d

CBL usage only:  This field contains the exchange rate used when the holding amount was requested in a
currency other than the currency of the financial instrument. The field includes the currency
of the financial instrument followed by that of the holding amount and the exchange rate.

Optional Subsequence B1
Repeatable Qualifier
:70C:  Sub-balance Details Narrative Financial Instrument SUBB
(resumed after B1b)

CBF/LuxCSD  This field will be used for all balances reported in :93a::0THR, in order to define the true
usage only:  balance.

Clearstream Banking
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/CcOoLL/
/COSP/
JEXXX/

/EEUR/
/NELG/
/RSHB/
/RSKE/
/XEMC/

Collateralised securities following T2S Auto-Collaterisation
Blocked for conditional delivery

Earmarked for Auto-Collaterisation (all currencies)

Earmarked for Auto-Collaterisation (EUR)

Not eligible

Earmarked Registered Shares (ZMB/HB)

Earmarked Registered Shares Kapitalmassnahme (FMB/ZMBKE)

Xemac collateral
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Optional Subsequence B1
. . : . Repeatable Qualifier
:70E: Holdings Narrative Financial Instrument HOLD
(resumed after B1b)

Format: :41c//10*35x
Usage: This field contains the code word /DLTR/ followed by the last movement date on which the
position for the reported financial instrument was affected, in ISO date format.

Example: :70E: :HOLD///DLTR/20050829

Q - Additional Information - optional, repeatable - ADDINFO

This sequence is present only on complete statements and if the total holding value is requested in EUR
or USD. USD is only available for CBL accounts.

Optional Sequence Cc
:19A:  Total Holdings Value of Statement Repeatable
Additional Information

Qualifier
HOLS

Format: :4!'c//[N]3lalbd

Usage: This field contains the total value of the holding reported in this statement, expressed in EUR
or USD. USD is only available for CBL accounts.

Optional Sequence Cc Qualifier
:19A:  Total Eligible Collateral Value Repeatable
o . TOVA
Additional Information
Format: :4'c//[N]31albd
Usage: This field contains the value of the holding eligible for collateral purpose.
8 April 2024 Clearstream Banking
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Example of an MT535 Statement of Holdings report

:16R: GENL

:28E: 1/ONLY
:13A::STAT//001
:20C: : SEME//000000023IY0Q1
:23G: NEWM
:98A::STAT//20020422
:22F::SFRE//DAIL
:22F: :CODE//COMP
:22F::STTY//CUST
:22F::STBA//SETT
:97A::SAFE//12345
:17B: :ACTI//Y
:17B::CONS//N

:16S: GENL

:16R: SUBSAFE

:16R: FIN
:35B: ISIN IT0003187215
/XS/013851034

EUR 1,5 ING C OLIVETTI CO (CV) 01-2010
:90A: :MRKT//PRCT/139,
:93B: :AGGR//FAMT /830347,

:93B: :AVAI//FAMT /830347,
:93B: :NAVL//FAMT /65000,

:16R: SUBBAL

:93C: :AWAS//FAMT/AVAI/180347,
:94F: :SAFE//CUST/BCITITMM
:16S: SUBBAL

:16R: SUBBAL

:93C: : PEND//FAMT /NAVL/650000,
:94F: :SAFE//CUST/BCITITMM
:16S: SUBBAL

:19A: :HOLD//EUR1159233, 6
:19A: :ACRU//EUR5051, 27
:19A::COVA//EUR1024996, 8
:70E: : HOLD///DLTR/20020422

:16S: FIN

:16R: FIN

:35B: ISIN LUO006040116
/XS/001183206

SHS INTERFUND GLOBAL

:90B: : MRKT//ACTU/EUR59, 2
:93B: :AGGR//UNIT/222,
:93B::AVAI//UNIT/222

:16R: SUBBAL

:93C: :AWAS//UNIT/AVAI/222,
:94F: :SAFE//CUST/BGLLLULL
:16S: SUBBAL
:19A::HOLD//EUR13142, 4
:19A::COVA//EUR11357,2
:70E: : HOLD///DLTR/20020415

:16S: FIN

:16R: FIN

:35B: ISIN USG5135WAA74
/XS/004782801

USD 3,50 JG SUMMIT (REGS)CV 93-2003
:90A: :MRKT//PRCT/93,15
:93B: :AGGR//FAMT/O,

:16R: SUBBAL

:93B: :BORR//FAMT/745000,
:94F::SAFE//CUST/CITIUS33
:16S: SUBBAL

:70E: :HOLD///DLTR/20020422
:16S: FIN

:16S: SUBSAFE
:16R: ADDINFO
:19A::TOVA//EUR1036354,
:19A::HOLS//EUR1172376,
:16S: ADDINFO

Clearstream Banking
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Statement Number (:STAT] is incremented on each
statement for same account and frequency.
It is the same on each message making up the statement.

Customer CBL account or consolidated accounts name.

Aggregate balance (AGGR] = Available (AWAS) +
Pending Delivery (PEND): 830347 = 180347 + 650000.
Aggregate balance (AGGR) = Available (AVAI) +

Not Available (NAVL).

Holding Value (HOLD) = [Market Price (MRKT] * Aggregate
Balance (AGGR]] + Accrued Interest (ACRU])

1159233,6 = (139/100 * 830347) + 5051.27

Total available balance.

Borrowed balance not reflected in Aggregate balance
(AGGR).

Borrowed sub-balance reported with format B (BORR].

Holding value is not reported for borrowed positions.

8 April 2024
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MT536 - Statement of Transactions report

Report options
Customers have the option to exclude transactions linked to the following activities:
e Securities lending;
e Securities lending reservation;
e Collateral management;
¢ Blocking/unblocking.

Reporting of these movements can be received via MT508 or MT538 instead.

Availability and timing

The MT536 Statement of Transactions report is available multiple times intraday and once after DTP,
either Daily, Weekly or Monthly.

Report structure
This message is divided into three sequences (A, B and C).
Sequence A Sequence A contains report header information:
e (Clearstream Banking report reference;
e Account number that is the subject of the report;
e Date of the report.

Sequence B Sequence B is a repeatable sequence, each repetition of which contains, for one security
code, the opening and closing balances and details of the transactions.

The number of transactions contained in one message is limited only by the number of
characters allowed in a Swift message. If one message is not sufficient to include all
movements related to an account, the report consists of two or more messages. Transactions
are listed in order of security code.

Sequence C  Sequence C contains additional information.

Report content

The Swift message as sent is restricted to the maximum input message length, several messages may
be needed to accommodate all the information.

The MT536 Statement of Transactions contains settled “transactions” according to their impact on the
customer’s positions.

Clearstream Banking 8 April 2024
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A customer’s positions might be impacted by any of the following:
e An over-the-counter (OTC) trade;
¢ A Stock Exchange (SE) trade;
e A custody event;
e Another customer’s activity, such as transfer, loan, collateral etc.;
¢ Aninternal Clearstream Banking settlement activity (Lending, Borrowing].

When any of these events occurs, the clearing and settlement system will generate movements that
will affect the customer’s account.

The MT536 Statement of Transactions report contains all “transactions” as described above that have
settled since the last report.

Clearstream Banking uses the MT536 Statement of Transactions to report transactions as follows:

e When the customer has sent an instruction to Clearstream Banking, the corresponding reporting
is based on the information received in the underlying customer instructions (including manual
input instructions keyed in on behalf of the customer).

e For Stock Exchange transactions, the corresponding reporting is based on each instruction
generated by Clearstream Banking:

- One for the Buyer (Receipt Against Payment]
- One for the Seller (Delivery Against Payment]

¢ In the case of an event (for example, custody) that affects the customer’s position, the reporting
is based on the instructions generated by Clearstream Banking.

No transactions to report

If there are no transactions to report, one MT536 message is provided containing only Sequence A.

8 April 2024 Clearstream Banking
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MT536 - Overview

The following table lists the fields in a Statement of Transactions report via MT536:

Sequence Tag Field Name Content/Options Qualifier Page

:16R: Start of Block GENL

:28E: Page Number/Continuation Indicator 5n/4!c - 6-536-5
:13A: Statement Number :4'c//3'c STAT 6-536-5
:20C: Sender’s Reference t4lc//1l6x SEME 6-536-5
:23G: Function of the Message 4lc[/4!'c] - 6-536-5
:98a: Preparation Date/Time Option Aor C PREP 6-536-5
:69a: Statement Period Option Aor B STAT 6-536-6
:22F: Complete/Updates Indicator :4!'c/[8cl/4lc CODE 6-536-6
:22F: Statement Frequency Indicator :4!lc/[8cl/4lc SFRE 6-536-6
:22F: Statement Basis :4lc/[8cl/4!lc STBA 6-536-6

:97a: Safekeeping Account Option Aor B
:17B: Activity Flag tdlc//1la ACTI 6-536-6
:17B: Sub-Safekeeping Statement :4lc//1la CONS 6-536-7
End of Block GENL

SUBSAFE

Start of Block

Start of Block FIN

:35B: lIdentification of Financial Instrument [ISIN1:elZ:c] 6-536-7
e [4*%35x%] E—
:93B: Opening Balance :41¢c/[8c]/4'c/[N]15d Fllﬁglgr 6-536-7
:93B: Closing Balance :41c/[8c]/4!c/[N]15d Fl'ﬁ'él‘_’r 6-536-8
B1a Mandatory Repeatable Subsequence - Transaction
:16R: Start of Block TRAN
B1a1 Mandatory Repeatable Subsequence - Linkages
:16R: Start of Block LINK
:13A: Linked Transaction :4lc//3'c LINK 6-536-8
:20C: Account Servicer Reference :4lc//16x ASRF 6-536-8
Client’s Collateral Instruction
:20C: Reference :4lc//1l6x CLCI 6-536-8
. . Client's Triparty Collateral X Fas_
:20C: { onsaction Reference :4lc//16x CLTR 6-536-9
. . Counterparty Market Infrastructure |
120C: Transaction Identification 14lc//16x CMIT 6-536-9
:20C: Common Reference :4lc//16x COMM 6-536-9
:20C: Corporate Action Reference :4lc//16x CORP 6-536-9
Market Infrastructure Transaction
:20C: 4entification :4lc//16x MITI 6-536-9
:20C: Processor Transaction ldentification :4!c//16x PCTI 6-536-9
:20C: Pool Reference :4lc//16x POOL 6-536-9
:20C: Related Reference :4lc//16x RELA 6-536-10
. _ Triparty-Agent’s/Service-Provider's
120C: Collateral Transaction Reference 14lc//l6x TCTR 6-936-10
. . Triparty-Agent’s/Service-Provider's e
120C: Collateral Instruction Reference 4le//16x TRCI 6-536-10
:20a: Deal Reference Option Cor U TRRF 6-536-10
Clearstream Banking 8 April 2024
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Sequence Tag Field Name Content/Options Qualifier Page
:16S: End of Block LINK
End of Subsequence B1a1 - Linkages
B1a2 Optional Subsequence - Transaction Details

:16R: Startof Block TRANSDET

:94¥: Place of Safekeeping Egig]//‘“c” ta2taZlc  GaFE  4.536-10
:94H: Place of Clearing :4la2la2!lc[3!c] CLEA 6-536-11
:94B: Place of Trade :41c/[8c]/4'c[30x] TRAD 6-536-11
:94L: Place of Clearing :4!c//18!c2!n CLEA 6-536-11
:94L: Place of Trade :41c//18!c2!n TRAD 6-536-11
:36B: Posting Quantity :41c//41c/[N]115d PSTA 6-536-11
:99A: Number of Days Accrued t4'c//4'c/15d DAAC 6-536-11
:19A: Posting Amount :4!'c//[N]3'albd PSTA 6-536-12
:22F: Transaction Indicator :41c/[8cl/4!c TRAN 6-536-12
:220: Payment Indicator t4lc//4!c PAYM 6-536-12
:22H: Receive/Deliver Indicator t4lc//4!c REDE 6-536-12
: 22F: Beneficial Ownership Override Indicator: 4!'c/[8c]/4!c BENE 6-536-12
:22F: Corporate Action Event Indicator :41c/[8cl/4!c CAEV 6-536-13
:22F: Repurchase Type Indicator :4!c/[8cl/4!c REPT 6-536-13
12op; gocurities Real Time Gross ‘41c/[8c]/41c RTGS  6-536-13
:22F: Type of Settlement Transaction :41c/[8cl/4lc SETR 6-536-14
:22F: Settlement Transaction Condition :41c/[8cl/4!c STCO 6-536-15
:98a: Effective Settlement Date/Time OptionAorC ESET 6-536-15
:98a: Settlement Date/Time Option A,Bor C SETT 6-536-15
:98a: Trade Date/Time Option A,Bor C TRAD 6-536-15
:98a: Value Date/Time OptionAorC VALU 6-536-16
:98a: Acknowledged Status Timestamp :41c//8!n6!n ASTS 6-536-16
:98a: Matched Status Timestamp :41c//8!n6!n MTCH 6-536-16
:70E: Transaction Details Narrative :41¢c//10%35x TRDE 6-536-16

B1a2a Optional Repeatable Subsequence - Settlement Parties

:16R: Startof Block SETPRTY

:95a: Parties OptionC, P, QorR 6-536-17
:97a: Safekeeping Account Option AorB SAFE 6-536-17
:16S: End of Block SETPRTY
End of Subsequence B1a2a - Settlement Parties

:16S: End of Block TRANSDET

End of Subsequence B1a2 - Transaction Details
:16S: End of Block TRAN
End of Subsequence B1a - Transaction

:16S: End of Block FIN

:16S: End of Block SUBSAFE
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MT536 - Field specifications

MT536 contains data fields for a Statement of Transactions report as described below.

A - General Information - mandatory, non-repeatable - GENL

Mandatory Sequence A
:28E:  Page Number/Continuation Indicator Non-repeatable
General Information

Qualifier

Format: 5n/4!c

Field purpose:  This field contains the page number up to five digits and indicates either that this is the only
page or the last page or that there are additional pages.

Indicators: LAST This is the last page of a statement with more than one page.
MORE This is an intermediate page of a statement with additional pages.
ONLY This is the only page of the statement.
Mandatory Sequence A Qualifier
:13A: Statement Number Non-repeatable STAT
General Information

Format: :41c//3'c

Usage: This field contains the sequential number of the statement. The statement number loops
through 1 to 999, incrementing for each statement for the same account and frequency.

Mandatory Sequence A Qualifier
:20C: Sender’s Reference Non-repeatable
. SEME
General Information
Format: t4lc//1l6x
Usage: This field contains the reference assigned to the statement.
Mandatory Sequence A Qualifier
:23G:  Function of the Message Non-repeatable

General Information

Format: 41cl(/4'c]

Usage: This field contains the following functions and sub-functions that are used:
NEWM used on a new statement

NEWM/COPY  used when the message is sent as a copy for information purposes to a
party other than the account owner.

Mandatory Sequence A Qualifier
:98a:  Preparation Date/Time Non-repeatable
. PREP
General Information
Format: :98C::4!c//8!'n6!n
Usage: This field contains the date and time of the preparation of the report.
Clearstream Banking 8 April 2024
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Mandatory Sequence A
:69a: Statement Period Non-repeatable
General Information

Qualifier
STAT

Format: :69A::4!c//8!'n/8!n :69B::4!c//8!'n6!n/8!n6!n

Usage: Onintraday reports, option B is used with the business date and time of the last and current
report respectively. For all other frequencies, option A is used with the first and last business
date of the period. For daily reports, this date will be the same.

Mandatory Sequence A Qualifier
:22F:  Complete/Updates Indicator Non-repeatable CODE
General Information
Format: :41c/[8cl/4'c
Usage: This field contains one of the following code words, as appropriate:
COMP for a daily, weekly or monthly report
DELT for an intraday report
Mandatory Sequence A Qualifier
:22F:  Statement Frequency Indicator Non-repeatable SERE
General Information

Format: :41c/[8cl/4d!lc

Usage: This field indicates that the Statement of Transactions report is available in one of the
following frequencies:

DAIL Daily
INDA intraday
MNTH Monthly
WEEK Weekly
Mandatory Sequence A Qualifier
:22F: Statement Basis Non-repeatable
. STBA
General Information
Format: :41c/[8cl/4!c
Usage: This field contains the indicator “SETT" for actual settlement date positions.
Mandatory Sequence A Qualifier
:97a:  Safekeeping Account Non-repeatable
. SAFE
General Information
Format: :97A::4'¢c//35x
Usage: This field contains the customer’s account number.
Mandatory Sequence A Qualifier
:17B:  Activity Flag Non-repeatable
. ACTI
General Information

Format: :4lc//1'a

Usage: The Activity flag is Yes ("Y") when there is at least one settled transaction (that is, a Sequence
B is present] and No ("N”] when there are no settled transactions (that is, no Sequence B is
present).

8 April 2024 Clearstream Banking
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Mandatory Sequence A
:17B:  Sub-Safekeeping Statement Non-repeatable
General Information

Qualifier
CONS

Format: :4!lc//1'a

Usage: This field always contains “N” to indicate that the statement is not consolidated. One
statement is produced per account.

B - Sub-Safekeeping Account - optional, repeatable - SUBSAFE

m - Financial Instrument - optional, repeatable - FIN

Optional Subsequence B1
:35B: Identification of the Financial Instrument Repeatable
Financial Instrument

Qualifier

Format: [ISIN1l!el2!c]
[4*35x]
CBL usage: This field contains the ISIN and the Common Code in two subfields:
e Subfield 1 contains the ISIN.
e Subfield 2 contains the Common Code on the first line in the format /XS/9!n.

e Subfield 2 contains the description of the financial instrument, starting on the 2nd line.
CBF/LuxCSD  This field contains the ISIN and the description of the financial instrument in two subfields:

usage: * Subfield 1 contains the ISIN.
e Subfield 2 contains the description of the financial instrument, starting on the 2nd line.
Optional Subsequence B1 Qualifier
:93B: Opening Balance Repeatable FIOP
Financial Instrument INOP
Format: :41c/[8c]/4!'c/[N]15d

CBLusage: The field contains the opening aggregate balance' calculated from sub-balances as follows:

AWAS +.ODE +LOAN +BLOK +BLCA +RSTR +DRAW +PEND (domestic and backlog only)

+PLED ?
CBF/LuxCSD  The field contains the opening aggregate balance calculated from sub-balances as follows:
usage: AWAS +COLL +EXXX +EEUR +RSHB +RSKE +LOAN +PLED +NELG +XEMC +BLCA

+BLOK +DRAW +COSP +RSTR

1. Lending, borrowing and collateral activity are reported as delivery and receipt transactions free of payment in the statement but do
not impact the aggregate balance (for example, securities that are lent are debited from the AWAS sub-balance and credited to the
LOAN sub-balance]. Therefore, if the transaction reflects an inter sub-balance movement, the opening balance +/- the movements
may not result in the closing balance.

2. For details of these code words, see the "MT535 - Statement of Holdings report”, field :93a: (Balances) in Sequence B1b, Sub-
Balances.

Clearstream Banking 8 April 2024
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Optional Subsequence B1 Qualifier
:93B: Closing Balance Repeatable FICL
Financial Instrument INCL

Format: :4!c/[8c]/4'c/[N]15d

CBLusage: The field contains the closing aggregate balance! calculated from sub-balances as follows:

AWAS +LODE +LOAN +BLOK +BLCA +RSTR +DRAW +PEND (domestic and backlog only)

+PLED 2
CBF/LuxCSD  The field contains the closing aggregate balance calculated from sub-balances as follows:
usage: AWAS +COLL +EXXX +EEUR +RSHB +RSKE +LOAN +PLED +NELG +XEMC +BLCA

+BLOK +DRAW +COSP +RSTR

B1a1- Linkages - mandatory, repeatable - LINK

Mandatory Subsequence B1a1l Qualifier
:13A:  Linked Transaction Repeatable
. LINK
Linkages
Format: :13A::4!c//3'c :13B::4!c/[8c]/30x

Usage: This field contains the Swift message type of the original instruction.
For option A possible values are:
540, 541, 542 and 543 (Swift ISO 15022 message type])
For option B possible values are:
sese.023 from DCP and sese.032 from T2S (Swift ISO 20022 message type)

For CBF instructions the reference owner BIC of the T2S Actor Reference is shown by using
the DSS "DAKV". It is used together with the reference PCTI, RELA, POOL in the linkage
sequence.

Example:
:16R:LINK

:13B: :LINK/DAKV/EUXCDEFFCCP
:20C: :PCTI//ALM1307M861788

:16S:LINK
Mandatory Subsequence B1a1 Qualifier
:20C:  Account Servicer Reference Repeatable
. ASRF
Linkages
Format: :4lc//16x

Usage: This field contains the internal reference for the instruction or corporate action event.

Mandatory Subsequence B1a1 Qualifier
:20C: Client’s Collateral Instruction Reference Repeatable CLCI
Linkages

Format: :4lc//16x

CBL/CBF usage: This reference will be reported back on Triparty Collateral Management settlement
instructions as received on MT527.

8 April 2024 Clearstream Banking
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:20C: Client's Triparty Collateral Transaction Mandatory Subsequence  B1a1 Qualifier
Ref Repeatable CLTR
eference Linkages
Format: :4lc//16x
CBL/CBF usage:  This field contains the customer’s collateral management transaction reference.
:20C:  Counterparty Market Infrastructure Transaction | Mandatory Subsequence Al Qualifier
Identificati Repeatable CMIT
entification Linkages
Format :4lc//16x
CBF/LuxCSD  This field contains the identification of a counterparty transaction assigned by a market
usage: infrastructure other than a central securities depository, for example, TARGET2-Securities.
This field allows an MITI reference to be indicated on both client/counterparty side.
Mandatory Subsequence B1a1 Qualifier
:20C: Common Reference Repeatable
Li COMM
inkages
Format: :4!c//1leéx
Usage: This field contains the common reference as received in the original MT54x.
Mandatory Subsequence B1a1 Qualifier
:20C:  Corporate Action Reference Repeatable CORP
Linkages
Format: :4!c//1léx
Usage: This field contains the corporate action event reference from which the movement originated.
Mandatory Subsequence B1a1 Qualifier
:20C: Market Infrastructure Transaction Identification | Repeatable MITI
Linkages
Format: :4!c//1l6éx
Usage: This field contains the T2S instruction reference.
Mandatory Subsequence B1a1 Qualifier
:20C: Processor Transaction Identification Repeatable PCTI
Linkages
Format: :4'c//1l6éx
Usage: This field contains the common reference as received in the original instruction.
Mandatory Subsequence B1a1 .
:20C:  Pool Reference Repeatable Q:Eggl'fr
Linkages
Format: :4'c//16x
Usage: This field contains the customer’s Pool reference number of a back-to-back transaction.

Clearstream Banking
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Mandatory Subsequence B1a1 Qualifier
:20C:  Related Reference Repeatable RELA
Linkages
Format: :4lc//1l6x
Usage: This field contains either
e the customer’s reference of the original instruction;
e NONREF for an internally generated instruction;
» POA followed by a reference (if provided in the original MT527);
e CCP followed by a reference (if provided in the original MT527).
:20C:  Triparty-Agent’s/Service-Provider’s Collateral r::::tt:l:lyes"bseq“ence Bla1 Qualifier
Transaction Reference Linkages TCTR
Format: :4lc//16x
CBL/CBF usage: This field contains the collateral management transaction reference.
:20C:  Triparty-Agent’s/Service-Provider’s Collateral :::::tt:gly:“bseq“ence Bla1 Qualifier
Instruction Reference Linkages TRCI
Format: t4lc//16x
CBL/CBF usage: This field contains reference of the Triparty Collateral Management instruction.
Mandatory Subsequence B1a1 Qualifier
:20a: Deal Reference Repeatable TRRE
Linkages
9
Format: :20C::4'c//1l6x :20U::4'c//52x
Usage: This field contains the deal reference as received in the original instruction.
B1a2 - Transaction Details - optional, non-repeatable - TRANSDET
) Optional Subsequence B1a2 Qualifier
:94F:  Place of Safekeeping Non-repeatable SAFE
Transaction Details

Format: :4lc//4'c/4'a2la2!c[3!c]

CBL/LuxCSD  This field contains one of the following code words followed by a BIC as indicated:

usage: CUST

ICSD
NCSD

followed by the BIC of CBL's common or specialised depository for securities
deposited with other than CBL’s domestic depository;

followed by CEDELULL;

followed by the BIC of the local CSD for securities deposited with
Clearstream’s domestic depository.

CBF usage: This field contains one of the following code words followed by a BIC as indicated:

DAKV/COLL followed by the BIC of the depository for securities in Collective Safe

Custody.

DAKV/TOWN followed by the BIC of the depository for securities in NCSC-T;
DAKV/OTHR followed by the BIC of the depository for all other securities.

8 April 2024
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Optional Subsequence B1a2 Qualifier
:94H:  Place of Clearing Non-repeatable CLEA
Transaction Details
Format: :94H::4'a2'a2'!'c[3!c]
Usage: This field contains the place of clearing as specified in the original MT54X.
Optional Subsequence B1a2 Qualifier
:94B: Place of Trade Non-repeatable TRAD
Transaction Details
Format: :41¢c/[8cl/4!'c[/30x]or, if the Market Identifier Code (MIC)is used: :4!c/4!c/4!c
Usage: This field contains the place at which the order was traded as specified in the original
instruction.
Note: The place of trade can be used to indicate the Market Identifier Code (MIC). This
information is relevant in case of cash penalties where a reduced rate can be applied in case
the market is an SME growth market.
In order to indicate the MIC, the Data Source Scheme (DSS) should not be present and the
place code should be "EXCH” followed by the narrative mentioning the MIC:
“TRAD//EXCH/Narrative (MIC)”
Optional Subsequence B1a2 Qualifier
:94L:  Place of Clearing Non-repeatable CLEA
Transaction Details
Format: 4!1c//18!c2!n Optional
CBLusage: Customers can input up to two places of clearing. Field must not be present more than twice
in the sequence.
Optional Subsequence B1a2 Qualifier
:94L: Place of Trade Non-repeatable TRAD
Transaction Details
Format: :4'c//18!c2!n Optional
CBLusage: Customers can input up to two places of trade. Field must not be present more than twice in
the sequence.
Optional Subsequence B1a2 Qualifier
:36B:  Posting Quantity Non-repeatable
T - - PSTA
ransaction Details

Format:

Field purpose:

:4!c//4'c/15d
This field contains the quantity of securities settled or partially settled, expressed by one of
the following code words:

FAMT
UNIT

the face amount of the principal of a debt instrument
a number, for example, a number of shares

Optional Subsequence B1a2

Qualifi
:99A:  Number of Days Accrued Non-repeatable uater
- . DAAC
Transaction Details
Format: :4!c//[4!c/15d
Usage: This field contains the number of days used for calculating the accrued interest amount.

Clearstream Banking
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Optional Subsequence B1a2
:19A:  Posting Amount Non-repeatable
Transaction Details

Qualifier
PSTA

Format: :4!c//[N]3'alsd

Usage: This field contains the amount against which the transaction effectively settled or partially

settled.
Optional Subsequence B1a2 Qualifier
:22F:  Transaction Indicator Non-repeatable TRAN
Transaction Details
Format: :41c/[8cl/4'c
Usage: This field can contain one of the following code words:
BOLE for lending and borrowing activity
CEDE/DTCY for DTC affirmation activity
COLL for collateral activity
CORP for corporate action activity
SETT for settlement activity
Optional Subsequence B1a2 Qualifier
:22H: Payment Indicator Non-repeatable PAYM
Transaction Details
Format: :4lc//4'c
Usage: This field contains one of the following code words:
APMT the transaction is against payment
FREE the transaction is free of payment
Optional Subsequence B1a2 Qualifier
:22H:  Receive/Deliver Indicator Non-repeatable REDE
Transaction Details
Format: :4lc//4'c
Usage: This field contains one of the following code words:
DELI the transaction results in a debit of the financial instrument
RECE the transaction results in a credit of the financial instrument
Mandatory Sequence B1a2 Qualifier
:22F:  Beneficial Ownership Override Indicator Non-repeatable BENE
Settlement Details
Format: :41c/[8c]/4'c Optional
CBL usage: Transactions are, by default, considered to entail a change in beneficial ownership. If
there is no change in beneficial ownership, this field must contain the code word
“NBEN".

This field is required on some domestic markets. For details specific to each country,
please refer to the Market Link Guide.

8 April 2024 Clearstream Banking
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Optional Subsequence B1a2 Qualifier

:22F:  Corporate Action Indicator Non-repeatable
X . CAEV
Transaction Details

Format: :4!c/[8c)/4!c

Usage: When the transaction relates to a corporate action (that is, : 22F : : TRAN/ /CORP), this field
contains a code word identifying the event.

Optional Subsequence B1a2 Qualifier

:22F:  Repurchase Type Indicator Non-repeatable
X . REPT
Transaction Details

Format: :41c/[8cl/4!'c

CBL usage only: When the transaction relates to a triparty collateral management transaction (that is, with
:22F: :SETR//COLT, COLO, TRPO or TRVO), this field contains one of the following code
words:

CADJ Triparty collateral management substitution
CEDE/REPC Closing leg of a triparty collateral management transaction
CEDE/REPO Opening leg of a triparty collateral management transaction

TOPU Triparty collateral management top-up
WTHD Triparty collateral management withdrawal
Optional Subsequence B1a2 Qualifier
:22F:  Securities Real Time Gross Settlement Indicator | Non-repeatable RTGS
Transaction Details

Format: :41c/[8cl/4!'c

CBL usage only:  For internal and Bridge transactions, this field contains one of the following code words:

NRTG the transaction was excluded from the optional settlement period
YRTG the transaction was included in the optional settlement period
Clearstream Banking 8 April 2024
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. Optional Subsequence B1a2 Qualifier
:22F:  Type of Settlement Transaction Non-repeatable
Transaction Details SETR
Format: :4!c/[8c)/4!c
Usage: BYIY Buy In

CLAI Transaction resulting from a market claim or reverse market claim

SWIF Redemption leg of an investment fund to switch settlement instruction

SWIT Subscription leg of an investment fund to switch settlement instruction

CBL usage: The following transaction types are reported:

CEDE/AUTC Settlement confirmation

CEDE/BLOK Blocking/unblocking for a corporate action or other purpose

CEDE/CORP Re-instruction from a transformation caused by a corporate action

CEDE/DTCY DTC affirmation

CEDE/EXCO Eurex collateral

CEDE/EXNO Eurex exercise

CEDE/MTCH Temporary matching instruction

CEDE/PREA Matching purposes

CEDE/SENO German Stock Exchange trade

CEDE/SEPD German Stock Exchange trade with partial delivery

CEDE/XMAC Triparty collateral management allocations to Xemac

CNBC Central bank collateral operation

CoLl Collateral In - held by collateral receiver

COLO Collateral Out - held by collateral giver

CONV Depository receipt conversion

INTT Cash movement resulting from a change in traded interest pursuant to a
coupon rate adjustment.

OWNE Transfer of securities without matching to a Euroclear account or
external account transfer

OWNI Transfer of securities without matching to another CBL account or
internal account transfer

REDM Investment fund redemption settlement instruction

REPU Domestic repo

RVPO Domestic reverse

SECB Securities borrowing

SECL Securities lending

SUBS Investment fund subscription settlement instruction

TRAD Settlement of a trade

TRPO Triparty repurchase agreement (reported to collateral giver]

TRVO Triparty reverse repurchase agreement (reported to collateral receiver)

TURN Part of a back-to-back transaction.

CBF/LuxCSD  This field contains the transaction type as received on the original instruction.
usage:
8 April 2024 Clearstream Banking
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:22F:  Settlement Transaction Condition Non-repeatable

Optional Subsequence B1a2 Qualifier

Transaction Details 5TCO

Format: :4!c/[8c)/4!c

Usage: This field can contain one of the following code words:

BPSS
REGL/BSSP
CEDE/IREL
DLWM
PHYS
NOMC

NPAR
PART
COEX/PARQ

COEX/PARC
TRAN

CBL usage: INTS

For settlement instructions created as a result of a partial successful
buy-in

For a domestic transaction flagged for immediate release.
For own account transfer transactions.
For physical domestic transactions.
For transactions flagged for opting-out of market claim and
transformations.

For instructions flagged for no partial settlement.
For instructions flagged for partial settlement
For instructions flagged for partial settlement with quantity
threshold.

For instructions flagged for partial settlement with cash threshold.
For a transaction from a transformation.

For instructions that were settled by the settlement internaliser/account

servicer (for example, custodian) in its own books and not through a securities
settlement system (for example, CSD system).

:98a:  Effective Settlement Date/Time Non-repeatable

Optional Subsequence B1a2 Qualifier

Transaction Details ESET

Format: :98A::4!'c//8!'n (CBL only) :98C::4!'c//8!n6!n (CBF/LuxCSD)

Field purpose:  This field contains the date on which the transaction was booked. For domestic transactions,
if the confirmation is received after the close of business day, the date reported in this field
may differ from the effective settlement date on the local market.

:98a: Settlement Date/Time

:98a: Trade date/time

Optional Subsequence B1a2 Qualifier
Non-repeatable SETT
Transaction Details
Format: :98A::4!¢c//8!'n
Field purpose:  This field contains the transaction’s requested settlement date.
Optional Subsequence B1a2 Qualifier
Non-repeatable TRAD
Transaction Details
Format: :98A::4!c//8!n :98B::4!c/[8cl/4!c :98C::4!¢c//8!'n6!n
Field purpose:  This field contains the date/time at which the trade was executed.
8 April 2024
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Optional Subsequence B1a2
:98a:  Value Date/Time Non-repeatable
Transaction Details

Qualifier
VALU

Format: :98A::4!c//8!n

CBL usage only:  This field contains the value date with which the cash countervalue of an against payment
securities transaction has been posted to the account.

Optional Subsequence B1
:98a: Acknowledged Status Timestamp Non-repeatable
Settlement Transaction Details

Qualifier
ASTS

Formats: :98C::4!'c//8!'n6!n

Field purpose:  This field contains the timestamp of acceptance or acknowledgement of the instruction by the
account servicer.

Usage: Option C is used.

Optional Subsequence B1

:98a: Matched Status Timestamp Non-repeatable
Settlement Transaction Details

Qualifier
MTCH

Formats: :98C::4!'c//8!'n6!n

Field purpose:  This field contains the timestamp of matching of the instruction by the account servicer.

Usage: Option C is used.

Optional Subsequence B1a2
:70E:  Transaction Details Narrative Non-repeatable
Transaction Details

Qualifier
TRDE

Format: :41¢c//10%35x

Usage: This field may contain additional details about the transaction.

CBL usage: This field may contain the following code words, as appropriate:

PRIR Priority indicator

For Stock Exchange instructions (identified with Settlement Transaction Type
“CEDE/SENQ"), the settlement priority is reported in the fourth line with this label.

Line 1 contains the transaction type.

Line 2 contains the input medium.

Line 3 contains the transaction reference.

Line 4 and following contain additional information.

Alineis split from 35 characters. If a word has 35 or more characters, the complete
word is moved to the next line.

IDAY Input date for non-cleared Stock Exchange instructions.

8 April 2024 Clearstream Banking
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B1a2a - settlement Parties - optional, repeatable - SETPRTY

Optional Subsequence B1a2a Qualifier
:95a:  Parties Repeatable See
Settlement Parties description
Format: :95C::4!c//2'a :95P::4!c//4'a2'a2!lc[3!c] :95Q::4!'c//4*35x

:95R::4!¢c/8c/34x

Usage:  All parties will be reported as received in the original MT54x.

Optional Subsequence B1a2a
:97a:  Safekeeping Account Repeatable
Settlement Parties

Qualifier
SAFE

Format: :97A::4!c//35x% :97B::4!c/[8c]/4!c/35x

Usage: All parties’ safekeeping accounts will be reported as received in the original MT54x.

Clearstream Banking 8 April 2024
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Example of an MT536 Statement of Transactions report

:16R: GENL

:28E: 00001/0ONLY
:13A::STAT//001

:20C: :SEME//000000023K550
:23G: NEWM

:98A: :PREP/ /20020422
:69A: :STAT//20020422/20020422
:22F::SFRE//DAIL

:22F: :CODE//COMP

:22F: :STBA//SETT
:97A::SAFE/ /12345

:17B: :ACTI//Y

:17B: :CONS/ /N

:16S: GENL

:16R: SUBSAFE

:16R: FIN

:35B: ISIN FR0005059235
/XS/012993170

WAR SOC.GEN. (CALL NIKKEI 225/ST.150
00)291102

:93B: :FIOP//UNIT/10000
:93B: :FICL//UNIT/8000
:16R: TRAN

:16R: LINK

:13A: :LINK//542

:20C: :RELA//REF123
:16S: LINK

:16R: LINK

:20C: :ASRF//JJ01A00
:16S: LINK

:16R: TRANSDET

:94F: : SAFE//CUST/SGABLULL
:36B: :PSTA//UNIT/2000,
:22F: :TRAN//SETT

:22H: :REDE//DELI

:22H: :PAYM/ /FREE

:22F: :SETR//

:22F: :RTGS//YRTG

:98A: :ESET//20020422
:98A: :SETT//20020422
:70E: : TRDE//5F

SWIFT

00XHPDOOB91WCATI

NARRATIVE AS RECEIVED IN :70E::SPRO

OF CUSTOMER'S INSTRUCTION
:16R: SETPRTY

:95R: :REAG/CEDE /55555
:16S: SETPRTY

:16R: SETPRTY

:95P: : PSET//CEDELULL
:16S: SETPRTY

:16S: TRANSDET

:16S: TRAN

:16S: FIN

:16R: FIN

:35B: ISIN XS0085752748
/XS/008575274

EUR FL.R PARMALAT FIN.CORP.BV 98-20
05

:93B: :FIOP//FAMT/30000
:93B: :FICL//FAMT/30000
:16R: TRAN

:16R: LINK

:20C: :RELA/ /NONREF
:16S: LINK

:16R: LINK

:20C: :ASRF//L421874
:16S: LINK

8 April 2024
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Statement Number (:STAT) is incremented on each
statement for same account and frequency.
It is the same on each message making up the statement.

Customer account

Customer’s :20C::SEME reference of original MT542

See “Clearstream Banking transaction types” on page 6-2
Input medium
Transaction reference

NONREF for Clearstream or T2S generated transactions.
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:16R: TRANSDET

:94F: :SAFE//CUST/PARBLULL

:36B::PSTA//FAMT /30000,
:22F::TRAN//BOLE
:22H::REDE//DELI
:22H::PAYM//FREE
:22F::SETR//SECL
:98A::ESET//20020422
:98A::SETT//20020422
:70E: : TRDE//31LD
INTERNAL

L1L97562
00XHPDOOD4QWCFI

LOAN 1061556 START PRICE
:16R: SETPRTY

:95R: : REAG/CEDE/57711
:16S: SETPRTY

:16R: SETPRTY

:95P: : PSET//CEDELULL
:16S: SETPRTY

:16S: TRANSDET

:16S: TRAN

:16S: FIN

:16S: SUBSAFE

Clearstream Banking
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99,33 ONP

Lending and borrowing activity

Loan transaction

Loan details
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MT537 - Statement of Pending Transactions report

Statement of Pending Transactions reports are available via MT537. Transactions represent instructions
that are not booked and do not include booked securities instructions on a customer account.

Report Options
Customers have the option of receiving either of two versions of the report, as determined in Sequence A:

1. :22H::STST//STAT - the statement reports, for each transaction, only the most relevant
status as determined by CBL. Transaction details are reported in Sequence B.

2. :22H::STST//TRAN - the statement reports, for each transaction, the last reason associated
with each of the statuses IPRC, INMH/MTCH and SETT. Transaction details are reported in
Sequence C.

Customers have the option to include or exclude stock exchange transactions.

Availability and timing
The MT537 Statement of Pending Transactions report is available in the following frequencies:
e Multiple times intraday from 23:00 until 21:30 in Complete and Delta forms;

e Continuously, 24 hours per day at 15-minute intervals;
e Weekly and Monthly, in Complete form only.

Report content

The Swift message as sent is restricted to the maximum input message length, several messages may be
needed to accommodate all the information.

The number of transactions contained in one message is limited only by the number of characters
allowed in a Swift message. If one message is not sufficient to include all Statement of Pending
Transactions report movements related to an account, the report consists of two or more messages.

CBF usage: If the original instruction is a restriction, Subsequence B2b1 will not be reported.

Report structure
This message is divided into three sequences (A, B and C).
Sequence A Sequence A contains report header information:
e the Clearstream Banking report reference;
e the account number that is the subject of the report;

¢ the date of the report.

Sequence B Sequence B is a repeatable sequence, each repetition of which contains, for one status and
reason code, details of the transactions. Sequence B is only reported when the statement is
sorted by status (option 1 above).

Sequence C  Sequence C is a repeatable sequence, each repetition of which contains, details of the
transactions and one or more status and reason code. Sequence C is only reported when the
statement is sorted by transaction (option 2 above).

Sequence D Sequence D contains additional information.
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No transactions to report

If there are no transactions to report, one MT537 message is provided containing only Sequence A, unless

the subscription is on a continuous basis, in which case no MT537 will be sent.

MT537 - Overview

The following table lists the fields in a Statement of Pending Transactions report via MT537:

Note: Sequence B or Sequence C can be reported, depending on the value in field :22H::STST//
(Statement Structure Type Indicator) in Sequence A (see "Report content” on page 6-537-1).

Sequence Tag Field Name Content/Options

:16R: Start of Block GENL

:28E: Page Number/Continuation Indicator 5n/4!c

:13a: Statement Number Option Aor J
:20C: Sender’s Reference t4lc//1l6x
:23G: Function of the Message 4lc[/4!c]
:98a: Statement Date/Time Option Aor C
:22F: Complete/Updates Indicator :4lc/[8c]/4lc
:22F: Statement Frequency Indicator :41c/[8cl/4dlc

Statement Structure Type Indicator  :4!c//4!c

Safekeeping Account Option Aor B
:17B: Activity Flag t4lc//1la
End of Block GENL

Start of Block STAT
Status :41c/[8cl/4'c

Start of Block REAS
:24B: Reason :41c/[8c]/4!c

:70D: Narrative :4!c//6*35%
End of Block REAS

:16R: Start of Block TRAN
B2a Mandatory Repeatable Subsequence - Linkages
:16R: Start of Block LINK
:13a: Linked Transaction :4lc//3!c
:20C: Account Servicer Reference :4lc//16x
Client’s Collateral Instruction
:20C: Reference t4lc//16x
. . Client's Triparty Collateral X
:20C: Transaction Reference dtc//16x
Counterparty Market Infrastructure
20¢ Transaction Identification 4lc//16x
:20C: Common Reference t4lc//16x
:20C: Corporate Action Reference t4lc//1l6x
Market Infrastructure Transaction
20¢C Identification 4lc//16x
:20C: Processor Transaction ldentification :4!c//16x
:20C: Pool Reference t4lc//16x
:20C: Related Reference :4lc//16x

8 April 2024
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Qualifier Page

STAT 6-537-6
SEME 6-537-6

STAT 6-537-7
CODE 6-537-7
SFRE 6-537-7
STST 6-537-7

SAFE 6-537-7
ACTI 6-537-8

6-537-8

REAS 6-537-9

LINK 6-537-10
ASRF 6-537-10

CLCI 6-537-10
CLTR 6-537-10

CMIT 6-537-10

COMM 6-537-11
CORP 6-537-11

MITI 6-537-11

PCTI 6-537-11
POOL 6-537-11
RELA  6-507-11
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MT537 - Statement of Pending Transactions report

Sequence Tag Field Name Content/Options
Triparty-Agent’'s/Service-Provider’s

i20C: Collateral Transaction Reference rdle//16x
X . Triparty-Agent's/Service-Provider's
i20C: Collateral Instruction Reference rdte//16x
:20C: Deal Reference Option CorU
:16S: End of Block LINK
End of Subsequence B2a - Linkages

B2b Optional Subsequence - Transaction Details
:16R: Startof Block TRANSDET
:94a: Place of Safekeeping Option B, Cor F
:94B: Place of Trade :41c/[8c]/4!c[/30x]
:94H: Place of Clearing :4'la2taz2!lc([3!c]
:94L: Place of Clearing :41c//18!c2!n
:94L: Place of Trade :41c//18!c2!n
. . e X . [ISIN1l!el2!c]
:35B: ldentification of Financial Instrument [4%35x%]

Quantity of Financial Instrument to be

:36B: Released :41c//41c/15d
:36B: Posting Quantity :4!c//41c/15d
:19A: Posting Amount t4!c//[N]3'albd
:22F: Transaction Indicator :41c/[8cl/4lc
:22H: Payment Indicator :4lc//4lc
:22H: Receive/Deliver Indicator :4lc//4!lc
:22F: Corporate Action Event Indicator :4!c/[8cl/4!c
:22F: Repurchase Type Indicator :4lc/[8c]/4!c
2265 Gottament Indicator Hle/(8e)/ate
:22F: Type of Settlement Transaction :41c/[8cl/4lc
:22F: Settlement Transaction Condition :4lc/[8cl/4!c
:98a: Expected Settlement Date/Time Option Aor C
:98a: Expected Value Date/Time Option AorC
:98a: Settlement Date/Time Option AorC
:98a: Trade Date/Time Option A,BorC
:98a: Acknowledged Status Timestamp :41¢c//8!n6!n
:98a: Matched Status Timestamp :41c//8!n6!n
:70E: Transaction Details Narrative :41¢c//10%35x

INSTRUCTION IS A RESTRICTION)

:16R: Start of Block SETPRTY
:95a: Parties Option C,P,QorR
:97a: Safekeeping Account Option Aor B
:16S: End of Block SETPRTY

End of Subsequence B2b1 - Settlement Parties
:16S: End of Block TRANSDET

End of Subsequence B2b - Transaction Details

:16S: End of Block TRAN

:16S: Endof Block STAT

Start of Block TRANS

Start of Block LINK
: Linked Transaction :4!1c//3c
:20C: Account Servicer Reference :4lc//16x

Client’s Collateral Instruction
20C Reference :4lc//16x
20C Client's Triparty Collateral 41c//16x

Transaction Reference

Clearstream Banking
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Qualifier

TCTR

TRCI
TRRF

SAFE
TRAD
CLEA
CLEA
TRAD

PREL

PSTA
PSTA
TRAN
PAYM
REDE
CAEV
REPT

RTGS

SETR
STCO
EXSE
EXVA
SETT
TRAD
ASTS
MTCH
TRDE

SAFE

LINK
ASRF

CLCI

CLTR

Page
6-537-11

6-537-12
6-537-12

6-537-12
6-537-12
6-537-13
6-537-12
6-537-13

6-537-13

6-537-13

6-537-13
6-537-14
6-537-14
6-537-14
6-537-14
6-537-14
6-537-15

6-537-15

6-537-15
6-537-16
6-537-16
6-537-16
6-537-17
6-537-17
6-537-17
6-537-17
6-537-17

B2b1 Optional Repeatable Subsequence - Settlement Parties (CBF USAGE: NOT REPORTED IF ORIGINAL

6-537-18
6-537-18

6-537-18
6-537-18

6-537-18

6-537-18
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Sequence Tag Field Name Content/Options Qualifier Page
20c: p e dentiication e t4te//16x CMIT  6-537-19
:20C: Common Reference :4lc//16x COMM 6-537-19
:20C: Corporate Action Reference :4lc//16x CORP 6-537-19
20C Ihgzgltﬁitclgtfiganstructure Transaction c41c//16x MITI 6-537-19
:20C: Pool Reference :4lc//16x POOL 6-537-19
:20C: Related Reference t4lc//16x RELA 6-537-19
20C Triparty—Agent's/Sgwice—Provider's 41c//16x TCTR 6-537-19
Collateral Transaction Reference —_—
:16s: End of Block LINK
:16R: Start of Block TRANSDET
:94a: Place of Safekeeping Option B, Cor F SAFE 6-537-20
:94H: Place of Clearing :41'a2'la2lc(3!c] CLEA 6-537-20
:35B: ldentification of Financial Instrument [ISIN1!el2!c] - 6-537-20
2220 [4%35x] e
36B: nglen;;tgdof Financial Instrument to be c41c//41c/15d PREL 6-537-20
:36B: Posting Quantity :4lc//41c/15d PSTA 6-537-21
:19A: Posting Amount :4!lc//[N]3talsbd PSTA 6-537-21
:22F: Transaction Indicator :4!c/[8c]l/4!c TRAN 6-537-21
:22H: Payment Indicator t4lc//4lc PAYM 6-537-21
:22H: Receive/Deliver Indicator t4lc//4lc REDE 6-537-21
:22F: Beneficial Ownership Override Indicator: 4!1c/ [8c] /4!c BENE 6-537-22
:22F: Corporate Action Event Indicator :41c/[8cl/4dlc CAEV 6-537-22
:22F: Repurchase Type Indicator :4lc/[8c]/4lc REPT 6-537-22
2op; Zocurities Real Time Gross c41c/18c]/4lc RTGS  6-537-22
:22F: Type of Settlement Transaction :4!lc/[8c]/4lc SETR 6-537-23
:22F: Settlement Transaction Condition :4'c/[8c]l/4!c STCO 6-537-15
:98a: Expected Settlement Date/Time Option Aor C EXSE 6-537-23
:98a: Settlement Date/Time Option Aor C SETT 6-537-24
:98a: Expected Value Date/Time Option Aor C EXVA 6-537-17
:70E: Transaction Details Narrative :41c//10*35x TRDE 6-537-24
C2a Optional Repeatable Subsequence - Settlement Parties
:16R: Start of Block SETPRTY
:95a: Parties OptionC, P,QorR 6-537-25
:97a: Safekeeping Account Option Aor B SAFE 6-537-25
:165: End of Block SETPRTY
End of Subsequence C2a - Settlement Parties
:16s: End of Block TRANSDET
8 April 2024 Clearstream Banking
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MT537 - Statement of Pending Transactions report

Sequence Tag Field Name Content/Options Qualifier Page

:16R: Startof Block STAT

:25D: Status :4'c/[8cl/4'c 6-537-25
C3a Optional Repeatable Subsequence - Reason

:16R: Startof Block REAS

:24B: Reason :4!lc/[8cl/4!'c 6-537-25

:70D: Narrative :4!c//6*35x REAS 6-537-26

:16S: End of Block REAS

End of Subsequence C3a - Reason

:16S: Endof Block STAT

:16S: Endof Block

Clearstream Banking 8 April 2024
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MT537 - Field specifications

MT537 contains data fields for a Statement of Pending Transactions report as described below.

A - General Information - mandatory, non-repeatable - GENL

Mandatory Sequence A
:28E: Page Number/Continuation Indicator Non-repeatable
General Information

Qualifier

Format: 5n/4!c

Field purpose:  This field contains the page number up to five digits and indicates either that this is the only
page or the last page or that there are additional pages.

Indicators: LAST This is the last page of a statement with more than one page.
MORE This is an intermediate page of a statement with additional pages.
ONLY This is the only page of the statement.
Mandatory Sequence A Qualifier
:13a:  Statement Number Non-repeatable
G - STAT
eneral Information

Format: :13A::4!c//3'c

Usage: This field contains the sequential number of the statement. The statement number loops
through 1 to 999, incrementing for each statement for the same account and frequency.

Mandatory Sequence A Qualifier
:20C: Sender’s Reference Non-repeatable
. SEME
General Information
Format: :4lc//l6x
Usage: This field contains the reference assigned to the statement.
Mandatory Sequence A Qualifier
:23G:  Function of the Message Non-repeatable

General Information

Format: 4lc[/4'c]

Usage: This field contains the following functions and sub-functions used by CBL:
NEWM used on a new statement

NEWM/COPY  used whenthe message is sent as a copy for information purposes to a
party other than the account owner.

8 April 2024 Clearstream Banking
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MT537 - Statement of Pending Transactions report

Mandatory Sequence A Qualifier

:98a:  Statement Date/Time Non-repeatable
. STAT
General Information

Format: :98A::4!¢c//8!'n :98C::4!c//8!'n6!n

Usage: On intraday reports, option C is used with the business date and time of the report. For all
other frequencies, option A is used with the date of the report.
For CBL the intraday statement at 23:00 contains the previous business date.

For CBF/LuxCSD the intraday statements at 19:00, 21:15 and 23:00 contain the previous
business date.

Mandatory Sequence A Qualifier
:22F:  Complete/Updates Indicator Non-repeatable CODE
General Information
Format: :4!c/[8cl/4!c
Usage: This field indicates whether the statement is complete or delta:
COMP for a complete report
DELT for a delta report
If a temporary report needs to be produced, this field will contain “"CEDE/TEMP".
Mandatory Sequence A Qualifier
:22F:  Statement Frequency Indicator Non-repeatable SERE
General Information
Format: :4!c/[8cl/4!c
Usage: This field indicates that the report is available in one of the following frequencies:
DAIL Daily
INDA Intraday
MNTH Monthly
WEEK Weekly
Mandatory Sequence A Qualifier
:22H: Statement Structure Type Indicator Non-repeatable STST
General Information
Format: :4!c//4lc

Usage: This field indicates that the statement is available in one of the following sort sequences:

STAT the statement is sorted by status (Sequence B reported)
TRAN the statement is sorted by transaction (Sequence C reported)
Mandatory Sequence A i
:97a:  Safekeeping Account Non-repeatable Qualifier
. SAFE
General Information

Format: :97A::4!1¢c//35x

Usage: This field contains the customer’s account number.

Clearstream Banking 8 April 2024
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Mandatory Sequence A
:17B:  Activity Flag Non-repeatable
General Information

Qualifier
ACTI

Format: :4lc//1'a

Usage: The Activity flag is Yes ("Y") when there is at least one pending transaction (that is, a
Sequence B or C is present) and No ("N”) when there are no pending transactions (that is, no
Sequence B or C is present].

B - Status - optional, repeatable - STAT

Note: Sequence B is only reported if the statement is sorted by status (that is, field :22H: in Sequence A
is setto :STST//STAT.

Optional Sequence B Qualifier
:25D:  Status Repeatable See
Status description
Format: :4'c/[8cl/4!lc
Qualifiers: INMH to report matching statuses on domestic transactions that have been
potentially matched with an allegement
IPRC to report processing statuses
MTCH to report matching statuses
SETT to report settlement statuses

Usage: This field contains the status of the transaction.

For an explanation of the status codes and associated reason codes reported by CBL, see
“Appendix A: Status and Reason codes”.

71 - Reason - optional, repeatable - REAS

Optional Subsequence B1 Qualifier
:24B: Reason Repeatable See
Reason description
Format: :4'c/[8cl/4lc
Qualifiers: CAND Cancellation reason
NMAT Unmatched reason
PACK Acknowledgement
PEND Pending reason
PENF Pending/Failing reason
PPRC Pending Processing reason
REPR Domestic instruction repair reason received from CBL depository

Usage: This field contains a reason to further describe the status of the transaction. Where possible,
Swift code words are used but, in some cases, more detail is given in field :70D: (Narrative).

For an explanation of the status codes and associated reason codes reported by CBL, see
“Appendix A: Status and Reason codes”.

8 April 2024 Clearstream Banking
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Optional Subsequence B1 Qualifier
:70D:  Narrative Repeatable
REAS
Reason

Format: :4!c//6*35x

Usage: This field may contain additional information about the reason.

For internal and bridge transactions that have been potentially matched, this field contains
the following:

e st line: Value in the unmatched field on the counterparty’s instruction, as follows:

/TRAD/ + Trade date
/DEAL/ + Deal price
/SETT/ + Settlement amount or currency
/SETT/ + Requested settlement date
/SETT/ + Settlement quantity
/XS/ + Common Code
/CEDE/ or /ECLR/ + Safekeeping account
/REDE/ + DELI or RECE
/COMM/ + Common Reference (internal only).
e 2nd line:
/CREF/ + The counterparty’s transaction reference (16x).

For domestic transactions that have been potentially matched with an allegement, this field
contains the following:

e st line: Value in the unmatched field on the counterparty’s instruction, as follows:

/TRAD/ + Trade date
/DEAL/ + Deal price
/SETT/ + Settlement amount or currency
/SETT/ + Requested settlement date
/SETT/ + Settlement quantity
/SAFE/ + Receiving or delivering agent account
/AGNT/ + Receiving or delivering agent
/BUSE/ + Buyer or seller
/SAFE/ + Buyer or seller account.
e 2nd line:
JALLG/ + CBL reference of allegement transaction.

CBLusage: Tor internal and bridge instructions, a mismatch on the partial settlement indicator is
reported as follows:

:70D::REAS//Partially Settlement Mismatched

Note: If no mismatch is reported on the partial settlement indicator in field 70D, this means
that both counterparties have the same option to settle/not settle the transaction
partially.

372 - Transaction - mandatory, repeatable - TRAN

Clearstream Banking 8 April 2024
Xact via Swift User Guide 6-537-9



Securities statements

B2a- Linkages - mandatory, repeatable - LINK

Mandatory Subsequence B2a e
:13a: Linked Transaction Repeatable Qualifier
R LINK
Linkages
Format: :13A::4'c//3!c :13B::4!c/[8c]/30x
Usage: This field contains the Swift message type of the original instruction.
For option A possible values are:
540, 541, 542 and 543 (Swift 1ISO 15022 message type)
For option B possible values are:
sese.023 from DCP and sese.032 from T2S (Swift ISO 20022 message type)
For CBF instructions the reference owner BIC of the T2S Actor Reference is shown by using
the DSS "DAKV". It is used together with the reference PCTI, RELA, POOL in the linkage
sequence.
Example:
:16R: LINK
:13B: : LINK/DAKV/EUXCDEFFCCP
:20C::PCTI//ALM1307M861788
:16S:LINK
Mandatory Subsequence B2a Qualifier
:20C:  Account Servicer Reference Repeatable
R ASRF
Linkages
Format: t4lc//16x
Usage: This field contains CBL's reference for the instruction.
Mandatory Subsequence B2a Qualifier
:20C:  Client’s Collateral Instruction Reference Repeatable CcLCI
Linkages

Format:

CBL/CBF usage:

:4lc//16x

This reference will be reported back on Triparty Collateral Management settlement
instructions as received on MT527.

:20C:  Client's Triparty Collateral Transaction Mandatory Subsequence B2a Qualifier
Reference Repeatable CLTR
Linkages
Format: :4lc//16x
CBL/CBF usage: This field contains the customer’s collateral management transaction reference.
:20C:  Counterparty Market Infrastructure Transaction | Mandatory Subsequence B2a Qualifier
Identification Repeatable CMIT
Linkages
Format :4lc//16x
CBF/LuxCSD  This field contains the identification of a counterparty transaction assigned by a market
usage: infrastructure other than a central securities depository, for example, TARGET2-Securities.
This field allows an MITI reference to be indicated on both client/counterparty side.
8 April 2024 Clearstream Banking
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MT537 - Statement of Pending Transactions report

:20C: Common Reference

Format:

Usage: This field contains the common reference as received in the original instruction.

:20C:  Corporate Action Reference

Format:

:4!lc//16x

:4!lc//16x

Mandatory Subsequence

B2a

Repeatable Qg;:\;f;;r
Linkages

lh"lf:n(:ia&!ttt;)ll)'E/eSubsequence B2a Qualifier
¢ CORP

Linkages

Usage: This field contains the corporate action event reference from which the movement originated.

:20C: Market Infrastructure Transaction Identification

Format:

:4lc//1l6x

CBF/LuxCSD  This field contains the T2S instruction reference.

usage only:

:20C: Processor Transaction Identification

Format:

Usage: This field contains the common reference as received in the original instruction.

:20C: Pool Reference

Format:

:4lc//16x

:4'c//1l6x

Mandatory Subsequence B2a Qualifier
Repeatable

. MITI
Linkages
Mandatory Subsequence B2a Qualifier
Repeatable

. PCTI
Linkages
Mandatory Subsequence B2a Qualifier
Repeatable

. POOL
Linkages

Usage: This field contains the customer’s Pool reference number of a back-to-back transaction.

:20C: Related Reference

Format:

:4!lc//16x

Mandatory Subsequence
Repeatable
Linkages

B2a

Qualifier
RELA

Usage: This field contains either the customer’s reference of the original instruction or, for an
internally generated instruction, the code word “"NONREF".

:20C:  Triparty-Agent’s/Service-Provider’s Collateral

Transaction Reference

Format:

CBL/CBF usage: This field contains the collateral management transaction reference.

Clearstream Banking
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Mandatory Subsequence B2a Qualifier
Repeatable
: TCTR
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8 April 2024

6-537-11




Securities statements

:20C:  Triparty-Agent’s/Service-Provider’s Collateral :::::tt:l:lyeSUbsequence B2a Qualifier
Instruction Reference Linkages TRCI

Format: :4lc//1l6x

CBL/CBF usage: This field contains the Clearstream’s reference of the Triparty Collateral Management

instruction.
Mandatory Subsequence B2a Qualifier
:20C:  Deal Reference Repeatable
i TRRF
Linkages
Format: :20C::4'c//16x :20U::4'¢c//52x
Usage: This field contains the deal reference as received in the original instruction.
B2b - Transaction Details - optional, non-repeatable - TRANSDET
Optional Subsequence B2b Lo
. Qualifier
:94a:  Place of Safekeeping Non-repeatable
. . SAFE
Transaction Details

Format: :94F::4!'c//4!'c/4'a2'a2lc[3!c]

Usage: This field contains one of the following code words followed by a BIC as indicated:

CUST followed by the BIC of CBL's common or specialised depository for securities
deposited with other than CBL’s domestic depository;

ICSD followed by CEDELULL

NCSD followed by the BIC of the local CSD for securities deposited with CBL's
domestic depository.

Optional Subsequence B2b e
:94B: Place of Trade Non-repeatable Qualifier
X . TRAD
Transaction Details
Format: :41c/[8cl/4'c[/30x] or, if the Market Identifier Code (MIC) is used: :4!c/4!'c/4!c

Usage: This field contains the place at which the order was traded as specified in the original
instruction.

Note: The place of trade can be used to indicate the Market Identifier Code (MIC]. This
information is relevant in case of cash penalties where a reduced rate can be applied in case
the market is an SME growth market.

In order to indicate the MIC, the Data Source Scheme (DSS) should not be present and the
place code should be "EXCH” followed by the narrative mentioning the MIC:
“TRAD//EXCH/Narrative (MIC)”

Optional Subsequence B2b
:94L:  Place of Clearing Non-repeatable
Transaction Details

Qualifier
CLEA

Format: 41c//18!c2!n Optional

CBL usage:  Customers can input up to two places of clearing. Field must not be present more than twice
in the sequence.

8 April 2024 Clearstream Banking
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MT537 - Statement of Pending Transactions report

Optional Subsequence B2b Qualifier
:94L: Place of Trade Non-repeatable TRAD
Transaction Details
Format: :4!c//18!'c2!n Optional
CBLusage: Customers can input up to two places of trade. Field must not be present more than twice in
the sequence.
Optional Subsequence B2b Qualifier
:94H:  Place of Clearing Non-repeatable CLEA
Transaction Details
Format: :94H::4'a2'a2!c[3!c]
Usage: This field contains the place of clearing as specified in the original MT54X.
Optional Subsequence B2b Qualifier
:35B: Identification of the Financial Instrument Non-repeatable )
Transaction Details
Format: [ISIN1l!el2!c]
[4*35x%]
CBL usage: This field contains the ISIN and the Common Code in two subfields:
e Subfield 1 contains the ISIN.
e Subfield 2 contains the Common Code on the first line in the format /XsS/9!n.
e Subfield 2 contains the description of the financial instrument, starting on the 2nd line.
CBF/LuxCSD  This field contains the ISIN and the description of the financial instrument in two subfields:
usage: * Subfield 1 contains the ISIN.
e Subfield 2 contains the description of the financial instrument, starting on the 2nd line.
Optional Sequence B2b Qualifier
:36B:  Quantity of Financial Instrument to be Released |Non-repeatable PREL
Transaction Details

Format:

Field purpose:

:36B:

Format:

Field purpose:

Clearstream Banking
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Posting Quantity

:4lc//4'c/15d

For partial settlement transactions, this field contains the quantity of financial instrument to
be released

Optional Subsequence B2b
Non-repeatable
Transaction Details

Qualifier
PSTA

:4lc//4'c/15d

For partial settlement transactions, this field contains the quantity of securities remaining to
be settled.

For other transactions, this field contains the quantity of securities to be received or
delivered, expressed by one of the following code words:

FAMT the face amount of the principal of a debt instrument
UNIT a number, for example, a number of shares
8 April 2024
6-537-13



Securities statements

Optional Subsequence B2b

:19A:  Posting Amount Non-repeatable
Transaction Details

Qualifier
PSTA

Format: :4!c//[N]3'alsd

Usage: For partial settlement transactions, this field contains the currency and amount remaining to
be received or delivered.

For other transactions, this field contains the original instruction’s currency and amount.

Optional Subsequence B2b Qualifier
:22F: Transaction Indicator Non-repeatable TRAN
Transaction Details
Format: :41c/[8cl/4!c
Usage: This field can contain one of the following code words:
CORP for corporate action activity
SETT for settlement activity
The following code words are reported for CBL only
BOLE for lending and borrowing activity
CEDE/DTCY for DTC affirmation activity
COLL for collateral activity
Optional Subsequence B2b e
:22H: Payment Indicator Non-repeatable Qualifier
- . PAYM
Transaction Details
Format: :4lc//4lc
Usage: This field contains one of the following code words:
APMT the transaction is against payment
FREE the transaction is free of payment
Optional Subsequence B2b Qualifier
:22H:  Receive/Deliver Indicator Non-repeatable
- . REDE
Transaction Details
Format: :4lc//4lc
Usage: This field contains one of the following code words:
DELI the transaction results in a debit of the financial instrument
RECE the transaction results in a credit of the financial instrument
Optional Subsequence B2b Qualifier
:22F:  Corporate Action Event Indicator Non-repeatable CAEV
Transaction Details

Format: :4!lc/[8c]/4!'c

Usage: When the transaction relates to a corporate action (that is, : 22F: : TRAN/ /CORP), this field
contains a code word identifying the event.

8 April 2024 Clearstream Banking
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:22F:  Repurchase Type Indicator Non-repeatable

Format:

Optional Subsequence B2b Qualifier

Transaction Details REPT

:4'c/[8cl/4!'c

Usage: When the transaction relates to a triparty collateral management transaction (that is, with
:22F::SETR//COLI, COLO, TRPO or TRVO), this field contains one of the following code

words:

:22F:  Securities Real

Format:

Usage: Forint

CADJ Triparty collateral management substitution
CEDE/REPC Closing leg of a triparty collateral management transaction
CEDE/REPO Opening leg of a triparty collateral management transaction

TOPU Triparty collateral management top-up
WTHD Triparty collateral management withdrawal
Optional Subsequence B2b Qualifier

Time Gross Settlement Indicator | Non-repeatable

Transaction Details RTGS

:4'c/[8cl/4'c

ernal and Bridge transactions, this field contains one of the following code words:

NRTG the transaction was excluded from the optional settlement period
YRTG the transaction was included in the optional settlement period
Optional Subsequence B2b Qualifier
:22F:  Type of Settlement Transaction Non-repeatable SETR
Transaction Details
Format: :4!c/[8cl/4!c
Usage: BYIY Buy In
CLAI Transaction resulting from a market claim or reverse market claim
SWIF Redemption leg of an investment fund to switch settlement instruction
SWIT Subscription leg of an investment fund to switch settlement instruction
CBLusage: The following transaction types are reported:
CEDE/AUTC Settlement confirmation

Clearstream Banking
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CEDE/BLOK Blocking/unblocking for a corporate action or other purpose
CEDE/CORP Re-instruction from a transformation caused by a corporate action

CEDE/DTCY DTC affirmation
CEDE/EXCO Eurex collateral
CEDE/EXNO Eurex exercise
CEDE/MTCH Temporary matching instruction
CEDE/PREA Matching purposes
CEDE/SENO German Stock Exchange trade
CEDE/SEPD German Stock Exchange trade with partial delivery
CEDE/XMAC Triparty collateral management allocations to Xemac
CNBC Central bank collateral operation
COLI Collateral In - held by collateral receiver
COLO Collateral Out - held by collateral giver
CONV Depository receipt conversion
INTT Cash movement resulting from a change in traded interest pursuant to a
coupon rate adjustment.

OWNE Transfer of securities without matching to a Euroclear account or
external account transfer

OWNI Transfer of securities without matching to another CBL account or
8 April 2024
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internal account transfer
REDM Investment fund redemption settlement instruction
REPU Domestic repo
RVPO Domestic reverse
SECB Securities borrowing
SECL Securities lending
SUBS Investment fund subscription settlement instruction
TRAD Settlement of a trade
TRPO Triparty repurchase agreement (reported to collateral giver]
TRVO Triparty reverse repurchase agreement (reported to collateral receiver)
TURN Part of a back-to-back transaction.
CBF/LuxCSD  This field contains the transaction type as received on the original instruction.
usage:
. - Optional Subsequence B2b Qualifier
:22F:  Settlement Transaction Condition Non-repeatable
Transaction Details STCO
Format: :41c/[8cl/4!c
Usage: This field contains one of the following code words:
BPSS For settlement instructions created as a result of a partial successful
REGL/BSSP buy-in
DLWM For own account transfer transactions.
CEDE/IREL For immediate release transactions.
NOMC For transactions flagged for opting-out of market claim and
transformations.
NPAR For instructions flagged for no partial settlement.
PART For instructions flagged for partial settlement
PHYS For physical domestic transactions
COEX/PARQ For instructions flagged for partial settlement with quantity
threshold.
COEX/PARC For instructions flagged for partial settlement with cash threshold.
TRAN For a transaction from a transformation.
CBL usage: INTS For instructions that were settled by the settlement internaliser/account

servicer (for example, custodian) in its own books and not through a
securities settlement system (for example, CSD system).

Optional Subsequence B2b Qualifier
:98a:  Expected Settlement Date/Time Non-repeatable
- . EXSE
Transaction Details
Format: :98A::4!'¢c//8!'n :98B::4![8c]/4!'c
Field purpose:  This field contains the expected date of settlement.
Optional Sequence B2b Qualifier
:98a:  Expected Value Date/Time Non-repeatable
. . EXVA
Settlement Transaction Details

Field purpose:

8 April 20
6-537-16

Format:

24

:98A::4!c//8!'n

This field contains the expected value date.
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Optional Subsequence B2b Qualifier
:98a:  Settlement Date/Time Non-repeatable
X . SETT
Transaction Details
Format: :98A::4!¢c//8!n
Field purpose:  This field contains the transaction’s requested settlement date.
Optional Subsequence B2b Qualifier
:98a: Trade Date/Time Non-repeatable
X . TRAD
Transaction Details
Format: :98A::4!c//8!'n :98B::4!c/[8c]/4!c :98C::4!c//8!'n6!n
Field purpose:  This field contains the date/time at which the trade was executed.
Optional Subsequence B1 Qualifier
:98a: Acknowledged Status Timestamp Non-repeatable
. . ASTS
Settlement Transaction Details

Formats: :98C::4!'¢c//8'n6!n

Field purpose:  This field contains the timestamp of acceptance or acknowledgement of the instruction by the
account servicer.

Usage: Option Cis used.

Optional Subsequence B1
:98a: Matched Status Timestamp Non-repeatable
Settlement Transaction Details

Qualifier
MTCH

Formats: :98C::4!'c//8'n6!n

Field purpose:  This field contains the timestamp of matching of the instruction by the account servicer.

Usage: Option C is used.

Optional Subsequence B2b Qualifier

:70E: Transaction Details Narrative Non-repeatable

- - TRDE
Transaction Details
Format: :4!c//10*35x
Usage: This field may contain additional information about the transaction.
CBL usage: This field may contain the following code word:
IDAY Input date for non-cleared Stock Exchange instructions.
Clearstream Banking 8 April 2024
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B2b1 - settlement Parties - optional, repeatable - SETPRTY
CBF Usage: If the original instruction is a restriction, this subsequence will not be reported

Optional Subsequence B2b1 e
:95a: Parties Repeatable Qual_lfler
Settlement Parties
Format: :95C::4!c//2'a :95P::4!c//4'a2ta2!c[3!c] :95Q::4!'¢c//4*%35x%
:95R::4!c/8c/34x%
Usage:  All parties will be reported as received on the original instruction.
- Optional Subsequence B2b1 Qualifier
:97a:  Safekeeping Account Repeatable
. SAFE
Settlement Parties

Format: :97A::4'¢c//35x :97B::4!c/[8c]/4'c/35x%

Usage: All parties’ safekeeping accounts will be reported as received on the original instruction.

Q - Transactions - optional, repeatable - TRANS
Note: Sequence C is only reported if the statement is sorted by transaction (that is, field :22H: in
Sequence A is set to : STST//TRAN.

g - Linkages - mandatory, repeatable - LINK

Mandatory Subsequence C1 Qualifier
:13A:  Linked Transaction Repeatable
. LINK
Linkages

Format: :41c//3'c
Usage: This field contains the Swift message type of the original instruction. Possible values are:

540, 541, 542 and 543.

Mandatory Subsequence C1 Qualifier
:20C:  Account Servicer Reference Repeatable
. ASRF
Linkages
Format: :4lc//16x
Usage: This field contains CBL's reference for the instruction.
Mandatory Subsequence C1 Qualifier
:20C:  Client's Collateral Instruction Reference Repeatable CLCI
Linkages
Format: :4lc//1l6x
CBL/CBF usage: This field contains the customer’s collateral management transaction reference.
:20C:  Client's Triparty Collateral Transaction Mandatory Subsequence c1 Qualifier
Ref Repeatable CLTR
ererence Linkages
Format: :4lc//16x
CBL/CBF usage: This field contains the customer’s collateral management transaction reference.
8 April 2024 Clearstream Banking
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:20C:  Counterparty Market Infrastructure Transaction |Mandatory Subsequence c1 Qualifier
Identificati Repeatable CMIT
entification Linkages
Format :4'c//16x
CBF/LuxCSD  This field contains the identification of a counterparty transaction assigned by a market
usage: infrastructure other than a central securities depository, for example, TARGET2-Securities.
This field allows an MITI reference to be indicated on both client/counterparty side.
Mandatory Subsequence C1 Qualifier
:20C: Common Reference Repeatable
i COMM
Linkages
Format: :4'c//16x
Usage: This field contains the common reference as received in the original instruction.
Mandatory Subsequence c1 Qualifier
:20C:  Corporate Action Reference Repeatable
. CORP
Linkages
Format: :4!lc//16x
Usage: This field contains the corporate action event reference from which the movement originated.
Mandatory Subsequence c1 Qualifier
:20C:  Market Infrastructure Transaction Identification | Repeatable MITI
Linkages
Format: :4lc//16x
CBF/LuxCSD  This field contains the T2S instruction reference.
usage only:
Mandatory Subsequence c1 .
:20C:  Pool Reference Repeatable Qualifier
X POOL
Linkages
Format: :4lc//16x
Usage: This field contains the customer’s Pool reference number of a back-to-back transaction.
Mandatory Subsequence C1 Qualifier
:20C: Related Reference Repeatable
X RELA
Linkages
Format: :4lc//16x
Usage: This field contains either the customer’s reference of the original instruction or, for an
internally generated instruction, the code word “"NONREF".
:20C:  Triparty-Agent’s/Service-Provider’s Collateral z::::tt:;{es"bseq”ence c1 Qualifier
Transaction Reference Linkages TCTR
Format: :4'c//1l6x
CBL/CBF usage:  This field contains the collateral management transaction reference.
Clearstream Banking 8 April 2024
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Q - Transaction Details - optional, non-repeatable - TRANSDET

Optional Subsequence C2
:94a:  Place of Safekeeping Non-repeatable
Transaction Details

Qualifier
SAFE

Format: :94F::4!c//41c/4'a2'a2!lc[3!c]

Usage: This field contains one of the following code words followed by a BIC as indicated:
CUST followed by the BIC of CBL's common or specialized depository for securities
deposited with other than CBL’s domestic depository;

NCSD followed by the BIC of the local CSD for securities deposited with CBL's
domestic depository.

Optional Subsequence C2 Qualifier
:94H:  Place of Clearing Non-repeatable
- . CLEA
Transaction Details
Format: :94H::4'a2'a2!c[3!c]
Usage: This field contains the place of clearing as specified in the original MT54X.
Optional Subsequence C2 Qualifier
:35B: Identification of the Financial Instrument Non-repeatable

Transaction Details

Format: [ISIN1l!el2!c]
[4*%35x]

CBL usage: This field contains the ISIN and the Common Code in two subfields:
e Subfield 1 contains the ISIN.
e Subfield 2 contains the Common Code on the first line in the format /XS/9!n.

e Subfield 2 contains the description of the financial instrument, starting on the 2nd line.
CBF/LuxCSD  This field contains the ISIN and the description of the financial instrument in two subfields:

usage: e Subfield 1 contains the ISIN.

e Subfield 2 contains the description of the financial instrument, starting on the 2nd line.

Optional Sequence C2
:36B:  Quantity of Financial Instrument to be Released |Non-repeatable
Transaction Details

Qualifier
PREL

Format: :4!lc//41c/15d

Field purpose:  For partial settlement transactions, this field contains the quantity of financial instrument to
be released

8 April 2024 Clearstream Banking
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Optional Subsequence c2 Qualifier

:36B:  Posting Quantity Non-repeatable PSTA
Transaction Details

Format: :4!lc//4'c/15d

Field purpose:  For partial settlement transactions, this field contains the quantity of securities remaining to
be settled.

For other transactions, this field contains the quantity of securities to be received or
delivered, expressed by one of the following code words:

FAMT the face amount of the principal of a debt instrument
UNIT a number, for example, a number of shares
Optional Subsequence C2 Qualifier
:19A:  Posting Amount Non-repeatable
X . PSTA
Transaction Details

Format: :4!c//[N]3'als5d

Usage: For partial settlement transactions, this field contains the currency and amount remaining to
be received or delivered.

For other transactions, this field contains the original instruction’s currency and amount.

Optional Subsequence C2 Qualifier
:22F:  Transaction Indicator Non-repeatable
X . TRAN
Transaction Details
Format: :4!'c/[8cl/4!c
Usage: This field can contain one of the following code words:
BOLE for lending and borrowing activity
CEDE/DTCY for DTC affirmation activity
CoLL for collateral activity
CORP for corporate action activity
SETT for settlement activity
Optional Subsequence C2 Qualifier
:22H: Payment Indicator Non-repeatable
X . PAYM
Transaction Details
Format: :4'c//4lc
Usage: This field contains one of the following code words:
APMT the transaction is against payment
FREE the transaction is free of payment
Optional Subsequence C2 Qualifier
:22H: Receive/Deliver Indicator Non-repeatable
X . REDE
Transaction Details
Format: :4'c//4lc
Usage: This field contains one of the following code words:
DELI the transaction results in a debit of the financial instrument
RECE the transaction results in a credit of the financial instrument
Format: :4lc//4c
Clearstream Banking 8 April 2024
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Mandatory Sequence Cc2 Qualifier

:22F:  Beneficial Ownership Override Indicator Non-repeatable BENE

Settlement Details

Format: :41c/[8c]/4'c Optional
CBL usage: Transactions are, by default, considered to entail a change in beneficial ownership. If there is
no change in beneficial ownership, this field must contain the code word “NBEN".
This field is required on some domestic markets. For details specific to each country, please
refer to the Market Link Guide.
Optional Subsequence Cc2 Qualifier
:22F:  Corporate Action Event Indicator Non-repeatable CAEV
Transaction Details
Format: t4'c/[8cl/4lc
Usage: When the transaction relates to a corporate action (that is, : 22F: : TRAN/ /CORP), this field
contains a code word identifying the event.
Optional Subsequence C2 Qualifier
:22F:  Repurchase Type Indicator Non-repeatable REPT
Transaction Details
Format: t4'c/[8cl/4lc

CBL usage only:

:22F:  Securities Real Time Gross Settlement Indicator | Non-repeatable

Format:

CBL usage only:

8 April 2024
6-537-22

When the transaction relates to a triparty repurchase agreement (that is, with
:22F::SETR//COLI, COLO, TRPO or TRVO), this field contains one of the following code

CADJ a triparty collateral management substitution
CEDE/REPC the closing leg of a triparty collateral management transaction
CEDE/REPO the opening leg of a triparty collateral management transaction

TOPU a triparty collateral management top-up
WTHD a triparty collateral management withdrawal
Optional Subsequence C2 Qualifier

Transaction Details RTGS

:4'c/[8c]/4'c

For internal and Bridge transactions, this field contains one of the following code words:

NRTG the transaction was excluded from the optional settlement period
YRTG the transaction was included in the optional settlement period

Clearstream Banking
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:22F:  Type of Settlement Transaction Non-repeatable

Format:

Optional Subsequence c2 Qualifier

Transaction Details SETR

:4'c/[8cl/4!'c

Usage: The following transaction types are reported:

BSBK Buy Sell Back relates to buy sell back transaction
BYIY Buy in
CEDE/SEPD German Stock Exchange trade with partial delivery
CEDE/EXCO Eurex collateral activity
CEDE/EXNO Eurex exercise activity
CEDE/SENO German Stock Exchange activity
CLAI Market claim or reverse market claim
CoLlI Collateral In - held by collateral receiver
COLO Collateral Out - held by collateral giver
CONV Depository receipt conversion
INTT Cash movement resulting from a change in traded interest pursuant to a

coupon rate adjustment.
OWNE Transfer of securities without matching to a Euroclear account or

external account transfer
OWNI Transfer of securities without matching to another CBL account or

internal account transfer
REDM Investment fund redemption settlement instruction
REPU Domestic repo
RVPO Domestic reverse
SBBK Sell  Buy Back relates to sell buy back transaction
SECB Securities borrowing
SECL Securities lending
SUBS Investment fund subscription settlement instruction
SWIF Redemption leg of an investment fund switch settlement instruction
SWIT Subscription leg of an investment fund switch settlement instruction
SUBS Investment fund subscription settlement instruction
TRAD Settlement of a trade
TRPO Triparty repurchase agreement (reported to collateral giver)
TRVO Triparty reverse repurchase agreement (reported to collateral receiver)
TURN Part of a back-to-back transaction

Optional Subsequence C2 Qualifier
:22F:  Settlement Transaction Condition Non-repeatable c
- . TCO
Transaction Details
Format: :4'c/[8cl/4!lc
Usage: This field contains one of the following code words:

CEDE/IREL for immediate release transactions
DLWM for own account transfer transactions.

CBL usage: INTS For instructions that were settled by the settlement internaliser/account
servicer (for example, custodian) in its own books and not through a
securities settlement system (for example, CSD system).

Optional Subsequence c2 Qualifier
:98a:  Expected Settlement Date/Time Non-repeatable EXSE
Transaction Details
Format: :98A::4!c//8!n
Field purpose:  This field contains the expected date of settlement as forecast by CBL.
Clearstream Banking 8 April 2024
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Optional Sequence Cc2 Qualifier
:98a:  Expected Value Date/Time Non-repeatable
. . EXVA
Settlement Transaction Details
Format: :98A::4!c//8!'n
Field purpose:  This field contains the expected value date as forecast by CBL.
Optional Subsequence Cc2 Qualifier
:98a:  Settlement Date/Time Non-repeatable
. . SETT
Transaction Details
Format: :98A::4!c//8!n
Field purpose:  This field contains the transaction’'s requested settlement date.
Optional Subsequence C2 Qualifier
:70E:  Transaction Details Narrative Non-repeatable
- . TRDE
Transaction Details
Format: :4!1c//10*35x
Usage: This field may contain additional information about the transaction.
CBL usage: The execution priority of the instruction must be reported with label PRIR.
8 April 2024 Clearstream Banking
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C2a - settlement Parties - optional, repeatable - SETPRTY

Optional Subsequence C2a Qualifier
:95a:  Parties Repeatable |
Settlement Parties
Format: :95C::4!c//2'a :95P::4!c//4'a2'a2!c[3!c] :95Q::4!'c//4*35x
:95R::4!¢c/8c/34x
Usage:  All parties will be reported as received in the original instruction.
Optional Subsequence C2a .
i Qualifier
:97a:  Safekeeping Account Repeatable
. SAFE
Settlement Parties

Format: :97A::4!c//35x :97B::4!c/[8c]/4!c/35x

Usage: All parties’ safekeeping accounts will be reported as received in the original instruction.

Q - Status - optional, repeatable - STAT

Optional Subsequence c3 Qualifier
:25D:  Status Repeatable See
Status description
Format: :4'c/[8cl/4!lc
Qualifiers: INMH to report matching statuses on domestic transactions that have been
potentially matched with an allegement
IPRC to report processing statuses
MTCH to report matching statuses
SETT to report settlement statuses

Usage: This field contains the status of the transaction.

For an explanation of the status codes and associated reason codes reported by CBL, see
“Appendix A: Status and Reason codes”.

C3a - Reason - optional, repeatable - REAS

Optional Subsequence C3a Qualifier
:24B: Reason Repeatable See
Reason description
Format: :4!c/[8cl/4!c
Qualifiers: CAND Cancellation reason
NMAT Unmatched reason
PEND Pending reason
PENF Pending/Failing reason
PPRC Pending Processing reason
REPR Domestic instruction repair reason received from CBL depository

Usage: This field contains a reason to further describe the status of the transaction. Where possible,
Swift code words are used but, in some cases, more detail is given in field :70D: (Narrative).

For an explanation of the status codes and associated reason codes reported by CBL, see
“Appendix A: Status and Reason codes”.

Clearstream Banking 8 April 2024
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:70D: Narrative

Format:

Usage:

8 April 2024
6-537-26

:4!lc//6*35x

Optional Subsequence
Repeatable
Reason

C3a Qualifier

REAS

This field may contain additional information about the reason.

For internal and bridge transactions that have been potentially matched, this field contains

the following:

e st line: Value in the unmatched field on the counterparty’s instruction, as follows:

/TRAD/ + Trade date
/DEAL/ + Deal price
/SETT/ + Settlement amount or currency
/SETT/ + Requested settlement date
/SETT/ + Settlement quantity
/XS/ + Common Code
/CEDE/ or /ECLR/ + Safekeeping account
/REDE/ + DELI or RECE.
e 2nd line:
/CREF/ + The counterparty’s transaction reference (16x).

For domestic transactions that have been potentially matched with an allegement, this field
contains the following:

e st line: Value in the unmatched field on the counterparty’s instruction, as follows:

/TRAD/
/DEAL/
/SETT/
/SETT/
/SETT/
/SAFE/
/AGNT/
/BUSE/
/SAFE/

e 2nd line:
JALLG/

+
+
+
+
+
+
+
+
+

+

Trade date

Deal price

Settlement amount or currency
Requested settlement date
Settlement quantity

Receiving or delivering agent account
Receiving or delivering agent
Buyer or seller

Buyer or seller account.

CBL reference of allegement transaction.

For partial settlement, if :22H::STST//TRAN is present, this field contains the following:

PRQT

Partial Release Quantity

Clearstream Banking
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Example of an MT537 Statement of Pending Transactions report sorted by status

:16R: GENL

:28E: 00001/ONLY
:13A::STAT//001

:20C: :SEME//000000023B9PP
:23G: NEWM
:98C::STAT//20020422110000
:22F: :SFRE//INDA
:22F::CODE//DELT
:22H::STST//STAT
:97A::SAFE/ /12345
:17B::ACTI//Y

:16S: GENL
:16R: STAT
:25D: :MTCH/ /MACH
:16R: TRAN
:16R: LINK

:13A::LINK//542
:20C: :RELA//REF123

:16S: LINK
:16R: LINK
:20C: :ASRF//TA15A00
:16S: LINK

:16R: TRANSDET
:94F: :SAFE//CUST/SOGEFRPP
:35B: ISIN FR0O005059003

/XS/012993579 WAR SOC.GEN. (CALL
BRIDGESTONE/ST.1800) 291102

:36B::PSTA//UNIT/1000,
:22F::TRAN//SETT
:22H: :REDE//DELI
:22H::PAYM//FREE
:22F: :SETR//TRAD
:22F: :RTGS//YRTG
:98A::SETT//20020423
:70E: : TRDE//5F

SWIFT

00XLZS0007JICAI

:16R: SETPRTY

:95R: : REAG/CEDE/33333
:16S: SETPRTY

:16R: SETPRTY

:95P: : PSET//CEDELULL
:16S: SETPRTY

:16S: TRANSDET

:16S: TRAN
:163S: STAT
:16R: STAT
:25D: : SETT//PENF
:16R: REAS
:24B: : PENF//LACK
:163S: REAS
:16R: TRAN
:16R: LINK

:13A::LINK//543
:20C: :RELA//REF456

:16S: LINK
:16R: LINK
:20C: :ASRF//0004785
:16S: LINK

:16R: TRANSDET

:94F: : SAFE//CUST/CHASUS33
:35B: ISIN XS0095602461
/XS/009560246

UNT ABN AMRO BK NV 260404
:36B::PSTA//UNIT/2468,
:19A: :PSTA//USD284645,76

Clearstream Banking
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Statement Number (:STAT]) is incremented on each

statement for same account and frequency.

Itis the same on each message making up the statement.

Customer CBL account

Customer’s :20C::SEME reference of original MT542

See “Clearstream Banking transaction types” on page 6-2

Input medium
CBL transaction reference

:22F: :TRAN//SETT
:22H: :REDE//DELI
:22H: : PAYM//APMT
:22F: :SETR//TRAD
:22F: :RTGS//YRTG
:98A::SETT//20020404
:70E:: TRDE//51

SWIFT

2170345
00X9B4001IQ7CATI
360170

:16R: SETPRTY

:95R: : REAG/CEDE/55555
:16S: SETPRTY

:16R: SETPRTY

:95P: : PSET//CEDELULL
:16S: SETPRTY

:16S: TRANSDET

:16S: TRAN

:16S: STAT

8 April 2024
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Example of an MT537 Statement of Pending Transactions report sorted by transaction

:16R: GENL

:28E: 00001/ONLY
:13A::STAT//001

:20C: : SEME//000000023B9PP
:23G: NEWM

:98C: :STAT//20020422110000
:22F: :SFRE//INDA

:22F: :CODE//DELT

:22H: :STST//TRAN

:97A: :SAFE/ /12345

:17B: :ACTI//Y

:16S: GENL
:16R: TRANS
:16R: LINK

:13A: :LINK//542
:20C: :RELA//REF123

:16S: LINK
:16R: LINK
:20C: :ASRF//TA15A00
:16S: LINK

:16R: TRANSDET

:94F: : SAFE//CUST/SOGEFRPP
:35B: ISIN FR0005059003
/XS/012993579 WAR SOC.GEN. (CALL
BRIDGESTONE/ST.1800) 291102
:36B: :PSTA//UNIT/1000,
:22F: :TRAN//SETT

:22H: :REDE//DELI
:22H: : PAYM/ /FREE

:22F: :SETR//TRAD

:22F: :RTGS//YRTG

:98A: :SETT//20020423
:70E: : TRDE//5F

SWIFT

00XLzS0007JICAI

:16R: SETPRTY

:95R: :REAG/CEDE /33333
:16S: SETPRTY

:16R: SETPRTY

:95P: : PSET//CEDELULL
:16S: SETPRTY

:16S: TRANSDET

:16S: TRAN
:16R: STAT
:25D: : IPRC//PACK
:16S: STAT
:16R: STAT
:25D: :MTCH/ /MACH
:16S: STAT
:16S: TRANS
:16R: TRANS
:16R: LINK

:13A::LINK//543
:20C: :RELA//REF456

:16S: LINK
:16R: LINK
:20C: :ASRF//0004785
:16S: LINK

:16R: TRANSDET

:94F: : SAFE//CUST/CHASUS33
:35B: ISIN XS0095602461
/XS/009560246

UNT ABN AMRO BK NV 260404
:36B: :PSTA//UNIT/2468,
:19A: : PSTA//USD284645, 76

8 April 2024
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Statement Number (:STAT] is incremented on each
statement for same account and frequency.
It is the same on each message making up the statement.

Customer account

Customer'’s :20C::SEME reference of original MT542

Transaction reference

See “Clearstream Banking transaction types” on page 6-2

Input medium
Transaction reference

:22F: :TRAN//SETT
:22H: :REDE//DELI
:22H: : PAYM/ /APMT
:22F: :SETR//TRAD
:22F: :RTGS//YRTG
:98A: :SETT//20020404
:70E: : TRDE/ /51

SWIFT

2170345
00X9B4001IQ7CAI
360170

:16R: SETPRTY

:95R: :REAG/CEDE/55555
:16S: SETPRTY

:16R: SETPRTY

:95P: : PSET//CEDELULL
:16S: SETPRTY

:16S: TRANSDET

:16R: STAT
:25D: : SETT//PENF
:16R: REAS
:24B: : PENF//LACK
:16S: REAS

:16S: STAT

:16R: STAT

:25D: :MTCH/ /MACH
:16S: STAT

:16S: TRANS

Clearstream Banking
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MT537 - Statement of Cash Penalties report

Statement of Cash Penalties reports are available via MT537. Cash penalties are calculated and applied
for each settlement instruction that fails to settle on its requested settlement date, including settlement
instructions that have been put on hold. The Statement of Cash Penalties report which includes cash
penalties and calculation details is commonly referred to as “Daily”. The Statement of Cash Penalties
report which includes the net amount of cash penalties to be paid and/or received is commonly referred
to as “Monthly”.

Note: For multiple market links, CBL relies on local CSD and depositories to calculate, apply and
report cash penalties. The report sent by depositories to CBL may slightly differ from the report
that CBL would send, in terms of scope of information provided and fields format. CBL will
report these cash penalties to customers, as reported by the depositories to CBL.

Availability and timing
The MT537 Statement of Cash Penalties report is available in the following frequencies:
e Daily: Multiple times intraday from 08:30 until 18:00 in Delta form only;

¢ Monthly: Real-time, in Delta form only.

Report content

The Swift message as sent is restricted to the maximum input message length, several messages may be
needed to accommodate all the information.

The number of cash penalties contained in one message is limited only by the number of characters
allowed in a Swift message. If one message is not sufficient to include all cash penalties related to an
account, the report consists of two or more messages.

Report structure
This message is divided into two sequences: A and D.

Sequence A Sequence A contains report header information:
e The Clearstream Banking report reference;
e The account number that is the subject of the report;
e The date of the report.
Sequence D Sequence D is a repeatable sequence, that contains cash penalties information:

e Daily

- The amount and currency of the cash penalties;

- The calculation details of the cash penalties;

- The related settlement instruction reference and details.
e Monthly

- The net amount of cash penalties to be paid or received;

Clearstream Banking 8 April 2024
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- The requested settlement date of the collecting/distributing PFOD;

- The amount and currency of active cash penalties;

No cash penalties to report
If there are no cash penalties to report:
¢ Daily: One MT537 message is provided containing only Sequence A,

¢ Monthly: No MT537 message is provided.

MT537 - Overview
The following table lists the fields in a Statement of Cash Penalties report via MT537:

Sequence Tag Field Name Content/Options Qualifier Page

Start of Block GENL

28E ﬁad%saTourmber/Cont|nuat|on Sn/41c _ 6-537-PEN-5
:13A: Statement Number :4lc//3lc STAT 6-537-PEN-5
:20C: Sender’s Message Reference :4lc//1l6x SEME 6-537-PEN-5
:23G: Function of the Message :d4lc[/4'c) PENA 6-537-PEN-5
:98C: Preparation Date/Time :4!c//8!n6!n PREP 6-537-PEN-5
:98A: Statement Date :4!c//8!n STAT 6-537-PEN-6
:22F: Statement Frequency Indicator :41c/[8cl/4dlc SFRE 6-537-PEN-6
:22F: Complete/Updates Indicator :4lc/[8c]/4!lc CODE 6-537-PEN-6
:22H: Statement Structure Type Indicator :4!c//4'c STST 6-537-PEN-6
:97A: Safekeeping Account :4!c//35x SAFE 6-537-PEN-6
:17B: Activity Flag t4lc//1'a ACTI 6-537-PEN-7

End of Block GENL

Start of Block PENA
:69A: Statement Period :4'c//8!n/8!n STAT 6-537-PEN-7
:22F: Penalty List Type Indicator :4lc/[8cl/4lc CODE 6-537-PEN-7
:4lc//4'a2'a2lc[3!c] ASDP 6-537-PEN-7

Account Servicer/Depository

Start of Block PENACUR
:11A: Currency of Penalties :4lc//3'a PECU 6-537-PEN-8
:98A: Penalty Detection Date :4!c//8!n DACO 6-537-PEN-8
:98A: Payment Date :41c//8!n PAYD 6-537-PEN-8
:97A: Cash Account :4!c//35x CASH 6-537-PEN-8
:20C: Cash Penalty Reference t4lc//1l6x CPRF 6-537-PEN-8
:95a: Related Party Option PorR REPA 6-537-PEN-9
Counterparty’s Account . e B
95p Servicer/Depository :41c//4'a2'a2lc[3!c] CASD 6-537-PEN-9
:950: Depository of the CSD :4!c//4*35x DCSD 6-537-PEN-9
:22F: Party Capacity Indicator :41c/[8cl/4d!lc TRCA 6-537-PEN-9
:19A: Global Net Amount :41c//[N]3'alsd GBNT  6-537-PEN-9
D1a Optional Repeatable Subsequence - Penalties per Counterparty
:16R: Start of Block PENACOUNT
:95a: Related Party Option PorR REPA  6-537-PEN-10
:22F: Party Capacity Indicator :4lc/[8cl/4!c TRCA  6-537-PEN-10
:19A: Bilateral Net Amount :4'c//[N]3talsd AGNT  6-537-PEN-10
8 April 2024 Clearstream Banking
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Sequence Tag Field Name Content/Options
D1a1 Optional Repeatable Subsequence - Penalty Details

:16R: Startof Block PENDET
:20C: Penalty Common Reference :4lc//16x
120C: E;?e”roefcepenalty Common 41c//16x
:20C: Previous Penalty Reference :4lc//16x
:20C: Penalty Reference t4lc//16x
:22H: Penalty Type t4lc//4!c
:22H: Calculation Method t4lc//4lc
.17B: é{nountConsidered For Aggregation d1c//10a
225 Flag
:17B: Continuation Flag Option B
:25D: Penalty Status :41c/[8c]l/4!'c
:24B: Reason Code :41c/[8cl/4lc
:70D: Reason Narrative :4!c//6%35x
:19A: Amount Computed :4!c//[N]3'alsbd
:99A: Number Days :4!c//[N]3!n

D1a1A Optional Repeatable Subsequence - Calculation Details
:16R: Start of Block CALDET
:98A: Penalty Date :4!1c//8!n
:17B: Missing Reference Data :4lc//1la

D1a1A1 Optional Subsequence - Financial Instrument Attributes
:16R: Start of Block FIA
.358 :dentification of the Financial [ISIN1!el2!c]
———— Instrument
:12A: Classification Type :41c/[8c]/30x
:17B: Liquid :4lc//1la
:17B: SME Growth Market t4lc//1'a
:94B: Place of Trade :41c/[8c]1/4!'c[/30x]
:92A: Rate :4!c//[N]15d
:16S: End of Block FIA
End of Subsequence D1a1A1 - Financial Instrument Attributes

:92A: Penalty Discount Rate :4'¢c//[N]15d
:192: Amount :4!'c//[N]3'alsd
:16S: End of Block CALDET

End of Subsequence D1a1A - Calculation Details
D1a1B Optional Subsequence - Related Transaction

:16R: Start of Block RELTRAN

:20C: Account Owner Reference :4!lc//16x
:20C: Account Servicer Reference :4lc//16x
:20C: Common Reference :4!1c//16x
:20C: Corporate Action Reference :4lc//16x

Market Infrastructure Transaction
Identification

:20C: Processor Transaction ldentification :4!c//16x

:20C: :4lc//16x

:20C: Related Reference :4lc//16x
D1a1B1 Optional Subsequence - Transaction Details
:16R: Start of Block TRAN
:22H: Receive/Deliver Indicator :4lc//4)c
:22H: Payment Indicator t4lc//4!c
122F: ;I'g/é)iecaotfosrettlement Transaction 4lc/[8c]/4)c
:22F: Transaction Indicator :41c/[8c]l/4!'c
:98C: Acknowledged Status Timestamp  :4!c//8!n6!n
:98C: Matched Status Timestamp :41c//8!n6!n
:98A: Settlement Date :4!c//8!n
:982: Trade Date :4!1c//8!n

Clearstream Banking
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Qualifier

PCOM
PPCM

PPRF
PREF
PNTP

CALM

CMPU

CNTI
PNST

REAS
AMCO
DAAC

PEDA
MRED

CLAS
LiQu
SMEM
TRAD

PDRA

ACOW
ASRF
COMM
CORP

MITI

PCTI
RELA

REDE
PAYM

SETR

TRAN
ASTS
MTCH
SETT
TRAD

Page

6-537-PEN-11
6-537-PEN-11

6-537-PEN-11
6-537-PEN-11
6-537-PEN-11
6-537-PEN-12

6-537-PEN-12

6-537-PEN-12
6-537-PEN-13
6-537-PEN-13
6-537-PEN-14
6-537-PEN-14
6-537-PEN-14

6-537-PEN-14
6-537-PEN-15

6-537-PEN-15

6-537-PEN-15
6-537-PEN-15
6-537-PEN-16
6-537-PEN-16
6-537-PEN-16

6-537-PEN-17
6-537-PEN-17

6-537-PEN-17
6-537-PEN-17
6-537-PEN-17
6-537-PEN-18

6-537-PEN-18

6-537-PEN-18
6-537-PEN-18

6-537-PEN-18
6-537-PEN-19

6-537-PEN-19

6-537-PEN-19
6-537-PEN-19
6-537-PEN-19
6-537-PEN-19
6-537-PEN-20
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Sequence Tag Field Name Content/Options Qualifier Page

:97A: Safekeeping Account :41¢c//35x SAFE  6-537-PEN-20
:97A: Cash Account :41c//35% CASH  6-537-PEN-20
:95a: Account Owner Option P orR ACOW  6-537-PEN-20
:36B: Posting Quantity :4lc//41c/15d PSTA  6-537-PEN-20
:19A: Posting Amount t4!c//[N]3!alsd PSTA  6-537-PEN-20

D1a1B1a Optional Repeatable Subsequence - Status
:16R: Start of Block STAT
:25D: Settlement Status :41c/[8cl/4lc SETT  6-537-PEN-21

D1a1B1a1 Optional Repeatable Subsequence - Reason
:16R: Start of Block REAS
:24B: Pending/Failing Reason :4!c/[8c]/4!lc PENF  6-537-PEN-21
:16S: End of Block REAS

End of Subsequence D1a1B1a1 - Reason
:16S: End of Block STAT

End of Subsequence D1a1B1a - Status
:16S: End of Block TRAN

End of Subsequence D1a1B1 - Transaction Details
:16S: End of Block RELTRAN

End of Subsequence D1a1B - Related Transaction
:16S: End of Block PENDET
End of Subsequence D1a1 - Penalty Details
:16S: End of Block PENACOUNT
End of Subsequence D1a - Penalties per Counterparty

:16S: End of Block PENACUR

:16S: Endof Block
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MT537 - Field specifications

MT537 contains data fields for a Statement of Pending Transactions report as described below.

A - General Information - mandatory, non-repeatable - GENL

Mandatory Sequence A Qualifier
:28E:  Page Number/Continuation Indicator Non-repeatable

General Information .

Format: 5n/4!c

Usage: This field contains the page number up to five digits and indicates either that the statement is
to continue or this is the last page of the statement. The following indicators are available:

Indicators: LAST this is the last page of a statement with more than one page.
MORE this is an intermediate page of a statement with additional pages.
ONLY this is the only page of the statement.
Mandatory Sequence A Qualifier
:13A: Statement Number Non-repeatable
G - STAT
eneral Information

Format: :4'c//3'c

Usage: This field contains the sequential number of the statement. The statement number loops
through one to 999, incrementing for each statement for the same account and frequency. If
the statement has multiple pages, the Statement Number remains the same through all the

pages.

Mandatory Sequence A Qualifier

:20C:  Sender’s Message Reference Non-repeatable

. SEME
General Information
Format: :4lc//16x
Usage: This field contains the reference assigned by Clearstream to the statement.

Mandatory Sequence A Qualifier

:23G:  Function of the Message Non-repeatable

General Information

Format: :41c[/4!c]

Usage: This field identifies the function of the message. This field will always contain the function
"PENA", indicating that the statement contains settlement penalties.

Mandatory Sequence A Qualifier
:98C:  Preparation Date/Time Non-repeatable PREP
General Information
Format: :4'c//8'n6!n
Usage: This field indicates the date and time at which the statement was prepared.
Clearstream Banking 8 April 2024
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Mandatory Sequence A
:98A: Statement Date Non-repeatable
General Information

Qualifier
STAT

Format: :4!1c//8!'n

Usage: This field indicates the date at which the statement is based, meaning reflecting the situation
at that date.

Mandatory Sequence A
:22F:  Statement Frequency Indicator Non-repeatable
General Information

Qualifier
CODE

Format: :41c/[8cl/4'c

Usage: This field specifies the frequency of the statement. The following frequencies are available:

DAIL this code indicates the statement includes new or amended cash penalties
with details on the calculation and financial instrument attributes.

MNTH  this code indicates the statement only includes the latest status of active cash
penalties calculated and applied to the previous calendar month and the net
amount of cash penalties to be paid or received for such month.

Mandatory Sequence A
:22F: Complete/Updates Indicator Non-repeatable
General Information

Qualifier
SFRE

Format: :4!1c/[8c]/4!'c

Usage: This field indicates that the statement contains changes only, meaning details that have not
yet been reported. Only the indicator "DELT" will be used, meaning complete report format is
not available for statement on cash penalties.

Mandatory Sequence A
:22H:  Statement Structure Type Indicator Non-repeatable
General Information

Qualifier
STST

Format: 41c//4!'c

Usage: Only the indicator PENA will be used and indicates the statement contains penalties
(Sequence D is to be used).

Mandatory Subsequence A Qualifier

:97A:  Safekeeping Account Non-repeatable

- SAFE
General Information
Format: :41c//35x%
CBL/LuxCSD  This field contains the customer's five-digit (securities) account number.
usage:
CBF usage: This field contains the customer’s four-digit main (securities) account number.
8 April 2024 Clearstream Banking
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Mandatory Subsequence A Qualifier
:17B:  Activity Flag Non-repeatable
. ACTI
General Information
Format: :4lc//1la
Usage: This field indicates whether cash penalties are reported or not in the statement. This

information is only provided if the Statement Frequency Indicator is “DAIL". If the Statement
Frequency Indicator is “"MNTH" and the statement would not include any cash penalty, then
no statement will be sent.

The following codes are available:
N the statement does not include any cash penalty.

Y the statement includes at least one cash penalty.

Q - Penalties - Optional Repeatable Sequence

Optional Sequence D Qualifier
:69A: Statement Period Repeatable STAT
Penalties
Format: :4!c//8!n/8!n
Usage: This field contains the status of the transaction.
This field indicates the period on which the statement is reporting, meaning that it specifies
the first and last day of the month to which the statement applies. This information is only
provided for Statement Frequency Indicator “"MNTH".
Optional Sequence D Qualifier
:22F:  Penalty List Type Indicator Repeatable CODE
Penalties
Format: :4lc//4lc
Usage: This field specifies the type of information held in the report: New penalties, only
amendments or both new and amended penalties. The following codes are available:

CURR this code indicates that the statement includes newly computed cash
penalties and/or updates to cash penalties. This code is only used with
Statement Frequency Indicator “"MNTH".

FWAM  This code indicates that the statement only includes updates, meaning
amended, removed and/or re-included cash penalties. This code is only used
with Statement Frequency Indicator “DAIL".

FWIS This code indicates that the statement only includes new cash penalties. This
code is only used with Statement Frequency Indicator “DAIL".

Optional Sequence D Qualifier
:95P:  Account Servicer/Depository Repeatable ASDP
Penatlties
Format: :4lc///41'a2ta2!lc[3!c]
Usage: This field indicates the Clearstream entity servicing the safekeeping account.
Clearstream Banking 8 April 2024
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71 - Optional Repeatable Subsequence - Penalties per Currency for a Party

Optional Subsequence D1 Qualifier
:11A:  Currency of Penalties Repeatable
. PECU
Penalties
Format: :4!c//3'a
Usage: This field specifies the currency in which the penalties are expressed and reported.
Optional Subsequence D1 Qualifier
:98A:  Penalty Detection Date Repeatable DACO
Penalties
Format: :41c//8!n
Usage: This field will only be provided if the Statement Frequency Indicator is "DAIL" and indicates
the date for which the reported cash penalties was computed. The Penalty Detection Date will
be the date on which the instruction matched for Late Matching Fail Penalties (LMFP). The
Penalty Detection Date will be the date on which the instruction failed to settle for Settlement
Fail Penalties (SEFP). The Penalty Detection Date is not updated upon re-calculation of the
penalty.
Optional Subsequence D1 Qualifier
:98A: Payment Date Repeatable
: PAYD
Penalties
Format: :41c//8!n
Usage:  This field will only be provided if the Statement Frequency Indicator is "MNTH" and indicates
the payment date of the net amount of cash penalties, meaning the intended settlement date
of the PFOD collecting/distributing the net amount of cash penalties.
Optional Subsequence D1 Qualifier
:97A:  Cash Account Repeatable CASH
Penalties
Format: :4!c//35x%
Usage: This field will only be provided if the Statement Frequency Indicator is "MNTH" and indicates
the account on which the net amount of cash penalties will be debited/credited.
Optional Subsequence D1 Qualifier
:20C: Cash Penalty Reference Repeatable CPRE
Penalties
Format: :4lc//16x
Usage: This field provides the cash reference of the penalty payment. Applicable to monthly report
only.
8 April 2024 Clearstream Banking
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:95a:  Related Party

Optional Subsequence
Repeatable

D1

Qualifier
REPA

Penalties

Format: :95P::4!c//4'a2'a2'c[3'c] :95R::4'c/[8c]/34x
CBLusage: This field identifies the customer imposed/credited with the penalties reported. The customer
is identified by their five-digit account number. Data Source Scheme "CEDE" will always be
used.
CBF/LuxCSD  This field identifies the customer imposed/credited with the penalties reported. The customer
usage: is identified by their T2S party BIC.
Optional Subsequence D1 Qualifier
:95P:  Counterparty's Account Servicer/Depository Repeatable CASD
Penalties

Format:

Usage:

:4'c//4'a2'a2!lc[3!c]

This field identifies the entity/CSD that services the account of the counterparty to the
customer.

Optional Subsequence D1 Qualifier
:95Q: Depository of the CSD Repeatable DCSD
Penatlties
Format: :41c//4*35%
CBLusage: This field indicates the depository that is used by CBL to access a specific counterparty's CSD.
Optional Subsequence D1 e
:22F:  Party Capacity Indicator Repeatable Q%lg':r
Penatlties

Format:

Usage:

:19A: Global Net Amount

Format:

Usage:

Clearstream Banking
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:4'c//4'c

CCPA this code indicates that the customer is considered as a CCP

CSDP this code indicates that the customer is neither considered as a CSD, nor as a
CCP, but is a legal entity considered as a standard participant.

NCSD this code indicates the customer is considered as an Investor-CSD.

Optional Subsequence D1 Qualifier
Repeatable GBNT
Penatlties

:4!'¢c//[N]3'alsbd

This field indicates the sum of all cash penalties in the currency that this party is entitled to
receive, minus the sum of all cash penalties in the currency that is imposed to the party. A
positive amount indicates that the party will be credited and a negative amount indicates that
the amount will be debited. If the Statement Frequency Indicator is "DAIL", then this field is
for information purposes only and shall not result in debit or credit.
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1a- Optional Repeatable Subsequence - Penalties per Counterparty

Optional Subsequence D1a
:95a:  Related Party Repeatable
Penalties per Counterparty

Qualifier
REPA

Format: :95P::4!c//4'a2'a2!c[3!'c] :95R::4!c/[8c]/34x

CBL/CBF usage: This field identifies the counterparty to the customer against which the reported cash
penalties are applicable.

Optional Subsequence D1a
:22F:  Party Capacity Indicator Repeatable
Penalties per Counterparty

Qualifier
TRCA

Format: :4lc//4'c

Usage: This field contains the common reference as received in the original instruction.

This field specifies the role of the counterparty to the customer in the transaction. The
following codes are available:

CCPA this code indicates that the counterparty is considered as a CCP.

CSDP this code indicates that the counterparty is neither considered as a CSD, nor
as a CCP, but is a legal entity considered as a standard participant.

EXTE this code indicates that the counterparty is neither considered as a CSD, nor
as a CCP, and its party type is an external CSD in T2S.

ICSD this code indicates that the counterparty is considered as an ICSD. This is used
to differentiate between the ICSD as account servicer/depository and the ICSD
as participant and is mainly relevant in cross-CSD settlement.

NAPI this code indicates the counterparty is neither considered as a CSD, nor as a
a CCP, but is a natural person that is considered as a standard participant.

NCSD this code indicates that the counterparty is considered as a CSD. This is used
to differentiate between the CSD as account servicer/depositary and the CSD
as participant.

Optional Subsequence D1a
:19A:  Bilateral Net Amount Repeatable
Penalties per Counterparty

Qualifier
AGNT

Format: :4'c//[N]13!'als

Usage: This field indicates the sum of all cash penalties in the currency that the customer is entitled
to receive from the identified counterparty, minus the sum of all cash penalties in the
currency that are imposed to the customer and to be paid to the same counterparty.
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D1a1 - Penalty Details - Optional Repeatable Subsequence

Optional Subsequence D1a1
:20C:  Penalty Common Reference Repeatable
Penalty Details

Qualifier
PCOM

Format: :4'c//1l6x

Usage: This field indicates the reference assigned to the penalty and that is common for both the
customer and their relevant counterparty.

Optional Subsequence D1a1
:20C:  Previous Penalty Common Reference Repeatable
Penalty Details

Qualifier
PPCM

Format: :4'c//1l6x

Usage: This field is only available if the cash penalty was created from a re-allocation. It indicates the
Penalty Common Reference of the penalty that is re-allocated, meaning the penalty that
existed previously but was removed when the re-allocated penalty was created.

Optional Subsequence D1a1
:20C:  Previous Penalty Reference Repeatable
Penalty Details

Qualifier
PPRF

Format: :4'c//1l6x

Usage: This field is only available if the cash penalty was created from a re-allocation. It indicates the
Penalty Reference of the penalty that is re-allocated, meaning the penalty that existed
previously but was removed when the re-allocated penalty was created.

Optional Subsequence D1a1

:20C:  Penalty Reference Repeatable
Penalty Details

Qualifier
PREF

Format: :4'c//1l6x

Usage: This field indicates the unique reference assigned to the cash penalty applied to the customer.

Optional Subsequence D1a1
:22H:  Penalty Type Repeatable
Penalty Details

Qualifier
PNTP

Format: :4lc//4'c

Usage: This field indicates the type of cash penalty. The following codes are available:

LMFP this code indicates that the cash penalty is applied because the settlement
instructions have matched after the intended settlement date. The cash
penalty applies from the intended settlement date until the matching date and
is charged to the participant who was last to enter or modify the relevant
settlement instruction.

SEFP this code indicates that the cash penalty is applied to a matched settlement
instruction because it failed to settle on the intended settlement date.
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Optional Subsequence D1a1 Qualifier

:22H: Calculation Method Repeatable CALM
Penalty Details

Format: :4lc//4'c

Usage: This field indicates the calculation rule used to compute the cash penalty. The following codes
are available:

BOTH this code indicates that the cash penalty is the sum of the penalty based on the
quantity of securities failed to be delivered and penalty rate of the ISIN as well
as the penalty based on the amount of cash failed to be delivered and the
discount rate of the currency.

CASH this code indicates that the cash penalty is based on the amount of cash failed
to be delivered and the penalty rate is the discount rate of the relevant
currency.

MIXE this code indicates that the cash penalty is based on the quantity of securities
failed to be delivered and the penalty rate is the discount rate of the relevant
currency.

SECU this code indicates that the cash penalty is based on the quantity of securities
failed to be delivered and penalty rate of the ISIN.

Optional Subsequence D1a1 Qualifier

:17B:  Amount Considered For Aggregation Flag Repeatable CMPU
Penalty Details

Format: :4lc//1'a

Usage: This field indicates whether the penalty amount calculated for the reported penalty will be
added or not to the aggregated amounts at global level. The following codes are available:

N the penalty amount is not aggregated at global level.
Y the penalty amount is aggregated at global level.
Optional Subsequence D1a1 Qualifier
:17B:  Continuation Flag Repeatable
P ; CNTI
enalty Details

Format: :4lc//1'a

Usage: This field indicates whether or not the penalty is a continuation of the one of the previous
page. The following code is used:

Y the penalty amount is a continuation from the previous page.
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:25D:

:24B:

Penalty Status

Format:

Usage:

Optional Subsequence D1a1
Repeatable
Penalty Details

Qualifier
PNST

:4'c/[8cl/4'c

This field indicates the status of the reported cash penalty. If the Statement Frequency
Indicator is "MNTH", then this field will not be available. The following codes are available:

ACTV
NCOM

REMO

Reason Code

Format:

Usage:

the reported cash penalty is active.

the reported cash penalty could not be calculated (for example, if there is
missing reference data).

the reported cash penalty is inactive.

Optional Subsequence D1a1
Repeatable
Penalty Details

Qualifier

:4'c/[8cl/4!'c

This field indicates the reason for the penalty status. If the Statement Frequency Indicator is
"MNTH", then this field will not be available. The following qualifiers and codes are available:

ACTV//NEWP
ACTV//RALO

ACTV//SWIC

ACTV//UPDT

ACTV//OTHR
REMO//CORP

REMO//INSO

REMO//RALO

REMO//SEMP

REMO//SESU

REMO//SUSP

REMO//TEIM

REMO//OTHR

Clearstream Banking
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indicates that the cash penalty is new.

indicates that the Late Matching Fail Penalty (LMFP] is re- allocated
from the instructing party to the delivering/receiving party.

indicates that the cash penalty is switched between the failing and non-
failing party.

indicates that the cash penalty has been updated due to a change in the
reference data or re-inclusion of a previously removed cash penalty.

see narrative.

indicates that the cash penalty is inactive as the security does no longer
exist due to a specific corporate action.

indicates that the cash penalty is inactive because insolvency
proceedings are opened against the failing participant.

indicates that the Late Matching Fail Penalty (LMFP) is inactive because
it has been re-allocated from the Instructing party to the
delivering/receiving party.

indicates that the cash penalty is inactive because settlement occurs on
multiple platforms, whereas one of the platforms was closed.

indicates that the cash penalty is inactive because the ISIN was
suspended from settlement due to a reconciliation issue.

indicates that the cash penalty is inactive because the ISIN was
suspended from trading.

indicates that the cash penalty is inactive because there were technical
impossibilities at CSD level that prevented settlement, such as failure of
the infrastructure components, a cyber attack or network problems.

see narrative.
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Optional Subsequence D1a1 Qualifier
:70D:  Reason Narrative Repeatable REAS
Penalty Details
Format: :41c//6*35x
Usage: This field provides additional reason information. If the Statement Frequency Indicator is
"MNTH", then this field will not be available.
Optional Subsequence D1a1 Qualifier
:19A:  Amount Computed Repeatable
. AMCO
Penalty Details
Format: :4!c//[N]13'alsd
Usage: This field indicates the amount of the penalty calculated based on the instruction
characteristics, the reason for the fail and relevant calculation method. For a Late Matching
Fail Penalty (LMFP) over several business days, this amount is the sum of the amounts
calculated for each applicable business day. A positive amount indicates that the customer is
entitled to receive the penalty whereas a negative amount indicates that the penalty is to be
paid to the counterparty.
Optional Subsequence D1a1 Qualifier
:99A:  Number Days Repeatable
- DAAC
Penalty Details
Format: :4!'c//[N]3!n
CBL usage: This field indicates the number of business days on which the cash penalty is applied. For

Late Matching Fail Penalty (LMFP) it indicates the number of business days from the ISD until
the Matching date, including such date if matched after the relevant cut-off or excluding such
date if matched before the relevant cut-off. For Settlement Fail Penalty (SEFP), the value is
always one.

D1a1A - calculation Details - Optional Repeatable Subsequence

:98A:

Format:

Field purpose:

8 April 2024
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Penalty Date

Note: If the Statement Frequency Indicator is "MNTH", then this sequence will not be

available.
Optional Subsequence D1a1A Qualifier
Repeatable PEDA
Calculation Details

:4!1c//8!'n

For partial settlement transactions, this field contains the quantity of securities remaining to
be settled.

This field indicates the business day on which the calculation details apply. For Late Matching
Fail Penalty (LMFP]), there will be as many penalty dates as business days where a
transaction fails to settle due to the late matching. The penalty date will be in the past
compared to the Penalty Detection Date. For Settlement Fail Penalty (SEFP) there is only one
Penalty Date and it equals the Penalty Detection Date. The Penalty Date is not updated upon
re-calculation of a cash penalty.

Clearstream Banking
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Optional Subsequence D1alA

:17B:  Missing Reference Data Repeatable Q;’Aang';r
Calculation Details
Format: :4lc//1'a
Usage: This field informs whether the amount for the relevant Penalty Date could be calculated or

not.due to missing reference data. The following codes are available:

N there is no missing reference data, meaning that the amount of cash penalty
for the relevant Penalty Date has been calculated as per standard process.

Y there is at least one reference data missing, meaning that the amount of cash
penalty for the relevant Penalty Date could not have been calculated.

D1a1A1 - Financial Instrument Attributes - Optional Subsequence

Note: If the Statement Frequency Indicator is "MNTH", then this sequence will not be

available.
Optional Subsequence D1a1A1 Qualifier
:35B: Identification of the Financial Instrument Non-Repeatable )
Financial Instrument Attributes
Format: [ISIN1l!el2!c]
Usage: This field identifies the underlying financial instrument.
Optional Subsequence D1a1A1 e
—— Qualifier
:12A:  Classification Type Non-Repeatable CLAS
Financial Instrument Attributes
Format: :4!c/[8c]/30x
Usage: This field indicates the classification type of the underlying financial instrument. By default,
the field will provide the security type of the underlying financial instrument as defined in the
CSDR regulation. De facto, the Data Source Scheme "REGL" will be used.
Optional Subsequence D1a1A1 e
:17B:  Liquid Non-Repeatable Quljgt;er
Financial Instrument Attributes
Format: :4'c//1la
Usage: This field indicates whether the underlying financial instrument is considered a liquid

Clearstream Banking
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financial instrument. This field will only be available if the underlying financial instrument is
an equity. The following codes are available:

N this code indicates the underlying financial instrument is not considered a
liquid instrument.
Y this code indicates the underlying financial instrument is considered a liquid
instrument.
8 April 2024
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Optional Subsequence D1a1A1 Qualifier
:17B:  SME Growth Market Non-Repeatable
SMEM
Status
Format: :4lc//1'a

Usage: This field indicates whether the underlying financial instrument is considered traded in a SME
Growth Market. This field will only be available if the underlying financial instrument is not a
sovereign debt instrument. The following codes are available:

N this code indicates that the underlying financial instrument is not considered
traded on a SME Growth Market.

Y this code indicates that the underlying financial instrument is considered
traded on a SME Growth Market.

Optional Subsequence D1a1A1 Qualifier
:94B: Place of Trade Non-Repeatable
TRAD
Status
Format: :4!c/[8c]l/4'c[/30x]

Usage: This field indicates the place at which the order was traded or not by the account owner. This
field will only be available if the underlying financial instrument is considered traded on a
SME Growth Market. De facto, the Data Source Scheme "EXCH" will always be available.

Optional Subsequence D1a1A1 Qualifier
:92A:  Rate Non-Repeatable )
Status
Format: :4!c//[N]15d
Usage: This field indicates the Security Penalty Rate, as well as the value of such rate, which

has been applied to calculate the amount of the cash penalty. This field will only be
provided if the calculation method is “SECU” or “BOTH" The following qualifiers are
available:

CBON the Security Penalty Rate for corporate bonds not traded on a SME Growth
Market is applied.

GBON the Security Penalty Rate for non-debt instruments traded on a SME Growth
Market is applied.

GOMB  the Security Penalty Rate for government or municipal bonds is applied.

ILSH the Security Penalty Rate for illiquid shares not traded on a SME Growth
Market is applied.

LISH the Security Penalty Rate for liquid shares not traded on a SME Growth Market
is applied.

NBON the Security Penalty Rate for debt instruments traded on a SME Growth
Market is applied.

OTHR the Security Penalty Rate for other financial instruments is applied.

8 April 2024 Clearstream Banking
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Optional Subsequence D1a1A
. . : Non-Repeatable Qualifier
:92A:  Penalty Discount Rate Calculation Details PDRA
(resumed after D1a1A1)
Format: :4!c//[N]15d
Usage: This field indicates the Cash Discount Penalty Rate that is used to calculate the amount of the
cash penalty depending on the relevant settlement currency. This field will only be available if
the calculation method is not “SECU”.
Optional Subsequence D1alA Qualifier
:19A: Amount Non-Repeatable )
Calculation Details
Format: :4!c//[N]3!alsd
Usage: This field indicates the amount of the cash penalty calculated for the relevant Penalty Date.

The following qualifiers are available:

SECU this qualifier indicates that the amount of the cash penalty is based on the
quantity of securities failed to be delivered and the penalty rate. A positive
amount indicates that the customer is entitled to receive the penalty whereas
a negative amount indicates that the penalty is to be paid to the counterparty.

This field will only be used if the Calculation Method is not "CASH".

CASH this qualifier indicates the amount of the cash penalty.

D1a1B - Related Transaction - Optional Subsequence

Optional Subsequence D1a1B Qualifier
:20C:  Account Owner Reference Non-Repeatable
. ACOW
Related Transaction
Format: :4lc//16x
Usage: This field contains the reference assigned by the customer to the settlement instruction
linked to the reported cash penalty. If the instruction reference was not assigned by the
customer, then this field will contain either the Deal Reference, or the Triparty Agent’s
Collateral Instruction Reference, whichever is the most relevant.
Optional Subsequence D1a1B Qualifier
:20C:  Account Servicer Reference Non-Repeatable
. ASRF
Related Transaction
Format: :4lc//16x
Usage: This field contains the reference assigned by Clearstream to the settlement instruction linked
to the reported cash penalty.
Optional Subsequence D1a1B Qualifier
:20C: Common Reference Non-Repeatable
. COMM
Related Transaction
Format: :4lc//16x
Usage: This field contains the Common Trade Reference assigned by the Instructing Party. If no

Clearstream Banking
Xact via Swift User Guide

Common Trade Reference has been provided in the initial settlement instruction, then this
field will not be reported.
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Optional Subsequence D1a1B
:20C:  Corporate Action Reference Non-Repeatable
Related Transaction

Qualifier
CORP

Format: :4lc//16x

Usage: This field contains the corporate action event reference from which the penalised instruction
originated.

Optional Subsequence D1a1B
:20C: Market Infrastructure Transaction Identification | Non-Repeatable
Related Transaction

Qualifier
MITI

Format: :4lc//1l6x

Usage: This field contains the reference assigned by the market infrastructure (for example, T2S) to
the settlement instruction linked to the reported cash penalty.

Optional Subsequence D1a1B
:20C: Processor Transaction Identification Non-Repeatable
Related Transaction

Qualifier
PCTI

Format: :4lc//1l6x

Usage: Additional identification of the transaction, assigned by the system in some scenarios (for
example, already matched instructions). If no Processor Transaction ldentification is
available, then the field is not reported.

Optional Subsequence D1a1B
:20C:  Related Reference Non-Repeatable
Related Transaction

Qualifier
RELA

Format: :4lc//1l6x

Usage: This field contains the customer’s instruction reference of the underlying instruction, for
which a corporate action event is triggered.

D1a1B1 - Transaction Details - Optional Subsequence

Note: If the Statement Frequency Indicator is "MNTH", then this sequence will not be

available.
Optional Subsequence D1a1B1 Qualifier
:22H:  Receive/Deliver Indicator Non-Repeatable
. . REDE
Transaction Details
Format: :4lc//4'c
Usage: DELI this code indicates that the instruction is a delivery of financial instruments,

meaning the financial instruments are debited from the safekeeping account.

RECE this code indicates that the instruction is a receipt of financial instruments,
meaning the financial instruments are credited from the safekeeping account.

8 April 2024 Clearstream Banking
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Optional Subsequence D1a1B1 Qualifier
:22H: Payment Indicator Non-Repeatable
. . PAYM
Transaction Details
Format: :4lc//4lc
Usage: APMT this code indicates that the instruction is against payment.
FREE this code indicates that the instruction is free of payment.
Optional Subsequence D1a1B1 Qualifier
:22F:  Type of Settlement Transaction Indicator Non-Repeatable SETR
Transaction Details
Format: :4!c/[8cl/4!c
Usage: This field specifies the type of settlement transaction, as indicated by the customer in the

:22F:  Transaction Indicator

Format:

Usage:

:98C:  Acknowledged Status Timestamp

relevant underlying settlement instruction.

Optional Subsequence D1a1B1
Non-Repeatable
Transaction Details

Qualifier
TRAN

:41c/[8cl/4!'c

This field specifies the type of activity to which this instruction relates. The following codes
are available:

CORP this code indicates that the instruction relates to corporate action.

SETT this code indicates that the instruction relates to settlement and clearing.

Optional Subsequence D1a1B1
Non-Repeatable
Transaction Details

Qualifier
ASTS

Formats: :4!c//8!n6!n
Usage: This field indicates the timestamp of acknowledgement of the instruction by Clearstream.
Optional Subsequence D1a1B1 Qualifier
:98C:  Matched Status Timestamp Non-Repeatable
. . MTCH
Transaction Details
Formats: :41c//8!n6!n
Usage: This field indicates the timestamp of matching of the instruction by Clearstream, T2S or the
local market.
Optional Subsequence D1a1B1 Qualifier
:98A:  Settlement Date/Time Non-Repeatable
. . SETT
Transaction Details
Formats: :41c//8!'n
Usage: This field indicates the date on which the financial instruments are to be delivered or received
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as indicated in the relevant underlying settlement instruction.
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Optional Subsequence D1a1B1 Qualifier
:98A: Trade Date/Time Non-Repeatable
) . TRAD
Transaction Details
Format: :41c//8!'n
Usage: This field indicates the date on which the trade was executed.
Optional Subsequence D1a1B1 Qualifier
:97A:  Safekeeping Account Non-Repeatable
h . SAFE
Transaction Details
Format: :4!c//35x%
CBL/LuxCSD  This field specifies the account number of the customer
usage:
CBF usage: This field specifies the seven-digit sub-account number of the customer.
Optional Subsequence D1a1B1 Qualifier
:97A:  Cash Account Non-Repeatable
h . CASH
Transaction Details
Format: :41c//35x%
CBL usage: This field specifies the account number of the customer.
CBF/LuxCSD  This field specifies the dedicated cash account of the customer.
usage:
Optional Subsequence D1a1B1 Qualifier
:95a:  Account Owner Non-Repeatable
b . ACOW
Transaction Details

Format: :4lc//4'a2ta2!c[3!c] :95R::4!c/8c/34x
CBL usage: This field identifies the customer with their relevant account number. The Data Source
Scheme "CEDE" will always be available.

CBF/LuxCSD  This field identifies the customer with their relevant T2S Party BIC.
usage:

Optional Subsequence D1a1B1
:36B:  Posting Quantity Non-Repeatable
Transaction Details

Qualifier
PSTA

Format: :4!lc//4'c/15d

Usage: This field specifies the quantity of securities failed to be delivered at the end of the relevant
settlement date. If the instruction was partially settled, then this field will specify the
remaining quantity to be settled.

Optional Subsequence D1a1B1
:19A:  Posting Amount Non-Repeatable
Transaction Details

Qualifier
PSTA

Format: :4!'c//[N]3lalbd

Usage: This field specifies the cash amount failed to be delivered at the end of the relevant
settlement date. If the instruction was partially settled, then this field will specify the
remaining quantity to be settled.
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D1a1B1a - status - Optional Repeatable Subsequence

Note: If the Statement Frequency Indicator is "MNTH", then this sequence will not be
available. If the Statement Frequency Indicator is "DAIL" and the Penalty Type is
“LMFP", then this sequence will not be available.

Optional Subsequence D1a1B1a Qualifier
:25D:  Settlement Status Non-Repeatable
SETT
Status
Format: :4!c/[8cl/4!c

CBL/CBF usage: This field indicates that the instruction was failing at the end of the relevant settlement date
and settlement at the instructed settlement date is no longer possible.

D1a1B1a1 - Reason - Optional Repeatable Subsequence

Optional Subsequence D1a1B1a1 Qualifier
:24B:  Pending/Failing Reason Non-Repeatable PENF
Reason
Format: :41c/[8cl/4!'c

Usage: This field specifies the reason for the failing settlement status, meaning the failing reason at
the end of the relevant settlement date and has been considered to calculate and apply the
cash penalty.

Clearstream Banking 8 April 2024
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MT538 - Statement of Intra-Position Advices report

Report options
Customer has the option to include movements linked to the following activities:
e Securities lending;
e Securities lending reservation;
¢ Collateral management;

* Blocking/unblocking.

Availability and timing

The MT538 Statement of Intra-Position Advices is available multiple times intraday and once after DTP,
either Daily, Weekly or Monthly.

Report structure
This message is divided into three sequences (A, B and C).

Sequence A Sequence A contains report header information:

e Clearstream Banking report reference;
e Account number that is the subject of the report;
e Date of the report.

Sequence B Sequence B is a repeatable sequence, each repetition of which contains, for one security
code, the intra-position movements and details of the underlying transaction.

Movements are listed in order of security code.

Sequence C  Sequence C contains additional information.

Report content

The number of movements contained in one message is limited only by the number of characters allowed
in a Swift message. If one message is not sufficient to include all movements, the report consists of two
or more messages.

No transactions to report

If there are no movements to report, one MT538 message is provided containing only Sequence A
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Securities statements

MT538 - Overview

The following table lists the fields in a Statement of Intra-Position Advices report via MT538:

Field Name

Sequence Tag

Start of Block
:28E: Page Number/Continuation Indicator

:16R:

:13a: Statement Number

:20C: Sender’s Reference

:23G: Function of the Message
:98a: Preparation Date/Time
:69a: Statement Period

:22F: Complete/Updates Indicator

Statement Frequency Indicator
Safekeeping Account

:17B: Activity Flag
End of Block

Start of Block

Start of Block
:94a: Place of Safekeeping

:16R:

:93A: Balance From

:16R: Start of Block

:93A: Balance To
:98a: Settlement Date/Time

Settlement Instruction Processing
Narrative

:16S: End of Block
End of Subsequence B2a - Intra-Position Movement
:16S: End of Block

:70E:

:16S: End of Block

8 April 2024
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:35B: ldentification of Financial Instrument

Content/Options

GENL

5n/4!c

Option Aor J
t4lc//16x
41c[/4!'c]
Option Aor C
Option Aor B
:4'c/[8cl/4'c
:4'c/[8cl/4'c

Option Aor B
:4lc//1la
GENL

FIN

[ISIN1l!el2!c]
[4*%35x]

SUBBAL
Option B, Cor F
:41c/[8cl/4'c

B2a Mandatory Repeatable Subsequence - Intra-Position Movement

INPOS

B2a1 Optional Repeatable Subsequence - Linkages (NOT REPORTED)
:36B: Quantity of Financial Instrument Settled :4!c//4!1c/15d
:41c/[8c)/4'c

Option Aor C
:41c//10*35x%

INPOS

SUBBAL

FIN

Qualifier

STAT
SEME

PREP
STAT
CODE
SFRE

SAFE
ACTI

SAFE
FROM

ESTT
TOBA
SETT

SPRO

Page
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MT538 - Statement of Intra-Position Advices report

MT538 - Field specifications

MT538 contains data fields for a Statement of Intra-Position Advice report as described below.

A - General Information - mandatory, non-repeatable - GENL

Mandatory Sequence A
:28E:  Page Number/Continuation Indicator Non-repeatable
General Information

Qualifier

Format: 5n/4!c

Field purpose:  This field contains the page number up to five digits and indicates either that this is the only
page or the last page or that there are additional pages.

Indicators: LAST This is the last page of a statement with more than one page.
MORE This is an intermediate page of a statement with additional pages.
ONLY This is the only page of the statement.
Mandatory Sequence A Qualifier
:13a:  Statement Number Non-repeatable STAT
General Information

Format: :13A::4!¢c//3'c

CBLusage: This field contains the sequential number of the statement. The statement number loops
through 1 to 999, incrementing for each statement for the same account and frequency.

Mandatory Sequence A Qualifier
:20C: Sender’s Reference Non-repeatable
. SEME
General Information
Format: t4lc//1l6x
CBLusage: This field contains the CBL reference assigned to the statement.
Mandatory Sequence A Qualifier
:23G:  Function of the Message Non-repeatable )
General Information

Format: 41cl(/4'c]

CBLusage: CBL only provides the function “"NEWM". The copy subfunction ("COPY"} is reported in the
case of multi-address reporting.

Mandatory Sequence A Qualifier
:98a:  Preparation Date/Time Non-repeatable
. PREP
General Information
Format: :98C::4!c//8!'n6!n
CBLusage: This field contains the date and time of the preparation of the report.
Clearstream Banking 8 April 2024
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Securities statements

Mandatory Sequence A
:69a: Statement Period Non-repeatable
General Information

Qualifier
STAT

Format: :69A::4!c//8!'n/8!n :69B::4!c//8!'n6!'n/8!'n6!n

CBL usage: On intraday reports, option B is used with the business date and time of the last and current
report respectively. For all other frequencies, option A is used with the first and last business
date of the period. For daily reports, this date will be the same.

Mandatory Sequence A Qualifier
:22F:  Complete/Updates Indicator Non-repeatable CODE
General Information
Format: :41c/[8cl/4'c
CBL usage: This field indicates whether the statement is complete or delta:
COMP for a complete report
DELT for a delta report.
Mandatory Sequence A Qualifier
:22F:  Statement Frequency Indicator Non-repeatable SFRE
General Information
Format: :41c/[8cl/4'c
CBL usage: This field indicates that the report is available in one of the following frequencies:
DAIL Daily
INDA Intraday
MNTH Monthly
WEEK Weekly
Mandatory Sequence A Qualifier
:97a:  Safekeeping Account Non-repeatable SAFE
General Information
Format: :97A::4'¢c//35x
CBL usage: This field contains the customer’s five-digit CBL account number.
Mandatory Sequence A Qualifier
:17B:  Activity Flag Non-repeatable
. ACTI
General Information

Format: :4lc//1'a

CBL usage: The Activity flag is Yes (“Y”) when there is at least one intra-position movement (that is, a
Sequence B is present) and No ("N”) when there are no intra-position movement (that is, no
Sequence B is present).
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MT538 - Statement of Intra-Position Advices report

B - Financial Instrument - optional, repeatable - FIN

Optional Sequence B
Repeatable
Financial Instrument

:35B: Identification of Financial Instrument

Qualifier

Format: [ISIN1l!el2!c]
[4*%35x]
CBLusage: This field contains the ISIN and the Common Code in two subfields:

e Subfield 1 contains the ISIN.

e Subfield 2 contains the Common Code on the first line in the format /XS/9n.

e Subfield 2 contains the description of the financial instrument, starting on the 2nd line.

Bg - Sub-Balance - mandatory, repeatable - SUBBAL

Mandatory Subsequence B2
Repeatable
Sub-Balance

:94a:  Place of Safekeeping

Qualifier
SAFE

Format: :94F::41c//4'c/4'a2la2!c[3!c]

CBL usage:

This field contains one of the following code words followed by a BIC as indicated:

CUST followed by the BIC of CBL's common or specialised depository for securities

deposited with other than CBL’s domestic depository;

NCSD followed by the BIC of the local CSD for securities deposited with CBL's

domestic depository.

Mandatory Subsequence B2
Repeatable
Sub-Balance

:93A: Balance From

Qualifier
FROM

Format: :4'c/[8cl/4!c

CBLusage: This field contains one of the following code words:
AWAS on a blocking for entitlement
BLCA on a blocking for entitlement reversal
AWAS on a blocking of securities
BLOK on an unblocking of securities transaction
AWAS on a loan reservation opening
LODE on a loan reservation closing transaction
AWAS on a loan opening
LOAN on a loan closing transaction
AWAS on a collateral opening
PLED on a collateral closing movement
AWAS on a blocking for
RSTR on an unblocking of a securities position

Clearstream Banking
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Securities statements

B2a - Intra-Position Movement- mandatory, repeatable - INPOS

Mandatory Subsequence B2a
:36B: Quantity of Financial Instrument Repeatable
Intra-Postion Movement

Qualifier
ESTT

Format: :4lc//4'c/15d

Field purpose:  This field contains the quantity of securities which is the subject of the intra-position
movement expressed by one of the following code words:

FAMT the face amount of the principal of a debt instrument
UNIT a number, for example, a number of shares
Mandatory Subsequence B2a Lo
:93A: Balance To Repeatable Qualifier
iy TOBA
Intra-Position Movement

Format: :41c/[8cl/4!lc

CBL usage: This field contains one of the following code words:

BLCA on a blocking for entitlement transaction
AWAS on a blocking for entitlement reversal
BLOK on a blocking of securities transaction
AWAS on an unblocking of securities transaction
LODE on a loan reservation opening transaction
AWAS on a loan reservation closing transaction
LOAN on a loan opening transaction
AWAS on a loan closing transaction
PLED on a collateral opening movement
AWAS on a collateral closing movement
AWAS on a blocking for certification
RSTR on an unblocking of a securities position

Mandatory Subsequence B2a Qualifier

:98a:  Settlement Date/Time Repeatable s
o ETT
Intra-Position Movement

Format: :98A::4!'¢c//8!n

Field purpose:  This field contains the date on which the securities have been moved.

Mandatory Subsequence B2a Qualifier

:70E:  Settlement Instruction Processing Narrative Repeatable

L SPRO
Intra-Position Movement
Format: :41c//10*35x
Field purpose: This field contains narrative as currently reported on confirmations of receipt and
delivery free transactions related to intra-position movements.
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MT586 - Statement of Settlement Allegements report

Report options

Customers can select to receive allegements from Clearstream Banking, Clearstream
Banking Frankfurt and Euroclear Bank participants, domestic counterparties or all
allegements (default).

Availability and timing
The MT586 Statement of Settlement Allegements report is available in the following frequencies:
e Multiple times intraday from 05:00 until 21:00 in Complete and Delta forms;
e Continuously, 24 hours per day at 30-minute intervals;

e Weekly and Monthly, in Complete form only.

Report structure
This message is divided into three sequences (A, B and C).
Sequence A Sequence A contains report header information:
e (Clearstream Banking report reference;
e Account number that is the subject of the report;
e Date of the report.

Sequence B Sequence B is a repeatable sequence, each repetition of which contains details of the
transactions and settlement parties.

The number of transactions contained in one message is limited only by the number of
characters allowed in a Swift message. If one message is not sufficient to include all
Statement of Settlement Allegements report movements related to an account, the report
consists of two or more messages.

Sequence C  Sequence C contains additional information.

Report content

The Swift message as sent is restricted to the maximum input message length, several messages may
be needed to accommodate all the information.

The MT586 Statement of Settlement Allegements contains alleged “transactions” from CBL, CBF,
Euroclear participants and domestic market counterparties.

No transactions to report

If there are no transactions to report, one MT586 message is provided containing only Sequence A,
unless the subscription is on a continuous basis, in which case no MT586 will be sent.
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Securities statements

MT586 - Overview

The following table lists the fields in a Statement of Settlement Allegements report via MT586:

Sequence Tag

Field Name

:16R: Start of Block

:13a: Statement Number

:20C: Sender’s Reference

:23G: Function of the Message
:98a: Statement Date/Time
:22F: Complete/Updates Indicator

:22F: Statement Frequency Indicator

Start of Block

Market Infrastructure Transaction
Identification

End of Block

:20C:

Safekeeping Account
:17B: Activity Flag
End of Block

Start of Block

Start of Block

:13B: Linked Message

:20C: Account Servicer Reference

:20C: Common Reference

:20C: Processor Transaction Identification
:20C: Related Reference

:20C: Deal Reference

End of Block

Allegement Status
:94H: Place of Clearing
:94B: Place of Trade
:94L: Place of Clearing
:94L: Place of Trade
:98A: Settlement Date/Time
:98a: Trade Date/Time
:90a: Deal Price

Identification of Financial Instrumen

8 April 2024
6-586-2

Content/Options

GENL

:28E: Page Number/Continuation Indicator 5n/4!c

Option AorJ
:4lc//16x
41c[/4!c]
OptionAorC
:41c/[8cl/4!c
:4'c/[8c)/4!c

LINK
:4lc//1l6x

LINK

Option Aor B
:4!lc//1'a
GENL

ALLDET

LINK
:4'c/[8c]/30x
:4lc//16x
:4'c//16x
:4'lc//léx
:4lc//16x
:4lc//1l6x
LINK

:4'c/[8cl/4!c
:4'a2'la2lc[3!c]

:4!'c/[8c]/4!c[/30x]

:41c//18!c2!n
:41c//18!c2!n
Option A,Bor C
Option A,BorC
Option Aor B

t [ISIN1!el2!c]
[4*35x%]

Qualifier

STAT
SEME

STAT
CODE
SFRE

MITI

SAFE
ACTI

LINK
ASRF
COMM

PCTI
RELA
TRRF

REMO
CLEA
TRAD
CLEA
TRAD
SETT
TRAD
DEAL

Page

6-586-4
6-586-4
6-586-4
6-586-4
6-586-4
6-586-5
6-586-5

6-586-5

6-586-5
6-586-5

6-586-6
6-586-6
6-586-6
6-586-6
6-586-6
6-586-6

6-586-7
6-586-7
6-586-7
6-586-7
6-586-7
6-586-7
6-586-8
6-586-8

6-586-8
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MT586 - Statement of Settlement Allegements report

Sequence Tag  Field Name Content/Options Qualifier Page

:16R: Start of Block FIA
:94B: Place of Listing :41c/[8c]l/4!c[/30x] PLIS 6-586-9
:16S: Endof Block FIA

Payment Indicator :4lc//4lc PAYM 6-586-9
:22H: Receive/Deliver Indicator :d4lc//4c REDE 6-586-9
:22F: Trade Transaction Condition Indicator :4!c/[8c]/4!c TTCO 6-586-9

Start of Block FIAC
:36B: Quantity of Financial Instrument :4lc//4!1c/15d SETT 6-586-9
End of Block FIAC

Start of Block SETDET
Securities Real Time Gross RTGS 6-586-10

:16R:

1228 Settlement Indicator :4lc/[8cl/ale
:22F: Type of Settlement Instruction :41c/[8cl/4dlc SETR 6-586-10
:2or; peflement Transaction Condition . 4, ¢/ ey /416 STCO  6-586-10

Béa Mandatory Repeatable Subsequence - Settlement Parties

:16R: Start of Block SETPRTY
:95a: Place of Settlement Option P only PSET 6-586-11
:95a: Delivering/Receiving Agent Option P, Q or R Do 658411
:95a: Buyer/Seller Option Por Q 6-586-11
:95a: Additional Parties Option Por Q 6-586-11
:97a: Safekeeping Account Option Aor B SAFE 6-586-12
:20C: Processing Reference :4lc//16x PROC 6-586-12
:70C: Party Contact Narrative :4lc//4*%35x PACO 6-586-12
:16S: End of Block SETPRTY

End of Subsequence Béa - Settlement Parties

Béb Optional Repeatable Subsequence - Amounts

:16R: Start of Block AMT
:19A: Deal Amount :41c//[N]3'alsd DEAL 6-586-12
:19A: Settlement Amount :41c//[N]13'alsd SETT 6-586-12
:16S: End of Block AMT

End of Subsequence B6b - Amounts
:16S: End of Block SETDET
:16S: End of Block ALLDET

Clearstream Banking 8 April 2024
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Securities statements

MT586 - Field specifications

MT586 contains data fields for a Statement of Settlement Allegements report as described below.

A - General Information - mandatory, non-repeatable - GENL

Mandatory Sequence A
:28E: Page Number/Continuation Indicator Non-repeatable
General Information

Qualifier

Format: 5n/4!c

Field purpose:  This field contains the page number up to five digits and indicates either that this is the only
page or the last page or that there are additional pages.

Indicators: LAST This is the last page of a statement with more than one page.
MORE This is an intermediate page of a statement with additional pages.
ONLY This is the only page of the statement.
Mandatory Sequence A Qualifier
:13a:  Statement Number Non-repeatable
G - STAT
eneral Information

Format: :13A::4!c//3'c

CBL usage: This field contains the sequential number of the statement. The statement number loops
through 1 to 999, incrementing for each statement for the same account and frequency.

Mandatory Sequence A Qualifier
:20C: Sender’s Reference Non-repeatable
. SEME
General Information
Format: :4lc//l6x
CBL usage: This field contains the CBL reference assigned to the statement.
Mandatory Sequence A Qualifier
:23G:  Function of the Message Non-repeatable

General Information

Format: 4lc[/4'c]

CBL usage: This field contains the following functions and sub-functions are used by CBL:
NEWM used on a new statement

NEWM/COPY  used whenthe message is sent as a copy for information purposes to a
party other than the account owner.

Mandatory Sequence A
:98a: Statement Date/Time Non-repeatable
General Information

Qualifier
STAT

Format: :98A::4!c//8!n :98C::4!c//8!'n6!n

CBL usage: Onintraday reports, option C is used with the business date and time of the report. For all
other frequencies, option A is used with the date of the report.

8 April 2024 Clearstream Banking
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MT586 - Statement of Settlement Allegements report

Mandatory Sequence A

:22F:  Complete/Updates Indicator Non-repeatable Q‘ggg:;r
General Information
Format: :4'c/[8cl/4!c
CBLusage: This field contains one of the following code words:
COMP used on complete statements
DELT used on delta statements
CEDE/TEMP used on temporary statements.
Mandatory Sequence A Qualifier
:22F:  Statement Frequency Indicator Non-repeatable SFRE
General Information
Format: :4'c/[8c]/4d!c
CBLusage: This field indicates that the report is available in one of the following frequencies:
DAIL Daily
INDA Intraday
MNTH Monthly
WEEK Weekly
M - Linkages - optional, non-repeatable - LINK
Optional Subsequence A1 Qualifier
:20C:  Market Infrastructure Transaction Identification | Non-repeatable MIT]
Linkages

Format: :4'c//1l6x

Field purpose:
securities depository, for example, T2S.

The reference will be reported as received by the market.

CBF/LuxCSD
usage:

This field will always contain a reference.

:97a:  Safekeeping Account

This field indicates a transaction assigned by a market infrastructure other than a central

Mandatory Sequence A
Non-repeatable
General Information

(resumed after A1)

Qualifier
SAFE

Format: :97A::4!c//35x
CBLusage: This account is the customer’s five-digit Clearstream Banking account number with option A.
CBF usage: This accountis the customer’s eight-digit Clearstream Banking account number with option

A.

LuxCSD usage:  This account is the customer’s account number with option A.

Mandatory Sequence A
. . - Non-repeatable Qualifier
:17B:  Activity Flag General Information ACTI
(resumed after A1)

Format: :4'c//1'a

The Activity flag is Yes (“Y”) when there is at least one allegement to report and No (“N”) when
there are no allegements to report.

CBL usage:

8 April 2024
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B - Allegement Details - optional, repeatable - ALLDET

m - Linkages - optional, non-repeatable - LINK

Optional Subsequence B1 e
:13B:  Linked Message Non-repeatable Qualifier
. LINK
Linkages
Format: :41c/[8c]/30x
CBF usage: This field contains the BIC11 of the party owning the reference.
Optional Subsequence B1 Qualifier
:20C:  Account Servicer Reference Non-repeatable
] ASRF
Linkages
Format: t4lc//1l6x
CBL usage: This field contains the reference number assigned by CBL to the alleged transaction.
Optional Subsequence B1 Qualifier
:20C: Common Reference Non-repeatable
] COMM
Linkages
Format: :4lc//16x
CBL usage: This field may contain a common reference as agreed with your counterparty.
Optional Subsequence B1 Qualifier
:20C:  Processor Transaction Identification Non-repeatable gy
Linkages
Format: :4lc//16x
CBF usage: This field indicates the T2S Actor Reference (Account Servicer, Account Owner and Account
Processor Reference). If PCTl is present in the original instruction, the value will be
overwritten by the Actor Reference received from T2S sese.028 message.
Optional Subsequence B1 Qualifier
:20C: Related Reference Non-repeatable
. RELA
Linkages
Format: :4lc//16x
CBL usage: This field contains the customer’s reference of the instruction that has been coupled as best
matching candidate. If there is no customer instruction coupled to the allegement, this field
contains the code word “"NONREF".
Optional Subsequence B1 Qualifier
:20C: Deal Reference Non-repeatable
i TRRF
Linkages
Format: :4lc//16x
CBF usage: This field contains the reference assigned to the trade by the Investment Manager OR the
Broker/Dealer. This reference will be used throughout the trade life cycle to access/update
the trade details.
The reference will be reported as received by the market.
8 April 2024 Clearstream Banking
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:25D:  Allegement Status

Format:

Field purpose:

:41c/[8cl/4'c

MT586 - Statement of Settlement Allegements report

Optional Sequence B

Repeatable Qualifier

Allegement Details REMO
(resumed after B1)

This field indicates that the allegement has been removed since the previous delta statement.

Optional Sequence B
. . . Repeatable Qualifier
:94H:  Place of Clearing Allegement Details CLEA
(resumed after B1)
Format: :94H::4'a2'a2'!'c[3!c]
Usage: This field contains the place of clearing as specified in the allegement.
Optional Sequence B
. . Repeatable Qualifier
:94B: Place of Trade Allegement Details TRAD
(resumed after B1)
Format: :94B::4!c[8c]/4!c[30x] or, if the Market Identifier Code (MIC) is used:
:4lc/4lc/4dlc
Usage: This field contains the place where the order was traded.
Note: The place of trade can be used to indicate the Market Identifier Code (MIC). This
information is relevant in case of cash penalties where a reduced rate can be applied in case
the market is an SME growth market.
In order to indicate the MIC, the Data Source Scheme (DSS) should not be present and the
place code should be "EXCH"” followed by the narrative mentioning the MIC:
“TRAD//EXCH/Narrative (MIC)”
CBF usage: The field will be reported if received in T2S sese.028 message.

:94L: Place of Clearing

Format:

CBL usage:

:94L: Place of Trade

Format:

CBL usage:

:98A:

Format:

Field purpose:

Clearstream Banking
Xact via Swift User Guide

Settlement Date/Time

Optional Sequence B

Repeatable Qualifier

Allegement Details CLEA
(resumed after B1)

41c//18!'c2!n Optional

Customers can input up to two places of clearing. Field must not be present more than twice
in the sequence.

Optional Sequence B

Repeatable Qualifier

Allegement Details TRAD
(resumed after B1)

:4'c//18!c2!n Optional

Customers can input up to two places of trade. Field must not be present more than twice in
the sequence.

Optional Sequence B
Repeatable Qualifier
Allegement Details SETT
(resumed after B1)
:4!c//8!n
This field contains the requested settlement date as specified on the allegement.
8 April 2024
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Securities statements

Optional Sequence B
:98a:  Trade Date/Time Kﬁ';::t:\l;lnet Details Ql%“AfE)er
(resumed after B1)
Format: :98A::4!c//8!'n :98C::4!'c//8!n6!n
Field purpose:  This field contains the trade date and time as specified on the allegement.
Optional Sequence B
:90a: Deal Price Kﬁ‘;::tn:zlni Details QlISaIEl,iAfli_er
(resumed after B1)
Format: :90A::4!'c//4'c/[N]15d :90B::4!c//4'c/3'albd

Field purpose:

This field contains the deal price as specified on the allegement.

The sign "N" can only be present in option A if the Percentage Type Code is YIEL, and must be
present when the price is negative. It cannot be present if the price is zero.

Usage: In option A, Percentage Type Code with the following codes:
DISC Discount price expressed as the number of percentage points below par,
for example, a discount price of 2% equals a price of 98 when par is 100.
NEGA Negative Actual Amount. Price must be interpreted as a negative amount
of currency per unit or per share.
PRCT Percentage price expressed as a percentage of par.
PREM Premium price expressed as the number of percentage points above par,
for example, a premium price of 2% equals a price of 102 when par is 100.
YIEL Yield Price expressed as a yield.
In option B, Amount Type Code must contain one of the following codes:
ACTU Actual Amount Price expressed as an amount of currency per unit or per
share.
DISC Discount Price expressed as a discount amount.
NEGA Negative Actual Amount. Price must be interpreted as a negative amount
of currency per unit or per share.
PREM Premium Price expressed as a premium.
CBF usage: This field contains the information that has been received in the sese.028 from T2S.
Optional Sequence B
. . ipe .- . . Repeatable Qualifier
:35B:  Identification of Financial Instrument Allegement Details _
(resumed after B1)
Format: [ISINl'!el2!c]
[4*35%]
CBL usage: This field contains the ISIN and the Common Code in two subfields:
e Subfield 1 contains the ISIN.
e Subfield 2 contains the Common Code on the first line in the format /XS/9!n.
e Subfield 2 contains the description of the financial instrument, starting on the 2nd line.
8 April 2024 Clearstream Banking
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MT586 - Statement of Settlement Allegements report

Q - Financial Instrument Attributes - optional, non-repeatable - FIA

Optional Subsequence B2 e
i Lif
:94B:  Place of Listing Non-repeatable Qullelsler
Financial Instrument Attributes
Format: :4'c/[8c]/4'c[/30x]
Field purpose:  This field contains the place of listing as specified on the allegement.
Optional Sequence B
. . . Repeatable Qualifier
:22H: Payment Indicator Allegement Details PAYM
(resumed after B2)
Format: :4'c//4lc
CBLusage: This field contains one of the following code words:
APMT the transaction is against payment
FREE the transaction is free of payment
Optional Sequence B
. . . . . Repeatable Qualifier
:22H:  Receive/Deliver Indicator Allegement Details REDE
(resumed after B2)
Format: :4!c//4lc
CBLusage: This field contains one of the following code words:
DELI on a counterparty delivery instruction (customer's receipt)
RECE on a counterparty receipt instruction (customer's delivery)
Optional Sequence B
. . . . . Repeatable Qualifier
:22F:  Trade Transaction Condition Indicator Allegement Details T1CO
(resumed after B2)
Format: :4!c/[8cl/4!c
CBLusage: This field may contain one of the following the code words:
GTDL when the counterparty’s instruction is to be executed with guaranteed
delivery.
CCPN when the counterparty’s instruction is to be executed cum-coupon.
XCPN when the counterparty’s instruction is to be executed ex-coupon.
B3 - Financial Instrument/Account - mandatory, non-repeatable - FIAC
Mandatory Subsequence B3 Qualifier
:36B:  Quantity of Financial Instrument Non-repeatable
- f SETT
Financial Instrument/Account

Format: :4!c//4!'c/15d
Field purpose:  This field contains the quantity of securities to be received or delivered, expressed by one of
the following code words:

FAMT the face amount of the principal of a debt instrument
UNIT a number, for example, a number of shares

Clearstream Banking 8 April 2024
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ﬁ - Settlement Details - mandatory, non-repeatable - SETDET

Mandatory Subsequence B5 Qualifier
:22F:  Securities Real Time Gross Settlement Indicator | Non-repeatable
. RTGS
Settlement Details
Format: :4'c/[8cl/4!c
CBL usage: This field can contain one of the following code words:
NRTG counterparty’s instruction flagged for mandatory settlement period only
YRTG counterparty’s instruction flagged for optional settlement period
Mandatory Subsequence B5 Qualifier
:22F:  Type of Settlement Instruction Non-repeatable
. SETR
Settlement Details
Format: :4'c/[8cl/4!c
Usage: BYIY Buy in

SWIF Redemption leg of an investment fund to switch settlement instruction
SWIT Subscription leg of an investment fund to switch settlement instruction

CBL usage: This field contains the code word “TRAD" for trades or “PREA” for pre-advices, unless one of
the following codes is received in the counterparty instruction:

CNCB Central Bank Collateral Operation
CONV DR Conversion
OWNE External Account Transfer
OWNI Internal Account Transfer

CBF/LuxCSD  This field contains the type of settlement instruction as received on the Allegement from T2S.

usage:
Mandatory Subsequence B5 Qualifier
:22F:  Settlement Transaction Condition Indicator Repeatable
. STCO
Settlement Parties
Format: :4!c/[8cl/4!lc
Usage: This field may contain the following code words:
BPSS For settlement instructions created as a result of a partial successful
REGL/BSSP buy-in
CBL usage: This field may contain the following code words:
INTS For instructions that were settled by the settlement internaliser/account

servicer (for example, custodian) in its own books and not through a
securities  settlement system [(for example, CSD system])

NOMC when the counterparty instructed with “No Market Claim” indicator
PART when the counterparty instructed allowing partial settlement
NPAR when the counterparty instructed not allowing partial settlement
COEX/PARQ when the counterparty instructed allowing partial settlement with

quantity threshold.

COEX/PARC when the counterparty instructed allowing partial settlement with
cash threshold.

8 April 2024 Clearstream Banking
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MT586 - Statement of Settlement Allegements report

B5a - settlement Parties - mandatory, repeatable - SETDET

The Settlement Parties subsequence is used for different purposes and can be present more than once
in the same message. The fields and qualifiers will vary depending on the party, as described below.

:95a: Place of Settlement

Format:

Field purpose:

CBL usage:

Mandatory Subsequence B5a
Repeatable
Settlement Parties

Qualifier
PSET

:95P::4!c//4'a2ta2!lc[3!c]
This field specifies the Place of Settlement.
For allegements from another CBL participant, this field contains "CEDELULL".
For allegements from a Euroclear participant, this field contains "MGTCBEBEECL".
For allegements from a CBF counterparty, this field contains "DAKVDEFF".

For allegements from a domestic market counterparty, this field contains the place of
settlement in the local market.

Mandatory Subsequence B5a Qualifier
:95a:  Delivering/Receiving Agent Repeatable DEAG
Settlement Parties REAG

Format:

Field purpose:

CBL usage:

:95P::4!c//4'a2'a2!'c[3!c] :95Q::4!c//4*35x :95R::4!c/8c/34x

This field specifies the Delivering Agent on deliveries (customer's receipts) and the Receiving
Agent on receipts (customer's deliveries).

For allegements from another CBL participant, this field contains your counterparty's CBL
account with Data Source Scheme “CEDE".

For allegements from a Euroclear participant, this field contains your counterparty’s
Euroclear account with Data Source Scheme “ECLR".

For allegements from a CBF counterparty, this field contains the counterparty’s CBF account
with Data Source Scheme “DAKV”.

For allegements from a domestic market counterparty, this field contains the counterparty’s
local agent in format P, Q or R.

:95a:  Buyer/Seller

Format:

Field purpose:

:95P::4!c//4'a2'a2!'c[3!c]

(customer’s deliveries).

:95a: Additional Parties

Format:

Field purpose:

Clearstream Banking
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:95P::4!c//4'a2'a2'!'c[3!c]

Mandatory Subsequence B5a Qualifier
Repeatable BUYR
Settlement Parties SELL

:95Q::4!'c//4*35x

This field specifies the seller on deliveries (customer's receipts) and the buyer on receipts

Qualifier
Mandatory Subsequence B5a RECU/DECU
Repeatable
Settlement Parties REI1/DEI
REI2/DEI2

:95Q::4!¢c//4*%35x%

All parties received on allegements from domestic markets will be reported as received.
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:97a:

Format:

Field purpose:

Safekeeping Account

Mandatory Subsequence B5a
Repeatable
Settlement Parties

Qualifier
SAFE

:97A::4'c//35x :97B::4!'c/[8c]l/4!c/35x

This field contains the account where the financial instruments are maintained.

CBF usage: This field contains the parties safekeeping account as received in the sese.028 from T2S.
Note: KUSTA accounts will be prefixed with DAKVxxxx.
. Mandatory Subsequence B5a Qualifier
:20C:  Processing Reference Repeatable
. PROC
Settlement Parties

Format:

Field purpose:

:4!lc//16x

This field contains the counterparty transaction reference.

CBF usage: This field must be reported with :95a::DEAG on a T2S allegement delivery and :95a::REAG on
a T2S allegement receipt. It must contain the Account Owner Transaction Identification
received in the sese.028.
Mandatory Subsequence Bb5a Qualifi
5 ualifier
:70C:  Party Contact Narrative Repeatable PACO
Settlement Parties
Format: :4!c//4*35x
Field purpose:  This field can contain additional information as received from the counterparty.
B5b - Amounts - optional, repeatable - SETDET
Optional Subsequence B5b Qualifier
:19A: Deal Amount Repeatable
A DEAL
mounts
Format: :4!c//[N]3!albd

Field purpose:

This field specifies the I1SO currency code and deal amount if specified on the allegement.

Optional Subsequence B5b Qualifier
:19A:  Settlement Amount Repeatable
SETT
Amounts
Format: :4'c//[N]13!'alsd

Field purpose:

8 April 2024
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This field specifies the ISO currency code and total amount of money in exchange for
securities.
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MT586 - Statement of Settlement Allegements report

Example of an MT586 Statement of Settlement Allegements report

:16R: GENL

:28E: 00001/ONLY

:13A::STAT//093

:20C::SEME//000000024CY67

:23G: NEWM

:98A::STAT//20020424

:22F::SFRE//DAIL

:22F::CODE//COMP

:97A::SAFE/ /12345 Customer CBL account
:17B::ACTI//Y

:16S: GENL

:16R: ALLDET

:16R: LINK

:20C: :RELA//REF123 Customer's reference of best matching candidate
:16S: LINK

:98A::SETT//20020404

:98A::TRAD//20020328

:35B: ISIN XS0070531420

/XS/007053142

ITL 11 ARGENTINA, REP.OF 96-03

:22H: :PAYM//FREE

:22H: :REDE//RECE

:22F::TTCO//GIDL

:16R: FIAC

:36B: :SETT//FAMT /40000000,

:16S: FIAC

:16R: SETDET

:22F::SETR//TRAD

:22F: :RTGS//YRTG

:16R: SETPRTY

:95R: : DEAG/CEDE/12345

:16S: SETPRTY

:16R: SETPRTY

:95P: : PSET//MGTCBEBEECL

:16S: SETPRTY

:16R: SETPRTY

: 95R: :REAG/ECLR/ 99999 Counterparty’s account
:20C: : PROC//REF123 Counterparty’s transaction reference
:16S: SETPRTY

:16S: SETDET

:16S: ALLDET
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This page has intentionally been left blank.

8 April 2024 Clearstream Banking
6-586-14 Xact via Swift User Guide



7. Custody instructions and reports

This chapter describes the formats and procedures for receiving and responding to corporate action
details in Clearstream Banking via Swift MT56x messages.

The following table lists the Clearstream Banking corporate action messages available via 1S015022

Swift MT56x.
Swift message Corporate action message Page
MT564 Corporate Action Notification 7-564-N0-1
MT564 Income Pre-Advice Report (IPAR) 7-564-1P-1
MT564 Claim and Reversal Advice (CRA) 7-564-CR-1
MT564 Meeting Event Notification 7-564-MN-1
MT565 Corporate Action Instruction 7-565-1
MT566 Corporate Action Confirmation 7-566-1
MT567 Corporate Action Status and Processing Advice 7-567-1
MT568 Corporate Action Narrative 7-568-1

Note: A list of the corporate action event indicators associated with these MT56x messages is provided
in “Corporate action event indicators” on page 7-2.
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Custody instructions and reports

Corporate action event indicators

The following tables provide, in order of Swift Corporate Action Event Indicator (CAEV), details of the
income, redemption and corporate action events as presented in Clearstream Banking custody reports.

Income and redemption events

Swift Mandatory MT564 MT566 'MT567 | Corporate
CAEvent /Voluntary Action Option
Indicator Indicator Notification | Notification Status Code

(CAEV) |Description (CAMV) |IPAR| CRA |(Systematic@) |(Exceptional) |Confirm’n| PACK (CAOP)

ACCU Accumulation MAND Xb X X X CASH

cAPD Capital Distribution MAND X X X X Xc CASH

CAPG Capital Gains MAND X X X X Xc CASH

Distribution
DECR Decrease in value MAND X X X X Xe CASH
(Share)

DRAW Partial Redemption MAND X X X X CASH

by Drawing

DRCA Cash Distribution MAND X X X X Xc CASH

from Non-Eligible
Securities
DRIP Dividend CHOS X X X X CASH or
Reinvestment SECU
pvCcAa Cash Dividend MAND X X X X Xc CASH
DVCA  Currency Option on CHOS X X X X Xc CASH
Dividend
DVOP Dividend Option CHOS X X X X CASH or
SECU
EXWA  Warrant Exercise MAND X X X EXER or
(Expiry of a Warrant] LAPS
INTR Interest Payment MAND X X X CASH
(Coupon on Warrant)
INTR Interest Payment MAND X X X X Xc CASH
(Coupon Straight]
INTR Interest Payment MAND X X X X Xc CASH
(Floating Rate Note])
MCAL Early Redemption MAND X X X CASH
PCAL Partial Redemption MAND Xxd X X CASH
by Face Value
Reduction
PRED Partial Redemption MAND X X X X CASH
Without Reduction of
Nominal Value
REDM Redemption in MAND X X X X CASH or
Shares at the SECU
Issuer’s Option
REDM Final Redemption MAND X X X Xc CASH
SHPR Shares Premium MAND X X X X Xc CASH
Dividend
a. Notifications are sent to customers as soon as CBL has validated the details, and every time there is an update.
b. IPAR available for tax refund (dep 4G).
c. MT567 messages are provided when Tax Certification instructions are recorded.
d. IPAR available for Danish drawing (dep 85).
8 April 2024 Clearstream Banking

7-2 Xact via Swift User Guide



Corporate actions - mandatory

Custody instructions and reports

Swift Mandatory MT564 MT566 Corporate
CA Event /Voluntary Action Option
Indicator Indicator Code

(CAEV) |Description (CAMV) | IPAR | CRA | Notification |Confirmation (CAOP)

ACTV  Trading status - Active MAND X NA

ATTI  Attachment MAND X X SECU

BONU Bonus Automatic MAND X X X X SECU

BRUP  Bankruptcy MAND X

CAPI Capitalisation MAND X X X

CHAN Issue Data Change (Notification) MAND X

CHAN  Reorganisation (Notification) MAND X SECU

CONV Conversion of securities, mandatory MAND X X X SECU

CREV  Credit event MAND X

DETI Detachment MAND X X X SECU

DFLT  Event of Default (Notification) MAND X

DLST  Trading status - Delisted MAND X NA

DRIP  Automatic Dividend Reinvestment MAND X X SECU

DSCL  Disclosure MAND X

DVSC  Scrip Dividend / Payment MAND X X X SECU

DVSE  Stock Dividend MAND X X X X SECU

EXOF  Exchange Offer (Rollover]) MAND X X X X CASE, CASH

or SECU

EXTM  Maturity Extension MAND X X

EXTM  Maturity Extension (with security MAND X SECU

exchange)

INCR Increase in Value MAND X X

INFO Information MAND X

LIQU Liquidation MAND X X X X CASE, CASH

or SECU

MRGR  Merger MAND X X X X CASE or SECU

OTHR  Other event MAND X X X

PARI Pari-Passu MAND X X X X SECU

PINK  Paymentin Kind MAND X X X X SECU

PLAC  Place of Incorporation MAND X X

PPMT  Instalment call MAND X X SECU

REDM2  Redemption MAND X X X CASH or

SECU

REDO  Euro Redenomination (Notification) MAND X SECU

RHDI  Rights Distribution MAND X X X X SECU

SMAL  Smallest Negotiable Unit MAND X SECU

SOFF  Demerger/Spin-off MAND X X X X SECU

SPLF  Stock Split MAND X X X X SECU

SPLR  Reverse Stock Split MAND X X X X SECU

SUSP  Trading status - Suspended MAND X

TEND Tender Offer / Purchase Offer MAND X X X X CASE, CASH

or SECU

WRTH  Worthless MAND X LAPS

a. Liquidation of investment funds is reported with :CAEV//REDM.
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Custody instructions and reports

Corporate actions - voluntary or mandatory with choices

Swift Mandatory MT564 MT566 MT567 MT5682| Corporate
CA Event /Voluntary Action
Indicator Indicator Status | Status Option Code

(CAEV) |Description (CAMV) | IPAR | CRA |Notif'n| Confirm’n| PACK | REJT | Narr (CAOP)b

ATTI Attachment VOLU X X X X SECU

BIDS Repurchase Offer VOLU X X X X X CASH, CTEN,

or NOAC

BMET Bond Holder Meeting VOLU X X X

BONU Bonus issue CHOS X X X X X X X CASH or

SECU

BPUT Redemption at the VOLU X X X X X CASH or

Holder's Option NOAC
CERT Certification of CHOS X X QINV or
Beneficial Ownership NOQU
(US.A)
CLSA Class Action VOLU X X X X CONY or
ABST
CONS Solicitation of a VOLU X X X X ABST,
Holders Consent CONN, CONY
or NOAC

CONV Conversion Option VOLU X X X X X CASE,

CASH, NOAC
or SECU

DETI Detachment VOLU X X X X SECU

DSCL Disclosure VOLU X X X CONN, CONY

or NOAC

or Dividend VOLU or X X X X X CASH or
NOACDRIP Reinvestment CHOS SECU

DTCH Dutch Auction VOLU X X X X X CASH or
NOAC
DVOP Choice Dividend CHOS X X X X X X CASE,
CASH,

BUYA, SLLE

or SECU

EXOF Exchange Offer VOLU X X X X X ABST,

CASE, CASH
CEXC, NOAC
or SECU

EXOF Exchange Offer CHOS X X X X X CASE, CASH

(Mandatory Exchange or SECU
with Options)

EXRI Bonus Rights CHOS X X X X X BUYA, EXER

or SLLE

EXRI Subscription Offer CHOS or X X X X X EXER, LAPS

VOLU or OVER

EXTM  Extension Option CHOS X X X X SECU or

MPUT
EXWA Warrant Exercise CHOS or X X X X EXER, LAPS
VOLU or NOAC
INTR Currency Option on CHOS X X X X CASH
Interest Payment
MEET Meeting VOLU X X X
MRGR Merger CHOS X X X X X CASE,
CASH,
BUYA, SLLE
or SECU
ODLT  Odd Lot Sale/ VOLU X X X X CASH, NOAC
Purchase or SECU
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Swift
CA Event
Indicator

(CAEV) |Description

OTHR  Other Event

PPMT Instalment Call

PPMT Instalment Call
(Partial Payment]

PRIO  Subscription Offer
without Rights

REDM  Currency Option on
Redemption or
Redemption in
Shares

REMK  Remarketing
Agreement

REMK  Remarketing (Agreed
Margin Event]

REMK  Remarketing
(Alternative Margin
Event)

REMK  Remarketing (Margin
Bid)

SOFF  Demerger/Spin-off

TEND  Tender Offer/
Purchase Offer

TREC  Tax Reclaim

WIRC  Withholding Tax
Reclaim Certification

XMET Extraordinary

General Meeting

Custody instructions and reports

Mandatory MT564 MT566 MT567 MT5682| Corporate
/Voluntary Action
Indicator Status | Status Option Code
(CAMV) | IPAR | CRA |Notif'n| Confirm’'n| PACK | REJT | Narr (CAOP)b
CHOS or X X X X
VOLU
CHOS X X X X X SECU
CHOS X X X X X SECU
VOLU X X X X X NOAC,
OVER or
SECU
CHOS X X X X X CASH
CHOS X X X X CASH or
SECU
CHOS X X X X SECU
CHOS X X X X SECU
VOLU X X X X SECU
CHOS X X X X SECU
VOLU X X X X X CASE, CASH,
NOAC or
SECU
VOLU X X CASH or
NOAC
VOLU X X BOBD or
NOAC
VOLU X X X ABST, CONN,
CONY, PROX
or SPLI

a. Exceptionally, MT568 can be sent with any of the listed event codes.
b. For voluntary or mandatory with choices, the corporate action option code NOAC (no action) is also available for use when applicable.
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MT564 - Corporate Action Notification

Timing

Corporate Action Notifications are available via Swift MT564.

The timing of prenotifications and notifications via Swift is largely dependent on the type of corporate
action event and how much notice Clearstream Banking has received. Typically, the following approach
is adopted:

Prenotifications

Prenotifications are sent to customers between the announcement date and the record date to
advise them of a prospective securities event entitlement.

Notifications

Notifications are sent to customers on or after record date to advise them that they have received
a securities event entitlement based on their holding on record date. For corporate action events
that are not subject to a record date, Clearstream Banking will send notifications to customers
upon receipt of the information.

The majority of messages are released in Clearstream Banking's batches at 08:00, 11:00, 14:00, 16:00
and 20:00 (Central European Time). However, notifications that require urgent attention are released
throughout the working day.

Amendments

As soon as Clearstream Banking becomes aware of changes in the conditions of a corporate action
event for which a notification has been sent, a subsequent notification with function REPL is sent to the
entitled holders. The reference of the previous message is entered in the A1 linkage sequence with
qualifier :SEME.

Reminders

Reminders are sent to those customers who have not yet sent their instructions. A first reminder is
sent to entitled holders on the fifth business day prior to the Clearstream Banking deadline date. A
second reminder is sent to entitled holders on the second business day prior to the Clearstream
Banking deadline date. Additional reminders are sent on case by case basis and, if necessary, closer to
the deadline.

Message content

An MT564 Notification message is sent per safekeeping account. Subsequence B2 is therefore present
only once in the message.

The input length of an MT564 is limited to 10,000 characters. If the notification exceeds this limit, two or
more MT564 messages will be sent. The message reference of the first message will be entered in the
A1 linkage sequence of the second message and so on.
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Custody instructions and reports

MT564 - Overview

The following table lists the fields in a Corporate Action Notification via MT564:

Sequence

8 April 2024
7-564-N0-2

Tag

:16R:

:28E:

:13A:
:20C:
:20C:
t22F:
:20C:

:35B:

:22F:
:12a:
:11A:
:98a:
:98a:
:92a:
:92a:
:92a:
:36B:

:97a:
:94a:
:93a:
:93a:
:93a:
:93a:

Field Name

Start of Block

Page Number/Continuation
Indicator

Official Corporate Action Event

Reference

Corporate Action Reference
Sender’s Reference
Function of the Message

Corporate Action Event Indicator
Mandatory/Voluntary Indicator
Message Preparation Date/Time

Processing Status

Start of Block

MT Number of Linked Transaction

Previous Reference
Corporate Action Reference
Linkage Type Indicator
Previous Reference

End of Block

End of Block

Start of Block

Securities

Start of Block

Method of Interest Computation

Option Style

Currency of Denomination
FRN Reset Date

Maturity Date/Time

Next Factor

Previous Factor

Warrant Parity

Minimum Nominal Quantity
End of Block

Start of Block
Safekeeping Account
Place of Safekeeping
Affected Balance
Blocked Balance
Borrowed Balance
Collateral In Balance

Identification of the Underlying

Content/Options

GENL

:5n/4'c

:4lc//16x

t4lc//1l6x
:4lc//léx
41c[/4!c]
:41c/[8cl/4'c
:4!1c/[8cl/4'c
Option Aor C
:41c/[8cl/4'c

LINK
:4lc//3lc
t4lc//1l6x
t4lc//16x
:41c/[8cl/4'c
t4lc//1l6x
LINK

GENL

USECU

[ISINl!el2!c]
[4%35x]

FIA
:41c/[8cl/4'c
B::4!c/[8cl/4'c
:4lc//3'a
:4lc//8!n
:41c//8!n
A::4!c//[N]15d
A::4!c//[N]15d
D::4!c//15d/15d
:4lc//41c/15d
FIA

ACCTINFO
Option Aor C
F::4!c//4!c/4'a2!a2!c[3!c]

B::4!c/[8c]l/4!c/[N]15d

Option Bor C
Option Bor C
Option Bor C

Qualifier

COAF

CORP
SEME

CAEV
CAMV
PREP
PROC

LINK
PREV
CORP
LINK
PREV

MICO

OPST
DENO
FRNR
MATU
NWFC
PRFC
WAPA
MINO

SAFE
SAFE
AFFB
BLOK
BORR
coLl

Page

7-564-N0-7

7-564-N0-7

7-564-N0-7
7-564-N0-7
7-564-N0-8
7-564-N0-8
7-564-N0-8
7-564-N0-8
7-564-N0-8

7-564-N0-9
7-564-N0-9
7-564-N0-9

7-564-N0-10
7-564-N0-10

7-564-N0-10

7-564-N0-11
7-564-N0-11
7-564-N0-12
7-564-N0-12
7-564-N0-12
7-564-N0-12

7-564-N0-12
7-564-N0-12
7-564-N0-13

7-564-N0-13
7-564-N0-13
7-564-N0-14
7-564-N0-14
7-564-N0-14
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Sequence
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Tag
:93a:
:93a:
:93a:
:93a:
:93a:
:93a:
:93a:
:93a:
:93a:
:168S:

:16S:

:16R:
:17B:
:98a:
:98a:
:98a:

:98a:

MT364 - Corporate Action Notification

Field Name
Collateral Out Balance
Eligible Balance
Instructed Balance
On Loan Balance
Pending Delivery
Pending Receipt
Settled Position
Unaffected Balance
Uninstructed Balance
End of Block

End of Block

Start of Block

Accrued Interest Indicator
Announcement Date
Certification Deadline Date/Time
Early Closing Date

Election to Counterparty Market
Deadline

Election to Counterparty Response
Effective Date

Early Third Party Deadline
Guaranteed Participation Date
Index Fixing Date/Time

Maturity Date/Time

Payment Date

Record Date

Deadline to Register

Deadline for Tax Breakdown
Instructions

Third Party Deadline

Trading Suspended Date

Ex Date

Interest Period

Number of Days Accrued

Bid Interval Rate

Interest Rate

Next Factor

Previous Factor

Percentage of Total Share Capital

=== Sought

Discount Rate

Realised Loss

Interest Shortfall

First Bid Increment Price

Last Bid Increment Price
Maximum Price

Minimum Price

Maximum Quantity of Securities

Content/Options
OptionBor C
OptionBorC
OptionBor C
OptionBor C
OptionBorC
OptionBor C
OptionBorC

B::4!c/[8c]/4'c/[N]15d

OptionBor C
ACCTINFO

USECU

CADETL
:4lc//1'a
Option A,BorC
C::4!c//8!n6!n
A::4!c//8!n

Option A,Bor C

Option A,Bor C
Option A, B

Option A,Bor C
Option AorB
A::4!c//8!'n
Option A,Bor C
Option A,Bor C
Option A,Bor C
C::4!c//8!n6!n

C::4!c//8!n6!n

C::4!'c//8!n6!n
Option A,BorC
Option A,Bor C
Option A, Cor E
A::4!