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Further explanation of Securities Slddance Indicator in MT540T543
Foothoteon OEf fective Settl ement Da
MT547)
FootnoteonEf f ect i ve S ®itCorfirsmatiens (MT5B4A t e (
MT547)
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TRAN for 22F STCO in SBqin Content of MT548 as Status messsage
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block with PREV referea
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MT545andMT547:changed fron®7Eto 97A

MT544MT547:
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MT578:Addition ofAccount Owner i95P: ACOW

MT541/543/545/547: Explanations for Settlement Amount regarding
PFD

MT548/M578/MT536: Table providinghformation concerning
differentiation peinstructiontypein 4.3.1.3
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Version Date Changes
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MT542
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MT542

Counterparty with Securities Account at Euroclear Nederland (ISIN
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Counterparty with Securities AccountMonte Titoli (ATSIN): MT540
Counterparty with Securities Account at Monte TitoliQIN): MT542
Counterparty with Securities Account at SIX SISSEN): MT542

V25

16.06.2017

Adapation of the explanation for PCTI

MT540/MT541/MT542/MT543:
Al Linkages: 20Qiew referencdPCTI

V2.6

V2.7
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Changes due to SWIFT SR 2017 valid from 20.11.2017:

MT5486 Status Message fdviIT530: Subsequence AZ&ld 24Bnew
ReasoriINVM Invalid Modification Request
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instructions which have been creatdry an authorised party

V28

V29
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MT540/MT541: Sequence Eeld 22FBYI1Y will be accepted and
processed iMT2S. The mapping from BYIY to TRAD has been remove:
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1 Intr oduction

Starting with the migration to the European Settlement Platform T2S (TARBE&¢EtTZies) the OeKB CSD will provide
an ISO 15022 and an I1ISO 20022 interface for indirectly connected parttsipThe ISO 15022 interface will resemble
the SWIFT interface for tt&ettlement Clienas closely as possible.

1.1 Objective of the ISO 15022 SWIFT Manual

This document describes the content requirements for ISO 15022 SWIFT messages to comply wittketherBettl
SWIFT interface of the OeKB CSD.

Additional documentation is provided in the form of Huactional Guideovering the settlement services of the
OeKB CSD und in the form of tBettlement Client User Manual

1.2 Scope of the ISO 15022 SWIFT Manual
The Settlement SWIFT Manual ISO 15@2tribes the SWIFT message types used. This manual describes in detail the
content requirements for each SWIFT field and highlights differences in the requirements for individual transaction

types. Message examples colmment the comprehensive descriptions.

TheSettlement SWIFT Manual ISO 158@2be updated regularly. The latest version will be published on the OeKB
CSD website and information emails will be sent at regular intervals.

TheSettlement SWIFT Manual ISO2R only describes the messages. For details on the functional processes, please
refer to theFunctional Guide

The details of the examples given are fictitious and any resemblance to actual instructions is purely coincidental.

1.3 Interrelationship with other Documents

Document Brief Description

Settlement Client User Manual Description of the Settlement Client user interface

Settlement Services Functional Guide Outline of the scope of the OeKB CSD Settlement Services

Settlement SWIFT Manual ISO 20022 SWIFT standards for the settlement services in ISO 20022
format: Relevant details complementing the description of i
T2S Standard ISO 20022 interface

Using T2S for Transaction Description of the transaction management in the Austrian
Management capitalmarket using T2S.




1.4 Representation of ISO 15022 SWIFT Message Types in the Settlement
SWIFT Manual

The sukchapters "Content" each contain tables listing all fields of the SWIFT message to be used for the specific
instruction type. The sequence in which 8M/IFT fields are listed need not necessarily resemble their representation
in the SWIFT message actually sent.

The meaning of the individual table columns is as follows:

1.4.1 /O Mandatory / Optional Fields

1.4.1.1 Incoming SWIFT Messages

Indicator  Description

M Including a value in this field of the SWIFT message is mandatory for processing by the OeKB CSI
Settlement Services.

M plus OR requires an option to be selected.

If this involves a field which is mandatory according to applicable SWIFT Standattuks field is empty,
the SWIFT message will be rejected.

(M) Including a value in this field is mandatory under certain circumstances for processing by the OeKiI
Settlement Services. If such a field is not filled, the SWIFT message will be rejedteddskB CSD
Settlement Services.

@] Including a value in this field is optional. If the field is filled, the included information will be process
and, if applicable, displayed by the OeKB CSD Settlement Services.

1.4.1.2 Outgoing SWIFT Messages

Indicator ~ Description

M This field will always be filled by the OeKB CSD Settlement Services.
(M) This field will be filled under certain circumstances by the OeKB CSD Settlement Services.
@] This field will be filled by the OeKB CSD Settlement Services thrdysdime information is contained in

the SWIFT message sent as instruction or if it has been entered by the OeKB CSD customer on tr
Settlement Client.

1.4.2 Tag

A :98C:

If applicable SWIFT Standards or processing by the OeKB CSD Settlement Services only afitongthis
option will be indicated here.

A :98a:

10
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If applicable SWIFT Standards or processing by the OeKB CSD Settlement Services allow more than one option, the
letter "a" will function as a placeholder for the optiérailable options are indicatedtime column "Option".

1.4.3 Field Name

This column contains the field name according to applicable SWIFT Standards.

1.4.4 Qualifier

This column contains the qualifiers to be used for settlement.

1.4.5 Option

This column contains available options.

1.4.6 Format

The given format seification complies with applicable SWIFT Standards. If there is a diverging definition applicable for
the OeKB CSD Settlement Services, it is explained under "Explanation of the SWIFT Fields".

1.4.7 Codes

This column specifies the codes to be usedstttlement.

1.4.8 Description

This column contains comments on tt@deor the field content.

11



2 Overview 7 Notable Changes

The following table gives a rough outline of the most notable changes in ISO 15022 format SWIFT messages relevant to
T2S:

# MT SWIFTContent Description Other Documents
541/543/545/547 Additional instruction types amvailable Functional Guide
A RWP/DWP
A  PFOD
2 530/540-543/ Hold/Release (PREA/NEWM) Functional Guide
544-547 functionality
3 524/508 Settlement restrictions of the types: Functional Guide
A Blocking
A Reservation
A Earmarking
4 530/ 540-543/ :22F: Partial settlement is supported (optione Functional Guide
544-547
5 530/540-543/ Processing priority of messages can be Functional Guide
544-547 set (optional)
6 530/540-543 / Linking of messages is supported. Functional Guide
544547 |
524/508
A Additionalmatching fieldfadded
new)
A Optionalmatching field§added new’
8 540-543 :95P:DEAG/REAG No Data Source Scheme customers Functional Guide
are identified exclusively by BIC code
9 540-543 Complete delivery chain may be specif
(e.g.inclREI 1, REI 2, ¢é)
10 540543 :95P::PSET BIC of the counterparty's CSD must be Functional Guide
specified in PSET (depository)
11 540543 /544-547 No specification of intended settlement
time -> only settlement date is specifiec
12 540543 Preparation date / time no longer
required
13 540543 :23G:CANC Instruction details are not validated in
-20C:PREV cancellations.
14 548 :25D: Several status messages are possible
one MT548

12
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# MT SWIFTContent Description Other Documents
15 548 :24B: A message may contain several reasor
codes. The reason code(s) and the
rejection text are sent.
16 548 Instruction details are not always

included.

13



3 Overview - Instruction Types

The following instruction types are available:

A Delivery Free of Payment(FOP):Securities are delivered or received without payment
A DFP (Delivery Free of Payment)
A RFP (Receive Free of Payment)

A Delivery Versus Payment Securities are delivered oeceived versus payment. The securities account must be
associated with a T2S DCA.

A DVP (Delivery versus Payment)
A RVP (Receive versus Payment)

A Delivery With Payment Securities are delivered or received together with payment. The securities account must
be associated with a T2S DCA.

A DWP (Delivery with Payment)
A RWP (Receive with Payment)

A Payment Free of Delivery(PFD):Payment is effected without securities being delivered or receil@aever, the
instruction must contain an ISIN

A Paymentor Credit Free of Delivery (PFoD): Paymenbr Creditis effected without securities being delivered or
received However, the instruction must contain an ISIN.

A PF® (Payment free of Receive Debit)
A PFRC (Payment free of Recei@redi)
A PPD (Payment free ddeliveryDebit)
A PFDC (Payment free of Delivenedt)

The following SWIFT messages are usetbr the above instruction types:

Inst. Type ISO 15022 Settlement Quantity Settlement Amount
RFP MT540 >0 n. a.

DFP MT542 >0 n. a.

RVP MT541 >0 >0

DVP MT543 >0 >0

PFRD MT541 =0 >0

PFRC MT541 =0 <0

14



o

CSD GmbH

Inst. Type ISO 15022 Settlement Quantity Settlement Amount
PFDD MT543 =0 <0
PFDC MT543 =0 >0
RWP MT541 >0 <0
DWP MT543 >0 <0
The following tables provide an overview of the individual instruction types.
Incoming SWIFT Messages
Inst. Type Incoming SWIFT Message Types

MT530 MT540 MT541 MT542 MT543 MT524
RFP X X
RVP, RWP X X
DFP X X
DVP, DWP X X
PFRD X X
PFRC X X
PFDD X X
PFDC X X
DPH X
WPH X
Restrictions X
Outgoing SWIHWessages
Inst. Type Outgoing SWIFT Message Types

MT508 MT544 MT545 MT546 MT547 MT548 MT578
RFP X X X

15



Inst. Type Outgoing SWIFT Message Types

RVP, RWP X X
DFP X X
DVP, DWP X X
PFRD X X
PFRC X X
PFDD X X
PFDC X X
DPH X

WPH X

Restrictions X

The following chapters describe the individual transaction types and instruction types in detail.

16



4 Settlement

4.1

4.1.1

Settlement Instructions 8 MT530 and MT540543
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MT530 & Modification of Instructions (Transaction Processing Command)

MT530 is used to modify an already submitted settlement instruction. It is possible to modify the following
indicators/attributes of an instruction:

> > > >

Hold/Release Indicator

Partial Settlemenindicator

Linkages

Priority

An otherwise valid MT530 is accepted only after all responses to preceding activities (creation or prior changes)
concerning the instruction in question have been received and processed.

4.1.1.1 Content

M/O Tag  Field Name  Qualifier Format Codes Description

Mandatory Sequence A General Information

M :16R  Start of Block 16¢c GENL

M :20C: Sender's SEME :4lc//16x Sender's Message Reference
Reference

M :23G:  Function of 4lc NEWM New nessage
the Message

M :97A: Safekeeping :4lc/[8c]/4lc/35x  SAFE Oe KB CSD6s se
Account account number of the

customer
M :16S:  End of Block 16¢c GENL

End of Sequence A General Information

17



M/O Tag Field Name Qualifier Option Format Codes Description
Mandatory Repetitive Sequence B Request Details
M :16R: Start of Block 16¢c REQD
M :20C. Reference PREV C :41c//16x Message reference of the
linked message which was
previously received.
MITI C :4lc//16x T2S Market Infrastructure
Transaction Identification
RELA C :41c//16x Message reference of the
linked messagevhich was
previously received.
0] :22F:  Partial PRTL :41c/[8c]/4!c NPAR  Partial settlement is not
Settlement allowed.
Indicator PART  Partialsettlementis allowed
Settlement SETT :4l1c/[8c]/4lc YPRE Theinstructionis to be
Process presented for settlement.
Indicator NPRE  Theinstructionis notto be
presented for settlement.
Linking LINK :41c/[8c]/4!c LINK Request is to link the
Indicator reference in B to the
reference(s) in B1.

UNLK  Request is to unlink the
reference in B to the
reference(s) in B1.

Priority PRIR :41c/[8c]/4!c 0003 Highpriority
Indicator
0004 Normalpriority
Optional Repetitive Subsequence B1 Linkages

M :16R: Start of Block 16¢c LINK

@] :22F  Linkage Type LINK :41c/[8c]/4!c AFTE Indicates that the message is
Indicator to be processed after the

linked message.

BEFO Indicates that the message is
to be processed before the
linked message.

WITH Indicates that the message is

18
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M/O Tag Field Name Qualifier Option Format Codes Description

M :20C: Reference PREV Alc//16x Message reference of the
linked message which was
previously sent.

MITI T2S Market Infrastructure
Transaction Identification

M :16S:  End of Block 16¢c LINK

End of Subsequence Bl Linkages

M :16S  Endof Block 16¢c REQD

End of Sequence B Request Details

4.1.1.2 Explanation of the SWIFT Fields

Mandatory Repetitive Sequence B Request Details

A :20C:- Sender's Reference
PREY Customer reference of the modified instruction
MITI Unigue transactiomeference of T2S

RELA In case oimodificationorders br instructions which have been creatdry an authorised part{instructing
party is different from the instructing party of the instruction being modified), this field has to contain the PCTI
refererce from the MT 548 status message.

A :22F - Partial Settlement Indicator
NPAR Partial settlement of an instruction is not allowed.

PART Partial settlement of an instruction is allowed.
For details, please see thaunctional Guide

A :22F:- Settlement Process Indicator
YPREThe instruction is released for settlement (change from PREA to NEWM).
NPRE The instruction is blocked for settlement (change from NEWM to PREA).

For details, please see thaunctional Guide
A :22F:- SettlementLinkirg Indicator

With an MT530 it is not possible to delete existing links and add new ones at the same time. Instead, a separate
instruction each must be sent for deleting a link (UNLK) and for setting a new link (LINK).

For details, please see thainctionalGuide

19



A :22F - SettlementPriority Indicator
The priority can be changed from "High Priority (0003)" to "Normal Priority (0004)" and vice versa.

For details, please see thunctional Guide

Optional Repetitive Subsequence B1 Linkages
A :22F:- Linkage Typéndicator

It is possible to change all three link indicators (AFTE, BEFO and WITH) with one modification instruction (UNLK or LINK
instruction).

For details, please see thnctional Guide
A :20C:- Reference

This field must contain the customer referemcel 2S reference of the linked instruction.

4.1.1.3 MT530 Examples

Modification of the Partial Settlement Indicator

For the settlement instruction with reference RZBO01 partial execution is allowed.

:16R:GENL
:20C::SEME//RZBKDREF1

:23G:NEWM
:97A::SAFE/OCSR227200

:16S:GENL
:16R:REQD

:20C::PREV//RZB01
:22F::PRTL//PART

:16S:REQD

Modification of the Status Hold/Release

The instruction status is changed from released for settlement (NEWM) to on Hold (PREA).

:16R:GENL
:20C::SEME//RZBKDREF2

:23G:NEWM
:97A::SAFE/OCS227200

:16S:GENL
:16R:REQD

20
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:20C::PREV//RZB02
:22F::SETT//NPRE

:16S:REQD

Modification of a Priority

:16R:GENL
:20C::SEME//RZBKDREF3

:23G:NEWM
:97A::SAFE/OCSR227200

:16S:GENL
:16R:REQD

:20C::PREV//IRZB03
:22F::PRIR//0003

:16S:REQD

Deletion of a Linkage

The linkage between instruction RZB04 and instruction RZBO05 is deleted.

:16R:GENL
:20C::SEME//RZBKDREF4

:23G:NEWM
:97A::SAFE/OCS227200

:16S:GENL
:16R:REQD

:20C::PREV//IRZB04
:22F::LINK//UNLK

:16R:LINK
:22F:LINK//WITH

:20C::PREV//IRZB05
:16S:LINK

:16S:REQD

Linking of Several Instructions
Instruction with reference RZBO06 is linked to the instructions RZB07 and RZB08.

RZB06 shall be settled prior to instruction RZB07 and at the same time as instRIZBO3.

:16R:GENL
:20C::SEME//RZBKDREF5

:23G:NEWM
:97A::SAFE/OCSR227200

21



:16S:GENL
:16R:REQD

:20C::PREV//RZB06
:22F::LINK//LINK

:16R:LINK
:22F::LINK//BEFO

:20C::PREV//RZB0O7
:16S:LINK

:16R:LINK
:22F::LINK//WITH

:20C::PREV//RZB08
:16S:LINK

:16S:REQD

Modification of the Status Hold/Release for an instruction which have been createdby an authorised party

The instruction status is changed from released for settlement (NEWM) to on Hold (PREA).

:16R:GENL
:20C::SEME/.S52018062427

:23G:NEWM
:97A::SAFE/OCSD12380

:16S:GENL
:16R:REQD

:20C::RELA//1520180624 (=PCTI reference from MT548)
:22F::SETT//INPRE

:16S:REQD

4.1.2 MT540- Receive Free of Payment

MT540 is used for the receipt of securities free of payment (RFP).

4.1.2.1 Content

M/O Tag Field Name  Qualifier Option Format Codes Description

Mandatory Sequence A General Information

M :16R  Start of Block 16c GENL
M :20C: Sender's SEME 4lc//16x Reference assigned by the
Reference sender to unambiguously

identify the message

22
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M/O Tag Field Name  Qualifier Option Format Codes Description
M :23G: Function of 4lc PREA Message preadvising a
the Message settlement instruction.

NEWM Newmessage

CANC Message requesting the
cancellation of a previously
sent message.

0] :99B: Number SETT :41c//3In 000999 Sequential number of the
Count instruction in a range of
linked settlement
instructions.
@] :99B: Number TOSE :4c//3!n 000-999 Total number of settlement
Count instructions that are linked
together.

Optional Repetitive Subsequence Al Linkages

M :16R: Start of Block 16¢c LINK
o :22F  Linkage Type LINK :4lc/[8c]/4!c AFTE Indicates that the message
Indicator is to be processed after the

linked message.

BEFO Indicates that the message
is to be processed before
the linked message.

WITH Indicates that the message
is to be processed with the
linked message.

INFO Indicates that the message
are linked for information
purposes only.

@] :13A: Linked LINK :4lcl/3lc Message type
Transaction number/message identifier
of the message referenced
in the linkagesequence.

M :20C: Reference RELA :41c//16x Related Message Referenc
PREV Previous Message
Reference
PREA Preadvice Message
Reference
POOL Pool Reference
COMM Common Reference
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M/O Tag Field Name  Qualifier Option Format Codes Description
PCTI Processor Transaction
Identification
M :16S:  Endof Block 16¢c LINK
End of Subsequence Al Linkages
M :16S:  Endof Block 16¢ GENL
End of Sequence A General Information
Mandatory Sequence BTrade Details
M :16R: Start of Block 16¢ TRADDE
M :98A: Trade TRAD A :41c//8!n Dateat which the trade was
Date/Time executed.
C :41¢//8!n6!n Date and time at which the
trade was executed.
M :98A:  Settlement SETT :41c//8!n Date at which the financial
Date instruments are to be
delivered or received.
M :35B: Identification ISIN1lel2!c "ISIN" followed by <Blank>
of the and ISIN Code
Financial _ . .
Instrument 4*35x _Descnptlon of jche financial
instrument(optional)
@) :22F:  Priority PRIR :4lc/ldlc 0003 Highpriority
Indicator
0004 Normalpriority
@] :22F:  Trade TTCO :41c/[8c]/4!c CCPN Trade was executed cum
Transaction coupon.
Condition
Indicator XCPN Trade was executed ex
coupon.
0] :25D: Status MTCH :4lc/[8c]/4lc MACH Instruction has been
matched.
(@] :70E: Narrative SPRO :41¢//10*35x% Provides additional

settlement processing
information which cannot
be included within the
structured fields of the
message.
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M/O Tag Field Name  Qualifier Option Format Codes Description
M :16S:  End of Block 16¢c TRADDE
End of Sequence B Trade Details
Mandatory Sequence C Financialnstrument/Account
M :16R: Start of Block 16¢c FIAC
M :36B:  Quantity of SETT :4lc//4c/15d FAMT Faceamount
Financial
Instrument to UNIT Unit rumber
be Settled
M :97A: Safekeeping SAFE :41c//35x Oe KB Gc&sitles
Account account number athe
customer
M :16S:  End of Block 16¢c FIAC
End of Sequence C Financial Instrument/Account
Mandatory Sequence E Settlement Details
M :16R: Start of Block 16¢c SETDET
M :22F:  Type of SETR :4lc/[8!c]/4lc TRAD Specifies underlying
Settlement information regarding the
Transaction type of settlement
transaction
ISSU Relates to the issuance of i
security such as an equity
or a depository receipt.
MKUP Relates to the increase of
positions
:4lc/ COEX!c AUTO Auto-collateralisation, in

1 CodeSWIF (Switch From) and SWIT (Switclwilllpe accepted but will be sent as TRAD to T2S.

case of an Intralay
Restriction on the eligible
ISIN
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M/O Tag Field Name  Qualifier Option Format Codes Description
o :22F:  Settlement STCO :4lc/[8c]/4lc NPAR Partial settlement is not
Transaction allowed.
Condition : :
Indicator PART Partial settlement is
allowed.
NOMC No market claim should be
automatically generated.
:41c/ COEX!c PARQ Partial Settlement is
Allowed with Minimum
Quantity
PARC Partial Settlement is
Allowed with Minimum
Cash Value
0] :22F:  Securities SSBT :41c/[8c]/4!c EEUR Earmarking for autocoll.
Subbalance
Type Indicato EAR Other e@rmarking
Mandatory Repetitive Subsequence E1 Settlement Parties
M :16R: Start of Block 16¢c SETPRT
M :95P: Place of PSET 4lcl//4la2laz!c[3!c] Place of settlement
Settlement (depository)
M :16S: End of Block 16¢ SETPRT
M :16R: Start of Block 16¢ SETPRT
M :95P.  Delivering DEAG 4lc//4la2laz!c[3!c] Delivering party that
Agent interacts with the place of
settlement.
(M) :97A: Safekeeping SAFE 4!c//35x Counterparty
Account acc. number
M :16S: End of Block 16¢ SETPRT
0] :16R: Start of Block 16¢ SETPRT
@] :95a  Deliverer's DEI2 P 4lc//4la2!az!c[3!c] Party that interacts with the
Intermediary deliverer's itermediary 1
2 R :41c/81c/34x
Q :41c//4*35x
o :97A: Safekeeping SAFE :41c//35x No. of securities acc. held
Account with the party one step
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M/O Tag Field Name  Qualifier Option Format Codes Description
@] :16S:  End of Block 16¢c SETPRT
O :16R: Start of Block 16¢ SETPRT
@) :95a  Deliverer's DEI1 P :4lc/l4la2la2 Ic[3!c] Party that interacts with the
Intermediary delivering agent.
1 R 41c/81c/34x
Q :4lc//4*35x
o :97A: Safekeeping SAFE :41c//35x No. of securities acc. held
Account with the party one step
higherin the chain
@] :16S:  End of Block 16¢c SETPRT
O :16R: Start of Block 16¢c SETPRT
@) :95a  Receiver's DECU P 4lc/ldla2!a2!c[3!c] Party that interacts with the
Custodian delivering agnt unless
R -41c/8¢c/34x intermediaries exist
Q :41c//4*35x
0] :97A: Safekeeping SAFE :41c//35x No. of securities acc. held
Account with the party one step
higher in the chain
o :16S: End of Block 16¢ SETPRT
o :16R: Start of Block 16¢c SETPRT
@) :95a  Seller SELL P :4lc//dla2!a2!c[3!c] Party that dévers the
financial instrument
R :41c/8!c/34x
Q :41c//4*35x
@] :97A: Safekeeping SAFE :41c//35x No. of securities acc. held
Account with the party one step
higher in the chain
o :16S:  End of Block 16¢c SETPRT
0] :16R: Start of Block 16¢c SETPRT
o :95P.  Receiving REAG 4lc//4la2!a?!c[3!c] Receiving party that
Agent interacts with the place of

settlement.
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M/O Tag Field Name  Qualifier Option Format Codes Description
@] :16S:  End of Block 16¢c SETPRT
O :16R: Start of Block 16¢ SETPRT
@) :95a: Receiver's REI2 P :4lc/l4la2la2!c[3!c] Party that interacts wiit the
Intermediary receiver's intermediary 1
2 R 41c/81c/34x
Q :4lc//4*35x
o :97A: Safekeeping SAFE :41c//35x No. of safekeeping acc.
Account held with the partpne step
higher in the chain
@] :16S:  End of Block 16¢c SETPRT
O :16R: Start of Block 16¢c SETPRT
0] :95a: Receiver's REI1 P 4lc/ldla2!a2!c[3!c] Party that ineracts with the
Intermediary receiving agent
1 R :41c/81c/34x
Q :41c//4*35x
0] :97A: Safekeeping SAFE :41c//35x No. of securities acc. held
Account with the party one step
higher in the chain
o :16S: End of Block 16¢ SETPRT
o :16R: Start of Block 16¢c SETPRT
0] :95a: Receiver's RECU P :4lc//dla2!a2!c[3!c] Party that interacts with the
Custodian receiving agent unless
R -41c/8¢c/34x intermediaries exist
Q :41c//4*35x
@] :97A: Safekeeping SAFE :41c//35x No. of securities acc. held
Account with the party one step
higher in thechain
@] :16S:  End of Block 16¢c SETPRT
0] :16R: Start of Block 16¢c SETPRT
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M/O Tag Field Name  Qualifier Option Format Codes Description
O :95a:  Buyer BUYR P :4lc/l4la2la2!c[3!c] Party that reeives the
financial instrument
R :41c/8!c/34x
Q :41c//4*35x
0] :97A: Safekeeping SAFE :41¢//35x No. of securities acc. held
Account with the party one step
higher in the chain
M :16S: End of Block 16¢ SETPRT
End of Subsequence E1 Settlement Parties
M :16S:  End of Block 16¢c SETDET

End of Sequence E Settlement Details

4.1.2.2 Explanation of the SWIFT Fields

Sequence A- Generallnformation

A :23G:- Functionof the Message

The PREA/NEWM function will be replaced with Hold/Release in T2S. The PREA/NEWM function will remain
available for submitting instructions in ISO 15022 format.

PREANew instruction with On Hold = yes; The position is not released for settlement.

NEWM New instruction with On Hold = no; The position is released for settlement. After a NEWM was submitted
an MT530 or the Settlement Client must be used to changéth Hold setting.

CANC Cancellation of the instruction

A :99B:- Number Count
Instructions with a pool reference must include a pool counter indicating the total number of linked instructions
SETTMandatory if the pool reference in the Optional RepetiBubsequence Al Linkages is filled
TOSEMandatory if the pool reference in the Optional Repetitive Subsequence Al Linkages is filled
ExternalCSD SettlementLinking of instructions is not possible

A :22F:-Linkage Type Indicator
AFTE Current instrution will be settled AFTER the linkednstruction
BEFO Current instruction will be settled BEFORE the litk@dstruction
WITH Current instruction will be settled together WITH the lirkeidistruction
INFQ The LINK is added for informatiopakposes only and has no effects on the processing

ExternalCSD SettlementLinking of instructions is not possible
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Optional Repetitive Subsequence Al Linkages

A

:20C:- Reference

RELA Customer reference of the referenced instruction (if A1:22F:LINKséxitis subsequence)
PREVY Customer reference of the instruction to be cancelled (in case of A:23G:CANC)

PREA Customer reference of the instruction with PREA function (in case of A:23G:NEWM)

POOL A pool reference can be used to link more than two instructions. It is a collective reference for a set of
settlement instructions which must be settled collectiveljor-none”

COMM Unique reference agreed between two counterparties to identifinfteuction.

PCTI In case of cancellation ordersrfinstructions where the instructing party is different from the instructing
party of the instruction being cancelled, this field hasdntainthe PCTI reference from the MT 548 status
message.

A Instrudions, which have been creatég the OeKB CSD as instructing party (engrket claim or
transformation)

A Instructions, which have been creategan authorised party but whiare cancelledby the securities
account owner

In addition the field :20C::PREMIst be filled in with NONREF, because according to ISO 15022 SWIFT
standard field :20C::PREV must be present, if field :23G: is CANC

Mandatory Sequence B Trade Details

A

A

:98A:- Date
SETTIt is no longer possible to specify the exact time ondblement day
:22F:- Priority Indicator

PRIR When prioritising instructions it is possible to choose from 2 priority levels: High Priority (0003) and Normal
Priority (0004). For details, please see thenctional Guide

ExternalCSD SettlementPrioritising of instructions is not possible
:22F:- Trade Transaction Condition Indicator

TTCOThis qualifier specifies whether the security is delivered with (@GR Coupon) or without (XCBMNEX
Coupon) coupon (additional matching fjeld

ExternatCSD S#lement: This indicator is not used

Mandatory Sequence C Financial Instrument/Account

A

30

:97A: Safekeeping Account

The securities account number can be specified in the old format (e.g. 123400) or in the new format "OCSD +
existing securities accoumumber" (e.g. OCSD123400).
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Mandatory Sequence E Settlement Details

A

:22F:-Settlement Transaction Condition Indicator

NPAR Partial settlement of an instruction is not allowed.

PART Partial settlement of an instruction is allowed.

NOMC Optout indicator(additional matching field)

For details, please see tlainctional Guide

ExternalCSD Settlement: Partial settlement is not possible.

:22F:- Securities Sulibalance Type Indicator

SSBT For this qualifier the use of Data Source Scheme "RT" (:4!c/RTidlcompulsory.

For the code EARNn the rule "1<=n<=9", e. g. EAR1, EAR:

Mandatory Repetitive Subsequence E1 Settlement Parties

A

:95P:- Place of Settlement

PSET For identification the BIC of the counterparty's CSD (depository) is used asléhreference.

:95P:- Delivering Agent

This field is used to identify the counterparty using the BIC.

:97A:- Safekeeping Account

This field is optional. It is not considered for i@&D and cros€SD settlement.

For transaction type extern@lSDsettlement this field must contain the securities account number as at present.
:95a - Receiver's Intermediary 2/Receiver's Intermediary 1/Receiving Custodian/ Buyer

It is possible to send all 5 parties (iNDEAG)Please note, however, that excepthie case of DEAG the following
sequence must be observed for the parties: DEAG, DEI2, DEI1, DECU, SELL

It is possible to shorten the chain, e.g. only SELL or only DEI1, DECU, SELL but the sequence must be observed in
all cases.

:95a - Deliverer's Intermeiary 2/Deliverer's Intermediary 1/Deliverer's Custodian/ Seller

Aside from the optional REAG, 4 additional parties can be specified on the deliverer side. For these 4 additional
parties the following sequence must bieserved: REI2, REI1, RECU, BUYR.

It is possible to shorten the chain, e.g. only BUYR or only REI1, RECU, BUYR but the sequence must be observed in
all cases.
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4.1.2.3 MT540 Examples

Transaction Type IntraCSD Settlement
Transfer of an AT ISIN between two OeKB CSD customers free of payment.

A Theinstruction was submitted by the OeKB CSD customer with securities account number OCSD227200.
A The counterparty is the OeKB CSD customer with BIC BKAUATWWXXX.

:16R:GENL
:20C::SEME//00001

:23G:NEWM
:16S:GENL

:16R: TRADDET
:98A::TRAD//20131025

‘98A::SETT//20131030
:35B:ISIN ATO00BSP0001

BEISPIEL 1 AG
:16S:TRADDET

:16R:FIAC
:36B::SETT//UNIT/100,

:97A:SAFE/OCS227200
:16S:FIAC

:16R:SETDET
:22F::SETR//TRAD

:16R:SETPRTY
:95P::PSET//OCSDATWWXXX

:16S:SETPRTY
:16R:SETPRTY

:95P::DEAG//BKAUATWWXXX
:16S:SETPRTY

:16S:SETDET
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Counterpartywith Securities Account at Clearstream Banking Luxembourg

:16R:GENL
:20C::SEME//9873654

:23G:PREA
:16S:GENL

:16R: TRADDET
:98A::SETT//20190124

:98A::TRAD//20190122
:35B:ISINAT0O000743059

OMV AGAKT. O.N.
:22F::PRIR//0004

:16S:TRADDET
:16R:FIAC

:36B::SETT//UNIT/5000,
:97A::SAFE//222100

:16S:FIAC
:16R:SETDET

:22F::SETR//ITRAD
:22F::CASY//INETS

'16R:SETPRTY
:95P::REAG//CEDELULLXXX

:16S:SETPRTY
:16R:SETPRTY

:95Q::BUYR//ABCDDESSXXX
:97A::SAFE//22668

:16S:SETPRTY
:16R:SETPRTY

:95P::PSET//DAKVDEFFXXX
:16S:SETPRTY

:16R:AMT
:19A::SETT//EUR215918,52

:16S:AMT
:16S:SETDET

CSD GmbH
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Transaction Type IntraCSD Settlement with Earmarking

Transfer of an AT ISIN between two OeKB CSD customers free of paltneetitlivered position is flagged
"earmarked".

A The instruction was submitted by the OeKB CSD customer with securities account number OCSD227600
A The counterparty is the OeKB CSD custowitit BIC BKAUATWWXXX.

:16R:GENL
:20C::SEME//00002

:23G:NEWM
:16S:GENL

:16R:TRADDET
:98A:: TRAD//20140630

:98A::SETT//20140701
:35B:ISIN ATOO00A105W3

:16S:TRADDET
:16R:FIAC

:36B::SETT//UNIT/100000,
:97A::SAFE/OCS227600

:16S:FIAC
:16R:SETDET

:22F::SSBT/RT/EEUR
:22F::SETR//TRAD

:16R:SETPRTY
:95P::PSET//OCSDATWWXXX

:16S:SETPRTY
:16R:SETPRTY

:95P::DEAG//BKAUATWWXXX
:16S:SETPRTY

:16R:SETPRTY
:95Q::SELL//GeneralBank

:16S:SETPRTY
:16S:SETDET

Transaction Type External

Counterparty wittSecurities Account at CBL (Standard External)

:16R:GENL
:20C::SEME//2813240000042012

:23G:NEWM
:16S:GENL

:16R:TRADDET
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:98A:SETT//20170207

:98A:: TRAD//20170206
:35B:ISIN XS0997941355

4,125 K+S AKTIENGESELLSCHAFT
ECANL.F.6.12.2021(21) 6.12.

:16S:TRADDET
:16R:FIAC

:36B::SETT//FAMT/100000,
:97A::SAFE//OCSD247600

:16S:FIAC
:16R:SETDET

:22F::SETR//TRAD
:16R:SETPRTY

:95P::PSET//CEDELULLXXX
:16S:SETPRTY

'16R:SETPRTY
:95P::DEAG//FMBKDEMMXXX

:97A::SAFE//62013
:16S:SETPRTY

:16S:SETDET

Counterparty with Securities Account at Euroclear Bank (Bridge)

:16R:GENL
:20C::SEME//57709220170208

:23G:NEWM
:98C::PREP//20170208105608

:16S:GENL
:16R: TRADDET

:98A::TRAD//20170209
:98A::SETT//20170209

:35B:ISIN XS0629626663
OMV FLR MTN 11/UND

:16S:TRADDET
:16R:FIAC

:36B::SETT//FAMT/15000,
:97A::SAFE//OCSD225100

:16S:FIAC
:16R:SETDET

:22F::SETR//ITRAD
:22F::RTGS/IYRTG

:16R:SETPRTY
:95P::PSET//MGTCBEBEXXX

o
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:16S:SETPRTY
:16R:SETPRTY

:95P::DEAG//OBKLAT2LXXX
:97A::SAFE//92483

:16S:SETPRTY

Transaction Type CrossCSD Settlement

Counterparty with Securities Account at Euroclear Nederland (ISIN JEOOB3DCF752 ATRIUM EUROPE)

:16R:GENL
:20C::SEME//208053

:23G:NEWM
:16S:GENL

:16R:TRADDET
:98A::SETT//20170220

:98A::TRAD//20170220
:35B:ISIN JEOOB3DCF752

ATRIUM EUROPE.R.E.
:16S:TRADDET

:16R:FIAC
:36B::SETT//UNIT/100,

:97A::SAFE/OCSI222100
:16S:FIAC

:16R:SETDET
:22F::SETR//TRAD

:16R:SETPRTY
:95P::PSET//INECINL2AXXX

:16S:SETPRTY
:16R:SETPRTY

:95P::REAG//BKAUATWWXXX
:16S:SETPRTY

:16R:SETPRTY
:95P::DEAG//MGTCBEBEECL

:16S:SETPRTY
:16R:SETPRTY

:95P::SELL//CSFBGB2LXXX
:97A::SAFE//93827

Counterparty with Securities Account at Monte TitolH @)

:16R:GENL

:20C::SEME//123456
:23G:NEWM
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:16R:GENL

:16S:GENL
:16R:TRADDET

:98A::SETT//20170208
:98A:: TRAD//20170208

:35B:ISIN AT0000720008
TELEKOM AUSTRIA AG

INHABERAKTIEN O.N.
:16S:TRADDET

:16R:FIAC
:36B::SETT//UNIT/1,

:97A::SAFE//OCSD243900
:16S:FIAC

:16R:SETDET
:22F::SETR//ITRAD

:22F::STCO//IPART
:16R:SETPRTY

:95P::DEAG//SELBIT22XXX
:16S:SETPRTY

:16R:SETPRTY
:95P::BUYR//SELBIT22XXX

:16S:SETPRTY
:16R:SETPRTY

:95P::PSET//MOTIITMMXXX
:16S:SETPRTY

:16S:SETDET
Counterparty with Securities Account@BF

:16R:GENL

:20C::SEME//11335577ABC
:23G:NEWM

:16S:GENL
‘16R:TRADDET

:98A::TRAD//20190523
:98A::SETT//20190527

:35B:ISIN DE0007100000
DAIMLER AG NA O.N.

:16S:TRADDET
:16R:FIAC

:36B::SETT//UNIT/42,
:97A::SAFE//OCSD273700

:16S:FIAC

CSD GmbH
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:16R:GENL

:16R:SETDET

:22F::SETR//TRAD
:22F::STCO//NPAR

:16R:SETPRTY
:95P::PSET//DAKVDEFFXXX

'16S:SETPRTY
:16R:SETPRTY

:95P::DEAG//TUBDDEDDXXX
:16S:SETPRTY

:16R:SETPRTY
:95P::SELL//TUBDDEDDXXX

:97A::SAFE//4043
:16S:SETPRTY

:16S:SETDET
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Transaction Type PhysicalDeposit

:16R:GENL
:20C::SEME//HUA0710depmt01

:23G:NEWM
:16S:GENL

:16R:TRADDET
:98A:: TRAD//20161007

:98A::SETT//20161007
:35B:ISIN ATO000A15VU7

:16S:TRADDET
:16R:FIAC

:36B::SETT//FAMT/2000000,
:97A::SAFE//OCSD236500

:16S:FIAC
:16R:SETDET

:22F::SETR//ISSU
:16R:SETPRTY

:95P::PSET//OCSDATWWXXX
:16S:SETPRTY

:16R:SETPRTY
:95P::DEAG//OCSDATWWXXX

:16S:SETPRTY
:16S:SETDET

Transaction Type Increase

:16R:GENL
:20C::SEME//HUAO0710incrmt01

:23G:NEWM
:16S:GENL

:16R: TRADDET
:98A::TRAD//20161007

:98A::SETT//20161007
:35B:ISIN ATOOOOAOENTS

:16S:TRADDET
:16R:FIAC

:36B::SETT//FAMT/10000,
:97A::SAFE//OCSD236500

:16S:FIAC
:16R:SETDET

:22F::SETR//IMKUP
:16R:SETPRTY

CSD GmbH
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:95P::PSET//OCSDATWWXXX
:16S:SETPRTY

:16R:SETPRTY
:95P::DEAG//OCSDATWWXXX

:16S:SETPRTY
:16S:SETDET

Cancellation order for a market claim instruction instructed by OeKB CSD

:16R:GENL

:20C::SEME//20170509CANC1
:23G:CANC

:16R:LINK
:20C::PREV//NONREF

:16S:LINK
:16R:LINK

:20C::PCTI//CSO00TESTO06 RCTreference frorMT548
marketclaim)

:16S:LINK

:16S:GENL
:16R:TRADDET

:98A::TRAD//20170502
:98A::SETT//20170509

:35B:ISIN ATOOOEST4
:16S:TRADDET

:16R:FIAC
:36B::SETT//UNITAO,

:97A::SAFE//OCSB71100
:16S:FIAC

:16R:SETDET
:22F::SETR//CLAI

:16R:SETPRTY
:95P::PSET//OCSDATWWXXX

:16S:SETPRTY
:16R:SETPRTY

:95P:DEAG ABCIDEFFXXX
:16S:SETPRTY

:16S:SETDET
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Cancellation order from the securities account owner for an instruction instructed by an authorised party

A Instructing BIC of authorisgmirty of the instruction being cancele ABCDATWWXXX

A Instructing BIC oft he securities account owner aederof the cancellation ordeMWXYZATWWXXX

:16R:GENL

:20C::SEME//20170509CANE
:23G:CANC

:16R:LINK
:20C::PREV//NONREF

:16S:LINK
:16R:LINK

:20C::PCTI//OCSD000075987 (BCTreference fronrMT548)

:16S:LINK

:16S:GENL
:16R:TRADDET

:98A::TRAD//20170502
:98A::SETT//20170509

:35B:ISIN ATOOOEST4
:16S:TRADDET

:16R:FIAC
:36B::SETT//UNITAO,

:97A::SAFE//OCSB71100
:16S:FIAC

:16R:SETDET
:22F::SETR/TRAD

:16R:SETPRTY
:95P::PSET//OCSDATWWXXX

:16S:SETPRTY
:16R:SETPRTY

:95P:DEAG ABCIDEFFXXX
:16S:SETPRTY

:16S:SETDET
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4.1.3 MT54106 Receive Against Payment

MT541 is used for receipt instructions versus payment (RVP), for receipt with payment (RWP) and for payments free of

receipt(PFRDand Credits free of receipPFRE

ExternalCSD Settlement and multicurrency settlement instructions: RWP aFRDand PFRCare not used.

4.1.3.1 Content

M/O Tag Field Name  Qualifier Option Format Codes Description
Mandatory Sequence A Generalnformation
M :16R  Start of Block 16¢c GENL
M :20C: Sender's SEME :41c//16x Reference assigned by the
Reference sender to unambiguously
identify the message
M :23G: Function of 4lc PREA Message preadvising a
the Message settlementinstruction.
NEWM Newmessage
CANC Message requesting the
cancellation of a previously
sent message.
O :99B: Number SETT :41c//3In 000999 Sequential number of the
Count instruction in a range of
linked settlement
instructions.
O :99B: Number TOSE :41c//3In 000999 Total number of settlement
Count instructions that are linked

together.
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M/O Tag Field Name  Qualifier Option Format Codes Description
Optional Repetitive Subsequence Al Linkages
M :16R: Start of Block 16¢c LINK
0] :22F  Linkage Type LINK :4lc/[8c)/4lc AFTE Indicatesthat the message
Indicator is to be processed after the

linked message.

BEFO Indicates that the message
is to be processed before
the linked message.

WITH Indicates that the message
is to be processed with the
linked message.

INFO Indicates thathe messages
are linked for information
purposes only.

0] :13A: Linked LINK 4lcl/3lc Message type
Transaction number/message identifier
of the message referenced
in the linkage sequence.

M :20C: Reference RELA 4lc//16x Related Message Referenc
PREV Previous Message
Reference
PREA Preadvice Message
Reference
POOL Pool Reference
COMM Common Reference
PCTI Processor Transaction
Identification
M :16S: End of Block 16¢c LINK

End of Subsequence Al Linkages

M :16S:  End of Block 16¢c GENL

End of Sequence A General Information

43



M/O Tag Field Name  Qualifier Format Codes Description

Mandatory Sequence B Trade Details

M :16R: Start of Block 16¢c TRADDE

M :98A: Trade TRAD :41c/I8!n Dateat which the trade was

Date/Time executed.
:41¢//8In6!n Date and time at which the
trade was executed.

M :98A:  Settlement SETT :41c//8In Date at which the financial

Date instruments are to be
delivered or received.

M :35B: Identification ISIN1lel2!c "ISIN" followed by <Blank>

of the and ISIN Code

Financial o . .

Instrument 4*35x _Descnpﬂon of _the financial
instrument(optional)

@) :22F:  Priority PRIR :4lc/ldlc 0003 Highpriority

Indicator
0004 Normalpriority
0] :22F:  Trade TTCO :41c/[8c]/4!c CCPN Trade was executed cum
Transaction coupon.
Condition
Indicator XCPN Trade was executed ex
coupon.

0] :25D: Status MTCH :4lc/[8c]/4lc MACH Instruction has been
matched.

0] :70E: Narrative SPRO :41¢c//10*35x Provides additional
settlement processing
information which cannot
be included within the
structured fields of the
message.

M :16S:  End of Block 16¢c TRADDE

End of Sequence B Trade Details

Mandatory Sequence C Financial Instrument/Account

M :16R: Start of Block 16¢c FIAC

M :36B:  Quantity of SETT :4lc//4\c/15d FAMT Faceamount

Financial
Instrument to UNIT Unit rumber

be Settled

44



o

CSD GmbH
M/O Tag Field Name  Qualifier Option Format Codes Description
M :97A: Safekeeping SAFE :41c//35x Oe KB Ge&sities
Account account number athe
customer
0] :97A: Cash Accoun CASH :41c/I3 5x Accountin which cash is
maintained
M :16S:  End of Block 16¢c FIAC
End of Sequence C Financial Instrument/Account
Mandatory Sequence E Settlement Details
M :16R: Start of Block 16¢ SETDET
M :22F:  Type of SETR :4lc/[8!c]/4lc TRAD Specifies underlying
Settlement information regarding the
Transaction type of settlement
transaction
:4lc/ COEX!c AUTO Auto-collateralisation, in
case of an Intralay
Restriction on the eligible
ISIN
@] :22F:  Settlement STCO :4l1c/[8c)/4lc NPAR Partial settlement is not
Transaction allowed.
Condition : _
Indicator PART Partial settlement is
allowed.
NOMC No market claim should be
automatically generated.
:41c/ COEX!c PARQ Partial Settlement is
Allowed with Minimum
Quantity
PARC Partial Settlement is
Allowed with Minimum
Cash Value
@] :22F:  Securities SSBT :41c/[8c]/4!c EEUR Earmarking for autocoll.
Subbalance
Type Indicato EARnN Other ermarking

2 CodeSWIF (Switch From) and SWIT (Switchwillde accepted but will be sent as TRAD to T2S.
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M/O Tag Field Name  Qualifier Format Codes Description
Mandatory Repetitive Subsequence E1 Settlement Parties
M :16R: Start ofBlock 16¢c SETPRT
M :95P: Place of PSET :4lc/l4la2!a2!c[3!c] Place of settlement
Settlement (depository)
M :16S: End of Block 16¢ SETPRT
M :16R: Start of Block 16¢c SETPRT
M :95P.  Delivering DEAG 4lcl//4la2laz!c[3!c] Delivering party that
Agent interacts with the place of
settlement.
(M) :97A: Safekeeping SAFE 4!c//35x Counterparty
Account acc. number
M :16S: End of Block 16¢ SETPRT
0] :16R: Start of Block 16¢c SETPRT
0] :95a  Deliverer's DEI2 4lcl//4la2laz!c[3!c] Party that interacts with the
Intermediary deliverer's itermediary 1
2 :41¢/81c/34x
:41c//4*35x
@] :97A: Safekeeping SAFE :41c//35x No. of securities acc. held
Account with the party one step
higher inthe chain
o :16S: End of Block 16¢ SETPRT
0] :16R: Start of Block 16¢ SETPRT
@] :95a  Deliverer's DEI1 :41c//4'a2!a2 Ic[3lc] Party that interacts with the
Intermediary delivering agent.
1 :41c/81c/34x
:41c//4*35x
o ‘97A: Safekeeping SAFE :41c//35x No. of securities acc. held
Account with the party one step
higher in the chain
0] :16S: End of Block 16¢c SETPRT
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M/O Tag Field Name  Qualifier Option Format Codes Description
0] :16R: Start of Block 16¢c SETPRT
0] :95a  Receiver's DECU P :4lc/ld4la2!a2!c[3!c] Party that interacts with the
Custodian delivering agnt unless
R -41c/81c/34x intermediaries exist
Q :4lc//4*35x
0] :97A: Safekeeping SAFE :41¢//35x No. of securities acc. held
Account with the party one step
higher in the chain
0] :16S:  End ofBlock 16¢c SETPRT
@] :16R: Start of Block 16¢c SETPRT
0] :95a  Seller SELL P 4lc//4la2laz!c[3!c] Party that dévers the
financial instrument
R :41c/8lc/34x
Q :41c//4*35x
o :97A: Safekeeping SAFE :41c//35x No. ofsecurities acc. held
Account with the party one step
higher in the chain
0] :16S:  End of Block 16¢ SETPRT
o :16R: Start of Block 16¢c SETPRT
@] :95P.  Receiving REAG 4lc//4la2!az!c[3!c] Receiving party that
Agent interacts with the place of
settlement.
0] :16S:  End of Block 16¢ SETPRT
0] :16R: Start of Block 16¢ SETPRT
@] :95a: Receiver's REI2 P 4lc//4la2!az!c[3!c] Party that interacts wiit the
Intermediary receiver's intermediary 1
2 R :41c/81c/34x
Q :41c//4*35x
O :97A: Safekeeping SAFE :41c//35x No. of securities acc. held
Account with the party one step
higher in the chain
0] :16S: End of Block 16¢c SETPRT
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M/O Tag Field Name  Qualifier Option Format Codes Description
0] :16R: Start of Block 16¢c SETPRT
0] :95a: Receiver's REI1 P :4lc/ld4la2!a2!c[3!c] Party that ineracts with the
Intermediary receiving agent
1 R :41c/81c/34x
Q :4lc//4*35x
0] :97A: Safekeeping SAFE :41¢//35x No. of securities acc. held
Account with the party one step
higher in the chain
0] :16S:  End of Block 16¢c SETPRT
@] :16R: Start of Block 16¢c SETPRT
0] :95a; Receiver's RECU P 4lc//4la2laz!c[3!c] Party that interacts with the
Custodian receiving agent unless
R -41c/81c/34x intermediaries exist
Q :41c//4*35x
o :97A: Safekeeping SAFE :41c//35x No. of securities acc. held
Account with the party one step
higher in the chain
0] :16S:  End of Block 16¢ SETPRT
o :16R: Start of Block 16¢c SETPRT
@] :95a: Buyer BUYR P 4lc//4la2!az!c[3!c] Party that reeives the
financial instrument
R :41c/8lc/34x
Q :41c//4*35x
O :97A: Safekeeping SAFE :41c//35x No. of securities acc. held
Account with the party one step
higher in the chain
M :16S:  End of Block 16¢ SETPRT
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M/O Tag Field Name  Qualifier Option Format Codes Description

Mandatory Repetitive Subsequence E3 Amount
M :16R: Start of Block 16¢c AMT
M :19A: Settlement SETT :41c//[N]3'al5d ISOCurrency code followec

Amount by cash amount

M :16S: End of Block 16¢c AMT

End of Subsequence E3Amount
M :16S:  End of Block 16¢c SETDET

End of Sequence E Settlement Details

4.1.3.2 Explanation of the SWIFT Fields

Sequence A- General Information

A :23G:- Functionof the Message

The PREA/NEWM function will be replaced with Hold/Release in T2BREA&/NEWM function will remain

available for submitting instructions in ISO 15022 format.

PREA New instruction with On Hold = yes; The position is not released for settlement.

NEWM New instruction with On Hold = no; The position is released for settieffeer a NEWM was submitted
an MT530 or the Settlement Client must be used to change the On Hold setting.

CANC Cancellation of the instruction
A :99B:- Number Count

Instructions with a pool reference must include a pool counter indicating the totalenwhlnked instructions.

SETT Mandatory if the pool reference in the Optional Repetitive Subsequence Al Linkages is filled.

TOSE Mandatory if the pool reference in the Optional Repetitive Subsequence Al Linkages is filled.

ExternalCSD Settlement and milticurrency settlement instructions: Linking of instructions is not possible.

A :22F:- Linkage Type Indicator

AFTE Current instruction will be settled AFTER the lirkeidstruction
BEFO Current instruction will be settled BEFORE the litedstrucion.

WITH Current instruction will be settled together WITH the lirkeidstruction

INFQ The LINK is added for informational purposes only and has no effects on the processing

ExternalCSD Settlement and multicurrency settlement instructions: Linkingf instructions is not possible.
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Optional Repetitive Subsequence Al Linkages

A :20C:- Reference
RELA Customer reference of the referenced instruction (if A1:22F:LINK exists in this subsequence
PREY Customer reference of the instruction to be cance(laccase of A:23G:CANC)
PREA Customer reference of the instruction with PREA function (in case of A:23G:NEWM)

POOL A pool reference can be used to link more than two instructions. It is a collective reference for a set of
settlement instructions which must be settled collectiveljor-none”

COMM Unique reference agreed between two counterparties to identifingitieiction. In multicurrency
settlement instructions this field must not be filled.

PCTI In case of cancellation ordemrfinstructions where the instructing party is different from the instructing
party of the instruction being cancelled, this field bha contain the PCTI reference from the MT 548 status
message.

A Instructions, which have been creategthe OeKB CSD as instructing party (engrket claim or
transformation)

A Instructions, which have been creategan authorised party but whiare cancelledby the securities
account owner

In addition the field :20C::PREV must be filled in with NONREF, because according to ISO 15022 SWIFT
standard field :20C::PREV must be present, if field :23G: is CANC

Mandatory Sequence B Trade Details

A :98A:-Date/Time
SETTIt is no longer possible to specify the exact time on the settlement day
A :22F:- Priority Indicator

PRIR When prioritising instructions it is possible to choose from 2 priority levels: High Priority (0003) and Normal
Priority (0004). Fodetails, please see theunctional Guide

ExternalCSD Settlement: Prioritising of instructions is not possible.
A :22F:- Trade Transaction Condition Indicator

TTCOThis qualifier specifies whether the security is delivered with (@CRKh Coupon) or wibut (XCPN Ex
Coupon) coupon (additional matching field).

ExternatCSD Settlement: This indicator is not used.

Mandatory Sequence C Financial Instrument/Account

A :36B:- Quantity
PHRD or PFRC: For payment®r creditswithout delivery this field must be filled with "0".
A :97A: Safekeeping Account

The securities account number can be specified in the old format (e.g. 123400) or in the new format "OCSD +
existing securities account number" (e.g. OCSD123400).
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:97A:- CashAccount

A safekeeping account can have assigned several DCAs (Dedicated Cash Account) in T2S. One of them is flagged
as the default DCA. To use a different DCA than the default DCA for an instruction this field must contain the
corresponding DCA.

In case & multicurrency settlement instructions cash settlement is carried out on multicurrency accounts
(commercial bank cash accounts) held with OeKB. For each currency a securities account has assigned a default
account, which is used for multicurrency instiaos.

Mandatory Sequence E Settlement Details

A

:22F:- Settlement Transaction Condition Indicator

NPAR Partial settlement of an instruction is not allowed

PART Partial settlement of an instruction is allowed

NOMC Optout indicator (additional matchirfigld).

For details, please see tlainctional Guide

ExternalCSD Settlement and multicurrency instructions: Partial settlement is not possible.

:22F:- SecuritiesSubbalance Type Indicator

SSBT For this qualifier the use of Data Source Scheme (RIC/RT/4!c ) is compulsory

For the code EARN the rule "1l<=n<=9", e. g. EAR1, EAR:

Mandatory Repetitive Subsequence E1 Settlement Parties

A

:95P:- Place of Settlement

PSET For identification the BIC of the counterparty's CSD (deposi®ouged as the sole reference.

:95P:- Receiving Agent

This field is used to identify the counterparty using the BIC.

:97A:- Safekeeping Account

This field is optional. It is not considered for i@&D and cros€SD settlement.

For transaction type egtnatCSD settlement this field must contain the securities account number as at present.
:95a - Receiver's Intermediary 2/Receiver's Intermediary 1/Receiving Custodian/ Buyer

It is possible to send all 5 parties (iNDEAG)Please note, however, thakcept in the case of REAG the following
sequence must be observed for the parties: DEI2, DEI1, DECU, SELL

It is possible to shorten the chain, e.g. only SELL or only DEI1, DECU, SELL but the sequence must be observed in
all cases.

:95a - Deliverer's Itrmediary 2/Deliverer's Intermediary 1/Deliverer's Custodian/ Seller

Aside from the optional REAG, 4 additional parties can be specified on the deliverer side. For these 4 additional
parties the following sequence must be observed: REI2, REI1, RECU, BUYR

It is possible to shorten the chain, e.g. only BUYR or only REI1, RECU, BUYR but the sequence must be observed in
all cases.
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Mandatory Repetitive Subsequence E3 Amount

A :19A:- Settlement Amount
The cash amount can be specified in Euro or in foreign cyrrenc

RWPA3 Receive with Payment: A negative gigimust be used. The amount will be credited on the account,
although normally MT54RVPWwould debit the amount from the account.

PFRDIn case of a payment withotgceipt(Sequence C :36B::SETT = 0) this field has to be provided unsigned

PFRCIn case of a credit withour receifequence C :36B::SETT =3 field has to be provided withnegative
sign.

4.1.3.3 MT541 Examples

Transaction Type CrossCSD Settlement

A OeKB CSD customer and a Clearstream Banking Frankfurt customer trade an AT ISIN versusBudiyroentral
securities depositories are counterparties within T2S.

A The RVP was submitted by the OeKB CSD customer with saifeds@ecount number OCSD224200.

A The counterparty is the Clearstream Banking Frankfurt customer with BIC DEUTDEFFXXX. In this transaction
Deutsche Bank acts on behalf of its customer, Schnigge Wertpapierhandelsbank.

:16R:GENL
:20C::SEME//00004

:23G:NEWM
:16S:GENL

:16R: TRADDET
:98A::TRAD//20131025

:98A::SETT//20131030
:35B:I1SIN ATO0O0BSP0004

BEISPIEL 4 AG
:16S:TRADDET

:16R:FIAC
:36B::SETT//UNIT/3000,

:97A::SAFE/OCSR224200
:16S:FIAC

:16R:SETDET
:22F::SETR//ITRAD

:16R:SETPRTY
:95P::PSET//DAKVDEFFXXX

:16S:SETPRTY
:16R:SETPRTY

:95P::DEAG//DEUTDEFFXXX
:16S:SETPRTY
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:16R:SETPRTY
:95Q::SELL//Schnigge

:16S:SETPRTY
:16R:AMT

:19A::SETT//EUR26023,10
116S:AMT

:16S:SETDET

Counterparty with Securities Account@BF (DESIN)

:16R:GENL
:20C::SEME//428132362

:23G:NEWM
:98C::PREP//20170221125403

:16S:GENL
:16R:TRADDET

:98A::SETT//20170222
:98C::TRAD//20170220173300

:35B:ISIN DEOOOA1YCNNS8
GxP German Properties AG 0.N.(EUR)

:16S:TRADDET
:16R:FIAC

:36B::SETT//UNIT/20000,
:97A::SAFE/OCSR220500

:97A::CASH//ICATEURABCDBANKXXX
:16S:FIAC

:16R:SETDET
:22F::SETR//ITRAD

:16R:SETPRTY
:95P::PSET//DAKVDEFFXXX

:16S:SETPRTY
:16R:SETPRTY

:95P::DEAG//CITIDEFFXXX
:16S:SETPRTY

:16R:SETPRTY
:95P::SELL//BLTRGB2LXXX

:97A::SAFE//21488201
:16S:SETPRTY

o
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Transaction Type IntraCSD Settlement with Partial Settlement
Two OeKB CSD customers trade an AT ISIN versus payradidl settlement is allowed.

A The RVP was submitted by the OeKB CSD customer with safekeeping account number OCSD224200.
A The counterpartis GUTBATWXXX

:16R:GENL
:20C::SEME/00003

:23G:NEWM
:16S:GENL

:16R:TRADDET
:98A:: TRAD//20140630

:98A::SETT//20140701
:35B:ISIN AT0000720008

:16S:TRADDET
:16R:FIAC

:36B::SETT//UNIT/DO00,
:97A::SAFE/OCS[R227200

:16S:FIAC
:16R:SETDET

:22F::STCO//IPART
:22F::SETR//ITRAD

:16R:SETPRTY
:95P::PSET/OCSIATWWXXX

:16S:SETPRTY
:16R:SETPRTY

:95P::DEAG/GUTBATWW
:16S:SETPRTY

:16R:AMT
:19A::SETT//EUR14410,

:16S:AMT
:16S:SETDET

Transaction TypePFRD

An OeKB CSD customer makes a payment to another OeKB CSD customer without receivifigeungsuction must
contain an ISIN, the quantity is 0.

:16R:GENL
:20C::SEME/D0004

:23G:NEWM
:16S:GENL

:16R:TRADDET
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:98A:: TRAD//20140630

:98A::SETT//20140701
:35B:ISIN AT0000720008

:16S:TRADDET
:16R:FIAC

:36B::SETT//UNIT/O,
:97A::SAFE/OCSR227600

:16S:FIAC
:16R:SETDET

:22F::SETR//TRAD
:16R:SETPRTY

:95P::PSET/OCSIATWWXXX
:16S:SETPRTY

:16R:SETPRTY
:95P::DEAG/GUTBATWW

:16S:SETPRTY
(16R:AMT

:19A::SETT//EUR2530,
:16S:AMT

:16S:SETDET

Transaction Type RWP (Receive with Payment)

A OeKB CSD customer receives units and a cash amount. The sign for the amount must be changed.

:16R:GENL
:20C::SEME/D0005

:23G:NEWM
:16S:GENL

:16R: TRADDET
:98A::TRAD//20140630

:98A::SETT//20140701
:35B:ISINATOTEAKHOLZ8

:16S:TRADDET
:16R:FIAC

:36B::SETT//UNIT/5000,
:97A::SAFE/OCSR225200

:16S:FIAC
:16R:SETDET

:22F::SETR//TRAD
:16R:SETPRTY

:95P::PSET/OCSIATWWXXX
:16S:SETPRTY
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:16R:SETPRTY
:95P::DEAG/TUBDDEDD

:16S:SETPRTY
:16R:AMT

"19A::SETT//NEUR4200,
116S:AMT

:16S:SETDET

4.1.4 MT5420 Deliver Free of Payment

MT542 is used for the delivery of securities free of payment (DFP).

4.1.4.1 Content

M/O Tag Field Name  Qualifier Option Format Codes Description
Mandatory Sequence A General Information
M :16R  Start of Block 16¢c GENL
M :20C: Sender's SEME :41c//16x Reference assigned by the
Reference sender to unambiguously
identify the message
M :23G: Function of 4lc PREA Message preadvising a
the Message settlement instruction.
NEWM  Newmessage
CANC Message requesting the
cancellation of a previously
sent message.
@] :99B: Number SETT :41c//3'n 000999 Sequential number of the
Count instruction in a range of
linkedsettlement
instructions.
o :99B: Number TOSE :41c//3In 000-999 Total number of settlement
Count instructions that are linked

together.

56



o

CSD GmbH
M/O Tag Field Name  Qualifier Option Format Codes Description
Optional Repetitive Subsequence Al Linkages
M :16R: Start of Block 16¢c LINK
0] :22F  Linkage Type LINK :4lc/[8c)/4lc AFTE Indicates that the message
Indicator is to be processed after the

linked message.

BEFO Indicates that the message
is to be processed before
the linked message.

WITH Indicates that the message
is to be processed with the
linkedmessage.

INFO Indicates that the message

are linked for information
purposes only.

0] :13A: Linked LINK 4lcl/3lc Message type
Transaction number/message identifier
of the message referenced
in the linkage sequence.

M :20C: Reference RELA 4lc//16x Related Message Referenc
PREV Previous Message
Reference
PREA Preadvice Message
Reference
POOL Pool Reference
COMM Common Reference
PCTI Processor Transaction
Identification
M :16S: End of Block 16¢c LINK

End of Subsequence Al Linkages

M :16S:  End of Block 16¢c GENL

End of Sequence A General Information

Mandatory Sequence B Trade Details

M :16R: Start of Block 16¢c TRADDE
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M/O Tag Field Name Qualifier Option Format Codes Description
M :98A: Trade TRAD A :41¢c//8!n Dateat which thetrade was
Date/Time executed.
C :41¢//8!In6!n Date and time at which the
trade was executed.

M :98A:  Settlement SETT :41c//8!n Date at which the financial

Date instruments are to be
delivered or received.

M :35B: Identification ISIN1lel2!c "ISIN" followed by <Blank>

of the and ISIN Code

Financial _ . .

Instrument 4*35x _Descnptlon of _the financial
instrument(optional)

0] :22F:  Priority PRIR 4lcll4lc 0003 Highpriority

Indicator
0004 Normalpriority
(@] :22F:  Trade TTCO :4l1c/[8c)/4lc CCPN Trade was executed cum
Transaction coupon.
Condition
Indicator XCPN Trade was executed ex
coupon.

0] :25D: Status MTCH :41c/[8c]/4!c MACH Instruction has been
matched.

O :70E: Narrative SPRO :41¢//10*35x Provides additional
settlementprocessing
information which cannot
be included within the
structured fields of the
message.

M :16S: End of Block 16¢ TRADDE

End of Sequence B Trade Details

Mandatory Sequence C Financial Instrument/Account

M :16R: Start of Block 16¢c FIAC

M :36B:  Quantity of SETT :4l1c//4lc/15d FAMT Faceamount

Financial
Instrument to UNIT  Unit rumber
be Settled
M :97A: Safekeeping SAFE :41c//35x Oe KB G&Wides
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M/O Tag Field Name  Qualifier Option Format Codes Description
Optional Repetitive Subsequence CIQuantity Breakdown
M :16R: Start of Block 16¢c BREAK
M :13B: Lot Number LOTS :41¢/[8c]/30x Number identifying a lot
constituting the financial
instrument.
M :16S: End of Block BREAK
End of Subsequence C1 Quantity Breakdown
M :16S:  End ofBlock 16¢c FIAC
End of Sequence C Financial Instrument/Account
Mandatory Sequence E Settlement Details
M :16R: Start of Block 16¢c SETDET
M :22F:  Type of SETR :4lc/[8!c]/4lc TRAD Specifies underlying
Settlement informationregarding the
Transaction type of settlement
transaction
ISSU Relates to the issuance of

security such as an equity
or a depository receipt.

MKDW Relates to the decrease of
positions

:41c/ COEX!c AUTO Autocollateralisation, in
case of an Intralay
Restriction on the eligible

ISIN
0] :22F:  Settlement STCO :4lc/[8c]/4lc NPAR Partial settlement is not
Transaction allowed.
Condition : _
Indicator PART Partial settlement is

allowed.

3 CodeSWIF (Switch From) and SWIT (Switchwillde accepted but will be sent as TRAD to T2S.
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M/O Tag Field Name  Qualifier Option Format Codes Description

NOMC No market claim should be
automaticallygenerated.

:4lc/ COEX!c PARQ Partial Settlement is
Allowed with Minimum
Quantity

PARC Partial Settlement is
Allowed with Minimum

Cash Value
O :22F:  Securities SSBT :4lc/[8c]/4lc BLOn Blocking
Subbalance
Type Indicato RE® Reservation

EEUR Earmarkindor autocoll.

EAR Other ermarking
Mandatory Repetitive Subsequence E1 Settlement Parties
M :16R: Start of Block 16¢ SETPRT
M :95P: Place of PSET 4lcl//4la2laz!c[3!c] Place of settlement
Settlement (depository)
M :16S: End of Block 16¢ SETPRT
M :16R: Start of Block 16¢ SETPRT
M :95P:.  Receiving REAG 4lc//4la2laz!c[3!c] Receiving party that
Agent interads with the place of
settlement
(M) :97A: Safekeeping SAFE 4!c//35x Counterparty
Account acc. number
M :16S: End of Block 16¢ SETPRT
0] :16R: Start of Block 16¢ SETPRT
@) :95a  Receiver's REI2 P :4lc//dla2!a2!c[3!c] Party that interacts with the
Intermediary receiver's intermediarg
2 R :41¢/81c/34x
Q :41¢//4*35x
o :97A: Safekeeping SAFE :41c//35x No. of securities acc. held
Account with the party one step

higher in the chain
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M/O Tag Field Name  Qualifier Option Format Codes Description
@] :16S:  End of Block 16¢c SETPRT
O :16R: Start of Block 16¢ SETPRT
O :95a  Receiver's REI1 P :4lc/l4la2la2 Ic[3!c] Party that interacts with the
Intermediary receiving agent
1 R 41c/81c/34x
Q :4lc//4*35x
o :97A: Safekeeping SAFE :41c//35x No. of securities acc. held
Account with the party one step
higher inthe chain
@] :16S:  End of Block 16¢c SETPRT
O :16R: Start of Block 16¢c SETPRT
@) :95a  Receiver's RECU P 4lc/ldla2!a2!c[3!c] Party that interacts with the
Custodian receiving agent unless
R -41c/8¢c/34x intermediaries exist
Q :41c//4*35x
0] :97A: Safekeeping SAFE :41c//35x No. of securities acc. held
Account with the party one step
higher in the chain
o :16S: End of Block 16¢ SETPRT
o :16R: Start of Block 16¢c SETPRT
@) :95a  Buyer BUYR P :4lc//dla2!a2!c[3!c] Party that receives the
financial instrument
R :41c/8!c/34x
Q :41c//4*35x
@] :97A: Safekeeping SAFE :41c//35x No. of securities acc. held
Account with the party one step
higher in the chain
o :16S:  End of Block 16¢c SETPRT
0] :16R: Start of Block 16¢c SETPRT
o :95P: Delivering DEAG ‘4lc//4la2la?!c[3!c] SETPRT Delivering party that
Agent interacts with theplace of

settlement.
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M/O Tag Field Name  Qualifier Option Format Codes Description
@] :16S:  End of Block 16¢c SETPRT
O :16R: Start of Block 16¢ SETPRT
@) :95a: Deliverer's DEI2 P :4lc/l4la2la2!c[3!c] Party that interacts with the
Intermediary deliverer's intermediary 1
2 R 41c/81c/34x
Q :4lc//4*35x
o :97A: Safekeeping SAFE :41c//35x No. of securities acc. held
Account with the party one step
higher in the chain
@] :16S:  End of Block 16¢c SETPRT
O :16R: Start of Block 16¢c SETPRT
0] :95a: Deliverer's DEI1 P 4lc/ldla2!a2!c[3!c] Party that interacts with the
Intermediary deliveringagent
1 R :41c/81c/34x
Q :41c//4*35x
0] :97A: Safekeeping SAFE :41c//35x No. of securities acc. held
Account with the party one step
higher in the chain
o :16S: End of Block 16¢ SETPRT
o :16R: Start of Block 16¢c SETPRT
0] :95a: Deliverer's DECU P :4lc//dla2!a2!c[3!c] Partythat interacts with the
Custodian delivering agent unless
R -41c/8¢c/34x intermediaries exist
Q :41c//4*35x
@] :97A: Safekeeping SAFE :41c//35x No. of securities acc. held
Account with the party one step
higher inthe chain
o :16S:  End of Block 16¢c SETPRT
0] :16R: Start of Block 16¢c SETPRT
o :95a: Seller SELL P 4lc//4la2!a?!c[3!c] Partythat delivers the
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M/O Tag Field Name  Qualifier Option Format Codes Description

R -41c/81c/34x financial instrument

Q :4lc//4*35x
o :97A: Safekeeping SAFE :41c//35x No. of securities acc. held

Account with the party one step
higher in the chain
M :16S:  End of Block 16¢c SETPRT
End of Subsequence E1 Settlement Parties

M :16S: End of Block 16¢ SETDET

End of Sequence E Settlement Deta

4.1.4.2 Explanation of the SWIFT Fields

Sequence Ad General Information

A

:23G:- Function of the Message

The PREA/NEWM function will be replaced with Hold/Release in T2S. The PREA/NEWM function will remain
available for submitting instructions in ISO 15022 format.

PREA New instruction with On Hold = yes; The position is not released for settlement.

NEWM New instruction with On Hold = no; The position is released for settlement. After a NEWM was submitted
an MT530 or the Settlement Client must be used to changéth Hold setting.

CANC Cancellation of the instruction

:99B:- Number Count

Instructions with a pool reference must include a pool counter indicating the total number of linked instructions.
SETT Mandatory if the pool reference in the Optional Repetiubsequence Al Linkages is filled.
TOSE Mandatory if the pool reference in the Optional Repetitive Subsequence Al Linkages is filled.
ExternalCSD Settlement: Linking of instructions is not possible.

:22F:- Linkage Type Indicator

AFTE Current instrution will be settled AFTER the linkednstruction

BEFO Current instruction will be settled BEFORE the listiédstruction

WITH Current instruction will be settled together WITH the lifkeidstruction

INFQ The LINK is added for informationatgoses only and has no effects on the processing

ExternalCSD Settlement: Linking of instructions is not possible.
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Optional Repetitive Subsequence Al Linkages

A

:20C:- Reference

RELA Customer reference of the referenced instruction (if A1:22F:LINK axi$tis subsequenge
PREVY Customer reference of the instruction to be cancelled (in case of A:23G:CANC)
PREA Customer reference of the instruction with PREA function (in case of A:23G:NEWM)

POOL: A pool reference can be used to link more than twtriictions. It is a collective reference for a set of
settlement instructions which must be settled collectiveljor-none”

COMM Unique reference agreed between two counterparties to identify the instruction (optional matching field).

PCTI In case otancellation ordersolr instructions where the instructing party is different from the instructing
party of the instruction being cancelled, this field has to contain the PCTI reference from the MT 548 status
message.

A Instructions, which have been creategthe OeKB CSD as instructing party (engrket claim or
transformation)

A Instructions, which have been creategan authorised party but whiare cancelledby the securities
account owner

In addition the field :20@PREV must be filled in with NONREF, because according to ISO 15022 SWIFT
standard field :20C::PREV must be present, if field :23G: is CANC

Mandatory Sequence B Trade Details

A

A

:98A:- Date/Time
SETTIt is no longer possible to specify the exact time loa $ettlement day.
:22F:- Priority Indicator

PRIR When prioritising instructions it is possible to choose from 2 priority levels: High Priority (0003) and Normal
Priority (0004). For details, please see thenctional Guide

ExternalCSD Settlement: Prigtising of instructions is not possible.
:22F:- Trade Transaction Condition Indicator

TTCOThis qualifier specifies whether the security is delivered with (@CRh Coupon) or without (XCBMNEX
Coupon) coupon (additional matching field).

ExternalCSDSettlement: This indicator is not used.

Mandatory Sequence C Financial Instrument/Account

A
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:97A: Safekeeping Account

The securities account number can be specified in the old format (e.g. 123400) or in the new format "OCSD +
existing securities account nurar" (e.g. OCSD123400).
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Optional Repetitive Subsequence C1 Quantity Breakdown

A :13B:- Lot Number

LOTS To use a blocked/reserved position for an instruction this field must contain the restriction reference
number.

ExternalCSD Settlement: This subsequends not used.

Mandatory Sequence E Settlement Details

A :22F:-Settlement Transaction Condition Indicator
NPAR Partial settlement of an instruction is not allowed.
PART Partial settlement of an instruction is allowed.
NOMC Optout indicator (additionahatching field)
For details, please see thinctional Guide
ExternalCSD SettlementPartial settlement is not possible.
A :22F:- Securities Sulbalance Type Indicator
SSBT For this qualifier the use of Data Source Scheme "RT" (:4!c/RT/4!c ) is compulso

For codes BLON, RESn and EARnNn the rule "1<=n<=9", e.
with the corresponding restriction type (e.g. BLO1) must e.

Mandatory Repetitive Subsequence E1 Settlement Parties

A :95P:- Place of Settlemen
PSET For identification the BIC of the counterparty (depository) is used as the sole reference.

Exceptiont Transaction type extern@lSD settlemend in this case the place of settlement must be specified as at
present.

A :95P:- Receiving Agent

This fiedl is used to identify the counterparty using the BIC.
A :97A:- Safekeeping Account

For transaction type extern@SD settlement this field must contain the securities account number as at present.
A :95a - Receiver's Intermediary 2/Receiver's IntermediafiReceiving Custodian/ Buyer

It is possible to send all 5 parties (inREAG)Please note, however, that except in the case of REAG the following
sequence must be observed for the parties: REI2, REI1, RECU, BUYR

It is possible to shorten the chain, eanly BUYR or only REI1, RECU, BUYR but the sequence must be observed in
all cases.

A :95a - Deliverer's Intermediary 2/Deliverer's Intermediary 1/Deliverer's Custodian/ Seller

Aside from the optional DEAG, 4 additional parties can be specified on theretetide. For these 4 additional
parties the following sequence must be observed: DEI2, DEI1, DECU, SELL

It is possible to shorten the chain, e.g. only SELL or only DEI1, DECU, SELL but the sequence must be observed in
all cases.
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4.1.4.3 MT542 Examples
Transadbn Type Intr&€SD without Partial Settlement

Free of payment delivery of units from OeKB CSD customer OCSD227600 to a OeKB CSD Rastiairsmttlement
is not allowed.

:16R:GENL
:20C::SEME/00011

:23G:NEWM
:16S:GENL

:16R:TRADDET
:98A:: TRAD//20140630

:98A::SETT//20140701
:35B:ISIN AT0000720008

:16S:TRADDET
:16R:FIAC

:36B::SETT//UNIT/1000,
:97A::SAFE/OCS227600

:16S:FIAC
:16R:SETDET

:22F::STCO//INPAR
:22F::SETR//ITRAD

:16R:SETPRTY
:95P::PSET/OCSIATWWXXX

:16S:SETPRTY
:16R:SETPRTY

:95P::REAG//DEUTDEFFXXX
:16S:SETPRTY

:16R:SETPRTY
:95P::BUYR//MGTCBEBEXXX

:16S:SETPRTY
:16S:SETDET

Transaction Type CrossCSD Settlement

Free of payment delivery from OeKB CSD customer OCSD227600 to a customer of Clearstreant-eanhifimrty

:16R:GENL
:20C::SEME/D0022

:23G:NEWM
:16S:GENL

:16R:TRADDET
:98A:: TRAD//20140630

:98A::SETT//20140701
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:35B:ISINDE0007100000

:16S:TRADDET
:16R:FIAC

:36B::SETT/FAMT10 000,
:97A::SAFE/OCSR227600

:16S:FIAC
:16R:SETDET

:22F::SETR//TRAD
:16R:SETPRTY

:95P::PSET//DAKVDERKXX
:16S:SETPRTY

:16R:SETPRTY
:95P::REAG//DEUTDEFFXXX

:16S:SETPRTY
:16R:SETPRTY

:95Q::BUYR//Deutsche Bank Muenchen
:16S:SETPRTY

:16S:SETDET

Counterparty with Securities Account@BF (ATSIN)

:16R:GENL
:20C::SEME//G2215721342512

:23G:NEWM
:16S:GENL

:16R:TRADDET
:98A::SETT//20170210

:98A::TRAD//20170209
:35B:ISIN AT0000720008

TELEKOM AUSTRIA AKT O N
:16S:TRADDET

:16R:FIAC
:36B::SETT//UNIT/100,

:97A::SAFE/OCSR227300
:16S:FIAC

:16R:SETDET
:22F::SETR//TRAD

:16R:SETPRTY
:95P::REAG//BIWBDE33XXX

:16S:SETPRTY
:16R:SETPRTY

:95Q::BUYR//Hans Mustermann
:97A::SAFE//52110693578

o
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:16S:SETPRTY
:16R:SETPRTY

:95P::PSET//DAKVDEFFXXX
:16S:SETPRTY

:16S:SETDET

Counterparty wittsecurities Account a@uroclear France (HBIN)

:16R:GENL
:20C::SEME//5303637

:23G:NEWM
:98C::PREP//20170215081317

:16S:GENL
:16R:TRADDET

:98A::TRAD//20170206
:98A::SETT//20170207

:35B:ISIN FR0011472943
VALNEVA SE PREF.-pQ@

:16S:TRADDET
:16R:FIAC

:36B::SETT//UNIT/2000,
:97A::SAFE//OCSD227200

:16S:FIAC
:16R:SETDET

:22F::SETR//TRAD
:16R:SETPRTY

:95P::BUYR//KBSEBE22XXX
:16S:SETPRTY

:16R:SETPRTY
:95P::PSET//SICVFRPPXXX

:16S:SETPRTY
:16R:SETPRTY

:95P::REAG//CITTGB21003
:16S:SETPRTY

:16S:SETDET

Counterparty with Securities AccountEtroclear Nederland (N&IN)

:16R:GENL
:20C::SEME//201700581235

:23G:NEWM
:16S:GENL

:16R: TRADDET
:98A::SETT//20170208
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:98A:: TRAD//20170206
:35B:ISIN NL0010200606

NIEDERLANDE
EGANL. 2012(18)

:16R:FIA
:11A::DENO//EUR

:16S:FIA
:16S:TRADDET

:16R:FIAC
:36B::SETT//FAMT/10000000,

:97A::SAFE//OCSD229500
:16S:FIAC

:16R:SETDET
:22F::SETR//TRAD

'16R:SETPRTY
:95P::PSET//NECINL268XX

:16S:SETPRTY
:16R:SETPRTY

:95P::BUYR//RZBAATWWXXX
:16S:SETPRTY

:16R:SETPRTY
:95P::REAG//CEDELULLXXX

:16S:SETPRTY
:16R:SETPRTY

Counterparty with Securities AccountMobnte Titoli (ITSIN)

:16R:GENL

:20C::SEME//123456720170215

:23G:NEWM
:98C::PREP//20170210100955

:16S:GENL
:16R:TRADDET

:98A::TRAD//20170209
:98A::SETT//20170209

:35B:ISIN 1T0001444378
6PZT B.T.P. 2031

:16S:TRADDET
:16R:FIAC

:36B::SETT//FAMT/1000000,
:97A::SAFE//OCSD236500

:16S:FIAC
:16R:SETDET

o
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:22F::SETR//TRAD
:16R:SETPRTY

:95P::BUYR//RZOOAT2LXXX
:16S:SETPRTY

:16R:SETPRTY
:95P::REAG//MGTCBEBEECL

:16S:SETPRTY
:16R:SETPRTY

:95P::PSET//MOTITMMXXX
:16S:SETPRTY

:16S:SETDET
Counterparty with Securities AccountSiiX SIS (ATSIN) SIX SIS instructs via T2S in its rageCSD

(In many cases SIX SIS instructs in its role as participant at OeKB CSD with T2S gaBERIEZZTRA

:16R:GENL
:20C::SEME//2993745307218B

:23G:NEWM
:16S:GENL

:16R:TRADDET
:98A::SETT//20170217

:98A::TRAD//20170216
:35B:ISIN AT0000922554

ROSENBAUER INTERNAT AKT.
:22F::PRIR//0004

:16S:TRADDET
:16R:FIAC

:36B::SETT//UNIT/75,
:97A::SAFE//OCSD244000

:16S:FIAC
:16R:SETDET

:22F::SETR//ITRAD
:22F::STCO//INOMC

:16R:SETPRTY
:95P::SELL//ABNCNL2AXXX

:97A::SAFE//NL100263
:16S:SETPRTY

:16R:SETPRTY
:95P::DEAG//INSECHZZTRA

:16S:SETPRTY
:16R:SETPRTY

:95P::REAG//ABNCNL2AXXX
:16S:SETPRTY
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:16R:SETPRTY
:95P::PSET//INSECHZZXXX

:16S:SETPRTY
:16S:SETDET
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Counterparty with Securities Account at SIX SISIEAN), SIX SIS instructs in its role as participant at OeKB CSD

:16R:GENL
:20C::SEME//124794

:23G:PREA
:16S:GENL

:16R:TRADDET
:98A::SETT//20170926

:98A::TRAD//20170926
:35B:ISIN ATOO00A15HF7

DO +CO Anleihe 121
:22F::PRIR//0004

:16S:TRADDET
:16R:FIAC

:36B::SETT//FAMT/5000,
:97A::SAFE//222100

:16S:FIAC
:16R:SETDET

:22F::SETR//TRAD
:16R:SETPRTY

:95P::DEAG//BKAUATWWXXX
:16S:SETPRTY

:16R:SETPRTY
:95P::REAG//INSECHZZTRA

:16S:SETPRTY
:16R:SETPRTY

:95P::BUYR//UBSWCHZHS80A
:97A::SAFE//CH100025

:16S:SETPRTY
:16R:SETPRTY

:95P::PSET//OCSDATWWXXX
:16S:SETPRTY

:16S:SETDET

Counterparty with Securities Account at DTCC (delivery from DTC 02000 = CBF)

:16R:GENL
:20C::SEME//55555555
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:23G:PREA
:16S:GENL

:16R:TRADDET
:98A::SETT//20170925

:98A:: TRAD//20170925
:35B:ISIN US8552441094

STARBUCKS CORP.
:22F::PRIR//0004

:16S:TRADDET
:16R:FIAC

:36B::SETT//UNIT/1000,
:97A::SAFE//OCSD222100

:16S:FIAC
:16R:SETDET

:22F::SETR//TRAD
:16R:SETPRTY

:95P::DEAG//BKAUATWWXXX
:16S:SETPRTY

:16R:SETPRTY
:95P::REAG//IDTCCUS33XXX

:97A::SAFE//00908
:16S:SETPRTY

'16R:SETPRTY
:95P::BUYR//INSECHZZXXX

:97A::SAFE/217217
:16S:SETPRTY

:16R:SETPRTY
:95P::PSET//IDTCCUS33XXX

:16S:SETPRTY
:16S:SETDET

Counterparty with Securities Account at KELER

:16R:GENL
:20C::SEME//11223344

:23G:NEWM
:16S:GENL

:16R: TRADDET
:98A::SETT//20170419

:98A::TRAD//20170419
:35B:ISIN HUO000061726

OTP BANK SHS
:16S:TRADDET
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:16R:FIAC
:36B::SETT//UNIT/70,

:97A::SAFE//OCSD244000
:16S:FIAC

:16R:SETDET
:22F::SETR//TRAD

:16R:SETPRTY
:95P::SELL/INSECHZZXXX

:97A::SAFE//CH000024
:16S:SETPRTY

:16R:SETPRTY
:95P::BUYR//INSECHZZXXX

:97A::SAFE//0499000000
:16S:SETPRTY

'16R:SETPRTY
:95P::DEAG//INSECHZZTRA

:16S:SETPRTY
:16R:SETPRTY

:95P::REAG//KELRHUHBXXX
:16S:SETPRTY

:16R:SETPRTY
:95P::PSET//KELRHUHBXXX

:16S:SETPRTY
:16S:SETDET

Transaction Type External

Counterparty with Securities Account@BL (Standard External)

:16R:GENL
:20C::SEME//79112320170220

:23G:NEWM
:98C::PREP//20170220085355

:16S:GENL
:16R:TRADDET

:98A::TRAD//20170206
:98A:SETT//20170207

:35B:ISIN XS1294342792
OMV HYBRIDANL.-LBND.

:16S:TRADDET
:16R:FIAC

:36B::SETT//FAMT/10000,
:97A::SAFE//OCSD227200

CSD GmbH
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:16S:FIAC
:16R:SETDET

:22F::SETR//TRAD
:16R:SETPRTY

:95P::REAG//IRZBAATWWXXX
:97A::SAFE//12467

:16S:SETPRTY
:16R:SETPRTY

:95P::PSET//CEDELULLXXX
:16S:SETPRTY

:16S:SETDET

Counterparty with Securities AccountEtrocleaBank (Bridge)

:16R:GENL
:20C::SEME//19398627

:23G:NEWM
:16S:GENL

:16R: TRADDET
:98A::SETT//20170120

:98A::TRAD//20170120
:35B:ISIN XS0690623771

4,25P EVN AG MTN.11
13.4.22

:16S:TRADDET
:16R:FIAC

:36B::SETT//FAMT/1000,
:97A::SAFE//OCSD248300

:16S:FIAC
:16R:SETDET

:22F::SETR//ITRAD
:22F::RTGS/INRTG

:16R:SETPRTY
:95P::PSET//MGTCBEBEXXX

:16S:SETPRTY
:16R:SETPRTY

:95P::REAG//DEUTDEFFXXX
:97A::SAFE//91479

:16S:SETPRTY
:16R:SETPRTY

:95P::BUYR//DEUTDEFFXXX
:16S:SETPRTY

:16S:SETDET
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4.1.5 MT5430 Delivery Against Payment

MT543 is used for delivery instructions versus payment (DVP), for delivery with payment (DWP) and for payments free

of delivery PFDD andcredits free of deliveryRFDQ.
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ExternalCSD Settlement and multicurrency settlement instructions: DWP arRFDDand PFDCare not used

4.1.5.1 Content

M/O Tag Field Name  Qualifier Option Format Codes Description
Mandatory Sequence A General Information
M :16R  Start of Block 16¢c GENL
M :20C: Sender's SEME :41c//16x Reference assigned by the
Reference sender to unambiguously
identify the message
M :23G: Function of 4lc PREA Message preadvising a
the Message settlement instruction.
NEWM Newmessage
CANC Messagerequesting the
cancellation of a previously
sent message.
0] :99B: Number SETT :41c//3In 000999 Sequential number of the
Count instruction in a range of
linked settlement
instructions.
O :99B: Number TOSE :41c//3In 000-999 Total number ofettlement
Count instructions that are linked

together.
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M/O Tag Field Name  Qualifier Option Format

Codes

Description

Optional Repetitive Subsequence Al Linkages

M :16R: Start of Block 16¢c

LINK

0] :22F  Linkage Type LINK :4lc/[8c]/4!c
Indicator

AFTE

BEFO

Indicates that the message
is to be processed after the
linkedmessage.

Indicates that the message
is to be processed before
the linked message.

WITH

INFO

Indicates that the message
is to be processed with the
linked message.

Indicates that the message
are linked for information
purposesonly.

O :13A: Linked LINK :4lc//3lc
Transaction

M :20C: Reference RELA :41c//16x

PREV
PREA

POOL

COMM
PCTI

Message type
number/message identifier
of the message referenced
in the linkage sequence.

Related Message Referenc

Previous Message
Reference

Preadvice Message
Reference

Pool Reference

Common Reference

Processor Transaction
Identification

M :16S:  End of Block 16¢

LINK

End of Subsequence Al Linkages

M :16S:  End of Block 16¢c

GENL

End of Sequence A General Information
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M/O Tag Field Name  Qualifier Option Format Codes Description

Mandatory Sequence B Trade Details

M :16R: Start of Block 16¢c TRADDE

M :98A: Trade TRAD :41c/I8!n Date at which the trade wa

Date/Time executed.
:41¢//8In6!n Date and time at which the
trade wasexecuted.

M :98A:  Settlement SETT :41c//8In Date at which the financial

Date instruments are to be
delivered or received.

M :35B: Identification ISIN1lel2!c "ISIN" followed by <Blank>

of the and ISIN Code

Financial o . .

Instrument 4*35x _Descnpﬂon of _the financial
instrument(optional)

@) :22F:  Priority PRIR :4lc/ldlc 0003 Highpriority

Indicator
0004 Normalpriority
0] :22F:  Trade TTCO :41c/[8c]/4!c CCPN Trade was executed cum
Transaction coupon.
Condition
Indicator XCPN Trade was executed ex
coupon.

0] :25D: Status MTCH :4lc/[8c]/4lc MACH Instruction has been
matched.

0] :70E: Narrative SPRO :41¢c//10*35x Provides additional
settlement processing
information which cannot
be included within the
structured fields othe
message.

M :16S:  End of Block 16¢c TRADDE

End of Sequence B Trade Details

Mandatory Sequence C Financial Instrument/Account

M :16R: Start of Block 16¢c FIAC

M :36B:  Quantity of SETT :4lc//4\c/15d FAMT Faceamount

Financial
Instrument to UNIT Unit rumber
be Settled
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M/O Tag Field Name  Qualifier Option Format Codes Description

M :97A: Safekeeping SAFE :41c//35x Oe KB Ge&sities
Account account number athe
customer
(@] :97A: Cash Accoun CASH :41c//3 5x Accountin which cash is
maintained

Optional Repetitive Subsequence CIQuantity Breakdown

M :16R: Start of Block 16¢c BREAK

M :13B: Lot Number LOTS :41¢/[8c]/30x Number identifying a lot
constituting the financial
instrument.

M :16S:  End of Block BREAK

End of Subsequence C1 Quantity Breakdown

M :16S:  End ofBlock 16¢c FIAC

End of Sequence C Financial Instrument/Account

78



o

CSD GmbH
M/O Tag Field Name  Qualifier Option Format Codes Description
Mandatory Sequence E Settlement Details
M :16R: Start of Block 16¢c SETDET
M :22F:  Type of SETR :4lc/[8!c]/4!c TRAD Specifies underlying
Settlement informationregarding the
Transaction type of settlement
transaction
:4lc/ COEX!c AUTO Autocollateralisation, in
case of an Intralay
Restriction on the eligible
ISIN
0] :22F:  Settlement STCO :41c/[8c]/4!c NPAR Partial settlement isiot
Transaction allowed.
Condition . .
Indicator PART Partial settlement is

allowed.

NOMC No market claim should be
automatically generated.

:41c/ COEX!c PARQ Partial Settlement is
Allowed with Minimum
Quantity

PARC Partial Settlement is
Allowed with Minimum

CashValue
@) :22F:  Securities SSBT :41c/[8c]/4lc BLOn Blocking
Subbalance
Type Indicato RE® Reservation

EEUR Earmarkingdor autocoll.

EAR Other ermarking
Mandatory Repetitive Subsequence E1 Settlement Parties
M :16R: Start ofBlock 16¢c SETPRT
M :95P: Place of PSET :4lc/l4la2!a2!c[3!c] Place of settlement
Settlement (depository)

4 CodeSWIF (Switch From) and SWIT (Switclwillohe acceptedout will be sent as TRAD to T2S.
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M/O Tag Field Name  Qualifier Option Format Codes Description
M :16S:  End of Block 16¢c SETPRT
M :16R: Start of Block 16¢ SETPRT
M :95P:.  Receiving REAG :4lc/l4la2la2!c[3!c] Receiving party that
Agent interads with the place of
settlement
(M)  :97A: Safekeeping SAFE 41c//35x Counterparty
Account acc. number
M :16S:  End of Block 16¢c SETPRT
O :16R: Start of Block 16¢c SETPRT
@) :95a  Receiver's REI2 P 4lc/ldla2!a2!c[3!c] Party that interacts with the
Intermediary receiver's intermediarg
2 R 41c/81c/34x
Q :41c//4*35x
O :97A: Safekeeping SAFE :41c//35x No. of securities acc. held
Account with the party one step
higher in thechain
@] :16S:  End of Block 16¢c SETPRT
o :16R: Start of Block 16¢c SETPRT
@) :95a  Receiver's REI1 P :4lc/l4la2!a2 Ic[3!c] Party that interacts with the
Intermediary receiving agent
1 R :41c/81c/34x
Q :41c//4*35x
O :97A: Safekeeping SAFE :41c//35x No. of securities acc. held
Account with the party one step
higher in the chain
o :16S: End of Block 16¢ SETPRT
o :16R: Start of Block 16¢c SETPRT
o :95a  Receiver's RECU P :4lc/l4la2!a2!c[3!c] Party that interacts with the
Custodian receiving agent unless
R -41c/8¢c/34x intermediaries exist
Q :41c//4*35x%
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M/O Tag Field Name  Qualifier Option Format Codes Description
o :97A: Safekeeping SAFE :41c//35x No. of securities acc. held
Account with the party one step
higher in the chain
o :16S: End ofBlock 16c SETPRT
O :16R: Start of Block 16¢ SETPRT
O :95a  Buyer BUYR P :4lc/l4la2la2!c[3!c] Party that receives the
financial instrument
R :41c/8!c/34x
Q :41c//4*35x
o :97A: Safekeeping SAFE :41c//35x No. ofsecurities acc. held
Account with the party one step
higher in the chain
O :16S:  End of Block 16¢c SETPRT
O :16R: Start of Block 16¢c SETPRT
O :95P:  Delivering DEAG 4lc//dla2la?!c[3!c] SETPRT Delivering party tht
Agent interacts with the placef
settlement.
o :16S:  End of Block 16¢c SETPRT
o :16R: Start of Block 16¢c SETPRT
0] :95a: Deliverer's DEI2 P :4lc//dla2!a2!c[3!c] Party that interacts with the
Intermediary deliverer's intermediary 1
2 R :41c/81c/34x
Q :41c//4*35x
O :97A: Safekeeping SAFE :41c//35x No. of securities acc. held
Account with the party one step
higher in the chain
o :16S: End of Block 16¢ SETPRT
o :16R: Start of Block 16¢c SETPRT
0] :95a: Deliverer's DEI1 P :4lc/l4la2!a2!c[3!c] Party that interacts with the
Intermediary deliveringagent
1 R :41¢/81c/34x
Q :41c/14*35x
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M/O Tag Field Name  Qualifier Option Format Codes Description
o :97A: Safekeeping SAFE :41c//35x No. of securities acc. held
Account with the party one step
higher in the chain
o :16S: End ofBlock 16c SETPRT
O :16R: Start of Block 16¢ SETPRT
o :95a:  Deliverer's DECU P :4lc/l4la2la2!c[3!c] Partythat interacts with the
Custodian delivering agent unless
R -41c/81c/34x intermediaries exist
Q :41c//4*35x
o :97A: Safekeeping SAFE :41c//35x No. of securities acc. held
Account with the party one step
higher in the chain
@] :16S:  End of Block 16¢c SETPRT
O :16R: Start of Block 16¢c SETPRT
@) :95a:  Seller SELL P 4lc//dla2!a2!c[3!c] Partythat delivers the
financial instrument
R :41c/8!c/34x
Q :41c//4*35x
@] :97A: Safekeeping SAFE :41c//35x No. of securities acc. held
Account with the party one step
higher in the chain
M :16S: End of Block 16¢ SETPRT
End of Subsequence E1 Settlement Parties
Mandatory Repetitive Subsequence E3 Amount
M :16R: Start of Block 16¢ AMT
M :19A:  Settlement SETT :41c//[N]3!al5d ISOGCurrency code followec
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M/O Tag Field Name  Qualifier Option Format Codes Description

M

:16S:  End of Block 16¢c AMT

End of Subsequence E3 Amount

End of Sequence E Settlement Details

4.1.5.2 Explanation of the SWIFT Fields

Sequence Ad General Information

A

:23G:- Function of the Message

The PREA/NEWM function will be replaced with Hold/Release in T2S. The PREA/NEWM funetiaimill
available for submitting instructions in ISO 15022 format.

PREA New instruction with On Hold = yes; The position is not released for settlement.

NEWM New instruction with On Hold = no; The position is released for settlement. After a NE\&brviiked
an MT530 or the Settlement Client must be used to change the On Hold setting.

CANC Cancellation of the instruction

:99B:- Number Count

Instructions with a pool reference must include a pool counter indicating the total number of linkediorstruc
SETT Mandatory if the pool reference in the Optional Repetitive Subsequence Al Linkages is filled.
TOSE Mandatory if the pool reference in the Optional Repetitive Subsequence Al Linkages is filled.
ExternalCSD Settlement and multicurrency settlerant instructions: Linking of instructions is not possible.
:22F:- Linkage Type Indicator

AFTE Current instruction will be settled AFTER the lirkeidstruction

BEFO Current instruction will be settled BEFORE the listkkédstruction

WITH Currentmstruction will be settled together WITH the linkedhstruction

INFQ The LINK is added for informational purposes only and has no effects on the processing

ExternalCSD Settlement and multicurrency settlement instructions: Linking of instructions isot possible.
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Optional Repetitive Subsequence Al Linkages

A :20C:- Reference
RELA Customer reference of the referenced instruction (if A1:22F:LINK exists in this subsequence
PREY Customer reference of the instruction to be cancelled (in case of A:2BI€)CA
PREA Customer reference of the instruction with PREA function (in case of A:23G:NEWM)

POOL A pool reference can be used to link more than two instructions. It is a collective reference for a set of
settlement instructions which must be settled ectively"allor-none”

COMM Unique reference agreed between two counterparties to identify the instruction. In multicurrency
settlement instructions this field must not be filled

PCTI In case of cancellation ordemrfinstructions where the instructing party is different from the instructing
party of the instruction being cancelled, this field has to contain the PCTI reference from the MT 548 status
message.

A Instructions, which have been creategthe OeKB CSD as instructing party (engrket claim or
transformation)

A Instructions, which have been creategan authorised party but whiare cancelledby the securities
account owner

In addition the field :20C::PREV must be filled in with NONR&#deeaccording to ISO 15022 SWIFT
standard field :20C::PREV must be present, if field :23G: is CANC

Mandatory Sequence B Trade Details

A :98A:-Date/Time
SETTIt is no longer possible to specify the exact time on the settlement day.
A :22F:- Priority Indiator

PRIR When prioritising instructions it is possible to choose from 2 priority levels: High Priority (0003) and Normal
Priority (0004). For details, please see thenctional Guide

ExternalCSD Settlement: Prioritising of instructions is nopossible.
A :22F:- Trade Transaction Condition Indicator

TTCOThis qualifier specifies whether the security is delivered with (@CRh Coupon) or without (XCBMNEX
Coupon) coupon (additional matching field).

ExternalCSD Settlement: This indicator isat used.

Mandatory Sequence C Financial Instrument/Account

A :36B:- Quantity
PFDDand PFDC For payment®r creditswithout delivery this field must be filled with "0,"
A :97A: Safekeeping Account

The securities account number can be specified in the ofdgb(e.g. 123400) or in the new format "OCSD +
existing securities account number" (e.g. OCSD123400).
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:97A:- CashAccount

A safekeeping account can have assigned several DCAs (Dedicated Cash Account) in T2S. One of them is flagged
as the default DCA. Tise a different DCA than the default DCA for an instruction this field must contain the
corresponding DCA.

In case of multicurrency settlement instructions cash settlement is carried out on multicurrency accounts
(commercial bank cash accounts) held vixeKB. For each currency a securities account has assigned a default
account, which is used for multicurrency instructions.

Optional Repetitive Subsequence C1 Quantity Breakdown

A

:13B:- Lot Number

LOTS To use a blocked/reserved position for an instructiis field must contain the restriction reference
number.

ExternalCSD Settlemenaind multicurrency settlement instructions: This subsequence is not used.

Mandatory Sequence E Settlement Details

A

:22F:-Settlement Transaction Condition Indicator

NPAR Partial settlement of an instruction is not allowed.

PART Partial settlement of an instruction is allowed.

NOMC Optout indicator (additional matching field)

For details, please see tlainctional Guide

ExternalCSD Settlemenaind multicurrency settlement instructions: Partial settlement is not possible.
:22F:- Securities Sulibalance Type Indicator

SSBT For this qualifier the use of Data Source Scheme "RT" (:4!c/RT/4!c ) is compulsory.

For codes BLON, RESn and EARn the rule "1<=n<=9", e.g. BLO&, BLO2,BL O9 appl i es. I f SSB
with the corresponding restriction type (e.g. BLO1) must e.

Mandatory Repetitive Subsequence E1 Settlement Parties

A

:95P:- Place of Settlement
PSET For identification the BIC of the counterparty (depository$ésl as the sole reference.

Exceptiont Transaction type extern@SD settlemend in this case the place of settlement must be specified as at
present.

:95P:- Receiving Agent
This field is used to identify the counterparty using the BIC.
:97A:- Safekeepg Account

For transaction type extern@lSD settlement this field must contain the securities account number as at present.
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A :95a - Receiver's Intermediary 2/Receiver's Intermediary 1/Receiving Custodian/ Buyer

It is possible to send all 5 parti¢mcl. REAG). Please note, however, that except in the case of REAG the following
sequence must be observed for the parties: REI2, REI1, RECU, BUYR

It is possible to shorten the chain, e.g. only BUYR or only REI1, RECU, BUYR but the sequencbsenstthén
all cases.

A :95a - Deliverer's Intermediary 2/Deliverer's Intermediary 1/Deliverer's Custodian/ Seller

Aside from the optional DEAG, 4 additional parties can be specified on the deliverer side. For these 4 additional
parties the following sequee must be observed: DEI2, DEI1, DECU,.SELL

It is possible to shorten the chain, e.g. only SELL or only DEI1, DECU, SELL but the sequence must be observed in
all cases.

Mandatory Repetitive Subsequence E3 Amount

A :19A:- Settlement Amount
The cash amourdan be specified in Euro or in foreign currency.

DWP4 Delivery with Payment: To debit the amount from the account, although normally this instruction would
credit the amount to the account, use a negative sign [N] in this field.

PFDD In case of a paymeritee of delivery (Sequence C :36B::SETT = 0) this field must be previticled
negative sign

PFDCIn case of a credit free of deliveif$equence C :36B::SETT xh field must be provided unsigned.

4.1.5.3 MT543 Examples

Transaction Type IntraCSD Settlanent
Two OeKB CSD customers trade an AT ISIN versus payment.

A The instruction was submitted by the OeKB CSD customer with securities account number OCSD237400
A The counterparty is the OeKB CSD customer with BIC SLHYAT2SXXX

:16R:GENL
:20C::SEME/DVPL0000

:23G:NEWM
:16S:GENL

:16R:TRADDET
:98A::TRAD/20160303

:98A::SETT/20160307
:35B:ISIN ATO00BSP0000

BEISPIEL AG
:16S:TRADDET

:16R:FIAC
:36B::SETT//UNITA00O,

:97A::SAFE/OCSD23780
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:16S:FIAC

:16R:SETDET
:22F::SETR//TRAD

:16R:SETPRTY
:95P::PSET//OCSDATWWXXX

:16S:SETPRTY
:16R:SETPRTY

:95P::REAG/BLHYAT2SXXX
:97A:SAFE//OCSD224400

:16S:SETPRTY
:16R:AMT

:19A::SETT//EUROO0,10
:16S:AMT

:16S:SETDET

Transaction Type IntraCSD Settlement
Two OeKB CSD customers trade an AT\8i8Us payment.

A The instruction was submitted by the OeKB CSD customer with securities account number OCSD225100.

A The counterparty is the OeKB CSD customer with BIC WOODCZPPXXX. In this transaction WOOD acts on behalf of
its customer, Ceska Sporitelna.

:16R:GENL
:20C::SEME//00002

:23G:PREA
:16S:GENL

:16R: TRADDET
:98A::TRAD//20131025

:98A::SETT//20131030
:35B:ISIN ATO00BSP0002

4,25 % BEISPIEL 2
:16S:TRADDET

:16R:FIAC
:36B::SETT//FAMT/500000,

:97A::SAFE/OCSR225100
:16S:FIAC

:16R:SETDET
:22F::SETR//[TRAD

:16R:SETPRTY
:95P::PSET//OCSDATWWXXX

:16S:SETPRTY
:16R:SETPRTY
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:95P::REAG//WOODCZPPXXX
:16S:SETPRTY

:16R:SETPRTY
:95Q::BUYR//CESKA SPORITELNA

:16S:SETPRTY
:16R:AMT

:19A::SETT//EUR50956,20
116S:AMT

:16S:SETDET

Transaction Type Intra-CSD Settlement
Two OeKB CSD customers trade a DE ISIN versus payment.

A The instruction was submitted by the OeKB CSD customer with securities account number OCSD227200.
A The counterparty is the OeKB CSD customer WEhEBRAUATWWXXX.

A Theinstruction shall be settled after (AFTE) instructions ABC123456 and ABC123457 but before (BEFO) instruction
ABC123458 and together with (WITH) ABC123459.

:16R:GENL
:20C::SEME//00003

:23G:INEWM
:16R:LINK

:22F::LINK//AFTE
:20C::RELA//ABC123456

:16S:LINK
:16R:LINK

:22F:LINK//AFTE
:20C::RELA//ABC123457

:16S:LINK
:16R:LINK

:22F::LINK//BEFO
:20C::RELA//ABC123458

:16S:LINK
"16R:LINK

:22F::LINK//WITH
:20C::RELA//ABC123459

:16S:LINK
:16S:GENL

:16R: TRADDET
:98A::TRAD//20131025

:98A::SETT//20131030
:35B:I1SIN DEOOOBSP0003
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BEISPIEL 3 AG
:16S:TRADDET

:16R:FIAC
:36B::SETT//UNIT/100,

:97A::SAFE/OCS227200
:16S:FIAC

:16R:SETDET
:22F::SETR//TRAD

:16R:SETPRTY
:95P::PSET//OCSDATWWXXX

:16S:SETPRTY
:16R:SETPRTY

:95P::REAG//BKAUATWWXXX
:16S:SETPRTY

:16R:AMT
:19A::SETT//EUR999,10

:16S:AMT
:16S:SETDET

Transaction Type CrossCSD Settlement

A OeKB CSD customer and a Clearstream Banking Frankfurt customer trade a DE ISIN versusBudiroentral
securitiesdepositories are counterparties within T2S.
A The instruction was submitted by the OeKB CSD customer with spfegesecount number OCSD222100.

A The counterparty is the Clearstream Banking Frankfurt customer with BIC DEUTDEFFXXX. In this transaction
DeutscheBank acts on behalf of its Vienna subsidiary.

:16R:GENL
:20C::SEME//00005

:23G:PREA
:16S:GENL

:16R: TRADDET
:98A::TRAD//20131025

:98A::SETT//20131030
:35B:I1SIN DEOOOBSP0005

BEISPIEL 5 AG
:16S:TRADDET

:16R:FIAC
:36B::SETT//UNIT/100,

:97A::SAFE/OCSR222100
:16S:FIAC

:16R:SETDET
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:22F::SETR//TRAD

:16R:SETPRTY
:95P::PSET//DAKVDEFFXXX

'16S:SETPRTY
:16R:SETPRTY

:95P::REAG//IDEUTDEFFXXX
:16S:SETPRTY

:16R:SETPRTY
:95Q::BUYR//Deutsche Bank Wien

:16S:SETPRTY
:16R:AMT

:19A::SETT//EUR999,10
:16S:AMT

:16S:SETDET

Transaction Type CrossCSD Settlement

A OeKB CSD customer and an Iberclear customer trade a DE ISIN versus payment. Both central securities depositories
and the security depository are counterparties within T2S.

A The instruction wasubmitted by the OeKB CSD customer with safekeeping account number OCSD227600.
A The counterparty is the Ibercleaustomer with BIC COBAESMXTMA.

:16R:GENL
:20C::SEME//00006

:23G:NEWM
:16S:GENL

:16R: TRADDET
:98A::TRAD//20131025

:98A::SETT//20131030
:35B:I1SIN DEOOOBSP0006

BEISPIEL 6 AG
:16S:TRADDET

:16R:FIAC
:36B::SETT//UNIT/100,

:97A::SAFE/OCSR227600
:16S:FIAC

:16R:SETDET
:22F::SETR//ITRAD

:16R:SETPRTY
:95P::PSET//IBRCESMMXXX

:16S:SETPRTY
:16R:SETPRTY
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:95P::REAG//COBAESMXTMA
:16S:SETPRTY

"16R:AMT
:19A:SETT//EUR999,10

:16S:AMT
:16S:SETDET

A

Transaction Type ExternalCSD Settlement

o
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A OeKB CSD customer and a Euroclear Bank customer trade an XS ISIN versus payment. One central securities

depository and the securityepository are not participating in T2S.

A The instruction was submitted by the OeKB CSD customer with spfegesecount number OCSD244300.

A The counterparty is the Euroclear Bank customer with BIC PROSITN1XXX (in this case the securities account must

be specified in REAG)

:16R:GENL
:20C::SEME//00008

:23G:NEWM
:16S:GENL

:16R: TRADDET
:98A::TRAD//20131025

:98A::SETT//20131030
:35B:ISIN XS000BSP0008

3,75 % BEISPIEL 8
:16S:TRADDET

:16R:FIAC
:36B::SETT//FAMT/100000,

:97A::SAFE/OCSR244300
:16S:FIAC

:16R:SETDET
:22F::SETR//TRAD

:16R:SETPRTY
:95P::PSET//MGTCBEBEXXX

:16S:SETPRTY
:16R:SETPRTY

:95P::REAG//PROSITN1XXX
:97A::SAFE//94328

:16S:SETPRTY
:16R:AMT
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:19A::SETT//EUR95000,10
:16S:AMT

:16S:SETDET

Transaction Type IntraCSD Settlement

Two OeKB CSD customers trade an AT ISIN versus payment.

A The instruction was submitted by the OeKB CSD customer with securities account number OCSD227300.
A The counterparty is the OeKB CSD customer with BIC BAWAATWWXXX.

A The instruction has priority "Hig{0003)

A If the instruction cannot be settled in full, partial settlement is possible (partial settlement allowed).

A The reserved position RES1 with restriction reference "T2SR1234" shall be used for this instruction.

A The instruction includes all settlemgudrties possible in a delivery chain.

:16R:GENL

:20C::SEME//EB00387621

:23G:NEWM

:16S:GENL

:16R: TRADDET
:98A::TRAD//20140804

‘98A::SETT//20140809
:35B:ISIN AT0000743059

:22F::PRIR//0003
:70E::SPRO//Additional text line 1

Additional text line 2
:16S: TRADDET

:16R:FIAC
:36B::SETT//UNIT/1000,

:97A::SAFE//227300
:97A::CASH//123456

:16R:BREAK
:13B::LOTS//T2SR1234

:16S:BREAK
:16S:FIAC

:16R:SETDET
:22F::STCO//IPART

:22F::SSBT/RT/RES1
:22F::SETR//TRAD

:16R:SETPRTY
:95P::PSET/OCSIATWWXXX

:16S:SETPRTY
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:16R:SETPRTY

:95P::REAG//BAWAATWWXXX

:16S:SETPRTY

:16R:SETPRTY
:95R::REI2/BANKB/BANK C

:16S:SETPRTY
:16R:SETPRTY

:95R::REI1/BA/BANK B
:16S:SETPRTY

:16R:SETPRTY
:95R::RECU/AA/BANK A

:97A::SAFE//6789HIIK
:16S:SETPRTY

:16R:SETPRTY
:95Q::BUYR//BANK D

:16S:SETPRTY
:16R:SETPRTY

:95R::DEI2/BANKX/BANK Y
:97A::SAFE//4567XYZ

:16S:SETPRTY
:16R:SETPRTY

:95R::DEI1/XA/BANK X
:16S:SETPRTY

:16R:SETPRTY
:95R::DECU/WA/BANK W

:16S:SETPRTY
:16R:SETPRTY

:95Q::SELL//BANK Z
:97A::SAFE//1234ABCD

:16S:SETPRTY
(16R:AMT

:19A::SETT//EUR48000,
:16S:AMT

:16S:SETDET
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4.2 Settlement Confirmations 0 MT544-547

4.2.1 MT544 06 Receive Free Confirmation

MT544 is the settlement confirmation for receipt instructions free of payment (RFP).

4.2.1.1 Content

M/O Tag Field Name  Qualifier Option Format Codes Description

Mandatory Sequence A General Information

M :16R  Start of Block 16¢ GENL
M :20C: Sender's SEME :41c//16x Reference assigned by the
Reference sender to unambiguously
identify themessage
M :23G:  Function of 4lc NEWM Newmessage

the Message

CANC Message requesting the
cancellation of a previousl
sent message.

M :98C.  Preparation PREP :41c//8!n6!n Date and time at which
Date/Time message was prepared.
@) :22F:  Partial PARS :4lc/[8c)/4lc PAIN Confirmation is for partial
Settlement settlement. Part of the
Indicator instruction remains
unsettled.

PARC Confirmation is for partial
settlement. No additional
settlement will take place.

94



o

CSD GmbH
M/O Tag Field Name  Qualifier Option Format Codes Description
Optional Repetitive Subsequence Al Linkages
M :16R:  Start of Block 16¢c LINK
M :20C: Reference RELA :4lcl/16x Related Message
Reference
MITI T2S Market Infrastructure
Transaction Identification
COMM Common Reference
POOL Pool Reference
PREV Reference of the linked
message which was
previously sent.
CORP Corporate Action
Reference
PCTI Processor Transaction
Identification
M :16S:  End of Block 16¢c LINK
End of Subsequence Al Linkages
M :16S: End of Block 16¢ GENL
End of Sequence A General Information
Mandatory Sequence B Trade Details
M :16R:  Start of Block 16¢c TRADDE
M :98a:  Trade TRAD A :41c//8!n Date at which the trade
Date/Time was executed.
C :41c//8!n6!n Date and time at which the
tradewas executed.
M :98C: Effective ESET :41c//8!n6!n Dateandtime at which a
Settlement transaction effectively
Date/Time settled.
(@] :98A: Settlement SETT :41c//8!n Date at which the financial
Date instruments are to be

delivered or received.
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M/O Tag Field Name  Qualifier Format Codes Description
M :35B: Identification ISIN1lel2!c "ISIN" followed by <Blank>
of the and ISIN Code
Financial
Instrument
o :22F:  Priority PRIR :4lclldlc 0001 Priority set by CSbr
Indicator NCBs
0002 Top priority (can only be
assigned to trading
platforms (MTFsstock
exchanges, etc.)
0003 Highpriority
0004 Normalpriority
@] :22F.  Trade TTCO 4lc/ldlc CCPN Trade was executed cum
Transaction bonus.
Condition
Indicator XCPN Trade was executed ex
coupon.
) :70E: Narrative SPRO :41c//10*35x Provides additional
settlement processing
information which cannot
be included within the
structured fields of the
message.
M :16S:  End of Block 16¢c TRADDE
End of Sequence B Trade Details
Mandatory Sequence C Financial Instrument/Account
M :16R:  Start of Block 16¢c FIAC
M :36B:  Quantity of ESTT :4lc//41c/15d FAMT Faceamount
Financial
Instrument UNIT Unit rumber
Settled

0] :36B:  Quantity of PSTT :4lc/l4lc/15d FAMT Faceamount
Financial
Instrument UNIT Unit rumber
Previously
Settled

0] :36B:  Quantity of RSTT :4lc/l4lc/15d FAMT Faceamount
Fnancial
Instrument UNIT Unit rumber
remaining to
be settled.
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M/O Tag Field Name  Qualifier Option Format Codes Description

M :97A: Safekeeping SAFE :41c//35x Oe KB Gesities
Account account number athe

customer

M :16S:  End of Block 16¢c FIAC

End of Sequence C Financial Instrument/Account

Mandatory Sequence E Settlement Details

M :16R:  Start of Block 16¢ SETDET

M :22F:  Type of SETR :4lc/[8!c)/4lc CLAI Transaction resulting from
Settlement amarket claim.
Transaction CoLl Relates to a collateral

transaction from the point
of view ofthe collateral
taker or its agent.

CoLOo Relates to a collateral
transaction from the point
of view ofthe collateral
giver or its agent.

TRAD Type ofSettlement
Transaction Indicator

:‘4lc/ COEX!c AUTO Auto-collateralisation, in
case of an Intralay
Restriction on the eligible
ISIN

CORP Relates to a transaction
generated as a result of a
corporate action

@] :22F:  Settlement STCO :41c/[8c]/4lc NPAR Partial settlement is not
Transaction allowed.
Condition

PART Partial settlement is
allowed.

NOMC No market claim should be
automatically generated.

Indicator

TRAN Transaction resulting from
a transformation.
:4lc/ COEX!c PARQ Partial Settlement is
Allowed with Minimum
Quantity

PARC Partial Settlement is
Allowed with Minimum
Cash Value
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M/O Tag Field Name  Qualifier Format Codes Description
o :22F:  Securities SSBT :4lc/[8c)/4lc EEUR Earmarkindor autocoll.
Subbalance
Type Indicato EAR Other ermarking
Mandatory Repetitive Subsequence E1 Settlement Parties
M :16R:  Start of Block 16¢c SETPRT
M :95P: Place of PSET :4lc//4la2'a2!c[3!c] Place of settlement
Settlement (depository)
M :16S:  End of Block 16¢ SETPRT
M :16R:  Startof Block 16¢ SETPRT
M :95P:  Delivering DEAG :4lcl//4la2'a2!c[3!c] Deliveringparty that
Agent interacts with the place of
settlement
(M) :97A: Safekeeping SAFE 41c/I35x Counterparty
Account acc. number
M :16S:  End of Block 16¢ SETPRT
0] :16R:  Start of Block 16¢ SETPRT
0] :95a  Deliverer's DEI2 :4lc//4la2'a?!c[3!c] Party that interacts with
Intermediary the deliverer's intermediary
2 41¢/81c/34x 1
:4lc//4*35x
O :16S:  End of Block 16¢ SETPRT
0] :16R:  Start of Block 16¢ SETPRT
@] :95a  Deliverer's DEIl1 :4lcl//4la2'a2!c[3!c] Party that interacts with
Intermediary the deliveringagent
1 41c/81c/34x
:41c//4*35x
@] :16S:  End of Block 16¢ SETPRT
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M/O Tag Field Name  Qualifier Option Format Codes Description
0] :16R:  Start of Block 16¢c SETPRT
0] :95a  Deliverer's DECU P :4lc//4la2'a2!c[3!c] Partythat interacts with
Custodian the delivering agent unless
R -41c/81c/34x intermediaries exist
Q :4lc//4*35x
O :16S:  End of Block 16¢ SETPRT
0] :16R:  Start of Block 16¢ SETPRT
0] :95a  Seller SELL P :4lcl//4la2'a2!c[3!c] Partythat delivers the
financial instrument
R :41c/8!lc/34x
Q :4lc//4*35x
@] :16S:  End of Block 16¢c SETPRT
0] :16R:  Start of Block 16¢ SETPRT
0] :95P.  Receiving REAG :4lc//4la2'a2!c[3!c] Receiving party that
Agent interacts with the place of
settlement.
o :16S:  End of Block 16¢ SETPRT
@) :95a  Receiver's REI2 P :4lc//4la2'a?!c[3!c] Party that interacts with
Intermediary the receiver's intermediary
2 R 41¢/81c/34x 1
Q :41c//4*35x
o :16S:  End of Block 16¢ SETPRT
0] :16R:  Start of Block 16¢ SETPRT
@) :95a  Receiver's REI1 P :4lc//4la2'a2 Ic[3!c] Party that interacts with
Intermediary the receivingagent
1 R 41c/81c/34x
Q :41c//4*35x
@] :16S:  End of Block 16¢c SETPRT
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M/O Tag Field Name  Qualifier Option Format Codes Description

0] :16R:  Start of Block 16¢c SETPRT

0] :95a  Receiver's RECU P :4lc//4la2'a2!c[3!c] Party that interacts with

Custodian the receiving agent unless

R -41c/81c/34x intermediaries exist
Q :4lc//4*35x

O :16S:  End of Block 16¢ SETPRT

0] :16R:  Start of Block 16¢ SETPRT

0] :95a  Buyer BUYR P :4lcl//4la2'a2!c[3!c] Party that receives the

financial instrument

R :41c/8!lc/34x
Q :4lc//4*35x

M :16S:  End of Block 16¢c SETPRT

End of Subsequence E1 Settlement Parties
M :16S:  End of Block 16¢ SETDET

End of Sequence E Settlement Details

4.2.1.2 Explanation of the SWIFT Fields

Sequence Ad General Information

A :22F:- Partial Settlement Indicator

PAIN This indicator is sent with messages where only partial settlement of the instruction was possible.

PARC This indicator is sent with the last message to confirm that the last remaining part was settled.
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Optional Repetitive Subsequence Al Linkages

A :20C:- Reference
RELA This field contains the customer reference of the MT543 SWIFT message that was sent
MITI: Unique transaction reference of T2S
COMM Unique reference agreed between the two counterparties
POOL Referenceadentifying a group of messages.
PREV This field contains the message reference of the message which was previously sent
CORPReference assigned by the OeKB CSD to identify a relevant corporate action

PCTI This field contains the customer refereniféhe instructing party differs from the account owner palriy.
this case the field RELA contains "NONREkeptiontransaction type Physicahulticurrency instructions
transaction type Extern&SD

Mandatory Sequence B Trade Details

A :98C:- Effectve Settlement Date/Time

Date and timeof the effective settlement date.
A :35B:- Identificationof the Financial Instrument

This field only contains the ISIN. The security name is no longer specified.
A :22F:- Priority Indicator

PRIR The priority by which transaction (an instruction pair) is settled, is determined by the instruction with the
higher priority. For settlement instructions it is possible to choose from 2 priority kgl Priority (0003) and
Normal Priority (0004). Priority level 000 &Rrved) is reserved for CSDs and central banks. Priority level 0002
(Top Priority) is reserved for stock exchanges, MTFs, and CCPs.

A :70E:- Narrative

SPRO: In case of an instructioncreatémla ut o recei ve this field contains O0A

Mandatory Sequence C Financial Instrument/Account

A :36B:- Quantityof Financial Instrument Settled

ESTT The actual quantity of securities settled. In case of partial settlement the settled part is indicated. This field
is 0 forPFRCPFRDPFDCand PFDDOnNstructions

A :36B:- Quantity of Financial InstrumeRteviously Settled
PSTT In case of partial settlement the part that was already settled.
A :36B:- Quantity of Financial InstrumeRemaining to beettled

RSTTIn case of partial settlement the part that was yet settled.

5 The current time is provided, which also applies to confirmations in NTS (until miethigrg®ttiement date is already the datetbé next day!
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Mandatory Sequence E Settlement Details

A :22F:Type of Settlement Transaction
CLALl Used for an instruction resulting from a market claim.
COLLI Used for a collateral instruction (credit provider
COLO Used for a collateral instruction (credbnsumey.
TRAD Used for a standard settlement instruction
AUTQ Instruction was generated automatically in the course of-aatiateralsation.
CORPInstruction was generated automatically in the course of a corporate action
A :22F: Settlement Transtion Condition Indicator
NPAR Partial settlement of an instruction is not allowed.
PART Partial settlement of an instruction is allowed.
NOMC Optout indicator
This field is filled as received in the MT543 or MT530 SWIFT message
For details, please see thinctional Guide
A :22F:- Securities Sulbalance Type Indicator
SSBT For this qualifier the use of Data Source Scheme "RT" (:4!c/RT/4!c ) is compulsory.
For code EARNn the rule "1l<=n<=9", e. g. EAR1, EAR2, é. ,
This feld is filled as received in the MT540 SWIFT message.

Mandatory Repetitive Subsequence E1 Settlement Parties

A :95P:- DeliveringAgent

This field is used to identify the counterparty using the BIC. It is filled as received in the MT540 SWIFT message.
A :95a - Deliverer's Intermediary 2/Deliverer's Intermediary 1/Deliverer's Custddiaeller

These fields are filled as received in the MT540 SWIFT message.
A :95a - Receivinghgent Receiver's Intermediary 2/Receiver's Intermediary 1/Receiving Custbdaryer

These fields are filled as received in the MT540 SWIFT message

4.2.1.3 MT544 Examples

Transaction Type IntraCSD Settlement

Settlement confirmation for the MT540 example with customer reference "00001". Free of payment transfer of an AT
ISIN between two OeKB CSstmers.

A The instruction was submitted by the OeKB CSD customer with securities account number OCSD227200.
A The counterparty is the OeKB C&Btomer with BIC BRAUATWWXXX.

A The instruction was settlechche intended settlement date.
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:16R:GENL
:20C::SEME//CSDA000003

:23G:NEWM
:98C::PREP//20131030012743

:16R:LINK
:20C::RELA//00001

:16S:LINK
:16R:LINK

:20C::MITI//IT2SREFO001
:16S:LINK

:16S:GENL
:16R:TRADDET

:98A::TRAD//20131025
:98C::ESET//20131030012645

:98A::SETT//20131030
:35B:ISINATO00BSP0001

:16S:TRADDET
:16R:FIAC

:36B::ESTT//UNIT/100,
:97A::SAFE/OCSD227200

:16S:FIAC
:16R:SETDET

:22F::SETR//TRAD
:16R:SETPRTY

:95P::PSET/OCSIATWWXXX
:16S:SETPRTY

:16R:SETPRTY
:95P::DEAG//BKAUATWWXXX

:16S:SETPRTY
:16S:SETDET

Transaction Type IntraCSD Settlement with Earmarking

CSD GmbH

Settlement confirmation of a free of payment transfer of an AT ISIN between two OeKB CSD cubtentsstévered

position is flagged "earmarked".

A The instruction was submitted by the OeKB CSD custaitiersecurities account number OCSD227600

A The counterparty is the OeKB CSD customer with BIC BRAUATWWXXX.

:16R:GENL
:20C::SEME/CSDA0022

:23G:NEWM
:98C::PREP//20140701091010
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:16R:LINK
:20C::RELA//00002

:16S:LINK
:16R:LINK

:20C::MITI//T2SREf0O0002
:16S:LINK

:16S:GENL
:16R:TRADDET

:98A:: TRAD//20140630
:98C:ESET//20140701 090500

:98A::SHT//20140701
:35B:ISINATOO00A105W3

:16S:TRADDET
:16R:FIAC

:36B:ESTT//UNIT/1000 00,
:97A::SAFE/OCSD227600

:16S:FIAC
:16R:SETDET

:22F::SETR//TRAD
:22F::SSBT/RT/EEUR

:16R:SETPRTY
:95P::PSET/OCSIATWWXXX

:16S:SETPRTY
:16R:SETPRTY

:95P::DEAG/BKAUATWWXXX
:16S:SETPRTY

:16R:SETPRTY
:95Q::SELL//Generali Bank

:16S:SETPRTY
:16S:SETDET

MT544 created via Auto Receive

:16R:GENL
:20C::SEME//1029641107000

:23G:NEWM
:98C::PREP//20161114203733

:16R:LINK
:20C::RELA//EA0000000009B412

:16S:LINK
:16R:LINK

:20C::MITI//1611140147666113
:16S:LINK
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:16S:GENL
:16R:TRADDET

:98A::TRAD//20161114
:98C::ESET//20161115203327

:98A::SETT//20161114
:35B:ISIN AT0000818802

:70E::SPRO//Auto received
:16S:TRADDET

:16R:FIAC
:36B::ESTT//UNIT/1,

:97A::SAFE//OCSD081500
:16S:FIAC

:16R:SETDET
:22F::SETR//TRAD

:22F::STCO//NPAR
:16R:SETPRTY

:95P::PSET//OCSDATWWXXX
:16S:SETPRTY

:16R:SETPRTY
:95P::DEAG//BKAUATWWXXX

:97A::SAFE//OCSD222100
:16S:SETPRTY

'16R:SETPRTY
:95P::REAG//SLHYAT2SXXX

:97A::SAFE//OCSD081500
:16S:SETPRTY

:16S:SETDET

o
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4.2.2 MT54508 Receive Against Payment Confirmation

MT545 is the settlement confirmation for receipt instructions versus payment MT541 (RVP), for receipt with payment

(RWP) and for payments freere€eipt(PFRand for credits free of receipPFR(.

ExternalCSD Settlement and multicurrency settlemeninstructions: only RVP.

4.2.2.1 Content

M/O Tag Field Name  Qualifier Option Format Codes Description
Mandatory Sequence A General Information
M :16R  Start of Block 16¢c GENL
M :20C: Sender's SEME :41c//16x Reference assigned by the
Reference sender tounambiguously
identify the message
M :23G: Function of 4lc NEWM Newmessage
the Message
CANC Message requesting the
cancellation of a previousl
sent message.
M :98C. Preparation PREP :41¢//8In6!n Date and time at which
Date/Time messagewvas prepared.
@) :22F:  Partial PARS :4lc/[8c]/4!c PAIN Confirmation is for partial
Settlement settlement. Part of the
Indicator instruction remains
unsettled.
PARC Confirmation is for partial

settlement. No additional
settlement will take place.
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M/O Tag Field Name  Qualifier Option Format Codes Description
Optional Repetitive Subsequence Al Linkages
M :16R: Start of Block 16¢c LINK
M :20C: Reference RELA :41c//16x Related Message
Reference
MITI T2S Market Infrastructure
Transaction Identification
COMM Common Reference
POOL Pool Reference
PREV Reference of the linked
message which was
previously sent.
CORP Corporate Action
Reference
PCTI Processor Transaction
Identification
M :16S: End of Block 16¢c LINK
End of Subsequence Al Linkages
M :16S: Endof Block 16¢c GENL
End of Sequence A General Information
Mandatory Sequence B Trade Details
M :16R: Start of Block 16¢ TRADDE
(@] ‘98A: Trade TRAD A :41c//8!n Date at which the trade
Date/Time was executed.
C :41¢//8!n6!n Date andime at which the
trade was executed.
M :98C: Effective ESET :41¢//8!n6!n Dateandtime at which a
Settlement transaction effectively
Date/Time settled.
(@] :98A: Settlement SETT :41c//8!n Date at which the financial
Date instruments are to be

delivered or received.
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M/O Tag Field Name  Qualifier Format Codes Description
M :35B: Identification ISIN1lel2!c "ISIN" followed by <Blank:>
of the and ISIN Code
Financial
Instrument
0] :22F:  Priority PRIR 4lclldlc 0001 Priority set by CSbr
Indicator NCBs
0002 Top priority (can only be
assigned to trading
platforms (MTFs, stock
exchanges, etc.)
0003 Highpriority
0004 Normalpriority
@] :22F.  Trade TTCO 4lclldlc CCPN Trade was executed cum
Transaction bonus.
Condition
Indicator XCPN Trade was executed ex
coupon.
) :70E: Narrative SPRO :41c//10*35x Provides additional
settlement processing
information which cannot
be included within the
structured fields of the
message.
M :16S: End of Block 16¢c TRADDE
End of Sequence B Trade Details
Mandatory SequenceC Financial Instrument/Account
M :16R: Start of Block 16¢c FIAC
M :36B:  Quantity of ESTT :4lc//4'c/15d FAMT Faceamount
Financial
Instrument UNIT Unitnumber
Settled

0] :36B: Quantity of PSTT :41c//4lc/15d FAMT Faceamount
Financial
Instrument UNIT Unit rumber
Previously
Settled

0] :36B: Quantity of RSTT :41c//4lc/15d FAMT Faceamount
Fnancial
Instrument UNIT Unit rumber
remaining to
be settled.
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M/O Tag Field Name  Qualifier Option Format Codes Description
o :19A  Previously PSTT :41c//[N]3lal5d
Settled
Amount
o :19A Remaining RSTT :41c//[N]3lal5d
Settlement
Amount
M :97A: Safekeeping SAFE :41c//35x Oe KB Gesities
Account account number athe
customer
@] :97A:  Cash Accoun CASH :41c/I35 X Account in which cash is
maintained
M :16S:  End of Block 16¢c FIAC
End of Sequence C Financial Instrument/Account
Mandatory Sequence E Settlement Details
M :16R: Start of Block 16¢c SETDET
M :22F:  Type of SETR :4lc/[8!c]/4lc CLAI Transaction resulting from
Settlement a market claim.
Transaction COLl Relates to a collateral

transaction from the point
of view ofthe collateral
taker or its agent.

COoLO Relates to a collateral
transaction from the point
of view ofthe collateral
giver or its agent.

TRAD Type of Settlement
Transaction Indicator

:4lc/ COEX!c AUTO Auto-collateralisation, in
case of an Intralay
Restriction on the eligible
ISIN

CORP Relates to a transaction
generated as a result of a
corporate action

o :22F: Settlement STCO :4lc/[8c)/dlc NPAR Partial settlement is not
Transaction allowed.
Cor_1d|t|on PART Partial settlement is
Indicator

allowed.

NOMC No market claim should be
automatically generated.
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M/O Tag Field Name  Qualifier Option Format Codes Description

TRAN Transaction resulting from
a transformation.

:4lc/ COEX!c PARQ Partial Settlement is
Allowed with Minimum
Quantity

PARC Partial Settlement is
Allowed with Minimum

Cash Value

o :22F:  Securities SSBT :4lc/[8c]/4lc EEUR Earmarkindor autocoll.
Subbalance
Type EAR Other ermarking
Indicator

Mandatory Repetitive Subsequence E1 Settlement Parties

M :16R: Start of Block 16¢c SETPRT'

M :95P: Place of PSET 4lcl//4la2laz!c[3!c] Place of settlement
Settlement (depository)

M :16S: End of Block 16¢ SETPRT'

M :16R: Start of Block 16¢c SETPRT'

M :95P: Delivering DEAG 4lcl//4la2laz!c[3!c] Deliveringparty that
Agent interacts with the place of

settlement

(M) :97A: Safekeeping SAFE 4!c//35x Counterparty
Account acc. number

M :16S: End of Block 16¢ SETPRT'

0] :16R: Start of Block 16¢ SETPRT'

@] :95a  Deliverer's DEI2 P 4lc//4la2laz!c[3!c] Party that interacts with
Intermediary the deliverer's
2 R :41c/81c/34x intermediary 1

Q :41c//4*35x
@] :16S: End of Block 16¢c SETPRT
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Tag  Field Name  Qualifier Format Codes Description
:16R: Start of Block 16¢c SETPRT
:95a  Deliverer's DEI1 :4lc/ld4la2!a2!c[3!c] Party that interacts with
Intermediary the deliveringagent
1 :41c/81c/34x
:4lc//4*35x
:16S: End of Block 16¢ SETPRT'
:16R: Start ofBlock 16¢c SETPRT
:95a  Deliverer's DECU 4lcl//4la2laz!c[3!c] Partythat interacts with
Custodian the delivering agent unles:
-41c/81c/34x intermediaries exist
:41c//4*35x
:16S: End of Block 16¢c SETPRT
:16R: Startof Block 16¢c SETPRT
:95a  Seller SELL :4lcl//4la2laz!c[3!c] Partythat delivers the
financial instrument
:41c/8lc/34x
:41c//4*35x
:16S: End of Block 16¢c SETPRT
:16R: Start of Block 16¢c SETPRT
:95P. Receiving REAG 4lc//4la2laz!c[3!c] Receiving party that
Agent interacts with the place of
settlement.
:16S: End of Block 16¢c SETPRT
:95a  Receiver's REI2 :4lc//4la2!a2!c[3!c] Party that interacts with
Intermediary the receiver'dntermediary
2 :41¢/81c/34x 1
:41c/14*35x
:16S: End of Block 16¢c SETPRT'
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M/O Tag Field Name  Qualifier Format Codes Description
0] :16R: Start of Block 16¢c SETPRT
0] :95a  Receiver's REI1 :4lc/l4la2!a2 \c[3!c] Party that interacts with
Intermediary the receiving agent
1 :41c/81c/34x
:4lc//4*35x
O :16S: End of Block 16¢ SETPRT'
0] :16R: Start of Block 16¢c SETPRT'
0] :95a  Receiver's RECU 4lcl//4la2laz!c[3!c] Party that interacts with
Custodian the receiving agent unless
-41c/81c/34x intermediaries exist
:41c//4*35x
@] :16S: End of Block 16¢c SETPRT'
0] :16R: Start of Block 16¢c SETPRT'
0] :95a  Buyer BUYR :4lcl//4la2laz!c[3!c] Party that receives the
financial instrument
:41c/8lc/34x
:41c//4*35x
M :16S: End of Block 16¢ SETPRT'
End of Subsequence E1 Settlement Parties
Optional Repetitive Subsequence R Cash Parties
M :16R: Start of Block 16¢c CSHPRT
M :95P:  Party BENM :4lc//4la2!a2!c[3!c] BIC of Beneficiary of
Money
M :97A.  Account CASH 4lcl/34x Account in which cash is
maintained.
M :16S: End of Block 16¢c CSHPRT

End of SubsequenceE2 Cash Parties
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M/O Tag Field Name  Qualifier Format Codes Description
Mandatory Repetitive Subsequence E3 Amount
M :16R: Start of Block 16¢c AMT
M :19A: Settled ESTT :41c//[N]3'al5d ISOCurrency code
Amount followed by cash amount
M :16S: End of Block 16¢c AMT
@] :16R: Start of Block 16¢c AMT
0] :19A: OtherAmount OTHR :41c//[N]3'al5d ISGCurrency code
followed by amount of
penalty interest on arrears
M :16S:  End of Block 16¢c AMT
End of SubsequenceE3 Amount
M :16S: End of Block 16¢c SETDET

End of Sequence E Settlement Details

4.2.2.2 Explanation of the SWIFT Fields

Sequence Ad General Information

A :22F:- Partial Settlement Indicator

PAIN Thisindicator is sent with messages where only partial settlement of the instruction was possible.

PARC This indicator is sent with the last message to confirm that the last remaining part was settled.
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Optional Repetitive Subsequence Al Linkages

A :20C:- Refeence
RELA This field contains the customer reference of the MT543 SWIFT message that was sent.
MITI: Unique transaction reference of T2S
COMM Unique reference agreed between the two counterparties
POOL Reference identifying a group of messages.
PREVY This field contains the message reference of the message which was previously sent
CORPReference assigned by the OeKB CSD to identify a relevant corporate action

PCTI This field contains the customer refereniféhe instructing party differs from ¢haccount owner partyn
this case the field RELA contains "NONREkeptiontransaction type Physicahulticurrency instructions
transaction type Extern&SD

Mandatory Sequence B Trade Details

A :98C:- Effective Settlement Date/Time

Date and tim&of the effective settlement date.
A :35B:- Identificationof the Financial Instrument

This field only contains the ISIN. The security name is no longer specified.
A :22F:- Priority Indicator

PRIR The priority, by which a transaction (an instruction pasgtded, is determined by the instruction with the
higher priority. For settlement instructions it is possible to choose from 2 priority levels: High Priority (0003) and
Normal Priority (0004). Priority level 0001 (Reserved) is reserved for CSDs arad lcenigs. Priority level 0002

(Top Priority) is reserved for stock exchanges, MTFs, and CCPs.

Mandatory Sequence C Financial Instrument/Account

A :36B:- Quantityof Financial Instrument Settled
ESTT The actual quantity of securities settled. In case ofigiesettiement the settled part is indicated
A :36B:- Quantity of Financial InstrumeRteviously Settled
PSTT In case of partial settlement the part that was already settled.
A :36B:- Quantity of Financial InstrumeRemaining to beettled
RSTTIn caseof partial settlement the part that was not yet settled.
A :19A:- PrevioushSettled Amount

PSTT In case of partial settlement the cash amount that was already settled.

5 The current time is provided, which also applies to confirmatioN3 $ (until midnight)the settlement date is already the date oft he next day!
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A :19A:- Remainingettlement Amount

RSTTIn case of partial settlement the cash ambtirat was not yet settled.

Mandatory Sequence E Settlement Details

A :22F:Type of Settlement Transaction
CLAL Used for an instruction resulting from a market claim.
COLLI Used for a collaterahstruction(credit provider)
COLO Used for a collaterahstruction(credit consumer).
TRAD Used for a standard settlement instruction
AUTQ Instruction was generated automatically in the course of-aatiateralgation
CORPInstruction was generated automatically in the course of a corporate action
A :22F:Settlement Transaction Condition Indicator
NPAR Partial settlement of an instruction is not allowed.
PART Partial settlement of an instruction is allowed.
NOMC Optout indicator
This field is filled as received in the MT® MT530 SWIFT message
For details, please see tlainctional Guide
A :22F:- Securities Sulbalance Type Indicator
SSBT For this qualifier the use of Data Source Scheme "RT" (:4!c/RT/4!c ) is compulsory.
For code EARN the rule "1l<=n<=9", e. g. EAR1, EAR2, é. ,
This feld is filled as received in the MT541 SWIFT message.

Mandatory Repetitive Subsequence E1 Settlement Parties

A :95P:- DeliveringAgent

This field is used to identify the counterparty using the BIC. It is filled as received in the MT541 SWIFT message.
A :95a: - Deliverer's Intermediary 2/Deliverer's Intermediary 1/Deliverer's Custadi@eller

These fields are filled as received in the MT541 SWIFT message.
A :95a - ReceivingAgent Receiver's Intermediary 2/Receiver's Intermediary 1/Receiving Custbdiaryer

These fields are filled as received in the MT541 SWIFT message.

Optional Repetitive Subsequence E2 Cash Parties

This sequence is only filled if the settlement message is the result ctalldteralisation.

Mandatory Repetitive Subsequence E3 Amount

A :19A - Settled Amount
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Actual cash amount settled. This amount can differ from the instructed settlement arh®Ant$ETIrom
MT54]) due to any applicable matching tolerances or in case of a partial settlement.

RWP 8 Receivavith Payment: To debit the amatufrom the account, although normally this instruction would
credit the amount to the account, use a negative sign [N] in this field of the instruction (MT541).

PFRD:For a payment free oécieve(Sequence C :36B::ESTT =3 field is unsigned
PFRCFor acreditfree ofrecieve(Sequence C :36B::ESTT zH® fieldhas to be provided with a negative sign.
A :19A:- Other Amount

This field may contain default interest charged.

4.2.2.3 MT545 Examples

Transaction TypeCross-CSD Settlement

Settlement confirmation for the MT541 example with customer reference "00004". A OeKB CSD customer and a CBF
customer trade an AT ISIN versus paymBoth central securities depositories are counterparties within T2S.
A The instruction was submitted by tteKB CSD customer with securities account number OCSD224200.

A The counterparty is the CBF customer with BIC DEUTDEFFXXX. In this transaction Deutsche Bank acts on behalf of
its customer, Schnigge Wertpapierhandelsbank.

A The instruction was settled on theémided settlement date.

:16R:GENL
:20C::SEME//CSDA000005

:23G:NEWM
:98C::PREP//2013103020908

:16R:LINK
:20C::RELA//00004

:16S:LINK
:16R:LINK

:20C::MITI//T2SREF005
:16S:LINK

:16S:GENL
:16R:TRADDET

:98A::TRAD//20131025
:98C::ESET//2013103@20807

‘98A::SETT//20131030
:35B:ISIN ATO0O0BSP0004

:16S:TRADDET
:16R:FIAC

:36B::ESTT//UNIT/3000,
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:97A::SAFE/OCS224200

:16S:FIAC
:16R:SETDET

:22F::SETR//TRAD
:16R:SETPRTY

:95P::PSET//DAKVDEFFXXX
:16S:SETPRTY

:16R:SETPRTY
:95P::DEAG//IDEUTDEFFXXX

:16S:SETPRTY
:16R:SETPRTY

:95Q::SELL//Schnigge
:16S:SETPRTY

"16R:AMT
:19A::ESTT//EUR26023,10

:16S:AMT
:16S:SETDET

Transaction Typelntra-CSD Settlementwith Partial Settlement

CSD GmbH
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Second partial execution of MT541. The partial execution involvesuri30 A partial execution of 400 units already

exists, 600 units remain not settled.

:16R:GENL
:20C::SEME/ICSDA00003

:23G:NEWM
:98C::PREP//20140701101530

:22F::PARS//PAIN
:16R:LINK

:20C::RELA//00003
:16S:LINK

:16R:LINK
:20C::MITI//T2SREF003

:16S:LINK
:16S:GENL

:16R:TRADDET
:98A::TRAD//20140630

:98C::ESET//20140701101011
:98A::SETT//20140701

:35B:ISIN AT0000720008
:16S:TRADDET
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:16R:FIAC
:36B::ESTT//UNIT/1000,

:36B::PSTT//UNIT/400,
:36B::RSTT//UNIT/600,

"19A::PSTT//EUR2882,
:19A::RSTT//EUR4323,

:97A::SAFE/OCS227600
:16S:FIAC

:16R:SETDET
:22F::STCO//PART

:22F::SETR//TRAD
:16R:SETPRTY

:95P::PSET/OCSIATWWXXX
:16S:SETPRTY

'16R:SETPRTY
:95P::DEAG/GUTBATWW

:16S:SETPRTY
:16R:AMT

:19A::ESTT//EUR7205,
:16S:AMT

:16S:SETDET

Transaction TypePFRC

Settlement confirmationan OeKB CSD customer makes a payment to another OeKB CSD customer without receiving
securities.

:16R:GENL
:20C::SEME/[CSDA00004

:23G:NEWM
:98C::PREP//20140701112010

:16R:LINK
:20C::RELA//00004

:16S:LINK
:16R:LINK

:20C::MITI//T2SREF004
:16S:LINK

:16S:GENL
:16R: TRADDET

:98A::TRAD//20140630
:98C:ESET//20140701 110505

:98A::SETT//20140701
:35B:ISIN AT0000720008
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:16S:TRADDET
:16R:FIAC

:36B::ESTT//UNIT/O,
:97A::SAFE/OCSD227600

:16S:FIAC
:16R:SETDET

:22F::SETR//TRAD
:16R:SETPRTY

:95P::PSET/OCSIATWWXXX
:16S:SETPRTY

:16R:SETPRTY
:95P::DEAG/GUTBATWW

:16S:SETPRTY
(16R:AMT

:19A::ESTT//EUR2530,
:16S:AMT

:16S:SETDET

Transaction TypeRWP (Receive with Payment)

Settlement confirmationa OeKB CSD customer receives units and a cash antdagative sign for the amount.

:16R:GENL
:20C::SEME/ICSDA00005

:23G:NEWM
:98C::PREP//20140701085012

:16R:LINK
:20C::RELA//00005

:16S:LINK
"16R:LINK

:20C::MITI//T2SREF005
:16S:LINK

:16S:GENL
:16R: TRADDET

:98A::TRAD//20140630
:98C::ESH//20140701 083000

:35B:ISINATOTEAKHOLZ8
:16S:TRADDET

:16R:FIAC
:36B::ESTT//UNIT/5000,

:97A::SAFE/OCSR225200
:16S:FIAC

:16R:SETDET
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:22F::SETR//TRAD

:16R:SETPRTY
:95P::PSET/OCSIATWWXXX

'16S:SETPRTY
:16R:SETPRTY

:95P::DEAG/TUBDDEDD
:16S:SETPRTY

"16R:AMT
"19A::ESTT//NEUR4200,

:16S:AMT
:16S:SETDET

4.2.3 MT546 0 Deliver Free Confirmation

MT546 is the settlement confirmation for MT542 free of payment delivery instru¢iéiy.

4.2.3.1 Content

M/O Tag Field Name Qualifier Option Format Codes Description
Mandatory Sequence A General Information
M :16R  Start of Block 16¢c GENL
M :20C: Sender's SEME :41c//16x Reference assigned by
Reference the sender to
unambiguouslydentify
the message
M :23G:  Function of the 4lc NEWM  Newmessage
Message
CANC Message requesting the
cancellation of a
previously sent
message.
M :98C.  Preparation PREP :41c//8!In6!n Date and time at which
Date/Time message was prepared
o :22F: Partial PARS :4l1c/[8c)/dlc PAIN Confirmation is for
Settlement partial settlement. Part
Indicator of the instruction
remains unsettled.
PARC Confirmation is for

partial settlement. No
additional settlement
will take place.
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M/O Tag Field Name Qualifier Option Format Codes Description
Optional Repetitive Subsequence Al Linkages
M :16R: Start of Block 16¢c LINK
M :20C: Reference RELA :41c//16x Related Message
Reference
MITI T2S Market
Infrastructure
Transaction
Identification
COMM Common Reference
POOL PoolReference
PREV Reference of the linked
message which was
previously sent.
CORP Corporate Action
Reference
PCTI Processor Transaction
Identification
M :16S: End of Block 16¢c LINK
End of Subsequence Al Linkages
M :16S: End ofBlock 16¢c GENL
End of Sequence A General Information
Mandatory Sequence B Trade Details
M :16R: Start of Block 16¢ TRADDE
(@] :98A: Trade TRAD A :41c//8!n Date at which the trade
Date/Time was executed.
C :41¢//8!n6!n Date and timet which
the trade was executed
M :98C: Effective ESET :41¢//8!n6!n Dateandtime at which
Settlement a transaction effectively
Date/Time settled.
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M/O Tag Field Name Qualifier Option Format Codes Description

0] ‘98A: Settlement Date SETT :41c//8!n Date at which the
financial instruments
are to be delivered or
received.

M :35B: Identification of ISIN1lel2!c "ISIN" followed by

the Financial <Blank> and ISIN Code
Instrument
@] :22F: Priority Indicatol PRIR 4lclldlc 0001 Priority set by CSbr
NCBs
0002 Top priority (can only bt
assigned tdrading
platforms (MTFs, stock
exchanges, etc.)
0003 Highpriority
0004 Normalpriority
0] :22F: Trade TTCO 4lclldlc CCPN Trade was executed
Tran;gctlon XCPN cum bonus.
Condition Trade was executed ex
Indicator coupon.
O :70E: Narrative SPRO :41c//10*35x Provides additional
settlement processing
information which
cannot be included
within the structured
fields of the message.
M :16S: End of Block 16¢ TRADDE
End of Sequence B Trade Details
Mandatory Sequence Crinancial Instrument/Account
M :16R: Start of Block 16¢ FIAC
M :36B: Quantity of ESTT :41c//4'c/15d FAMT Faceamount
Financial
Instrument UNIT  Unit rumber
Settled

o :36B: Quantity of PSTT :4l1c//4lc/15d FAMT Faceamount
Financial
Instrument UNIT  Unit rumber
Previously
Settled
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M/O Tag Field Name Option  Format Codes Description
@) :36B: Quantity of :4lc/l4c/15d FAMT Faceamount
Fnancial
Instrument UNIT Unit rumber
remaining to be
settled.
M :97A: Safekeeping :41c//35x Oe KB Gesities
Account account number athe
customer
M :16S: End of Block 16¢c FIAC
End of Sequence C Financial Instrument/Account
Mandatory Sequence E Settlement Details
M :16R: Start of Block 16¢ SETDET
M :22F:  Type of :4lc/[8!c]/4lc CLAI Transaction resulting
Settlement from a market claim.
Transaction COLl Relates to a collateral
transactionfrom the
point of view othe
collateral taker or its
agent.

COLO Relates to a collateral
transactionfrom the
point of view othe
collateral giver or its
agent.

TRAD Type of Settlement
Transaction Indicator

ISSU Relates to the issuance
of a security such as ar
equity or a depository
receipt.

MKDW Relates to the decrease
of positions

:4lc/ COEX!c AUTO Autocollateralisation, in
case of an Intralay
Restriction on the
eligible ISIN

CORP Relates to a transactior

generated as a result o
a corporate action
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M/O Tag Field Name Qualifier Option Format Codes Description
@) :22F: Settlement STCO :4lc/[8c]/4lc NPAR Partialsettlement is not
Transaction allowed.
Condition i )
Indicator PART Partial settlement is
allowed.

NOMC No market claim should
be automatically
generated.

TRAN Transaction resulting
from a transformation.

:41c/ COEX!c PARQ Partial Settlement is
Allowed with Minimum
Quantity

PARC Partial Settlement is
Allowed with Minimum
Cash Value

0] :22F. Securities Sub  SSBT :4l1c/[8c)/4lc BLOn Blocking
balance Type
Indicator RE® Reservation
EEUR Earmarkindor autocoll.
EAR Other earmarking
Mandatory Repetitive Subsequence E1 Settlement Parties
M :16R: Start of Block 16¢ SETPRT
M :95P: Placeof PSET 4lcl//4la2laz!c[3!c] Place of settlement
Settlement (depository)
M :16S: End of Block 16¢ SETPRT
M :16R: Start of Block 16¢ SETPRT
M :95P: Receiving Agen REAG 4lc//4la2!az!c[3!c] Receiving party that
interacts with the place
of settlement
(M) :97A: Safekeeping SAFE 41c//35x Counterpart
Account securitiesacc. number
M :16S: End of Block 16¢c SETPRT
0] :16R: Start of Block 16¢c SETPRT
o ‘95a Receiver's REI2 P 4lc//4la2!a?!c[3!c] Party that interacts with

Intermediary 2

the receiver's
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M/O Tag Field Name Qualifier Option Format Codes Description
R :41c/8lc/34x
Q :4lc//4*35x
0] :16S: End of Block 16¢c SETPRT
O :16R: Start of Block 16¢ SETPRT
0] :95a Receiver's REI1 P :4lc/l4la2!a2 \c[3!c] Party that interacts with
Intermediary 1 the receiving agent
R :41c/8lc/34x
Q :41c//4*35x
@] :16S: End ofBlock 16¢c SETPRT
O :16R: Start of Block 16¢c SETPRT
@] :95a Receiver's RECU P :4lc/ldla2!a2!c[3!c] Party that interacts with
Custodian the receiving agent
R -41c/81c/34x unless intermediaries
exist
Q :41c//4*35x
0] :16S: Endof Block 16¢ SETPRT
o :16R: Start of Block 16¢c SETPRT
@) :95a  Buyer BUYR P :4lc//dla2!a2!c[3!c] Party that receives the
financial instrument
R :41c/8!c/34x
Q :41c//4*35x
0] :16S: End of Block 16¢ SETPRT
o :16R: Startof Block 16¢c SETPRT
O :95P.  Delivering Agen DEAG 4Alc//4la2!a?!c[3!c] SETPRT Delivering party that
interacts with the place
of settlement.
0] :16S: End of Block 16¢ SETPRT
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M/O Tag Field Name Qualifier Option Format Codes Description
0] :16R: Start of Block 16¢c SETPRT
0] :95a Deliverer's DEI2 P :4lc/l4la2!a2!c[3!c] Party that interacts with
Intermediary 2 the deliverer's
R 41¢/81c/34x intermediary 1
Q :4lc//4*35x
O :16S: End of Block 16¢ SETPRT
0] :16R: Start of Block 16¢c SETPRT
0] :95a  Deliverer's DEIl1 P 4lcl//4la2laz!c[3!c] Party that interacts with
Intermediary 1 the deliveringagent
R :41c/8lc/34x
Q :41c//4*35x
@] :16S: End of Block 16¢c SETPRT
0] :16R: Start of Block 16¢c SETPRT
0] :95a  Deliverer's DECU P 4lcl//4la2laz!c[3!c] Partythat interacts with
Custodian the delivering agent
R -41c/81c/34x unless intermediaries
exist
Q :41c//4*35x
0] :16S: End of Block 16¢ SETPRT
@] :16R: Start of Block 16¢c SETPRT
@] :95a  Seller SELL P 4lc//4la2!az!c[3!c] Partythat delivers the
financial instrument
R :41c/8lc/34x
Q :41c//4*35x
M :16S: End of Block 16¢c SETPRT

End of Subsequence E1 Settlement Parties
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M/O Tag Field Name Qualifier Option Format Codes Description

M :16S:  End of Block 16¢c SETDET

End of Sequence ESettlement Details

4.2.3.2 Explanation of the SWIFT Fields

Sequence Ad General Information

A :22F:- Partial Settlement Indicator
PAIN This indicator is sent with messages where only partial settlement of the instruction was possible.

PARC This indicator is semntith the last message to confirm that the last remaining part was settled.

Optional Repetitive Subsequence Al Linkages

A :20C:- Reference
RELA This field contains the customer reference of the MT543 SWIFT message that was sent.
MITI Unique transaction ference of T2S
COMM Unique reference agreed between the two counterparties
POOL Reference identifying a group of messages.
PREV This field contains the message reference of the message which was previously sent
CORPReference assigned by the Oe®8D to identify a relevant corporate action

PCTI This field contains the customer referenifghe instructing party differs from the account owner party.
this case the field RELA contains "NONREX¢eptiontransaction type Physicahulticurrencyinstructions
transaction type Extern&@SD

Mandatory Sequence B Trade Details

A :98C:- Effective Settlement Date/Time
Date and timéof the effective settlement date.
A :35B:- Identificationof the Financial Instrument

This field only contains the ISIFhe security name is no longer specified.

" The current time is provided, which also applies to confirmations in NTS (until migthigtg®ttiement date is already the date oft he next day!
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A :22F:- Priority Indicator

PRIR The priority, by which a transaction (an instruction pair) is settled, is determined by the instruction with the
higher priority. For settlement instructions it is possible to cledosm 2 priority levels: High Priority (0003) and
Normal Priority (0004). Priority level 0001 (Reserved) is reserved for CSDs and central banks. Priority level 0002
(Top Priority) is reserved for stock exchanges, MTFs, and CCPs.

Mandatory Sequence C Finaaial Instrument/Account

A :36B:- Quantityof Financial Instrument Settled

ESTT The actual quantity of securities settled. In case of partial settlement the settled part is indicated
A :36B:- Quantity of Financial InstrumeRteviously Settled

PSTT In caseof partial settlement the part that was already settled.
A :36B:- Quantity of Financial InstrumeRemaining to beettled

RSTTIn case of partial settlement the part that was not yet settled.

Mandatory Sequence E Settlement Details

A :22F:Type ofSettlement Transaction
CLAL Used for an instruction resulting from a market claim.
COLI Used for a collaterahstruction(credit provider)
COLO Used for a collateral instructiqieredit consumer).
TRAD Used for a standard settlement instruction
AUTQ Instruction was generated automatically in the course of-aatiateralgation
CORPInstruction was generated automatically in the course of a corporate action
A :22F: Settlement Transaction Condition Indicator
NPAR Partial settlement of an instructids not allowed.
PART Partial settlement of an instruction is allowed.
NOMC Optout indicator
This field is filled as received in the MZ54 MT530 SWIFT message
For details, please see thinctional Guide
A :22F:- Securities Sulbalance Typéndicator
SSBT For this qualifier the use of Data Source Scheme "RT" (:4!c/RT/4!c ) is compulsory.
For codes BLON, RESn and EARNn the rule "1l<=n<=9",
This field is filled as received in the MT542 SWIFT message.

Mandatory Repetitive Subsequence E1 Settlement Parties

A :95P:- ReceivindAgent
This field is used to identify the counterparty using the BIC. It is filled as received in the MT542 SWIFT message.
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A :95a - Receiver's Intermediary 2/Receiver's Intermediary 1/Receiving@lian/ Buyer
These fields are filled as received in the MT542 SWIFT message.
A :95a - Delivering Agent/Deliverer's Intermediary 2/Deliverer's Intermediary 1/Deliverer's Custodian/ Seller

These fields are filled as received in the MT542 SWIFT message.
4.2.3.3 MT546 Examples

Transaction Type IntraCSD without Partial Settlement

Settlement confirmation of a free of payment delivery of units from OeKB CSD customer OCSD227600 to an OeKB CSD
customer.

:16R:GENL
:20C::SEME/D0111

:23G:NEWM
:98C::PREP//2014070105102

:16R:LINK
:20C::RELA//00011

:16S:LINK
:16R:LINK

:20C::MITI//T2SREF0033
:16S:LINK

:16S:GENL
:16R: TRADDET

:98A::TRAD//20140630
:98C:ESET//20140701 050500

:98A::SETT//20140701
:35B:ISIN AT0000720008

:16S:TRADDET
:16R:FIAC

:36B:ESTI//UNIT/1000,
:97A::SAFE/OCSD227600

:16S:FIAC
:16R:SETDET

:22F::SETR//TRAD
:22F::STCO//NPAR

:16R:SETPRTY
:95P::PSET/OCSIATWWXXX

:16S:SETPRTY
:16R:SETPRTY

:95P::REAG//DEUTDEFFXXX
:16S:SETPRTY

:16R:SETPRTY
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:95P::BUYR//MGTCBEBEXXX

:16S:SETPRTY
:16S:SETDET

Transaction Type CrossCSD Settlement

Settlement confirmation of a free of payment delivery from OeKB CSD customer OCSD227600 to a Clearstream
customer.Settlement date 01.07.2014, settled on 03.07.2014.

:16R:GENL
:20C::SEME/000222

:23G:NEWM
:98C::PREP//20140703113000

:16R:LINK
:20C::RELA//00022

:16S:LINK
:16R:LINK

:20C:MITI//T2SREF0044
:16S:LINK

:16S:GENL
:16R:TRADDET

:98A::TRAD//20140630
:98C::ESET//20140703112502

98A::SETT//20140701
:35B:ISINXS0212688013

:16S: TRADDET
:16R:FIAC

:36B:ESTT/ FAMTL1 0000,
:97A::SAFE/OCSD227600

:16S:FIAC
:16R:SETDET

:22F::SETR//TRAD
:16R:SETPRTY

:95P::PSET//DAKVDEFEKXX
:16S:SETPRTY

:16R:SETPRTY
:95P::REAG//DEUTDEFFXXX

:16S:SETPRTY
:16R:SETPRTY

:95Q::BUYR//Deutsche Bank Muenchen
:16S:SETPRTY

:16S:SETDET
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4.2.4 MT547 98 Deliver Against Payment Confirmation

MT547 is the settlement confirmation for delivery instructions versus payment (DVP), for delivery with payment (DWP)

for payments free of deliveriPFDD) and for credits free of deliverPFDG.

ExternalCSD Settlement and multicurrency settlement instructions: only DVP.

4.2.4.1 Content

o

CSD GmbH

M/O Tag  Field Name Qualifier Option Format Codes Description
Mandatory Sequence A General Information
M :16R  Start of Block 16¢c GENL
M :20C: Sender's SEME :41c//16x Reference assigned by
Reference the sender to
unambiguously identify
the message
M :23G: Function of the 4lc NEWM Newmessage
Message
CANC Message requesting the
cancellation of a
previouslysent message.
M :98C.  Preparation PREP :41c//8!In6!n Date and time at which
Date/Time message was prepared.
@] :22F:  Partial PARS :4lc/[8c]/4lc PAIN Confirmation is for partial
Settlement settlement. Part of the
Indicator instruction remains
unsettled.
PARC Confirmation is for partial

settlement. No additional
settlement will take
place.
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M/O Tag

Field Name Qualifier Option Format

Codes

Description

Optional Repetitive Subsequence Al Linkages

M :16R: Start of Block 16¢c LINK
M :20C: Reference RELA :41c//16x Related Message
Reference
MITI T2S Market Infrastructure
Transaction ldentification
COMM Common Reference
POOL Pool Reference
PREV Reference of the linked
message which was
previously sent.
CORP Corporate Action
Reference
PCTI ProcessoiTransaction
Identification
M :16S: End of Block 16¢c LINK
End of Subsequence Al Linkages
M :16S: End of Block 16¢ GENL
End of Sequence A General Information
Mandatory Sequence B Trade Details
M :16R: Start of Block 16¢ TRADDE
M ‘98A:  Trade TRAD A :41c//8!n Date at which the trade
Date/Time was executed.
C :41¢//8!n6!n Date and time at which
the trade was executed.
M :98C: Effective ESET :41¢//8!n6!n Dateandtime at which a
Settlement transaction effectively
Date/Time settled.
(@] :98A: Settlement Date SETT :41c//8!n Date at which the
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M/O Tag  Field Name Qualifier Format Codes Description

M :35B: Identification of ISIN1lel2!c "ISIN" followed by

the Financial <Blank> and ISIN Code
Instrument
0] :22F: Prioritylndicator PRIR 4lclldlc 0001 Priority set by CSbr
NCBs
0002 Top priority (can only be
assigned to trading
platforms (MTFs, stock
exchanges, etc.)
0003 Highpriority
0004 Normalpriority
@] :22F: Trade TTCO 4lclldlc CCPN Trade was executed cum
Transaction bonus.
Condition
Indicator XCPN Trade was executed ex
coupon.
0] :70E: Narrative SPRO :41¢c//10*35x Provides additional
settlement processing
information which cannot
be included within the
structured fields ofhe
message.
M :16S: End of Block 16¢c TRADDE
End of Sequence B Trade Details
Mandatory Sequence C Financial Instrument/Account
M :16R: Start of Block 16¢c FIAC
M :36B: Quantity of ESTT :4lc//4lc/15d FAMT Faceamount
Financial
Instrument UNIT Unit rumber
Settled

O :36B: Quantity of PSTT :4lc//4'c/15d FAMT Faceamount
Financial
Instrument UNIT Unit rumber
Previously
Settled

0] :36B: Quantity of RSTT :41c//4lc/15d FAMT Faceamount
Fnancial
Instrument UNIT Unit rumber
remaining to be
settled.
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M/O Tag  Field Name Qualifier Format Codes Description
o :19A  Previously PSTT :41c//[N]3lal5d
Settled Amount
0] :19A° Remaining RSTT :41c//[N]3'al5d
Settlement
Amount
M :97A: Safekeeping SAFE :41c//35x Oe KB Gesitles
Account account number athe
customer
0] :97A:  Cash Account  CASH :41c/I35 x Account in which cash is
maintained
M :16S: End of Block 16¢c FIAC
End of Sequence C Financial Instrument/Account
Mandatory Sequence E Settlement Details
M :16R: Start of Block 16¢c SETDET
M :22F: Typeof SETR :4lc/[8!c]/4!c CLAI Transaction resulting
Settlement from a market claim.
Transaction CoLl Relates to a collateral
transactionfrom the
point of view othe
collateral taker or its
agent.

COoLO Relates to a collateral
transactionfrom the
point of view othe
collateral giver or its
agent.

TRAD Type of Settlement
Transaction Indicator

:41c/ COEX!c AUTO Autocollateralisation, in
case of an Intralay
Restriction on the eligible
ISIN

CORP Relates to a transaction
generated as a result of
corporate action

o :22F: Settlement STCO :4l1c/[8c]/dlc NPAR Partial settlement is not
Transaction allowed.
Condmon PART Partial settlement is
Indicator

134

allowed.



CSD GmbH

M/O Tag  Field Name Qualifier Option Format Codes Description
NOMC No market claim should
be automatically
generated.
TRAN Transaction resulting
from a transformation.
:4lc/ COEX!c PARQ Partial Settlement is
Allowed with Minimum
Quantity
PARC Partial Settlement is
Allowed with Minimum
Cash Value
0] :22F: Securities Sub  SSBT :4l1c/[8c]/4lc BLOn Blocking
balanceType
Indicator RE® Reservation
EEUR Earmarkindor autocoll.
EAR Other earmarking
Mandatory Repetitive Subsequence E1 Settlement Parties
M :16R: Start of Block 16¢c SETPRT'
M :95P: Place of PSET 4lc//4la2!az!c[3!c] Place of settlement
Settlement (depository)

M :16S: End of Block 16¢ SETPRT

M :16R: Start of Block 16¢ SETPRT'

M :95P: Receiving Agen REAG 4lc//4la2laz!c[3!c] Receiving party that
interacts with the place
of settlement

(M) :97A: Safekeeping SAFE 4!c//35x Counterpart

Account acc. number

M :16S: End of Block 16¢ SETPRT

0] :16R: Start of Block 16¢ SETPRT'

o :95a  Receiver's REI2 P :4lc/l4'a2!a2!c[3!c] Partythat interacts with

Intermediary 2 the receiver's
R :41c/81c/34x intermediary 1
Q :41¢//4*35x
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M/O Tag  Field Name Qualifier Option Format Codes Description
0] :16S:  End of Block 16¢c SETPRT
O :16R: Start of Block 16¢ SETPRT
O :95a  Receiver's REI1 P :4lc/l4la2la2 Ic[3!c] Party thatinteracts with
Intermediary 1 the receiving agent
R :41c/8!c/34x
Q :4lc//4*35x
0] :16S: End of Block 16¢c SETPRT'
O :16R: Start of Block 16¢c SETPRT
@) :95a Receiver's RECU P :4lc//dla2!a2!c[3!c] Party that interacts with
Custodian the receiving agent
R -41c/81c/34x unless intermediaries
exist
Q :41c//4*35x
0] :16S: End of Block 16¢c SETPRT'
O :16R: Start of Block 16¢c SETPRT
@) :95a  Buyer BUYR P :4lc//4la2!a2!c[3!c] Party that receives the
financialinstrument
R :41c/8!c/34x
Q :41c//4*35x
O :16S: End of Block 16¢ SETPRT
o :16R: Start of Block 16¢c SETPRT
O :95P: Delivering Agen DEAG :4lc//Ala2!a?!c[3!c] SETPRT' Delivering party that
interacts with theplace
of settlement.
0] :16S: End of Block 16¢ SETPRT'
@] :16R: Start of Block 16¢c SETPRT
0] :95a  Deliverer's DEI2 P :4lc/l4la2!a2!c[3!c] Party that interacts with

Intermediary 2

the deliverer's
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M/O Tag  Field Name Qualifier Option Format Codes Description
R :41c/8lc/34x
Q :4lc//4*35x

0] :16S:  End of Block 16¢c SETPRT

O :16R: Start of Block 16¢ SETPRT

0] :95a  Deliverer's DEI1 P :4lc/l4la2!a2!c[3!c] Party that interacts with

Intermediary 1 the deliveringagent

R :41c/8lc/34x
Q :41c//4*35x

@] :16S: End ofBlock 16¢c SETPRT'

O :16R: Start of Block 16¢c SETPRT

@] :95a  Deliverer's DECU P :4lc//dla2!a2!c[3!c] Partythat interacts with

Custodian the delivering agent
R -41c/81c/34x unless intermediaries
exist

Q :41c//4*35x

0] :16S: End of Block 16¢ SETPRT'

o :16R: Start of Block 16¢c SETPRT

@) :95a  Seller SELL P :4lc//4la2!a2!c[3!c] Partythat delivers the

financial instrument

R :41c/8!c/34x
Q :41c//4*35x

M :16S: End of Block 16¢ SETPRT'

End of Subsequence E1 Settlement Parties
Optional Repetitive Subsequence B Cash Parties
M :16R: Start of Block 16¢ CSHPRT
M :95P: Party DEBT :4lc/l4la2!a2!c[3!c] BIC ofdebtor
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M/O Tag  Field Name Qualifier Option Format Codes Description

M :97A:  Account CASH :41c//34x Account in which cash is
maintained.

M :16S: End of Block 16¢c CSHPRT

End of SubsequenceE2 Cash Parties

Mandatory Repetitive Subsequence E3 Amount

M :16R: Start of Block 16¢c AMT

M :19A:  Settled Amount ESTT :41c//[N]3'al5d ISOCurrency code
followed by cash amount

M :16S: End of Block 16¢c AMT

O :16R: Start of Block 16¢c AMT

0] :19A:  OtherAmount OTHR :41c//[N]3'al5d ISOCurrency code
followed by amount of
penalty interest on
arrears

M :16S: End of Block 16¢c AMT

End of SubsequenceE3 Amount

M :16S: End of Block 16¢c SETDET

End of Sequence E Settlement Details

4.2.4.2 Explanation of the SWIFT Fields

Sequence Ad General Information

A :22F:- Partial Settlement Indicator
PAIN This indicator is sent with messages where only partial settlement ofstraction was possible.

PARC This indicator is sent with the last message to confirm that the last remaining part was settled.
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Optional Repetitive Subsequence Al Linkages

A :20C:- Reference
RELA This field contains the customer reference of the MTB3ABFF message that was sent
MITI: Unique transaction reference of T2S
COMM Unique reference agreed between the two counterparties
POOL Reference identifying a group of messages.
PREVY This field contains the message reference of the message whichrexasysly sent
CORPReference assigned by the OeKB CSD to identify a relevant corporate action

PCTI This field contains the customer refereniféhe instructing party differs from the account owner pariy.
this case the field RELA contaldONREFEXxceptiontransaction type Physicahulticurrency instructions
transaction type Extern&SD

Mandatory Sequence B Trade Details

A :98C:- Effective Settlement Date/Time

Date and tim&of the effective settlement date.
A :35B:- Identificationof the Financial Instrument

This field only contains the ISIN. The security name is no longer specified.
A :22F:- Priority Indicator

PRIR The priority, by which a transaction (an instruction pair) is settled, is determined by the instruction with the
higher priority. For settlement instructions it is possible to choose from 2 priority levels: High Priority (0003) and
Normal Priority (0004). Priority level 0001 (Reserved) is reserved for CSDs and central banks. Priority level 0002
(Top Priority) is reservddr stock exchanges, MTFs, and CCPs.

Mandatory Sequence C Financial Instrument/Account

A :36B:- Quantityof Financial Instrument Settled
ESTT The actual quantity of securities settled. In case of partial settlement the settled part is indicated.
A :36B:- Quantity of Financial InstrumeRteviously Settled
PSTT In case of partial settlement the part that was already settled.
A :36B:- Quantity of Financial InstrumeRemaining to beettled
RSTTIn case of partial settlement the part that was not settled.
A :19A:- PrevioushSettled Amount

PSTT In case of partial settlement the cash amount that was already settled.

8 The current time is praded, which also applies to confirmations in NTS (until midrititg)settiement date is already the date oft he next day!
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A :19A:- Remainingettlement Amount

RSTTIn case of partial settlement the cash amount that was not yet settled.

Mandatory Sequence ESettlement Details

A :22F:Type of Settlement Transaction
CLAL Used for an instruction resulting from a market claim.
COLLI Used for a collaterahstruction(credit provider)
COLO Used for a collateral instructiqieredit consumer).
TRAD Used for sstandard settlement instruction
AUTQ Instruction was generated automatically in the course of-aatiateralsation.
CORPInstruction was generated automatically in the course of a corporate action
A :22F: Settlement Transaction Condition Indicator
NPAR Partial settlement of an instruction is not allowed.
PART Partial settlement of an instruction is allowed.
NOMC Optout indicator
This field is filled as received in the MT543 or MT530 SWIFT message
For details, please see tlainctional Guide
A :22F:- Securities Sulbalance Type Indicator
SSBT For this qualifier the use of Data Source Scheme "RT" (:4!c/RT/4!c ) is compulsory.
For codes BLON, RESn and EARNn the rule "1<=n<=9",
This field is filled as received in tM'543 SWIFT message.

Mandatory Repetitive Subsequence E1 Settlement Parties

A :95P:- ReceivinghAgent
This field is used to identify the counterparty using the BIC. It is filled as received in the MT543 SWIFT message.
A :95a - Receiver's Intermediary 2/Receivs Intermediary 1/Receiving CustodiaBuyer

These fields are filled as received in the MT543 SWIFT message. Any securities accounts included in the MT543
are not copied to the MT547.

A :95a - Delivering AgentDeliverer's Intermediary 2/Deliverer's Inteemiary 1/Deliverer's CustodidnSeller

These fields are filled as received in the MT543 SWIFT message. Any securities accounts included in the MT543
are not copied to the MT547.

Optional Repetitive Subsequence E2 Cash Parties

This sequence is only filléfthe settlement message is the result of actulateralisation.
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Mandatory Repetitive Subsequence E3 Amount

A :19A:- Settled Amount

Actual cash amount settled. This amount can differ from the instructed settlement arh®Ant$ETIrom
MT543 due to anyapplicable matching tolerances or in case of a partial settlement.

DWP4 Delivery with Payment: To debit the amount from the account, although normally this instruction would
credit the amount to the account, use a negative sign [N] in this field afistreigtion (MT543).

PFDD For a payment without delivery (Sequence C :36B::ESTT = 0) this fieddoegsrovidedvith a negative
sign

PFDCredit: For a payment without delivery (Sequence C :36B::ESTT = 0) this fieddoegsrovided unsigned
A :19A:- Other Amount

This field may contain default interest charged. Both, debits (in this case a negative amount must be specified) or
credits are taken into consideration.

4.2.4.3 MT547 Examples

Transaction Type IntraCSD Settlement

Settlement confirmation for the NZ3 example with customer reference "100000". Two OeKB CSD customers trade
an AT ISIN versus payment.

A The instruction was submitted by the OeKB CSD customer with securities account number OCSD236500.

A The counterparty is the OeKB CSD customer with BIC SOM@GXXX.

A The instruction was settled on the intended settlement date.

:16R:GENL
:20C::SEME//CSDA000001

:23G:NEWM
:98C::PREP//2013103011543

:16R:LINK
:20C::RELA//100000

:16S:LINK
:16R:LINK

:20C::MITI//[T2SREF12345
:16S:LINK

:16S:GENL
:16R: TRADDET

:98A::TRAD//20131025
:98C::ESET//2013103011450

‘98A::SETT//20131030
:35B:ISIN ATO00BSP0000

:16S:TRADDET
:16R:FIAC
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:36B::ESTT//UNIT/200,
:97A::SAFE/OCS236500

:16S:FIAC
:16R:SETDET

:22F::SETR//TRAD
:16R:SETPRTY

:95P::PSET/OCSIATWWXXX
:16S:SETPRTY

:16R:SETPRTY
:95P::REAG//ISCHOATWWXXX

:16S:SETPRTY
:16R:AMT

:19A::ESTT//EUR2999,10
:16S:AMT

:16S:SETDET

Transaction Type IntraCSD Settlement

Settlement confirmation for the MT543 example with customer reference EB00387621. Two Oet{BtGRPrs
trade an AT ISIN versus payment.

A The instruction was submitted by the OeKB CSD customer with securities account number OCSD227300.
A The counterparty is the OeKB CSD customer with BIC OCSDATWWXXX.

A Because partial settlement is allowed and the laée positions only permitted the settlement of a part of the
instruction, the instruction is settled in part. The remaining partial amount is then settled in a second settlement
attempt.

A The positions of subalance RES1 was used for delivery.

MT547 forthe partial amount settled first:

:16R:GENL
:20C::SEME//CSDA000007

:23G:NEWM
:98C::PREP//20140809140745

:22F::PARS//PAIN
:16R:LINK

:20C::RELA//EB00387621
:16S:LINK

:16R:LINK
:20C::MITI//T1587

:16S:LINK
:16S:GENL

:16R: TRADDET
:98A::TRAD//20140804
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:98C::ESET//20140809140720
:98A::SETT//20140809

:35B:ISIN AT0O000743059
:22F::PRIR//0003

:70E::SPRO//Additional text line 1

Additional text line 2

:16S:TRADDET
:16R:FIAC

:36B::ESTT//UNIT/400,
:36B::RSTT//UNIT/600,

:19A::RSTT//EUR28800,
:97A::SAFE/227300

:97A::CASH//123456
:16S:FIAC

:16R:SETDET
:22F::SETR//TRAD

:22F::STCO//PART
:22F::SSBT/RT/RES1

:16R:SETPRTY
:95P::PSET/OCSIATWWXXX

:16S:SETPRTY
:16R:SETPRTY

:95P::REAG//BAWAATWWXXX
:16S:SETPRTY

:16R:SETPRTY
:95R::REI2/BANKB/BANK C

:16S:SETPRTY
:16R:SETPRTY

:95R::REI1/BA/BANK B
:16S:SETPRTY

:16R:SETPRTY
:95R::RECU/AA/BANK A

:16S:SETPRTY
:16R:SETPRTY

:95Q::BUYR//BANK D
:16S:SETPRTY

:16R:SETPRTY
:95R::DEI2/BANKX/BANK Y

:16S:SETPRTY
:16R:SETPRTY

:95R::DEI1/XA/BANK X
:16S:SETPRTY

:16R:SETPRTY
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:95R::DECU/WA/BANK W

:16S:SETPRTY
:16R:SETPRTY

:95Q::SELL//BANK Z
:16S:SETPRTY

' 16R:AMT
:19A:ESTT//EUR19200,

116S:AMT
:16S:SETDET

MT547 for the partial amount settled in the secardtlement attempt:

:16R:GENL
:20C::SEME//CSDA000008

:23G:NEWM
:98C::PREP//20140809153525

:22F::PARS//IPARC
:16R:LINK

:20C::RELA//EB00387621
:16S:LINK

:16R:LINK
:20C::MITI//T1587

:16S:LINK
:16S:GENL

:16R: TRADDET
:98A::TRAD//20140804

:98C::ESET//20140809153456
:98A::SETT//20140809

:35B:ISIN AT0000743059
:22F::PRIR//0003

:70E::SPRO//Additional text line 1
Additional text line 2

:16S:TRADDET
:16R:FIAC

:36B::ESTT//UNIT/600,
:36B::PSTT//UNIT/400,

:19A::PSTT//EUR19200,
:97A::SAFE//227300

:97A::CASH//123456
:16S:FIAC

:16R:SETDET
:22F::SETR//TRAD

:22F::STCO//IPART
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:22F::SSBT/RT/RES1

:16R:SETPRTY
:95P::PSET/OCSIATWWXXX

'16S:SETPRTY
:16R:SETPRTY

:95P::REAG//BAWAATWWXXX
:16S:SETPRTY

:16R:SETPRTY
:95R::REI2/BANKB/BANK C

:16S:SETPRTY
:16R:SETPRTY

:95R::REI1/BA/BANK B
:16S:SETPRTY

:16R:SETPRTY
:95R::RECU/AA/BANK A

:16S:SETPRTY
:16R:SETPRTY

:95Q::BUYR//BANK D
:16S:SETPRTY

'16R:SETPRTY
:95R::DEI2/BANKX/BANK Y

:16S:SETPRTY
:16R:SETPRTY

:95R::DEI1/XA/BANK X
:16S:SETPRTY

:16R:SETPRTY
:95R::DECU/WA/BANK W

:16S:SETPRTY
:16R:SETPRTY

:95Q::SELL//BANK Z
:16S:SETPRTY

:16R:AMT
:19A::ESTT//EUR28800,

:16S:AMT
:16S:SETDET

4.3 Settlement Status and Processing Adviced MT548

A Status message fa settlement instruction
A Status message for a modification instruction

A Status message for a cancellation order
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A Status message for a settlement restriction

A Information about autoollateralisation

The status message contains no details on the underlystguction.

4.3.1 MT548- Status Messages for Settlement Instructions

MT548 is used for responses to settlement instructions.

4.3.1.1 Content

M/O Tag Field Name Qualifier Option Format Codes

Description

Mandatory Sequence A General Information

M :16R  Start of Block 16¢c GENL

M :20C: Sender's SEME :41c//16x Sender’'s Message
Reference Reference

M :23G: Function of the 4lc INST Message reporting on an
Message instruction status.

M :98C: Preparation PREP :41c//8!In6!n Dateandtime at which
Date/Time message was prepared.
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M/O Tag Field Name Qualifier Option Format Codes Description
Mandatory Repetitive Subsequence Al Linkages
M :16R: Start of Block 16¢c LINK
M :20C: Reference RELA :41c//16x Reference of the linked
message which was
previously received.
PREV Reference of the linked
messagewhich was
previously sent.
MITI T2S Market Infrastructure
Transaction Identification
CORP Corporate Action Event IL
bei Market Claims
COMM Unique reference agreed
upon by the two trade
counterparties to identify
the trade.
PCTI Processor Transaction
Identification
M :16S:  End of Block 16¢c LINK

End of Subsequence Al Linkages
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M/O Tag Field Name Qualifier Option Format Codes Description
Mandatory Repetitive Subsequence A2 Status

M :16R: Start of Block 16¢c STAT

M :25D: Instruction IPRC :4lclldlc A detaileddescription of
Processing the status andeason
Status codes used can be found
Matching MTCH under4.3.1.4
Status
Settlement SETT
Status

Optional Repetitive Subsequence A2a Reason

M :16R: Start of Block 16¢c REAS

M :24B: Cancellation CAND :4l1c/[8c]/4lc A detailed description of
Reason the status andeason

. codes used can be found

Pending Reasa PEND under4.3.1.4
Rejection REJT
Reason
Generated CGEN
Reason
Acknowledged PACK
Reason

@] :70D: Reason REAS :41c//6*35x% Provides additional reaso
Narrative information.

M :16S:  End of Block 16¢c REAS

End of Subsequence A2a Reason
M :16S: End of Block 16¢c STAT
End of Subsequence A2 Status
M :16S: End of Block 16¢c GENL

End of Sequence A General Information
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M/O Tag Field Name Qualifier Option Format Codes Description
Optional Sequence B SettlementTransaction Details
M :16R  Startof Block 16¢c SETTRAI
M :35B: Identification of ISIN1lel2!c "ISIN" followed by
the Financial <Blank> and ISIN Code
Instrument
M :36B: Quantity of SETT :41c//4lc/15d FAMT Quantityexpressed as an
Financial amount representing the
Instrument to face amount, that is, the
be Settled principal, of a debt
instrument.
UNIT Quantity expressed as a
number, for example, a
number of shares.
0] :19A:  Settlement SETT :41c//[N]3'al5d Total amount of money
Amount paid/to be paid or
received in exchange of
the financial instrument.
M :97A: Safekeeping SAFE :41c//35x OeKB CSDds ¢
Account account number of the

customer
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M/O  Tag

Field Name

Quialifier

Option

Format

Codes

Description

:22F:

:22F:

Type of
Settlement
Transaction

Settlement
Transaction
Condition
Indicator

SETR

STCO

:4lc/[8!c]/4lc

:41d/COEX/4lc

:41c/[8c]/4!c

CLAI

Transaction resulting fron
amarket claim.

CoLl

COLO

Relates to a collateral
transactionfrom the
point of view othe
collateral taker or its
agent.

Relates to a collateral
transaction from the
point of view othe
collateral giver or its
agent.

TRAD

PREA

Relates tahe settlement
of a trade.

Transaction is a pre
advice, that is for
matching purposes only.

ISSU

AUTO

Relates to the issuance o
a security such as an
equity or a depository
receipt.

Auto-collateralisation, in
caseof an Intraday
Restriction on the eligible
ISIN

CORP

NOMC

Relates to a transaction
generated as a result of 8
corporate action

No market claim should
be automatically
generated.

NPAR

TRAN

Partial settlement is not
allowed.

Transaction resulting fron
a transformation.

PART

PHYS

Partial settlement is
allowed.

Securities are to be
physically settled.

:4lc/ COEX!c

PARQ

PARC

Partial Settlement is
Allowed with Minimum
Quantity

Partial Settlement is
Allowed with Minimum
Cash Value
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M/O Tag Field Name Qualifier Option Format Codes Description
M :22H: Receive/Delive REDE :4lc/[8!c]/4lc DELI Financial Instruments will
Indicator be debited from the
safekeeping account.
RECE Financial Instruments will
be credited to the
safekeeping account.
M :22H: Payment PAYM :4lc/[8!c]/4lc APMT Against payment.
Indicator
FREE Free of payment.
@] :98A: Trade TRAD A :41c//8!n Date at which the trade
Date/Time was executed.
C :41¢//8In6!n Date and time at which
the trade was executed.
M :98A: Settlement SETT A :41c//8!n Date at which the
Date/Time financial instruments are
to be delivered or
received
Optional Repetitive Subsequence B1 Settlement Parties
M :16R  Startof Block 16¢c SEPRTY
M :95P: Place of PSET 4lc//4la2laz!c[3!c] Place of sttlement
Settlement (depository)
M :16S: End of Block 16¢ SETPRT
M :16R  Startof Block 16¢ SEPRTY
M :95P: Receiving Ager REAG 4lc//4la2laz!c[3!c] Receiving party that
interacts with the place of
settlement
@] :97A: Safekeeping SAFE 4!c/I35x Counterpart)
Account acc. number
M :16S: End of Block 16¢ SETPRT
0] :16R: Start of Block 16¢ SETPRT
o :95a  Receiver's REI2 P 4lc//Ala2!a?!c[3!c] Party that interacts with
Intermediary 2 the receiver's
R :41c/8!c/34x intermediary 1
Q :41c//4*35x%
0] :16S: End of Block 16¢ SETPRT
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M/O Tag Field Name Qualifier Option Format Codes Description
0] :16R: Start of Block 16¢c SETPRT
0] :95a Receiver's REI1 P :4lc/l4la2!a2 \c[3lc] Party that interacts with
Intermediary 1 the receiving agent
R :41c/8lc/34x
Q :4lc//4*35x
O :16S: End of Block 16¢ SETPRT
0] :16R: Start of Block 16¢c SETPRT
0] :95a  Receiver's RECU P 4lc//4la2laz!c[3!c] Party that interacts with
Custodian the receiving agent unles:
R -41c/81c/34x intermediaries exist
Q :41c//4*35x
@] :16S:  End of Block 16¢c SETPRT
0] :16R: Start of Block 16¢c SETPRT
0] :95a  Buyer BUYR P 4lcl//4la2laz!c[3!c] Party that receives the
financial instrument
R :41c/8lc/34x
Q :41c//4*35x
0] :16S:  End of Block 16¢ SETPRT
O :16R: Start of Block 16¢c SETPRT
@] :95P: Delivering DEAG 4lc//dla2!a?!c[3lc] SETPRT Delivering party that
Agent interacts with theplace of
settlement.
0] :16S:  End of Block 16¢ SETPRT
0] :16R: Start of Block 16¢ SETPRT
o :95a  Deliverer's DEI2 P 4lc//Ala2!a?!c[3!c] Party that interacts with
Intermediary 2 the deliverer's
R :41c/8lc/34x intermediary 1
Q :41c//4*35x%
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M/O Tag Field Name Qualifier Option Format Codes Description

0] :16S:  End of Block 16¢c SETPRT

O :16R: Start of Block 16¢ SETPRT

@) :95a  Deliverer's DEI1 P :4lc/l4la2!a2!c[3!c] Party that interacts with

Intermediary 1 the deliveringagent

R :41c/8!c/34x
Q :4lc//4*35x

0] :16S:  End of Block 16¢c SETPRT

O :16R: Start of Block 16¢c SETPRT

@] :95a  Deliverer's DECU P 4lc/ldla2!a2!c[3!c] Partythat interacts with

Custodian the delivering agent
R -41c/81c/34x unless intermediaries
exist

Q :41c//4*35x

0] :16S:  End of Block 16¢c SETPRT

O :16R: Start of Block 16¢c SETPRT

@) :95a  Seller SELL P :4lc//4la2!a2!c[3!c] Partythat delivers the

financial instrument

R :41c/8!c/34x
Q :41c//4*35x

M :16S: End of Block 16¢ SETPRT

End of Subsequence B Settlement Parties
M :16S:  End of Block 16¢ SETRAN

End of SequenceB Settlement Details
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4.3.1.2 Explanation of the SWIFT Fields

Sequence Ad General Information

A :23G:- Function of theVlessage

INST. Response to a settlement instruction

Optional Repetitive Subsequence Al Linkages

A :20C:- Reference
RELA This field contains the customer reference of the MT541 to MT543 SWIFT message that was sent.

PREVIn case of Claims und Transformatidhis field contains the customer reference of the underlying
instruction

MITIL Unique transaction reference of T2S
COMM Unique reference agreed between the two counterparties.

PCTI This field contains the customer referenifghe instructing party iffers from the account owner partipn
this case the field RELA contains "NONREX¢eptiontransaction type Physicahulticurrency instructions
transaction type Extern&@SD

Mandatory Repetitive Subsequence A2 Status

A :25D: Status

This field contains the status of the settlement instruction. Refér3d..4for a list of all codes used.

Optional Repetitive Subsequence A2a Reason

A :24B:- Reason

This field contains the reason code. Refed 8.1.4for a list of all codes used.

Optional Sequence B Settlement Transaction Details

A :35B:- Identification of the Financial Instrument

The ISIN is used to identify the security.
A :36B:- Quantity of Financial Instrument to be Settled

The quantity is specified as nominal value or as number of units.
A :19A:- Settlement Amount

If the instruction type is RVP, RWFDVP, DWRPFDCPFDDPFR®r PFROhe cash value of the instruction is
specified.

A :97A:- Safekeeping Account

The securities account number of the OeKB CSD customer is specified here.
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:22F:- Type of Settlement Transaction

CLAt The instructiomeferenced in the status message results from a market claim.

COLLI The underlying instruction of the status message is a collateral instruction.

COLO The underlying instruction of the status message is a collateral instruction.

TRAD The instruction refenced in the status message has the quality Instruct.

PREAThe instruction referenced in the status message has the quality Preadvice.

AUTQ Instruction was generated automatically in the course of-aatiateralsation

CORPInstruction was generateautomatically in the course of a corporate action

:22F:- Settlement Transaction Condition Indicator

NMOC No market claim shall be generated automatically.

NPAR Partial settlement is not allowed.

PART Partial settlement is allowed.

:22H:- Receive/DelWer Indicator

DEL! The instruction referenced in the status message is a delivery (SWIFT message MT542 or MT543).
RECEThe instruction referenced in the status message is a receipt (SWIFT message MT540 MT541).
:22H:- Payment Indicator

APMT Theinstruction referenced in the status message is versus payment (SWIFT message MT541 or MT543).
FREEThe instruction referenced in the status message is free of payment (SWIFT message MT540 or MT542).
:98a:- Trade Date/Time

This field is filled as receigtén the SWIFT message sent or as entered on the Settlement Client.

:98a:- Settlement Date/Time

This field is filled as received in the SWIFT message sent or as entered on the Settlement Client.

Optional Repetitive Subsequence B1 Settlement Parties

A

:95P:- Place of Settlement
PSETFor identification the BIC of the counterparty (depository) is used as the sole reference
:95P:- Receiving Agent/Delivering Agent

Depending on the instruction type, either the field Receiving Agent (instruction typ®WAPPandFDCand
PFDD or the field Delivering Agent (instruction type RVP, RARCGNdPFRDis used to identify the
counterparty

:95a - Receiver's Intermediary 2/Receiver's Intermediary 1/Receiving Custodian/ Buyer

These fields are filled with ttogption as specified in the SWIFT message sent as instruction or as entered on the
Settlement Client.

:95a - Deliverer's Intermediary 2/Deliverer's Intermediary 1/Deliverer's Custodian/ Seller

These fields are filled with the option as specified in thaeSWiessage sent as instruction or as entered on the
Settlement Client
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4.3.1.3 Differentiation of Instruction Types in MT548

With T2S thee will be in addition tahe existing instruction types (DVP, RVP, DFP unddiRditional types: DWP,
RWPPFDCPFDDPHRRCand PFRDIn the MT548 message the instruction type cannot be provided explicitly. Instead it
can be derived from the contents of the following fields in subsequence Bla2. The: & iS8ETTS set according

to the sign ofthe corresponding Minstruction (MT54IMT543):

A :22H::REDE (Receive Deliver Indicator)
A :22H::PAYM (Payment Indicator)
A :19A:SETT (Amount)
A :36B::SETT (Quantity)

:22H::REDE 22H::PAYM (19ALSETT :36B::SETT
DVP DELI APMT + +
RVP RECE APMT + +
DFP DELI FREE n.a +
RFP RECE FREE n.a. +
DWP DELI APMT - +
RWP RECE APMT - +
PFDC DELI APMT + 0
PFDD DELI APMT - 0
PFRC RECE APMT - 0
PFRD RECE APMT + 0

4.3.1.4 Status and Reason Codes

The following list contains the status and reason codes in use.

Reason :25D: Code 24B: Code Description

Status Reason
Instruction cancelled due to IPRC CAND CAND CANI Cancelled By Yourselves
customer order.
Instruction cancelled by the IPRC CAND CAND CANS Cancelled By System
system.
Instruction cancelled due to a IPRC CAND CAND CANT Cancellation due to
transformation. Transformation
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Reason :25D: Code :24B: Code Description
Status Reason
Instruction cancelled by a third IPRC CAND CAND CTHP Cancelled By Third Party
party.
Reason indicated in free text IPRC CAND CAND NARR Narrative Reason
field.
Reason indicated in free text IPRC PACK PACK NARR Narrative Reason
field.
Counterparty cancellation IPRC CPRC Cancellation Request
request waiting for
cancellation confirmation.
Instruction rejected due to IPRC REJT REJT CASH Cash Account Rejection
unknown or invalid cash
account.
Instruction rejected due to IPRC REJT REJT DDAT Settlement Date Rejection
invalid settlement date.
Instruction rejected due to IPRC REJT REJT DEPT Place of Settlement Rejection
unknown or invalid place of
settlement.
Instruction rejected due to IPRC REJT REJT DMON Settlement Amount Rejection
invalid settlement amount.
Instruction rejected due to IPRC REJT REJT DQUA Quantity Rejection
unknown or invalid settlement
guantity.
Instruction rejected due to IPRC REJT REJT DSEC Security Rejection
unknown or invalid ISIN.
Instruction rejected due to IPRC REJT REJT DTRD Trade Date Rejection
unknown or invalid trade date.
Instruction rejected due to IPRC REJT REJT ICAG Agent Rejection
unknown REAG or DEAG.
Instruction rejected due to IPRC REJT REJT ICUS Receiving or Delivering
invalid BIC or missing parties Custodian Rejection
in the delivery chain.
Instruction rejected due to IPRC REJT REJT INVB Balance Rejection
invalid or missing sub-balance
type.
Instruction rejected due to IPRC REJT REJT INVL Link Rejection
unknown, invalid or missing
link.
Instruction rejected due to IPRC REJT REJT INVN Number Rejection
unknown, invalid or missing lot
number.
Instruction rejected, as IPRC REJT REJT MINO Minimum Settlement Quantity

minimum instruction quantity
was not observed.
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Reason :25D: Code :24B: Code Description
Status Reason
Instruction rejected, as IPRC REJT REJT MUNO Multiple Settlement Quantity
smallest denomination was
not observed.
Instruction rejected due to IPRC REJT REJT NCRR Settlement Amount Currency
unknown or invalid settlement Rejection
currency.
Reason indicated in free text IPRC REJT REJT NARR Narrative Reason
field.
Instruction rejected, as IPRC REJT REJT REFE ReferenceRejection
instruction reference is
identical with another recently
received instruction.
Instruction rejected, as IPRC REJT REJT SAFE Safekeeping Account Rejectiol
securities account indicated
does not exist or is not active.
Instruction rejected, as sender
of SWIFT message is not
authorised for indicated
securities account.
Unknown or incorrect IPRC REJT REJT SETR Settlement Transaction
settlement transaction type Rejection
(refers to the codes for the
SETR qualifier available in
sequence E field 22F).
Instruction rejected due to IPRC REJT REJT VALR ValidationRule Rejection
validation rules.
Instruction generated due to IPRC CGEN CGEN CLAI Instruction generated due to
market claim market claim
Instruction generated due to IPRC CGEN CGEN TRAN Instruction generated due to
transformation transformation
Instruction was matched. MTCH MACH Matched
Information that securities SETT PEND PEND BLOC Account Blocked
account is blocked.
Instruction of counterparty SETT PEND PEND BOTH Both Instructions on Hold (xli

and own instruction are set on
Hold.
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Reason :25D: Code :24B: Code Description

Status Reason
Instruction on Hold and SETT PEND PEND CDLR Conditional Delivery Awaiting
waiting for approval by Release
administrating party.
Securities account of SETT PEND PEND CLAC Counterparty Insufficient
counterparty contains Securitie$
insufficient coverage.
Cash account of counterparty ~ SETT PEND PEND CMON Counterparty Insufficient
contains insufficient cash Money
coverage.
The CSD has set the SETT PEND PEND CSDH CSD Hold
instruction on Hold.
Instruction is set on Hold if SETT PEND PEND CVAL CSD Validation
one of the restrictions set by
the CSD applies.
Information that instruction SETT PEND PEND FUTU Awaiting Setement Date
was approved and that there
are no more Holds.Instruction
is waiting for settlement date.
Not all linked-to instructions of SETT PEND PEND INBC Incomplete Number Count
a pool have yet been received.
Securities account of SETT PEND PEND LACK Lack of Secuties
customer contains insufficient
coverage for delivery.
Instruction was submitted SETT PEND PEND LATE Market Deadline Missed
after market deadline.
Instruction status is SETT PEND PEND LINK Pending Linked Instruction
"pending"”, as linked -to
instruction status is
"pending"”.
Cash account of customer SETT PEND PEND MONY Insufficient Money
contains insufficient coverage.
Reason indicated in free text SETT PEND PEND NARR Narrative Reason
field.
Information that instruction SETT PEND PEND PART Tradesettles in Partials

was partially settled, but part
remains to be settled.

9 For multicurrencgettiementinstructions CLA@iill not be sent.
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Reason :25D: Code :24B: Code Description

Status Reason
Counterparty instruction SETT PEND PEND PRCY Counterparty Instruction on
status is a Hold status. Hold
Instruction status is Party SETT PEND PEND PREA Your Instruction on Hold
Hold (Preadvice).

Party Hold

Instruction is set to CoSD SETT PEND PEND PRSY On Hold by Systa
Hold.
Information that securities SETT PEND PEND SBLO Securities Blocked

position is blocked.

4.3.1.5 MT548 Examples

Partial Settlement
Information that the instruction was settled in part, but another part remains to be settled.

:16R:GENL
:20C::SEME//CSDA00007

:23G:INST
:98C::PREP//20150103103025

:16R:LINK
:20C::RELA//REFABCD

:16S:LINK
:16R:LINK

:20C::MITI//T1290
:16S:LINK

"16R:STAT
:25D::SETT//PEND

:16R:REAS
:24B::PEND//PART

:16S:REAS
:16S:STAT

:16S:GENL
:16R:SETTRAN

:35B:ISIN ISINOO000001
:36B::SETT//UNIT/40000,

:19A::SETT//EUR230000,
:97A::SAFE//1000000123

:22F::SETR//ITRAD
:22H::REDE//DELI

:22H::PAYM//APMT
:98A::TRAD//20150102

:98A::SETT//20150103
:16R:SETPRTY
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:95P::PSET/OCSIATWOXXX
:16S:SETPRTY

:16R:SETPRTY

:95P::REAG//BKAUATWOXXX

:16S:SETPRTY
:16S:SETTRAN

Cancellation Requested

Counterparty cancellation requestounterparty has cancelledraatched instruction.

:16R:GENL
:20C::SEME//CSDA00007

:23G:INST

:98C::PREP//20150103103025

:16R:LINK
:20C::RELA//REFABCD

:16S:LINK
:16R:LINK

:20C::MITI/[T1290
:16S:LINK

:16R:STAT
:25D::IPRC//ICPRC

:16S:STAT
:16S:GENL

:16R:SETTRAN
:35B:ISINSINO0000001

:36B::SETT//UNIT/100000,
:19A::SETT//EUR57500,

:97A::SAFE//1000000123
:22F::SETR//ITRAD

:22H::REDE//DELI
:22H::PAYM//APMT

:98A::TRAD//20150102
:98A::SETT//20150103

:16R:SETPRTY
:95P::PSET/OCSIATWOXXX

:16S:SETPRTY
:16R:SETPRTY

:95P::REAG//BKAUATWOXXX

:16S:SETPRTY

:16S:SETTRAN
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Lack of Securities

The securities account of the customer contains an insufficient quantity of units for delivery.

:16R:GENL
:20C::SEME//CSDA00007

:23G:INST
:98C::PREP//20150103103025

:16R:LINK
:20C::RELA//REFABCD

:16S:LINK
:16R:LINK

:20C::MITI//T1290
:16S:LINK

:16R:STAT
:25D::SETT//PEND

:16R:REAS
:24B::PEND//LACK

:70D::REAS/ISXAAO02LFailure of the settlement
attempt of the settlement restric

tion due to a lack of securities
in your securities position

:16S:REAS
:16S:STAT

:16S:GENL
‘16R:SETTRAN

:35B:ISIN ISINO0000001
:36B::SETT//UNIT/100000,

:19A::SETT//EUR57500,
:97A::SAFE//1000000123

:22F::SETR//TRAD
:22F::STCO//PART

:22H::REDE//DELI
:22H::PAYM//APMT

:98A::TRAD//20150102
:98A::SETT//20150103

:16R:SETPRTY
:95P::PSET/OCSIATWOXXX

:16S:SETPRTY
:16R:SETPRTY

:95P::REAG//BKAUATWOXXX
:16S:SETPRTY

:16S:SETTRAN
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Account Blocked

Information that the securities account is blocked.

:16R:GENL
:20C::SEME//CSDA00007

:23G:INST
:98C::PREP//20150103103025

:16R:LINK
:20C::RELA//REFABCD

:16S:LINK
:16R:LINK

:20C::MITI//T1290
:16S:LINK

:16R:STAT
:25D::SETT//PEND

:16R:REAS
:24B::PEND//BLOC

:70D::REAS//ISXAA003Settlement Instruction
is not settled because of an intra

day restriction on the securities a ccount used.

:16S:REAS

:16S:STAT
:16S:GENL

:16R:SETTRAN
:35B:ISIN ISINOO000001

:36B::SETT//UNIT/100000,
:19A:SETT//EUR5S7500,

:97A::SAFE//1000000123
:22F::SETR//TRAD

:22F::STCO//IPART
:22H::REDE//DELI

:22H::PAYM//APMT
:98A::TRAD//20150102

:98A::SETT//20150103
:16R:SETPRTY

:95P::PSET/OCSIATWOXXX
:16S:SETPRTY

:16R:SETPRTY
:95P::REAG//BKAUATWOXXX

:16S:SETPRTY
:16S:SETTRAN

Matched

The instruction was matchewth the counterparty instruction.

:16R:GENL
:20C::SEME//CSDA00007

:23G:INST

CSD GmbH
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:98C::PREP//20150103103025

:16R:LINK
:20C::RELA//REFABCD

:16S:LINK
:16R:LINK

:20C::MITI//T1290
:16S:LINK

:16R:STAT
:25D::MTCH//MACH

:16S:STAT
:16S:GENL

:16R:SETTRAN
:35B:ISIN ISINO0O000001

:36B::SETT//UNIT/100000,
:19A::SETT//EUR57500,

:97A::SAFE//1000000123
:22F::SETR//ITRAD

:22F::STCO//IPART
:22H::REDE//DELI

:22H::PAYM//APMT
:98A::TRAD//20150102

:98A::SETT//20150103
:16R:SETPRTY

:95P::PSET/OCSIATWOXXX
:16S:SETPRTY

'16R:SETPRTY
:95P::REAG//BKAUATWOXXX

:16S:SETPRTY
:16S:SETTRAN

Counterparty Instruction on Hold
The counterparty instruction status is a Hold status.

:16R:GENL
:20C::SEME//CSDA00007

:23G:INST
:98C::PREP//20150103103025

:16R:LINK
:20C::RELA//REFEFGH

:16S:LINK
:16R:LINK

:20C::MITI//T1490
:16S:LINK

:16R:STAT
:25D::SETT//PEND

:16R:REAS
:24B::PEND//PRCY

:16S:REAS
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:16R:REAS

:24B::PEND//PREA
:16S:REAS

:16S:STAT
:16S:GENL

:16R:SETTRAN
:35B:ISIN ISINO0000001

:36B::SETT//UNIT/100000,
:19A::SETT//EUR5S7500,

:97A::SAFE//1000000225
:22F::SETR//TRAD

:22F::STCO//PART
:22H::REDE//RECE

:22H::PAYM//APMT
:98A::TRAD//20150102

:98A::SETT//20150103
:16R:SETPRTY

:95P::PSET/OCSIATWOXXX
:16S:SETPRTY

'16R:SETPRTY
:95P::DEAG//BKAUATWOXXX

:16S:SETPRTY
:16S:SETTRAN

4.3.2 MT548 - Status Message for Instruction Modification MT530

If a settlement instruction is modified by an MT530, the MT548 informs about execution results.

4.3.2.1 Content

M/O Tag  Field Name Qualifier Option Format Codes Description

Mandatory Sequence A General Information

M :16R  Start of Block 16¢ GENL

M :20C: Sender's SEME :41c//16x Sender's Message
Reference Reference

M :23G: Function of the 4lc INST Message reporting on an
Message instruction status.

M :98C: Preparation PREP :41c//8In6!n Dateandtime at which
Date/Time message was prepared.
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M/O Tag Field Name Qualifier Option Format Codes Description
Mandatory Repetitive Subsequence Al Linkages
M :16R: Start of Block 16¢c LINK
M :20C: Reference RELA :4lcl/16x Reference ofhe linked
message which was
previously received.
MITI T2S Market Infrastructure
Transaction Identification
PREV Reference of the linked
message which was
previously sent.
PCTI Processor Transaction
Identification
M :16S: End of Block 16¢c LINK
End of Subsequence Al Linkages
Mandatory Repetitive Subsequence A2 Status
M :16R: Start of Block 16¢c STAT
M :25D: Processing TPRC :4lclldlc DEND Modification request will
Change not be executed.
gommand MODC Modification has been
tatus
completed.

PACK Modificationinstruction
has been
acknowledged/accepted
by the account servicer.

REJT Modificationinstruction
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M/O Tag Field Name Qualifier Option Format

Codes
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Description

Optional Repetitive Subsequence A2a Reason

M :16R: Start of Block 16¢

M :24B: Denied Reasor DEND :4lc/[8c]/4lc

REAS

DCAN

Modificationrequest was
denied since the
instruction has already
been cancelled.

DSET

NARR

Modificationrequest was
denied because the
instruction was already
settled.

See narrative field for
reason.

or :24B:  Rejection REJT :4lc/[8c]/4lc
Reason

INVL

INVM

Unrecognised, invalid or
missing link.

Invalid or unrecognized
modification request

NRGN

REFE

Cancellation or
Transaction Processing
Command requedias
been rejected since the
instruction could not be
found.

Instruction has a
reference identical to
another previously
received instruction.

SAFE

NARR

Unrecognised or invalid
message sender's
safekeeping account.

See narrativdield for
reason.

(@] :70D: Reason REAS :41c//6*35x%
Narrative

M :16S:  End of Block 16¢

REAS

Provides additional
reason information.

End of Subsequence A2a Reason

M :16S:  End of Block 16¢

STAT

End of Subsequence A2 Status
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M/O Tag Field Name Qualifier Option Format Codes Description

M :16S:  End of Block 16¢c GENL

End of Sequence A General Information

4.3.2.2 Explanation of the SWIFT Fields

Sequence Ad General Information

A :23G:- Function of the Message

INST. Response for a modification instruction

Optional Repetitive Subsequence Al Linkages

A :20C:- Reference
RELA This field contains the customer reference of the modification instruction referenced in the status message.
MITI: T2S reference of the referenced underlying instruction
PREV Reference of the referenced underlying instruction (MTBAG41, MT542 or MT543).

PCTI This field contains the customer refereniféhe instructing party differs from the account owner party.
this case the field RELA contains "NONREX¢eptiontransaction type Physicahulticurrency instructions
transaction type ExternaCSD

Mandatory Repetitive Subsequence A2 Status

A :25D:ProcessingChange Commangtatus
This field contains the status of the modification instruction.
DEND The modification instruction will not be executed.
MODC Informs about theompletion of the modification instruction.
PACK The modification instruction was accepted and is valid.

REJT The modification instruction was rejected, because it could not be successfully validated.

Optional Repetitive Subsequence A2a Reason

A :24B:Denked Reason

This field contains the reason why an instruction can no longer be modified or why a Hold/Release status
modification is no longer possible, i.e. why the modification instruction was denied.

DCAN The modification instruction will not be execytbdcause the instruction concerned was already cancelled.
DSET The modification instruction will not be executed, because the instruction concerned was already settled.

NARR The reason for rejection is indicated in the free text field.
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A :24B:RejectionReason

This field contains the reason why the validation of the modification instruction not successful, i.e. why it was
rejected.

INVL: The message sent contains a link that is not allowed or unknown.

INVM: The message sent contains a modification reqtlestis not valid or unknown.

NRGN The referenced instruction could not be found.

REFEThe instruction reference was recently used in an instruction.

SAFE The message sent contains a securities account number that is not allowed or unknown.

NARR Thereason for rejection is indicated in the free text field.
4.3.2.3 MT548 Examples

Accepted
Information that the modification instruction ABCDEF modifying instruction UVWXYZ is valid.

:16R:GENL
:20C::SEME//CSDA00007

:23G:INST
:98C::PREP//20150103103025

:16R:LINK
:20C::RELA//ABCDEF

:16S:LINK
"16R:LINK

:20C::PREV//UVWXYZ
:16S:LINK

‘16R:STAT
:25D:: TPRC//IPACK

:16S:STAT
:16S:GENL

Denied

Information that the modification instruction modifying instruction UVWXYZ was not executed, because the settlement
instruction had already been cancelled or settled.

:16R:GENL
:20C::SEME//CSDA00007

:23G:INST
:98C::PREP//20150103103025

:16R:LINK
:20C::RELA//ABCDEF

:16S:LINK
:16R:LINK

:20C:PREY UVWXYZ
:16S:LINK
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:16R:STAT
:25D:: TPRC//DEND

'16R:REAS
:24B::DEND//DSET

:70D::REAS//IMMIAO01-Settlement Instru
ction referenced by an Amendment In

struction is already settled.
:16S:REAS

:16S:STAT
:16S:GENL

Executed
Information that the modification instruction was completed.

:16R:GENL
:20C::SEME//CSDA00007

:23G:INST
:98C::PREP//20150103103025

'16R:LINK
:20C::RELA//ABCDEF

:16S:LINK
:16R:LINK

:20C:PREY UVWXYZ
:16S:LINK

:16R:STAT
:25D:: TPRC//MODC

:16S:STAT
:16S:GENL

Rejected

Information that the modification instruction wagjected, because it could not be successfully validated.

:16R:GENL
:20C::SEME//CSDA00007

:23G:INST
:98C::PREP//20150103103025

:16R:LINK
:20C::RELA//ABCDEF

:16S:LINK
:16R:LINK

:20C:PREY UVWXYZ
:16S:LINK

:16R:STAT
:25D:: TPRC//REJT

:16R:REAS
:24B::REJT//INVL

:70D::REAS//IMVCM959The linkage speci
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fied in the Condition Modification
Instruction exists for the referenc
ed Settlement Instruction.
:16S:REAS
:16S:STAT
:16S:GENL
4.3.3 MT5b48 - Status Messages for a Cancellation Order
MT548 is usedor responses to cancellation orders.
4.3.3.1 Content
M/O Tag  Field Name Qualifier Option Format Codes Description
Mandatory Sequence A General Information
M :16R  Start of Block 16¢c GENL
M :20C: Sender's SEME 4lc//16x Sender's Message
Reference Reference
M :23G: Function of the 4lc CAST Message reporting on a
Message cancellation request
status.
M :98C: Preparation PREP :41c//8!'n6!n Dateandtime at which
Date/Time message was prepared.
Mandatory Repetitive Subsequence Al Linkages
M :16R: Start of Block 16¢ LINK
M :20C: Reference RELA 4lc//16x Reference of the linked
message which was
previously received.
MITI T2S Market Infrastructure
Transaction Identification
PREV Reference of the linked
message which was
previously sent.
PCTI Processor Transaction
Identification
M :16S: End of Block 16¢c LINK

End of Subsequence Al Linkages
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M/O Tag Field Name Qualifier Option Format Codes

Description

Mandatory Repetitive Subsequence A2 Status

M :16R: Start of Block 16¢c STAT
M :25D: Cancellation CPRC 41c/l4!c

Processing

Status

A detailed description of
the status andeason
codes used can be founc
under4.3.3.3

Optional Repetitive Subsequence A2a Reason

M :16R: Start of Block 16¢c REAS
M :24B: Cancellation CAND :4l1c/[8c]/4lc A detailed description of
Reason the status andeason
. codes usedtan be found
Pending . CANP under4.3.3.3
Cancellation
Reason

Denied Reasor DEND

Rejection REJT
Reason

Acknowledged PACK
Reason

@] :70D: Reason REAS :41c//6*35x%
Narrative

Provides additional
reason information.

M :16S:  End of Block 16¢c REAS

End of Subsequence A2a Reason

M :16S:  End of Block 16¢c STAT

End of Subsequence A2 Status

M :16S:  End of Block 16¢c GENL

End of Sequence A General Information

172



CSD GmbH

4.3.3.2 Explanation of the SWIFT Fields

Sequence Ad General Information

A :23G:- Function of the Message

CAST Response to a cancellation instruction.

Optional Repetitive Subsequence Al Linkages

A :20C:- Reference
RELAThis field contains the customer reference of the MT543 SWIFT message that was sent.

MITI: Unique transaction reference of T2S.

Mandatory Repetitive Subsequence A2 Status

A :25D: Status

This field contains the status of the settlement instruction. Refér3@.3for a list of all codes used.

Optional Repetitive Subsequence A2a Reason

A :24B:- Reason

This field contains the reason code. Refef 8.1.4for a list of all codes used.

4.3.3.3 Status and Reason Codes

The following list contains the status and reason codes in use.

Reason :25D: Code :24B: Code Description

Status Reason
At least one CoSD CPRC CANP CANP CDAC Conditional Delivery
Administering Party has not Cancellation Pending

yet sent their CoSD
Cancellation Instruction

Cancellation instruction of CPRC CANP CANP CONF AwaitingConfirmation
partner is missing.

Reason indicated in free text CPRC CANP CANP NARR Narrative Reason
field.

Instruction cancelled due to CPRC CAND CAND CANI Cancelled By Yourselves
customer order.

Reason indicated in free text CPRC CAND CAND NARR Narrative Reason
field.
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:25D:
Status

Code :24B:

Reason

Reason

Code

Description

Securities account indicated in
cancellation instruction does
not exist or is not active.

CPRC REJT REJT

Sender of SWIFT message not
authorised for indicated
securities account.

Instruction specified in the
cancellation instruction was
not found.

CPRC REJT REJT

SAFE

NRGN

Safekeeping Account Rejectiol

Instruction Not Found

Cancellation instruction
reference is identical with
another recently received
instruction.

CPRC REJT REJT

Reasonindicated in free text
field.

CPRC REJT REJT

REFE

NARR

Reference Rejection

Narrative Reason

Reason indicated in free text
field.

CPRC DEND DEND

Reason indicated in free text
field.

CPRC PACK PACK

NARR

NARR

Narrative Reason

Narrative Reason

4.3.3.4 MT548 Examples

Accepted

Thecancellation order was accepted.

:16R:GENL
:20C::SEME//CSDA00007

:23G:CAST
:98C::PREP//20150103103025

:16R:LINK
:20C::RELA//MSG300

:16S:LINK
:16R:LINK

:20C::MITI//T1290
:16S:LINK

:16R:LINK
:20C::PREV//REFABCD

:16S:LINK
:16R:STAT

:25D::CPRC//PACK
:16S:STAT

:16S:GENL
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Rejected
Information, that the Cancel instruction of an already cancellettled orrejectedinstruction was rejected

The participant sends@ancelinstruction with the customer referen@8torno030%for an already settled instruction

:16R:GENL
:20C::SEME//EA00000000036CFD

:23G:CAST
:98C::PREP//20160303152956

:16R:LINK
:20C::RELA/Stornd303

:16S:LINK
:16R:STAT

:25D::CPRC//IREJT
:16S:STAT

:16S:GENL

4.3.4 MT548 - Status Message for anlntra-Position Movement (Settlement Restriction)

MT548 is used for responses to inpasition movements (settlement restrictions (MT524)).

4.3.4.1 Content

M/O Tag  Field Name Qualifier Option Format Codes Description

Mandatory Sequence A General Information

M :16R  Start of Block 16¢c GENL

M :20C: Sender's SEME :41c//16x Sender's Message
Reference Reference

M :23G: Function of the 4lc INST Message reporting on al
Message instruction status.

M :98C: Preparation PREP :41c//8!n6!n Dateandtime at which
Date/Time message was prepared.
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M/O Tag  Field Name Qualifier Option Format Codes Description
Mandatory Repetitive Subsequence Al Linkages
M :16R: Start of Block 16¢c LINK
M :20C: Reference RELA :4lc//16x Reference of the linked
message which was
previously received.
MITI T2S Market
Infrastructure
Transaction
Identification
PREV Reference of the linked
message which was
previously sent.
PCTI Processor Transaction
Identification
M :16S:  End of Block 16¢c LINK
End of Subsequence Al Linkages
Mandatory Repetitive Subsequence A2 Status
M :16R: Start of Block 16¢c STAT
M :25D: Instruction IPRC 4lcllalc A detailed description of
Processing Statu: the status andeason
codes used can be
Settlement Status SETT found under.3.4.3
Optional Repetitive Subsequence A2a Reason
M :16R: Start of Block 16¢c REAS
M :24B: Cancellation CAND :41c/[8c]/4!c A detailed description of
Reason the status andreason

PendingReason  PEND

Rejection Reasor REJT

Acknowledgemer PACK
Reason

(@] :70D: Reason Narrative REAS :41c//6*35x

codes used can be
found unde#.3.4.3

Provides additional
reason information.
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M/O Tag  Field Name Qualifier Option Format Codes Description

M :16S: End of Block 16¢c REAS

End of Subsequence A2a Reason

M :16S: End of Block 16¢ STAT

End of Subsequence A2 Status

M :16S: End of Block 16¢c GENL

End of Sequence A General Information

4.3.4.2 Explanation of the SWIFT Fields

Sequence Ad General Information

A :23G:- Function of the Message

INST. Response to a settlement instruction.

Optional Repetitive Subsequence Al Linkages

A :20C:- Reference
LINK: SWIFTnessage type of instruction referenced in status message.
RELA This field contains the customer reference of the MT543 SWIFT message that was sent.
MITI: Unique transaction reference of T2S.
PREVY Reference of the underlying instruction.

PCTIThis field ontains the customer referencié the instructing party differs from the account owner party.
this case the field RELA contains "NONREF".
Mandatory Repetitive Subsequence A2 Status

A :25D: Status

This field contains the status of the settlement instimct Refer tat.3.4.3for a list of all codes used.

Optional Repetitive Subsequence A2a Reason

A :24B:- Reason

This field contains the reason code. Refef 18.4.3for a list of all codes used.
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4.3.4.3 Status and Reason Codes

Reason

:25D:

Status

Code

:24B:
Reason

Code

Description

Information that the
settlement restriction was
cancelled due to customer
order.

Information that the
settlement restriction was
cancelled by the system.

IPRC

IPRC

CAND

CAND

CAND

CAND

CANI

CANS

Cancelled By Yourselves

Cancelled By System

Information that the
settlement restriction was
cancelled by athird party.

Information that the
settlement restriction was
cancelled. Reason indicated in
free text field.

IPRC

IPRC

CAND

CAND

CAND

CAND

CTHP

NARR

Cancelled By Third Party

Narrative Reason

Reason indicated in free text
field.

Instruction rejected due to
invalid settlement date.

IPRC

IPRC

PACK

REJT

PACK

REJT

NARR

DDAT

Narrative Reason

Settlement Date Rejection

Settlement restriction rejected
due to unknown or invalid
settlement quantity.

Settlement restriction rejected
due to unknown or invalid
ISIN.

IPRC

IPRC

REJT

REJT

REJT

REJT

DQUA

DSEC

Quantity Rejection

Security Rejection

Settlement restriction rejected
due to invalid or missing sub-
balance type.

Settlement restriction rejected
due to unknown, invalid or
missing link.

IPRC

IPRC

REJT

REJT

REJT

REJT

INVB

INVL

Balance Rejection

Link Rejection

Settlement restriction rejected
due to unknown, invalid or
missing lot number.

Settlement restriction
rejected, as minimum
instruction quantity was not
observed.

IPRC

IPRC

REJT

REJT

REJT

REJT

INVN

MINO

Number Rejection

Minimum Settlement Quantity

Settlement restriction
rejected, as smallest
denomination was not
observed.
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Reason :25D: Code :24B: Code Description
Status Reason

Settlement restriction IPRC REJT REJT REFE Reference Rejection
rejected, as instruction

reference is identical with

another recently received

instruction.

Settlement restriction IPRC REJT REJT SAFE Safekeeping Account Rejectiol
rejected, as securities account

indicated does not exist or is

not active.

Settlement restriction
rejected, as sender of SWIFT
message is not authorised for
indicated securities account.

Settlement restriction rejected  IPRC REJT REJT VALR Validation Rule Rejection
due to validation rules.

Reason indicated in free text IPRC REJT REJT NARR Narrative Reason
field.

Information that securities SETT PEND PEND BLOC Account Blocked
account is blocked.

Not all linked-to instructions of SETT PEND PEND INBC Incomplete Number Count
a pool have yet been received.

Securities account of SETT PEND PEND LACK Lack of Securities
customer contains insufficient
coverage for delivery.

Instruction was submitted SETT PEND PEND LATE Market Deadline Missed
after market deadline.

Instruction status is SETT PEND PEND LINK Pending Linked Instruction
"pending"”, as linked -to

instruction status is

"pending"”.

Information that instruction SETT PEND PEND PART Trade Settles in Partials
was partially settled, but part
remains to be settled.

Information that securities SETT PEND PEND SBLO Securities Blocked
position is blocked.

Reason indicated in free text SETT PEND PEND NARR Narrative Reason
field.
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4.3.4.4 MT548 Examples

Cancellation
Information that the settlement restriction was cancelled due to customer order.

:16R:GENL
:20C::SEME//CSDA00007

:23G:INST
:98C::PREP//20150103103025

:16R:LINK
:20C::RELA//REFBCD

:16S:LINK
:16R:LINK

:20C::MITI//T1234
:16S:LINK

:16R:STAT
:25D::IPRC//CAND

:16R:REAS
:24B::CAND//CANI

:16S:REAS
:16S:STAT

:16S:GENL

Link
Information that the instruction status'lpending”, because the linked instruction status is "pending".

:16R:GENL
:20C::SEME//CSDA00007

:23G:INST
:98C::PREP//20150103103025

:16R:LINK
:20C::RELA//REFBCD

:16S:LINK
:16R:LINK

:20C::MITI/IT1234
:16S:LINK

‘16R:STAT
:25D:SETT//PEND

:16R:REAS
:24B::PEND//LINK

:70D::REAS//SPST012Settlement Restri
ction is unsettled because its link

ed settlement instruction is suspen
ded

:16S:REAS
:16S:STAT

:16S:GENL
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4.4 Settlement Allegement 8 MT578
4.4.1 MT5780 Settlement Allegement
In case oimulticurrency instructions nallegements will be sent.
4.4.1.1 Content
M/O Tag  Field Name Qualifier Option Format Codes Description
Mandatory Sequence A General Information
M :16R  Start of Block 16¢c GENL
M :20C: Sender's SEME :41c//16x Reference assigned by
Reference the sender to
unambiguously identify
the message
M :23G: Function of the 4lc NEWM Newmessage
Message
REMO Removamessage
CANC Cancellatiorrequest
M :98C.  Preparation PREP :41c//8!n6!n Date and timet which
Date/Time message was prepared.
Optional Repetitive Subsequence Al Linkages
M :16R: Start of Block 16¢ LINK
M :20C: Reference RELA :41c//16x Related Message
Reference
PREV Previous Message
Reference
COMM Common Reference
MITI Market Infrastructure
Transaction
Identification
M :16S: End of Block 16¢c LINK

End of Subsequence Al Linkages
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