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This presentation aims to address the following key questions
on matching fields and their use in T2S messages.

-

What is matching?

oo snas

How can | fill in the matching fields in the messages sent to T2S?

Where can | find the matching fields in the messages received from
T2S?

Which are the main messages related to the matching process?
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[PRR=] Matching fields overview (I)

TARGET = -SECURITIES

= What is matching? It is the process where T2S compares the settlement details of
a settlement instruction (SI) provided in a Securities Settlement Transaction
Instruction message (sese.023) with the Sl that remains unmatched in T2S

= Which instructions does T2S match? Those Settlement Instructions that are
received unmatched independently of the instruction type*. T2S does not match
intra-position, intra-balance movements and liquidity transfer orders

Oy Yy D HHA ‘}‘L" )

= When does matching take place? T2S provides real-time matching facilities
throughout the operating day (except for maintenance windows)

* Instruction types: DVP-Delivery versus payment; DWP-Delivery
without payment; PFOD-Payment free of delivery; FOP- Free of @
payment

EUROPEAN CENTRAL BANK
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Refer to section
1.6.1.2.3

[PBR=] Matching fields overview (Il)

TARGET= -SECURITIES UDFS V 2.0

-

Matching field types

= Mandatory matching fields (MMF) are those fields that must be present in the
instruction and which values should be the same in both Sl except settlement amount
for DVP/PFOD for which a tolerance might be applied and for Credit/Debit code
(CRDT/DBIT) and securities movement type Receiving/Delivering (RECE/DELI) whose
values match opposite

O QY & R R DR A

= Additional matching fields (AMF) are initially not mandatory but their values have to
match when one of the counterparties provides a value for them in its instruction.
Consequently, once an Additional matching field is filled in by one Counterparty, the
other Counterparty should also fill it in, since a filled-in Additional matching field cannot
match with a field with no value. Following CR0526, the set of additional matching
fields has been extended for FOP instructions (see following slides).

* |n case of a filled-in field may match with a field with
no value (unlike Additional matching fields), but when both Parties provide a value, the
values have to match
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t b=y Matching fields overview (lII)
o

wememrrl  Overview of mandatory matching fields

The following table provide example of the use of the mandatory field per transaction type

in the matching process:

DVP/DWP | FOP
Payment Type

Securities Movement Type

ISIN Code

Matching of Mandatory Fields:

Trade Date

Settlement Quantity

Settlement Settlement
Instruction 1 Instruction 2

Intended Settlement Date

\ 4

Delivering Party BIC

ES0000011876 ES0000011876

i

Receiving Party BIC

\ 4

CSD of the Delivering Party

19/12/2010 29/12/2012

CSD of the Receiving Party

\ 4

EUR

GBP

l

Currency n/a
Settlement Amount n/a
Credit/Debit n/a
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o

el Overview of additional matching fields

Following CR0526, the set of additional matching fields has been extended for FOP

#
Instructions : 5
-~
DVP/DWP | FOP Settlement Settlement 7
. o Instruction 1 Instruction 2 7
Opt-out ISO transaction condition indicator —_ Opt out Opt out G
CUM/EX Indicator

Matching only takes into account “ExCoupon” and “CumCoupon” values for ;
this message field. Values different from these are considered as “blank” EXCOU pon CU mCOU pon ’
n/a Currency 7,

n/a Settlement Amount i CumCoupon (blank)

n/a Credit/Debit

Matching fields “Currency”, “Settlement amount” and “Credit/Debit” are defined to ensure
that the risk of mismatching is minimised for settlement of transactions containing a cash
leg in a non-T2S currency*

* DVP instructions in non-T2S currencies can be submitted into T2S @

as FOP instructions ( i.e. with Payment Flag FREE), and use the LJ

COSD process to ensure DVP EUROPEAN CENTRAL BANK
EU’ROSYSTEH




Matching fields overview (V)
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Overview of optional matching fields

The following table and illustration provide example of the use of the optional fields in the

matching process:

DVP/DWP ‘ FOP

Common Trade Reference

Client of delivering CSD participant

Client of receiving CSD participant

Securities account of the delivering party

Securities account of the receiving party

Settlement Settlement
Instruction 1 Instruction 2
25689 25689
BANKCCLLMAR BARCGB210ZS
BSCHESMMXE: (blank)

12514 12154
56541 ' ' 89852




t b=y Matching fields overview (VI)
o

ey~ Already matched instructions

Instructions matched outside T2S

= |dentification: Already matched instructions include ‘Matched’ in the Matching Status field*
= Split: T2S creates two settlement instructions (Sls) after a successful business validation

= |nstruction reference: Both instructions have the same T2S Actor reference and different
T2S instruction references

» Hold status, links and priority: Both instructions are created with the hold status, links and
priority of the received already matched instruction. Sub-sequent modifications by the SlI's
instructing party could apply to both or one of them

SRS “‘\L‘ N\

= Securities sub-balance type for earmarking?: If included, it only applies to one of the
instructions. It applies to the one which has the same Securities Movement Type (Delivery or
Receive) as the one specified in the already matched instruction

= Securities/Cash sub-balance type for reservation/blocking and quantity breakdowns3: If
included, Sub-balance type and restriction references for securities are applied on the
Delivery instruction and those for cash are applied on the debiting instruction

1 SctiesSttImTxInstr/TradDtls/MtchgSts @
2 SctiesSttimTxInstr/SttimParams/SctiesSubBalTp FUROREAN CENTRAL BANK
8 SctiesSttimTxInstr/QtyAndAcctDtls/QtyBrkdwn/LotNb ELROS S TEH
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Matching fields in T2S messages
Flow of messages

Settlement
instruction
(sese.023)

/

/

Validation Status
message
(sese.024)

/

CSD or DCP

L

Matching Status
message
(sese.024)

/

/

Settlement Status
message
(sese.025)

/

DCP: Directly Connected Party

Allegement
message*
(sese.028)

Settlement
instruction
(sese.023)

CSD or DCP

message
(sese.024)

Matching Status
message
(sese.024)

Validation Status /

Allegement
Removal
(sese 029)

L
£
L
£
/
L

Settlement Status
message
(sese.025)

J
/

EUROPEAN CENTRAL BANK

EUROSYSTEM

* Allegement is sent after a delay period
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t =3 Matching fields in T2S messages

Securities Settlement Transaction Instruction - sese.0O

Message block Matching field Message fleld 74

Payment type [ MMF ][ Payment (SctiesSttimTxInstr\SttimTpAndAddtIParams\Pmt)

Settlement Type and
Parameters Securities movement type
(SttimTpAndAddtIParams)

[ MMF ][ Securities movement type (SctiesSttimTxInstr\SttimTpAndAddtiParams\SctiesMvmntTP)

Common trade reference l l Common Identification (SctiesSttimTxInstrSttimTpAndAddtiParams\Cmonld)

MMF Trade date (SctiesSttimTxInst\TradDtls\TradDt\)

——

Trade Details

(1sD
(TradDtls)

CUM/EX indicator

Z
S

|
Trade date ][ ][

][ MMF ][ Settlement date (SctiesSttimTxInstr\TradDtls\SttimDt\Dt)

) Cave )

——

Trade Transaction Condition Code (PaymeSctiesSttimTxInstn\TradDtis\TradTxCond\Cd)

Financial Instrument
Identification

f

-

-

£
“

7
[ISIN ][ MMF ][ ISIN (SctiesSttimTxInstr\FinInstrmId\ISIN) #
(Finlnstrmid) #

Quantity and
Account Details [Settlement guantity ][ MMF ][ Quantity (SctiesSttimTxInstr\QtyAndAcctDtls\SttimQty\Qty)

(QtyAndAcctDtls)

Settlement

Parameters [Opt-out ISO indicator ]l AMF I[ Settlement Transaction Condition Code (SctiesSttimTxInstr\SttimParams\SttimTxCond\Cd)
(SttimParamss) \

[CSD of delivering party [ MMF ][ Delivering Depository (SctiesSttimTxInstr\DlvrgSttimPties\Dpstry\ld\AnyBIC)
Delivering [Delivering party BIC MMF ][ Delivering Party 1 (SctiesSttimTxInstr\DIvrgSttimPties\Pty1\Id\AnyBIC)
Settlement Parties [Client of delivering CSD Part ] Delivering Party 2 (SctiesStimTxInstr\DIvrgSttimPties\Pty2\)

(DlvrgSttimPties)

[Sec_ account of deliver. party ] Safekeeping account delivering Party 1 (SctiesSttimTxInstr\DIvrgSttimPties\Pty1\SfkpgAcct\id)

CSD of receiving party
Receiving Receiving party BIC

MMF ] Receiving Depository (SctiesSttimTxInstr\RcvgSttimPties\Dpstry\ld\AnyBIC)

MMF ] Receiving Party 1 (SctiesSttimTxInstr\RcvgSttimPties\Pty1\Id\AnyBIC)

Settlement Parties |l client of receiving CSD Part
(RevgSttimPties)

Receiving Party 2 (SctiesSttimTxInstr\RcvgSttimPties\Pty2\)

[SeC. account of receiv. party ] ] Safekeeping account receiving Party 1 (SctiesSttimTxInstr\RcvgSttimPties\Pty1\SfkpgAcctid)

Currency MMF ] Currency (SctiesSttimTxInstn\SttimAmt\Amt\Ccy)

Settlement Amount
(SttimAmt)

Settlement amount
Credit/Debit

Mandatory matching field for DVP/DWP/PFOD (not for FOP)

MMF ] Amount (SctiesSttlmTxInstr\StttmAm\Amt)

\ J A\
P ———————————
| —

MMF ].[ Credit Debit Indicator (SctiesSttimTxInstr\SttimAm\CdtDbtind)

EUROSYSTEM



t = Matching fields in T2S messages

el Sccurities Settlement Transaction Instruction - sese.O

Securities Settlement Transaction Instruction - sese.023: It is used to allow the
Instructing party to request a transfer of securities, relating to a securities transaction with

or without a cash payment.

Matching fields in detail

= The following matching fields are described in the next slides:
o Trade Date

Cum-Ex indicator

Opt-out ISO indicator

CSD of the delivering/receiving party

Delivering/receiving party BIC

Client of receiving/delivering CSD Participant

Securities Account of the delivering/receiving party

o O 0O O O o o

Settlement Amount e

EUROPEAN CENTRAL BANK

EUROSYSTEM



t = Matching fields in T2S messages

el Sccurities Settlement Transaction Instruction - sese.O

Trade date
= Definition: It specifies the date or date/time on when the trade was done
= Matching field type: Mandatory matching field

» Remarks:
o T2S only takes the date for matching purposes
o T2S disregards the time for matching purposes

- Matching?
2014-05-01 2014-05-01 M
=
2014-05-01 13:12:02 2014-05-01 M

N O QVDR

Trade Date

EEEEEEEEEEEEEEEEEEE



t = Matching fields in T2S messages

el Sccurities Settlement Transaction Instruction - sese.O

-

N O A QYR B R WDHRY

Cum-Ex indicator
= Definition: It is a trade transaction condition code, which indicates whether the trade is

Excoupon or Cumcoupon
= Matching field type: Additional matching field

= Remarks:
o T2S only takes the value CumCoupon (CCPN) and ExCoupon (XCPN) for matching
o T2S considers other values (e.g. CDIV, XBNS) as blank for the matching purposes

Sl 1 (DELI) Sl 2 (RECE)

CumCoupon ExDividend
(CCPN) (XDIV)

CumCoupon ExCoupon
(CCPN) (XCPN)

Cum-Ex indicator

CumCoupon Blank
(CCPN)

ExDividend @ ExDividend (4 4
(XDIV) =4 (XDIV)



t =3 Matching fields in T2S messages

el Sccurities Settlement Transaction Instruction - sese.O

-

N O A QYR B R WDHRY

Opt-out ISO indicator

= Definition: The ‘No Automatic Market Claim’ (NOMC) is a settlement transaction
condition code, which indicates whether a claim should be automatically triggered
outside T2S

= Matching field type: Additional matching field

5

» Remarks:
0 T2S only takes the value ‘No Automatic Market Claim’ (NOMC) for matching
0 T2S considers other values (i.e. ADEA, TRAN) as blank for the matching purposes

SI 1 (DELI) S| 2 (RECE)

No Automatic Market Claim Accept After Regular
(NOMC) Settlement Deadline
(ADEA)

Accept After Regular Transformation

Settlement Deadline
(TRAN)
Opt-out ISO (ADEA)
indicator
No Automatic Market Claim Blank
(NOMC)

No Automatic Market Claim No Automatic Market Claim

(NOMC) @ (NOMC)

CENTI

A X < X

EUROSYSTEM



t = Matching fields in T2S messages

el Sccurities Settlement Transaction Instruction - sese.O

-

St s/ O N QYD DRV QDR Y

CSD of the delivering/receiving party

= Definition: It is the Central Securities Depository (CSD) from/to where the counterparty
delivers/receives the securities

= Matching field type: Mandatory matching field

= Remarks:
o If the field includes a CSD BIC, T2S validates the consistency between that CSD
and the one derived from the Securities Account* (Business rules MVCV276 and MVCV277)
o If the field is blank, T2S derives the CSD from the Securities Account* for matching

purposes
Si l(DELI) Sl 2 (RECE)
CSD A CSD A M
CSD of the ‘Blank M
delivering party QyAA o i e esPA
CSD A CSDB x
&

* T2S will take the securities account field specified in the SN ;o= S N
Quantity and Account Details (QtyAndAcctDtls) block. This is
a mandatory field

EUROSYSTEM



t = Matching fields in T2S messages

el Sccurities Settlement Transaction Instruction - sese.O

Delivering/receiving party BIC
= Definition: It is the CSD Participant which delivers/receives the securities

= Matching field type: Mandatory matching field
= Remarks:

o If the field includes a CSD Participant (CSDP), T2S validates the consistency

between that CSDP and the one derived from the Securities Account* (Business
rules MVCV280 and MVCV282)

o If the field is blank, T2S derives the CSDP from the Securities Account* for
matching purposes

SI 1(DELI) SI 2 (RECE)

N O QVDR

Blank
CSDP A2 (Securities Account at QtyAndAcctDtls
o belongs to CSDP Al) x
Recelving party
B IC N Blank M
CSDP A1 (Securities Account at QtyAndAcctDtls
belongs to CSDP A1)

* T2S will take the securities account field specified in the Quantity and

Account Details (QtyAndAcctDtls) block. This is a mandatory field.

T2S also checks the consistency between the receiving/delivering party

BIC field and the account owner specified in the Quantity and Account @

Details (QtyAndAcctDtls) block, if any (Business rules MVCV243,

MVCV253) EUROPEAN CENTRAL BANK

EUROSYSTEM



t = Matching fields in T2S messages

el Sccurities Settlement Transaction Instruction - sese.O

Client of receiving/delivering CSD Participant
= Definition: It is the client of the delivering or receiving CSD participant
= Matching field type: Optional matching field

= Remarks:
o T2S only takes the BIC and Proprietary ID for matching purposes
o0 The Proprietary ID field includes three sub-elements: two mandatory (ID, Issuer)
and one optional (Scheme Name)
0 T2S considers the ‘Name and Address’ as blank for the matching process.

> *ﬂ%ﬁﬂﬂkg

Matching?
Party 2 BIC Blank
Client of Proprietary ld: X2Z Proprietary Id: X2Z
receiving CSD Proprietary Issuer: X123 Proprietary Issuer: X123
Participant Proprietary Scheme Name: ABCD
Party 2 BIC Name & Address
&

EUROPEAN CENTRAL BANK

EUROSYSTEM
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t =3 Matching fields in T2S messages

el Sccurities Settlement Transaction Instruction - sese.O

Securities account of the delivering/receiving party
=  Definition: It is the account from/to which the T2S Actor delivers/receives securities

= Matching field type: Optional matching field

= Remarks*:

o If the securities account of the receiving party is included in a receive instruction,
T2S validates the consistency between that Account and the one specified in the
‘Quantity and Account Details’ block (Business rules Mvcv271and MvVCV272)

o If the securities account of the receiving party is included in a delivery instruction,
such account becomes a matching field. In this case, during matching, T2S takes
the receiving securities account of the delivery instruction and searches for receive
Instructions with the same securities account specified in the ‘Quantity and
Account Details’ block

S| 1 (DELI) S| 2 (RECE) Matching?
Blank
CSDPA1 Accountl (Securities Account specified in the 2 4
1t1 QtyAndAcctDtls is
Securities ‘CSDPA1 Accountl’)

Oy O QYD DR/ QR

account of the
Blank

CSDPA1 Accountl (Securities Account specified in the

receiving party

QtyAndAcctDtls is
‘CSDPA1 Account2’)

* The remarks focus on the Securities account of the receiving party. i s C o

The Securities account of the delivering party works similarly et
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Settlement Amount
Definition: It is the cash amount to be debited/credited

Remarks:
o Depending on the value of the settlement amount, T2S allows a difference (so-called tolerance
amount) between the settlement amounts:*
If Settlement amount is less than or equal to 100.000€ - Tolerance amount of 2€
If Settlement amount is more than 100.000€ - Tolerance amount of 25€
For non-Euro currencies, tolerance amounts will be defined in the MOP.

S| 1 (DELI) S| 2 (RECE)

Settlement

amount

Matching fields in T2S messages

100,000.00

100,000.00

125,000.00

125,000.00

* In case the relevant tolerance of two Original Settlement
Amounts are not equal, the more restrictive one should apply

EUROPEAN CENTRAL BANK

Securities Settlement Transaction Instruction - sese.0

Matching field type: Mandatory matching field (additional for FOP instructions)

100,002.00

100,005.00

125,023.00

125,026.00

5
Z

5N

) Oy N WS
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Matching fields in T2S messages
Flow of messages

Settlement
instruction
(sese.023)

/

/

Validation Status
message
(sese.024)

/

CSD or DCP

L

Matching Status
message
(sese.024)

/

/

Settlement Status
message
(sese.025)

/

DCP: Directly Connected Party

Allegement
message*
(sese.028)

Settlement
instruction
(sese.023)

CSD or DCP

message
(sese.024)

Matching Status
message
(sese.024)

Validation Status /

Allegement
Removal
(sese 029)

/
£
L
£
/
L

Settlement Status
message
(sese.025)

J
/

EUROPEAN CENTRAL BANK

EUROSYSTEM

* Allegement is sent after a delay period
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= Matching fields in T2S messages
Securities Settlement Transaction Allegement Notificati

TARGET = -SECURITIES

Matching field Message field sese.023 Message field sese.028

I Payment type (SctiesSttimTxInstr\SttimTpAndAddtIParams\Pmt) (SctiesSttimTxAllgmtNtfctn\SttimTpAndAddtiParams\Pmt)
[ Securities movement type (SctiesSttimTxInstr\SttimTpAndAddtiParams\SctiesMvmntTP) (SctiesSttimTxAllgmtNtfctn\SttimTpAndAddtlIParams\SctiesMvmntTP)
[ Common trade reference (SctiesSttImeInstr\SttImTpAndAddtIParams\CmonId) (SctiesSttImeAIIgthtfctn\SttImTpAndAddtIParams\CmonId) J
[ Trade date (SctiesSttImeInstr\TrathIs\Trath\) ][ (SctiesSttImeAIIgthtfctn\TradDtIs\Trath\) J
[ ISD ] (SctiesSttimTxInstr\TradDtIs\SttimDH\Dt) ][ (SctiesSttimTxAllgmtNtfctn\TradDtIs\SttimDH\Dt) ]
[ CUM/Ex indicator I (PaymeSctiesSttimTxInst\TradDtls\Trad TxCond\Cd) ][ (SctiesSttimTxAllgmtNtfctni\TradDtls\Trad TxCond\Cd) ]
[ ISIN 1 (SctiesSttimTxInstr\FinInstrmId\ISIN) ][ (SctiesSttimTxAllgmtNtfctn\FinInstrmId\ISIN) ]
[ Settlement quantity I (SctiesSttimTxInstr\QtyAndAcctDtls\SttimQty\Qty) ][ (SctiesSttimTxAllgmtNtfctn\QtyAndAcctDtls\SttimQty\Qty) ]
[ Opt-out ISO indicator I (SctiesSttimTxInstr\SttimParams\SttimTxCond\Cd) ][ (SctiesSttimTxAllgmtNtfctn\SttlmParams\SttlmTxCond\Cd) ]
[ CSD of delivering party 1 (SctiesSttimTxInstr\DIvrgSttimPties\Dpstry\ld\AnyBIC) ][ (SctiesSttimTxAllgmtNtfctn\DIvrgSttimPties\Dpstry\ld\AnyBIC) ]
[ Delivering party BIC I (SctiesSttimTxInstn\DIvrgSttimPties\Pty1\d\AnyBIC) ][ (SctiesSttimTxAllgmtNtfctm\DIvrgStimPties\Pty1\d\AnyBIC) ]
[ Client of the delivering CSD Part. [ (SctiesSttimTxInstr\DIvrgSttimPties\Pty2\) ][ (SctiesSttimTxAllgmtNtfctn\DIvrgSttimPties\Pty2\) "
; ) ) (SctiesSttimTxAllgmtNtfctn\DIvrgSttimPties\Pty1\StkpgAcct\ld) or ]
[ Sec. account of deliver. party [ (SctiesStimTxInstr\DivrgSttimPties\Pty1\SfkpgAcctild) ][ (SctiesSttimTxAllgmtNtfctn\QtyAndAcctDtls\StkpgAcct)
[ CSD of receiving party I (SctiesSttimTxInstr\RcvgSttimPties\Dpstry\ld\AnyBIC) J[ (SctiesSttimTxAllgmtNtfctn\RevgSttimPties\Dpstry\ld\AnyBIC) ]
[ Receiving party BIC I (SctiesSttimTxInstr\RcvgSttimPties\Pty1\Id\AnyBIC) J[ (SctiesSttimTxAllgmtNtfctn\Rcvg SttimPties\Pty1\Id\AnyBIC) ]
[ Client of the receiving CSD Part. (SctiesSttimTxInstr\DIvrgSttimPties\Pty2\) ][ (SctiesSttImTxAllgmtNtfctn\DIvrgSttimPties\Pty2\) ]
: . . (SctiesSttimTxAllgmtNtfctn\RcvgSttimPties\Pty1\SfkpgAcct\ld) or ]
[ Sec account of receiv. party (SctiesSttimTxInstr\RcvgSttimPties\Pty1\SfkpgAcctiid) ][ (SctiesSHIMTxAlgmINTen\OtyAndACCDIS\STkDGACCH)
[ Currency (SctiesSttimTxInstr\SttimAmt\Amt\Ccy) ][ (SctiesSttimTxAllgmtNtfctn\SttimAmt\Amt\Ccy) }
[ Settlement amount (SctiesSttimTxInstr\SttimAm\Amt) ] (SctiesSttimTxAllgmtNtfctn\SttimAm\Amt) ]
[ Credit/Debit (SctiesSttimTxInstr\SttimAm\CdtDbtInd) ] (SctiesSttimTxAllgmtNtfctn\SttimAm\CdtDbtInd) J




t = Matching fields in T2S messages

enpene Securities Settlement Transaction Allegement Notificatit

Securities Settlement Transaction Allegement Notification - sese.028: It informs an
account owner that another T2S Actor has instructed against it in case the account owner

has no corresponding instruction

How matching fields are reflected in sese.028
= The following matching fields are described in the next slides:
o CSD of the delivering/receiving party
o Delivering/receiving party BIC
o Securities Account of the delivering/receiving party
How other fields are reflected in sese.028
» The following fields are described in the next slides:
o Safekeeping account

o Parties in the Business Application Header (BAH)




t = Matching fields in T2S messages

enpener Securities Settlement Transaction Allegement Notificatl

CSD of the delivering/receiving party
= Remarks:

o If the CSD of the delivering party is blank in the sese.023 (DELI), T2S derives the

CSD in sese.028 from the safekeeping Account* in the sese.023

o If the CSD of the delivering party is populated in sese.023 (DELI), the value will be
copied in the same field of the sese.028
The CSD of the delivering party cannot be blank in a sese.023 RECE
The same logic applies for the CSD of the receiving party for sese.023 RECE and
sese.023 DELI

O O

SESE.028

SESE.023 (DELI)

Oy O QYD DR/ QR

—_— CSD A
CSD A
CSD of the
delivering party Blank CSD A*
Safekeeping CSD A
account
* T2S will obtain the information through the securities @
account field specified in the Quantity and Account DetailS . rorean cenTRAL BANK

(QtyAndAcctDtls) block. o TEM



t = Matching fields in T2S messages

enpener Securities Settlement Transaction Allegement Notificatl

‘“.' tg ..1: Y e

Delivering/receiving party BIC
= Remarks:

o If the delivering party BIC is blank in the sese.023 (DELI), T2S derives the BIC in

sese.028 from the safekeeping Account* in the sese.023

o If the delivering party BIC is populated in sese.023 (DELI), the value will be copied
in the same field of the sese.028
The delivering party BIC cannot be blank in a sese.023 RECE.
The same logic applies for the receiving party BIC

@)

O

Oy O QYD DR/ QR

SESE.028

SESE.023 (DELI)

—_— CSDP Al
CSDP Al
Delivering
party BIC Blank CSDP A1*
Safekeeping CSDPA1Accountl (belongs to
account CSDP AlL)
* T2S will obtain the information through the securities @
account field specified in the Quantity and Account DetailS  cyrorean cenTRAL BANK

(QtyAndAcctDtls) block. — rosys TEM



t = Matching fields in T2S messages

el Securities Settlement Transaction Allegement Notificatit

Securities account of the delivering/receiving party (I)

= Definition: It is the account from/to which the T2S Actor delivers/receives securities. It is
the account from the DIvrgSttimPties and RcvgSttimPties block

= Remarks:
o Delivery instruction (sese.023):

e Securities account of the receiving party: if populated in sese.023
(RevgSttimPties block), it is included twice in the allegement message: in
RcvgSttimPties and QtyAndAcctDtls block). If blank the value of the field will also
be blank in the allegement message

e Securities account of the delivering party: it will always be informed in
Pty1\SfkpgAcct (in delivering parties) as will always be present in the sese.023
(QtyAndAcctDtls)

o0 Receiving instruction (sese.023):

e Securities account of the delivering party: if populated in sese.023
(DIvrgSttimPties block)it is included twice in the allegement message: in
DilvrgSttimPties and QtyAndAcctDtls block). If blank the value of the field will
also be blank in the allegement message

e Securities account of the receiving party: it will always be informed in
Pty1\SfkpgAcct (in receiving parties) as will always be present in the sese.023

(QtyAndAcctDtls) e




t = Matching fields in T2S messages

ey Securities Settlement Transaction Allegement Notificati

Securities account of the delivering/receiving party (Il)

SESE.023 (DELI) SESE.028

S 0N O YR O ‘%ﬁﬂﬂkﬁ

CSDPB1ACCOUNt2 > CSDPB1Account2
Securities
account of the
receiving party Blank > Blank
. CSDPA1Accountl > CSDPA1Accountl
Securities
account of the
delivering party
Blank CSDPA1Accountlx
SEICLCERINE CSDPA1A t1
account ceoun
* T2S will take the securities account field specified in the Quantity @

and Account Details (QtyAndAcctDtls) block of sese.023 EUROPEAN CENTRAL BANK

EUROSYSTEM



t = Matching fields in T2S messages

ey Securities Settlement Transaction Allegement Notificati

4

N O QS QYLD R BRY

Safekeeping account

= Definition: It is the account from/to which the T2S Actor delivers/receives securities. It
Is the account from the QuantityAndAccountDetails block

» Remarks:
o Delivery instruction:
« Safekeeping account: it will be informed in Pty1\SfkpgAcct (RcvgSttimPties
block)
0 Receiving instruction:
» Safekeeping account: it will be informed in Pty1\SfkpgAcct (DIvrgSttimPties
block)
o If the sese.023 DELI does not include the Securities account of the receiving party,
the value of the safekeeping account of the sese.028 will be NONREF

SESE.023 (DELI) SESE.028

- Securities
Safekeepin
ping CSDPA1Accountl e 4 account of the CSDPA1Accountl
account N
delivering party

CSDPB1Account2

CSDPB1Account?2 —_—

Securities

Safekeeping

account of the
account

receiving party Blank @

EAN CENTHA

NONREF

EUROSYSTEM
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enpener Securities Settlement Transaction Allegement Notificatl

&

Parties in the Business Application Header (BAH)
= Definition: The BAH is part of each business message that supports document routing,
iIdentification and processing information.
= Remarks:
o BICFI (To) and ID (to) contains the original values as specified in the BAH (from) of
the incoming instruction (for which the allegement is sent for).
o0 These fields always work like this, independently of who is the instructing party of
the original message
0 T2S sends the message to the CSD Participant identified in the RcvgSttimPties
block of a DELI or in the DIvrgSttimPties block of a RECE*

HEADER HEADER
SESE.023 SESE.028

CSDP Al

O QY O DY/ DR

From BICFI

From

T CSDA
Identification

To BICFI CSDP Al

To

CSDA

Identification

* If the counterparty is external, T2S derives the message @
receiving CSD by checking the security CSD link chain ~ EUROPEAN CENTRAL BANK
selecting the last CSD which is insideT2S ~ FEUROSYS LEY
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TARGET = -SECURITIES

Flow of messages

Matching fields in T2S messages

Settlement
instruction
(sese.023)

ya

/

Validation Status
message
(sese.024)

a4

CSD or DCP

Matching Status
message
(sese.024)

L /

DCP: Directly Connected Party

Allegement
message*
(sese.028)

Settlement
instruction
(sese.023)

QD *ﬂ%ﬁﬂk&g

CSD or DCP

Matching Status
message
(sese.024)

L
i

[
/

i

Allegement
Removal
(sese 029)

Validation Status
message
(sese.024)

EUROPEAN CENTRAL BANK

EUROSYSTEM

* Allegement is sent after a delay period

RO s/ ONINQ)



t =y Matching fields in T2S messages

TARGET -SECURITIES FlOW Of messages

ya

Settlement
instruction
(sese.023)

/

A

Validation Status
message
(sese.024)

/

CSD or DCP

ya

Cancellation
instruction
(sese.020)

/

DCP: Directly Connected Party

EUROPEAN CENTRAL BANK

EUROSYSTEM

A

Allegement
message*
(sese.028)

/

CSD or DCP

/

Allegement
Cancellation
(semt.020)

/

* Allegement is sent after a delay period

QD *ﬂ%ﬁﬂk&g

SO L/ ONINQ)



Matching field Message field sese.023 Message field sese.029

tr—\

TARGET = -SECURITIES

I Payment type I

Securities movement type

Matching fields in T2S messages

(SctiesSttImTxInstr\SttimTpAndAddtlParams\Pmt)

(SctiesSttimAllgmtRmvIAdvc\AcctSverTxld\Pmt)

-

(SctiesSttimTxInstr\SttimTpAndAddtIParams\SctiesMvmntTP)

(SctiesSttimAllgmtRmvIAdvc\AcctSverTxld\SctiesMvmntTP)

Common trade reference (SctiesSttImeInstr\SttImTpAndAddtIParams\CmonId) Not available
Trade date (SctiesSttimTxInst\TradDtls\TradDt\) Not available
ISD (SctiesSttimTxInstr\TradDtls\SttimDH\Dt) (SctiesSttimAllgmtRmvIAdvc\TXDtis\SttimDHDt)
Opt-out ISO indicator (SctiesSttimTxInst\SttimParams\SttimTxCond\Cd) Not available
CUM/Ex indicator (PaymeSctiesSttimTxInstn\TradDtls\TradTxCond\Cd) Not available

ISIN

(SctiesSttimTxInstr\FinInstrmId\ISIN)

(SctiesSttimAllgmtRmvIAdvc\TxDtls\FinInstrmId\ISIN)

SRR R

Settlement quantity

(SctiesSttimTxInstr\QtyAndAcctDtls\SttimQty\Qty)

(SctiesSttimAllgmtRmvIAdvc\TxDtls\SttimQty)

o

CSD of delivering party

(SctiesSttlmeInstr\DIvrgSttImPties\Dpstry\Id\AnyBIC)

(SctiesSttimAllgmtRmvIAdve\TxDtls\DIvrgSttimPties\Dpstry\ld\AnyBIC)

Delivering party BIC

(SctiesSttimTxInstr\DIvrgSttimPties\Pty1\Id\AnyBIC)

(SctiesSttimAllgmtRmvIAdvc\TxDtls\DIvrgSttimPties\Pty1\Id\AnyBIC)

Client of the delivering CSD Part.

(SctiesSttimAllgmtRmvIAdvc\TxDtls\DIvrgSttimPties\Pty2\)

Sec. account of deliver. party

(SctiesSttimTxInstr\DIvrgSttimPties\Pty1\SfkpgAcct\ld)

(SctiesSttimAllgmtRmvIAdvc\StkpgAcct\id)

CSD of receiving party

(SctiesSttimTxInstr\RcvgSttimPties\Dpstry\Id\AnyBIC)

(SctiesSttlmAIIgmtRvaAdvc\TthIs\RcngttImPties\Dpstry\Id\AnyBIC)

Receiving party BIC

(SctiesSttiImTxInstr\RcvgSttimPties\Pty1\Id\AnyBIC)

P el —l S > —————O—

(SctiesSttimAllgmtRmvIAdve\TxDtlss\RcvgSttimPties\Pty 1\ld\AnyBIC)

Client of the receivi. CSD Part

(SctiesSttimTxInstr\RcvgSttimPties\Pty2\)

Sec. account of receiv. party

(SctiesSttimTxInstr\RevgSttimPties\Pty1\StkpgAcct\id)

(SctiesSttimAllgmtRmvIAdvc\TxDtls\RcvgSttimPties\Pty2\)

(SctiesSttimAllgmtRmvIAdvc\SfkpgAcctiid)

Y e T e e Y a— N\ N\ —— P e e e e e\

Currency (SctiesSttImTxInstr\SttimAmt\Amt\Ccy) 1 Not available
Settlement amount (SctiesSttImTxInstr\SttimAm\Amt) Not available
Credit/Debit (SctiesSttimTxInstr\SttimAm\CdtDbtInd) Not available

— A A AN I — — —/ — N A A — L/

[
[
[
[
[
[
[
[
[ (SctiesSttimTxInstr\DIvrgSttimPties\Pty2\)
[
[
[
[
[
[
[
[

e A A N AN N R S A S e/ e N A A A ~—
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TARGET = -SECURITIES

Matching field
I Payment type I

g fields in T2S messages

Securities movement type

Message field sese.023

(SctiesSttimTxInstr\SttimTpAndAddtlParams\Pmt)

Message field semt.020

(SctiesMsgCxIAdvc\ Ref\ SctiesSttimTxConfld\ Pmt)

(SctiesSttImTxInstr\SttimTpAndAddtIParams\SctiesMvmntTP)

(SctiesMsgCxIAdvce\ Ref\ SctiesSttimTxConfld\ SctiesMvmntTp)

Common trade reference | (SctiesSttimTxInstr\SttimTpAndAddtiParams\Cmonid) | Not available
Trade date ' (SctiesSttimTxInst\TradDtls\TradDt\) Not available
ISD (SctiesSttImeInstr\TradDtIs\SttIth\Dt) Not available
CUM/EX indicator (PaymeSctiesSttimTxInstr\TradDtis\Trad TxCond\Cd) Not available
ISIN (SctiesSttimTxInstr\FinInstrmId\ISIN) Not available
Settlement quantity (SctiesSttimTxInstr\QtyAndAcctDtls\SttimQty\Qty) Not available
Opt-out ISO indicator (SctiesSttimTxInstn\SttimParams\SttimTxCond\Cd) Not available
CSD of delivering party (SctiesSttimTxInstn\DIvrgSttimPties\Dpstry\Id\AnyBIC) Not available
Delivering party BIC (SctiesSttimTxInstn\DIvrgSttimPties\Pty1\Id\AnyBIC) Not available
Client of the delivering CSD Part. (SctiesSttimTxInstr\DIvrgSttimPties\Pty2\) Not available

Sec. account of deliver. party

(SctiesSttimTxInstr\DIvrgSttimPties\Pty1\SfkpgAcct\ld)

(SctiesMsgCxIAdvc\StkpgAcct\ld) if the sese.023 was a RECE

CSD of receiving party

(SctiesSttimTxInstr\RcvgSttimPties\Dpstry\ld\AnyBIC)

Not available

Receiving party BIC

(SctiesSttimTxInstr\RcvgSttimPties\Pty1\Id\AnyBIC)

Not available

Client of the receiving CSD Part.

(SctiesSttimTxInstr\RcvgSttimPties\Pty2\)

Not available

Sec. account of receiv. party

(SctiesSttimTxInstr\RcvgSttimPties\Pty1\SfkpgAcctiid)

(SctiesMsgCxIAdvc\StkpgAcct\ld) if the sese.023 was a DELI

N D e e —— N\ N\ [\ —— e\

— A A —_—A A A — I — A — A/
YT YY) NN N N YY

— e A —_— A N A — e e N — I A

Currency (SctiesSttImTxInstr\SttimAmt\Amt\Ccy) Not available
Settlement amount (SctiesSttimTxInstr\SttImAmM\Amt) Not available
Credit/Debit (SctiesSttimTxInstr\SttimAm\CdtDbtInd) Not available

A A___J e A N A e/ N N I\ ___A_J N’




t Matching fields in T2S messages

l e
D Securities Settlement Allegement Removal - sese.029
Securities Message Cancellation Advice - semt.020 (I

Securities Settlement Allegement Removal - sese.029: It is sent to an account owner to
acknowledge that a previously sent allegement is no longer outstanding, because the
alleged party sent its instruction

Securities Message Cancellation Advice — semt.020: It is sent when an unmatched
Settlement Instruction, for which a Settlement Allegement was sent to the counterparty, is

cancelled

Oy Yy D HHA ‘}‘L" )

= Remarks:
0 The securities account of the delivering/receiving party is blank in the sese.029
0 The securities account of the delivering/receiving party does not exist in semt.020
(i.e. there is not delivering/receiving parties block)
0 Sese.029 and Semt.020 are linked to sese.028 through the field “instruction
reference” but they do not include a field with the reference Id of the sese.023

&

EUROPEAN CENTRAL BANK

EUROSYSTEM
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-SECURITIES

TARGET

ya

Matching fields in T2S messages
Flow of messages

Settlement
instruction
(sese.023)

/

/[

Validation Status
message
(sese.024)

/

CSD or DCP

L

Matching Status
message
(sese.024)

/

/

Settlement Status
message
(sese.025)

/

DCP: Directly Connected Party

Allegement
message*
(sese.028)

Settlement
instruction
(sese.023)

CSD or DCP

message
(sese.024)

Matching Status
message
(sese.024)

Validation Status /

Allegement
Removal
(sese 029)

L
£
L
£
/
L

Settlement Status
message
(sese.025)

J
/

EUROPEAN CENTRAL BANK

EUROSYSTEM

* Allegement is sent after a delay period
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TARGET = -SECURITIES

g fields in T2S messages
Securities Settlement Transaction Status Advice - sese€

Matching field
I Payment type I

Securities movement type

Common trade reference

Message field sese.023

(SctiesSttimTxInstr\SttimTpAndAddtlParams\Pmt)

Message field sese.024

(SctiesSttimTxStsAdvc\TxDtls\Pmt)

(SctiesSttImTxInstr\SttimTpAndAddtIParams\SctiesMvmntTP)

(SctiesSttimTxStsAdvc\TxDtls\SctiesMvmntTp)

(SctiesSttImeInstr\SttImTpAndAddtIParams\CmonId)

-

(SctiesSttimTxStsAdvc\TxId\Cmonld)

Trade date

~

(SctiesSttimTxInstr\TradDtls\TradDt\)

(SctiesSttimTxStsAdvc\TxDtls\TradDt\Dt)

ISD

(SctiesSttimTxInstr\TradDtls\SttimDt\Dt)

(SctiesSttimTxStsAdve\TxDtls\SttimDt\Dt)

CUM/Ex indicator

(PaymeSctiesSttimTxInstr\Trad DtIs\TradeCond\Cd)

Not available

ISIN

(SctiesSttimTxInstr\FinInstrmId\ISIN)

(SctiesSttimTxStsAdvc\TxDtls\FinInstrmId\ISIN)

Settlement quantity

(SctiesSttimTxInstr\QtyAndAcctDtls\SttimQty\Qty)

(SctiesSttImTxStsAdvc\TxDtls\SttimQty\Qty)

Opt-out ISO indicator

(SctiesSttimTxInstr\SttimParams\SttimTxCond\Cd)

(SctiesSttimTxStsAdvc\TxDtls\SttimParams\SttimTxCond\Cd)

CSD of delivering party

(SctiesSttlmeInstr\DIvrgSttImPties\Dpstry\Id\AnyBIC)

(SctiesSttimTxStsAdve\TxDtls\DIvrgSttimPties\Dpstry\Ild\AnyBIC)

Delivering party BIC

(SctiesSttImeInstr\DIvrgSttImPties\Ptyl\Id\AnyBIC)

(SctiesSttimTxStsAdvc\TxDtls\DIvrgSttimPties\Pty 1\Id\AnyBIC)

Client of the delivering CSD Part.

(SctiesSttimTxInstr\DIvrgSttimPties\Pty2\)

(SctiesSttimTxStsAdvc\TxDtls\DivrgSttimPties\Pty2\)

Sec. account of deliver. party

(SctiesSttimTxInstr\DIvrgSttimPties\Pty1\SfkpgAcct\ld)

(SctiesSttimTxStsAdvc\TxDtIs\DIvrgSttimPties\Pty1\SfkpgAcct\id)

CSD of receiving party

(SctiesSttimTxInstr\RcvgSttimPties\Dpstry\ld\AnyBIC)

(SctiesSttimTxStsAdvc\TxDtls\RevgSttimPties\Dpstry\ld\AnyBIC)

Receiving party BIC

(SctiesSttimTxInstr\RcvgSttimPties\Pty 1\Id\AnyBIC)

(SctiesSttimTxStsAdvc\TxDtlss\Pty1\Id\AnyBIC)

Client of the receiving CSD Part.

(SctiesSttimTxInstr\RcvgSttimPties\Pty2\)

Sec. account of receiv. party

(SctiesSttimTxInstr\RcvgSttimPties\Pty1\SfkpgAcctiid)

(SctiesSttimTxStsAdvc\TxDtls\DIvrgSttimPties\Pty2\)

(SctiesSttimTxStsAdvc\TxDtls\RcvgSttimPties\Pty1\SfkpgAcct\d

Currency

(SctiesSttImTxInstr\SttimAmt\Amt\Ccy)

N YY) N Y NN NN Y/

(SctiesSttimTxStsAdvc\TxDtls\SttimAmt\Amt\Ccy)

Settlement amount

(SctiesSttImTxInstr\SttimAm\Amt)

(SctiesSttImTxStsAdvc\TxDtls\SttimAmt\Amt)

N D Y e s U e Y e Y e e U e O a— —— e\

Credit/Debit

— A A — A A A A — A — A/
YT YY) YN M\ VY

(SctiesSttimTxInstr\SttimAm\CdtDbtInd)

— A A S, W, W— — — I A

(SctiesSttimTxStsAdvc\TxDtls\SttimAmt\ CdtDbtind)

~—A__A_J " A N _A_J S W S, ) S—_ NS S— NS, W—, \— i N—




t = Matching fields in T2S messages

sl Securities Settlement Transaction Status Advice - sese€

Securities Settlement Transaction Status Advice — sese.024: It is used to inform about
the current status of a Settlement Instruction (sese.023) which has been previously sent
to T2S. The status may be a processing, matching, or settlement status. When matching
is performed, a sese.024 with “Matching Status” field Matched (Mtchd) is sent.

Sese.024 contains what has been input in the sese.023 *

SRS “‘\L‘ N\

How matching fields are reflected in sese.024

» The following matching fields are described in the next slides:
0 Settlement amount

How other fields are reflected in sese.024

» The following fields are described in the next slides:
o T2S actor reference

o T2S matching reference

* Exceptions: (refer CR 480)
Settlement quantity = Originally instructed quantity — settled quantity
Settlement amount = Originally instructed amount for unmatched instructions; or
Matched amount — settled amount for matched instructions



b I ol o
t—= Matching fields in T2S messages Refer to section |
sl Securities Settlement Transaction Status Advice - sese€ UDFS V 2.0 i

e ?;' |
Settlement amount* ?.;’4

= Remarks:

o Settlement Instructions with different settlement amounts that match together, are
submitted to settlement with the settlement amount included in the Delivering

Settlement Instruction

o Before matching, all status advice sent will include the instructed amount
o On matching, the amount informed by T2S in the Matched Status advice is the

matched amount

o After this in all further status advices, T2S informs according to the description
expressed in the T2S use, that is the difference between “Original Settlement

Amount” and “Settled Settlement Amount”

Original Settlement
amount 125,000.00
Matched
Settlement amount 125,000.00
* Settlement confirmation (sese.025) will always contain the @

effective settlement amount (i.e. equal to matched amount in case ®YR"°FEAN CENTRAL BANK
of full settlement) EUROSYSTEM

Oy O QYD DR/ QR

S| 1 (DELI Sl 2 (RECE

125,023.00

125,000.00



t = Matching fields in T2S messages

sl Securities Settlement Transaction Status Advice - sese€

T2S Actor reference

= Definition:Unambiguous identification of the transaction as known by the Instructing

Party

= Remarks:

o Transaction identification of the sese.023 will appear in a different field of the
status advice depending on whom the Instructing Party and Account Owner are

o Transaction identification of the sese.023 will always appear in the Account
Owner Transaction Identification in case a Settlement Instruction is rejected

Sese.023 Instructing Sese.024
Part

T2S Actor

reference

Transaction ldentification ACSDinT2S

A CSD patrticipant/external CSD
and it is the owner of the sec
account

Transaction Identification

A CSD participant/external CSD
and it is NOT the owner of the
sec account

Transaction ldentification

EUROPEAN CENTRAL BANK

EUROSYSTEM

e — e

Refer to section ]
4.3.2
UDFS V 2.0

o

SEB- s/ O N QYD DR QDR

AccountServicerTransactionld
(SctiesSttimTxStsAdve\TxId\AcctSverTxId)

AccountOwnerTransactionld
(SctiesSttImTxStsAdve\TxId\AcctOwnrTxId)

ProcessorTransactionldentification
(SctiesSttimTxStsAdve\TxId\PrerTxId)



t = Matching fields in T2S messages

sl Securities Settlement Transaction Status Advice - sese€

T2S matching reference
= Definition: Reference that T2S assigns to the pair of settlement instructions
matched in T2S

= Remarks:

o T2S matching reference is also applicable to a pair of settlement instructions
matched outside T2S. This reference is generated by T2S and therefore, it is
different from the one included by the instructing party in the
SctiesSttimTxInstr/TradDtls/MtchgSts

o This reference will be included within the supplementary data of the status
advice

l,u\;-‘ Y A ""'-'n.‘g:'-_'; "*"':kuxt kN

Sese.024

T2S matching Suplementary Data
reference (SctiesSttimTxStsAdvc/SplimtryData/Envip/RItd TxId)

&

EUROPEAN CENTRAL BANK

EUROSYSTEM
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TARGET

g fields in T2S messages

Flow of messages

Settlement
instruction
(sese.023)

[ /

Validation Status
message
(sese.024)

CSD
or DCP

/

Allegement
message
(sese.028)

Settlement
instruction
(sese.023)

Validation Status CSD
message or DCP
(sese.024)

Matching Status

/

Matching Status

L
y
4
L
£

message message
(sese.024) (sese.024)
Allegement
Securities settlement Removal
transaction query (sese.029)

/
/
/
/
/

(semt.026)

/

Securities settlement
transaction query
response (semt.027)

/

DCP: Directly Connected Party

EUROPEAN CENTRAL BANK

EUROSYSTEM

* Allegement is sent after a delay period

SE- s/ O DN G QYD G R R b
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TARGET = -SECURITIES

Matching field
I Payment type I

Securities movement type

Common trade reference

Matching fields in T2S messages
Securities Settlement Transaction Query - semt.026 (1)}

Message field sese.023

(SctiesSttimTxInstr\SttimTpAndAddtlParams\Pmt)

Message field semt.026

(SctiesSttimTxQry\QryDef\SchCrit\Pmt)

(SctiesSttImTxInstr\SttimTpAndAddtIParams\SctiesMvmntTP)

(SctiesSttimTxQry\QryDef\SchCrit\SctiesMvmntTp)

(SctiesSttImeInstr\SttImTpAndAddtIParams\CmonId)

-

(SctiesSttimTxQry\QryDef\SchCrit\Refs\Cmonld)

Trade date

~

(SctiesSttimTxInstr\TradDtls\TradDt\)

(SctiesSttimTxQry\QryDef\SchCrit\TradDt\Dt)

ISD

(SctiesSttimTxInstr\TradDtls\SttimDt\Dt)

(SctiesSttImeer\erDef\SchCrit\IntnddSttIth)

CUM/Ex indicator

(PaymeSctiesSttimTxInstr\Trad DtIs\TradeCond\Cd)

(SctiesSttimTxQry\QryDef\SchCrit\Trad TxCond)

ISIN

(SctiesSttimTxInstr\FinInstrmId\ISIN)

(SctiesSttimTxQry\QryDef\SchCrit\FinInstrmId\ISIN)

Settlement quantity

(SctiesSttimTxInstr\QtyAndAcctDtls\SttimQty\Qty)

(SctiesSttimTxQry\QryDef\SchCrit\SttimQty\Qty)

Opt-out ISO indicator

CSD of delivering party

(SctiesSttimTxInstr\SttimParams\SttimTxCond\Cd)

Not available

(SctiesSttlmeInstr\DIvrgSttImPties\Dpstry\Id\AnyBIC)

(SctiesSttimTxQry\QryDef\SchCrit\DIvrgSttimPties\Dpstry\Ild\AnyBIC)

Delivering party BIC

(SctiesSttImeInstr\DIvrgSttImPties\Ptyl\Id\AnyBIC)

(SctiesSttimTxQry\QryDef\SchCrit\DIvrgSttimPties\Pty1\Id\AnyBIC)

Client of the delivering CSD Part.

(SctiesSttimTxInstr\DIvrgSttimPties\Pty2\)

(SctiesSttimTxQry\QryDef\SchCrit\DIvrgSttimPties\Pty2\)

Sec. account of deliver. party

(SctiesSttimTxInstr\DIvrgSttimPties\Pty1\SfkpgAcct\ld)

(SctiesSttimTxQry\QryDef\SchCrit\DIvrgSttimPties\Pty1\SfkpgAcct\ld)

CSD of receiving party

(SctiesSttimTxInstr\RcvgSttimPties\Dpstry\Id\AnyBIC)

(SctiesSttimTxQry\QryDef\SchCrit\RcvgSttimPties\Dpstry\ld\AnyBIC)

Receiving party BIC

(SctiesSttimTxInstr\RcvgSttimPties\Pty 1\Id\AnyBIC)

(SctiesSttimTxQry\QryDef\SchCrit\RcvgSttimPties\Pty1\Id\AnyBIC)

Client of the receiving CSD Part.

(SctiesSttimTxInstr\RcvgSttimPties\Pty2\)

Sec. account of receiv. party

(SctiesSttimTxInstr\RcvgSttimPties\Pty1\SfkpgAcctild)

(SctiesSttimTxQry\QryDef\SchCrit\DlvrgSttimPties\Pty2\)

(SctiesSttimTxQry\QryDef\SchCrit\RcvgSttimPties\Pty1\SfkpgAcct\ld

Currency

(SctiesSttImTxInstr\SttimAmt\Amt\Ccy)

Y YY) N\ NN N N Y

(SctiesSttimTxQry\QryDef\SchCrit\SttimAmt\Amt\Ccy)

Settlement amount

(SctiesSttImTxInstr\SttimAm\Amt)

(SctiesSttimTxQry\QryDef\SchCrit\SttimAmt\Amt)

N D e Y a— N\ N\ —— e\

Credit/Debit

— A A — A A A —J I —/ — A — A/
YY) YY) NN\ N N Y

(SctiesSttimTxInstr\SttimAm\CdtDbtInd)

— A A — A N_A__J — I\ A

(SctiesSttimTxQry\QryDef\SchCrit\SttimAmt\CdtDbtInd)

e A A e A N A ~— I\ S I A ~—




t = Matching fields in T2S messages

s Securities Settlement Transaction Query - semt.026 (|

Securities Settlement Transaction Query — semt.026: This message is used to request

information on Settlement Instruction.
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Matching field
I Payment type I

Securities movement type

Matching fields in T2S messages
Securities Settlement Transaction Query Response - Sg

Message field sese.023

(SctiesSttimTxInstr\SttimTpAndAddtlParams\Pmt)

Message field semt.027

(SctiesSttImTxQryRspn\Txs\Tx\TxDtls\Pmt)

(SctiesSttImTxInstr\SttimTpAndAddtIParams\SctiesMvmntTP)

(SctiesSttImTxQryRspn\Txs\Tx\TxDtls\SctiesMvmntTp)

Common trade reference (SctiesSttimTxInstr\SttimTpAndAddtlParams\Cmonld) (SctiesSttImTxQryRspn\Txs\Tx\Cmonld) J
Trade date (SctiesSttimTxInstr\TradDtls\TradDt\) (SctiesSttImTxQryRspm\ Txs\Tx\TxDtls\TradDt\Dt) ]
ISD (SctiesSttimTxInstr\TradDtIs\SttimDt\Dt) (SctiesStImTxQryRspm\Txs\TX\TxDtls\IntnddSttimDt) ]
CUM/EX indicator (PaymeSctiesSttimTxInstr\TradDtis\Trad TxCond\Cd) Not available ]
ISIN (SctiesSttimTxInstr\FinInstrmId\ISIN) (SctiesSttimTxQryRspn\Txs\Tx\TxDtls\FinInstrmId\ISIN) ]

Settlement quantity

(SctiesSttimTxInstr\QtyAndAcctDtIs\SttimQty\Qty)

(SctiesSttImTxQryRspn\Txs\Tx\TxDtIst\SttimQty\Qty) ]

Opt-out ISO indicator

CSD of delivering party

(SctiesSttimTxInstr\SttimParams\SttimTxCond\Cd)

Not available

(SctiesSttimTxInstr\DIvrgSttimPties\Dpstry\ld\AnyBIC)

(SctiesSttImTxQryRspn\Txs\Tx\TxDtls\DIvrgSttimPties\Dpstry\Id\AnyBIC)

Delivering party BIC

(SctiesSttImeInstr\DIvrgSttImPties\Ptyl\Id\AnyBIC)

(SctiesSttImTxQryRspn\Txs\Tx\TxDtls\DIvrgSttimPties\Pty1\Id\AnyBIC)

Client of the delivering CSD Part.

(SctiesSttimTxInstr\DIvrgSttimPties\Pty2\)

(SctiesSttImTxQryRspn\Txs\Tx\TxDtls\DIvrgSttimPties\Pty2\)

Sec. account of deliver. party

(SctiesSttimTxInstr\DIvrgSttimPties\Pty1\SfkpgAcct\ld)

(SctiesSttimTxQryRspn\Txs\Tx\TxDtIs\DIvrgSttimPties\Pty1\SfkpgAcct\id)

CSD of receiving party

(SctiesSttimTxInstr\RcvgSttimPties\Dpstry\Id\AnyBIC)

(SctiesSttImeerRspn\sz\Tx\TxDtIs\RcngttImPties\Dpstry\ld\AnyBIC)

Receiving party BIC

(SctiesSttimTxInstr\RcvgSttimPties\Pty1\Id\AnyBIC)

(SctiesSttImTxQryRspn\Txs\Tx\TxDtls\RcvgSttimPties\Pty1\Id\AnyBIC)

Client of the receiving CSD Part.

(SctiesSttimTxInstr\RcvgSttimPties\Pty2\)

Sec. account of receiv. party

(SctiesSttimTxInstr\RcvgSttimPties\Pty1\SfkpgAcctid)

(SctiesSttImTxQryRspn\Txs\Tx\TxDtls\DIvrgSttimPties\Pty2\)

(SctiesSttImTxQryRspn\Txs\Tx\TxDtls\RcvgSttimPties\Pty1\SfkpgAcct\ld

Currency

(SctiesSttImTxInstr\SttimAmt\Amt\Ccy)

Y\ Y ) NN YO\ Y YT/

(SctiesSttImTxQryRspn\Txs\Tx\TxDtls\SttimAmt\Amt\Ccy)

Settlement amount

(SctiesSttImTxInstr\SttimAm\Amt)

(SctiesSttImTxQryRspn\Txs\Tx\TxDtls\SttimAmt\Amt)

N e\ N N P e U e P e e e e\

Credit/Debit

— A A — A A A I — —/ — NN — A/
Y Y NN NN M/ —VY Y

(SctiesSttimTxInstr\SttimAm\CdtDbtInd)

— A A | W U, U— N— ) W R S, N A N— — A A

(SctiesSttImTxQryRspn\Txs\Tx\TxDtls\SttimAmt\CdtDbtInd)

e A A e A N A I\ I\ N\




t = Matching fields in T2S messages

oremenl Securities Settlement Transaction Query Response - S

Securities Settlement Transaction Query Response — semt.027: It is used to provide

information on Settlement Instructions, as a response to the semt.026

How matching fields are reflected in sese.027
= The following matching fields are described in the next slides:

0 Cum-Ex indicator




t = Matching fields in T2S messages

nremenl Securities Settlement Transaction Query Response - Sé

Cum-Ex indicator

= Remarks:
o Cum-Ex indicator is not available in semt.027
o In order to easily retrieve the Cum-Ex indicator for the correct Market Claim
detection, the search criteria value specified for this field in the transaction query
(semt.026) must be XCPN, CCPN or blank. Then semt.027 will only include
settlement instructions with the Cum-Ex indicator value specified in the transaction

query.




V==

TARGET = -SECURITIES

Thank you for your attention
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