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[bookmark: _Toc522259772]Preface
[bookmark: _Toc522259773]Purpose

KRX-CS is the clearing & settlement system used by VSD to operate their cash market & derivatives market.  This document describes the VSD Message Interface.  It details all the business messages that can/will be exchanged between VSD and participants and KRX-CS.

KRX-CS interfaces with the VSD.CS.IG sub-system (CS.IG).  CS.IG in turn ensures the aggregation and dissemination of messages to other internal and external systems.

All messages are transferred over the “KRX-CMA and SWIFT AT Interface” – see related documents for detail. 


“It is agreed among VSD and KRX that interface list and interface message specification for execution of business processes (specified in formally approved BR) will be provided in scope of the project. In case if provided message and message specification cannot be used to execute agreed business process listed in BR, then adjustment of existing message can take place first to support such business process. However, if message adjustment is considered to be not enough, then secondly, new message will be designed to satisfy requirement stated in BR. Modification of existing message or design of new message should be mutually agreed between VSD and KRX. Both parties will have a responsibility to work in good faith to resolve argument related with changing or adding new messages in the future.
It is agreed among VSD and KRX that interface list and interface message specification for execution of business processes (specified in formally approved Message Specification or BR, and if there's conflict of the requirement Message Specification shall have priority) will be provided in scope of the project. In case if provided message and message specification cannot be used to execute agreed business process listed in Message Specification, then adjustment of existing message can take place first to support such business process. However, if message adjustment is considered to be not enough, then secondly, new message will be designed to satisfy requirement stated in Message Specification/BR. Modification of existing message or design of new message should be mutually agreed between VSD and KRX. Both parties will have a responsibility to work in good faith to resolve argument related with changing or adding new messages in the future.”
[bookmark: _Toc522259774]Audience

The target audience for this document is KRX, FSS and VSD business and technical staff.





[bookmark: _Toc522259775]Introduction

The following diagram shows where the KRX-CS system and the VSD.CS.IG sub-system fit within the overall infrastructure of the VSD Capital Market/Derivatives Market. This document is only concerned with the messages and files that are transferred between KRX-CS and VSD.CS.IG.

[bookmark: _Toc522259776]Glossary of Terms

The following table describes specific terms that have been used throughout this document.

	Term
	Description

	VTB
	The Settlement bank for Derivatives Market. BIC: ICBVVNXX

	BIDV
	The Settlement bank for Cash Market. 

	SBV
	The State Bank Of Vietnam: The Settlement bank for Government Bond 

	VSD
	Vietnam Central Securities Depository

	HNX
	Hanoi Stock Exchange

	HoSE
	HoChiMinh Stock Exchange

	KRX-CS
	KRX Clearing & Settlement system. BIC: VSDSVN06

	CMA-DR
	CMA Depository & Registrar system. BIC: VSDSVN01/VSDSVN02

	VSD-STP
	VSD Straight Throught Processing system

	DM
	Depository Member

	CM
	Clearing Member

	CCP
	Clearing Counter Party







[bookmark: _Toc522259777]Message Summary

This table summarises the Business Processes against the messages/files of the interface.
	Business Process
	Document Section
	Message/File

	
	Cash Messaging
	6
	MT103
MT910
MT900
MT598:613 Error
MT198:614 Error
MT198:615 Error

	
	Securities Messaging
	7
	MT542
MT544
MT540
MT548 Error
MT546

	
	Buy-in Notice
	8
	MT598: 6075

	
	Warning
	9
	MT598: 699

	
	Position Message
	10
	MT598: 630 Request
MT598: 631 Response result
MT598: 632 Adjustment Notice

	
	Transaction Result Confirmation
	11
	MT586
MT530
MT598:530

	
	Notice of Settlement completion
	12
	MT598: 007 Notice of settlement completion to DM(DVP3)
MT598: 008 Notice of settlement completion to DM(DVP1, DVP2)

	
	Daily Reconcile
	13
	MT598: 622

	
	SBV Government Bond Settlement
	14
	MT598: 621 File Cover Message (to STP system)
MT598: 651
MT598: 652
MT598: 622 


[bookmark: _Toc522259778]Client/Investor Account Management
All accounts are open/adjusted /closed through the CMA-DR system.

[bookmark: _Toc522259779]Cash Messaging
Real cash will be held at the Settlement Bank (Bank).  The KRX-CS will have a number of accounts at the settlement Bank for managing the CCP operation. These accounts will be owned by the VSD.  Anybody will be able to deposit money into these accounts but only the VSD will be able to withdraw money from them.  The accounts will include:
· CCP Settlement
· CM Settlement (one per CM)
· CM Collateral (two per CM: proprietary and brokerage [client])

Balances and transactions on above Bank accounts will be mirrored on internal KRX-CS accounts.  The CM Collateral accounts will be broken down by balances and transactions in Investor accounts on the KRX-CS System:
· CM Collateral - Proprietary Bank account  =  Sum of all CM proprietary collateral accounts
· CM Collateral - Brokerage Bank account = Sum of all Investor collateral accounts, managed by the CM

There are a number of ways money can get into and out of a Bank cash account.  The most common transfers will be cash into and out of a settlement account as part of the daily settlement process.  Collateral deposit and collateral withdrawal will also be common transactions. 
A number of parties can be involved in each cash transaction, including the CCP, CM(s) and the Bank.  
[bookmark: _Toc522259780]Business Process
The following diagram shows how the various parties interface (through VSD.CS.IG) for a cash transaction.  Each step of the process is further explained below:
VTB cash account Structure For Settlement
[image: ]
VTB cash account Structure For Collateral and GF
[image: ]
Cash Deposit


The message workflow
· The Bank sends the notification message - MT910 Notification of Credit
· Upon the advice (MT910) of the notification message the CCP will update the appropriate cash balance(s) on the KRX-CS accounts.
· If KRX-CS can not find the account reference in the message or there is some other problem(BICCODE not appropriate/compatible with account number) then a reject message MT198 will be sent to the bank. Otherwise upon receiving the notification from the Bank the CCP sends a notification to the CM about Credit.
Cash Withdrawal
[image: https://files.slack.com/files-pri/T36TKJB7U-F97BZLS1L/cash_withdrawal.jpg][image: ]


Message from CM to CCP - MT103
· The CM sends a message to the CCP if he wants to withdraw cash from one of his own accounts or an investor he manages.  
· The CCP will receive this message and first check the there are sufficient funds, and if applicable that no limits will be breached.  
· If all tests are passed the CCP will send an MT103 to the Bank.
· If any test fails the CCP will send an MT598 back to the CM.
Message from CCP to Bank - MT103
· The CCP sends messages to the bank to request the transfer to or from a CCP related account.
· This could be on instruction from the CM (ex above process)
· It could also be as part of the settlement process - where the CCP generates the MT103 messages.
· If there is an error the bank will send an MT198.
Message from Bank to CCP – MT900/198
· The Bank receives MT103 message  and processes the transaction
· The Bank sends back the confirmation message - MT900 Confirmation of Debit
· Upon receipt (MT900) of the confirmation message the CCP will update the appropriate cash balance(s) on the KRX-CS accounts.
· If there is some problem when processing MT 103 message (does not enough balance for example) a reject message MT198 from bank will be sent to the CCP
Message from CCP to CCM – MT900/198598
· Upon receiving the confirmation from the Bank the CCP sends a confirmation to the CM
Normal Settlement Business Workflow
[image: ]
The message workflow
· The CS system generates settlement instructions on the T day EOD time.
· There are two types of settlement instructions. type1: debit command from the Payer's settlement account to the VSD's settlement account. type2: debit command from VSD's settlement account to Receiver's settlement account
· VTB Bank executes the type2 command when all type1 commands are executed.
· VTB Bank executes type1, type2 command and sends MT900 and MT910 according to the result.
· Derivative markets have varying settlement times, depending on the product. Since the physical delivery product has a different settlement time than the general cash settlement product, a separate payment instruction is generated and the member proceeds separately.
anUsing Default Member House Cash Collateral Business Workflow
[image: ]
The message workflow
· The CS system generates settlement instructions on the T day EOD time.
· There are two types of settlement instructions. type1: debit command from the Payer's settlement account to the VSD's settlement account. type2: debit command from VSD's settlement account to Receiver's settlement account
· If the type1 command is not executed due to insufficient balance, the VTB informs the VSD offline.
· The VSD generates an additional command from the House collateral account of the insufficient balance member to default member's settlement account and sends it to the VTB.
· VTB Bank executes the type2 command when all type1 commands are executed.
· VTB Bank executes type1, type2 command and sends MT900 and MT910 according to the result.
· Derivative markets have varying settlement times, depending on the product. Since the physical delivery product has a different settlement time than the general cash settlement product, a separate payment instruction is generated and the member proceeds separately.

Using Default Member Investor Cash Collateral Business Workflow
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The message workflow
· The CS system generates settlement instructions on the T day EOD time.
· There are two types of settlement instructions. type1: debit command from the Payer's settlement account to the VSD's settlement account. type2: debit command from VSD's settlement account to Receiver's settlement account
· If the type1 command is not executed due to insufficient balance, the VTB informs the VSD offline.
· The VSD generates an additional command from the collateral account of the insufficient balance member to the default member's settlement account and sends it to the VTB.
· If the balance of the House collateral account is insufficient, send a command to transfer from the logical fail investor account to default member's settlement account.
· VTB Bank executes the type2 command when all type1 commands are executed.
· VTB Bank executes type1, type2 command and sends MT900 and MT910 according to the result.
· Derivative markets have varying settlement times, depending on the product. Since the physical delivery product has a different settlement time than the general cash settlement product, a separate payment instruction is generated and the member proceeds separately.

Using Guarantee Fund Business Workflow
[image: ]
The message workflow
· The CS system generates settlement instructions on the T day EOD time.
· There are two types of settlement instructions. type1: debit command from the Payer's settlement account to the VSD's settlement account. type2: debit command from VSD's settlement account to Receiver's settlement account
· If the type1 command is not executed due to insufficient balance, the VTB informs the VSD offline.
· The VSD generates an additional command from the collateral account of the insufficient balance member to default member's settlement account and sends it to the VTB.
· If the balance of the House collateral account is insufficient, send a command to transfer from the logical fail investor account to default member's settlement account.
· If the shortfall is not covered by the balance of the fail investor, VSD generates a command to transfer short cash amount from GF account to default member's settlement account.
· VTB Bank executes the type2 command when all type1 commands are executed.
· VTB Bank executes type1, type2 command and sends MT900 and MT910 according to the result.
· Derivative markets have varying settlement times, depending on the product. Since the physical delivery product has a different settlement time than the general cash settlement product, a separate payment instruction is generated and the member proceeds separately.

Cash GF fund and GF fund interest
· [image: ]
The message workflow
· GF (guarantee fund = clearing fund) has five business flows.
· 
· CS system Calculate the required amount of GF according to the specified period and notify the member.
· The member can do 2 tasks according to the amount that is notified.
· case 1: sufficient funds already paid: withdrawal request (1.1)
·               The VSD generates an MT103 command for withdrawal and sends it to the VTB (1.2)
· Receive the result of the withdrawal order and reflect the balance (1.3)
· case 2: If the member has to pay additional GF according to the required amount: Deposit (2.1)
·              VTB notifies the VSD of the deposit details of the GF account (2.2)

· Members can use GF loans as needed.
· The loan is repaid with principal and interest, respectively.
· Case 1: Repayment of Principal (3.1), VTB Bank notifies VSD of the deposit of GF account (3.2)
· Case 2: Repayment of interest (4.1), VTB Bank notifies VSD of the deposit of GF account (4.2)

· Interest is regularly incurred in GF deposited at VTB Bank. VTB Bank notifies the VSD of interest accrual (5.2)












Cash Collateral(Margin)
[image: ]
The message workflow
· Collateral (include margin) has two workflows.

· CS System Calculate the required amount of Margin according to the specified period and notify the member.
· The member can do 2 tasks according to the amount that is notified.
· Case 1: If the margin already paid is sufficient: withdrawal request (1.1)
·               The VSD generates an MT103 command for withdrawal and sends it to the VTB (1.2)
· Receive the result of the withdrawal order and reflect the balance (1.3)
· case 2: If the member has to pay additional margin according to the required amount: Deposit (2.1)
·              VTB notifies the VSD of the deposit details of the Margin account (2.2)
Physical delivery Settlement
[image: ]
The message workflow
Cash settlement for physical delivery are the same as for regular cash settlement.
However, it takes place at a different time than regular cash settlement and only certain days occur.
In the flow, the member submits the funds for cash settlement to the VSD through a Report.
The system then pays through a settlement order.(6.1.5) 
Collateral transfer (cash side)
[image: ]

The message workflow
· The CS system supports the ability to transfer an investor's position to another member. (Apply to the VSD offline.)
· When transferring an investor's position, the margin cash is also transferred.
· Are processed in the same manner as described in the flow. 
[bookmark: _Toc522259781]Message Format
[bookmark: _Toc465756871]MT103 - Request (from CM to CCP)

	Status
	Tag
	Qualifier
	Field Name
	Description
	Content/Options
	No.

	M
	20
	 
	Transaction Reference Number
	The CM reference number. It must be unique.
	16x
	1

	M
	23B
	CRED
	Bank Operation Code
	
	4!c
	2

	M
	32A
	
	
	Value Date, Currency, Amount
	6!n3!a15d
	3

	M
	50K
	
	Ordering Customer
	The from CCP BIC/account number 
e.g: 
:50K:VSDSSIXX.C
(only line one provided)
	34x
	4

	M
	59
	
	Beneficiary Customer
	The destination: CCP BIC/account number plus Bank BIC.  E.g:
:59A:VSDSSIXX.R
(only line one provided)
	34x
	5

	M
	70
	
	Remittance information
	The reference, plus the account reference where applicable.
only one line provided.  Line to include account number  
Possible references:
/Settlement domain/Coverage/Member_no/[Requirement Currency]/[Account type]/[Account number]/[Guarantee Fund dDeposit/Withdraw type]
· The member number can be up to 5 digits
· It contains seven '/'.


Settlement domain :
 - DERV : Derivatives settlement domain

Coverage : 
 - GF : Guarantee Fund
 - MG : Margin
 - ST : Settlement
 - DL : Physical delivery settlement

Requirement Currency :
 - VND : Vietnam Dong
 - USD : US dollars

Account type :  P : Proprietary, C : Client, F : Foreign
Guarantee Fund Deposit Type:
 - CD : GF Contribution Deposit
 - LR : GF Loan Repay
 - LI : GF Loan Interest
 - DI : Deposit Interest

e.g: /DERV/MG/0001/VND/P/margin account no (margin coverage)/
        /DERV/GF/0001////CD
        /DERV/ST/0001////
        /DERV/DL/0001////

* Required field by Coverage
 1) GF : Guarantee Fund
    - /Settlement domain/Coverage/Member_no/Guarantee Fund deposit type
 2) MG : Margin
   - /Settlement domain/Coverage/Member_no/Requirement Currency/Account type/Account number
 3) ST : Settlement
   - /Settlement domain/Coverage/Member_no
 4) DL : Physical delivery settlement
   - /Settlement domain/Coverage/Member_no
	35x
/4c!/2c!/5c/3c!/1c!/[13x]/[2c!]
	6

	
	
	
	
	Guarantee Fund Deposit Type:
 - CD : GF Contribution Deposit
 - LR : GF Loan Repay
 - LI : GF Loan Interest
 - DI : Deposit Interest
- LA: Loan Amount

Guarantee Fund Withdraw Type:
 - MC : Member Close
 - EA : Excess Amount

* Required field by Coverage
 1) GF : Guarantee Fund
Ex> /DERV/GF/001/VND/P//CD

 2) MG : Margin
     Ex>  /DERV/MG/001/VND/P/margin account no/

 3) ST : Settlement
     Ex> /DERV/ST/001/VND/P//





	
	

	M
	71A
	
	Sender to Receiver information
	Details of Charges.  Always BEN = Debit side will pay charges
	3!a
	7


[bookmark: _Toc465756872]MT103 - Request (from CCP to bank)

	Status
	Tag
	Qualifier
	Field Name
	Description
	Content/Options
	No.

	M
	20
	 
	Transaction Reference Number
	The CCP reference number. It must be unique.
	16x
	1

	M
	23B
	CRED
	Bank Operation Code
	
	4!c
	2

	M
	32A
	
	
	Value Date, Currency, Amount
	6!n3!a15d
	3

	M
	50K
	
	Ordering Customer
	Same as MT103 from CM
	34x
4*35x
	4

	M
	59
	
	Beneficiary Customer
	Same as MT103 from CM
	34x
4*35x
	5

	M
	70
	
	Remittance information
	[bookmark: OLE_LINK3][bookmark: OLE_LINK4]Up to two lines:
The Remittance information (:70:) from the initial MT103 – collateral withdrawal
The CM reference (:20:), from the initial M103
	
	6

	M
	71A
	
	Sender to Receiver information
	Details of Charges.  Always BEN = Debit side will pay charges
	3!a
	7


[bookmark: _Toc465756873]MT900 – Confirmation of Debit (from bank to CCP)

	Status
	Tag
	Qualifier
	Field Name
	Description
	Content/Options
	No.

	M
	20
	 
	Transaction Reference Number
	The Banks’s reference number. It must be unique.
	16x
	1

	M
	21
	 
	Related Reference
	Reference Number of the transaction which resulted in this message. E.g. :20: of the CM MT103 (CCP Ref)
	16x
	2

	M
	25
	
	Account Identification
	The account which has been debited
	35x
	3

	M
	32A
	
	Value Date, Currency, Amount
	
	6!n3!a15d
	4

	M
	52A
	
	Ordering Institution BIC
	The CM or CCP BICODE
e.g: VSDSVN06
	4!a2!a2!c[3!c]
	5

	M
	72
	
	Sender to Receiver information
	[bookmark: OLE_LINK11][bookmark: OLE_LINK12]Same as :70: from the MT103 Sent by CCP to the Bank (can be two lines)
	6*35x
	6


[bookmark: _Toc465756874]MT900 – Confirmation of Debit (from CCP to CM)

	Status
	Tag
	Qualifier
	Field Name
	Description
	Content/Options
	No.

	M
	20
	 
	Transaction Reference Number
	The CCP’s reference number. It must be unique.
	16x
	1

	M
	21
	 
	Related Reference
	Reference Number of the transaction which resulted in this message. E.g. :20: of the original MT103 (CM Ref)
	16x
	2

	M
	25
	
	Account Identification
	Same as MT900 from Bank
	35x
	3

	M
	32A
	
	Value Date, Currency, Amount
	
	6!n3!a15d
	4

	M
	52A
	
	Ordering Institution BIC
	Same as MT900 from Bank
	4!a2!a2!c[3!c]
	5

	M
	72
	
	Sender to Receiver information
	Same as :70: from the MT103 Sent by CM to the CCP
	6*35x
	6


[bookmark: _Toc465756875]MT910 – Confirmation of Credit (from bank to CCP)

	Status
	Tag
	Qualifier
	Field Name
	Description
	Content/Options
	No.

	M
	20
	 
	Transaction Reference Number
	The Banks’s reference number. It must be unique.
	16x
	1

	M
	21
	 
	Related Reference
	Reference Number of the original transaction which resulted in this message. 
Or
Same as :20: where message is unsoclicited
	16x
	2

	M
	25
	
	Account Identification
	The Bank account which has been credited.  CM or CCP BIC plus extension 
e.g. “VSDSSIXX.C” or “VSDSVN06.S”
	35x
	3

	M
	32A
	
	Value Date, Currency, Amount
	
	6!n3!a15d
	4

	M
	52A
	
	Ordering Institution BIC
	The CM or CCP BIC
	4!a2!a2!c[3!c]
	5

	M
	72
	
	Sender to Receiver information
	Same as :70: from the MT103 Sent by CM to the CCP (can be two lines)
	6*35x
	6


[bookmark: _Toc465756876]MT910 – Confirmation of Credit (from CCP to CM)

	Status
	Tag
	Qualifier
	Field Name
	Description
	Content/Options
	No.

	M
	20
	 
	Transaction Reference Number
	The CCPs reference number. It must be unique.
	16x
	1

	M
	21
	 
	Related Reference
	The Banks reference number, :20: of the MT910 from the Bank. 
	16x
	2

	M
	25
	
	Account Identification
	Same as MT910 from Bank
	35x
	3

	M
	32A
	
	Value Date, Currency, Amount
	
	6!n3!a15d
	4

	M
	52A
	
	Ordering Institution BIC
	Same as MT910 from Bank
	4!a2!a2!c[3!c]
	5

	M
	72
	
	Sender to Receiver information
	Same as :72: of the MT910 from the Bank
	35x
	6


[bookmark: _Toc465756877][bookmark: OLE_LINK13][bookmark: OLE_LINK14]MT198 - Error Message (to/from Bank to CCPfrom CCP to Bank)

	Status
	Tag
	Qualifier
	Field Name
	Description
	Content/Options
	No.

	M
	20
	 
	Transaction Reference Number
	The Bank/CCP reference number.
	16x
	1

	M
	12
	 
	Sub-Message Type
	The value is 614615(From CCP to Bank)
	3!n
	2

	M
	77E
	 
	Proprietary Message
	Report type:
· CASH
	73x
	3

	Start of Block: General information
	 
	 
	 

	M
	16R
	GENL
	 
	Start of Block GENL
	 
	4

	M
	23G
	REJT
	Function of the message
	The value is REJT
	4!c
	5

	M
	98A
	PREP
	Preparation Date
	Created Date
	:4!c//8!n
	6

	M
	16R
	LINK
	
	
	
	7

	M
	20C
	RELA
	
	Reference of the MT103 MT910 sent by the CCP Bank (:20)
	:4!c//16x
	8

	M
	16S
	LINK
	
	
	
	9

	M
	70D
	REAS
	Reference
	Reason, reference

	:4!c//35x
	10

	M
	16S
	GENL
	 
	End of Block GENL
	 
	11

	End of Block: General information
	 
	 
	 


[bookmark: _Toc465756878]MT198 - Error Message (from Bank to CCP)

	Status
	Tag
	Qualifier
	Field Name
	Description
	Content/Options
	No.

	M
	20
	 
	Transaction Reference Number
	The Bank reference number.
	16x
	1

	M
	12
	 
	Sub-Message Type
	The value is 614(From Bank to CCP)
	3!n
	2

	M
	77E
	 
	Proprietary Message
	Report type:
· CASH
	73x
	3

	Start of Block: General information
	 
	 
	 

	M
	16R
	GENL
	 
	Start of Block GENL
	 
	4

	M
	23G
	REJT
	Function of the message
	The value is REJT
	4!c
	5

	M
	98A
	PREP
	Preparation Date
	Created Date
	:4!c//8!n
	6

	M
	16R
	LINK
	
	
	
	7

	M
	20C
	RELA
	
	Reference of the MT103 sent by the CCP (:20)
	:4!c//16x
	8

	M
	16S
	LINK
	
	
	
	9

	M
	70D
	REAS
	Reference
	Reason, reference

	:4!c//35x
	10

	M
	16S
	GENL
	 
	End of Block GENL
	 
	11

	End of Block: General information
	 
	 
	 


MT598 - Error Message (from CCP to CM)

	Status
	Tag
	Qualifier
	Field Name
	Description
	Content/Options
	No.

	M
	20
	 
	Transaction Reference Number
	The CCP’s reference number.
	16x
	1

	M
	12
	 
	Sub-Message Type
	The value is 613
	3!n
	2

	M
	77E
	 
	Proprietary Message
	Report type:
· CASH
	73x
	3

	Start of Block: General information
	 
	 
	 

	M
	16R
	GENL
	 
	Start of Block GENL
	 
	4

	M
	23G
	REJT
	Function of the message
	The value is REJT
	4!c
	5

	M
	98A
	PREP
	Preparation Date
	Created Date
	:4!c//8!n
	6

	M
	16R
	LINK
	
	
	
	7

	M
	20C
	RELA
	
	Reference of the Participants request message
	:4!c//16x
	8

	M
	16S
	LINK
	
	
	
	9

	M
	70D
	REAS
	Reference
	Reason, reference

	:4!c//6*35x
	10

	M
	16S
	GENL
	 
	End of Block GENL
	 
	11

	End of Block: General information
	 
	 
	 


Special notes:
· Possible reject reasons can include:
· Ex Initial request
· Insufficient funds in account – due to margin requirements
· Account not found/not your account
· Ex Bank response
· Insufficient funds
· Other error e.g timeout
[bookmark: _Toc522259782]Securities MessageingMessaging 
Transfer into a CCP Securities account.
Security account deposits include:
· Collateral deposit
· Clearing Fund deposit
· Physical Settlement deposit
All security account deposits link one to one with an KRX-CS account and CMA-DR account.

Transfer out of a CCP Securities account.
Security account withdrawals include:
· Collateral withdrawal
· Clearing Fund withdrawal
· Physical delivery settlement movement 
All security account deposits link one to one with an KRX-CS account and CMA-DR account.  

[bookmark: _Toc465756882][bookmark: _Toc522259783]Business Process

All security deposits create or add to an KRX-CS account balance.  Note: Physical Deliveries will have balance type “locked”.  This is similar at CMA-DR where Collateral deposits and deposits for physical settlements are an account balance type transfer.  

The KRX-CS will manage all messages with the CM.
Kim’s note : A securities deposit in a CS part is different from a securities deposit in a DR part. The CS part is performed for special purposes.

All transfers use the MT542 message.  The process steps are as follows:

· A CM deposits or transfers securities into a KRX-CS account or “collateral” balance type.
· The KRX-CS informs CMA-DR of the deposit with an MT542 message directly.
· The CMA-DR will notify to KRX-CS and after that KRX-CS sends to CM of successful deposit via the VSD.CS.IG

An MT544 will be sent to CM if the transfer is successful.  An MT548 will be sent to CM if there is an error.  A balance mismatch can also be identified as part of the EOD reconciliation process and handled manually.
All corporate actions will be “off system” from KRX-CS.  The CMA-DR will manage corporate actions on CM and Investor accounts.  KRX-CS will not adjust balances in collateral accounts in case of a corporate action.  Depending on the nature of the corporate action the instrument may be removed from the allowed collateral list during corporate action processing.

All transfers use the MT540 message.  The process steps are as follows:

· A CM requests to withdraw securities from a securities account, VSD.CS.IG forwards an MT540 message to the KRX-CS
· KRX-CS checks that there are available securities to make the transaction i.e. that no limits will be breached.
· If there are available securities and all checks are passed. KRX-CS removes the securities and sends a success MT546 message to the CMA-DR directly VSD CS.IG
· If there are insufficient securities KRX-CS will send a reject MT548 message to the VSD.CS.IG
The KRX-CS will notify the CM of successful or rejected deposit via VSD.CS.IG

Collateral Deposit(Margin)
[image: ]
The message workflow
· CS system has MT message separate from DR system for collateral of securities.
· The CS system calculates the amount of margin requirement (amount of collateral required) and notifies the member.
· Members shall deposit an additional margin according to the margin requirement (1.1)
· The system checks whether securities is available for collateral, and notifies the member if deposit is not possible. (1.2)
* In case of the member sends the deposit message before or after cut-off time, CS system sends MT548 to members.
· Withdraw the securities from the account to the DR and transfer it to the VSD collateral account.
· The CS system reflects the balance according to the final transfer result and notifies the member of the transfer result (1.2) 
Collateral Withdraw(Margin)
[image: ]
The message workflow
· CS system has MT message separate from DR system for collateral of securities.
· The CS system calculates the amount of margin requirement (amount of collateral required) and notifies the member.
· The member requests a withdraw margin according to the margin requirement (1.1)
· The system will check if the securities are withdrawable and notify the withdrawal member (1.2)
· * In case of the member sends the withdrawal message before or after cut-off time, CS system sends MT548 to members.
· Withdraw the VSD collateral account from the DR system and transfer it to the member account.
· The CS system reflects the balance according to the final transfer result and notifies the member of the transfer result (1.2) 
Clearing Fund Deposit
[image: ]
The message workflow
· CS system has MT message separate from DR system for collateral of securities.
· The CS system calculates the amount of contribution requirement (amount of additional amount required) and notifies the member.
· Members shall make securities transfer according to the additional contribution requirement (1.1)
· The system checks whether securities is available for collateral, and notifies the member if deposit is not possible. (1.2)
· Withdraw the securities from the account to the DR and transfer it to the VSD collateral account.
· The CS system reflects the balance according to the final transfer result and notifies the member of the transfer result (1.2)
· In the CS system, GF is a kind of collateral coverage.
Clearing Fund Withdraw
[image: ]
The message workflow
· The CS system calculates the total GF required based on the system cycle.
· The CS system calculates contribution per member based on the total GF amount calculated.
· The CS system notifies members of the contribution requirements for each member.
· The member requests a withdraw margin according to the contribution requirements (1.1)
· The system will check if the securities are withdrawable and notify the withdrawal member (1.2)
· Withdraw the VSD GF account from the DR system and transfer it to the member account.
· The CS system reflects the balance according to the final transfer result and notifies the member of the transfer result (1.2) 
· In the CS system, GF is a kind of collateral coverage.
Physical delivery Settlement(for margin) 
[image: ]
The message workflow
· For physical delivery, the VSD notifies the member of the physical delivery position on the last trading day.
· Also, the margin for physical delivery is calculated and notified.
· However, if a member pays a bond(1.1) before the final settlement, the margin is deducted from the margin requirement.
· The CS system checks whether the deposit is possible considering the physical delivery position.
· If deposits are possible, send an ear-mark order(2.1) to the DR system.
· The DR system sends an ear-mark result(2.2) to the CS according to the ear-mark result.
· The CS system receives the final result of the DR and determines the deduction of the physical delivery position and notifies the result to the member.(1.2)
· The final settlement of the bond follows the same procedure as the general settlement.
· However, the bond paid by the member will be used for settlement on the final settlement date, and only the remainder will be paid. 

Collateral transfer (securities side)


· [image: ]
The message workflow
· The CS system supports the ability to transfer an investor's position to another member. (Apply to the VSD offline.)
· When transferring an investor's position, the margin collateral(securities) is also transferred.
· Are processed in the same manner as described in the flow. 

[bookmark: _Toc522259784]Message Format
[bookmark: _Toc465756883]MT542 – Deliver Free

	Status
	Tag
	Qualifier
	Field Name
	Description
	Content/Options
	No.

	Start of Block: General information
	 
	 
	 

	M
	16R
	GENL
	 
	Start of Block GENL
	 
	1

	M
	20C
	SEME
	Reference
	The participant’s reference number. It must be unique for each participant.
	:4!c//16x
	2

	M
	23G
	 
	Function of the message
	NEWM: New request
CANC: is not supported – see “Security Account Withdraw” process 
	4!c
	3

	M
	98A
	PREP
	Preparation Date
	The prepared message date
	:4!c//8!n
	4

	Start of Block: Linkages
	 
	 
	 

	M
	16R
	LINK
	 
	Start of Block LINK
	 
	5

	O
	20C
	PCTI
	
	Final settlement report rReference ISIN code of Futures instrument for final settlement from VSD.
Only required where 20C::PROC// coverage = DL
	:4!c//16x
	6

	M
	16S
	LINK
	
	End of Block LINK
	
	7

	End of Block: Linkages
	 
	 
	 

	M
	16S
	GENL
	 
	End of Block GENL
	 
	8

	End of Block: General information
	 
	 
	 

	Start of Block: Trade Detail
	 
	 
	 

	M
	16R
	TRADDET
	 
	Start of Block TRADDET
	 
	9

	M
	98A
	SETT
	Date
	Transaction Date
	:4!c//8!n
	10

	M
	35B
	
	
	Identification of financial instrument
ISIN Code: [ISIN1!e12!c]
VN Code: /VN/[34x] 
	[ISIN1!e12!c]
/VN/[34x]

	11

	M
	16S
	TRADDET
	 
	End of Block TRADDET
	 
	12

	End of Block: Trade Detail
	 
	 
	 

	Start of Block: Financial/Account information
	 
	 
	 

	M
	16R
	FIAC
	 
	Start of Block FIAC
	 
	13

	M
	36B
	SETT
	
	Quantity of financial instrument

According to SWIFT suggestion:
:ESTT//UNIT, for share, for bond
:ESTT//FAMT, for bond (quantity * face value)
	:4!c//4!c/15d
	14

	O
	95P
	ACOW
	
	Account owner: the member BIC code of CM/GCM
	:4!c//4!a2!a2!c[3!c]
	15

	M
	97A
	SAFE
	
	Delivery Investor’s account number
	:4!c//35x
	16

	M
	16S
	FIAC
	
	End of Block FIAC
	
	17

	End of Block: Financial/Account information
	 
	 
	 

	Start of Block: Settlement details information
	 
	 
	 

	M
	16R
	SETDET
	 
	Start of Block SETDET
	 
	18

	M
	22F
	SETR
	Indicator
	The value is:
:SETR//COLI – collateral deposit
	:4!c//4!c
	19

	M
	22F
	STCO
	Indicator
	The value is:
:SETR//DLWM
	:4!c//4!c
	20

	Start of Block: Settlement parties
	 
	 
	 

	M
	16R
	SETPRTY
	 
	Start of Block SETPRTY
	 
	21

	M
	95P
	PSET
	Place of settlement
	BICCODE of VSD = VSDSVN06
	:4!c//4!a2!a2!c[3!c]
	22

	M
	16S
	SETPRTY
	 
	End of Block SETPRTY
	 
	23

	M
	16R
	SETPRTY
	 
	Start of Block SETPRTY
	 
	24

	M
	95P
	DEAG
	
	Account owner: the BIC code of CM/GCM
	:4!c//4!a2!a2!c[3!c]
	25

	M
	16S
	SETPRTY
	 
	End of Block SETPRTY
	 
	26

	M
	16R
	SETPRTY
	 
	Start of Block SETPRTY
	 
	27

	M
	95P
	REAG
	
	BICCODE of CCP = VSDSVN06
	:4!c//4!a2!a2!c[3!c]
	28

	M
	97A
	SAFE
	Account
	Delivery Investor’s account number.
	:4!c//35x
	29

	M
	20C
	PROC
	Referencec
	Possible references:
//Settlement domain/Coverage/[Requirement Currency]/[Account type]/[Guarantee Fund deposit type]
· It contains six '/'.

Settlement domain :
 - DERV : Derivatives settlement domain
 - SECU STCK : Securities settlement domain
 - GBND : Gbond settlement domain
 - CBND : Corporate bond settlement domain

Coverage : 
 - GF : Guarantee Fund 
 - MG : Margin  (account field value required, 97A) 
 - DL : Physical delivery  (account field value required, 97A)
 - D2 : DVP2 settlement collateral  (account field value required, 97A)
 - SP : special collateral deposit

Requirement Currency :
 - VND : Vietnam Dong
 - USD : US dollars

Account type :  P : Proprietary, C : Client, F : Foreign
* Required field by Coverage
1) GF : Guarantee Fund
  - /Settlement domain/Coverage//
2) MG : Margin  (account field value required, 97A)
  - /Settlement domain/Coverage/Requirement Currency/Account type
3) DL : Physical delivery  (account field value required, 97A)
  - /Settlement domain/Coverage/Requirement Currency/Account type
4) D2 : DVP2 settlement collateral  (account field value required, 97A)
  - /Settlement domain/Coverage/Requirement Currency/Account type
	:4!c//16x
	

	
	
	
	
	* Required field by Coverage
1) GF : Guarantee Fund
Ex> //STCK/GF/VND/P/

2) MG : Margin  (account field value required, 97A)
Ex> //DERV/MG/VND/P/
- Select (P / C / F) according to the type of 97A field.

3) DL : Physical delivery  (account field value required, 97A)
Ex> //DERV/DL/VND/P/
- Select (P / C / F) according to the type of 97A field.

4) D2 : DVP2 settlement 
Ex> //DERV/D2/VND/P/
	
	

	M
	16S
	SETPRTY
	 
	End of Block SETPRTY
	 
	30

	End of Block: Settlement parties
	 
	 
	 

	M
	16S
	SETDET
	 
	End of Block SETDET
	 
	31

	End of Block: Settlement details information
	 
	 
	 


[bookmark: _Toc465756884]MT544 – Deliver Free Confirmation 
	Status
	Tag
	Qualifier
	Field Name
	Description
	Content/Options
	No.

	Start of Block: General information
	 
	 
	 

	M
	16R
	GENL
	 
	Start of Block GENL
	 
	1

	M
	20C
	SEME
	Reference
	Clearing system reference number. It must be unique for each participant.
	:4!c//16x
	2

	M
	23G
	 
	Function of the message
	NEWM: New request
	4!c
	3

	M
	98A
	PREP
	Preparation Date
	The prepared message date
	:4!c//8!n
	4

	Start of Block: Linkages
	 
	 
	 

	M
	16R
	LINK
	 
	Start of Block LINK
	 
	5

	M
	20C
	RELA
	Reference
	The message reference of the linked message from the participant
	:4!c//16x
	6

	M
	16S
	LINK
	
	End of Block LINK
	
	7

	End of Block: Linkages
	 
	 
	 

	M
	16S
	GENL
	 
	End of Block GENL
	 
	8

	End of Block: General information
	 
	 
	 

	Start of Block: Trade Detail
	 
	 
	 

	M
	16R
	TRADDET
	 
	Start of Block TRADDET
	 
	9

	M
	98A
	ESET
	Date
	Settlement Date
	:4!c//8!n
	10

	M
	35B
	
	
	Identification of financial instrument
ISIN Code: [ISIN1!e12!c]
VN Code: /VN/[34x] 
	[ISIN1!e12!c]
/VN/[34x]
	11

	O
	70E
	SPRO
	
	Notes
	:4!c//10*35x
	12

	M
	16S
	TRADDET
	 
	End of Block TRADDET
	 
	13

	End of Block: Trade Detail
	 
	 
	 

	Start of Block: Financial/Account information
	 
	 
	 

	M
	16R
	FIAC
	 
	Start of Block FIAC
	 
	14

	M
	36B
	ESET
	
	UNIT Quantity of financial instrument
According to SWIFT suggestion:
:ESTT//UNIT, for share, for bond
:ESTT//FAMT, for bond
	:4!c//4!c/15d
	15

	M
	95P
	ACOW
	Party
	The BICCODE of the CM which the investor account belong to
	:4!c//4!a2!a2!c[3!c]
	16

	M
	97A
	SAFE
	
	Delivery Investor’s account number. 
	:4!c//35x
	17

	M
	16S
	FIAC
	
	End of Block FIAC
	
	18

	End of Block: Financial/Account information
	 
	 
	 

	Start of Block: Settlement details information
	 
	 
	 

	M
	16R
	SETDET
	 
	Start of Block SETDET
	 
	19

	M
	22F
	SETS
	Indicator
	Same as MT542
	:4!c//4!c
	20

	Start of Block: Settlement parties
	 
	 
	 

	M
	16R
	SETPRTY
	 
	Start of Block SETPRTY
	 
	23

	M
	95P
	PSET
	Place of settlement
	BICCODE of CCP = VSDSVN06
	:4!c//4!a2!a2!c[3!c]
	24

	M
	20C
	PROC
	Reference
	Same as MT542
	:4!c//16x
	25

	M
	16S
	SETPRTY
	 
	End of Block SETPRTY
	 
	26

	M
	16R
	SETPRTY
	 
	Start of Block SETPRTY
	 
	27

	M
	95P
	DEAG
	
	BICCODE of CM
	:4!c//4!a2!a2!c[3!c]
	28

	M
	97A
	SAFE
	Account
	Account number.
	:4!c//35x
	29

	M
	16S
	SETPRTY
	 
	End of Block SETPRTY
	 
	30

	End of Block: Settlement parties
	 
	 
	 

	M
	16S
	SETDET
	 
	End of Block SETDET
	 
	31

	End of Block: Settlement details information
	 
	 
	 


[bookmark: _Toc465756885]MT540 – Receiver Free
	Status
	Tag
	Qualifier
	Field Name
	Description
	Content/Options
	No.

	Start of Block: General information
	 
	 
	 

	M
	16R
	GENL
	 
	Start of Block GENL
	 
	1

	M
	20C
	SEME
	Reference
	The participant’s reference number. It must be unique for each participant.
	:4!c//16x
	2

	M
	23G
	 
	Function of the message
	NEWM: New request
CANC: is not supported 
	4!c
	3

	M
	98A
	PREP
	Preparation Date
	The prepared message date
	:4!c//8!n
	4

	Start of Block: Linkages

	M
	16R
	LINK
	 
	Start of Block LINK
	 
	5

	O
	20C
	PCTI
	
	Reference ISIN code of Futures instrument for final settlement 
Only required where 20C::PROC// coverage = DL
	:4!c//16x
	6

	M
	16S
	LINK
	
	End of Block LINK
	
	7

	End of Block: Linkages

	M
	16S
	GENL
	 
	End of Block GENL
	 
	85

	End of Block: General information
	 
	 
	 

	Start of Block: Trade Detail
	 
	 
	 

	M
	16R
	TRADDET
	 
	Start of Block TRADDET
	 
	96

	M
	98A
	SETT
	Date
	Transaction Date
	:4!c//8!n
	107

	M
	35B
	
	
	Identification of financial instrument
ISIN Code: [ISIN1!e12!c]
VN Code: /VN/[34x] 
	[ISIN1!e12!c]
/VN/[34x]
	118

	M
	16S
	TRADDET
	 
	End of Block TRADDET
	 
	129

	End of Block: Trade Detail
	 
	 
	 

	Start of Block: Financial/Account information
	 
	 
	 

	M
	16R
	FIAC
	 
	Start of Block FIAC
	 
	1310

	M
	36B
	SETT
	
	Quantity of financial instrument
According to SWIFT suggestion:
:ESTT//UNIT, for share, for bond
:ESTT//FAMT, for bond
	:4!c//4!c/15d
	1411

	O
	95P
	ACOW
	
	Account owner: the BIC code of CM/GCM. 
	:4!c//4!a2!a2!c[3!c]
	1512

	M
	97A
	SAFE
	
	Delivery Investor’s account number.  
	:4!c/8c/35x
	1613

	M
	16S
	FIAC
	
	End of Block FIAC
	
	1714

	End of Block: Financial/Account information
	 
	 
	 

	Start of Block: Settlement details information
	 
	 
	 

	M
	16R
	SETDET
	 
	Start of Block SETDET
	 
	1815

	M
	22F
	SETR
	Indicator
	The value is:
:SETR//COLO – collateral withdraw
	:4!c//4!c
	1916

	M
	22F
	STCO
	Indicator
	The value is
:STCO//DLWM
	:4!c//4!c
	2017

	Start of Block: Settlement parties
	 
	 
	 

	M
	16R
	SETPRTY
	 
	Start of Block SETPRTY
	 
	2118

	M
	95P
	PSET
	Place of settlement
	BICCODE of VSD = VSDSVN06
	:4!c//4!a2!a2!c[3!c]
	2219

	M
	16S
	SETPRTY
	 
	End of Block SETPRTY
	 
	230

	M
	16R
	SETPRTY
	 
	Start of Block SETPRTY
	 
	241

	M
	95P
	DEAG
	
	Account owner: the BIC code of CM/GCM.  
	:4!c//4!a2!a2!c[3!c]
	252

	M
	16S
	SETPRTY
	 
	End of Block SETPRTY
	 
	263

	M
	16R
	SETPRTY
	 
	Start of Block SETPRTY
	 
	274

	M
	95P
	REAG
	
	BICCODE of VSD = VSDSVN06
	:4!c//4!a2!a2!c[3!c]
	285

	M
	97A
	SAFE
	Account
	Receiver Investor’s account number. 
	:4!c/8c/35x
	29

	M
	20C
	PROC
	Reference
	//Settlement domain/Coverage/ Requirement [Currency]/[Account type]
· It contains five '/'.

Settlement domain :
 - DERV : Derivatives settlement domain
 - SECU STCK : Securities settlement domain
 - GBND : Gbond settlement domain
 - CBND : Corporate bond settlement domain

Coverage : 
 - GF : Guarantee Fund 
 - MG : Margin  (account field value required, 97A) 
 - DL : Physical delivery  (account field value required, 97A)
 - D2 : DVP2 settlement cdollateral  (account field value required, 97A)
 - SP : special collateral deposit

Requirement Currency :
 - VND : Vietnam Dong
 - USD : US dollars

Account type :  P : Proprietary, C : Client, F : ForeginForeign

e.g: PROC//DERV/MG/VND/P
        PROC//DERV/GF//
        PROC//DERV/DL/VND/C

* Required field by Coverage
1) GF : Guarantee Fund
  - /Settlement domain/Coverage//
2) MG : Margin  (account field value required, 97A)
  - /Settlement domain/Coverage/Requirement Currency/Account type
3) DL : Physical delivery  (account field value required, 97A)
  - /Settlement domain/Coverage/Requirement Currency/Account type
4) D2 : DVP2 settlement collateral  (account field value required, 97A)
  - /Settlement domain/Coverage/Requirement Currency/Account type
5) SP : special collateral deposit
  - /Settlement domain/Coverage/Requirement Currency/Account type
	:4!c//16x
	2306

	
	
	
	
	
* Required field by Coverage
1) GF : Guarantee Fund
Ex> //DERV/GF/VND/P

2) MG : Margin  (account field value required, 97A)
Ex> //DERV/MG/VND/P
- Select (P / C / F) according to the type of 97A field.

3) DL : Physical delivery  (account field value required, 97A)
Ex> //DERV/DL/VND/P
- Select (P / C / F) according to the type of 97A field.

4) D2 : DVP2 settlement collateral  
Ex> //DERV/D2/VND/P

5) SP : special collateral deposit
Ex> //DERV/DL/VND/P

	
	

	M
	97A
	SAFE
	Account
	Receiver Investor’s account number. 
	:4!c/8c/35x
	

	M
	16S
	SETPRTY
	 
	End of Block SETPRTY
	 
	3128

	End of Block: Settlement parties
	 
	 
	 

	M
	16S
	SETDET
	 
	End of Block SETDET
	 
	3229

	End of Block: Settlement details information
	 
	 
	 


MT546 – Receiver Free Confirmation
	Status
	Tag
	Qualifier
	Field Name
	Description
	Content/Options
	No.

	Start of Block: General information
	 
	 
	 

	M
	16R
	GENL
	 
	Start of Block GENL
	 
	1

	M
	20C
	SEME
	Reference
	Clearing system reference number. It must be unique for each participant.
	:4!c//16x
	2

	M
	23G
	 
	Function of the message
	NEWM: New request
	4!c
	3

	M
	98A
	PREP
	Preparation Date
	The prepared message date
	:4!c//8!n
	4

	Start of Block: Linkages
	 
	 
	 

	M
	16R
	LINK
	 
	Start of Block LINK
	 
	5

	M
	20C
	RELA
	Reference
	The message reference of the linked message from the participant
	:4!c//16x
	6

	M
	16S
	LINK
	
	End of Block LINK
	
	7

	End of Block: Linkages
	 
	 
	 

	M
	16S
	GENL
	 
	End of Block GENL
	 
	8

	End of Block: General information
	 
	 
	 

	Start of Block: Trade Detail
	 
	 
	 

	M
	16R
	TRADDET
	 
	Start of Block TRADDET
	 
	9

	M
	98A
	ESET
	Date
	Settlement Date
	:4!c//8!n
	10

	M
	35B
	
	
	Identification of financial instrument
ISIN Code: [ISIN1!e12!c]
VN Code: /VN/[34x] 
	[ISIN1!e12!c]
/VN/[34x]
	11

	O
	70E
	SPRO
	
	Notes
	:4!c//10*35x
	12

	M
	16S
	TRADDET
	 
	End of Block TRADDET
	 
	13

	End of Block: Trade Detail
	 
	 
	 

	Start of Block: Financial/Account information
	 
	 
	 

	M
	16R
	FIAC
	 
	Start of Block FIAC
	 
	14

	M
	36B
	ESET
	
	UNIT Quantity of financial instrument
According to SWIFT suggestion:
:ESTT//UNIT, for share, for bond
:ESTT//FAMT, for bond
	:4!c//4!c/15d
	15

	M
	95P
	ACOW
	Party
	The BICCODE of the CM which the investor account belong to
	:4!c//4!a2!a2!c[3!c]
	16

	M
	97A
	SAFE
	
	Delivery Investor’s account number. 
	:4!c//35x
	17

	M
	16S
	FIAC
	
	End of Block FIAC
	
	18

	End of Block: Financial/Account information
	 
	 
	 

	Start of Block: Settlement details information
	 
	 
	 

	M
	16R
	SETDET
	 
	Start of Block SETDET
	 
	19

	M
	22F
	SETS
	Indicator
	Same as MT540
	:4!c//4!c
	20

	Start of Block: Settlement parties
	 
	 
	 

	M
	16R
	SETPRTY
	 
	Start of Block SETPRTY
	 
	213

	M
	95P
	PSET
	Place of settlement
	BICCODE of CCP = VSDSVN06
	:4!c//4!a2!a2!c[3!c]
	224

	M
	20C
	PROC
	Reference
	Same as MT540
	:4!c//16x
	235

	M
	16S
	SETPRTY
	 
	End of Block SETPRTY
	 
	246

	M
	16R
	SETPRTY
	 
	Start of Block SETPRTY
	 
	257

	M
	95P
	REAG
	
	BICCODE of Receiving CM
	:4!c//4!a2!a2!c[3!c]
	268

	M
	97A
	SAFE
	Account
	Receiving Investor’s account number. See Section 18.2
	:4!c//35x
	279

	M
	16S
	SETPRTY
	 
	End of Block SETPRTY
	 
	2830

	End of Block: Settlement parties
	 
	 
	 

	M
	16S
	SETDET
	 
	End of Block SETDET
	 
	2931

	End of Block: Settlement details information
	 
	 
	 


MT548 – Negative Response
	Status
	Tag
	Qualifier
	Field Name
	Description
	Content/Options
	No.

	Start of Block: General information
	 
	 
	 

	M
	16R
	GENL
	 
	Start of Block GENL
	 
	1

	M
	20C
	SEME
	Transaction Reference Number
	Unique reference number.
	:4!c//16x
	2

	M
	23G
	 
	Function of the Message
	INST is reporting settlement status
	4!c
	3

	M
	98a
	PREP
	Date/Time
	Message preparation time
	:4!c//8!n6!n
	4

	Start of Block: Linkages
	 
	 
	 

	M
	16R
	LINK
	 
	Start of Block LINK
	 
	5

	M
	20C
	RELA
	Reference
	The message reference of the linked message from the participant
	:4!c//16x
	6

	M
	16S
	LINK
	
	End of Block LINK
	
	7

	End of Block: Linkages
	 
	 
	 

	Start of Block: Status
	 
	 
	 

	M
	16R
	STAT
	 
	Start of Block STAT
	 
	8

	M
	25D
	IPRC
	Status
	REJT – Reject
	:4!c//4!c
	9

	M
	16R
	REAS
	 
	Start of Block REAS
	 
	10

	M
	24B
	REJT
	Reason
	NARR
	:4!c//4!c
	11

	M
	70D
	REAS
	
	Narrative
	:4!c/6*35x
	12

	M
	16S
	REAS
	 
	End of Block REAS
	 
	13

	M
	16S
	STAT
	
	End of Block STAT
	
	14

	End of Block: Status
	 
	 
	 

	M
	16S
	GENL
	 
	End of Block GENL
	 
	15

	End of Block: General information
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[bookmark: _Toc522259786]Business Process
VSD can initiate buy-in in the event that a cleared settlement instruction has been deferred for more than specific days after settlement date. 
Buy-In notification 
	Notification to the failed participant: When the buy-in is requested by the buying participant, the CS system will notify that the buy-in session is going to be held to the failed participant one day before the Buy-in session.
	Notification to all participants: On the buy-in day, if the buy-in takes place, the VSD will notify all participants the information about the Buy-in prior to one day before the Buy-in session.
Buy-In execution
	Since the Buy-in execution takes place(buy-in board) in the exchange, VSD notifies the exchanges key information regarding the failed participants, securities, number of failed deliveries, etc.
	The buy-in board will open before the regular market open for the exchange. For example, from 8:30 to 9:00, within 30 minutes. The exact time the buy-in board is open should be discussed with HOSE and HNX.
	When this Buy-in process moves, the trade will be matched at the best single price among received quotations.
- Buy-in operation day: the settlement day for the relevant instrument
- Participant limitation: * Sell-side: no restriction, * buy-side : only failed participants
- Participants from the buy-side are not allowed to place quotations but only failed participant will place the order.
- Sell-side quotation: VSD and Exchange can be pre-adjusted to specify the buyer's order price for the buy-in board. For example, if you specify a price for the next day at a base price of * 0.15, the buyer can only place orders at the specified price.
Buy-in Notice
[image: ]
The message workflow
· The CS system allows the CS operator to choose buy-in.
· If the CS operator selects buy-in, it sends the buy-in information to the member (1.1) and requests the exchange to open the buy-in board (1.2).
· The buy-in board opens before the market opens the next day.
· The member submits the order (2.1) and the VSD receives the transaction result (2.2)
· Afterwards, the result of the buy-in transaction is integrated with the settlement on the same day to proceed with the settlement. 
[bookmark: _Toc522259787]Message Format
[bookmark: _Toc465756897]MT598 – Buy-in Notice (from CCP to CM)
	Status
	Tag
	Qualifier
	Field Name
	Description
	Content/Options
	No.

	M
	20
	 
	Transaction Reference Number
	The CCP reference number.
	16x
	1

	M
	12
	 
	Sub-Message Type
	The value is 6075
	3!n
	2

	M
	77E
	 
	Proprietary Message
	buy-in type:
·         FAIL_CM
·         OUTHER_CM
	73x
	3

	Start of Block: General information
	 
	 
	 

	M
	16R
	GENL
	 
	Start of Block GENL
	 
	4

	M
	23G
	NEWM
	Function of the message
	The value is NEWM
	4!c
	5

	M
	98A
	PREP
	Preparation Date
	Requested Date
	:4!c//8!n
	6

	M
	16S
	GENL
	 
	End of Block GENL
	 
	7

	End of Block: General information
	 
	 
	 

	Start of Block: Trade information
	 
	 
	 

	M
	16R
	TRADDET
	 
	Start of Block TRADDET
	
	8

	M
	95P
	CLBR
	
	The CM BICODE
	:4!c//4!a2!a2!c[3!c]
	9

	M
	98A
	TRAD
	
	buy-in trading day
	:4!c//8!n
	10

	M
	98A
	ESET
	
	buy-in settlement day
	:4!c//8!n
	11

	M
	22F
	MARK
	
	Market identification  (Market identification 3 digit + 1 space)
 - STXe : HNX securities market
 - BDXe : HNX bond market
 - UPXe : HNX upcom market
 - STOe : HOSE securities market
 - BDOe : HOSE bond maerket
	:4!c//4!c
	12

	M
	35B
	
	
	Identification of financial instrument
ISIN Code: [ISIN1!e12!c]
VN Code: /VN/[34x] 
	[ISIN1!e12!c]
/VN/[34x]
	13

	M
	36B
	SETT
	
	:SETT//UNIT/buy-in quantity
If the value of the 77E field is FAIL_CM, it is a BUY member.
BUY members must use the value of this field when submitting orders to HOSE / HNX.
If the value of the 77E field is OUTHER_CM, it is a SELL member.
The SELL member submits the order by referring to the price / quantity of the BUY member.
	:4!c//UNIT/15n
	14

	M
	97A
	SAFE
	Account
	Trading account number
If the value of the 77E field is FAIL_CM, it is a BUY member.
BUY members must use the value of this field when submitting orders to HOSE / HNX.
If the value of the 77E field is OUTHER_CM, it is a SELL member.
SELL members have no value for this field.
	:4!c//35x
	15

	M
	16S
	TRADDET
	 
	End of Block TRADDET
	 
	16

	End of Block: Trade information
	 
	 
	 



[bookmark: _Toc522259788]Warning
[bookmark: _Toc522259789]Business Process
If a warning is triggered on an account the owning CM is notified.  For example if a position limit is breached.
The KRX-CS system is monitoring and managing risk on a real-time basis.  Margin and collateral is being recalculated to ensure all accounts are within their risk management limits.

If a limit is breached a number of warnings are sent.  The Stock Exchange trading system is sent a warning via the interface connection and trading members will be alerted to the breach, the KRX-CS GUI screens will also flash up a warning advising users of the breach and, in addition, for CMs connected to VSD.STP an MT598 warning message will be sent.
Position warning : position warning is the maximum number of contracts that can be held in an account
If there is an excessive number of position in the CM's account, a position warning and account block will occur.

Open interest warning : Open interest warning can be set system wide, so that no account can hold greater than a configurable percentage of the outstanding open interest of any futures contract. If any open interest limit is breached by an account, a warning message is sent to the CM which is responsible for the account and, at the same time, a message sent to the trading system, disabling trading in that account until the situation is rectified. Two warning levels at lower levels of open interest control can also be sent, to advise a CM that the account is getting close to the limit.  Such warning levels allow trading to continue

Margin warning
1. The VSD calculates the margin for the T-day transaction in EOD time.
2. The VSD notifies the CM of the margin amount.
3. The CM must pay the margin amount up to 11AM on T + 1.
4. If the CM does not pay the margin amount at 11AM on T + 1, or the amount is insufficient, VSD will block the account.
5. At this time, a warning MT message is sent to the CM.
6. VSD checks margin payment once again on 2PM on T + 1. If enough margin has been paid, the VSD unblocks the account.
7. At this time, a warning MT message is sent to the CM.
8. Calculate the margin amount for the T + 1 day trading in EOD time.
9. If the margin is reduced by the T + 1 transaction, the VSD unblocks the account.
10. At this time, a warning MT message is sent to the CM.

Position Limit
[image: ]
The message workflow
· The CS system receives the trade results and calculates the limit in time interval.
· When the warning1 is reached according to the value set by the system, the member is notified (1.1)
· When the warning2 is reached according to the value set by the system, the member is notified (1.2)
· When the limit is reached according to the set value in the system, notify the member (1.3)
· When the limit is reached, the CS system will request Exchange to reject the order for the account and the instrument (2), Real-time
· The CS system sends Exchange a list of the order denied accounts and instruments for the next day in EOD time (3)
Open interest Limit
[image: ]
The message workflow
· The CS system receives the trade results and calculates the limit in time interval.
· When the warning1 is reached according to the value set by the system, the member is notified (1.1)
· When the warning2 is reached according to the value set by the system, the member is notified (1.2)
· When the limit is reached according to the set value in the system, notify the member (1.3)
· When the limit is reached, the CS system will request Exchange to reject the order for the account and the instrument (2), Real-time
· The CS system sends Exchange a list of the order denied accounts and instruments for the next day in EOD time (3)

Margin Limit
[image: ]
The message workflow
· The CS system receives the trade results and calculates the margin on the EOD.
· The CS system notifies the members of the calculated margin requirement (1.1)
· Members must pay margins according to margin requirements.
· If member have not paid the margin until 11AM, Notify the member to suspend the account transaction (2.2) and request the Exchange to suspend the account transaction (2.3)
· If member pay the margin up to 2PM, or if the amount of margin required is reduced
· Notify the member that the account transaction suspension has been resolved.(3.2)
· Notify the exchange that the account transaction suspension has been resolved(3.3). 
· The CS system sends a list of accounts to the exchange to be blocked from T + 1 EOD starting tomorrow(4.1)
[bookmark: _Toc522259790]Message Format
MT598 – Warning (from CCP to CM)

	Status
	Tag
	Qualifier
	Field Name
	Description
	Content/Options
	No.

	M
	20
	 
	Transaction Reference Number
	The participant’s reference number. It must be unique for each participant.
	16x
	1

	M
	12
	 
	Sub-Message Type
	The value is 699
	3!n
	2

	M
	77E
	 
	Proprietary Message
	What kind of warning:

MARGIN – margin block
LIMIT – Open Interest Limit
POSITION – Position Limit
	73x
	3

	Start of Block: General information
	 
	 
	 

	M
	16R
	GENL
	 
	Start of Block GENL
	 
	4

	M
	70D
	EXPO
	Account Status
	Y = account OK
X = stop account
S = stop security
1 = 1st warning (only LIMIT, POSITION)
2 = 2nd warning (only LIMIT, POSITION)

case1  1 ==> 2 ==> S(LIMIT, POSITION)
case1-1  ==> X ==> Y(COLLAT)
case2     S ==> Y
case2-1  X ==> Y
case3    S ==> X ==> S ==> Y
	4!c//1!c
	5

	M
	95P
	ACOW
	Party
	The BICCODE of the CM which the investor account belong to
	:4!c//4!a2!a2!c[3!c]
	6

	M
	97A
	SAFE
	Account
	Investor’s clearing account number
	:4!c//35x
	7

	M
	20C
	MAST
	Reference
	Product
 - HXDVXFUB10: HNX Governement Bond Futures
 - HXDVXFUV30: HNX VN30 Index Futures
	:4!c//16x
	8

	O
	35B
	
	
	ISIN - Identification of the Financial Instrument. (future reference or underlying reference
Required where 77E is LIMIT or POSITION, not included where 77E is COLLATM
ISIN Code: [ISIN1!e12!c]
VN Code: /VN/[34x] 
	[ISIN1!e12!c]
/VN/[34x]
	9

	Start of Block: BCOL/SCOL
	 
	 
	 

	O
	16R
	BCOL
	 
	Start of Block BCOL
Required with 77E = MCOLLAT
	 
	10

	M
	19B
	TEXA
	Amount
	Required margin Margin requirement
	4!c//3!a15d
	11

	M
	19B
	MRKT
	Amount
	Total marginvalue of collateral
	4!c//3!a15d
	12

	M
	19B
	RECA
	Amount
	Eligible margin, adjusting for any minimum/maximum rules)Utilization
	4!c//3!a15d
	13

	O
	16S
	BCOL
	 
	End of Block BCOL
	 
	14

	O
	16R
	SCOL
	 
	Start of Block SCOL
Required with 77E = LIMIT or POSITION
	 
	15

	M
	36B
	SECV
	
	UNIT = Current Position, FAMT = Open Interest Percent
	4!c//4!c/15d 
	16

	M
	36B
	COLL
	
	UNIT = Maximum allowed Position, FAMT = Open Interest Limit
	4!c//4!c/15d
	17

	O
	16S
	SCOL
	 
	End of Block SCOL
	 
	18

	End of Block: BCOL/SCOL
	 
	 
	 

	M
	98A
	PREP
	Preparation Date
	Timestamp of warning
	:4!c//8!n
	18

	M
	16S
	GENL
	 
	End of Block GENL
	 
	19

	End of Block: General information
	 
	 
	 


[bookmark: _Toc522259791]Position Message (For derivatives)
[bookmark: _Toc522259792]Business Process
There are two business processes that use this message:
· The VSD sends a position notice to the CM for all transactions in the derivative market. The position notice for all transactions is generated by [01: Automatic trade registration] [TR: Trade Registration] . Changes to all other positions are sent to the associated CM, separating the codes. Give-up / Take-up and Close-out are also included.
· For clearing members to reduce or “Closeout” a position in a non-netted account.  For example: if a non-netted account has a long position of 50 and a short position of 30 (net long 20) a CM can reduce the positions to 30 long and 0 (zero) short. CM sends a Closeout message.  KRX-CS will first check to see the current position on the instrument/account.  If the request is for a quantity less than or equal to the smallest long or short position KRX-CS will reduce the position.  If the request if for an amount greater than the lowest long or short position it will be ignored.
Notification of transaction result registration
[image: ]
The message workflow
· For all derivative transactions, the CS system notifies the member that the transaction has been registered. 
Position change notification
[image: ]
The message workflow
· For all derivative transactions, the CS system notifies the member that the transaction has been registered. 
· Notify member even if there is any change of position registered in CS system.
· Capital Adjustment : This occurs when adjusting the positon due to the Corporate Action of the underlying asset.







Close-out Request

[image: ]
The message workflow
· Derived markets support omnibus accounts.
· An omnibus account can hold both buy and sell positions at the same time.
· Members may request deductions for certain quantities for positions.
· The CS system notifies the member of the deduction result.
[bookmark: _Toc522259793]Message Format
[bookmark: _Toc465756918]MT598 – Position Notice 
	Status
	Tag
	Qualifier
	Field Name
	Description
	Content/Options
	No.

	M
	20
	 
	Transaction Reference Number
	The CCP's reference number. It must be unique for each participant.
	16x
	1

	M
	12
	 
	Sub-Message Type
	The value is 632
	3!n
	2

	M
	77E
	 
	Proprietary Message
	What kind of message: Position Action Type//Action Sub type//Update Type
1. Position Action Type
  TC: Trade Cancellation
  TR: Trade Registration
  CA: Capital Adjustment
  EA: Expiration activity
  MO: Match-out
  PA: Position Adjustment
  PT: Position Transfer
  TA: Trade Amendment
  UM:Undo match-out DA: Deal Amendment
2. Action Sub type
  01: Automatic trade registration (TR)
  02: Manual trade registration for derivatives market(TR)
  03: Manual trade cancellation for derivatives market(TC)
  04: Automatic cancellation of unaddressed trade at cutoff time (TC)
  07: Amendment of price/volume of deal (DA)
  0411:Manual Ttrade amendment in a member for derivatives market(TA)
  0512:Give-up between members for derivatives market(TA)
  0613:Take-up between members for derivatives market(TA)
  0716:Selective transfer between accounts (PT)
  0817:Selective transfer between members (PT)
  0918:Bulk transfer between accounts (PT)
  1019:Bulk transfer between members (PT)
  1121:Position adjustment (PA)
  12:Automatic Match-out
  1323:Manual Match-out (MO)
  14:Undo match-out
  1526:Expiration for cash settlement (EA)
  1627:Expiration of position worthlessly (EA)
  17:Capital adjustment
  1828:Expiration for physical delivery (EA)
  31: Change of open position because of corporate action (CA)
3. Update Type
  N:New 
  O:Overtaking
  R:Reversing 
	73x
2!c//2!c//1!c
	3

	Start of Block: General information
	 
	 
	 

	M
	16R
	GENL
	 
	Start of Block GENL
	 
	4

	M
	98C
	TRAD
	
	Ledger Date/time, generated on the Clearing Settlement system
	:4!c//8!n6!n
	5

	M
	20C
	RELA
	
	Ledger Reference
	:4!c//16x
	6

	M
	20C
	MAST
	Reference
	Market Identification  // Board Identification 
Market identification  (Market identification 3 digit + 1 space)
 - DVXe : HNX derivatives market

Board identification
 - G1 : main board
 - T1 : Nego board
	:4!c//16x
	7

	M
	20C
	TRRF
	Reference
	CCP Trade Reference , per market, per board
	:4!c//16x
	8

	M
	95P
	ACOW
	Party
	The BICCODE of the CM which the investor account belong to
	:4!c//4!a2!a2!c[3!c]
	9

	M
	97A
	SAFE
	Account
	Investor’s clearing account number
	:4!c//35x
	10

	M
	35B
	
	
	Identification of financial instrument
ISIN Code: [ISIN1!e12!c]
VN Code: /VN/[34x] 
	[ISIN1!e12!c]
/VN/[34x]
	11

	M
	22F
	REDE
	
	:REDE//DELI, Deliver
:REDE//RECE, Receiver
	:4!c//4!c
	12

	M
	36B
	SETT
	
	Quantity
	:4!c//8!n
	13

	M
	70E
	SPRO
	Position Quantities
	Up to 4 lines: BEFO= before AFTE=after LFUT = long, SFUT = short
Eg:
:70E::SPRO//BEFO/LFUT/40
BEFO/SFUT/30
AFTE/LFUT/10
AFTE/SFUT/20
	:4!c//10*35x
	14

	M
	90B
	DEAL
	Price
	Sale price
	:4!c//3!a15d
	15

	O
	98A
	PREP
	Preparation Date
	The created request message date (YYYYMMDD)
	:4!c//8!n
	16

	M
	16S
	GENL
	 
	End of Block GENL
	 
	17

	End of Block: General information
	 
	 
	 


[bookmark: _Toc465756916]MT598 – Closeout Request
	 Status
	Tag
	Qualifier
	Field Name
	Description
	Content/Options
	No.

	M
	20
	 
	Transaction Reference Number
	The participant’s reference number. It must be unique for each participant.
	16x
	1

	M
	12
	 
	Sub-Message Type
	The value is 630
	3!n
	2

	M
	77E
	 
	Proprietary Message
	What kind of message:
· REDUCE
	73x
	3

	Start of Block: General information
	 
	 
	 

	M
	16R
	GENL
	 
	Start of Block GENL
	 
	4

	M
	95P
	ACOW
	Party
	The BICCODE of the CM which the investor account belong to
	:4!c//4!a2!a2!c[3!c]
	5

	M
	97A
	SAFE
	Account
	Investor’s clearing account number
	:4!c//35x
	6

	M
	35B
	
	
	Identification of financial instrument
ISIN Code: [ISIN1!e12!c]
VN Code: /VN/[34x] 
	[ISIN1!e12!c]
/VN/[34x]
	7

	M
	36B
	SETT
	Quantity of financial instrument
	Position quantity (SETT//UNIT)
	:4!c/4!c/15d
	8

	M
	16S
	GENL
	 
	End of Block GENL
	 
	9

	End of Block: General information
	 
	 
	 


[bookmark: _Toc465756917]MT598 – Closeout Request Result
	Status
	Tag
	Qualifier
	Field Name
	Description
	Content/Options
	No.

	M
	20
	 
	Transaction Reference Number
	The participant’s reference number. It must be unique for each participant.
	16x
	1

	M
	12
	 
	Sub-Message Type
	The value is 631
	3!n
	2

	M
	77E
	 
	Proprietary Message
	What kind of message:
· REDUCE
	73x
	3

	Start of Block: General information
	 
	 
	 

	M
	16R
	GENL
	 
	Start of Block GENL
	 
	4

	M
	95P
	ACOW
	Party
	The BICCODE of the CM which the investor account belong to
	:4!c//4!a2!a2!c[3!c]
	5

	M
	97A
	SAFE
	Account
	Investor’s clearing account number
	:4!c//35x
	6

	M
	35B
	
	
	Identification of financial instrument
ISIN Code: [ISIN1!e12!c]
VN Code: /VN/[34x] 
	[ISIN1!e12!c]
/VN/[34x]
	7

	M
	70E
	SPRO
	Position Quantities
	Up to two lines: LFUT = long, SFUT = short

Eg:
:70E::SPRO//LFUT/40
SFUT/30
	:4!c//4*35x
	8

	M
	22F
	SETR
	Indicator
	The value is:
:SETR//SUCC  close-out success
:SETR//FAIL  close-out fail
	:4!c//4!c
	9

	O
	98A
	PREP
	Preparation Date
	The created request message date (YYYYMMDD)
	:4!c//8!n
	101

	M
	16R
	LINK
	 
	Start of Block LINK
	 
	112

	M
	20C
	RELA
	 
	Link to field 20 of the request message from participant
	:4!c//16x
	123

	M
	16S
	LINK
	 
	End of Block LINK
	 
	134

	M
	16S
	GENL
	 
	End of Block GENL
	 
	145

	End of Block: General information
	 
	 
	 



[bookmark: _Toc522259794]Transaction Result Confirmation
[bookmark: _Toc522259795]Business Process
The VSD sends a transaction confirmation message to custodian if the settlement account is custodian.
One transaction is sent in one transaction confirmation message.
All custodians must confirm or reject before the transaction confirmation expiration time.
Confirm or reject can be checked by one-by-one transaction or FULL batch processing.
In the case of FULL batch processing, all transactions of Preparation Date are executed at once. However, transactions that have already been confirmed or rejected are not included.(may be one-by-one transaction)
The MT598:530 message is notified to the member when the CS system receives Confirm / Reject messages. If the member does not receive a result message(MT598:530) or receives an ERR(MT598:530, 77E) message, the member must confirm the Confirm / Reject message sent to the VSD.

Trade Confirmation(Custodian only)
[image: ][image: ]
[bookmark: _Toc522259796]Message Format
MT586 – Trade Confirmation Request
	Status
	Tag
	Qualifier
	Field Name
	Description
	Content/Options
	No.

	Start of Block: General information
	 
	 
	 

	M
	16R
	GENL
	 
	Start of Block GENL
	 
	1

	M
	28E
	
	Page number
	The value of 4!c is
LAST: Last page
MORE: More page
ONLY: Only once page
	5n/4!c
	2

	M
	20C
	SEME
	
	VSD reference number
	:4!c//16x
	3

	M
	23G
	
	Function of the Message
	NEWM: New annoucement
CANC: Cancel the previous annoucement message
	4!c
	4

	O
	98A
	PREP
	Preparation Date
	Preparation Date
	:4!c//8!n
	5

	M
	98A
	STAT
	Statement Date
	Statement Date
	:4!c//8!n
	6

	M
	22F
	CODE
	Indicator
	:CODE//COMP
	:4!c//4!c
	7

	M
	16R
	LINK
	 
	Start of Block LINK
	 
	8

	O
	13A
	LINK
	
	The value is  :LINK//586 for CANC
	4!c//3!c
	9

	M
	20C
	RELA
	 
	Message reference of the 586 to be cancelled (function of the message CANC)
	:4!c//16x
	10

	M
	16S
	LINK
	 
	End of Block LINK
	 
	11

	M
	95P
	ACOW
	Party
	The BICCODE of depository memer
	:4!c//4!a2!a2!c[3!c]
	12

	M
	97A
	SAFE
	Account
	Depository account number
:SAFE//C, Domestic investor account
:SAFE//F, Foreign investor account
:SAFE//P, Propritary account
:SAFE//A, Overall account
	:4!c//35x
	13

	M
	17B
	
	Flag
	:ACTI//Y
	:4!c//1!a
	14

	M
	16S
	GENL
	 
	End of Block GENL
	 
	15

	End of Block: General information
	 
	 
	 

	Start of Block: Allegement details
	 
	 
	 

	M
	16R
	GENL
	 
	Start of Block ALLDET
	 
	16

	M
	16R
	LINK
	 
	Start of Block LINK
	 
	17

	M
	20C
	ASRF
	 Reference
	VSD transaction reference(Deal Number), per Market, per Board, per instrument
See field value 94A.
	:4!c//16x
	18

	M
	16S
	LINK
	 
	End of Block LINK
	 
	19

	M
	94A
	TRAD
	Place of Trade
	Market Identification// Board Identification
Market identification  (Market identification 3 digit + 1 space)
 - STXe : HNX securities market
 - BDXe : HNX bond market
 - UPXe : HNX upcom market
 - STOe : HOSE securities market
 - BDOe : HOSE bond maerket

Board identification
 - G1 : main board
 - T1 : Nego board
 - R1 : Repo board

:TRAD//STX /G1
:TRAD//BDO /T1
	:4!c/[8c]/4!c[/30x]
	20

	M
	98A
	SETT
	Statement Date
	Statement Date
	:4!c//8!n
	21

	M
	35B
	
	
	Identification of financial instrument
ISIN Code: [ISIN1!e12!c]
VN Code: /VN/[34x] 
	[ISIN1!e12!c]
/VN/[34x]
	22

	M
	22F
	REDE
	Indicator
	:REDE//DELI, Deliver
:REDE//RECE, Receiver
	:4!c//4!c
	23

	M
	22F
	PAYM
	Indicator
	:PAYM//FREE, free
:PAYM//APMT, against payment?
	:4!c//4!c
	24

	M
	16R
	FIAC
	 
	Start of Block FIAC
	 
	25

	M
	36B
	SETT
	
	Quantity
	:4!c//4!c/15d
	26

	M
	16S
	FIAC
	 
	End of Block FIAC
	 
	27

	M
	16R
	BREAK
	 
	Start of Block BREAK
	 
	28

	M
	90A
	FISC
	
	Amount Type Code/Currency Code&Price
:FISC//ACTU/VND&Price
	:4!c//4!c/3!a15d
	29

	M
	16S
	BREAK
	 
	End of Block BREAK
	 
	30

	M
	16R
	SETDET
	 
	Start of Block SETDET
	 
	31

	M
	22F
	SETR
	
	:SETR//NETT
:SETR//GROS
	:4!c//4!c
	32

	M
	16R
	SETPRTY
	 
	Start of Block SETPRTY
	 
	33

	M
	95P
	4!c
	
	The BICCODE of depository member
The value of Qualifier is
REAG, receiving depository member 
DEAG, delivering depository member
	:4!c//4!a2!a2!c[3!c]
	34

	M
	16S
	SETPRTY
	 
	End of Block SETPRTY
	 
	35

	M
	16R
	AMT
	 
	Start of Block AMT
	 
	36

	M
	19A
	SETT
	Settlement Amount
	Total amount of money to be paid or received 
The transaction of REPO BOARD may not be the settlement amount calculated by Quantity X Price. So you have to pay for this field value.
	 :4!c//[N]3!a15d
	37

	M
	16S
	AMT
	 
	End of Block AMT
	 
	38

	M
	16S
	SETDET
	 
	End of Block SETDET
	 
	39

	M
	16S
	ALLDET
	 
	End of Block ALLDET
	 
	40

	End of Block: Allegement details
	 
	 
	 



MT530 – Trade Confirmation
	Status
	Tag
	Qualifier
	Field Name
	Description
	Content/Options
	No.

	Start of Block: General information
	 
	 
	 

	M
	16R
	GENL
	 
	Start of Block GENL
	 
	1

	M
	20C
	SEME
	
	The depository member reference number
	:4!c//16x
	2

	M
	23G
	
	Function of the Message
	NEWM: New annoucement
CANC: Cancel the previous annoucement message
	4!c
	3

	O
	98A
	PREP
	Preparation Date
	Preparation Date
	:4!c//8!n
	4

	M
	95P
	ACOW
	Party
	The BICCODE of depository member
	:4!c//4!a2!a2!c[3!c]
	5

	M
	97A
	SAFE
	Account
	:SAFE//C, Domestic investor account
:SAFE//F, Foreign investor account
:SAFE//P, Propritary account
:SAFE//A, Overall account Depository account number
FULL 
	:4!c//35x
	6

	M
	16S
	GENL
	 
	End of Block GENL
	 
	7

	End of Block: General information
	 
	 
	 

	Start of Block: Confirmation information
	 
	 
	 

	M
	16R
	REQD
	 
	Start of Block REQD
	 
	8

	M
	20C
	4!c
	Reference
	RELA//Link to the related MT 586 message
RELA//FULL : Preparation Date(98A) for all transactions.
However, transactions that have already been confirmed or rejected are not included. If there is some rejection, you must first rejection it.
	:4!c//16x
	9

	M
	22F
	SETT
	Indicator
	:SETT//YPRE, Confirmed
:SETT//NPRE, Rejected
	:4!c//4!c
	10

	M
	16S
	REQD
	 
	End of Block REQD
	 
	11

	End of Block: Confirmation information
	 
	 
	 


[bookmark: _Toc503203854][bookmark: _Toc503205323][bookmark: _Toc503276554][bookmark: _Toc503278023][bookmark: _Toc503279493][bookmark: _Toc503280959][bookmark: _Toc503203995][bookmark: _Toc503205464][bookmark: _Toc503276695][bookmark: _Toc503278164][bookmark: _Toc503279634][bookmark: _Toc503281100][bookmark: _Toc503203996][bookmark: _Toc503205465][bookmark: _Toc503276696][bookmark: _Toc503278165][bookmark: _Toc503279635][bookmark: _Toc503281101][bookmark: _Toc503204029][bookmark: _Toc503205498][bookmark: _Toc503276729][bookmark: _Toc503278198][bookmark: _Toc503279668][bookmark: _Toc503281134][bookmark: _Toc503204089][bookmark: _Toc503205558][bookmark: _Toc503276789][bookmark: _Toc503278258][bookmark: _Toc503279728][bookmark: _Toc503281194][bookmark: _Toc503204090][bookmark: _Toc503205559][bookmark: _Toc503276790][bookmark: _Toc503278259][bookmark: _Toc503279729][bookmark: _Toc503281195][bookmark: _Toc503204123][bookmark: _Toc503205592][bookmark: _Toc503276823][bookmark: _Toc503278292][bookmark: _Toc503279762][bookmark: _Toc503281228][bookmark: _Toc503204214][bookmark: _Toc503205683][bookmark: _Toc503276914][bookmark: _Toc503278383][bookmark: _Toc503279853][bookmark: _Toc503281319][bookmark: _Toc503204215][bookmark: _Toc503205684][bookmark: _Toc503276915][bookmark: _Toc503278384][bookmark: _Toc503279854][bookmark: _Toc503281320][bookmark: _Toc503204216][bookmark: _Toc503205685][bookmark: _Toc503276916][bookmark: _Toc503278385][bookmark: _Toc503279855][bookmark: _Toc503281321][bookmark: _Toc503204251][bookmark: _Toc503205720][bookmark: _Toc503276951][bookmark: _Toc503278420][bookmark: _Toc503279890][bookmark: _Toc503281356][bookmark: _Toc503204335][bookmark: _Toc503205804][bookmark: _Toc503277035][bookmark: _Toc503278504][bookmark: _Toc503279974][bookmark: _Toc503281440]MT598 – Trade Confirmation Response

	Status
	Tag
	Qualifier
	Field Name
	Description
	Content/Options
	No.

	M
	20
	 
	Transaction Reference Number
	The CCP’s reference number.
	16x
	1

	M
	12
	 
	Sub-Message Type
	The value is 530
	3!n
	2

	M
	77E
	
	Proprietary Message
	RECV : The VSD received the message normally
It will be processed according to the approval procedure.
ERR : The VSD received the message normally.
But an error occurred.
It will not be processed.
CM should check for errors and re-send.
	
	3

	Start of Block: General information
	 
	 
	 

	M
	16R
	GENL
	 
	Start of Block GENL
	 
	4

	M
	98A
	PREP
	Preparation Date
	Created Date
	:4!c//8!n
	5

	M
	16R
	LINK
	
	
	
	6

	M
	20C
	RELA
	Reference
	Reference of the Custodian’s confirmation number
	:4!c//16x
	7

	M
	16S
	LINK
	
	
	
	8

	M
	70D
	REAS
	Reference
	Reason, reference
	:4!c//35x
	9

	M
	16S
	GENL
	 
	End of Block GENL
	 
	10

	End of Block: General information
	 
	 
	 




[bookmark: _Toc522259797]Notice of Settlement completion
[bookmark: _Toc522259798]Business Process
The CS system notifies the settlement completion according to the settlement model (DVP1, DVP2, DVP3).

DVP1 (Government bond): Notify when one settlement is completed.
DVP2: Notify when one secutities transfer is completed, because the bank guarantees the cash settlement.
DVP3: Notify when all settlements are completed.

DVP1,2 
[image: ][image: ]
The message workflow
· The CS system notifies the settlement completion according to the settlement model (DVP1, DVP2, DVP3).
· DVP1 (Government bond): Notify when one settlement is completed.
· DVP2: Notify when one secutities transfer is completed, because the bank guarantees the cash settlement.
DVP3
[image: ]
The message workflow
· The CS system notifies the settlement completion according to the settlement model (DVP1, DVP2, DVP3).
· DVP3: Notify when all settlements are completed

[bookmark: _Toc522259799]Message Format
MT598 – Notice of settlement completion to DM (DVP3)
	Status
	Tag
	Qualifier
	Field Name
	Description
	Content/Options
	No.

	M
	20
	 
	Transaction Reference Number
	The CCP’s reference number.
	16x
	1

	M
	12
	 
	Sub-Message Type
	The value is 007
	3!n
	2

	M
	77E
	
	Proprietary Message
	The value is ESETDVP3
	
	3

	
	
	
	
	
	
	

	Start of Block: General information
	 
	 
	 

	M
	16R
	GENL
	 
	Start of Block GENL
	 
	4

	M
	23G
	
	Function of the Message
	The value is NEWM
	4!c
	5

	M
	98A
	PREP
	Preparation Date
	Created Date
	:4!c//8!n
	6

	M
	70E
	SPRO
	Report Reference
	line 1: trading date
line 2: settlement cycle (actual value : T+2 or T+1)
From line 3: “VSD has announced the completion of settlement for stock exchange of the period and the date of transaction
	:4!c//10*35x
	7

	M
	94A
	TRAD
	Place of Trade
	Market Identification
Market identification  (Market identification 3 digit + 1 space)
 - STXe : HNX securities market
 - BDXe : HNX bond market
 - UPXe : HNX upcom market
 - STOe : HOSE securities market
 - BDOe : HOSE bond maerket
e.g
:TRAD//STX 
:TRAD//BDO
	:4!c/[8c]/4!c[/30x]
	8

	M
	16S
	GENL
	 
	End of Block GENL
	 
	98

	End of Block: General information
	 
	 
	 



MT598 – Notice of settlement completion to DM (DVP1, DVP2)
	Status
	Tag
	Qualifier
	Field Name
	Description
	Content/Options
	No.

	M
	20
	 
	Transaction Reference Number
	The CCP’s reference number.
	16x
	1

	M
	12
	 
	Sub-Message Type
	The value is 007008
	3!n
	2

	M
	77E
	
	Proprietary Message
	The value is ESETDVP12
	
	3

	
	
	
	
	
	
	

	Start of Block: General information
	 
	 
	 

	M
	16R
	GENL
	 
	Start of Block GENL
	 
	4

	M
	23G
	
	Function of the Message
	The value is NEWM
	4!c
	5

	M
	98A
	PREP
	Preparation Date
	Created Date
	:4!c//8!n
	6

	M
	70E
	SPRO
	Report Reference
	line 1: trading date
line 2: settlement cycle  (actual value : T+2 or T+1)
From line 3: “VSD has announced the completion of settlement for stock exchange of the period and the date of transaction
	:4!c//10*35x
	7

	M
	20C
	ASRF
	Reference
	VSD transaction reference(Deal Number), per Market, per Board, per instrument 
See field value 94A.
	:4!c//16x
	8

	M
	94A
	TRAD
	Place of Trade
	Market Identification// Board Identification
Market identification  (Market identification 3 digit + 1 space)
 - STXe : HNX securities market
 - BDXe : HNX bond market
 - UPXe : HNX upcom market
 - STOe : HOSE securities market
 - BDOe : HOSE bond maerket

Board identification
 - G1 : main board
 - T1 : Nego board
 - R1 : Repo board

:TRAD//STX /G1
:TRAD//BDO /T1
	:4!c/[8c]/4!c[/30x]
	9

	M
	35B
	
	
	Identification of financial instrument
ISIN Code: [ISIN1!e12!c]
VN Code: /VN/[34x]
	
	10

	M
	22F
	REDE
	
	:REDE//DELI, Deliver
:REDE//RECE, Receiver
	
	11

	M
	36B
	SETT
	
	Quantity
	
	12

	M
	16S
	GENL
	 
	End of Block GENL
	 
	1013

	End of Block: General information
	 
	 
	 



[bookmark: _Toc522259800]Daily Reconcile 
[bookmark: _Toc522259801]Business Process
After completion of the derivative market settlement, confirm the change of the balance on the day.
Two types of reports are generated and transmitted using the FileAct method.
Daily Reconcile
[image: ]
The message workflow
· After completion of the derivative market settlement, confirm the change of the balance on the day.(1.1, 2.1)
· Two types of reports are generated and transmitted using the FileAct method. (1.2, 2.2)
[bookmark: _Toc522259802]Message Format
MT598 – Daily Reconcile Information
	Status
	Tag
	Qualifier
	Field Name
	Description
	Content/Options
	No.

	M
	20
	 
	Transaction Reference Number
	The CCP’s reference number.
	16x
	1

	M
	12
	 
	Sub-Message Type
	The value is 622
	3!n
	2

	M
	77E
	
	Proprietary Message
	Report type
· DERV_DAILY_RECO  : Daily Reconciliation for Derivatives
· DERV_DAILY_RECO_BAL  : Daily Reconciliation Balance for Derivatives
	
	3

	
	
	
	
	
	
	

	Start of Block: General information
	 
	 
	 

	M
	16R
	GENL
	 
	Start of Block GENL
	 
	4

	M
	23G
	
	Function of the Message
	The value is NEWM
	4!c
	5

	M
	98A
	PREP
	Preparation Date
	Created Date
	:4!c//8!n
	6

	M
	16R
	LINK
	 
	Start of Block LINK
	 
	7

	M
	20C
	PREV
	Report Reference
	The name of the AFT file name containing the report e.g. 000001.csvCS098.csv
	:4!c//16x
	8

	M
	16S
	LINK
	 
	End of Block LINK
	 
	9

	M
	20C
	STAT
	Report Reference
	The name of the report, date-name-recipient 
[Date]_[Report name]_[Recipient BICCODE]
e.g:  20171208_DERV_DAILY_RECO_VTB
	:4!c//35x
	10

	M
	16S
	GENL
	 
	End of Block GENL
	 
	11

	End of Block: General information
	 
	 
	 






[bookmark: _Toc522259803]SBV Government Bond Settlement
[bookmark: _Toc522259804]Business Process
Account Structure For Settlement


Business Workflow


Business forms
[image: ]

The KRX-CS will interface with SBV via VSD.CS.IG. The message format between KRX-CS and VSD.CS.IG is MT and FileAct.
[bookmark: _Toc522259805]Message Format
MT598 – SBV Settlement Statement Notification
	Status
	Tag
	Qualifier
	Field Name
	Description
	Content/Options
	No.

	M
	20
	 
	Transaction Reference Number
	The CCP’s reference number.
	16x
	1

	M
	12
	 
	Sub-Message Type
	The value is 621
	3!n
	2

	M
	77E
	 
	Proprietary Message
	SBVBONDSETT
	73x
	3

	Start of Block: General information
	 
	 
	 

	M
	16R
	GENL
	 
	Start of Block GENL
	 
	4

	M
	23G
	NEWM
	Function of the message
	The value is NEWM
	4!c
	5

	M
	98A
	PREP
	Preparation Date
	Created Date
	:4!c//8!n
	6

	M
	16R
	LINK
	
	
	
	7

	M
	20C
	PREV
	Report Reference
	The name of the AFT file name containing the report e.g. 000001.csvCS097.csv
	:4!c//16x
	8

	M
	16S
	LINK
	
	
	
	9

	M
	20C
	STAT
	Report Reference
	The name of the report, date-name-recipient 
[Date]_FORM1_SBV
	:4!c//35x
	10

	M
	16S
	GENL
	 
	End of Block GENL
	 
	11

	End of Block: General information
	 
	 
	 



The format of related file is: (the delimiter is ; charater)
· Line number - field 1
· Transaction reference number - field 2
· Report reference number - field 3, [Date] + [Code of report]
· Executed date – field 4
· Settlement date – field 5
· Bond code – field 6
· Sender’s BankCode -  field 7
· Receiver’s BankCode – field 8
· Amount – field 9
· Currency code - field 10
· Statement times – field 11
· The last statement? – field 12 (0 – No; 1 – Yes)
The sample line in the .csv file for daily reconcilation from SBV Settlement Statement Notification
1;0186578007;01092017/CS097;01/09/2017;05/09/2017;TD1732402;01204001;79334001;199414000000;VND;1;0;

Notice: 
1. The BankCode is the CITAD code of the bank at SBV
2. The rule of SBV is VSD sends maximum 3 times per day for Settlement Statement. If the last settlement statement should be marked.
MT598 – Bond Payment Confirmation
	Status
	Tag
	Qualifier
	Field Name
	Description
	Content/Options
	No.

	M
	20
	 
	Transaction Reference Number
	The SBV reference number
	16x
	1

	M
	12
	 
	Sub-Message Type
	The value is: 651
	3!n
	2

	M
	77E
	 
	Proprietary Message
	SBVSETTPAYM
	73x
	3

	Start of Block: General information
	 
	 
	 

	M
	16R
	GENL
	 
	Start of Block GENL
	 
	4

	M
	23G
	NEWM
	Function of the Message
	Function: NEWM
	4!c/4!c
	5

	O
	98A
	PREP
	Preparation Date
	The created request message date 
	:4!c//8!n
	6

	M
	16S
	GENL
	 
	End of Block GENL
	 
	7

	End of Block: General information
	 
	 
	 

	Start of Block: Status
	 
	 
	 
	 

	M
	16R
	STAT
	 
	Start of Block STAT
	 
	8

	M
	19B
	PSTA
	Amount
	The settlement amount
	4!c//3!a15d
	9

	M
	98A
	SETT
	Settlement Date
	The settlement date of the transaction
	:4!c//8!n
	10

	M
	20C
	RELA
	 
	The transaction reference number
	:4!c//16x
	11

	M
	16S
	STAT
	 
	End of Block STAT
	 
	12

	End of Block: Status
	 
	 
	 
	 


MT598 – SBV Cancel Settlement Instruction
	Status
	Tag
	Qualifier
	Field Name
	Description
	Content/Options
	No.

	M
	20
	 
	Transaction Reference Number
	The CCP’s reference number.
	16x
	1

	M
	12
	 
	Sub-Message Type
	The value is 6231
	3!n
	2

	M
	77E
	 
	Proprietary Message
	SBVBONDCANC
	73x
	3

	Start of Block: General information
	 
	 
	 

	M
	16R
	GENL
	 
	Start of Block GENL
	 
	4

	M
	23G
	NEWM
	Function of the message
	The value is NEWM
	4!c
	5

	M
	98A
	PREP
	Preparation Date
	Created Date
	:4!c//8!n
	6

	M
	16R
	LINK
	
	
	
	7

	M
	20C
	PREV
	Report Reference
	The name of the AFT file name containing the report e.g. 000001.csvCS100.csv
	:4!c//16x
	8

	M
	16S
	LINK
	
	
	
	9

	M
	20C
	STAT
	Report Reference
	The name of the report, date-name-recipient 
[Date]_FORM4_SBV
	:4!c//35x
	10

	M
	16S
	GENL
	 
	End of Block GENL
	 
	11

	End of Block: General information
	 
	 
	 



The format of related file is: (the delimiter is ; charater)
· Line number - field 1
· Transaction reference number - field 2
· Report reference number - field 3, [Date] + [Code of report]
· Executed date – field 4
· Settlement date – field 5
· Bond code – field 5
· Sender’s BankCode -  field 6
· Receiver’s BankCode bên nhận – field 7
· Amount – field 8
· Currency - field 9 
The sample line in the .csv file for SBV cancel settlement instruction
1;0121280831;15122017/CS100;15/12/2017;18/12/2017;TD1217037;01906001;01905001;100005000000;VND;
MT598 – Cancel Bond Settlement Result
	Status
	Tag
	Qualifier
	Field Name
	Description
	Content/Options
	No.

	M
	20
	 
	Transaction Reference Number
	The SBV reference number
	16x
	1

	M
	12
	 
	Sub-Message Type
	The value is: 652
	3!n
	2

	M
	77E
	 
	Proprietary Message
	SBVCANCREPL
	73x
	3

	Start of Block: General information
	 
	 
	 

	M
	16R
	GENL
	 
	Start of Block GENL
	 
	4

	M
	23G
	NEWM
	Function of the Message
	Function: NEWM
	4!c/4!c
	5

	O
	98A
	PREP
	Preparation Date
	The created request message date 
	:4!c//8!n
	6

	M
	16S
	GENL
	 
	End of Block GENL
	 
	7

	End of Block: General information
	 
	 
	 

	Start of Block: Status
	 
	 
	 
	 

	M
	16R
	STAT
	 
	Start of Block STAT
	 
	8

	M
	25D
	IPRC
	 
	Response value. 
· PACK: The request is accepted
· REJT : The request is rejected
	:4!c//4a
	9

	O
	98A
	SETT
	Settlement Date
	The settlement date of the transaction
	:4!c//8!n
	10

	M
	20C
	RELA
	 
	The transaction reference number
	:4!c//16x
	11

	M
	16S
	STAT
	 
	End of Block STAT
	 
	12

	End of Block: Status
	 
	 
	 
	 


MT598 – Daily Reconcile Information
	Status
	Tag
	Qualifier
	Field Name
	Description
	Content/Options
	No.

	M
	20
	 
	Transaction Reference Number
	The SBV’s reference number.
	16x
	1

	M
	12
	 
	Sub-Message Type
	The value is 622
	3!n
	2

	M
	77E
	 
	Proprietary Message
	SBVRECOINFO
	73x
	3

	Start of Block: General information
	 
	 
	 

	M
	16R
	GENL
	 
	Start of Block GENL
	 
	4

	M
	23G
	NEWM
	Function of the message
	The value is NEWM
	4!c
	5

	M
	98A
	PREP
	Preparation Date
	Created Date
	:4!c//8!n
	6

	M
	16R
	LINK
	
	
	
	7

	M
	20C
	PREV
	Report Reference
	The name of the AFT file name containing the report e.g. 000001.csvCS098.csv
	:4!c//16x
	8

	M
	16S
	LINK
	
	
	
	9

	M
	20C
	STAT
	Report Reference
	The name of the report, date-name-recipient 
[Date]_FORM2_SBV
	:4!c//35x
	10

	M
	16S
	GENL
	 
	End of Block GENL
	 
	11

	End of Block: General information
	 
	 
	 



The format of related file is: (the delimiter is ; charater)
· Line number - field 1
· Transaction reference number - field 2
· Report reference number - field 3, [Date] + [Code of report]
· Settled date - field 4
· Settlement date - field 5
· Bond code - field 6
· Buyer’s bank code - field 7
· Seller’s bank code - field 8
· Status (1: Settled; 0: Not yet) - field 9
· Description - field 10
The sample line in the .csv file for daily reconcilation from SBV
1;0186578007;01092017/SBVRECOINFOCS098;05/09/2017;05/09/2017;TD1732402;01204001;79334001;1;Already transfer
MT598 – SBV Reconcile Confirmation
	Status
	Tag
	Qualifier
	Field Name
	Description
	Content/Options
	No.

	M
	20
	 
	Transaction Reference Number
	The CCP’s reference number.
	16x
	1

	M
	12
	 
	Sub-Message Type
	The value is 6241
	3!n
	2

	M
	77E
	 
	Proprietary Message
	SBVRECOCONF
	73x
	3

	Start of Block: General information
	 
	 
	 

	M
	16R
	GENL
	 
	Start of Block GENL
	 
	4

	M
	23G
	NEWM
	Function of the message
	The value is NEWM
	4!c
	5

	M
	98A
	PREP
	Preparation Date
	Created Date
	:4!c//8!n
	6

	M
	16R
	LINK
	
	
	
	7

	M
	20C
	PREV
	Report Reference
	The name of the AFT file name containing the report e.g. 000001.csvCS099.csv
	:4!c//16x
	8

	M
	16S
	LINK
	
	
	
	9

	M
	20C
	STAT
	Report Reference
	The name of the report, date-name-recipient 
[Date]_FORM3_SBV
	:4!c//35x
	10

	M
	16S
	GENL
	 
	End of Block GENL
	 
	11

	End of Block: General information
	 
	 
	 



The format of related file is: (the delimiter is ; charater)

· Line number - field 1
· Transaction reference number - field 2
· Report reference number - field 3, [Date] + [Code of report]
· Transaction date – field 4
· Settlement date – field 5
· Bond code – field 6
· Sender’s BankCode -  field 7
· Receiver’s BankCode – field 8
· Amount – field 9
· Currency - field 10
· Settlement status – field 11 (0-  Settled; 1 – Pending)
· Reconcilation status – field 12 (0 – Matched; 1 – Not matched)
The sample line in the .csv file for SBV reconcilation confirmation
1;0186578007;01092017/CS099;01/09/2017;05/09/2017;TD1732402;01204001;79334001;199414000000;VND;0;0
[bookmark: _Toc465756895][bookmark: _Toc522259806][bookmark: _Toc465756919]Report

The KRX-CS system has a number of standard reports .Each report providing by KRX-CS will have MT598 Report Cover Message and the report file containing the report data (fileAct response).
[bookmark: _Toc465756896][bookmark: _Toc522259807]Process
Clearing system will process and send MT598 cover message and the report as a separate file.

[image: ]
The message workflow
· The new CS system automatically generates and transmits reports internally at specified times and periods.
· All reports are automatically sent to members, who do not make requests for reports.

[bookmark: _Toc522259808]
MT598 – Report Notice (from CCP to CM)
	Status
	Tag
	Qualifier
	Field Name
	Description
	Content/Options
	No.

	M
	20
	 
	Transaction Reference Number
	The CCP’s reference number.
	16x
	1

	M
	12
	 
	Sub-Message Type
	The value is 60521
	3!n
	2

	M
	77E
	 
	Proprietary Message
	Report type
· DERI_INST_TRADE  : Derivatives Trade Instrument List
· INFO_TRADE_CANCEL : Infomation of Trade Cancellation
· INFO_TRADE_AMEND : Infomation Trade Amendment
· POSITION_LIST : Open Position, per Account
· SECU_SETTLE : Securities Settlement Quantity , per Account
· SECU_CASH_SETTLE : Cash Settlement Amount, per Account
· GBOND_SETTLE : GBond Settlement Quantity & Amount, per Trade
· SECU_PRE_SETTLE : Preliminary Securities Settlement Quantity , per Account
· SECU_PRE_CASH_SETTLE : Preliminary Cash Settlement Amount, per Account
· GBOND_PRE_SETTLE : Preliminary GBond Settlement Quantity & Amount, per Trade
· DERI_CASH_SETTLE : Derivatives Cash Settlement Amount, per Account
· DERI_PHY_CASH_SETTLE : Physical Delivery Cash Settlement Amount, per Account
· DERI_PHY_BND_SETTLE : Physical Delivery Settlement Quantity & Amount , per Account
· DERI_PRE_PHY_BND_SETTLE  : Preliminary Physical Delivery Settlement Quantity & Amount , per Account
· COLLAT_INST : Collateral Instrument List
· COLLAT_BAL : Collateral Balance
· COLLAT_TRLIST : Collateral Transaction List
· MARGIN_REQ_1 : Margin Requirement List (at T day EOD)
· MARGIN_REQ_2 : Margin Requirement List (at T+1 day 11 AM)
· MARGIN_REQ_3 : Margin Requirement List (at T+1 day 2 PM)
· INFO_DEAL_AMEND :  Infomation Deal Amendment
· SECU_TRADE_RESULT : Infomation Trade Result of Securities Market
· DERI_TRADE_RESULT : Infomation Trade Result of Derivatives Market
· SECU_DAILY_ACNT_TRADE : Securities Trades Information of Daily Account
· SECU_SHRTG_GRO_SIMUL : Securities Shortage(DVP1,2 Simulation)
· SECU_SHRTG_NET_1ST_SIMUL : Securities Shortage(DVP3 1st Simulation)
· SECU_SHRTG_NET_2ND_SIMUL : Securities Shortage(DVP3 2nd Simulation)
· INFO_CNS : Information of CNS
· INFO_DEFERD_SETTLE : Information of Deferred Settlement
· GBOND_BANK_SETTLE : GBond Settlement Amount to Settlement bank, per Trade
· GBOND_PRE_BANK_SETTLE : Preliminary GBond Settlement Amount to Settlement bank, per Trade
	2!c//2!c//1!c73x
	3

	
	
	
	
	· DERI_PHY_BND_SETTLE : Physical Delivery Settlement Quantity & Amount , per Account
· DERI_PRE_PHY_BND_SETTLE  : Preliminary Physical Delivery Settlement Quantity & Amount , per Account
· COLLAT_INST : Collateral Instrument List
· COLLAT_BAL : Collateral Balance
· COLLAT_TRLIST : Collateral Transaction List
· MARGIN_REQ_1 : Margin Requirement List (at Tday EOD)
· MARGIN_REQ_2 : Margin Requirement List (at T+1 day 11 AM)
· MARGIN_REQ_3 : Margin Requirement List (at T+1 day 2 PM)
· INFO_DEAL_AMEND :  Information Deal
Amendment
· SECU_TRADE_RESULT : Information Trade Result of Securities Market
· DERI_TRADE_RESULT : Information Trade Result of 
Derivatives Market
· SECU_DAILY_ACNT_TRADE : Securities Trades Information of Daily Account
· SECU_SHRTG_GRO_SIMUL : Securities Shortage(DVP1,2 Simulation)
· SECU_SHRTG_NET_1ST_SIMUL : Securities
Shortage(DVP3 1st Simulation)
· SECU_SHRTG_NET_2ND_SIMUL : Securities Shortage(DVP3 2nd Simulation)
· INFO_CNS : Information of CNS
· INFO_DEFERD_SETTLE : Information of Deferred Settlement
· GBOND_BANK_SETTLE : GBond Settlement Amount to Settlement bank, per Trade
· GBOND_PRE_BANK_SETTLE : Preliminary GBond Settlement Amount to Settlement bank, per Trade
· CASH_DEFAULT_COLL : Cash Default Collateral for Securities Market
· DAILY_SETTLE_PRICE : Daily Settlement Price
	
	

	Start of Block: General information
	 
	 
	 

	M
	16R
	GENL
	 
	Start of Block GENL
	 
	4

	M
	23G
	NEWM
	Function of the message
	The value is NEWM
	4!c
	5

	M
	98A
	PREP
	Preparation Date
	Created Date
	:4!c//8!n
	6

	M
	16R
	LINK
	
	Start of Block LINK
	
	7

	M
	20C
	PREV
	Report Reference
	The name of the AFT file name containing the report 
e.g:  000001.csv
	:4!c//16x
	8

	M
	16S
	LINK
	
	End of Block LINK
	
	9

	M
	20C
	STAT
	Report Reference
	The name of the report, date-name-recipient 
[Date]_[Report name]_[Recipient BICCODE]
e.g:  20160323_COLLAT_INST_BIC001
	:4!c//3550x
	10

	M
	16S
	GENL
	 
	End of Block GENL
	 
	11

	End of Block: General information
	 
	 
	 


[bookmark: _Toc522259809]List of reports
	Tag 77E
	Report Name
	Notes

	DERI_INST_TRADE
	Derivatives Instrument List to MBR
	

	SECU_TRADE_RESULT
	Securities Trading Result
	

	DERI_TRADE_RESULT
	Derivatives Trading Result
	

	SECU_DAILY_ACNT_TRADE
	Securities Daily Account Trades
	

	INFO_TRADE_CANCEL
	Inform Trade Cancel
	

	INFO_TRADE_AMEND 
	Inform Trade Amendment
	

	INFO_DEAL_AMEND
	Inform Deal Amendment
	

	POSITION_LIST 
	Open Position
	

	SECU_SHRTG_GRO_SIMUL
	Securities Shortage(DVP1 Simulation)
	

	SECU_SHRTG_NET_1ST_SIMUL
	Securities Shortage(DVP3 1st Simulation)
	

	SECU_SHRTG_NET_2ND_SIMUL
	Securities Shortage(DVP3 2nd Simulation)
	

	INFO_CNS
	Inform CNS
	

	INFO_DEFERD_SETTLE
	Inform Deferred Settlement
	

	SECU_SETTLE 
	Final Securities Settlement Info(DVP3)
	

	SECU_CASH_SETTLE 
	Final Cash Settlement Info(DVP2,3)
	

	GBOND_SETTLE 
	Final Settlement Info(DVP1,2)
	

	GBOND_BANK_SETTLE
	Final Bank Settlement Info(Gbond)
	

	SECU_PRE_SETTLE 
	Preliminary Securities Settlement Info(DVP3)
	

	SECU_PRE_CASH_SETTLE 
	Preliminary Cash Settlement Info(DVP2,3)
	

	GBOND_PRE_SETTLE
	Preliminary Settlement Info(DVP1,2)
	

	GBOND_PRE_BANK_SETTLE
	Preliminary Bank Settlement Info(Gbond)
	

	DERI_CASH_SETTLE 
	Final Cash Settlement Info(Derivatives)
	

	DERI_PHY_CASH_SETTLE 
	Final Cash Settlement Info(Physical Delivery)
	

	DERI_PHY_BNDSECU_SETTLE
	Final Securities Bond Settlement Info(Physical Delivery)
	

	DERI_PRE_PHY_BND_SETTLE
	Preliminary Bond Settlement Info(Physical Delivery)
	

	COLLAT_INST 
	Collateral Instrument List
	

	COLLAT_BAL 
	Collateral Balance
	

	COLLAT_TRLIST 
	Collateral Transaction List
	

	MARGIN_REQ_1/2/3
	Margin Requirement List 1 (EOD)
Margin Requirement List 2 (11AM)
Margin Requirement List 3 (2PM)
	

	DERV_DAILY_RECO
	Daily Reconciliation for Derivatives
	

	DERV_DAILY_RECO_BAL
	Daily Reconciliation Balance for Derivatives
	

	CASH_DEFAULT_COLL
	Cash Default Collateral for Securities Market
	

	DAILY_SETTLE_PRICE
	Daily Settlement Price
	


[bookmark: _Toc522259810]Report structure
	Field Name
	Field Meta Name
	Format
	Length
	Definition

	DERI_INST_TRADE

	Message Sequence
	MSG_SEQ
	Long
	 11 
	message sequence number

	Business Date
	BZ_DD
	String
	 8 
	Next Business date

	Issue Code
	ISU_CD
	String
	 12 
	The unique code of an issue (a.k.a. instrument or symbol). Generally it is ISIN code but in case of Repo market it is defined as the exchange staffs want

	Market ID
	MKT_ID
	String
	 3 
	ID for identifying the market

	Exchange ID
	EXCH_ID
	string
	 2 
	The unique ID assigned by Exchange

	Security Group ID 
	SECUGRP_ID
	String
	 2 
	Security group ID (Stock, Investment Trust, Futures, Option,  etc.)

	Underlying ID
	ULY_ID
	String
	 3 
	Underlying asset ID of derivative products

	Product ID
	PROD_ID
	String
	 11 
	Product is a layer or unit to define or manage rules of trading, clearing and settlement, instrument creating, calculating statistics, etc. Product ID is created by combination of exchange, market, security group, underlying asset and currency

	English Symbol
	ENG_SYMBL
	String
	 40 
	Symbolic characters of an instrument. It might be used as ticker cod (a.K.A. trading code, local code, stock code, bond code and so forth)

	Trading Currency ISO Code
	TRD_CURR_CD
	String
	 3 
	ISO code of trading currency

	Issue Short Code
	ISU_SRT_CD
	String
	 9 
	A short unique code for an instrument which is determined at exchange and used for more convenience than 12-digit instrument code (ISIN code). It may be used as a part of Repo instrument's ISIN code

	Issue Name
	ISU_NM
	String
	 120 
	Instrument name

	Issue Abbreviation
	ISU_ABBRV
	String
	 60 
	Instrument abbreviated name

	Issue English Name
	ISU_ENG_NM
	String
	 80 
	Instrument English name

	Issue English Abbreviation
	ISU_ENG_ABBRV
	String
	 40 
	Instrument English abbreviated name

	Contract Size
	CONTRTSZ
	float
	 21 
	The quantity of trading objects (in case of derivatives, underlying assets) per unit trade or contract. For example, 500 point for index, 100 shares for stock, 100,000 amount for bond or foreign currency, 10kg for gold. In case of derivatives it is the basis of physical delivery

	Settlement Multiplier
	SETLMULT
	float
	 22 
	The multiplier to PRC_DP_UNIT (Price Display Unit) for calculating trading amount. The purpose of it is reducing many digits of PRC_DP_UNIT (Price Display Unit) into a few digits to enhance convenience during submitting orders

	Halt Y/N
	HALT_YN
	String
	 1 
	Whether trading halt or not

	Liquidation Trading Y/N
	ARRANTRD_YN
	String
	 1 
	Whether it is the last chance of trading before being delisted or not

	Last Settlement Method Code
	LST_SETL_METHD_CD
	String
	 1 
	The final settlement method
▦▦ Codes ▦▦
C: Cash
D: Physical Delivery
A: Cash + Physical Delivery
O: None

	Listing Date
	LIST_DD
	String
	 8 
	Listing date of a derivative product or an instrument

	Expiration Month
	EXPMM
	String
	 6 
	Expiration or maturity month (YYYYMM)

	Last Trading Date
	LSTTRD_DD
	String
	 8 
	Last trading date

	Expiration Date
	EXP_DD
	String
	 8 
	Expiration or maturity date

	Last Settlement Date
	LST_SETL_DD
	String
	 8 
	Last settlement date

	Rights Type Code
	RGHT_TP_CD
	String
	 1 
	Rights type code of option
▦▦ Codes ▦▦
C: Call
P: Put

	Exercise price
	EXER_PRC
	float
	 18 
	Exercise (strike) price of options or Subscription Warrant

	Spread Composition Code
	SPD_COMPST_CD
	String
	 2 
	Combination information of spread legs
▦▦ Codes ▦▦
1. Time Spread
   - T1: 1st nearest month + 2nd nearest month
   - T2: 1st nearest month + 3nd nearest month
   - T3 ~ TA
2. Price Spread
   2.1 D1: ATM + (ATM - 1 strike price interval)
         - D2 ~ DA
   2.2 U1: ATM + (ATM + 1 strike price interval)
         - U2 ~ UA

	Spread Composition Issue Code 1
	SPD_COMPST_ISU_CD1
	String
	 12 
	The first instrument ISIN code of two spread legs. For a time spread (Future), it is the nearest month instrument while for a price spread (Option), it is the instrument of lower exercise price

	Spread Composition Issue Code 2
	SPD_COMPST_ISU_CD2
	String
	 12 
	The second instrument ISIN code of two spread legs. For a time spread (Future), it is the instrument except nearest month while for a price spread (Option), it is the instrument of higher exercise price

	SECU_TRADE_RESULT

	Message Sequence
	MSG_SEQ
	Long
	 11 
	message sequence number

	Trade Date
	TRD_DD
	String
	 8 
	 

	Trade Time
	TRD_TM
	String
	 9 
	HH24MMSSsss

	Market Identification
	MKT_ID
	String
	 3 
	 

	Board Identification
	BRD_ID
	String
	 2 
	 

	Order Identification
	ORD_ID
	String
	 17 
	* Issue+member+order ID : Key  (Unique)

	Issue Code
	ISU_CD
	String
	 12 
	 

	Buy sell Type
	BUYSELL_TP_CD
	String
	 1 
	B:Buyer 
S:Seller

	Deal Number
	DEAL_NO
	Long
	 11 
	Trade excution number
* Sequential number given by ME per trade on execution processing
  -  By market+board+issue

	Participant No
	PARTC_NO
	String
	 45 
	 

	Account Number
	ACNT_NO
	String
	 13 
	Account Number

	Account Type
	CS_ACNT_TP_CD
	String
	1
	

	Trading Participant No
	TRD_PARTC_NO
	String
	45
	

	Trading Account No
	TRD_ACNT_NO
	String
	13
	

	Product Code
	PROD_ID
	String
	 11 
	 

	Settlement Date
	SETL_DD
	String
	 8 
	 

	Settle Domain Code
	SETL_DOMAIN_CD
	String
	 4 
	A unique settlement domain identifier.

	DVP Model Type Code
	DVP_MDL_TP_CD
	String
	 2
	DVP Model
D1: DVP1
D2: DVP2
D3: DVP3

	Contract Price
	CONTRT_PRC
	Long
	 15 
	Original contract price

	Contract Quantity
	CONTRT_QTY
	Long
	 10 
	Original contract quantity

	Contract Amount
	CONTRT_AMT
	Long
	 23 
	 

	DERI_TRADE_RESULT

	Message Sequence
	MSG_SEQ
	Long
	 11 
	message sequence number

	Trade Date
	TRD_DD
	String
	 8 
	 

	Trade Time
	TRD_TM
	String
	 9 
	HH24MMSSsss

	Market Identification
	MKT_ID
	String
	 3 
	 

	Board Identification
	BRD_ID
	String
	 2 
	 

	Order Identification
	ORD_ID
	String
	 17 
	* Issue+member+order ID : Key  (Unique)

	Issue Code
	ISU_CD
	String
	 12 
	 

	Deal Number
	DEAL_NO
	Long
	 11 
	Trade excution number
* Sequential number given by ME per trade on execution processing
  -  By market+board+issue

	Sperad Leg Issue Code
	SPD_LEG_ISU_CD
	String
	12
	In case of sperad trade

	Buy Sell Type
	BUYSELL_TP_CD
	String
	1
	B:Buyer 
S:Seller

	Participant No
	PARTC_NO
	String
	 45 
	 

	Account Number
	ACNT_NO
	String
	 13 
	Account Number

	Account Type
	CS_ACNT_TP_CD
	String
	 1 
	‘C’ : Client,
‘P’ : Proprietary
'F' : Foreigner

	Trading Participant No
	TRD_PARTC_NO
	String
	45
	

	Trading Account No
	TRD_ACNT_NO
	String
	13
	

	Product Code
	PROD_ID
	String
	 11 
	 

	Future Option Type
	FUT_OPT_TP_CD
	String
	 1 
	F:Future, O:Option

	Open Close Type
	OPEN_CLOSE_CD
	String
	 1 
	C:Close O:Open 

	Settle Domain Code
	SETL_DOMAIN_CD
	String
	 4 
	A unique settlement domain identifier.

	Contract Price
	CONTRT_PRC
	Long
	 15 
	Original contract price

	Contract Quantity
	CONTRT_QTY
	Long
	 10 
	Original contract quantity

	Contract Amount
	CONTRT_AMT
	Long
	 23 
	 

	SECU_DAILY_ACNT_TRADE

	Message Sequence
	MSG_SEQ
	Long
	 11 
	message sequence number

	Trade Date
	TRD_DD
	String
	 8 
	 

	Trade Time
	TRD_TM
	String
	 9 
	HH24MMSSsss

	Market Identification
	MKT_ID
	String
	 3 
	 

	Board Identification
	BRD_ID
	String
	 2 
	 

	Order Identification
	ORD_ID
	String
	 17 
	* Issue+member+order ID : Key  (Unique)

	Issue Code
	ISU_CD
	String
	 12 
	 

	Buy sell Type
	BUYSELL_TP_CD
	String
	 1 
	B:Buyer 
S:Seller

	Deal Number
	DEAL_NO
	Long
	 11 
	Trade excution number
* Sequential number given by ME per trade on execution processing
  -  By market+board+issue

	Trading participant No
	TRD_PARTC_NO
	String
	 45 
	 

	Trading Account Number
	TRD_ACNT_NO
	String
	 13 
	Trading Account Number

	Product Code
	PROD_ID
	String
	 11 
	 

	Settlement Date
	SETL_DD
	String
	 8 
	 

	Contract Price
	CONTRT_PRC
	Long
	 15 
	Original contract price

	Contract Quantity
	CONTRT_QTY
	Long
	 10 
	Original contract quantity

	Contract Amount
	CONTRT_AMT
	Long
	 23 
	 

	INFO_TRADE_CANCEL

	Message Sequence
	MSG_SEQ
	Long
	 11 
	message sequence number

	Transmit Date
	TRNSM_DD
	String
	 8 
	YYYYMMDD

	Application date
	APPL_DD
	String
	 8 
	Application date

	Member Number
	MBR_NO
	String
	 4 5 
	Member Number

	Process Time
	PROCS_TM
	String
	 9 
	HHMMSSsss

	Trading Date
	TRD_DD
	String
	 8 
	YYYYMMDD

	Market ID
	MKT_ID
	String
	 3 
	 

	Board ID
	BRD_ID
	String
	 2 
	* Cancel report will have the same input value with original report
  (Integrity check against original report details)

	Issue Code
	ISSUE_CODE
	String
	 12 
	ISIN standard code

	Deal Number
	DEAL_NO
	Long
	 11 
	Trade excution number
* Sequential number given by ME per trade on execution processing
  -  By market+board+issue

	Application Buy Sell Type Code
	APPL_BUYSELL_TP_CD
	String
	 1 
	B:Buyer 
S:Seller

	Counterparty Member Number
	CTPART_MBR_NO
	String
	 45 
	 

	Contract Quantity
	CONTRT_QTY
	Long
	10
	Original contract quantity

	Contract Amount
	CONTRT_AMT
	Long
	23
	Original contract amount

	INFO_TRADE_AMEND 

	Message Sequence
	MSG_SEQ
	Long
	 11 
	message sequence number

	Transmit Date
	TRNSM_DD
	String
	 8 
	YYYYMMDD

	Application date
	APPL_DD
	String
	 8 
	Application date

	Trading Date
	TRD_DD
	String
	 8 
	Trading Date

	Market ID
	MKT_ID
	String
	 3 
	Market ID

	Board ID
	BRD_ID
	String
	 2 
	Board ID

	Issue Code
	ISU_CD
	String
	 12 
	Issue Code (ISIN/Local Code)

	Deal Number
	DEAL_NO
	Long
	 11 
	Trade excution number
* Sequential number given by ME per trade on execution processing
  -  By market+board+issue

	Application Member Number
	APPL_MBR_NO
	String
	 5 
	Application Member Number

	Application Buy Sell Type Code
	APPL_BUYSELL_TP_CD
	String
	 1 
	B:Buyer 
S:Seller

	Ledger Date before Trade Amendment
	BFTRDCORRCT_LEDGER_DD
	String
	8
	

	Ledger Seq before Trade Amendment
	BFTRDCORRCT_LEDGER_SEQ
	Long
	9
	

	Trading Volumn
	TRDVOL
	String
	 10 
	Trading Volumn(Trade quantty)

	Account Number before Trade Amendment
	BFTRDCORRCT_ACNT_NO
	String
	 13 
	Account Number before Error Trade Correction

	Account Type Code before Trade Amendment
	BFTRDCORRCT_ACNT_TP_CD
	String
	 2 
	P:Proprietary
C:Customer
F:Foreigner

	Ledger Date after Trade Amendment
	AFTRDCORRCT_LEDGER_DD
	String
	8
	

	Ledger Seq after Trade Amendment
	AFTRDCORRCT_LEDGER_SEQ
	Long
	9
	

	Amended Trading Quantity
	ERR_TRDCORRCT_QTY
	String
	10
	Amended Trading Quantity

	Account Number after Trade Amendment
	AFTRDCORRCT_ACNT_NO
	String
	 13 
	Acount Number after Error Trade Correction

	Account Type Code after Trade Amendment
	AFTRDCORRCT_ACNT_TP_CD
	String
	 2 
	P:Proprietary
C:Customer
F:Foreigner

	Trade Amendment Time
	ERR_TRDCORRCT_APPL_TM
	String
	 9 
	HHMMSSsss

	INFO_DEAL_AMEND

	Message Sequence
	MSG_SEQ
	Long
	 11 
	message sequence number

	Transmit Date
	TRNSM_DD
	String
	 8 
	YYYYMMDD

	Application date
	APPL_DD
	String
	 8 
	Application date

	Member Number
	MBR_NO
	String
	45
	Member number

	Process Time
	PROCS_TM
	String
	 9 
	HHMMSSsss

	Trading Date
	TRD_DD
	String
	 8 
	YYYYMMDD

	Market Identification
	MKT_ID
	String
	 3 
	 

	Board Identification
	BRD_ID
	String
	 2 
	* Cancel report will have the same input value with original report
  (Integrity check against original report details)

	Issue Code
	ISSUE_CODE
	String
	 12 
	ISIN standard code

	Deal Number
	DEAL_NO
	Long
	 11 
	Trade excution number
* Sequential number given by ME per trade on execution processing
  -  By market+board+issue

	Application Buy Sell Type Code
	APPL_BUYSELL_TP_CD
	String
	1
	B:Buyer 
S:Seller

	Counterparty Member Number
	CTPART_MBR_NO
	String
	 4 5 
	 

	Settlement Date
	SETL_DD
	String
	 8 
	Settlement Date before deal amendment

	Contract Price
	CONTRT_PRC
	Long
	 1315 
	Contract Price before deal amendment

	Contract Quantity
	CONTRT_QTY
	Long
	 10 
	Contract Quantity before deal amendment

	DVP Model
	DVP_MDL_TP_CD
	String
	 2 
	DVP Model D1: DVP1D2: DVP2D3: DVP3

	Amended Settlement Date
	AMDED_SETL_DD
	String
	 8 
	Settlement Date after deal amendment

	Amended Contract Price
	AMDED_CONTRT_PRC
	Long
	 1315 
	Contract Price after deal amendment

	Amended Contract Quantity
	AMDED_CONTRT_QTY
	Long
	 10 
	Contract Quantity after deal amendment

	Amended DVP Model
	AMDED_DVP_MDL_TP_CD
	String
	 42 
	DVP Model  after deal amendment(only securities market)
DVP1: DVP1
DVP2: DVP2
DVP3: DVP3

	POSITION_LIST 

	Message Sequence
	MSG_SEQ
	Long
	 11 
	message sequence number

	Transmit Date
	TRNSM_DD
	String
	 8 
	YYYYMMDD

	Member Number
	MBR_NO
	String
	 45 
	 

	Account Type Code
	ACNT_TP_CD
	String
	 1 
	P:Proprietary
C:Customer

	Auto MatchOut YN
	AUTO_MATCHOUT_YN
	String
	 1 
	Auto Match Out

	Account Number
	ACNT_NO
	String
	 13 
	Account Number

	Product ID
	PROD_ID
	String
	 11 
	Product ID

	Issue Code
	ISU_CD
	String
	 12 
	Issue Code (ISIN)

	Long Open Interest
	LONG_OPNINT_QTY
	long
	 11 
	Long Open Interest Quantity

	Short Open Interest
	SHORT_OPNINT_QTY
	long
	 11 
	Short Open Interest Quantity

	SECU_SHRTG_GRO_SIMUL

	Message Sequence
	MSG_SEQ
	Long
	 11 
	message sequence number

	Simulation Date 
	BZ_DD
	String
	 8 
	YYYYMMDD

	Trade Date
	TRD_DD
	String
	 8 
	YYYYMMDD

	Settlement Date 
	SETL_DD
	String
	 8 
	YYYYMMDD

	Settlement Domain Code
	SETL_DOMAIN_CD
	String
	 4 
	Settlement Domain

	Market ID
	MKT_ID
	String
	 3 
	Market Identification in Exchange system

	Board ID
	BRD_ID
	String
	 2 
	Board Identification in Exchange system

	Issue Code
	ISU_CD
	String
	 12 
	 

	Deal Number
	DEAL_NO
	String
	 11 
	Trade excution number
* Sequential number given by ME per trade on execution processing
  -  By market+board+issue

	Participant No
	PARTC_NO
	String
	 45 
	 

	Account Type
	CS_ACNT_TP_CD
	String
	 1 
	P:Proprietary
C:Customer
F:Foreigner

	Account Number
	ACNT_NO
	String
	 13 
	 

	Expected Sell Settlement Quantity
	EXPECT_SELL_SETL_QTY
	String
	 16 
	 

	Available Securities Quantity
	AVAIL_SECU_QTY
	String
	 11 
	Available quantity from Depository 

	Expected Fail Quantity
	EXPECT_FAIL_QTY
	String
	 16 
	Expected fail quantiry from Depository

	Counterparty A/C No
	CTPART_ACNT_NO
	String
	 13 
	 

	SECU_SHRTG_NET_1ST_SIMUL

	Message Sequence
	MSG_SEQ
	Long
	 11 
	message sequence number

	Simulation Date 
	BZ_DD
	String
	 8 
	YYYYMMDD

	Trade Date
	TRD_DD
	String
	 8 
	YYYYMMDD

	Settlement Date 
	SETL_DD
	String
	 8 
	YYYYMMDD

	Settlement Domain Code
	SETL_DOMAIN_CD
	String
	 4 
	Settlement Domain

	Market ID
	MKT_ID
	String
	 3 
	Market Identification in Exchange system

	Issue Code
	ISU_CD
	String
	 12 
	 

	Participant No
	PARTC_NO
	String
	 45
	 

	Account Type
	CS_ACNT_TP_CD
	String
	 1 
	P:Proprietary
C:Customer
F:Foreigner

	Account Number
	ACNT_NO
	String
	 13 
	 

	Expected Sell Settlement Quantity
	EXPECT_SELL_SETL_QTY
	String
	 16 
	 

	Available Securities Quantity
	AVAIL_SECU_QTY
	String
	 11 
	Available quantity from Depository 

	Expected Fail Quantity
	EXPECT_FAIL_QTY
	String
	 16 
	Expected fail quantiry from Depository

	SECU_SHRTG_NET_2ND_SIMUL

	Message Sequence
	MSG_SEQ
	Long
	 11 
	message sequence number

	Simulation Date 
	BZ_DD
	String
	 8 
	YYYYMMDD

	Trade Date
	TRD_DD
	String
	 8 
	YYYYMMDD

	Settlement Date 
	SETL_DD
	String
	 8 
	YYYYMMDD

	Settlement Domain Code
	SETL_DOMAIN_CD
	String
	 4 
	Settlement Domain

	Market ID
	MKT_ID
	String
	 3 
	Market Identification in Exchange system

	Issue Code
	ISU_CD
	String
	 12 
	 

	Participant No
	PARTC_NO
	String
	 5 
	 

	Account Type
	CS_ACNT_TP_CD
	String
	 1 
	P:Proprietary
C:Customer
F:Foreigner

	Account Number
	ACNT_NO
	String
	 13 
	 

	Expected Sell Settlement Quantity
	EXPECT_SELL_SETL_QTY
	String
	 16 
	 

	Available Securities Quantity
	AVAIL_SECU_QTY
	String
	 11 
	Available quantity from Depository 

	Expected Fail Quantity
	EXPECT_FAIL_QTY
	String
	 16 
	Expected fail quantiry from Depository

	INFO_CNS

	Message Sequence
	MSG_SEQ
	Long
	 11 
	message sequence number

	Fail Occurred Date
	DD
	String
	 8 
	Fail Occurred Date

	Settlement Domain Code
	SETL_DOMAIN_CD
	String
	 4 
	Settlement Domain

	Market Identification
	MKT_ID
	String
	 3 
	Market Identification

	Issue Code
	ISU_CD
	String
	 12 
	 

	Buy Sell Type
	BUYSELL_TP_CD
	String
	 1 
	B:Buyer 
S:Seller

	Currency Code
	CURR_CD
	String
	 3 
	Currency Code

	Account Number
	ACNT_NO
	String
	 13 
	 

	Accumulation Fail Days
	ACC_FAIL_DYS
	Long
	 4 
	Accumulation Fail Days

	Pairing Number
	PAIR_NO
	Long
	 5 
	Pairing Number

	Account Type
	CS_ACNT_TP_CD
	String
	 1 
	P:Proprietary
C:Customer
F:Foreigner

	Settlement Date
	SETL_DD
	String
	 8 
	Settlement Date

	Settlement Fail Quantity
	SETL_FAIL_QTY
	Long
	 15 
	Settlement Fail Quantity

	Closing Price
	CLSPRC
	Long
	 15 
	Closing Price

	Derferred Settlement Payment
	CNS_AMT
	Long
	 23 
	Derferred Settlement Payment

	INFO_DEFERD_SETTLE

	Message Sequence
	MSG_SEQ
	Long
	 11 
	message sequence number

	Fail Occurred Date
	DD
	String
	 8 
	Fail Occurred Date

	Settlement Domain Code
	SETL_DOMAIN_CD
	String
	 4 
	Settlement Domain

	Market Identification
	MKT_ID
	String
	 3 
	Market Identification

	Board Identification
	BRD_ID
	String
	 2 
	 

	Issue Code
	ISU_CD
	String
	 12 
	 

	Deal Number
	DEAL_NO
	Long
	 11 
	Trade excution number
* Sequential number given by ME per trade on execution processing
  -  By market+board+issue

	Buy Sell Type
	BUYSELL_TP_CD
	String
	 1 
	B:Buyer 
S:Seller

	Accumulation Fail Days
	ACC_FAIL_DYS
	Long
	 4 
	Accumulation Fail Days

	Currency Code
	CURR_CD
	String
	 3 
	Currency Code

	Account Number
	ACNT_NO
	String
	 13 
	 

	Account Type
	CS_ACNT_TP_CD
	String
	 1 
	P:Proprietary
C:Customer
F:Foreigner

	Settlement Date
	SETL_DD
	String
	 8 
	Settlement Date

	Contract Quantity
	CONTRT_QTY
	Long
	 10 
	Settlement Fail Quantity

	Contract Price
	CONTRT_PRC
	Long
	 15 
	 

	Contract Amount
	CONTRT_AMT
	Long
	 23 
	 

	Counterparty Member Number
	CTPART_MBR_NO
	String
	45
	Counterparty Member

	SECU_SETTLE 

	Message Sequence
	MSG_SEQ
	Long
	 11 
	message sequence number

	Settlement Date
	SETL_DD
	String
	 8 
	YYYYMMDD

	Settlement Domain
	SETL_DOMAIN_CD
	String
	 4 
	Settlement Domain

	Member Number
	MBR_NO
	String
	 4 5 
	 

	Non Clearing Member Number
	NCLR_MBR_NO
	String
	 4 5 
	Number of NCM

	Account Number
	ACNT_NO
	String
	 13 
	No limit composing the 13 digit number. Account number is unique within each member

	Account type
	CS_ACNT_TP_CD
	String
	 1 
	Depository account’s category(not Trading account’s)
P  Proprietary(House)
C  Client
F  Foreigner

	Standard Instrument Code
	ISU_CD
	String
	 12 
	ISIN/Local

	Total Buy Trade Quantity
	TOT_BUY_TRD_QTY
	Long
	 16 
	Buy Trade Quantity + Buy Trade Amend Quantity - Buy Deal Amend Quantity - Buy Deal Cancel Quantity
Buy Trade Quantity + Buy Trade Amend Quantity + Buy Deal Amend Quantity + Buy Deal Cancel Quantity

	Total Buy Trade Amount
	TOT_BUY_TRD_AMT
	Float
	 25 
	Buy Trade Amount + Buy Trade Amend Amount - Buy Deal Amend Amount - Buy Deal Cancel Amount
Buy Trade Amount + Buy Trade Amend Amount + Buy Deal Amend Amount + Buy Deal Cancel Amount

	Total Sell Trade Quantity
	TOT_SELL_TRD_QTY
	Long
	 16 
	Sell Trade Quantity + Sell Trade Amend Quantity - Sell Deal Amend Quantity - Sell Deal Cancel Quantity
Sell Trade Quantity + Sell Trade Amend Quantity + Sell Deal Amend Quantity + Sell Deal Cancel Quantity

	Total Sell Trade Amount
	TOT_SELL_TRD_AMT
	Float
	 25 
	Sell Trade Amount + Sell Trade Amend Amount - Sell Deal Amend Amount - Sell Deal Cancel Amount
Sell Trade Amount + Sell Trade Amend Amount + Sell Deal Amend Amount + Sell Deal Cancel Amount

	CNS Quantity
	CNS_QTY
	Long
	 16 
	CNS Quantity

	CNS Amount
	CNS_AMT
	Float
	 23 
	CNS Amount

	Buy-in Settlement Quantity
	BUYIN_SETL_QTY
	Long
	 16 
	Buy-in Settlement Quantity

	Buy-in Settlement Amount
	BUYIN_SETL_AMT
	Float
	 25 
	Buy-in Settlement Amount

	CA Adjustment Amount
	CA_ADJ_AMT
	Float
	25
	CA Adjustment Amount

	Cash Settlement Quantity
	CASH_SETL_QTY
	Long
	 12 
	Cash Compensation Quantity

	Cash Settlement Amount
	CASH_SETL_AMT
	Float
	 23 
	Cash Compensation Amount

	Securities Default Quantity
	SECU_DEFAULT_QTY
	Long
	11
	Earmark Failed Quantity - Cash Compensation Quantity

	Cash Amount for Securities Default
	CASH_DEFAULT_AMT
	Float
	25
	Deferred Settlement Payment(Default Member>Counterparty)

	Securities In-out Type Code
	SECU_IO_TP_CD
	String
	 1 
	1:Payment(Member>VSD)
2:Receive(VSD>Member)

	Net Settlement Quantity
	NET_SETL_QTY
	Long
	 16 
	Total Buy Trade Quantity + Total Sell Trade Quantity + CNS Quantity + Buy-in Settlement Quantity + Cash Settlement Quantity + Securities Default Quantity

	Net Settlement Amount
	NET_SETL_AMT
	Float
	 25 
	Total Buy Trade Amount + Total Sell Trade Amount + CNS Amount + Buy-in Settlement Amount + Cash Settlement Amount + Cash Amount for Securities Default

	SECU_CASH_SETTLE 

	Message Sequence
	MSG_SEQ
	Long
	 11 
	message sequence number

	Settlement Date
	SETL_DD
	String
	 8 
	YYYYMMDD

	Settlement Domain
	SETL_DOMAIN_CD
	String
	 4 
	Settlement Domain

	Member Number
	MBR_NO
	String
	 4 5 
	MBR_NO

	Non Clearing Member Number
	NCLR_MBR_NO
	String
	 4 5 
	Number of NCM

	Account Number
	ACNT_NO
	String
	 13 
	No limit composing the 13 digit number. Account number is unique within each member

	Account type
	CS_ACNT_TP_CD
	String
	 1 
	Depository account’s category(not Trading account’s)
P  Proprietary(House)
C  Client
F  Foreigner

	Currency Code
	CURR_CD
	String
	 3 
	 

	Total Buy Trade Amount
	TOT_BUY_TRD_AMT
	Float
	 25 
	Buy Trade Amount + Buy Trade Amend Amount - Buy Deal Amend Amount - Buy Deal Cancel Amount

	Total Sell Trade Amount
	TOT_SELL_TRD_AMT
	Float
	 25 
	Sell Trade Amount + Sell Trade Amend Amount - Sell Deal Amend Amount - Sell Deal Cancel Amount

	CNS Amount
	CNS_AMT
	Float
	 23 
	CNS Amount

	Buy-in Settlement Amount
	BUYIN_SETL_AMT
	Float
	 25 
	Buy-in Settlement Amount

	CA Adjustment Amount
	CA_ADJ_AMT
	Float
	 23 
	CA Adjustment Amount

	Cash Settlement Amount
	CASH_SETL_AMT
	Float
	 25 
	Cash Settlement Amount

	Cash Amount for Securities Default
	CASH_DEFAULT_AMT
	Float
	25
	Deferred Settlement Payment(Default Member>Counterparty)

	Cash In-out Type Code
	CASH_IO_TP_CD
	String
	 1 
	1:Debit(Member>VSD)
2:Credit(VSD>Member)

	Net Settlement Amount
	NET_SETL_AMT
	Float
	 25 
	 Total Buy Trade Amount + Total Sell Trade Amount + CNS Amount + Buy-in Settlement Amount + Cash Settlement Amount + Cash Amount for Securities Default

	GBOND_SETTLE 

	Message Sequence
	MSG_SEQ
	Long
	 11 
	message sequence number

	Settlement Date
	SETL_DD
	String
	 8 
	YYYYMMDD

	Trade date
	TRD_DD
	String
	 8 
	YYYYMMDD

	Settlement Domain
	SETL_DOMAIN_CD
	String
	 4 
	Settlement Domain

	Member Number
	MBR_NO
	String
	 4 5 
	 

	Non Clearing Member Number
	NCLR_MBR_NO
	String
	 4 5 
	Number of NCM

	Account Number
	ACNT_NO
	String
	 13 
	No limit composing the 13 digit number. Account number is unique within each member

	Account type
	CS_ACNT_TP_CD
	String
	 1 
	Depository account’s category(not Trading account’s)
P  Proprietary(House)
C  Client
F  Foreigner

	Market ID
	MKT_ID
	String
	 3 
	Market ID

	Board ID
	BRD_ID
	String
	 2 
	Board ID

	Issue Code
	ISU_CD
	String
	 12 
	Standard Instrument Code

	Deal Number
	DEAL_NO
	Long
	 11 
	* Sequential number given by ME per trade on execution processing
  -  By market+board+issue (Deal Number)

	Buy Sell Type Code
	BUY_SELL_TP_CD
	String
	 1 
	B:Buyer
S:Seller

	Settlement Quantity
	SETL_QTY
	Long
	 10 
	Settlement Quantity

	Settlement Amount
	SETL_AMT
	Float
	 23 
	Settlement Amount

	Counterparty Member Number
	CTPART_MBR_NO
	String
	 4 5 
	 

	Counterparty Account Number
	CTPART_ACNT_NO
	String
	 13 
	No limit composing the 13 digit number. Account number is unique within each member

	GBOND_BANK_SETTLE

	Message Sequence
	MSG_SEQ
	Long
	 11 
	message sequence number

	Settlement Date
	SETL_DD
	String
	 8 
	YYYYMMDD

	Trade date
	TRD_DD
	String
	 8 
	YYYYMMDD

	Bank identifier code Code
	BIC_CD
	String
	 11 
	Bank identifier code Code

	Member Number
	MBR_NO
	String
	 4 5 
	 

	Account type
	CS_ACNT_TP_CD
	String
	 1 
	Depository account’s category(not Trading account’s)
P  Proprietary(House)
C  Client
F  Foreigner

	Market ID
	MKT_ID
	String
	 3 
	Market ID

	Board ID
	BRD_ID
	String
	 2 
	Board ID

	Issue Code
	ISU_CD
	String
	 12 
	Standard Instrument Code

	Deal Number
	DEAL_NO
	Long
	 11 
	* Sequential number given by ME per trade on execution processing
  -  By market+board+issue (Deal Number)

	Buy Sell Type Code
	BUY_SELL_TP_CD
	String
	 1 
	B:Buyer
S:Seller

	Settlement Amount
	SETL_AMT
	Float
	 23 
	Settlement Amount

	Counterparty Bank identifier code Code
	CTPART_BIC_CD
	String
	 11 
	Counterparty Bank identifier code Code

	SECU_PRE_SETTLE 

	Message Sequence
	MSG_SEQ
	Long
	 11 
	message sequence number

	Settlement Date
	SETL_DD
	String
	 8 
	YYYYMMDD

	Settlement Domain
	SETL_DOMAIN_CD
	String
	 4 
	Settlement Domain

	Member Number
	MBR_NO
	String
	 4 5 
	Member Number

	Non Clearing Member Number
	NCLR_MBR_NO
	String
	 4 5 
	Number of NCM

	Account Number
	ACNT_NO
	String
	 13 
	No limit composing the 13 digit number. Account number is unique within each member

	Account type
	CS_ACNT_TP_CD
	String
	 1 
	Depository account’s category(not Trading account’s)
P  Proprietary(House)
C  Client
F  Foreigner

	Standard Instrument Code
	ISU_CD
	String
	 12 
	ISIN/Local

	Total Buy Trade Quantity
	TOT_BUY_TRD_QTY
	Long
	 16 
	Buy Trade Quantity + Buy Trade Amend Quantity - Buy Deal Amend Quantity - Buy Deal Cancel Quantity
Buy Trade Quantity + Buy Trade Amend Quantity + Buy Deal Amend Quantity + Buy Deal Cancel Quantity

	Total Buy Trade Amount
	TOT_BUY_TRD_AMT
	Float
	 25 
	Buy Trade Amount + Buy Trade Amend Amount - Buy Deal Amend Amount - Buy Deal Cancel Amount
Buy Trade Amount + Buy Trade Amend Amount + Buy Deal Amend Amount + Buy Deal Cancel Amount

	Total Sell Trade Quantity
	TOT_SELL_TRD_QTY
	Long
	 16 
	Sell Trade Quantity + Sell Trade Amend Quantity - Sell Deal Amend Quantity - Sell Deal Cancel Quantity
Sell Trade Quantity + Sell Trade Amend Quantity + Sell Deal Amend Quantity + Sell Deal Cancel Quantity

	Total Sell Trade Amount
	TOT_SELL_TRD_AMT
	Float
	 25 
	Sell Trade Amount + Sell Trade Amend Amount - Sell Deal Amend Amount - Sell Deal Cancel Amount
Sell Trade Amount + Sell Trade Amend Amount + Sell Deal Amend Amount + Sell Deal Cancel Amount

	Securities In-out Type Code
	SECU_IO_TP_CD
	String
	 1 
	1:Payment(Member>VSD)
2:Receive(VSD>Member)

	Net Settlement Quantity
	NET_SETL_QTY
	Long
	 16 
	NET_SETL_QTY

	Net Settlement Amount
	NET_SETL_AMT
	Float
	 25 
	Net Settlement Amount

	SECU_PRE_CASH_SETTLE 

	Message Sequence
	MSG_SEQ
	Long
	 11 
	message sequence number

	Settlement Date
	SETL_DD
	String
	 8 
	YYYYMMDD

	Settlement Domain
	SETL_DOMAIN_CD
	String
	 4 
	Settlement Domain

	Member Number
	MBR_NO
	String
	 4 5 
	Member Number

	Non Clearing Member Number
	NCLR_MBR_NO
	String
	 4 5 
	Number of NCM

	Account Number
	ACNT_NO
	String
	 13 
	No limit composing the 13 digit number. Account number is unique within each member

	Account type
	CS_ACNT_TP_CD
	String
	 1 
	Depository account’s category(not Trading account’s)
P  Proprietary(House)
C  Client
F  Foreigner

	Currency Code
	CURR_CD
	String
	 3 
	 

	Total Buy Trade Amount
	TOT_BUY_TRD_AMT
	Float
	 25 
	Buy Trade Amount + Buy Trade Amend Amount - Buy Deal Amend Amount - Buy Deal Cancel Amount

	Total Sell Trade Amount
	TOT_SELL_TRD_AMT
	Float
	 25 
	Sell Trade Amount + Sell Trade Amend Amount - Sell Deal Amend Amount - Sell Deal Cancel Amount

	Cash In-out Type Code
	CASH_IO_TP_CD
	String
	 1 
	1:Debit(Member>VSD)
2:Credit(VSD>Member)

	Net Settlement Amount
	NET_SETL_AMT
	Float
	 25 
	Total Buy Trade Amount + Total Sell Trade Amount

	GBOND_PRE_SETTLE

	Message Sequence
	MSG_SEQ
	Long
	 11 
	message sequence number

	Settlement Date
	SETL_DD
	String
	 8 
	YYYYMMDD

	Trade date
	TRD_DD
	String
	 8 
	YYYYMMDD

	Settlement Domain
	SETL_DOMAIN_CD
	String
	 4 
	Settlement Domain

	Member Number
	MBR_NO
	String
	 4 5 
	Member Number

	Non Clearing Member Number
	NCLR_MBR_NO
	String
	 4 5 
	Number of NCM

	Account Number
	ACNT_NO
	String
	 13 
	No limit composing the 13 digit number. Account number is unique within each member

	Account type
	CS_ACNT_TP_CD
	String
	 1 
	Depository account’s category(not Trading account’s)
P  Proprietary(House)
C  Client
F  Foreigner

	Market ID
	MKT_ID
	String
	 3 
	Market ID

	Board ID
	BRD_ID
	String
	 2 
	Board ID

	Issue Code
	ISU_CD
	String
	 12 
	Standard Instrument Code

	Deal Number
	DEAL_NO
	Long
	 11 
	* Sequential number given by ME per trade on execution processing
  -  By market+board+issue (Deal Number)

	Buy Sell Type Code
	BUY_SELL_TP_CD
	String
	 1 
	B:Buyer
S:Seller

	Settlement Quantity
	SETL_QTY
	Long
	 10 
	Settlement Quantity

	Settlement Amount
	SETL_AMT
	Float
	 23 
	Settlement Amount

	Counterparty Member Number
	CTPART_MBR_NO
	String
	 4 5 
	 

	Counterparty Account Number
	CTPART_ACNT_NO
	String
	 13 
	No limit composing the 13 digit number. Account number is unique within each member

	GBOND_PRE_BANK_SETTLE

	Message Sequence
	MSG_SEQ
	Long
	 11 
	message sequence number

	Settlement Date
	SETL_DD
	String
	 8 
	YYYYMMDD

	Trade date
	TRD_DD
	String
	 8 
	YYYYMMDD

	Bank identifier code Code
	BIC_CD
	String
	 11 
	Bank identifier code Code

	Member Number
	MBR_NO
	String
	 45 
	 

	Account type
	CS_ACNT_TP_CD
	String
	 1 
	Depository account’s category(not Trading account’s)
P  Proprietary(House)
C  Client
F  Foreigner

	Market ID
	MKT_ID
	String
	 3 
	Market ID

	Board ID
	BRD_ID
	String
	 2 
	Board ID

	Issue Code
	ISU_CD
	String
	 12 
	Standard Instrument Code

	Deal Number
	DEAL_NO
	Long
	 11 
	* Sequential number given by ME per trade on execution processing
  -  By market+board+issue (Deal Number)

	Buy Sell Type Code
	BUY_SELL_TP_CD
	String
	 1 
	B:Buyer
S:Seller

	Settlement Amount
	SETL_AMT
	Float
	 23 
	Settlement Amount

	Counterparty Bank identifier code Code
	CTPART_BIC_CD
	String
	 11 
	Counterparty Bank identifier code Code

	DERI_CASH_SETTLE 

	Message Sequence
	MSG_SEQ
	Long
	 11 
	message sequence number

	Settlement Date
	SETL_DD
	String
	 8 
	YYYYMMDD

	Settlement Domain
	SETL_DOMAIN_CD
	String
	 4 
	Settlement Domain

	Member Number
	MBR_NO
	String
	 4 5 
	 

	Account type
	CS_ACNT_TP_CD
	String
	1
	Depository account’s category(not Trading account’s)
P  Proprietary(House)
C  Client
F  Foreigner

	Currency Code
	CURR_CD
	String
	 3 
	 

	Future Variation Margin
	FUT_SETL_VARIVAL
	Float
	 25 
	 

	Option Premium
	OPT_PREM
	Float
	25
	 

	Option Exercise Assignment Variation
	EXER_ASSGN_VARIVAL 
	Float
	25
	 

	Penalty Amount
	PENLT_AMT
	Float
	25
	For physical delivery, penalty amount to be paid by the holder of default position

	Future Adjustment Variation Margin
	FUT_ADJ_SETL_VARIVAL
	Float
	25
	 

	Option Adjustment Premium
	OPT_ADJ_PREM
	Float
	25
	 

	Cash In-out Type Code
	CASH_IO_TP_CD
	String
	 1 
	1:Credit(Member>VSD)
2:Debit(VSD>Member)

	Net Settlement Amount
	NET_SETL_AMT
	Float
	 25 
	 * Net Settlement Amount = Future Variation Margin + Option Premium + Option Exercise Variation + Penalty Amount + Future Adjustment Variation Margin + Option Adjustment Premium

	DERI_PHY_CASH_SETTLE 

	Message Sequence
	MSG_SEQ
	Long
	 11 
	message sequence number

	Settlement Date
	SETL_DD
	String
	 8 
	YYYYMMDD

	Settlement Domain
	SETL_DOMAIN_CD
	String
	 4 
	Settlement Domain

	Member Number
	MBR_NO
	String
	 4 5 
	 

	Account type
	CS_ACNT_TP_CD
	String
	1
	Depository account’s category(not Trading account’s)
P  Proprietary(House)
C  Client
F  Foreigner

	Currency Code
	CURR_CD
	String
	 3 
	 

	Cash In-out Type Code
	CASH_IO_TP_CD
	String
	 1 
	1:Debit(Member>VSD)
2:Credit(VSD>Member)

	Delivery Amount
	DELV_AMT
	Float
	23
	For physical delivery, delivery amount to be paid by the holder of normal position

	DERI_PHY_BND_SETTLE

	Message Sequence
	MSG_SEQ
	Long
	 11 
	message sequence number

	Settlement Date
	SETL_DD
	String
	 8 
	YYYYMMDD

	Settlement Domain
	SETL_DOMAIN_CD
	String
	 4 
	Settlement Domain

	Member Number
	MBR_NO
	String
	 4 5 
	Member Number

	Non Clearing Member Number
	NCLR_MBR_NO
	String
	 45 
	Name of NCM

	Account Number
	ACNT_NO
	String
	 13 
	No limit composing the 13 digit number. Account number is unique within each member

	Trading Account Number
	TRD_ACNT_NO
	String
	 13 
	No limit composing the 13 digit number. Account number is unique within each member

	Account type
	CS_ACNT_TP_CD
	String
	 1 
	Depository account’s category(not Trading account’s)
P  Proprietary(House)
C  Client
F  Foreigner

	Issue Code
	ISU_CD
	String
	 12 
	Standard Instrument Code

	Bond Instrument Code
	BND_ISU_CD
	String
	 12 
	Bond Instrument Code

	Settlement Multiplier
	SETLMULT
	Float
	 2122 
	Settlement Multiplier

	Contract Size
	CONTRTSZ
	Float
	 21 
	Contract Size

	Delivery Price
	DELV_PRC
	Float
	 1815 
	Delivery Price

	Sell Settlement Quantity
	SELL_SETL_QTY
	Long
	 1516 
	Sell Quantity of Future Contract

	Buy Settlement Quantity
	BUY_SETL_QTY
	Long
	 1516 
	Buy Quantity of Future Contract

	Securities In-out Type Code
	SECU_IO_TP_CD
	String
	 1 
	1:Payment(Member>VSD)
2:Receive(VSD>Member)

	Delivery Quantity
	DELV_QTY
	Long
	 1617 
	(Sell Quantity of Future Contract - Buy Quantity of Future Contract) * Contract size

	Cash In-out Type Code
	CASH_IO_TP_CD
	String
	 1 
	1:Debit(Member>VSD)
2:Credit(VSD>Member)

	Delivery Amount
	DELV_AMT
	Float
	 23 
	(Buy Quantity of Future Contract - Sell Quantity of Future Contract) * Delivery Price* Settlement Multiplier 

	DERI_PRE_PHY_BND_SETTLE

	Message Sequence
	MSG_SEQ
	Long
	 11 
	message sequence number

	Settlement Date
	SETL_DD
	String
	 8 
	YYYYMMDD

	Settlement Domain
	SETL_DOMAIN_CD
	String
	 4 
	Settlement Domain

	Member Number
	MBR_NO
	String
	 4 5 
	Member Number

	Non Clearing Member Number
	NCLR_MBR_NO
	String
	 4 5 
	Name of NCM

	Account Number
	ACNT_NO
	String
	 13 
	No limit composing the 13 digit number. Account number is unique within each member

	Trading Account Number
	TRD_ACNT_NO
	String
	 13 
	No limit composing the 13 digit number. Account number is unique within each member

	Account type
	CS_ACNT_TP_CD
		String
	 1 
	Depository account’s category(not Trading account’s)
P  Proprietary(House)
C  Client
F  Foreigner

	Issue Code
	ISU_CD
	String
	 12 
	Futures Instrument Code

	Settlement Price
	SETL_PRC
	Float
	 18 
	Settlement Price

	Sell Settlement Quantity
	SELL_SETL_QTY
	Long
	 1516 
	Sell Quantity of Future Contract

	Buy Settlement Quantity
	BUY_SETL_QTY
	Long
	 1516 
	Buy Quantity of Future Contract

	COLLAT_INST 

	Message Sequence
	MSG_SEQ
	Long
	 11 
	message sequence number

	Date
	BZ_DD
	String
	 8 
	Business Date

	Collateral Instrument Code
	COLTRL_ISU_CD
	String
	 12 
	Collateral Instrument Code

	Collateral Instrument Name
	COLTRL_ISU_NM
	String
	 80 
	Collateral Instrument Name

	Currency
	CURR_CD
	String
	 3 
	ISO currency code  (Denomination Currency)

	Collateral Price
	COLTRL_PRC
	Float
	 1415 
	Mark to market price of collateral

	Haircut %
	HAIRCUT_RTO
	Float
	 6 13
	The haircut percentage
20 = 20%

	Expiry Date
	EXP_DD
	String
	 8 
	Final date after which Instrument can be used as collateral

	COLLAT_BAL 

	Message Sequence
	MSG_SEQ
	Long
	 11 
	message sequence number

	Date
	BZ_DD
	String
	 8 
	Business Date

	Participant No
	PARTC_NO
	String
	 45
	 

	Account Type
	CS_ACNT_TP_CD
	String
	 1 
	P : Proprietary
C : Client
F : Foregigner

	Settlement Domain Code
	SETL_DOMAIN_CD
	String
	 4 
	DERV – Derivatives settlement domain
SECU – Securities settlement domain
GBND – Gbond settlement domain
CBND –  Corporate bond settlement domain

	Coverage
	COVR_TP_CD
	String
	 2 
	CF : Clearing Fund
MG : Margin
SP : Settlement progress payment (DVP2)
DL : Physical delivery settlement
ST : Cash default from net settlement

	Requirement Currency
	REQ_CURR_CD
	String
	 3 
	ISO currency code

	Account
	ACNT_NO
	String
	 13 
	Collateral account number

	Denomination Currency
	KIND_CURR_CD
	String
	 3 
	ISO currency code 

	Collateral Instrument
	COLTRL_ISU_CD
	String
	 12 
	Collateral Instrument Code

	Collateral Type
	COLTRL_TP_CD
	String
	 2 
	Cash, Letter of credit, Government Bond, Shares and Treasury bill etc

	Issuer Code
	ISUR_CD
	String
	 4 
	Issuer code

	Expiry Date
	EXP_DD
	String
	 8 
	expiration date for letter of credit (Cash-Equivalent only)

	Serial No
	SERL_NO
	String
	 3 20
	serial number for letter of credit  (Cash-Equivalent only)

	Balance Quantity/Amount
	BAL_QTY_AMT
	Float
	 23 
	 Quantity (securities, bonds), Amount(Cash-Equivalent)

	Appraisal Amount
	APPRSL_AMT
	Float
	 23 
	Balance Quantity * Collateral Price (haircut ratio * MTM)

	COLLAT_TRLIST 

	Message Sequence
	MSG_SEQ
	Long
	 11 
	message sequence number

	Date
	BZ_DD
	String
	 8 
	Business date

	Participant No
	PARTC_NO
	String
	 45 
	 

	Seq
	SEQ
	long
	 10 11
	sequence number of collateral transaction per member

	Deposit&withdrawal Type
	TRANS_TP_CD
	String
	 1 
	Deposit, Withdrawal

	Sub Action Type
	SUB_ACT_TP_CD
	String
	 1 
	Deposit, Withdrawal, Transfer, Settlement

	Req Seq
	REQ_SEQ
	long
	 10 
	Deposit/Withdrawal/Transfer Request Number

	Trigger Type
	TRIG_TP_CD
	String
	 1 
	M: Member (IF/UI)
C : Clearing House (Operator)
S : Clearing System (Automatically)

	Account Type
	CS_ACNT_TP_CD
	String
	 1 
	P,C,F

	Settle Domain Code
	SETL_DOMAIN_CD
	String
	 4 
	DERV – Derivatives settlement domain
SECU – Securities settlement domain
GBND – Gbond settlement domain
CBND –  Corporate bond settlement domain

	Coverage
	COVR_TP_CD
	String
	 2 
	CF : Clearing Fund
MG : Margin
SP : Settlement progress payment (DVP2)
DL : Physical delivery settlement
ST : Cash default from net settlement

	Requirement Currency
	REQ_CURR_CD
	String
	 3 
	ISO currency code 

	Account
	ACNT_NO
	String
	 13 
	Collateral account number

	Collateral Type
	COLTRL_TP_CD
	String
	 2 
	Cash, Letter of credit, Government Bond, Shares and Treasury bill etc

	Denomination Currency
	KIND_CURR_CD
	String
	 3 
	ISO currency code 

	Issuer Code
	ISUR_CD
	String
	 4 
	Issuer code

	Collateral Instrument Code
	COLTRL_ISU_CD
	String
	 12 
	Collateral Instrument Code

	Action Time
	ACT_TM
	String
	 9 
	Transaction time

	Action Quantity/Amount
	ACT_QTY_AMT
	Float
	 23 
	Transaction request quantity
Quantity (securities, bonds), Amount(Cash-Equivalent)

	Previous Balance Quantity/Amount
	PRE_BAL_QTY_AMT
	Float
	 23 
	Previous balance quantity

	Balance Quantity/Amount
	BAL_QTY_AMT
	Float
	 23 
	Current balance quantity = Previous Balance Quantity  ± Action Quantity

	Collateral Price
	COLTRL_PRC
	Float
	 14 15
	Substitute price of collateral

	Appraisal Amount
	APPRSL_AMT
	Float
	 23 
	Appraisal amount of current balance

	MARGIN_REQ_1/2/3

	Message Sequence
	MSG_SEQ
	Long
	 11 
	message sequence number

	Business Date
	BZ_DD
	String
	 8 
	Business Date

	Run Number
	RUN_NO
	long
	 10 
	1. 1st (EOD)
2. 2nd (11 AM)
3. 3th (2PM)

	Participant No
	PARTC_NO
	String
	 45
	 

	Account Type
	CS_ACNT_TP_CD
	String
	 1 
	P,C,F

	Settlement Domain Code
	SETL_DOMAIN_CD
	String
	 4 
	DERV – Derivatives settlement domain (only)

	Coverage
	COVR_TP_CD
	String
	 2 
	MG : Margin (only)

	Requirement Currency
	REQ_CURR_CD
	String
	 3 
	ISO currency code 

	Account
	ACNT_NO
	String
	 13 
	Margin account number per investor

	Requirement Amount
	REQ_AMT
	Float
	 23 
	Margin requirement amount

	Cash Req Amount Minimum Cash Requirement amount
	CASH_REQ_AMT
	Float
	 23 
	Cash requirement amount (minimum)

	Cash Amount
	CASH_AMT
	Float
	 23 
	 

	Collateral Amount Non-cash amount
	COLTRL_AMTNON_CASH_AMT
	Float
	 23 
	Appraisal amount of non-cash collateral

	Collateral Utilize Amount Non-cash utilize amount
	COLTRL_UTIL_AMTNON_CASH_UTIL_AMT
	Float
	 23 
	Utilization amount of non-cash collateral
* Applying collateral utilization limit

	Remaing Amount of collateral utilization Limit Total Collateral amount
	COLTRL_REM_UTIL_AMTTOT_COLTRL_AMT
	Float
	 23 
	Remaing Amount of collateral utilization Limit Cash amount + Non-cash amount

	Total Utilize AmountUtilization amount
	TOT_UTIL_ AMTUTIL_AMT
	Float
	 23 
	CASH_AMT + COLTRL_UTIL_AMTMinimum(MR, (Cash amount+Non-cash utilize amount))

	Shortage Amount
	SHRTG_ AMT
	Float
	 23 
	TOT_UTIL_AMT - REQ_AMTMaximum(0,(MR-Utilization amount))

	Shortage Coverage Yn
	COVR_YN
	String
	 1 
	Y: Shortage
N: Fulfillment

	DERV_DAILY_RECO

	Message Sequence
	MSG_SEQ
	Long
	 11 
	message sequence number

	Date
	DD
	String
	 8 
	Date

	Account Number
	ACNT_NO
	String
	 13 
	Margin account number per investor

	Code
	CD
	String
	 8 
	The value is 'VND_CASH'

	Direction
	CREDIT_DEBIT_CD
	String
	6
	CREDIT : when the member deposit cash, bank send message to VSD
DEBIT : when the member withdraw cash, bank send message to VSD

	Amount
	AMT
	Float
	 23 
	Transaction amount

	Transaction Number
	 TRANS_NO
	String
	16
	Transaction number

	Reference Number
	 REF_NO
	String
	 16
	Reference number

	DERV_DAILY_RECO_BAL

	Message Sequence
	MSG_SEQ
	Long
	 11 
	message sequence number

	Date
	DD
	String
	 8 
	Date

	Account Number
	ACNT_NO
	String
	 13 
	Margin account number per investor

	Code
	CD
	String
	 8 
	The value is 'VND_CASH'

	Amount
	AMT
	Float
	 23 
	Balance of account

	CASH_DEFAULT_COLL

	Message Sequence
	MSG_SEQ
	Long
	 11 
	message sequence number

	Transmit Date
	TRANSMIT_DATE
	String
	 8 
	Transmit Date

	Settlement Date
	SETL_DD
	String
	 8 
	Settlement Date

	Settlement Domain
	SETL_DOMAIN_CD
	String
	 4 
	Settlement Domain

	Member Number
	MBR_NO
	String
	 45 
	 

	Account Number
	ACNT_NO
	String
	 13 
	Settlement information account of cash default member for collateral securities

	Account type
	CS_ACNT_TP_CD
	String
	 1 
	P:  Proprietary
C:  Client
F:  Foreigner

	Instrument Code
	ISU_CD
	String
	 12 
	ISIN standard code

	Collateral Quantity
	COLTRL_QTY
	Long
	 15 
	Cash Default Collateral Quantity

	DAILY_SETTLE_PRICE

	Message Sequence
	MSG_SEQ
	Long
	 11 
	message sequence number

	Transmit Date
	TRNSM_DD
	String
	 8 
	YYYYMMDD

	Product ID
	PROD_ID
	String
	 11
	Product is a layer or unit to define or manage rules of trading, clearing and settlement, instrument creating, calculating statistics, etc. Product ID is created by combination of exchange, market, security group, underlying asset and currency

	Issue Code
	ISU_CD
	String
	 12
	The unique code of an issue (a.k.a. instrument or symbol). Generally it is ISIN code but in case of Repo market it is defined as the exchange staffs want

	Daily Settlement Price
	SETL_PRC
	Float
	18
	 It will be used to calculate settlement amount for derivatives market. However, the system sends the final settlement price instead of daily settlement price from the last trading date to the expiration date.

	Adjusted Settlement Price
	ADJ_SETL_PRC
	Float
	 18 
	Usually it will be 0. However, if a corporate action related to the price adjustment of the underlying asset to be reflected from the next day is received, the adjusted settlement price will be calculated.
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[bookmark: _Toc465756920][bookmark: _Toc522259812]
Trading Account Mapping

An investor can have multiple trading accounts mapping to a single KRX-CS account. For example, a single investor may have two trading accounts, each map to one clearing account: 

	Trading Accounts 
(97A::SAFE)
	
	KRX-CS Accounts 
(70E::ADTX)
	Purpose

	001C666888
	=
	001C666888
	Clearing

	066C006789
	=
	001C666888
	Clearing


[bookmark: _Toc465756921][bookmark: _Toc522259813]Security Account Mapping

All securities accounts owned by the CCP on VSD. CMA-DR map one-to-one with securities accounts on KRX-CS.  Balance and transactions are exactly the same.  For example, for the Member Code 001, the CCP owned accounts at VSD CMA-DR are:

	CMA-DR Accounts
	
	KRX-CS Accounts
	Purpose

	001C666888
	=
	001C666888
	Collateral

	001P999990
	=
	001C666888 (locked balance tyope)
	Physical Deliveries


[bookmark: _Toc465756922][bookmark: _Toc522259814]Cash Account Mapping

Cash accounts at the bank do not always map one-to-one with cash accounts on KRX-CS.  Total balances for a CM are always the same.  For example, for the Member Code 001, the CCP owned accounts at the Bank are:

	Real Bank Accounts
	
	Clearing Accounts
	Purpose

	CM001_BIC.C 
	=
	The sum of 001C****** accounts 
	Collateral

	CM001_BIC.P
	=
	The sum of 001P****** accounts 
	Collateral

	CM001_BIC.S
	=
	001.Settlement
	Daily Settlement (VM)
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