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18	Appendix: Message Formats	


1 [bookmark: _heading=h.3znysh7]Preface
1.1 [bookmark: _heading=h.2et92p0]Purpose

CMA-DR is the depository & registrar system used by VSD to operate their operations.  This document describes the VSD Message Interface.  It details all the business messages that can/will be exchanged between VSD and participants and CMA-DR.

CMA-DR interfaces with the VSD.DR.IG sub-system (DR.IG).  DR.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. 
1.2 [bookmark: _heading=h.tyjcwt]Audience

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





2 [bookmark: _heading=h.3dy6vkm]Introduction

The following diagram shows where the CMA-DR system and the VSD.DR.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 CMA-DR and VSD.DR.IG.

3 [bookmark: _heading=h.1t3h5sf]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 Through Processing system

	DM
	Depository Member

	CM
	Clearing Member

	CCP
	Clearing Counter Party

	COMM
	Common Reference. Please check description [SWIFT COMM reference]

	PRIR
	Transaction Priority, Please check [Priority in DEPOX]



3.1 [bookmark: _heading=h.4d34og8]SWIFT COMM reference

In MT540/542 (and in some similar MT message formats also) generally has following 2 message reference field in MT message
	Field
	Code
	Description

	20C
	SEME
	(Sender’s Message Reference) an unique message reference code assigned by sender

	20C
	COMM
	(Common Reference) – a mandatory, common reference mutually agreed upon by the transferrer and the transferee to identify the trade



COMM reference according to the SWIFT has format 16x. SWIFT ‘x’ charset shall be used. For the pair of messages DvF/RvF, COOM should be the same as this field is used for matching.

Also system check the uniqueness of the message by using key of COMM + DEAG (delivery agent code) for delivering messages (MT542, MT543) and COMM + REAG (receiving agent code) for receiving messages (MT540, MT541). It means the same COMM can be used if the delivery/receiving agent is different.
	Example: 
		DM1 sends MT542 with COMM=1 and DM2 sends MT540 with COMM=1. Messages were matched and settled.
		At the same time DM1 can send MT540 with COMM=1 and DM3 can send MT542 with COMM=1. Messages will be also accepted and matched.

Also note that above mentioned validation is done within scope of "active" documents (transactions) or settled today. "Active" documents are those which are not settled or rejected yet. Active documents can be
· awaiting for future date settlement
· queued
· awaiting for authorization
· suspended
· awaiting for buyback (2nd leg of attachment, pledge, sbl)
· awaiting for external (usually cash) settlement
Rejected or settled in previous days documents shall be excluded from COMM check and thus DMs may reuse COMMs of those transactions.

	Example:
		Transaction with COMM=1 is sent by DM1 at T date and transaction is settled on T.
		Transaction with COMM=2 is sent by DM1 at T+1 date and transaction is rejected on T+1. 
		Pledge with COMM=3 is sent by DM1 at T date and 1st leg is settled on T but buyback is expected on T+3
		Then in T+1 DM1 can send transaction reusing COMM=1 or COMM=2 but cannot use COMM=3 because Pledge is still active, 
		i.e. awaiting for buyback.

COMM can be anything if it follows above system validation check – for example it can be some contract number, system generated code or other mutually agreed common trade number between counterparties (beware that it only accepts SWIFT ‘x’ charset – so no Vietnamese characters allowed). However for simplicity, if VSD DM feels difficult to decide how to generate COMM, we suggest to follow below conversion for COMM reference:

	NNNDDMMYYSSSSSSS, where
		NNN - code of DM (VSD member code like “001”)
		DDMMYY - current business day (060720 for 2020-07-06)
		SSSSSSS - sequence number (start from 0000000)

Please note that:
· SSSSSSS - sequence number can be initialized on daily basis by “zero” or “one” value;
· the sample of convention is provided only for the assistance to VN market players do their everyday STP MT routines more clear, less confusing and based on as simple as possible rule. VSD may elaborate any other convention for the market with the same goal;
· DEPO/X does not validate somehow that COMM references follow any convention – this is out of the system. DEPO/X just validates uniqueness of active documents identification as specified above
3.2 [bookmark: _heading=h.2s8eyo1]Priority in DEPOX

In MT540/541/542/543 or similar transaction related MT messages in DEPOX, there is a 22F indicator field PRIR (priority) in Subsequence B - Trade details in MT message. 

This priority basically means the execution priority of the instruction represented in number, 4!n format (can have values: 0001 ~ 9999). Note that lower priority number means higher priority. In case several trades need to be settled in the same time, trades with higher priority (lower priority value) will be settled first. 

There are following characteristics using this priority
· This is optional field. In case no priority specified in MT, system will use default priority (1050) for the instruction
· Currently, VSD is do not planning to use priority field intentionally (no specific priority guideline defined). If there’s no specific reason, we recommend to not specify priority at all in the message – so system use default priority for all operation
· Examples with PRIR field is just demonstration how to specify priority from message sender (if needed). Again, without specific reason, we recommend VSD DMs to not specify priority in the message 



4 [bookmark: _heading=h.17dp8vu]Message Summary

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

	
	
	
	


5 [bookmark: _heading=h.3rdcrjn]Investor and Account Registration
5.1 [bookmark: _heading=h.26in1rg]Business Process
5.1.1 [bookmark: _heading=h.lnxbz9][bookmark: _Investor_registration_by]Investor registration by Depository Member
FnDS Section No: 3.7.1
Depository Member creates and sends to DR system «Investor registration» instruction (Message 1). «Investor registration» instruction contains attributes captured by Depository Member for all investors, for foreign investors and between other attributes may contain SID code in the case if Investor has it already.
DR system makes initial validations of the instruction and registers Query, if format of the message is correct and other validations (status of the user, period of business day and access rights passed successfully. DR system responses with «Error notification» (Message E) in the case if any error found and stops processing of the Query on final “X” (rejected) processing step.
Approver may either Approve or Decline. In the case of Declining the Query goes to final step “X” (rejected) without processing. In the case of Approval the system will send the confirmation message
[image: ]
Figure 1 Investor Registration

	No
	SWIFT Message Type
	Sub-Type
	Name
	Direction

	1
	MT598
	707
	Investor registration request/Investor information amendment request and answer
	Participant → DEPO/X

	2
	MT598
	707
	Investor registration request/Investor information amendment request and answer
	DEPO/X → Participant

	
	MTn96
	
	Error code answer (MT596 or MT996)
	DEPO/X → Participant





5.1.2 Investor data amendment procedure
FnDS Section No: 3.7.8
[image: ]
Figure 2 Investor Data Amendment

	No
	SWIFT Message Type
	Sub-Type
	Name
	Direction

	1
	MT598
	707
	Investor registration request/Investor information amendment request and answer
	Participant → DEPO/X

	2
	MT598
	707
	Investor registration request/Investor information amendment request and answer
	DEPO/X → Participant

	
	MTn96
	
	Error code answer (MT596 or MT996)
	DEPO/X → Participant



The message formats are similar like “Investor registration by Depository Member”
5.1.3 Investor securities depository account opening/closing
FnDS Section No: 3.7.5
In case foreign investor register STC (Stock Trading Code) in the Depository member, he/she may need to open account in the same Depository member (DM). In this case, process in Investor registration by Depository Member cannot be used since this foreign investor is already registered as investor in this Depository member. If DM want to open a depository account for existing investor like this case, DM need  to send MT598/701 message to open depository account without investor information registration process.

Note: DEPO/X sends KRX messages to CS system in order to get authorization of Account closing.
[image: ]
Figure 3 Investor Account Open/Close
	No
	SWIFT Message Type
	Sub-Type
	Name
	Direction

	1
	MT598
	701
	Account open/close
	Participant → DEPO/X

	2
	MT598
	701
	Account open/close response
	DEPO/X → Participant

	
	MTn96
	
	Error code answer (MT596 or MT996)
	DEPO/X → Participant





5.1.4 SID reconciliation 
[image: ]
Figure 4 SID reconciliation

	No
	SWIFT Message Type
	Sub-Type
	Name
	Direction

	1
	MT998
	539
	SID reconciliation report
	DEPO/X → Participant




5.1.5 Investor securities depository account mapping management
[image: ]
Figure 5 Account mapping
	No
	SWIFT Message Type
	Sub-Type
	Name
	Direction

	1
	MT598
	702
	Security depository account mapping management request and answer
	Participant → DEPO/X

	2
	MT598
	702
	Security depository account mapping management request and answer
	DEPO/X → Participant

	
	MTn96
	
	Error code answer (MT596 or MT996)
	DEPO/X → Participant




5.2 [bookmark: _heading=h.35nkun2]Message Format
5.2.1 [bookmark: _heading=h.1ksv4uv]MT598/701: Specific Investor Securities Depository Account Management request and answer
Purpose of the message: Management of specific Investor Securities Depository Account includes: registration new account, modification and closing is performed by DEPO/X based on received message. In the case of successful query request processing, DEPO/X sends to the initiator message with the same type containing copy of major fields plus additional fields containing entities registered / created by the system (if any).
Format of MT598/701: Specific Investor Securities Depository Account Management
	Status
	Tag
	Field Name
	Format
	Example

	M
	20
	Transaction Reference Number
	16x
	RIAAA001

	M
	12
	Sub-message type
	3!n
	701

	M
	77E
	Proprietary message 
	
	



Field :20: is a Transaction Reference Number.
Field :77E: contains parameters of Request.
Proprietary message body consists of the following tags:
	Keyword
	Name
	Max allowed symbols (format)
	Example

	RGST
	Message sub-type
	16 (constant REGI for registration, MODI for modification and CLOS for closing)
	/RGST/REGI

	CODE
	Account code(mandatory field)
	16
	/CODE/AAA

	NAME
	Account name(optional field)
	28
	/NAME/AAA account

	PCOD
	Investor code – it’s code from Ext.Participants table, i.e. “DM” investor code (mandatory field)
	16
	/PCOD/180918000123

	TCOD
	Trading account code(mandatory field)
	16
	/TCOD/001F0000011

	SSAC
	Securities settlement agent code(mandatory field)
	16
	/SSAC/ALPAVNHN

	SERV
	Servicer of the account(mandatory field)
	16
	/SERV/ALPAVNHN

	ACCT
	Account type(mandatory field)
	16
	/ACCT/DEPOCL

	OPDT
	Account opening date(optional field)
	8 (YYYYMMDD)
	/OPDT/20170630

	CLDT
	Account closing date(mandatory for CLOS)
	8 (YYYYMMDD)
	/CLDT/20170630

	STAT
	Account status:
· A – Active;
· LD – Lock Debit;
· LC – Lock Credit.
	2
	/STAT/A

	:99:/RESU/REGE
	Block with results of the related query processing. It cannot be present in message sent by DM to DEPO/X, but it must be present in the message sent from DEPO/X to DM:
· REGE – action requested by the initiator successfully processed;
· REJT – action requested by the initiator cannot be processed;
· INFO – additional info on reason of rejection (can be used only with REJT).
	34
	:99:/RESU/REGE

Or 

:99:/RESU/REJT
/INFO/Account registration rejected by third party

	21
	Related Transaction Reference Number
	16x
	:21:RIAAA009

	
	Account type/Account code
	70x
	/DEPOCL/AAA


Example 1
MT598/701/REGI Registration of New Investor Securities Depository Account request
Sender:		ALPAVNHNAXXX 
Receiver:	VSDSVN01XXXX
:20:VSD1260220Q00004
:12:701
:77E:
/RGST/REGI
/CODE/120CTEST01
/NAME/120CTEST01 DEPO TA account
/PCOD/200124000002118
/TCOD/120CTEST01
/SSAC/VSD120XX
/SERV/VSD120XX-CUSD
/ACCT/DEPO
/OPDT/20200124
/STAT/A
Example 2
MT598/701/REGI Registration of New Investor Securities Depository Account – answer from DEPO/X
Sender:		VSDSVN01XXXX
Receiver:	ALPAVNHNAXXX 
:20:R1172775/PM
:12:701
:77E:
/RGST/REGI
/CODE/120C305104
/PCOD/200124000002123
/TCOD/120C305104
/SERV/VSD120XX-CUSD
/ACCT/DEPO
:99:/RESU/REJT
:21:R1172756/AR
/DEPO/120C305104

Example 3
MT598/701/MODI Modification of registered Investor Securities Depository Account request
Sender:		ALPAVNHNAXXX 
Receiver:	VSDSVN01XXXX
:20:RIAAA001
:12:701
:77E:
/RGST/MODI
/CODE/AAA
/NAME/AAA account
/PCOD/180918000123-001
/TCOD/001F0000011
/OPDT/20170630
/CLDT/20170630
/STAT/A
Example 4
MT598/701/CLOS Closing of registered Investor Securities Depository Account request
Sender:		ALPAVNHNAXXX 
Receiver:	VSDSVN01XXXX
:20:VSD1020320Q00001
:12:701
:77E:
/RGST/CLOS
/CODE/120FIZ9157-VI
/PCOD/200124000002119
/SERV/VSD120XX-CUSF
/CLDT/20200127

Example 5
MT598/701/REJT Rejection of Closing Securities Depository Account – answer from DEPO/X
Sender:		VSDSVN01XXXX
Receiver:	ALPAVNHNAXXX 
:20:R1173265/PM
:12:701
:77E:
/RGST/CLOS
/CODE/120FIZ9157
/PCOD/200124000002119
/SERV/VSD120XX-CUSF
:99:/RESU/REJT
:21:VSD1020320Q00002
5.2.2 MT598/702: Securities Depository Account Mapping Management request and answer
Purpose of the message: Management of Securities Depository Account Mapping includes: registration new Mapping and deletion of Mapping is performed by DEPO/X based on received message. In the case of successful query request processing, DEPO/X sends to the initiator message with the same type containing copy of major fields plus additional fields containing Related Transaction Reference Number.
Format of MT598/702: Securities Depository Account Mapping Management
	Status
	Tag
	Field Name
	Format
	Example

	M
	20
	Transaction Reference Number
	16x
	RIAAA001

	M
	12
	Sub-message type
	3!n
	702

	M
	77E
	Proprietary message 
	
	



Field :20: is a Transaction Reference Number.
Field :77E: contains parameters of Request.
Proprietary message body consists of the following tags:
	Keyword
	Name
	Max allowed symbols (format)
	Example

	RGST
	Message sub-type
	16 (constant REGI for registration and DELE for deletion)
	/RGST/REGI

	CODE
	Depository account code(optional field)
	16
	/CODE/AAA

	TCOD
	Trading account code(mandatory field)
	16
	/TCOD/AAA

	CCOD
	Clearing account code(optional field)
	16
	/CCOD/BBB

	PCOD
	Investor code (code from Participants table, i.e. “SID” code) (optional field)
	16
	/PCOD/180918000123

	CDOM
	Clearing domain(mandatory field). 
· STCK – Stock domain (DVP3, T+2); 
· CBND – Corporate bond domain (DVP3, T+1);
· GBND – Government bond domain (DVP1, T+1);
· DERV – Derivatives, physical delivery domain
	16
	/CDOM/STCK

	:99:/RESU/REGE
	Block with results of the related query processing. It cannot be present in message sent by DM to DEPO/X, but it must be present in the message sent from DEPO/X to DM:
· [bookmark: bookmark=id.2jxsxqh][bookmark: bookmark=id.z337ya]REGE – action requested by the initiator is successfully processed;
· REJT – action requested by the initiator cannot be processed;
· INFO – additional info on reason of rejection (can be used only with REJT).
	34
	:99:/RESU/REGE

Or 

:99:/RESU/REJT
/INFO/Mapping registration is not
allowed for the account

	21
	Related Transaction Reference Number
	16x
	:21:RIAAA009



Example 6
MT598/702/REGI Registration of Securities Depository Account Mapping
Sender:		ALPAVNHNAXXX 
Receiver:	VSDSVN01XXXX
:20:VSD1260220Q00005
:12:702
:77E:
/RGST/REGI
/TCOD/120C000001
/CCOD/120C000001
/CDOM/DERV

Example 7
MT598/702/REGI Registration of Securities Depository Account Mapping – answer from DEPO/X
Sender:		VSDSVN01XXXX
Receiver:	ALPAVNHNAXXX 
:20:2990
:12:702
:77E:
/RGST/REGI
/TCOD/120C000001
/CDOM/DERV
/CCOD/120C000001
:99:/RESU/REGE
:21:VSD1260220Q00005

Example 8
MT598/702/DELE Deletion of registered Securities Depository Account Mapping
Sender:		ALPAVNHNAXXX 
Receiver:	VSDSVN01XXXX
:20:VSD1270220Q00001
:12:702
:77E:
/RGST/DELE
/CODE/120C000001
/TCOD/120C000001
/CCOD/120C000001
/PCOD/100101000000001
/CDOM/DERV

Example 9
MT598/702/DELE Deletion of registered Securities Depository Account Mapping – answer from DEPO/X
Sender:		ALPAVNHNAXXX 
Receiver:	VSDSVN01XXXX
:20:2992
:12:702
:77E:
/RGST/DELE
/TCOD/120C000001
/CDOM/DERV
/CODE/120C000001
/CCOD/120C000001
/PCOD/100101000000001
:99:/RESU/REGE
:21:VSD1270220Q00001

5.2.3 [bookmark: _heading=h.3j2qqm3]MT598/707: Investor registration/modification request and answer
Request to register a new investor is performed by DEPO/X based on received message. In the case of successful query request processing, DEPO/X sends to the initiator message with the same type containing copy of major fields plus additional fields containing Related Transaction Reference Number. List of available fields, their types, and mandatory condition (M/O/C) can be changed by the DEPO/X system configuration. 
Format of MT598/707: Investor registration request
M: M-Mandatory, O-Optional, C-Conditional
	Tag
	Field Name
	Keyword
	Format (max allowed symbols)
	M
	Comment
	Example

	20
	Transaction Reference Number
	 
	16x
	M
	TRN
	:20:707190728297500

	12
	Sub-message type
	 
	3!n
	M
	Constant “707”
	:12:707

	77E
	Narrative
	 
	CRLF
	M
	Constant
	:77E:
:23:NEWM
:03:/INVESTOR

	 
	 
	MODE
	4
	M
	Constant “/MODE/”:
• REGI fo registration of new investor; 
• MODI for modification of existing investor;
	/MODE/REGI

	 
	 
	SIDN
	16
	O
	Constant “/SIDN/” + Single Investor ID (SID) SID specified by DM in the investor registration request
	/SIDN/18092018000000099

	 
	 
	PCOD
	35
	O
	Constant “/PCOD/” + Participant code
Registered Ext.participant code of the investor (mandatory for MODI)
	/PCOD/180920180000099-001

	 
	 
	TMPL
	4
	M->C
	[bookmark: bookmark=id.1y810tw][bookmark: bookmark=id.2xcytpi][bookmark: bookmark=id.1ci93xb][bookmark: bookmark=id.4i7ojhp]Template for automated account registration. By default, the system uses template with code equal to investor type code of the investor to be registered. Participant may request registration of accounts based on another template registered and certified for using by VSD. In such case, the template code must be present for REGI mode. In any scenario the template code must be missing for MODI
	/TMPL/DINV

	 
	 
	TRAC
	13
	M->C
	Trading account code assigned by DM must be present. Must be present for REGI and missing for MODI 
	/TRAC/001C000009

	 
	 
	SSAC
	11
	O->C
	Constant “/SSAC/” + BIC code of SSA. Must be present for REGI and missing for MODI
	/SSAC/ALFAVNHN

	 
	 
	DAAS
	32
	M
	Constant “/DAAS/” + Depository account servicer. Must be present for REGI and missing for MODI (except case when MsgSender has a role of ADMIN/CINST)
	/DAAS/ALFA-CUSD

	 
	 
	LEGL
	16
	M
	Constant “/LEGL/” + flag defining behavior of participant (Legal entity, Y/N). Flag can have one of two possible values: “Y” or “N”.
	/LEGL/N

	 
	 
	PTYP
	4
	M
	Constant “/PTYP/” + Type of investor (participant type). 
Identical codes of participant types must be registered in DEPO/X database in tables P_PARTICIPANT_TYPES and EXT_PARTICIPANT_TYPES.
	/PTYP/FINV

	 
	 
	ITYP
	4
	M
	Constant “/ITYP/” + Type of institution. Code of institution type must be registered in DEPO/X database.
	/ITYP/FINV

	 
	 
	HLDT
	4
	O
	Constant “/HLDT/” + Holder (insider) type code. Code must be registered in DEPO/X database PI_INSIDER_TYPES.
NB: Used only in MTs with MODE="REGI" processed during initial holdings registration
	/HLDT/MNGM

	 
	 
	INST
	 
	O
	Instrument code from the list of initial holdings registration
NB: Used only in MTs with MODE="REGI" processed during initial holdings registration
	 

	 
	 
	COUR
	16
	M
	Constant “/COUR/” + Nationality (country of residence of participant). Code must be registered in DEPO/X database.
	/COUR/UK

	 
	 
	COUN
	16
	O
	Constant “/COUN/” + Participant country. 
Code must be registered in DEPO/X database.
	/COUN/VN

	 
	 
	CITY
	16
	O
	Constant “/CITY/” + City of participant. 
Code must be registered in DEPO/X database.
	/CITY/HCMN

	 
	 
	STAT
	16
	M
	Constant “/STAT/” + Participant status: 
• A - Active 
• S - Suspend 
• DF – Default
	/STAT/0

	 
	 
	TAXN
	72
	M
	Constant “/TAXN/” + Tax identification number, NI - no information code
	/TAXN/212345

	 
	 
	PHNM
	72
	M
	Constant “/PHNM/” + Mobile phone number of participant
	/PHNM/0705454545

	 
	 
	MAIL
	72
	M
	Constant “/MAIL/” + E-mail address of participant:
• Vietnamese characters (UTF8) allowed --> Transliteration must be supported . Next specified as (VN-TR)
	/MAIL/test(AT)cma.se

	 
	 
	BIRD
	YYYYMMDD
	M
	Constant “/BIRD/” + Date of Birth of the Individual or date of Incorporation for Corporations
	/BIRD/20000102

	 
	 
	BIRP
	72
	O
	Constant “/BIRP/” + Place of Birth of the Individual (VN-TR)
	/BIRP/Hochiminh

	 
	 
	ADRF
	72
	M
	Constant “/ADRF/” + Physical location - Overseas residential address (VN-TR)

In case address is more then 72 symbol, more lines can be added below. For example:

/ADRF/London, Rochester river area, Jeremy Corben high street, 1069 building 9  
← 78 characters in 1st row

apartment 111
← remainder of the address that cannot be placed in the first row
	/ADRF/London

	 
	 
	ADRJ
	72
	M->O
	Constant “/ADRJ/” + Registration address of participant - Residential address in Vietnam (VN-TR)

In case address is more then 72 symbol, more lines can be added below. For example:

/ADRF/London, Rochester river area, Jeremy Corben high street, 1069 building 9  
← 78 characters in 1st row

apartment 111
← remainder of the address that cannot be placed in the first row
	/ADRJ/Hochiminh 2-3-4

	 
	 
	GEND
	1
	O
	Constant “/GEND/” + Gender: 
• M - Male;
• F – Female.
	/GEND/M

	 
	 
	IDTY
	16
	M
	Constant “/IDTY/” + ID document type of participant: Code must be registered in DEPO/X database: D_IDDOC_TYPES.
	/IDTY/18

	 
	 
	IDSN
	64
	M
	Constant “/IDSN/” + ID Document series and number (applicable for both individuals and corporates)
	/IDSN/1234567890A

	 
	 
	IDDT
	YYYYMMDD
	M
	Constant “/IDDT/” + Date of the document issuance
	/IDDT/20181231

	 
	 
	IDVD
	YYYYMMDD
	O
	Constant “/IDVD/” + Date of the document validity
	/IDVD/20281231

	 
	 
	IDPL
	72
	O
	Constant “/IDPL/” + Place/authority of the document issuance (VN-TR)
	/IDPL/Government Authority No.379

	 
	 
	IDCN
	16
	O
	Constant “/IDCN/” + Country of the document issuance. Code must be registered in DEPO/X database
	/IDCN/VN

	 
	 
	IDST
	1
	O
	Constant “/IDST/” + Status of the document: 
ID_STATUS in ('A','S','C','I','D','N')
	/IDST/A

	 
	 
	LNAM
	72
	M
	Constant “/LNAM/” + Full Name of the Individual (VN-TR)
	/LNAM/Mercury John

	 
	 
	JOBT
	64
	O
	Constant “/JOBT/” + Job title of Participant (VN-TR)
	/JOBT/Manager

	 
	 
	BBIC
	11
	O
	BIC of the Investor's Bank
	/BBIC/ARABJOA0

	 
	 
	BNAM
	72
	O
	Name of the Investor's Bank (VN-TR)
	/BNAM/Arab Bank Ltd.

	 
	 
	BRNU
	72
	O
	Branch Number
	/BRNU/3

	 
	 
	BRNM
	72
	O
	Branch Name (VN-TR)
	/BRNM/London branch

	 
	 
	ACNU
	72
	O
	Account Number
	/ACNU/31234567890

	 
	 
	ACNM
	72
	O
	Account Name (VN-TR)
	/ACNM/Mr.Tuan Ngoc Account

	 
	 
	RGDT
	YYYYMMDD
	O
	Constant “/RGDT/” + Date of the investor registration. If it's not present in the message the system assigns current business date
	/RGDT/20181231

	 
	 
	DLDT
	YYYYMMDD
	O
	Constant “/DLDT/” + Date of the investor deletion
	/DLDT/20181231

	 
	 
	CMNT
	72
	O
	Constant “/CMNT/” + Free text comment
	/CMNT/Mod.order 1069

	:99:
	 
	RESU
	72
	C
	Start of block with results of the related query processing. It cannot be present in message sent by DM to DEPO/X, but it must be present in the message sent from DEPO/X to DM: 
• REGE – action requested by the initiator successfully processed; 
• REJT – action requested by the initiator cannot be processed; 
• INFO – additional info on reason of rejection (to be used only with REJT).
	:99:/RESU/REGE

	:07:
	 
	 
	16
	C
	Related Transaction Reference Number
	:21:RIAAA003

	 
	 
	Account type codes are used as keywords
	72
	C
	List of opened accounts by types (to be used only with REGE)
	/DEPO/001C000009
/DPPD/001C000009-PTA
/CASHVI/001C000009-VI

	 
	 
	PCOD
	16
	C
	Constant “/PCOD/” + Participant code
Registered Ext.participant code of the investor (to be used only with REGE and if PCOD was not present in the original MT request)
EXT_PARTICIPANTS. PARTICIPANT_CODE
	/PCOD/180920180000099

	 
	 
	SIDC
	16
	C
	Constant “/SIDC/” + Single Investor ID (SID). SID created / used for registration of the investor (to be used only with REGE)
	/SIDC/170719000000001

	 
	 
	TRCD
	6
	C
	Assigned trading code (to be used only with REGE, if trading code not assigned, empty value reported)
	/TRCD/IA0379

	:05:
	 
	RELP
	 
	C
	Start of block with related entities:
• (VN-TR);
• Mandatory requirement in accordance with system settings is validated only on registration trading code;
• Types of related entities can be changed by the system owner: new related entity types can be created and existing types can be changed:
a)	TMS/X users do not need to know required composition of specific related entity types. All fields are available in GUI for direct input;
b)	STP users must follow reference book with actual information of related entity types published by the system owner;
c)	Initial list of related entity types in the system for go-live is provided in chapter “Extra additional information of foreign investors” of design specification document:

• Related person can be specified by its code (first) tag contains value OR by attributes for new entity while code (first) tag contains no value

a) its type code (first) tag, followed by it’s value. This is mode 1 and it’s wiodely used in a case when the system owner maintains and publishes dictionary of already registered related person entities. In such case, the market players may select code of required related person entity using TMS/X screen or put the code into the MT message, if they are using STP. Examples:

   • “Broker firm in Vietnam” has a type code “BFVN” while specific broker firms have their unique codes. So the message may contain the string defining specific broker firm:

/BFVN/RP100379

“RP100379” there is a code of specific broker firm;

   • “Global Custodian” has a type code “GCUS” while specific Global Custodians have their unique codes. So the message may contain the string defining specific Global Custodian:

/GCUS/EUROCLEAR

“EUROCLEAR” there is a code of specific global custodian 

b) OR by attributes for new related person entity to be registered by the system automatically. This is mode 2 and it can be used in any case, Related person entity definition has predefined structure with set of fields:
   • “type code” specified after the tag /R-/
   • “Name” specified after the tag /R-N/
   • “Address” specified after the tag /R-A/
   • “EMail” specified after the tag /R-E/
   • “Web site” specified after the tag /R-W/
   • “Telephone” specified after the tag /R-T/
   • “Fax” specified after the tag /R-F/
   • “Account” specified after the tag /R-C/
   • “Trade code” specified after the tag /R-R/
   • “Date of Birth or Incorporation” specified after the tag /R-D/

Example:
/R-/AGVN
/R-N/Alfa Brokerage Co.
/R-A/Flowers street 1069-1, Ha Noi
/R-E/alfa(at)mail.vn
/R-W/www.alfa.vn
/R-T/84-4-8142343
/R-F/84-4-8142347
/R-C/10238545999
/R-R/IZ9999
/R-D/20200918

Notes: 
   • Participants may use only registration / modification mode “by attributes” in a case if the system owner does not maintain / publish dictionary of related persons;
   • Any characters (not included into the list of allowed characters for MT) must be transliterated into MT characters;
   • The system does not report back to the requested member code assigned to related person entity within registration procedure
	:05:RELP

	 
	 
	BFVN
or
/R-/BFVN
	72
	C
	Broker firms in Vietnam
	/BFVN/RP100379

	 
	 
	AGVN
or
/R-/AGVN
	72
	C
	Agent in Vietnam
	/R-/AGVN
/R-N/Alfa Brokerage Co.
/R-A/Address
/R-E/Email
/R-W/Website
/R-T/Tel
/R-F/Fax
/R-C/Account
/R-R/Trcode
/R-D/Date of Birth or IR-ncorporation

	 
	 
	VFMC
or
/R-/VFMC
	72
	C
	Vietnamese Fund Management Company
	/VFMC/777RP100379

	 
	 
	GCUS
or
/R-/GCUS
	72
	C
	Global Custodian
	/GCUS/100RP100379

	 
	 
	BFIA
or
/R-/BFIA
	72
	C
	Bank where the client opens foreign indirect investment account
	/BFIA/RP100373

	 
	 
	TRAG
or
/R-/TRAG
	72
	C
	Trade Representative/Agent in Vietnam
	/TRAG/RP330373

	 
	 
	DISA
or
/R-/DISA
	72
	C
	Information Disclosure Agent
	/DISA/RP100399

	 
	 
	AURP
or
/R-/AURP
	72
	C
	Authorized representative
	/AURP/RP100377

	 
	 
	TRST
or
/R-/TRST
	72
	C
	Trustee (if any)
	/TRST/RP900373

	 
	 
	FRPA
or
/R-/FRPA
	72
	C
	Foreign Related person in Vietnam according to Art 2.7.a

	/FRPA/RP100373

	
	
	FAMC or /R-
/FAMC
	72
	C
	Foreign Asset Management Company
	/FAMC/777RP12345

	
	
	VAMC or 
/R-
/VAMC
	72
	C
	Vietnamese Asset Management Company
	/VAMC/777RP11111

	:06:
	 
	CSTF
	 
	C
	Start of block with custom fields:
• (VN-TR);
• Mandatory requirement in accordance with system settings is validated only on registration trading code;
• Characters "'" and "+" are reserved as special characters used for delimiting sub-fields in custom fields with advanced structure. Rezerved characters must not be used in values of sub-fields;
• composition of custom fields can be changed by the system owner: new custom fields can be created and existing custom fields can be changed.
a) TMS/X users do not need to know composition of specific custom fields. All fields are available in GUI for direct input;
b) STP users must follow reference book with actual information of custom fields structure published by the system owner
	:06:CSTF

	 
	 
	TCFR
	72
	C
	Trading Code of Foreign Related Parties according to Art 2.7
	/TCFR/IA0001

	 
	 
	RATH
	72
	C
	The relationship between the Aplicant and the above STC holder
	/RATH/Subsidiary

	 
	 
	TCCA
	72
	C
	If a broker firm: Trading code for broker (customers) account
	/TCCA/IA0009

	 
	 
	TCOA
	72
	C
	If a broker firm: Trading code for own account
	/TCOA/IA0019

	 
	 
	TCSB
	72
	C
	If a broker/subsidiary of institution granted with SCT: trading code and issue date
	/TCSB/IA3079 31-01-2018

	 
	 
	RAAI
	72
	C
	The relationship between the Applicant and the affiliated institution
	/RAAI/Sub-fund

	 
	 
	IOVN
	72
	C
	Investment Objective in Vietnam
	/IOVN/Long term investments

	 
	 
	PRPI
	72
	C
	Purpose of investment
	/PRPI/Hedging

	 
	 
	SHRH
	72
	C
	Names of the Shareholders who own 5% or more of Applicant's share capital
	/SHRH/Mannerhaim Jack'5'+'Dumas Jean-Francois'7

	 
	 
	RPRI
	72
	C
	Representative for the Individual
	/RPRI/Mannerhaim Jack, (prc)

	 
	 
	NOTE
	72
	C
	Constant “/NOTE/” + Note
Custom field
	/NOTE/Remember provide an account agreement to the customer



Example 10     
MT598/707 Investor registration request
Sender:		ALPAVNHNAXXX
Receiver:	VSDSVN01XXXX
:20:2982
:12:707
:77E:
:23:NEWM
:03:/INVESTOR
/MODE/REGI
/TRAC/120C305104
/SSAC/VSD120XX
/DAAS/VSD120XX-CUSD
/LEGL/N
/PTYP/INV-DI
/ITYP/DIND
/COUR/VN
/STAT/A
/TAXN/TAX870610
/PHNM/870610
/MAIL/test(at)test.com
/BIRD/19870610
/GEND/M
/IDTY/1
/IDSN/ID870610
/IDDT/19870610
/IDST/A
/LNAM/Jun Hoyoon
:99:/RESU/REGE
:07:VSD1260220Q00002
/CASHVI/200124000002123-VI
/REGI/200124000002123
/RGPD/200124000002123-PTA
/CASHVI/120C305104-VI
/CSLM/200124000002123-VND
/DEPO/120C305104
/DPPD/120C305104-PTA
/PCOD/200124000002118
/SIDC/200124000002123
/TRCD/

Example 11     
MT598/707 Investor registration  – answer from DEPO/X
Sender:		VSDSVN01XXXX
Receiver:	ALPAVNHNAXXX 
:20:2982
:12:707
:77E:
:23:NEWM
:03:/INVESTOR
/MODE/REGI
/TRAC/120C305104
/SSAC/VSD120XX
/DAAS/VSD120XX-CUSD
/LEGL/N
/PTYP/INV-DI
/ITYP/DIND
/COUR/VN
/STAT/A
/TAXN/TAX870610
/PHNM/870610
/MAIL/test(at)test.com
/BIRD/19870610
/GEND/M
/IDTY/1
/IDSN/ID870610
/IDDT/19870610
/IDST/A
/LNAM/Jun Hoyoon
:99:/RESU/REGE
:07:VSD1260220Q00002
/CASHVI/200124000002123-VI
/REGI/200124000002123
/RGPD/200124000002123-PTA
/CASHVI/120C305104-VI
/CSLM/200124000002123-VND
/DEPO/120C305104
/DPPD/120C305104-PTA
/PCOD/200124000002118
/SIDC/200124000002123
/TRCD/

Example 12     
MT598/707 Investor amendment request
Sender:		ALPAVNHNAXXX
Receiver:	VSDSVN01XXXX
:20:VSD1260220Q00003
:12:707
:77E:
:23:NEWM
:03:/INVESTOR
/MODE/MODI
/PCOD/200124000002118
/DAAS/VSD120XX-CUSD
/LEGL/N
/PTYP/INV-DI
/ITYP/DIND
/COUR/VN
/COUN/VN
/CITY/HAN
/STAT/A
/TAXN/TAX870610
/PHNM/870610
/MAIL/test(at)test.com
/BIRD/19870610
/ADRJ/Test
/GEND/M
/IDTY/1
/IDSN/ID870610
/IDDT/19870610
/IDVD/20010201
/IDPL/VSD
/IDCN/VN
/IDST/A
/LNAM/Jun Hoyoon Rev
/BBIC/HSBCVNVX
/BNAM/Vietnam HSBC
/RGDT/20200124
/DLDT/20200226
:05:RELP
:06:CSTF

Example 13
MT598/707 Investor amendment – answer from DEPO/X
Sender:		VSDSVN01XXXX
Receiver:	ALPAVNHNAXXX 
:20:2985
:12:707
:77E:
:23:NEWM
:03:/INVESTOR
/MODE/MODI
/PCOD/200124000002118
/DAAS/VSD120XX-CUSD
/LEGL/N
/PTYP/INV-DI
/ITYP/DIND
/COUR/VN
/COUN/VN
/CITY/HAN
/STAT/A
/TAXN/TAX870610
/PHNM/870610
/MAIL/test(at)test.com
/BIRD/19870610
/ADRJ/Test
/GEND/M
/IDTY/1
/IDSN/ID870610
/IDDT/19870610
/IDVD/20010201
/IDPL/VSD
/IDCN/VN
/IDST/A
/LNAM/Jun Hoyoon Rev
/BBIC/HSBCVNVX
/BNAM/Vietnam HSBC
/RGDT/20200124
/DLDT/20200226
:99:/RESU/REGE
:07:VSD1260220Q00003
/PCOD/200124000002118
/SIDC/200124000002123
/TRCD/

5.2.4 MTn96: Answers and reports
Please see more detail about MTn96 in section “Common Response and Text Message”
5.2.5 [bookmark: _heading=h.3whwml4]MT998/539: SID reconciliation report
Purpose of the message: reporting to participants inconsistencies found during reconciliation procedure between investor profile in DM area and SID (master data) profile.
Format of MT998/539: SID reconciliation report
	Status
	Tag
	Field Name
	Format
	Example

	M
	20
	Transaction Reference Number
	16x
	RIAAA001

	M
	12
	Sub-message type
	3!n
	539

	M
	77E
	Proprietary message 
	
	



Field :20: is a Transaction Reference Number.
Field :77E: contains parameters of Report.
Proprietary message body consists of the following tags:
	Keyword
	Name
	Max allowed symbols (format)
	Example

	:79:
PCOD
	Header for every investor block contains investor side registered in DM area
Investor code follows
	32
	:79:/PCOD/180918000123

	SIDN
	Alternative code (SID)
	32
	/SIDN/SID0003

	LNAM
	Last name (Full name for VSD)
	145
	/LNAM/KAJSA/KAJSER

	IDTY
	ID document type
	33
	/IDTY/1/2

	IDSN
	ID serial number
	129
	/IDSN/3402 566321/3402 566329

	IDDT
	ID Issuance date
	17
	/IDDT/20031229/20031227

	COUR
	Nationality
	33
	/COUR/SWE/FIN

	PTYP
	Institution category
	65
	/ICAT/DOMI/FORI


:79: keyword starts block of information about specific investor, where:
· PCOD and SIDN are mandatory identification fields;
· And other fields are included only in the case of discrepancies found between DM investor profile and SID (master data) profile, separated by slash (/). First value corresponds to DM info and second value corresponds to the value in SID profile. Note that blank between slash (//) means no data in the profile 
Example 14     
MT598/539 SID reconciliation report
Sender:		VSDSVN01XXXX
Receiver:	ALPAVNHNAXXX
:20:3017
:12:539
:77E:
:79:/PCOD/100312000001086
/SIDN/100312000000172
/LNAM/Nh?af? ?dd??aaf?u t?uw? 121 - 71/Nh?af? ?dd??aaf?u t
/IDSN/ID121C000071/ID121C000071-1
:79:/PCOD/100313000001102
/SIDN/100313000000173
/LNAM/Nh?af? ?dd??aaf?u t?uw? 121 - 72/Nh?af? ?dd??aaf?u t
/IDSN/ID121C000072/ID121C000072-1
/BIRD//19990101
:79:/PCOD/191230000001974
/SIDN/100308000000168
:79:/PCOD/200109000002047
/SIDN/200109000002073
:79:/PCOD/200109000002048
/SIDN/200109000002076
/LNAM/L?ee? Hoa/L?ee? Sinh
/IDSN/ID121C012345/ID121C002347
/IDDT/20100722/20160707




6 [bookmark: _heading=h.2bn6wsx]Foreign Investor and Trading Code Registration
6.1 [bookmark: _heading=h.qsh70q]Business Process
6.1.1 Foreign investor registration by Depository Member
FnDS Section No: 3.7.1
Foreign investors use the same process to register investor information in DR system. Depository Member creates and sends to DR system «Investor registration» instruction (Message 1). «Investor registration» instruction contains attributes captured by Depository Member for all investors, for foreign investors and [Extra additional information of foreign investors] captured by system.
DR system makes initial validations of the instruction and registers Query, if format of the message is correct and other validations (status of the user, period of business day and access rights passed successfully. DR system responses with «Error notification» (Message E) in the case if any error found and stops processing of the Query on final “X” (rejected) processing step.
Approver may either Approve or Decline. In the case of Declining the Query goes to final step “X” (rejected) without processing. In the case of Approval the system will send the confirmation message. Within the investor registration the system validates that all information for assigning trading code [Investor master data and Extra additional information of foreign investors] is present and generates trading code in accordance with rule.
Foreign investor registration can be done in 2 scenarios.
· Scenario 1 – In case the foreign investor does not have Foreign investor trading code (STC) in Vietnam market yet, he/she/it has to register the Trading code before creating accounts. In this scenario, foreign investor registration is done by 3 steps
· Step 1: Register SID (in case the investor already has SID, this step can be skipped)
· Step 2: Register investor and trading code
· Step 3: Register account set
· Scenario 2 – In case the foreign investor already has Trading code, it can use this trading code as ID document to register investor record and accounts in DM. In this case, scenario is very similar to ‘Investor registration by Depository Member’
Step 1: Register investor and account using Trading code as ID document


Scenario 1 – Case foreign investor does not have Trading code
[image: ]
Figure 3 Foreign investor registration (case no Trading code)


	No
	SWIFT Message Type
	Sub-Type
	Name
	Direction

	1
	MT598
	707
	SID registration (can be skipped)
	Participant  DEPO/X

	2
	MT598
	707
	SID registration response (can be skipped)
	DEPO/X  Participant

	3
	MT598
	707
	Investor registration (Trading code)
	Participant  DEPO/X

	4
	MT598
	707
	Investor registration response (Trading code)
	DEPO/X  Participant

	5
	MT598
	700
	Account registration by template
	Participant  DEPO/X

	6
	MT598
	700
	Account registration by template response
	DEPO/X  Participant

	
	MTn96
	
	Error code answer (MT596 or MT996)
	DEPO/X  Participant



For SID registration, it use the same investor registration MT (MT598/707) but field MODE should be RSID. In case the investor already has SID, SID registration step can be skipped.
For trading code registration, it use the same investor registration MT (MT598/707) but it requires RELP, CSTF block with appropriate mandatory fields for trading code registration. Also, in this case PTYP (participant type) should be INV-FI / INV-FO and IDTY (ID document type) should not be 2 (Trading code). 

Notes: Foreign investor registration may not contain automatic depository account opening. 
· Case when the foreign investor already has valid STC (Security Trading code): similar to domestic investor registration, depository account can be created with investor record
· Case when the foreign investor does not have STC: DMs first need to register investor profile and trading code. In this case depository account cannot be created because there is no STC issued yet


Scenario 2 – Case foreign investor already has Trading code
[image: ]
Figure 4 Foreign investor registration (case Trading code exists)
	No
	SWIFT Message Type
	Sub-Type
	Name
	Direction

	1
	MT598
	707
	Foreign investor registration
	Participant  DEPO/X

	2
	MT598
	707
	Foreign investor registration response
	DEPO/X  Participant

	
	MTn96
	
	Error code answer (MT596 or MT996)
	DEPO/X  Participant



For foreign investor registration with Trading code, process is similar to ‘Investor registration by Depository member’. In this case IDTY should be 2 (Trading code) and system create investor records and set of accounts according to the predefined template like domestic investor case.


6.1.2 Foreign investor data amendment procedure
FnDS Section No: 3.7.8
The system allows modification of all foreign investor profile details only to the DM being an owner of “Primary foreign investor profile”. All other DMs have no access to foreign investor profile details (cannot view, register and modify). Neither basic nor additional info can be edited by DMs not being an owner of “Primary foreign investor profile”.
Participant creates and sends to DR system «Investor update» instruction (Message 1). «Investor update» instruction contains attributes captured by Participant [Investor master data] and [Extra additional information of foreign investors].
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Figure 7 Foreign investor amendment

	No
	SWIFT Message Type
	Sub-Type
	Name
	Direction

	1
	MT598
	707
	Investor registration request/Investor information amendment request and answer
	Participant → DEPO/X

	2
	MT598
	707
	Investor registration request/Investor information amendment request and answer
	DEPO/X → Participant

	
	MTn96
	
	Error code answer (MT596 or MT996)
	DEPO/X → Participant



The message formats are similar like “Investor registration by Depository Member”
6.1.3 Transfer ownership of Primary foreign investor profile
FnDS Section No: 3.7.8
Depository Member (DM) can transfer ownership of Primary foreign investor profile to another DM. The transfer means moving all additional information of foreign investor [39] including flag “Primary foreign investor profile” from DM-initiator to DM-beneficiary. This transfer must be mutually agreed between DMs out of the system. As soon as agreement achieved, DM having a flag “Primary foreign investor profile” for the investor sends to the system request for transfer ownership of Primary foreign investor profile by means of message 

[image: ]
Figure 8 Transfer of foreign investor profile

	No	Comment by Microsoft 계정 [2]: 
	SWIFT Message Type
	Sub-Type
	Name
	Direction

	1
	MT598
	704
	Transfer ownership of primary foreign investor profile request and answer
	Participant → DEPO/X

	2
	MT598
	704
	Transfer ownership of primary foreign investor profile request and answer
	DEPO/X → Participant

	
	MTn96
	
	Error code answer (MT596 or MT996)
	DEPO/X → Participant



6.1.4 Trading Code cancellation
FnDS Section No: 2 SID management, Customization item 2
Trading code cancellation can be manually requested only by DMs being an owner of “Primary foreign investor profile”. On receiving query for trading code cancellation (MT598).
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Figure 9 Trading code cancel

	No
	SWIFT Message Type
	Sub-Type
	Name
	Direction

	1
	MT598
	703
	Trading code management request and answer
	Participant → DEPO/X

	2
	MT598
	703
	Trading code management request and answer
	DEPO/X → Participant

	
	MTn96
	
	Error code answer (MT596 or MT996)
	DEPO/X → Participant




6.2 [bookmark: _heading=h.3as4poj]Message Format
6.2.1 MT598/707: Investor registration/modification request and answer
Request to register a new investor is performed by DEPO/X based on received message. In the case of successful query request processing, DEPO/X sends to the initiator message with the same type containing copy of major fields plus additional fields containing Related Transaction Reference Number.
Format of MT598/707: Investor registration request
M: M-Mandatory, O-Optional, C-Conditional
	Tag
	Field Name
	Keyword
	Format (max allowed symbols)
	M
	Comment
	Example

	20
	Transaction Reference Number
	 
	16x
	M
	TRN
	:20:707190728297500

	12
	Sub-message type
	 
	3!n
	M
	Constant “707”
	:12:707

	77E
	Narrative
	 
	CRLF
	M
	Constant
	:77E:
:23:NEWM
:03:/INVESTOR

	 
	 
	MODE
	4
	M
	Constant “/MODE/”:
• REGI fo registration of new investor; 
• MODI for modification of existing investor;
	/MODE/REGI

	 
	 
	SIDN
	16
	O
	Constant “/SIDN/” + Single Investor ID (SID) SID specified by DM in the investor registration request
	/SIDN/18092018000000099

	 
	 
	PCOD
	35
	O
	Constant “/PCOD/” + Participant code
Registered Ext.participant code of the investor (mandatory for MODI)
	/PCOD/180920180000099-001

	 
	 
	TMPL
	4
	M->C
	Template for automated account registration. By default, the system uses template with code equal to investor type code of the investor to be registered. Participant may request registration of accounts based on another template registered and certified for using by VSD. In such case, the template code must be present for REGI mode. In any scenario the template code must be missing for MODI
	/TMPL/DINV

	 
	 
	TRAC
	13
	M->C
	Trading account code assigned by DM must be present. Must be present for REGI and missing for MODI with the following specifics:
• Participant-owner of Primary foreign investor profile must specify fixed placeholder value “000F000000” in the message for investor registration (REGI); 
• Other participants-non owners use trading code as ID document of the investor and so must put real trading account code into the message for investor registration (REGI)I
	/TRAC/001C000009

	 
	 
	SSAC
	11
	O->C
	Constant “/SSAC/” + BIC code of SSA. Must be present for REGI and missing for MODI
	/SSAC/ALFAVNHN

	 
	 
	DAAS
	32
	M
	Constant “/DAAS/” + Depository account servicer. Must be present for REGI and missing for MODI (except case when MsgSender has a role of ADMIN/CINST)
	/DAAS/ALFA-CUSD

	 
	 
	LEGL
	16
	M
	Constant “/LEGL/” + flag defining behavior of participant (Legal entity, Y/N). Flag can have one of two possible values: “Y” or “N”.
	/LEGL/N

	 
	 
	PTYP
	4
	M
	Constant “/PTYP/” + Type of investor (participant type). 
Identical codes of participant types must be registered in DEPO/X database in tables P_PARTICIPANT_TYPES and EXT_PARTICIPANT_TYPES.
	/PTYP/FINV

	 
	 
	ITYP
	4
	M
	Constant “/ITYP/” + Type of institution. Code of institution type must be registered in DEPO/X database.
	/ITYP/FINV

	 
	 
	HLDT
	4
	O
	Constant “/HLDT/” + Holder (insider) type code. Code must be registered in DEPO/X database PI_INSIDER_TYPES.
NB: Used only in MTs with MODE="REGI" processed during initial holdings registration
	/HLDT/MNGM

	 
	 
	INST
	 
	O
	Instrument code from the list of initial holdings registration
NB: Used only in MTs with MODE="REGI" processed during initial holdings registration
	 

	 
	 
	COUR
	16
	M
	Constant “/COUR/” + Nationality (country of residence of participant). Code must be registered in DEPO/X database.
	/COUR/UK

	 
	 
	COUN
	16
	O
	Constant “/COUN/” + Participant country. 
Code must be registered in DEPO/X database.
	/COUN/VN

	 
	 
	CITY
	16
	O
	Constant “/CITY/” + City of participant. 
Code must be registered in DEPO/X database.
	/CITY/HCMN

	 
	 
	STAT
	16
	M
	Constant “/STAT/” + Participant status: 
• A - Active 
• S - Suspend 
• DF – Default
	/STAT/0

	 
	 
	TAXN
	72
	M
	Constant “/TAXN/” + Tax identification number, NI - no information code
	/TAXN/212345

	 
	 
	PHNM
	72
	M
	Constant “/PHNM/” + Mobile phone number of participant
	/PHNM/0705454545

	 
	 
	MAIL
	72
	M
	Constant “/MAIL/” + E-mail address of participant:
• Vietnamese characters (UTF8) allowed --> Transliteration must be supported . Next specified as (VN-TR)
	/MAIL/test(AT)cma.se

	 
	 
	BIRD
	YYYYMMDD
	M
	Constant “/BIRD/” + Date of Birth of the Individual or date of Incorporation for Corporations
	/BIRD/20000102

	 
	 
	BIRP
	72
	O
	Constant “/BIRP/” + Place of Birth of the Individual (VN-TR)
	/BIRP/Hochiminh

	 
	 
	ADRF
	72
	M
	Constant “/ADRF/” + Physical location - Overseas residential address (VN-TR)

In case address is more then 72 symbol, more lines can be added below. For example:

/ADRF/London, Rochester river area, Jeremy Corben high street, 1069 building 9  
← 78 characters in 1st row

apartment 111
← remainder of the address that cannot be placed in the first row
	/ADRF/London

	 
	 
	ADRJ
	72
	M->O
	Constant “/ADRJ/” + Registration address of participant - Residential address in Vietnam (VN-TR)

In case address is more then 72 symbol, more lines can be added below. For example:

/ADRF/London, Rochester river area, Jeremy Corben high street, 1069 building 9  
← 78 characters in 1st row

apartment 111
← remainder of the address that cannot be placed in the first row
	/ADRJ/Hochiminh 2-3-4

	 
	 
	GEND
	1
	O
	Constant “/GEND/” + Gender: 
• M - Male;
• F – Female.
	/GEND/M

	 
	 
	IDTY
	16
	M
	Constant “/IDTY/” + ID document type of participant: Code must be registered in DEPO/X database: D_IDDOC_TYPES.
	/IDTY/18

	 
	 
	IDSN
	64
	M
	Constant “/IDSN/” + ID Document series and number (applicable for both individuals and corporates)
	/IDSN/1234567890A

	 
	 
	IDDT
	YYYYMMDD
	M
	Constant “/IDDT/” + Date of the document issuance
	/IDDT/20181231

	 
	 
	IDVD
	YYYYMMDD
	O
	Constant “/IDVD/” + Date of the document validity
	/IDVD/20281231

	 
	 
	IDPL
	72
	O
	Constant “/IDPL/” + Place/authority of the document issuance (VN-TR)
	/IDPL/Government Authority No.379

	 
	 
	IDCN
	16
	O
	Constant “/IDCN/” + Country of the document issuance. Code must be registered in DEPO/X database
	/IDCN/VN

	 
	 
	IDST
	1
	O
	Constant “/IDST/” + Status of the document: 
ID_STATUS in ('A','S','C','I','D','N')
	/IDST/A

	 
	 
	LNAM
	72
	M
	Constant “/LNAM/” + Full Name of the Individual (VN-TR)
	/LNAM/Mercury John

	 
	 
	JOBT
	64
	O
	Constant “/JOBT/” + Job title of Participant (VN-TR)
	/JOBT/Manager

	 
	 
	BBIC
	11
	O
	BIC of the Investor's Bank
	/BBIC/ARABJOA0

	 
	 
	BNAM
	72
	O
	Name of the Investor's Bank (VN-TR)
	/BNAM/Arab Bank Ltd.

	 
	 
	BRNU
	72
	O
	Branch Number
	/BRNU/3

	 
	 
	BRNM
	72
	O
	Branch Name (VN-TR)
	/BRNM/London branch

	 
	 
	ACNU
	72
	O
	Account Number
	/ACNU/31234567890

	 
	 
	ACNM
	72
	O
	Account Name (VN-TR)
	/ACNM/Mr.Tuan Ngoc Account

	 
	 
	RGDT
	YYYYMMDD
	O
	Constant “/RGDT/” + Date of the investor registration. If it's not present in the message the system assigns current business date
	/RGDT/20181231

	 
	 
	DLDT
	YYYYMMDD
	O
	Constant “/DLDT/” + Date of the investor deletion
	/DLDT/20181231

	 
	 
	CMNT
	72
	O
	Constant “/CMNT/” + Free text comment
	/CMNT/Mod.order 1069

	:99:
	 
	RESU
	72
	C
	Start of block with results of the related query processing. It cannot be present in message sent by DM to DEPO/X, but it must be present in the message sent from DEPO/X to DM: 
• REGE – action requested by the initiator successfully processed; 
• REJT – action requested by the initiator cannot be processed; 
• INFO – additional info on reason of rejection (to be used only with REJT).
	:99:/RESU/REGE

	:21:
	 
	 
	16
	C
	Related Transaction Reference Number
	:21:RIAAA003

	 
	 
	Account type codes are used as keywords
	72
	C
	List of opened accounts by types (to be used only with REGE)
	/DEPO/001C000009
/DPPD/001C000009-PTA
/CASHVI/001C000009-VI

	 
	 
	PCOD
	16
	C
	Constant “/PCOD/” + Participant code
Registered Ext.participant code of the investor (to be used only with REGE and if PCOD was not present in the original MT request)
EXT_PARTICIPANTS. PARTICIPANT_CODE
	/PCOD/180920180000099

	 
	 
	SIDC
	16
	C
	Constant “/SIDC/” + Single Investor ID (SID). SID created / used for registration of the investor (to be used only with REGE)
	/SIDC/170719000000001

	 
	 
	TRCD
	6
	C
	Assigned trading code (to be used only with REGE, if trading code not assigned, empty value reported)
	/TRCD/IA0379

	:05:
	 
	RELP
	 
	C
	Start of block with related entities:
• (VN-TR);
• Mandatory requirement in accordance with system settings is validated only on registration trading code;
• Types of related entities can be changed by the system owner: new related entity types can be created and existing types can be changed:
a)	TMS/X users do not need to know required composition of specific related entity types. All fields are available in GUI for direct input;
b)	STP users must follow reference book with actual information of related entity types published by the system owner;
c)	Initial list of related entity types in the system for go-live is provided in chapter “Extra additional information of foreign investors” of design specification document;

• Related person can be specified by:
a) its type code (first) tag, followed by it’s value. This is mode 1 and it’s wiodely used in a case when the system owner maintains and publishes dictionary of already registered related person entities. In such case, the market players may select code of required related person entity using TMS/X screen or put the code into the MT message, if they are using STP. Examples:

   • “Broker firm in Vietnam” has a type code “BFVN” while specific broker firms have their unique codes. So the message may contain the string defining specific broker firm:

/BFVN/RP100379

“RP100379” there is a code of specific broker firm;

   • “Global Custodian” has a type code “GCUS” while specific Global Custodians have their unique codes. So the message may contain the string defining specific Global Custodian:

/GCUS/EUROCLEAR

“EUROCLEAR” there is a code of specific global custodian 

b) OR by attributes for new related person entity to be registered by the system automatically. This is mode 2 and it can be used in any case, Related person entity definition has predefined structure with set of fields:
   • “type code” specified after the tag /R-/
   • “Name” specified after the tag /R-N/
   • “Address” specified after the tag /R-A/
   • “EMail” specified after the tag /R-E/
   • “Web site” specified after the tag /R-W/
   • “Telephone” specified after the tag /R-T/
   • “Fax” specified after the tag /R-F/
   • “Account” specified after the tag /R-C/
   • “Trade code” specified after the tag /R-R/
   • “Date of Birth or Incorporation” specified after the tag /R-D/

Example:
/R-/AGVN
/R-N/Alfa Brokerage Co.
/R-A/Flowers street 1069-1, Ha Noi
/R-E/alfa(at)mail.vn
/R-W/www.alfa.vn
/R-T/84-4-8142343
/R-F/84-4-8142347
/R-C/10238545999
/R-R/IZ9999
/R-D/20200918

Notes: 
   • Participants may use only registration / modification mode “by attributes” in a case if the system owner does not maintain / publish dictionary of related persons;
   • Any characters (not included into the list of allowed characters for MT) must be transliterated into MT characters;
   • The system does not report back to the requested member code assigned to related person entity within registration procedure
	:05:RELP

	 
	 
	BFVN
or
/R-/BFVN
	72
	C
	Broker firms in Vietnam
	/BFVN/RP100379

	 
	 
	AGVN
or
/R-/AGVN
	72
	C
	Agent in Vietnam
	/R-/AGVN
/R-N/Alfa Brokerage Co.
/R-A/Address
/R-E/Email
/R-W/Website
/R-T/Tel
/R-F/Fax
/R-C/Account
/R-R/Trcode
/R-D/Date of Birth or IR-ncorporation

	 
	 
	VFMC
or
/R-/VFMC
	72
	C
	Vietnamese Fund Management Company
	/VFMC/777RP100379

	 
	 
	GCUS
or
/R-/GCUS
	72
	C
	Global Custodian
	/GCUS/100RP100379

	 
	 
	BFIA
or
/R-/BFIA
	72
	C
	Bank where the client opens foreign indirect investment account
	/BFIA/RP100373

	 
	 
	TRAG
or
/R-/TRAG
	72
	C
	Trade Representative/Agent in Vietnam
	/TRAG/RP330373

	 
	 
	DISA
or
/R-/DISA
	72
	C
	Information Disclosure Agent
	/DISA/RP100399

	 
	 
	AURP
or
/R-/AURP
	72
	C
	Authorized representative
	/AURP/RP100377

	 
	 
	TRST
or
/R-/TRST
	72
	C
	Trustee (if any)
	/TRST/RP900373

	 
	 
	FRPA
or
/R-/FRPA
	72
	C
	Foreign Related person in Vietnam according to Art 2.7.a
	/FRPA/RP100373

	
	
	FAMC or /R-
/FAMC
	72
	C
	Foreign Asset Management Company
	/FAMC/777RP12345

	
	
	VAMC or 
/R-
/VAMC
	72
	C
	Vietnamese Asset Management Company
	/VAMC/777RP11111

	:06:
	 
	CSTF
	 
	C
	Start of block with custom fields:
• (VN-TR);
• Mandatory requirement in accordance with system settings is validated only on registration trading code;
• Characters "'" and "+" are reserved as special characters used for delimiting sub-fields in custom fields with advanced structure. Rezerved characters must not be used in values of sub-fields;
• composition of custom fields can be changed by the system owner: new custom fields can be created and existing custom fields can be changed.
a) TMS/X users do not need to know composition of specific custom fields. All fields are available in GUI for direct input;
b) STP users must follow reference book with actual information of custom fields structure published by the system owner
	:06:CSTF

	 
	 
	TCFR
	72
	C
	Trading Code of Foreign Related Parties according to Art 2.7
	/TCFR/IA0001

	 
	 
	RATH
	72
	C
	The relationship between the Aplicant and the above STC holder
	/RATH/Subsidiary

	 
	 
	TCCA
	72
	C
	If a broker firm: Trading code for broker (customers) account
	/TCCA/IA0009

	 
	 
	TCOA
	72
	C
	If a broker firm: Trading code for own account
	/TCOA/IA0019

	 
	 
	TCSB
	72
	C
	If a broker/subsidiary of institution granted with SCT: trading code and issue date
	/TCSB/IA3079 31-01-2018

	 
	 
	RAAI
	72
	C
	The relationship between the Applicant and the affiliated institution
	/RAAI/Sub-fund

	 
	 
	IOVN
	72
	C
	Investment Objective in Vietnam
	/IOVN/Long term investments

	 
	 
	PRPI
	72
	C
	Purpose of investment
	/PRPI/Hedging

	 
	 
	SHRH
	72
	C
	Names of the Shareholders who own 5% or more of Applicant's share capital
	/SHRH/Mannerhaim Jack'5'+'Dumas Jean-Francois'7

	 
	 
	RPRI
	72
	C
	Representative for the Individual
	/RPRI/Mannerhaim Jack, (prc)

	 
	 
	NOTE
	72
	C
	Constant “/NOTE/” + Note
Custom field
	/NOTE/Remember provide an account agreement to the customer



Example 15     
MT598/707 Investor registration request
Sender:		ALPAVNHNAXXX
Receiver:	VSDSVN01XXXX
:20:VSD1270220Q00003
:12:707
:77E:
:23:NEWM
:03:/INVESTOR
/MODE/REGI
/SIDN/200124000002124
/TRAC/000F000000
/SSAC/VSD120XX
/DAAS/VSD120XX-CUSF
/LEGL/N
/PTYP/INV-FI
/ITYP/FIND
/COUR/KR
/STAT/A
/TAXN/TAX1987
/PHNM/19870610
/MAIL/gg(at)gg.com
/BIRD/19870610
/GEND/M
/IDTY/5
/IDSN/M19870610
/IDDT/20070214
/IDST/A
/LNAM/Hoyoon Jun (KR)
/RGDT/20200124
:05:RELP
/R-/DISA
/R-N/DISA001
/R-A/test
/R-E/testDISA(at)disa.com
/R-W/
/R-T/111111111
/R-F/123123123
/R-C/BANKACC001
/R-R/
/R-D/20200227
:06:CSTF
/RPRI/KIM HOONAM'M12345121'09?_?09?_?2010'205
Example 16     
MT598/707 Investor registration  – answer from DEPO/X
Sender:		VSDSVN01XXXX
Receiver:	ALPAVNHNAXXX 
:20:2994
:12:707
:77E:
:23:NEWM
:03:/INVESTOR
/MODE/REGI
/SIDN/200124000002124
/TRAC/000F000000
/SSAC/VSD120XX
/DAAS/VSD120XX-CUSF
/LEGL/N
/PTYP/INV-FI
/ITYP/FIND
/COUR/KR
/STAT/A
/TAXN/TAX1987
/PHNM/19870610
/MAIL/gg(at)gg.com
/BIRD/19870610
/GEND/M
/IDTY/5
/IDSN/M19870610
/IDDT/20070214
/IDST/A
/LNAM/Hoyoon Jun (KR)
/RGDT/20200124
:99:/RESU/REGE
:07:VSD1270220Q00003
/PCOD/200124000002119
/SIDC/200124000002124
/TRCD/IZ9157

Example 17     
MT598/707 Investor update request
Sender:		ALPAVNHNAXXX
Receiver:	VSDSVN01XXXX
:20:VSD1270220Q00006
:12:707
:77E:
:23:NEWM
:03:/INVESTOR
/MODE/MODI
/PCOD/200124000002119
/DAAS/VSD120XX-CUSF
/LEGL/N
/PTYP/INV-FI
/ITYP/FIND
/COUR/KR
/COUN/AF
/CITY/HAN
/STAT/A
/TAXN/TAX1987
/PHNM/19870610
/MAIL/gg(at)gg.com
/BIRD/19870610
/GEND/M
/IDTY/2
/IDSN/IZ9157
/IDDT/20200124
/IDCN/VN
/IDST/A
/LNAM/Hoyoon Jun (KR) - FIX
/RGDT/20200124
:05:RELP
/DISA/DISA00000067
:06:CSTF
/RPRI/KIM HOONAM'M12345121'09?_?09?_?2010'205

Example 18     
MT598/707 Investor update  – answer from DEPO/X
Sender:		VSDSVN01XXXX
Receiver:	ALPAVNHNAXXX 
:20:2999
:12:707
:77E:
:23:NEWM
:03:/INVESTOR
/MODE/MODI
/PCOD/200124000002119
/DAAS/VSD120XX-CUSF
/LEGL/N
/PTYP/INV-FI
/ITYP/FIND
/COUR/KR
/COUN/AF
/CITY/HAN
/STAT/A
/TAXN/TAX1987
/PHNM/19870610
/MAIL/gg(at)gg.com
/BIRD/19870610
/GEND/M
/IDTY/2
/IDSN/IZ9157
/IDDT/20200124
/IDCN/VN
/IDST/A
/LNAM/Hoyoon Jun (KR) - FIX
/RGDT/20200124
:99:/RESU/REGE
:07:VSD1270220Q00006
/PCOD/200124000002119
/SIDC/200124000002124
/TRCD/IZ9157

Example 18     
MT598/707 SID registration
Sender:		VSD120XXATSX
Receiver:	VSDSVN01XXXX 
:20:VSD1270220Q00002
:12:707
:77E:
:23:NEWM
:03:/INVESTOR
/MODE/RSID
/DAAS/VSD120XX-CUSF
/LEGL/N
/PTYP/INV-FI
/ITYP/FIND
/COUR/KR
/STAT/A
/TAXN/TAX1987
/PHNM/19870610
/MAIL/gg(at)gg.com
/BIRD/19870610
/GEND/M
/IDTY/5
/IDSN/M19870610
/IDDT/20070214
/IDST/A
/LNAM/Hoyoon Jun (KR)

Example 18
MT598/707 SID registration response
Sender:		VSDSVN01XXXX
Receiver:	VSD120XXATSX
:20:2993
:12:707
:77E:
:23:NEWM
:03:/INVESTOR
/MODE/RSID
/DAAS/VSD120XX-CUSF
/LEGL/N
/PTYP/INV-FI
/ITYP/FIND
/COUR/KR
/STAT/A
/TAXN/TAX1987
/PHNM/19870610
/MAIL/gg(at)gg.com
/BIRD/19870610
/GEND/M
/IDTY/5
/IDSN/M19870610
/IDDT/20070214
/IDST/A
/LNAM/Hoyoon Jun (KR)
:99:/RESU/REGE
:07:VSD1270220Q00002
/CASHVI/200124000002124-VI
/REGI/200124000002124
/RGPD/200124000002124-PTA
/PCOD/
/SIDC/200124000002124
/TRCD/

Example 18
MT598/707 Foreign investor registration (Trading code)
Sender:		VSD120XXATXX
Receiver:	VSDSVN01XXXX 
:20:VSD1270220Q00003
:12:707
:77E:
:23:NEWM
:03:/INVESTOR
/MODE/REGI
/SIDN/200124000002124
/TRAC/000F000000
/SSAC/VSD120XX
/DAAS/VSD120XX-CUSF
/LEGL/N
/PTYP/INV-FI
/ITYP/FIND
/COUR/KR
/STAT/A
/TAXN/TAX1987
/PHNM/19870610
/MAIL/gg(at)gg.com
/BIRD/19870610
/GEND/M
/IDTY/5
/IDSN/M19870610
/IDDT/20070214
/IDST/A
/LNAM/Hoyoon Jun (KR)
/RGDT/20200124
:05:RELP
/R-/DISA
/R-N/DISA001
/R-A/test
/R-E/testDISA(at)disa.com
/R-W/
/R-T/111111111
/R-F/123123123
/R-C/BANKACC001
/R-R/
/R-D/20200227
:06:CSTF
/RPRI/KIM HOONAM'M12345121'09?_?09?_?2010'205

Example 18
MT598/707 Foreign investor registration (Trading code) response
Sender:		VSDSVN01XXXX
Receiver:	VSD120XXATXX
:20:2994
:12:707
:77E:
:23:NEWM
:03:/INVESTOR
/MODE/REGI
/SIDN/200124000002124
/TRAC/000F000000
/SSAC/VSD120XX
/DAAS/VSD120XX-CUSF
/LEGL/N
/PTYP/INV-FI
/ITYP/FIND
/COUR/KR
/STAT/A
/TAXN/TAX1987
/PHNM/19870610
/MAIL/gg(at)gg.com
/BIRD/19870610
/GEND/M
/IDTY/5
/IDSN/M19870610
/IDDT/20070214
/IDST/A
/LNAM/Hoyoon Jun (KR)
/RGDT/20200124
:99:/RESU/REGE
:07:VSD1270220Q00003
/PCOD/200124000002119
/SIDC/200124000002124
/TRCD/IZ9157
6.2.2 MTn96: Answers and reports
Please see more detail about MTn96 in section “Common Response and Text Message”

6.2.3 MT598/703: Trading Code Management request and answer
Purpose of the message: Participant can request generation of new trading code or cancellation of existing trading code for the selected foreign investor.

Format of MT598/703: Trading Code Management Query
	Status
	Tag
	Field Name
	Format
	Example

	M
	20
	Transaction Reference Number
	16x
	RIAAA001

	M
	12
	Sub-message type
	3!n
	703

	M
	77E
	Proprietary message 
	
	


Field :20: is a Transaction Reference Number.
Field :77E: contains parameters of Report.
Proprietary message body consists of the following tags:
	Keyword
	Name
	Max allowed symbols (format)
	Example

	MODE
	Type of request:
· REGI for the trading code generation request
· CANC for the trading code cancellation request
	4
	/MODE/REGI

	PCOD
	Investor code
	16
	/PCOD/180918000123

	SIDN
	SID code
	16
	/SIDN/SID0003

	OWNR
	Participant-owner of the Primary foreign investor  profile of investor specified in PCOD
	11
	/OWNR/ALFAVNHNXXX

	TRCC
	Trading code requested for cancellation. The keyword and trading code must be present only for the CANC mode
	6
	/TRCC/IS0001

	LNAM
	Full Name of the investor  (VN-TR)
	72
	/LNAM/Forrester Sam King 

	IDTY
	ID document type
	16
	/IDTY/1

	IDSN
	ID serial number
	64
	/IDSN/3402 566321

	IDDT
	ID Issuance date
	8 (YYYYMMDD)
	/IDDT/20031229

	BDAY
	Business date
	8 (YYYYMMDD)
	/BDAY/20190918

	:99:RESU
	Start of block with results of the related query processing. It cannot be present in message sent by DM to DEPO/X, but it must be present in the message sent from DEPO/X to DM: 
• REGE – action requested by the initiator successfully processed; 
• REJT – action requested by the initiator cannot be processed; 
• INFO – additional info on reason of rejection (it can be used only with REJT)
	72
	:99:/RESU/REGE

	TRCD
	Generated trading code is included only in the case of successful processing of REGI request
	6
	/TRCD/IA1069



Example 19     
MT598/703/REGI: Trading Code Management Query - Request for Generation
Sender:		ALFAVNHNAXXX
Receiver:	VSDSVN01XXXX
:20:RIAAA001
:12:703
:77E:
/MODE/REGI
/PCOD/180918000123
/SIDN/SID0003
/OWNR/ALFAVNHN
/LNAM/Forrester Sam King
/IDTY/1
/IDSN/3402 566321
/IDDT/20031229
/BDAY/20190918

Example 20     
MT598/703/CANC: Trading Code Management Query – Request for Cancellation
Sender:		ALFAVNHNAXXX
Receiver:	VSDSVN01XXXX
:20:VSD1ATSX0302S003
:12:703
:77E:
/MODE/CANC
/PCOD/200124000002119
/SIDN/200124000002124
/OWNR/VSD120XX
/TRCC/IZ9157
/LNAM/Hoyoon Jun (KR) - FIX
/IDTY/2
/IDSN/IZ9157
/IDDT/20200124
/BDAY/20200127
Example 21     
MT598/703/REGI: Trading Code Management Query - Answer from DEPO/X
Sender:		VSDSVN01XXXX
Receiver:	ALFAVNHNAXXX
:20:R1173771/PM
:12:703
:77E:
/MODE/CANC
/PCOD/200124000002119
/SIDN/200124000002124
/OWNR/VSD120XX
/TRCC/IZ9157
/LNAM/Hoyoon Jun (KR) - FIX
/IDTY/2
/IDSN/IZ9157
/IDDT/20200124
/BDAY/20200127
:99:/RESU/REGE
:21:VSD1ATSX0302S003
Example 22     
MT598/703/REGI: Trading Code Management Query (Error Case 1, Account not closed) - Answer from DEPO/X
Sender:		VSDSVN01XXXX
Receiver:	ALFAVNHNAXXX
:20:R1173254/ST
:21:VSD1ATSX0302S002
:76:STAT/2003021242+0000
ERRC/2003021242+0000
:77A:EG70
Not all accounts are closed
120FIZ9157
:11R:598
200302
:79:VSD120XX

Example 23     
MT598/703/REGI: Trading Code Management Query (Error Case 2, Open & Close date same) - Answer from DEPO/X
Sender:		VSDSVN01XXXX
Receiver:	ALFAVNHNAXXX
:20:R1173203/ST
:21:VSD1ATSX0302S001
:76:STAT/2003021231+0000
ERRC/2003021231+0000
:77A:EH18
Trading code issue date same as can
cellation date
Fri Jan 24 00:00:00 ICT 2020
:11R:598
200302
:79:VSD120XX




6.2.4 MT598/704: Transfer ownership of Primary foreign investor profile request and answer 
Purpose of the message: transferring of the Primary foreign investor profile ownership from current depository member to another one. The transfer is initiated by current member-owner (or VSD on-behalf) and goes in force only after authorization (accept) by another member, requested to be new owner.

Format of MT598/704: Transfer ownership of Primary foreign investor profile
	Status
	Tag
	Field Name
	Format
	Example

	M
	20
	Transaction Reference Number
	16x
	RIAAA001

	M
	12
	Sub-message type
	3!n
	704

	M
	77E
	Proprietary message 
	
	


Field :20: is a Transaction Reference Number.
Field :77E: contains parameters of Report.
Proprietary message body consists of the following tags:
	Keyword
	Name
	Max allowed symbols (format)
	Example

	PCOD
	Investor code
	16
	/PCOD/180918000123

	SIDN
	SID code
	16
	/SIDN/SID0003

	COWN
	Participant – current owner of the Primary foreign investor profile specified in PCOD
	11
	/COWN/ALFAVNHN

	NOWN
	Participant – new  owner of the Primary foreign investor profile specified in PCOD
	11
	/NOWN/BETAVNHN

	TRCD
	Trading code assigned for the investor (PCOD/SIDN)
	6
	/TRCD/IS0001

	LNAM
	Full Name of the investor (VN-TR)
	72
	/LNAM/Forrester Sam King 

	IDTY
	ID document type
	16
	/IDTY/1

	IDSN
	ID serial number
	64
	/IDSN/3402 566321

	IDDT
	ID Issuance date
	8 (YYYYMMDD)
	/IDDT/20031229

	BDAY
	Business date
	8 (YYYYMMDD)
	/BDAY/20190918

	:99:RESU
	Start of block with results of the related query processing. It cannot be present in message sent by DM to DEPO/X, but it must be present in the message sent from DEPO/X to DM: 
• REGE – action requested by the initiator successfully processed; 
• REJT – action requested by the initiator cannot be processed; 
• INFO – additional info on reason of rejection (it can be used only with REJT)
	72
	:99:/RESU/REGE

	NCOD
	Investor code serviced by NOWN and accommodated transferred details of Primary foreign investor profile due to successful (REGE) request processing
	16
	/NCOD/180919099999


Example 24     
MT598/704: Transfer ownership of Primary foreign investor profile - Request
Sender:		ALFAVNHNAXXX
Receiver:	VSDSVN01XXXX
:20:VSD1ATSX0302S004
:12:704
:77E:
/PCOD/200124000002119
/SIDN/200124000002124
/COWN/VSD120XX
/NOWN/VSD121XX
/TRCD/IZ9157
/LNAM/Hoyoon Jun (KR) - FIX
/IDTY/2
/IDSN/IZ9157
/IDDT/20200124
/BDAY/20200127

Example 25     
MT598/704: Transfer ownership of Primary foreign investor profile - Answer from DEPO/X
Sender:		VSDSVN01XXXX
Receiver:	ALFAVNHNAXXX
:20:R1202659/PM
:12:704
:77E:
/PCOD/200124000002119
/SIDN/200124000002124
/COWN/VSD120XX
/NOWN/VSD121XX
/TRCD/IZ9157
/LNAM/Hoyoon Jun (KR) - FIX
/IDTY/2
/IDSN/IZ9157
/IDDT/20200124
/BDAY/20200127
/NCOD/200124000002120
:21:VSD1ATSX0302S004
:99:REGE


6.2.5 MT598/700: Automated investor securities Depository accounts request/response 
Purpose of the message: Automated opening Securities Depository Account(s) based on pre-defined template is performed by DEPO/X based on received message. In the case of successful query request processing, DEPO/X sends to the initiator message with the same type containing copy of major fields plus additional fields containing entities registered / created by the system.
Format of MT598/700: Automated Opening Investor Securities Depository Account(s)
	Status
	Tag
	Field Name
	Format
	Example

	M
	20
	Transaction Reference Number
	16x
	RIAAA001

	M
	12
	Sub-message type
	3!n
	700

	M
	77E
	Proprietary message 
	
	


Field :20: is a Transaction Reference Number.
Field :77E: contains parameters of Request.
Proprietary message body consists of the following tags:
	Keyword
	Name
	Max allowed symbols (format)
	Example

	RGST
	Message sub-type
	16 (constant REGI for registration)
	/RGST/REGI

	PCOD
	Investor code (code from Participants table, i.e. “SID” code) (mandatory field)
	16
	/PCOD/180918000123

	TCOD
	Trading account code(mandatory field)
	16
	/TCOD/001F0000011

	SSAC
	Securities settlement agent code(optional field)
	16
	/SSAC/ALPAVNHN

	SERV
	Servicer of the account(mandatory field)
	16
	/SERV/ALPA-CUSD

	AUTO
	Flag of automated account(s) registration, Y/N. If the flag set to “Y”, the system automatically opens account(s) based on automatically selected template
	1
	/AUTO/Y

	TMPL
	Account registration template(mandatory field if the message does not contain /AUTO/Y)
	16
	/TMPL/DOMINVTMPL7

	:99:/RESU/REGE
	Block with results of the related query processing. It cannot be present in message sent by DM to DEPO/X, but it must be present in the message sent from DEPO/X to DM:
· REGE – action requested by the initiator successfully processed;
· REJT – action requested by the initiator cannot be processed;
· INFO – additional info on reason of rejection (can be used only with REJT).
	34
	:79:/RESU/REGE

Or 

:99:/RESU/REJT
/INFO/Account registration rejected by third party

	21
	Related Transaction Reference Number
	16x
	:21:RIAAA003

	----->
	
	
	

	
	Account type/Account code
	70x
	/DPPD/003D000009-PTA

	-----|
	
	
	






[bookmark: _heading=h.1pxezwc]

7 Registry management
FnDS Section No: 7
Registry management. Generally the same with depository, however only VSD operator makes transaction (no issuer connection to system).
7.1 [bookmark: _heading=h.49x2ik5]Business Process
7.1.1 Instrument management
FnDS Section No: 5
General instrument management principle explained. The instrument registration information message will be sent from VSD to participant via MT501.

[image: ]
Figure 10 Instrument management

	No
	SWIFT Message Type
	Sub-Type
	Name
	Direction

	1
	MT501
	
	Confirmation of Registration or Modification
	DEPO/X → Participant




7.2 [bookmark: _heading=h.2p2csry]Message Format
7.2.1 MT501: Registration confirmation
Purpose of the message: Sending to DMs details of instrument change (Message 14). MT501 is used to inform participants of DEPO/X about instrument registration as response to MT500 internal message for instrument registration. MT501 is also sent to external system. 
MT501 from initial instrument information registration and securities registration operation (tranche) from Corporate actions are only can be differentiated by 36B RREG field.
· Case initial instrument information registration: there’s no instrument issued yet, therefore RREG field = 0. This message will not be sent to DMs
· Case securities registration operation (tranche) by CA: RREG field will specify the total amount of registered instrument after Corporate action tranche, RREG > 0

Format of MT501: Confirmation of Registration or Modification
	
	
	Status
	Tag
	Qualifier
	Field Name
	Content/
Options
	Comment
	No.

	 
	 
	M
	16R
	 
	Start of Block
	GENL
	Mandatory Sequence A General Information
	1

	 
	 
	M
	20C
	SEME
	Sender's Message Reference
	:4!c//16x
	Unique message reference assigned by sender
	2

	 
	 
	M
	23G
	 
	Function of the Message
	4!c[/4!c]
	· NEWM if message sent (to MT500 message sender) as confirmation of the instrument registration
· NEWM/COPY if message is a copy to a party other than the account owner/account servicer, for information purposes: participants receive such confirmation on the tranche issuance
	3

	 
	 
	O
	98C
	PREP
	Preparation Date/Time
	:4!c//8!n6!n
	PREP//Date and time at which the message was prepared. 
	4

	 
	 
	M
	22F
	CONF
	Type of Confirmation Indicator
	:4!c/[8c]/4!c
	CONF//Copy of content of field in line 5 of MT500 after INST keyword
Keywords INST//REGI
Registration Instruction

Keywords INST//RERE Reregistration Instruction (modification of instrument)
	5

	 
	 
	M
	16R
	 
	Start of Block
	LINK
	-----> Mandatory Repetitive Subsequence A1 Linkages
	6

	 
	 
	O
	22F
	LINK
	Linkage Type Indicator
	:4!c/[8c]/4!c
	 
	7

	 
	 
	O
	13A
	LINK
	Linked Message
	A
	SWIFT message type (500) of the messages referenced in line 9 below. 
	8

	 
	 
	M
	20C
	4!c
	Reference
	:4!c//16x
	RELA//reference to the previous message or related message
	9

	 
	 
	M
	16S
	 
	End of Block
	LINK
	-----| End of Subsequence A1 Linkages
	10

	 
	 
	M
	16S
	 
	End of Block
	GENL
	End of Sequence A General Information
	11

	 
	 
	M
	16R
	 
	Start of Block
	REGDET
	Mandatory Sequence B Registration Details
	12

	 
	
	----->
	
	 
	 
	 
	 
	

	 
	
	M
	20D
	4!c
	Reference
	:4!c//25x
	Copy of content of field in line 13 of MT500. MT500 composed of following:
BREF//Code of Issuer
BPAR//Code of Payment Agent
SHAR//Code of Registrar
	13

	 
	
	-----|
	
	 
	 
	 
	 
	

	 
	
	----->
	
	 
	 
	 
	 
	

	 
	
	O
	22F
	4!c
	
	:4!c/[8c]/4!c
	Copy of content of field in line 14 of MT500. MT500 composed of following:
OWNT//OWNE (Financial instruments are held in the beneficial owner's own name, self-ownership)
	14

	 
	
	-----|
	
	 
	 
	 
	 
	

	 
	
	M
	98A
	4!c
	Date/Time
	:4!c//8!n
	EREG//Effective Registration Date
	15

	 
	
	M
	35B
	 
	Identification of the Financial Instrument
	[ISIN1!e12!c]
[4*35x]
	Copy of content of field in line 16 of MT500 if the field is present in MT 500. MT500 composed of following:
Code of Instrument
1) ISIN code of instrument (main code)
or /XX/non-ISIN code
2) /AC/Alternative code
3) Name of instrument
4) /TS/Ticker of instrument
	16

	 
	 
	M
	16R
	 
	Start of Block
	FIA
	Optional Subsequence B1 Financial Instrument Attributes
	17

	 
	 
	O
	94B
	PLIS
	Place of Listing
	:4!c/[8c]/4!c[/30x]
	Copy of content of field in line 19 of MT500 if the field is present in MT 500. MT500 composed of following:
Value for instruments issued in DEPO/X: PLIS//OTCO/Code of DEPO/X

PLIS//EXCH/Code of Stock exchange registered in DEPO/X
1) EXCH Stock Exchange Place of listing is a stock exchange. 
2) OTCO Over The Counter Place of listing is over the counter.

Place of Listing is to be identified by its Market Identifier Code (MIC).
	18

	 
	 
	----->
	
	 
	 
	 
	 
	

	 
	 
	O
	22F
	4!c
	Indicator
	:4!c/[8c]/4!c
	Copy of content of field in line 20 of MT500 if the field is present in MT 500. MT500 composed of following:
1) MICO// Computation method of (accrued) interest of the financial instrument. If MICO//OTHR see qualifier field OMIC in field 70E (29).
2) PFRE// Payment interval (payment frequency): 
ANNU Annual, MNTH Monthly, QUTR Quarterly, SEMI Semi-Annual, WEEK Weekly. PFRE must not be present for zero coupon securities and equities.
	19

	 
	 
	-----|
	
	 
	 
	 
	 
	

	 
	 
	----->
	
	 
	 
	 
	 
	

	 
	 
	O
	12a
	4!c
	Type of Financial Instrument
	A, B, or C
	Copy of content of field in line 21 of MT500 if the field is present in MT 500. MT500 composed of following:
Option A: 4!c/[8c]/30x (Qualifier)(Data Source Scheme)(Instrument Code or Description)
· CLAS//Type code of Instrument[/CFI code]
Option C: 4!c//6!c (Qualifier)(CFI code)
· CLAS//CFI code
	20

	 
	 
	-----|
	
	 
	 
	 
	 
	

	 
	 
	O
	11A
	DENO
	Currency of Denomination
	:4!c//3!a
	Copy of content of field in line 22 of MT500 if the field is present in MT 500. MT500 composed of following:
DENO// ISO code of currency
	21

	 
	 
	----->
	
	 
	 
	 
	 
	

	 
	 
	O
	98A
	4!c
	Date
	:4!c//8!n
	Copy of content of field in line 23 of MT500 if the field is present in MT 500. MT500 composed of following:
Important note: every codeword below can be used only once in the field 98A in case if message to be sent via SWIFT network. Multiple repetitions of the same codeword (CALD, PUTT, FRNR) are allowed only in case if non-SWIFT network used to deliver message to the system (for example, Administrative workplace TMon via LAN).

ISSU// date of Instrument issue
Mandatory for debt instruments and not allowed for equities:
MATU//Maturity date
Mandatory for interest bearing instruments:
DDTE//Dated Date

FCOU//First Coupon Date
Optional fields:
EXPI//Provisional auction date

CALD//Call dates specify period(s) when redemption by issuer is allowed. Single or last period can be opened when only one start date is registered. It means that redemption by issuer is allowed from start date and up to maturity date. Period can be fixed and so contain start and end date. There can be defined several periods. 1st CALD date means start of 1st period, 2nd CALD date means end of 1st period, 3rd CALD date means start of 2nd period, 4th CALD date means end of 2nd period, etc. If start and end dates of one particular period are the same it means that only one particular date is specified for CALL option.

PUTT//Put Dates specify period(s) when redemption by investor is allowed. Single or last period can be opened when only one start date is registered. It means that redemption by investor is allowed from start date and up to maturity date. Period can be fixed and so contain start and end date. There can be defined several periods. 1st PUTT date means start of 1st period, 2nd PUTT date means end of 1st period, 3rd PUTT date means start of 2nd period, 4th PUTT date means end of 2nd period, etc. If start and end dates of one particular period are the same it means that only one particular date is specified for PUT option.

FRNR//Date(s) of amortization

Can be used for instruments registered from outside DEPO/X or instruments with payment schedule defined manually by operator:
COUP//Next payment date of an interest bearing financial instrument.
	22

	 
	 
	-----|
	
	 
	 
	 
	 
	

	 
	 
	----->
	
	 
	 
	 
	 
	

	 
	 
	O
	92A
	4!c
	Rate
	:4!c//[N]15d
	Copy of content of field in line 24 of MT500 if the field is present in MT 500. MT500 composed of following:
Important note: every codeword below can be used only once in the field 92A in case if message to be sent via SWIFT network. Multiple repetitions of the same codeword (NWFC) are allowed only in case if non-SWIFT network used to deliver message to the system (for example, Administrative workplace DMon via LAN).

At least one of the following is mandatory for interest bearing instruments:
INTR Fixed part of annual Interest rate of a financial instrument if instrument has only one interest rate applicable for all coupons.

Rate can be negative value. The rate must be expressed as a percentage, not as a decimal fraction (12% must be identified by 12, and not 0,12).

Mandatory for amortizable instruments:
NWFC Next Factor for amortization of principal amount of instrument. Rate expressed as a decimal between 0 and 1 that will be applicable as of the next factor date and defines the outstanding principal of the financial instrument for factored securities.

Optional. Can be used for registration of partially amortized instruments from outside of DEPO/X:
CUFC Current Factor (Rate expressed as a decimal between 0 and 1 defining the outstanding principal of the financial instrument for factored securities)

	23

	 
	 
	-----|
	
	 
	 
	 
	 
	

	 
	 
	----->
	
	 
	 
	 
	 
	

	 
	 
	O
	13a
	4!c
	Number Identification
	A or B
	Copy of content of field in line 25 of MT500 if the field is present in MT 500. MT500 composed of following:
Optional. Can be used for registration of instruments from outside of DEPO/X:
COUP//3 Coupon Number (Number of the next coupon to be paid)
Optional. Can be used for registration of equities:
LOTS//100 Lot Number for equities (Number identifying a lot constituting the financial instrument)
Optional. Can be used for registration of mortgage based instruments:
POOL//1069 Pool Number for mortgage based instruments (Number identifying a group of underlying assets assigned by the issuer of a factored security)
	24

	 
	 
	-----|
	
	 
	 
	 
	 
	

	 
	 
	----->
	
	 
	 
	 
	 
	

	 
	 
	O
	17B
	4!c
	Flag
	:4!c//1!a
	Copy of content of field in line 26 of MT500 if the field is present in MT 500. MT500 composed of following:
Applicable for debt securities only:
CALL//(Y|N) Callable Flag Indicates whether the issuer has the right to repay the financial instrument prior to maturity.
PUTT//(Y|N) Putable Flag Indicates whether the holder has the right to ask for redemption of the financial instrument prior to final maturity.

Must be used for variable rate instruments with “Y” value:
FRNF//(Y|N) Floating Rate Note Flag Indicates whether the interest rate of an interest bearing instrument is reset periodically.
	25

	 
	 
	-----|
	
	 
	 
	 
	 
	

	 
	 
	----->
	
	 
	 
	 
	 
	

	 
	 
	O
	90a
	4!c
	Price
	A or B
	Copy of content of field in line 27 of MT500 if the field is present in MT 500. MT500 composed of following:
Important note: codeword below can be used only once in the field 90A in case if message to be sent via SWIFT network. Multiple repetitions of the same codeword (INDC, EXER) are allowed only in case if non-SWIFT network used to deliver message to the system (for example, Administrative workplace DMon via LAN).

Exercise price(s) for call option. One value for each call period/date defined in (:98A::CALD):
INDC//ACTU/Currency Code and Price
INDC//PRCT/Percentage on face value (in case if price is not defined, the following value should be specified :90A::INDC//PRCT/000,)
	26

	 
	 
	-----|
	
	 
	 
	 
	 
	

	 
	 
	----->
	
	 
	 
	 
	 
	

	 
	 
	O
	36B
	4!c
	Quantity of Financial Instrument
	:4!c//4!c/15d
	Copy of content of field in line 28 of MT500 if the field is present in MT 500. MT500 composed of following:
MINO//FAMT - Face amount of instrument.
	27

	 
	 
	-----|
	
	 
	 
	 
	 
	

	 
	 
	O
	70E
	FIAN
	Financial Instrument Attribute Narrative
	:4!c//10*35x
	Copy of content of field in line 29 of MT500 if the field is present in MT 500. MT500 composed of following:
/TERM/Code of instrument term (allowed codes are defined in DEPO/X in form of “NdaysNweeksNmonthsNyears”. For example: 2d3w4m6y – 6 years and 4 months and 3 weeks and 2 days)
/MROP/Maximal number of re-openings (tranches)/Y|N:
Y means requirement to generate tranche automatically for the whole threshold amount of instrument, N – do not generate tranche.

/CURR/Allowed payment currencies (three character codes without delimiters)
/BNCH/Benchmark code
/BFIX/(Benchmark) rate fixing method:
· START means start date of coupon period, value after comma means number of days - shift for rate fixing (can be negative value)
· NONE means that benchmark rate is not fixed and coupon accruals and other calculations always are based on latest available in the system benchmark rate. At the date of coupon payment the system makes calculation of coupon amount for the whole coupon period based on latest available in the system benchmark rate)
/BFOR/Code of formula to be used for variable rate calculation
/PCER/Paper certification code
/RLIM/Floor limit for calculated variable rate / Ceiling limit for calculated variable rate (one or both limits can be set)
/OMIC/Non-standard method of computation if MICO//OTHR in field 22F (20). Here “Non-standard method” means other method than A001-A014[/2nd metod of computation for accrued interest – optional];
/FLGS/Eligible for stripping/reconstitution (Y/N)/Eligible for split/merge (Y|N)/Daughter instruments generation (Y|N)/Fixed rate or variable rate tender (Y|N)/ Fixed rate or variable rate tender (Y|N)/ End of month convention (Y|N)
	28

	 
	 
	M
	16S
	 
	End of Block
	FIA
	End of Subsequence B1 Financial Instrument Attributes
	29

	 
	 
	M
	16R
	 
	Start of Block
	FIAC
	Mandatory Subsequence B2 Financial Instrument/Account
	30

	 
	 
	M
	36B
	RREG
	Quantity of Financial Instrument Registered
	:4!c//4!c/15d
	Copy of content of field in line 32 of MT500 if the field is present in MT 500. MT500 composed of following:
Quantity of instrument registered in the system::
RREG//UNIT - expressed as a number of units (equities);
RREG//FAMT – expressed as an amount representing the face amount (non equities).
MT501 from initial registration and additional registration from Corporate actions are only can be differentiated by 36B RREG field.
· Case initial instrument information registration: there’s no instrument issued yet, therefore RREG field = 0
· Case additional registration by CA: RREG field will specify total amount of registered instrument after Corporate action tranche, RREG > 0
	31

	 
	 
	O
	93B
	FICL
	Final Closing Balance
	:4!c/[8c]/4!c/[N]15d
	Currently not used
	32

	 
	 
	M
	97A
	SAFE
	Safekeeping Account
	:4!c//35x
	Copy of content of field in line 34 of MT500 if the field is present in MT 500. MT500 composed of following:
SAFE//Safekeeping account of Issuer
	33

	 
	 
	M
	16S
	 
	End of Block
	FIAC
	End of Subsequence B2 Financial Instrument/Account
	34

	 
	 
	M
	16S
	 
	End of Block
	REGDET
	End of Sequence B Registration Details
	35

	 
	 
	M
	16R
	 
	Start of Block
	CLTDET
	-----> Optional Repetitive Sequence C Client Details
	36

	 
	 
	M
	16R
	 
	Start of Block
	PERSDET
	Optional Subsequence C2 Personal Details
	44

	 
	 
	O
	95U
	BIRT
	Name at Birth
	:4!c//3*35x
	Copy of content of field in line 48 of MT500 if the field is present in MT 500. MT500 composed of following:
BIRT//DRWR/Name or code of drawer (for commercial papers only) 
BIRT//DRWE/Name or code of drawee (for commercial papers only)
BIRT//REIS/Real issuer identification (BIC code or name)
	46

	 
	 
	M
	16S
	 
	End of Block
	PERSDET
	End of Subsequence C2 Personal Details
	50

	 
	 
	M
	16S
	 
	End of Block
	CLTDET
	-----| End of Sequence C Client Details
	51

	 
	 
	M
	16R
	 
	Start of Block
	CADETL
	Optional Sequence D Corporate Action Details
	52

	 
	
	----->
	
	 
	 
	 
	 
	

	 
	
	O
	98a
	4!c
	Date/Time
	A or C
	Copy of content of field in line 55 of MT500 if the field is present in MT 500
	53

	 
	
	-----|
	
	 
	 
	 
	 
	

	 
	
	O
	35B
	 
	Identification of the Financial Instrument
	[ISIN1!e12!c]
[4*35x]
	Copy of content of field in line 56 of MT500 if the field is present in MT 500. MT500 composed of following:
Code of Instrument
1) ISIN code of instrument (main code)
or /XX/non-ISIN code
2) /AC/Alternative code
3) Name of instrument
4) /TS/Ticker of instrument
	54

	 
	 
	M
	16S
	 
	End of Block
	CADETL
	End of Sequence D Corporate Action Details
	55

	
	
	M
	16R
	 
	Start of Block
	ADDINFO
	Optional Sequence E Additional Information
	56

	
	
	----->
	
	 
	 
	 
	 
	

	
	
	O
	95a
	4!c
	Party
	Option Q :4!c//4*35x (Qualifier)(Participant code)
	Copy of content of field in line 59 of MT500 if the field is present in MT 500
List of Organizers:
MERE Recipient of Message Party that is the final destination of the message, if other than the Receiver.
MERE//CODE/BIC of participant
/TYPE/Type code
Possible values of type code: MORG – Main organizer, NORG –Organizer, UNDW – Co-organizer (underwriter), ISSU – Issuer.
/RRAT/Rate ratio
MERE//INM1/First part of long instrument name 
MERE//INM2/Second part of long instrument name 
…
MERE//INM6/Sixth part of long instrument name 
Notes:
· Long instrument name means string (of allowed in MT characters) longer than 35x;
· In case of using :95Q::MERE///INM1 for long name, name of instrument in :35B: must not be submitted;
· Long instrument name may contain maximum 150 characters including Vietnamese ones;
· Transliteration must be applied for all characters not listed in “Characters allowed for using in MT messages”;
Code of every transliterated character must be present in the line as a whole (no hyphenation allowed). If length of the line is going to be exceeding allowed 35x, so code of next transliterated character must be placed on next line
	57

	
	
	-----|
	
	 
	 
	 
	
	

	
	
	M
	16S
	 
	End of Block
	ADDINFO
	End of Sequence E Additional Information
	58





Example 26     
Sender:		VSDSVN01XXXX 
Receiver:	CBCPVNHSAXXX
:16R:GENL
:20C::SEME//R1173971/IRC
:23G:NEWM/COPY
:98C::PREP//20200127000000
:22F::INST//RERE
:16R:LINK
:13A::LINK//542
:20C::RELA//R1173968/TR
:16S:LINK
:16S:GENL
:16R:REGDET
:20D::BREF//VSDAAAXX
:20D::SHAR//VSDSVNHR          -- VSDSVNHR - Registrar Sub-System of Depository Main System
:22F::OWNT//NOMI
:98A::EMOD//20191216
:35B:ISIN VN000000AAA4
/AC/AAA
VN000000AAA4 - Common
:16R:FIA
:94B::PLIS//OTCO/DEPOX/20200107
:22F::PFRE//NONE
:12A::CLAS//SHRCOM/ESVXXX
:11A::DENO//VND
:98A::EXPI//20191216
:98A::ISSU//20191216
:17B::FRNF//N
:17B::CALL//N
:17B::PUTT//N
:36B::MINO//FAMT/10000,
:70E::FIAN///MROP/100?_?N
/CURR/VND
/BNCH/
/BFOR/
/BFIX/,0
/PCER/AAA
/OMIC/?_?
/FLGS/N?_?N?_?N?_?F?_?N
:16S:FIA
:16R:FIAC
:36B::RREG//UNIT/30186996,
:97A::SAFE//VSDAAAXX-ISSU
:16S:FIAC
:16S:REGDET
:16R:ADDINFO
:95Q::MERE//CODE/VSDSVN01
/TYPE/LU
:16S:ADDINFO
[bookmark: _heading=h.147n2zr]

8 [bookmark: _heading=h.3o7alnk]Corporate actions management 
FnDS Section No: 6.14
The corporate actions event’s steps are described by the table of steps for each type of corporate action as below:
8.1 [bookmark: _heading=h.23ckvvd]Basic Process related with Corporate action
8.1.1 Allocation Statement

The System has a function to prepare Allocation Statement for the corporate action or update existing. Allocation Statement is used to process corporate actions and shows information on how many securities or how much cash will be credited to holders’ accounts. 

For allocation list process, Depository members will receive following information from system.
1. DM will receive: several MT564 for each investor-intermediary account (for each depository account)
2. DM will receive: 1 CSV report for all final beneficiary investor account it have (1 report for 1 DM)

Case 1 is generally used for multi-level custodian chain – for example when system process Corporate action for global custodian in cross-border business. In this case global custodian need MT564 standard message, so it can further process and notify down along custodian chain using standard MT message.

Case 2 is used for final investors in Depository member – and almost all major domestic security companies will only receive Case 2 CSV report only. In this case, system send 1 CSV file containing information for all final investors in the Depository member. So Depository member can process it inside their back-office system without processing thousands of MT messages.

Please check the diagram below which represent this concept:
[image: ]
Figure 11 MT564 and Intermediary


8.1.2 [bookmark: _heading=h.ihv636]Amendment of Allocation Statement

There are 3 types of amendments for Allocation statement.
1.       Market claim
2.       Direct amendment of AS (Allocation statement)
3.       Amendment due to change of CA critical data
 
8.1.2.1 Market Claims
[image: ]
Figure 12 Market Claim
Market claim is request from investor/DM who has contractually entitled to receive fruits from CA but do not have underlying securities at the record date. Market claim can happen in several cases:
  1) In VSD margin collateral contract, fruits of CA shall return to original investor (not VSD) although securities located in VSD account
2) Investor A buys 100 AAA security from Investor B before Ex-date. However, due to the settlement default from agent of Investor B, Investor A has not received AAA security on record date - but since Investor A already make a deal with Investor B and this deal was planned to be settled before (assume that deal not cancelled), Investor A has right to receive fruits that he/she expected to had before

Market claims can be of 2 types (as described in AS adjusting types in FnDS)
1.       Informational
2.       Re-routable

Re-routing amendment type is not applicable for all corporate actions. For example, in corporate actions rights issue or shareholders’ meeting re-routing type will not be processed. For corporate actions with options like dividends, re-routing type will be inherited by allocation statement record with default option.

Message flow for MC:
1.       MT564 is sent by DM to DEPO/X
2.       VSD, if configured, can check and approve MC
3.       If MC is approved by VSD then the system sends MT564/REPE notifications to debit and credit parties of related transaction
4.       On payment date the system will send MT566 to both parties
 
There are several cases for MCs:
1.       Case1: MC is automatically generated on Record date by the system
2.       Case2: After Record date but before Payment date, DM sends MC to the system
3.       Case3: MC is sent after Payment date
 
Case1:
1.       On Record date + 1 the system together with AS will send MT564/REPE market claim (debit and credit parties)
2.       On Pre-advice date the system will send the same MT564/REPE market claim (debit and credit parties)
3.       On Payment date (maximum between Payment date of CA and intended Settlement date of the underlying transaction) the system will send MT566 only for Re-routable CAs
 
Case2:
1.       Upon processing of MC the system will send MT564/REPE market claim (debit and credit parties)
2.       On Payment date (maximum between Payment date of CA and intended Settlement date of the underlying transaction) the system will send MT566 only for Re-routable CAs
 
Case3:
1.       Upon processing of MC the system will send MT564/REPE market claim (debit and credit parties)
2.       Immediately or on intended Settlement date of the underlying transaction the system will send MT566 only for Re-routable CAs

8.1.2.2 Direct amendment of Allocation Statement
 
[image: ]
Figure 13 Direct amendment of allocation statement
In CA processing, there is 2 types of allocation statement.

MT564/REPE - this is allocation statement but not yet confirmed by Issuer or DM - so it's preliminary entitlements. In this case we can send new information replacement

MT564/Pre-advice - this is allocation statement (final) - already confirmed by Issuer/DM and ready to process. In this case, system has to send cancellation of old Pre-advice first, and send new Pre-advice so DM can prepare accordingly

1.       MT598 is sent by DM or VSD to amend AS. DM can change directly Eligible balance, Entitlements (cash or securities), Fractional shares quantity, Total cash for fractional shares
2.       VSD, if configured, can check and approve Direct amendment
3.       If amendment is approved then DEPO/X changes AS table for particular investor and immediately after processing
a.       Either, If REPE is already sent but Pre-advice not yet, send MT564/REPE or AS report (CSV) with New information on Eligible balance, Entitlement, FS etc.
b.       Or, If Pre-advise already sent, sends reversal of Pre-advice (or AS report) and new Pre-advice (or AS report) for amended investor
NB: After payment change of AS is not allowed (only reversal and change of Confirmation which is independent process).


8.1.2.3 Change of CA parameter

[image: ]
Figure 14 Change of CA parameter

If critical parameter influencing AS is changed by VSD, for example, execution rate then the system will send amendments of AS to all DMs like described in (3) of Direct amendment and the system will send updated MT564 for all Market Claims

8.1.3 Settlement Instruction 

At PROC step system will generate CA settlement instructions to debit and/or credit investor’s accounts. For CA settlement instructions, the system will produce neither settlement confirmations (MT544-7) nor pending settlement status messages (MT548/PEND). Only MT548/PENF status messages will be sent to both receiving and delivering agents in case of settlement failure. However this principle is not applicable to ETFs CAs and deposit applications upload process.
8.2 [bookmark: _heading=h.32hioqz]Business Process and Steps for Corporate action
8.2.1 Initial registration
The purpose of initial registration corporate action is to upload initial records of company shareholders into the system. The diagram below describes the timeline of initial registration corporate action. The diagram below describes the timeline of initial registration corporate action

[image: ]



	Sequential number
	Message type
	Step
	Description

	1. 
	
	
	

	2. 
	MT501
	TRANPROC
	Sent by the system to DMs and issuer about tranche registration.

	3. 
	Excel 
(upload holders)
	Between RG an NFPROC
	Sent by the issuer to the system to upload investors and initial holdings.

	4. 
	Excel 
(upload deposit applications)
	NFAfter PROC
	Sent by the issuer to the system to deposit investors’ holdings.

	5. 
	MT544 / MT546
	PROCNF
	Sent by the system to DMs as credit confirmations (MT544) and to issuer (MT546) as debit confirmations (debit from ISSU account)

	6. 
	MT566 + CSV Confirmation report(+MT596)
	PROCNF
	Sent by the system to DMs and issuer confirming CA. MT566 is sent to Market intermediaries and CSV report is sent to end investors.

	7. 
	MT567
	FIN
	Sent by the system to DMs and issuer about CA closing.

	8. 
	MT564
	CANC
	Sent by the system to DMs and issuer about CA cancellation (if cancelled in middle).

	After CA
	MT996
	FTD processing

A (done)
	Sent by the system to participants who are members of P_FTD group, to notify transfer of securities from ‘pending (PTA)’ account to ‘transaction (TA)’ account. Note that this message sent 1 per DM (not per individual account)


8.2.2 Shareholder meeting
Shareholders’ meeting corporate action is intended for notifying of holders’ about upcoming meeting and additionally allows for Depository Members on behalf of holders to vote on particular resolutions if such were announced. The diagram below describes the timeline of shareholders’ meeting corporate action
The diagram below describes the timeline of shareholders’ meeting corporate action





	Sequential number
	Message type
	Step
	Description

	1. 
	
	
	

	2. 
	MT564
	NF
	Sent by the system to DMs and issuer announcing CA.

	3. 
	MT564 + AS report(+MT596)
	WADM
	Allocation Statement is sent by the system to DMs. MT598/ASRQ can be configured to send DM for notification

	4. 
	MT595
	Between WADM and APRDM
	Sent by DMs to the system to approve allocation statement for all investors (1 message for all investors)

	5. 
	MT564 + AS report(+MT596)
	WAIS
	Allocation Statement is sent by the system to the issuer.

	6. 
	MT567
	STINST
	Sent by the system to DMs and issuer to announce start of the instruction period.

	7. 
	MT565 or Excel upload
	Between STINST and ENINST
	Instructions are sent by DMs to the system and Excel file is sent by the issuer for upload of instructions.

	8. 
	MT567
	ENINST
	Sent by the system to DMs and issuer to announce end of the instruction period.

	9. 
	MT568
	VREC
	System operator sends update of meeting results to the system and system notifies DMs and Issuer with results.

	10. 
	MT567
	FIN
	Sent by the system to DMs and issuer about CA closing.

	11. 
	MT564
	CANC
	Sent by the system to DMs and issuer about CA cancellation.



8.2.3 Dividends
DEPO/X supports dividends distribution by cash, securities or both. In the case of optional dividend corporate action, holders can decide whether they want to receive cash, securities or both. The diagram below describes the timeline of dividends corporate action. The diagram below describes the timeline of dividends corporate action





	Sequential number
	Message type
	Step
	Description

	1. 
	
	
	

	2. 
	MT564
	NF
	Sent by the system to DMs and issuer announcing CA.

	3. 
	MT564 + AS report(+MT596)
	WADM
	Allocation Statement is sent by the system to DMs. MT598/ASRQ can be configured to send DM for notification

	4. 
	MT595
	Between WADM and APRDM
	Sent by DMs to the system to approve allocation statement for all investors (1 message for all investors)

	5. 
	MT564 + AS report(+MT596)
	WAIS
	Allocation Statement is sent by the system to the issuer.

	6. 
	MT595
	Between WAIS and APRIS
	Sent by issuer to the system to approve allocation statement for all investors.

	7. 
	MT564 + AS report (+MT596) (Pre-Advice),
MT566 + Confirmation report(+MT596)
	ASDMPI
	Only for DVOP. MT566 confirming rights allocation.

	8. 
	MT567
	STINST
	Sent by the system to DMs and issuer to announce start of the instruction period.

	9. 
	MT565 or Excel upload
	Between STINST and ENINST
	Instructions are sent by DMs to the system and Excel file is sent by the issuer for upload of instructions.

	10. 
	MT567
	ENINST
	Sent by the system to DMs and issuer to announce end of the instruction period.

	11. 
	MT564 + AS report(+MT596)
	ASDMF
	Allocation Statement (Pre-Advice) is sent by the system to the Issuer and DMs.

	12. 
	MT501
	TRAN
	Sent by the system to DMs and issuer about tranche registration.

	13. 
	MT566 + Confirmation report(+MT596)
	PROC
	System operator sends confirmation of CA to the system and system notifies DMs and Issuer with results.
* MT548/544/546 messages may be sent to debit/credit parties as a result of CA settlement instructions processing (after PROC step).

	14. 
	MT567
	FIN
	Sent by the system to DMs and issuer about CA closing.

	15. 
	MT564
	CANC
	Sent by the system to DMs and issuer about CA cancellation.

	After CA
	MT996
	FTD processing

A (done)
	Sent by the system to participants who are members of P_FTD group, to notify transfer of securities from ‘pending (PTA)’ account to ‘transaction (TA)’ account. Note that this message sent 1 per DM (not per individual account)
* P_FTD group: FTP results processing receivers group.





8.2.4 [bookmark: _heading=h.1hmsyys]Paid-in capital increase via offering to existing shareholders (Rights issue)
DEPO/X supports capital increase by means of offering shares to existing shareholders also known as rights issue. Shares are distributed to existing holders. Quantity of new shares which investor can subscribe for is defined by quantity of rights distributed to investor. Corporate action is voluntary and existing holder can either subscribe for new securities or lapse its’ rights. Additionally holders can transfer their rights to other holders. The diagram below describes the timeline of bonus issue corporate action



[image: ]
	Sequential number
	Message type
	Step
	Description

	1. 
	
	
	

	2. 
	MT564
	NF
	Sent by the system to DMs and issuer announcing CA.

	3. 
	MT564 + AS report(+MT596)
	WADM
	Allocation Statement is sent by the system to DMs. MT598/ASRQ can be configured to send DM for notification

	4. 
	MT595
	Between WADM and APRDM
	Sent by DMs to the system to approve allocation statement for all investors (1 message for all investors)

	5. 
	MT564 + AS report(+MT596)
	WAIS
	Allocation Statement is sent by the system to the issuer.

	6. 
	MT595
	Between WAIS and APRIS
	Sent by issuer to the system to approve allocation statement for all investors.

	7. 
	MT564 + AS report (Pre-Advice) (+MT596),
MT566 + Confirmation report(+MT596)
	RDEP
	Right credit confirmation sent to DMs and Issuer.

	8. 
	MT567
	STINST
	Sent by the system to DMs and issuer to announce start of the instruction period.

	9. 
	MT565 or Excel upload
	Between STINST and ENINST
	Instructions are sent by DMs to the system and Excel file is sent by the issuer for upload of instructions.

	10. 
	MT567
	ENINST
	Sent by the system to DMs and issuer to announce end of the instruction period.

	11. 
	MT564 + AS report(+MT596)
	ASDMF
	Allocation Statement is sent by the system to the Issuer and DMs

	12. 
	MT501
	TRAN
	Sent by the system to DMs and issuer about tranche registration.

	13. 
	MT566 + Confirmation report(+MT596)
	PROC
	System operator sends confirmation of CA to the system and system notifies DMs and Issuer with results. 
* MT548/544/546 messages may be sent to debit/credit parties as a result of CA settlement instructions processing (after PROC step).

	14. 
	MT567
	FIN
	Sent by the system to DMs and issuer about CA closing.

	15. 
	MT564
	CANC
	Sent by the system to DMs and issuer about CA cancellation.

	After CA
	MT996
	FTD processing

A (done)
	Sent by the system to participants who are members of P_FTD group, to notify transfer of securities from ‘pending (PTA)’ account to ‘transaction (TA)’ account. Note that this message sent 1 per DM (not per individual account)
* P_FTD group: FTP results processing receivers group.


8.2.5 [bookmark: _heading=h.41mghml]Paid-in capital increase via offering to third parties
The purpose of paid-in capital increase via offering to third party corporate action is to raise additional capital from third party investors. Offering is usually done as a private placement and the system should capture offering results. The diagram below describes the timeline of paid-in capital increase via offering to third party corporate action. The diagram below describes the timeline of paid-in capital increase via offering to third party corporate action.
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	Sequential number
	Message type
	Step
	Description

	1. 
	
	
	

	2. 
	MT501
	TRANPROC
	Sent by the system to DMs and issuer about tranche registration.

	3. 
	Excel (upload holders)
	Between RG an PROCNF
	Sent by the issuer to the system to upload investors and additional holdings.

	4. 
	MT544 / MT546
	PROCNF
	Sent by the system to DMs as credit confirmations (MT544) and to issuer as debit confirmations (MT546)

	5. 
	MT566 + CSV
Confirmation report(+MT596)
	PROCNF
	Sent by the system to DMs and issuer confirming CA. MT566 is sent to Market intermediaries and CSV report is sent to end investors.

	6. 
	MT567
	FIN
	Sent by the system to DMs and issuer about CA closing.

	7. 
	MT564
	CANC
	Sent by the system to DMs and issuer about CA cancellation.

	[bookmark: _heading=h.2grqrue]After CA
	MT996
	FTD processing

A (done)
	Sent by the system to participants who are members of P_FTD group, to notify transfer of securities from ‘pending (PTA)’ account to ‘transaction (TA)’ account. Note that this message sent 1 per DM (not per individual account)
* P_FTD group: FTP results processing receivers group.



8.2.6 [bookmark: _heading=h.vx1227]Paid-in capital increase via auction
The purpose of paid-in capital increase via auction corporate action is to raise additional capital by conducting auction. The diagram below describes the timeline of paid-in capital increase via auction corporate action. The diagram below describes the timeline of paid-in capital increase via auction corporate action
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	Sequential number
	Message type
	Step
	Description

	1. 
	
	
	

	2. 
	MT501
	TRANPROC
	Sent by the system to DMs and issuer about tranche registration.

	3. 
	Excel (upload holders)
	Between RG an PROCNF
	Sent by the issuer to the system to upload investors and additional holdings.

	4. 
	MT544 / MT546
	NFPROC
	Sent by the system to DMs as credit confirmations (MT544) and to issuer as debit confirmations (MT546).

	5. 
	MT566 + CSV
Confirmation Report(+MT596)
	PROCNF
	Sent by the system to DMs and issuer confirming CA. MT566 is sent to Market intermediaries and CSV report is sent to end investors.

	6. 
	MT567
	FIN
	Sent by the system to DMs and issuer about CA closing.

	7. 
	MT564
	CANC
	Sent by the system to DMs and issuer about CA cancellation.

	After CA
	MT996
	FTD processing

A (done)
	Sent by the system to participants who are members of P_FTD group, to notify transfer of securities from ‘pending (PTA)’ account to ‘transaction (TA)’ account. Note that this message sent 1 per DM (not per individual account)
* P_FTD group: FTP results processing receivers group.



8.2.7 [bookmark: _heading=h.3fwokq0]Bonus Issues
DEPO/X supports capital increase by means of bonus issues. Shares are distributed to existing holders free of payment, i.e. paid-out from reserves, and nominal value is not changed. The diagram below describes the timeline of bonus issue corporate action. The diagram below describes the timeline of bonus issue corporate action




	Sequential number
	Message type
	Step
	Description

	1. 
	
	
	

	2. 
	MT564
	NF
	Sent by the system to DMs and issuer announcing CA.

	3. 
	MT564 + AS report(+MT596)
	WADM
	Allocation Statement is sent by the system to DMs. MT598/ASRQ can be configured to send DM for notification

	4. 
	MT595
	Between WADM and APRDM
	Sent by DMs to the system to approve allocation statement for all investors (1 message for all investors)

	5. 
	MT564 + AS report(+MT596)
	WAIS
	Allocation Statement is sent by the system to the issuer.

	6. 
	MT595
	Between WAIS and APRIS
	Sent by issuer to the system to approve allocation statement for all investors.

	7. 
	MT564 + AS report(+MT596)
	ASDMF
	Allocation Statement is sent by the system to the issuer and DMs.

	8. 
	MT501
	TRAN
	Sent by the system to DMs and issuer about tranche registration.

	9. 
	MT566 + Confirmation report(+MT596)
	PROC
	System operator sends confirmation of CA to the system and system notifies DMs and Issuer with results.
* MT548/544/546 messages may be sent to debit/credit parties as a result of CA settlement instructions processing (after PROC step).

	10. 
	MT567
	FIN
	Sent by the system to DMs and issuer about CA closing.

	11. 
	MT564
	CANC
	Sent by the system to DMs and issuer about CA cancellation.

	[bookmark: _heading=h.1v1yuxt]After CA
	MT996
	FTD processing

A (done)
	Sent by the system to participants who are members of P_FTD group, to notify transfer of securities from ‘pending (PTA)’ account to ‘transaction (TA)’ account. Note that this message sent 1 per DM (not per individual account)
* P_FTD group: FTP results processing receivers group.


8.2.8 Merger and consolidation
DEPO/X supports merger and consolidation corporate actions. Merger is a combination of two or more companies into a single company where one survives and the others lose their corporate existence. Consolidation is a type of merger that only happens when an entirely new company is born out of two companies coming together. The diagram below describes the timeline of merger and consolidation corporate actions. The diagram below describes the timeline of merger and consolidation corporate actions




	Sequential number
	Message type
	Step
	Description

	1. 
	
	
	

	2. 
	MT564
	NF
	Sent by the system to DMs and issuer announcing CA.

	3. 
	MT596
	RSTR
	Restriction release report is sent by the system to DMs and the Issuer.
* MT548, MT544, MT545, MT546, MT547 messages may be sent as a result of automatic release of restricted securities at RSTR step for all related CA types.

	4. 
	MT564 + AS report(+MT596)
	WADM
	Allocation Statement is sent by the system to DMs. MT598/ASRQ can be configured to send DM for notification

	5. 
	MT595
	Between WADM and APRDM
	Sent by DMs to the system to approve allocation statement for all investors (1 message for all investors)

	6. 
	MT564 + AS report(+MT596)
	WAIS
	Allocation Statement is sent by the system to the issuer.

	7. 
	MT595
	Between WAIS and APRIS
	Sent by issuer to the system to approve allocation statement for all investors.

	8. 
	MT564 + AS report(+MT596)
	ASDMF
	Allocation Statement is sent by the system to the issuer and DMs.

	9. 
	MT501
	TRAN
	Sent by the system to DMs and issuer about tranche registration.

	10. 
	MT566 + Confirmation report(+MT596)
	PROC
	System operator sends confirmation of CA to the system and system notifies DMs and Issuer with results. 
* MT548/544/546 messages may be sent to debit/credit parties as a result of CA settlement instructions processing (after PROC step).

	11. 
	MT567
	FIN
	Sent by the system to DMs and issuer about CA closing.

	12. 
	MT564
	CANC
	Sent by the system to DMs and issuer about CA cancellation.

	After CA
	MT996
	FTD processing

A (done)
	Sent by the system to participants who are members of P_FTD group, to notify transfer of securities from ‘pending (PTA)’ account to ‘transaction (TA)’ account. Note that this message sent 1 per DM (not per individual account)
* P_FTD group: FTP results processing receivers group.



8.2.9 [bookmark: _heading=h.4f1mdlm]Change of issuer name
DEPO/X supports of change of issuer name corporate action. The diagram below describes the timeline of change of issuer name corporate action. The diagram below describes the timeline of change of issuer name corporate action





	Sequential number
	Message type
	Step
	Description

	1. 
	
	
	

	2. 
	MT564
	NF
	Sent by the system to DMs and issuer about upcoming name change.

	3. 
	MT564
	STAT
	Sent by the system to DMs and issuer confirming CA. Effective date.

	4. 
	MT567
	FIN
	Sent by the system to DMs and issuer about CA closing.

	5. 
	MT564
	CANC
	Sent by the system to DMs and issuer about CA cancellation.



8.2.10 [bookmark: _heading=h.2u6wntf]Stocks split
DEPO/X supports stock split corporate action, i.e. increase the number of outstanding shares while decreasing nominal value. Stock split corporate action does not result in registration of the instrument with a new code. The diagram below describes the timeline of stock split corporate action.




	Sequential number
	Message type
	Step
	Description

	1. 
	
	
	

	2. 
	MT564
	NF
	Sent by the system to DMs and issuer announcing CA.

	3. 
	MT564 + AS report(+MT596)
	WADM
	Allocation Statement is sent by the system to DMs. MT598/ASRQ can be configured to send DM for notification

	4. 
	MT595
	Between WADM and APRDM
	Sent by DMs to the system to approve allocation statement for all investors (1 message for all investors)

	5. 
	MT564 + AS report(+MT596)
	WAIS
	Allocation Statement is sent by the system to the issuer.

	6. 
	MT595
	Between WAIS and APRIS
	Sent by issuer to the system to approve allocation statement for all investors.

	7. 
	MT564 + AS report(+MT596)
	ASDMF
	Allocation Statement is sent by the system to the issuer and DMs.

	8. 
	MT501
	TRAN
	Sent by the system to DMs and issuer about tranche registration.

	9. 
	MT566 + Confirmation report(+MT596)
	PROC
	System operator sends confirmation of CA to the system and system notifies DMs and Issuer with results.
* MT548/544/546 messages may be sent to debit/credit parties as a result of CA settlement instructions processing (after PROC step).

	10. 
	MT567
	FIN
	Sent by the system to DMs and issuer about CA closing.

	11. 
	MT564
	CANC
	Sent by the system to DMs and issuer about CA cancellation.

	After CA
	MT996
	FTD processing

A (done)
	Sent by the system to participants who are members of P_FTD group, to notify transfer of securities from ‘pending (PTA)’ account to ‘transaction (TA)’ account. Note that this message sent 1 per DM (not per individual account)
* P_FTD group: FTP results processing receivers group.



8.2.11 [bookmark: _heading=h.19c6y18]Reverse stocks split
DEPO/X supports reverse stock split corporate action, i.e. decrease the number of outstanding shares while increasing nominal value. Reverse stock split corporate action does not result in registration of the instrument with a new code. The diagram below describes the timeline of reverse stock split corporate action




	Sequential number
	Message type
	Step
	Description

	1. 
	
	
	

	2. 
	MT564
	NF
	Sent by the system to DMs and issuer announcing CA.

	3. 
	MT596
	RSTR
	Restriction release report is sent by the system to DMs and the Issuer.
* MT548, MT544, MT545, MT546, MT547 messages may be sent as a result of automatic release of restricted securities at RSTR step for all related CA types.

	4. 
	MT564 + AS report(+MT596)
	WADM
	Allocation Statement is sent by the system to DMs. MT598/ASRQ can be configured to send DM for notification

	5. 
	MT595
	Between WADM and APRDM
	Sent by DMs to the system to approve allocation statement for all investors (1 message for all investors)

	6. 
	MT564 + AS report(+MT596)
	WAIS
	Allocation Statement is sent by the system to the issuer.

	7. 
	MT595
	Between WAIS and APRIS
	Sent by issuer to the system to approve allocation statement for all investors.

	8. 
	MT564 + AS report(+MT596)
	ASDMF
	Allocation Statement is sent by the system to the issuer and DMs.

	9. 
	MT566 + Confirmation report(+MT596)
	PROC
	System operator sends confirmation of CA to the system and system notifies DMs and Issuer with results. 
* MT548/544/546 messages may be sent to debit/credit parties as a result of CA settlement instructions processing (after PROC step).

	10. 
	MT567
	FIN
	Sent by the system to DMs and issuer about CA closing.

	11. 
	MT564
	CANC
	Sent by the system to DMs and issuer about CA cancellation.



8.2.12 [bookmark: _heading=h.3tbugp1]Compulsory capital reduction
DEPO/X supports compulsory capital reduction corporate action, i.e. decrease the number of outstanding shares and paying compensation to holders. The diagram below describes the timeline of compulsory capital reduction corporate action




	Sequential number
	Message type
	Step
	Description

	1. 
	
	
	

	2. 
	MT564
	NF
	Sent by the system to DMs and issuer announcing CA.

	3. 
	MT596
	RSTR
	Restriction release report is sent by the system to DMs and the Issuer.
* MT548, MT544, MT545, MT546, MT547 messages may be sent as a result of automatic release of restricted securities at RSTR step for all related CA types.

	4. 
	MT564 + AS report(+MT596)
	WADM
	Allocation Statement is sent by the system to DMs. MT598/ASRQ can be configured to send DM for notification

	5. 
	MT595
	Between WADM and APRDM
	Sent by DMs to the system to approve allocation statement for all investors (1 message for all investors)

	6. 
	MT564 + AS report(+MT596)
	WAIS
	Allocation Statement is sent by the system to the issuer.

	7. 
	MT595
	Between WAIS and APRIS
	Sent by issuer to the system to approve allocation statement for all investors.

	8. 
	MT564 + AS report(+MT596)
	ASDMF
	Allocation Statement is sent by the system to the issuer and DMs.

	9. 
	MT566 + Confirmation report(+MT596)
	PROC
	System operator sends confirmation of CA to the system and system notifies DMs and Issuer with results. 
* MT548/544/546 messages may be sent to debit/credit parties as a result of CA settlement instructions processing (after PROC step).

	10. 
	MT567
	FIN
	Sent by the system to DMs and issuer about CA closing.

	11. 
	MT564
	CANC
	Sent by the system to DMs and issuer about CA cancellation.



8.2.13 [bookmark: _heading=h.28h4qwu]Voluntary capital reduction
DEPO/X supports voluntary capital reduction corporate action, i.e. decrease the number of outstanding shares and paying compensation to holders. In voluntary capital reduction case investors can have an option to instruct issuer on how many shares they wish decrease. Thus voluntary capital reduction steps are the same with compulsory capital reduction with additional instruction period. The diagram below describes the timeline of voluntary capital reduction corporate action

[image: ]

[image: ]
NB: for [Amendment of Allocation Statement] there are also 2 types of amendment available. For Event 1, amended holdings will change eligible balance (right credit amount). For Event 2, amended result will change final entitlements (CA confirmation and settlement by result of instruction)

	Sequential number
	Message type
	Step
	Description

	1. 
	
	
	

	2. 
	MT564
	NF
	Sent by the system to DMs and issuer announcing CA.

	3. 
	MT564 + AS report(+MT596)
	WADM
	Allocation Statement is sent by the system to DMs. MT598/ASRQ can be configured to send DM for notification

	4. 
	MT595
	Between WADM and APRDM
	Sent by DMs to the system to approve allocation statement for all investors (1 message for all investors)

	5. 
	MT564 + AS report(+MT596)
	WAIS
	Allocation Statement is sent by the system to the issuer.

	6. 
	MT595
	Between WAIS and APRIS
	Sent by issuer to the system to approve allocation statement for all investors.

	7. 
	MT564 + AS report (Pre-Advice) (+MT596),
MT566 + Confirmation report(+MT596),
MT567
	STINST
	Sent by the system to DMs and issuer to announce start of the instruction period.

	8. 
	MT565 or Excel upload
	Between STINST and ENINST
	Instructions are sent by DMs to the system and Excel file is sent by the issuer for upload of instructions.

	9. 
	MT567
	ENINST
	Sent by the system to DMs and issuer to announce end of the instruction period.

	10. 
	MT564 + AS report(+MT596)
	ASDMF
	Allocation Statement is sent by the system to the issuer and DMs.

	11. 
	MT596
	RSTR
	Restriction release report is sent by the system to DMs and the Issuer.
* MT548, MT544, MT545, MT546, MT547 messages may be sent as a result of automatic release of restricted securities at RSTR step for all related CA types.

	12. 
	MT566 + Confirmation report(+MT596)
	PROC
	System operator sends confirmation of CA to the system and system notifies DMs and Issuer with results. 
* MT548/544/546 messages may be sent to debit/credit parties as a result of CA settlement instructions processing (after PROC step).

	13. 
	MT567
	FIN
	Sent by the system to DMs and issuer about CA closing.

	14. 
	MT564
	CANC
	Sent by the system to DMs and issuer about CA cancellation.



8.2.14 [bookmark: _heading=h.nmf14n]Voluntary capital reduction (manual)
Voluntary capital reduction is done outside of the system. Issuer collects requests and then uploads capital reduction information to the system. Additionally capital reduction can be done individually for each shareholder. The diagram below describes the timeline of voluntary capital reduction corporate action
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	Sequential number
	Message type
	Step
	Description

	1. 
	
	
	

	2. 
	Excel (upload instructions)
	Between RG and PROCNF
	Sent by the issuer to the system to upload reduction instructions.

	3. 
	MT544 / MT546
	NF
	Sent by the system to DMs as debit confirmations (MT546) and to issuer as credit  (MT544) confirmations

	4. 
	MT566 + CSV Confirmation report(+MT596)
	PROCNF
	Sent by the system to DMs and issuer confirming CA. MT566 is sent to Market intermediaries and CSV report is sent to end investors.

	5. 
	MT567
	FIN
	Sent by the system to DMs and issuer about CA closing.

	6. 
	MT564
	CANC
	Sent by the system to DMs and issuer about CA cancellation.


8.2.15 [bookmark: _heading=h.37m2jsg]Spin-off
DEPO/X supports spin-off corporate action when company is split into two companies. Issuer defines how and at which ratio different share classes of parent company are converted into different share classes of spun-off company. In general spin-off even consists from several instrument conversion events. The diagram below describes the timeline of spin-off corporate action




	Sequential number
	Message type
	Step
	Description

	1. 
	
	
	

	2. 
	MT564
	NF
	Sent by the system to DMs and issuer announcing CA.

	3. 
	MT596
	RSTR
	Restriction release report is sent by the system to DMs and the Issuer.
* MT548, MT544, MT545, MT546, MT547 messages may be sent as a result of automatic release of restricted securities at RSTR step for all related CA types.

	4. 
	MT564 + AS report(+MT596)
	WADM
	Allocation Statement is sent by the system to DMs. MT598/ASRQ can be configured to send DM for notification

	5. 
	MT595
	Between WADM and APRDM
	Sent by DMs to the system to approve allocation statement for all investors (1 message for all investors)

	6. 
	MT564 + AS report(+MT596)
	WAIS
	Allocation Statement is sent by the system to the issuer.

	7. 
	MT595
	Between WAIS and APRIS
	Sent by issuer to the system to approve allocation statement for all investors.

	8. 
	MT564 + AS report(+MT596)
	ASDMF
	Allocation Statement is sent by the system to the issuer and DMs.

	9. 
	MT501
	TRAN
	Sent by the system to DMs and issuer about tranche registration.

	10. 
	MT566 + Confirmation report(+MT596)
	PROC
	System operator sends confirmation of CA to the system and system notifies DMs and Issuer with results. 
* MT548/544/546 messages may be sent to debit/credit parties as a result of CA settlement instructions processing (after PROC step).

	11. 
	MT567
	FIN
	Sent by the system to DMs and issuer about CA closing.

	12. 
	MT564
	CANC
	Sent by the system to DMs and issuer about CA cancellation.

	After CA
	MT996
	FTD processing

A (done)
	Sent by the system to participants who are members of P_FTD group, to notify transfer of securities from ‘pending (PTA)’ account to ‘transaction (TA)’ account. Note that this message sent 1 per DM (not per individual account)
* P_FTD group: FTP results processing receivers group.



8.2.16 [bookmark: _heading=h.1mrcu09]Conversion of preference shares into ordinary (total)
DEPO/X supports conversion of total outstanding preferred shares into common shares corporate action. The diagram below describes the timeline of conversion of preferred to common shares (total) corporate action




NB: for [Amendment of Allocation Statement] there are also 2 types of amendment available. For Event 1, amended holdings will change eligible balance (right credit amount). For Event 2, amended result will change final entitlements (CA confirmation and settlement by result of instruction)

	Sequential number
	Message type
	Step
	Description

	1. 
	
	
	

	2. 
	MT564
	NF
	Sent by the system to DMs and issuer announcing CA.

	3. 
	MT596
	RSTR
	Restriction release report is sent by the system to DMs and the Issuer.
* MT548, MT544, MT545, MT546, MT547 messages may be sent as a result of automatic release of restricted securities at RSTR step for all related CA types.

	4. 
	MT564 + AS report(+MT596)
	WADM
	Allocation Statement is sent by the system to DMs. MT598/ASRQ can be configured to send DM for notification

	5. 
	MT595
	Between WADM and APRDM
	Sent by DMs to the system to approve allocation statement for all investors (1 message for all investors)

	6. 
	MT564 + AS report(+MT596)
	WAIS
	Allocation Statement is sent by the system to the issuer.

	7. 
	MT595
	Between WAIS and APRIS
	Sent by issuer to the system to approve allocation statement for all investors.

	8. 
	MT564 + AS report (Pre-Advice) (+MT596), 
MT566 + Confirmation report(+MT596),
MT567
	STINST
	Sent by the system to DMs and issuer to announce start of the instruction period.

	9. 
	MT565 or Excel upload
	Between STINST and ENINST
	Instructions are sent by DMs to the system and Excel file is sent by the issuer for upload of instructions.

	10. 
	MT567
	ENINST
	Sent by the system to DMs and issuer to announce end of the instruction period.

	11. 
	MT564 + AS report(+MT596)
	ASDMF
	Allocation Statement is sent by the system to the issuer and DMs.

	12. 
	MT501
	TRAN
	Sent by the system to DMs and issuer about tranche registration.

	13. 
	MT566 + Confirmation report(+MT596)
	PROC
	System operator sends confirmation of CA to the system and system notifies DMs and Issuer with results. 
* MT548/544/546 messages may be sent to debit/credit parties as a result of CA settlement instructions processing (after PROC step).

	14. 
	MT567
	FIN
	Sent by the system to DMs and issuer about CA closing.

	15. 
	MT564
	CANC
	Sent by the system to DMs and issuer about CA cancellation.

	After CA
	MT996
	FTD processing

A (done)
	Sent by the system to participants who are members of P_FTD group, to notify transfer of securities from ‘pending (PTA)’ account to ‘transaction (TA)’ account. Note that this message sent 1 per DM (not per individual account)



8.2.17 [bookmark: _heading=h.46r0co2]Conversion of preference shares into ordinary (by request)
Apart from conversion of total outstanding preference shares into common shares, the system supports voluntary conversion when a holder can send individual conversion instruction. The diagram below describes the timeline of voluntary conversion of preferred shares into common shares corporate action
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	Sequential number
	Message type
	Step
	Description

	1. 
	
	
	

	2. 
	Excel (upload instructions)
	Between RG an PROCNF
	Sent by the issuer to the system to upload reduction instructions.

	3. 
	MT544 and MT546
	NF
	Sent by the system to DMs as debit confirmations (MT546) and to issuer as credit confirmations (MT544)

	4. 
	MT566 + CSV
Confirmation report(+MT596)
	PROCNF
	Sent by the system to DMs and issuer confirming CA. MT566 is sent to Market intermediaries and CSV report is sent to end investors.

	5. 
	MT567
	FIN
	Sent by the system to DMs and issuer about CA closing.

	6. 
	MT564
	CANC
	Sent by the system to DMs and issuer about CA cancellation.



8.2.18 [bookmark: _heading=h.2lwamvv]Movement to other exchange
The purpose of the corporate action Move to other exchange is to change place of listing of the security. Move to other exchange corporate action will
1.	Move securities to Pending transaction account;
2.	Change active market for the security (Old market will be marked as de-listed);
3.	Move securities to Transaction account on the First trading date.
The diagram below describes the timeline of move to other exchange corporate action
[image: ]
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	Sequential number
	Message type
	Step
	Description

	1. 
	
	
	

	2. 
	MT564
	NF
	Sent by the system to DMs and issuer about upcoming change of market.

	3. 
	MT596
	RSTRL
	Restriction release reports are sent to counterparties of SBL which are forcibly bought back at this step. 
* Notification related to SLB buyback maybe sent at this stage (MT548, MT544, MT545, MT546, MT547 messages)

	4. 
	MT567
	EFF (DLSE)
	Sent by the system to DMs and issuer about DLSE step activation (move securities from TA to PTA account)

	5. 
	MT567
	FIN
	Sent by the system to DMs and issuer about CA closing.

	6. 
	MT564
	CANC
	Sent by the system to DMs and issuer about CA cancellation.

	After CA
	MT996
	FTD processing

A (done)
	Sent by the system to participants who are members of P_FTD group, to notify transfer of securities from ‘pending (PTA)’ account to ‘transaction (TA)’ account. Note that this message sent 1 per DM (not per individual account)
* P_FTD group: FTP results processing receivers group.



8.2.19 [bookmark: _heading=h.111kx3o]Principal, amortization and interest payment
DEPO/X supports principal, amortization and interest payments. Principal payment is done together with registration obliteration of security and is applicable for both bonds and redeemable shares. The diagram below describes the timeline of principal, amortization or interest payment corporate action




	Sequential number
	Message type
	Step
	Description

	1. 
	
	
	

	2. 
	MT564
	NF
	Sent by the system to DMs and issuer announcing CA.

	3. 
	MT596
	RSTR
	Restriction release report is sent by the system to DMs and the Issuer.
* MT548, MT544, MT545, MT546, MT547 messages may be sent as a result of automatic release of restricted securities at RSTR step for all related CA types.

	4. 
	MT564 + AS report(+MT596)
	WADM
	Allocation Statement is sent by the system to DMs. MT598/ASRQ can be configured to send DM for notification

	5. 
	MT595
	Between WADM and APRDM
	Sent by DMs to the system to approve allocation statement for all investors (1 message for all investors)

	6. 
	MT564 + AS report(+MT596)
	WAIS
	Allocation Statement is sent by the system to the issuer.

	7. 
	MT595
	Between WAIS and APRIS
	Sent by issuer to the system to approve allocation statement for all investors.

	8. 
	MT564 + AS report(+MT596)
	ASDMF
	Allocation Statement is sent by the system to the issuer and DMs.

	9. 
	MT566 + Confirmation report(+MT596)
	PROC
	System operator sends confirmation of CA to the system and system notifies DMs and Issuer with results. 
* MT548/544/546 messages may be sent to debit/credit parties as a result of CA settlement instructions processing (after PROC step).

	10. 
	MT567
	FIN
	Sent by the system to DMs and issuer about CA closing.

	11. 
	MT564
	CANC
	Sent by the system to DMs and issuer about CA cancellation.


[bookmark: _heading=h.3l18frh]
8.2.20 Bonds put option (early redemption by request)
Apart from total bonds redemption, the system supports voluntary redemption when a holder or issuer can send individual early redemption instruction. The diagram below describes the timeline of redemption corporate action
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	Sequential number
	Message type
	Step
	Description

	1. 
	
	
	

	2. 
	MT564MT565 or Excel (upload instructions)
	NFBetween RG an NF
	Sent by the system to DMs and issuer announcing CA.Sent by the issuer to the system to upload reduction instructions.

	3. 
	MT567MT544 / MT546
	STINSTNF
	Sent by the system to DMs and issuer to announce start of the instruction period.Sent by the system to DMs (MT546) and to issuer (MT544)

	4. 
	MT565 or Excel uploadMT566 + Confirmation report
	Between STINST and ENINSTNF
	Instructions are sent by DMs to the system and Excel file is sent by the issuer for upload of instructions.Sent by the system to DMs and issuer confirming CA.

	5. 
	MT567MT567
	ENINSTFIN
	Sent by the system to DMs and issuer to announce end of the instruction period.Sent by the system to DMs and issuer about CA closing.

	6. 
	MT564 and/or AS report(+MT596)MT564
	ASDMFCANC
	Allocation Statement is sent by the system to DMs and the Issuer.Sent by the system to DMs and issuer about CA cancellation.

	7. 
	MT566 and/or Confirmation CSV report(+MT596)
	PROC
	System operator sends confirmation of CA to the system and system notifies DMs and Issuer with results.

	8. 
	MT567
	FIN
	Sent by the system to DMs and issuer about CA closing.

	9. 
	MT564
	CANC
	Sent by the system to DMs and issuer about CA cancellation.



8.2.21 [bookmark: _heading=h.206ipza]Exercise of convertible bonds (total)
DEPO/X supports exercise of convertible bonds corporate action when bonds (total outstanding amount) are converted into shares or cash. As a result of this corporate action total bond issue will be exchanged to shares or cash. Additional payments for fraction shares may be distributed to holders. Exercise of convertible bonds is a mandatory with options corporate action. The diagram below describes the timeline of exercise of convertible bonds corporate action




	
NB: for [Amendment of Allocation Statement] there are also 2 types of amendment available. For Event 1, amended holdings will change eligible balance (right credit amount). For Event 2, amended result will change final entitlements (CA confirmation and settlement by result of instruction)

	Sequential number
	Message type
	Step
	Description

	1. 
	
	
	

	2. 
	MT564
	NF
	Sent by the system to DMs and issuer announcing CA.

	3. 
	MT596
	RSTR
	Restriction release report is sent by the system to DMs and the Issuer.
* MT548, MT544, MT545, MT546, MT547 messages may be sent as a result of automatic release of restricted securities at RSTR step for all related CA types.

	4. 
	MT564 + AS report(+MT596)
	WADM
	Allocation Statement is sent by the system to DMs. MT598/ASRQ can be configured to send DM for notification

	5. 
	MT595
	Between WADM and APRDM
	Sent by DMs to the system to approve allocation statement for all investors (1 message for all investors)

	6. 
	MT564 + AS report(+MT596)
	WAIS
	Allocation Statement is sent by the system to the issuer.

	7. 
	MT595
	Between WAIS and APRIS
	Sent by issuer to the system to approve allocation statement for all investors.

	8. 
	MT564 + AS report (Pre-advice) (+MT596),
MT566 + Confirmation report(+MT596),
MT567
	STINST
	Sent by the system to DMs and issuer to announce start of the instruction period.

	9. 
	MT565 or Excel upload
	Between STINST and ENINST
	Instructions are sent by DMs to the system and Excel file is sent by the issuer for upload of instructions.

	10. 
	MT567
	ENINST
	Sent by the system to DMs and issuer to announce end of the instruction period.

	11. 
	MT564 + AS report(+MT596)
	ASDMF
	Allocation Statement is sent by the system to the issuer and DMs.

	12. 
	MT501
	TRAN
	Sent by the system to DMs and issuer about tranche registration.

	13. 
	MT566 + Confirmation report(+MT596)
	PROC
	System operator sends confirmation of CA to the system and system notifies DMs and Issuer with results. 
* MT548/544/546 messages may be sent to debit/credit parties as a result of CA settlement instructions processing (after PROC step).

	14. 
	MT567
	FIN
	Sent by the system to DMs and issuer about CA closing.

	15. 
	MT564
	CANC
	Sent by the system to DMs and issuer about CA cancellation.

	After CA
	MT996
	FTD processing

A (done)
	Sent by the system to participants who are members of P_FTD group, to notify transfer of securities from ‘pending (PTA)’ account to ‘transaction (TA)’ account. Note that this message sent 1 per DM (not per individual account)


8.2.22 [bookmark: _heading=h.4k668n3]Exercise of convertible bonds (request)
Apart from conversion of total outstanding bonds into shares or cash, the system supports voluntary conversion when a holder can send individual conversion instruction. The diagram below describes the timeline of voluntary exercise of convertible bonds corporate action
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	Sequential number
	Message type
	Step
	Description

	1. 
	
	
	

	2. 
	Excel (upload instructions)
	Between RG an PROCNF
	Sent by the issuer to the system to upload reduction instructions.

	3. 
	MT544 and MT546
	NF
	 Sent by the system to DMs (MT546 for bonds and MT544 for shares) and issuer (MT544 for bonds and MT546 for shares) debit/credit confirmations.

	4. 
	MT566 + CSV
Confirmation report(+MT596)
	PROCNF
	Sent by the system to DMs and issuer confirming CA. MT566 is sent to Market intermediaries and CSV report is sent to end investors.

	5. 
	MT567
	FIN
	Sent by the system to DMs and issuer about CA closing.

	6. 
	MT564
	CANC
	Sent by the system to DMs and issuer about CA cancellation.



8.2.23 [bookmark: _heading=h.2zbgiuw]Conversion of government bonds to government bonds (total)
Conversion of government bonds allows performing exchange of old bond issue with the new bond issue (revolving bonds). This corporate action is mandatory. The system has two options for processing such conversion
1.	Automatically during Processing of Corporate Action;
2.	By manual upload of conversion results based on file provided by the Issuer.
The diagram below describes the timeline of government bonds conversion corporate actions




	Sequential number
	Message type
	Step
	Description

	1. 
	
	
	

	2. 
	MT564
	NF
	Sent by the system to DMs and issuer announcing CA.

	3. 
	MT596
	RSTR
	Restriction release report is sent by the system to DMs and the Issuer.
* MT548, MT544, MT545, MT546, MT547 messages may be sent as a result of automatic release of restricted securities at RSTR step for all related CA types.

	4. 
	MT564 + AS report(+MT596)
	WADM
	Allocation Statement is sent by the system to DMs. MT598/ASRQ can be configured to send DM for notification

	5. 
	MT595
	Between WADM and APRDM
	Sent by DMs to the system to approve allocation statement for all investors (1 message for all investors)

	6. 
	MT564 + AS report(+MT596)
	WAIS
	Allocation Statement is sent by the system to the issuer.

	7. 
	MT595
	Between WAIS and APRIS
	Sent by issuer to the system to approve allocation statement for all investors.

	8. 
	MT564 + AS report(+MT596)
	ASDMF
	Allocation Statement is sent by the system to the issuer and DMs.

	9. 
	MT501
	TRAN
	Sent by the system to DMs and issuer about tranche registration.

	10. 
	MT566 + Confirmation report(+MT596)
	PROC
	System operator sends confirmation of CA to the system and system notifies DMs and Issuer with results. 
* MT548/544/546 messages may be sent to debit/credit parties as a result of CA settlement instructions processing (after PROC step).

	11. 
	MT567
	FIN
	Sent by the system to DMs and issuer about CA closing.

	12. 
	MT564
	CANC
	Sent by the system to DMs and issuer about CA cancellation.

	After CA
	MT996
	FTD processing

A (done)
	Sent by the system to participants who are members of P_FTD group, to notify transfer of securities from ‘pending (PTA)’ account to ‘transaction (TA)’ account. Note that this message sent 1 per DM (not per individual account)
* P_FTD group: FTP results processing receivers group.



8.2.24 [bookmark: _heading=h.1egqt2p]Cash payment to shareholders or ETF holders (liquidation)
Compensating cash payment to shareholders or ETF holders also known as liquidation is used to distribute money to the holders in return to shares or fund certificates. Security is removed from the system. Cash payments can be done by installments. The diagram below describes the timeline of cash payment to shareholders or ETF holder (liquidation) corporate actions.government bonds conversion corporate actions





	Sequential number
	Message type
	Step
	Description

	1. 
	
	
	

	2. 
	MT564
	NF
	Sent by the system to DMs and issuer announcing CA.

	3. 
	MT564 + AS report(+MT596)
	WADM
	Allocation Statement is sent by the system to DMs. MT598/ASRQ can be configured to send DM for notification

	4. 
	MT595
	Between WADM and APRDM
	Sent by DMs to the system to approve allocation statement for all investors (1 message for all investors)

	5. 
	MT564 + AS report(+MT596)
	WAIS
	Allocation Statement is sent by the system to the issuer.

	6. 
	MT595
	Between WAIS and APRIS
	Sent by issuer to the system to approve allocation statement for all investors.

	7. 
	MT564 + AS report(+MT596)
	ASDMF
	Allocation Statement is sent by the system to the issuer and DMs.

	8. 
	MT566 + Confirmation report(+MT596)
	PROC
	System operator sends confirmation of CA to the system and system notifies DMs and Issuer with results. 

	9. 
	MT567
	FIN
	Sent by the system to DMs and issuer about CA closing.

	10. 
	MT564
	CANC
	Sent by the system to DMs and issuer about CA cancellation.



8.2.25 [bookmark: _heading=h.3ygebqi]Warrant Exercise (total)
DEPO/X supports exercise of convertible warrants corporate action. As a result of this corporate action warrant issue will be exchanged to shares (underlying securities) or cash. Additional payments for fraction shares may be distributed to holders. Exercise of warrants is a mandatory with options corporate action. The diagram below describes the timeline of exercise of warrants corporate action




NB: for [Amendment of Allocation Statement] there are also 2 types of amendment available. For Event 1, amended holdings will change eligible balance (right credit amount). For Event 2, amended result will change final entitlements (CA confirmation and settlement by result of instruction)
	Sequential number
	Message type
	Step
	Description

	1. 
	
	
	

	2. 
	MT564
	NF
	Sent by the system to DMs and issuer announcing CA.

	3. 
	MT596
	RSTR
	Restriction release report is sent by the system to DMs and the Issuer.
* MT548, MT544, MT545, MT546, MT547 messages may be sent as a result of automatic release of restricted securities at RSTR step for all related CA types.

	4. 
	MT564 + AS report(+MT596)
	WADM
	Allocation Statement is sent by the system to DMs. MT598/ASRQ can be configured to send DM for notification

	5. 
	MT595
	Between WADM and APRDM
	Sent by DMs to the system to approve allocation statement for all investors (1 message for all investors)

	6. 
	MT564 + AS report(+MT596)
	WAIS
	Allocation Statement is sent by the system to the issuer.

	7. 
	MT595
	Between WAIS and APRIS
	Sent by issuer to the system to approve allocation statement for all investors.

	8. 
	MT564+AS report (Pre-Advice) (+MT596),
MT566 + Confirmation report(+MT596), 
MT567
	STINST
	Sent by the system to DMs and issuer to announce start of the instruction period.

	9. 
	MT565 or Excel upload
	Between STINST and ENINST
	Instructions are sent by DMs to the system and Excel file is sent by the issuer for upload of instructions.

	10. 
	MT567
	ENINST
	Sent by the system to DMs and issuer to announce end of the instruction period.

	11. 
	MT564 + AS report(+MT596)
	ASDMF
	Allocation Statement is sent by the system to the issuer and DMs.

	12. 
	MT566 + Confirmation report(+MT596)
	PROC
	System operator sends confirmation of CA to the system and system notifies DMs and Issuer with results. 
* MT548/544/546 messages may be sent to debit/credit parties as a result of CA settlement instructions processing (after PROC step).

	13. 
	MT567
	FIN
	Sent by the system to DMs and issuer about CA closing.

	14. 
	MT564
	CANC
	Sent by the system to DMs and issuer about CA cancellation.



8.2.26 [bookmark: _heading=h.2dlolyb]Warrant Exercise (request)
Apart from exercise of total outstanding warrant issue, the system supports voluntary exercise of warrants when a holder can send individual exercise instruction to the system. Note that exercise can be done by underlying securities or by cash.The diagram below describes the timeline of voluntary exercise of warrants corporate action.
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	Sequential number
	Message type
	Step
	Description

	1. 
	
	
	

	2. 
	Excel (upload instructions)
	Between RG and PROC NF
	Sent by the issuer to the system to upload reduction instructions.

	3. 
	MT544 and MT546
	NF
	 Sent by the system to DMs (MT546 for CW and MT544 for underlying securities) and issuer (MT544 for CW and MT546 for underlying securities) debit/credit confirmations.

	4. 
	MT566 + CSV
Confirmation report(+MT596)
	PROCNF
	Sent by the system to DMs and issuer confirming CA. MT566 is sent to Market intermediaries and CSV report is sent to end investors.

	5. 
	MT567
	FIN
	Sent by the system to DMs and issuer about CA closing.

	6. 
	MT564
	CANC
	Sent by the system to DMs and issuer about CA cancellation.



8.2.27 [bookmark: _heading=h.sqyw64]Rights distribution
DEPO/X supports distribution of rights of different types to holders. Rights can be registered for any corporate action (entitlement) and transferred to other participant. The diagram below describes the timeline of rights distribution corporate action





	Sequential number
	Message type
	Step
	Description

	1. 
	
	
	

	2. 
	MT564
	NF
	Sent by the system to DMs and issuer announcing CA.

	3. 
	MT564 + AS report(+MT596)
	WADM
	Allocation Statement is sent by the system to DMs. MT598/ASRQ can be configured to send DM for notification

	4. 
	MT595
	Between WADM and APRDM
	Sent by DMs to the system to approve allocation statement for all investors (1 message for all investors)

	5. 
	MT564 + AS report(+MT596)
	WAIS
	Allocation Statement is sent by the system to the issuer.

	6. 
	MT595
	Between WAIS and APRIS
	Sent by issuer to the system to approve allocation statement for all investors.

	7. 
	MT564 + AS report(+MT596)
	ASDMF
	Allocation Statement is sent by the system to the issuer and DMs.

	8. 
	MT501
	TRAN
	Sent by the system to DMs and issuer about tranche registration.

	9. 
	MT566 + Confirmation report(+MT596)
	PROC
	System operator sends confirmation of CA to the system and system notifies DMs and Issuer with results. 
* MT548/544/546 messages may be sent to debit/credit parties as a result of CA settlement instructions processing (after PROC step).

	10. 
	MT567
	FIN
	Sent by the system to DMs and issuer about CA closing.

	11. 
	MT564
	CANC
	Sent by the system to DMs and issuer about CA cancellation.

	After CA
	MT996
	FTD processing

A (done)
	Sent by the system to participants who are members of P_FTD group, to notify transfer of securities from ‘pending (PTA)’ account to ‘transaction (TA)’ account. Note that this message sent 1 per DM (not per individual account)
* P_FTD group: FTP results processing receivers group.



8.2.28 [bookmark: _heading=h.3cqmetx]Rights expiry
Expiry corporate action is intended to remove security from the system without any compensating payments or exchange for new security. The diagram below describes the timeline of rights expiry corporate actions
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	Sequential number
	Message type
	Step
	Description

	1. 
	
	
	

	2. 
	MT564
	NF
	Sent by the system to DMs and issuer announcing CA.

	3. 
	MT596
	RSTR
	Restriction release report is sent by the system to DMs and the Issuer.
* MT548, MT544, MT545, MT546, MT547 messages may be sent as a result of automatic release of restricted securities at RSTR step for all related CA types.

	4. 
	MT564 + AS report(+MT596)
	ASDMF
	Allocation Statement is sent by the system to DMs and the Issuer.

	5. 
	MT566 + Confirmation report(+MT596)
	PROC
	Debit confirmation notice is sent to DMs and the Issuer due to registration obliteration.
* MT548/544/546 messages may be sent to debit/credit parties as a result of CA settlement instructions processing (after PROC step).

	6. 
	MT567
	FIN
	Sent by the system to DMs and issuer about CA closing.

	7. 
	MT564
	CANC
	Sent by the system to DMs and issuer about CA cancellation.





8.3 [bookmark: _heading=h.1rvwp1q]Message Format
8.3.1 [bookmark: _heading=h.4bvk7pj]MT564: Corporate Action Notification
Format of MT564: Corporate action notification
	Status
	Tag
	Qualifier
	Field Name
	Field Description
	Example
	Content/Options
	No.

	Mandatory Sequence A General Information

	M
	16R
	 
	 
	Start of Block
	
	GENL
	

	----->

	M
	20C
	4!c
	Reference
	Unique message reference assigned by sender
Codewords:
· CORP - Reference of corporate action
(Unique, for ISIN and CA type, corporate action ID number assigned by VSD),
· SEME - Sender's Message Reference,
· COAF – Official corporate action number (optional).
	:20C::CORP//R180499
:20C::SEME//R180467/564
:20C::COAF//VNR180499
	:4!c//16x
	1

	-----|

	M
	23G
	 
	 
	Function of the message
Keyword 
· NEWM – New message,
· REPL – Modification,
· CANC – Cancellation,
· REPE – Eligible Balance Notification,
· RMDR – Reminder,
· ADDB – Additional business process.
	:23G:NEWM

:23G:NEWM/COPY if message is a copy to a party other than the account owner/account servicer, for information purposes
	4!c[/4!c]
	2

	----->

	M
	22F
	4!c
	Indicator
	CAMV - Mandatory/Voluntary Indicator
· MAND - Mandatory CA Event; No Instruction Required,
· VOLU – Voluntary CA,
· CHOS - Mandatory CA Event; Instruction Required.

CAEV - Corporate Action Event Indicator:
· OTHR – Other corporate action,
· EXWA – Exercise warrant,
· INTR – Interest payment,
· RHDI – Rights distribution,
· MEET – Annual General Meeting,
· ACTV – Trading Status: Active,
· BMET – Bond Holder Meeting,
· BONU – Bonus Issue/Capitalisation Issue,
· BPUT – Put Redemption,
· CHAN – Change,
· CONV – Conversion,
· DLST – Trading Status: Delisted,
· DVCA – Cash Dividend,
· DVOP – Dividend Option,
· DVSE – Stock Dividend,
· EXOF – Exchange,
· EXRI – Call on Intermediate Securities,
· LIQU – Liquidation Dividend/Liquidation Payment,
· MRGR – Merger,
· OMET – Ordinary General Meeting,
· PRED – Partial Redemption With Pool Factor Reduction,
· REDM – Final Maturity,
· SOFF – Spin-Off,
· SPLF – Stock Split/Change in Nominal Value/Subdivision,
· WRTH – Worthless,
· XMET – Extraordinary or Special General Meeting,
· DECR – Decrease in Value,
· SPLR – Reverse Stock Split/Change in Nominal Value.
	


:22F::CAMV//MAND
:22F::CAEV//INTR

	:4!c/[8c]/4!c
	3

	-----|

	O
	98a
	PREP
	Date/Time
	PREP//Date and time at which the message was prepared. 
	:98C::PREP//20120424161044
	Option A :4!c//8!n
Option C :4!c//8!n6!n
	4

	M
	25D
	PROC
	Status Code
	PROC - Processing Status  - Specifies the status of the details of the event:
· COMP - Complete - Message contains complete details of the corporate action event at the time the event is communicated and the occurrence of the event has been confirmed by the account servicer's chosen official source. Further updates to the event are still possible,
· PREC - Preliminary Announcement: Confirmed - Message may not contain complete details of the corporate action event, however, the occurrence of the event has been confirmed by the account servicer's chosen official source,
· ENTL – The message contains entitlements.
	:25D::PROC//PREC

	:4!c/[8c]/4!c
	5

	-----> Optional Repetitive Subsequence A1 Linkages

	M
	16R
	 
	 
	Start of Block
	
	LINK
	

	O
	13A
	LINK
	Number Identification
	SWIFT message type of the messages referenced in below. 

Message type number or message identifier of the message referenced in the linkage sequence. It depends on type of message referenced field 7 (LINK).
	
:13A::LINK//564
	:4!c//3!c
	6

	M
	20C
	4!c
	Reference
	· RELA//Reference to related message - Message reference of the linked message which was previously received,
· PREV//Previous message reference - Message reference of the linked message which was previously sent,
· CORP//Corporate action reference - Reference assigned by the account servicer to unambiguously identify a related corporate action event.
	:20C::PREV//R180007/564
	:4!c//16x
	7

	M
	16S
	 
	 
	End of Block
	
	LINK
	

	-----| End of Subsequence A1 Linkages

	M
	16S
	 
	 
	Start of Block
	
	GENL
	

	End of Sequence A General Information

	Mandatory Sequence B Underlying Securities

	M
	16R
	 
	 
	Start of Block
	
	USECU
	

	M
	35B
	 
	 
	Main code of Instrument for which CA is announced or corresponding right instrument.
	:35B:/XX/VNBO1M000264
	[ISIN1!e12!c]
[4*35x]
	8

	Optional Subsequence B1 Financial Instrument Attributes

	M
	16R
	 
	 
	Start of Block
	
	FIA
	

	O
	22F
	MICO
	Indicator
	MICO - Method of Interest Computation - Indicator Specifies the computation method of (accrued) interest of the financial instrument.

If MICO//OTHR see qualifier field OMIC in field 70E (98). Here “Other” means a method other than A001-A014

In case corporate action is related to the bond, we can specify method of interest computation using this field
A001 30/360 (ISDA)
A101 30U/360 
A002 30/365
A004 Actual/360
A401 Actual/366 
A005 Actual/365 
A051 Actual/364 
A006 Actual/Actual (ICMA)
A007 30E/360
A008 Actual/Actual (ISDA)
A009 Actual/365L or Actual/Actual (basic rule)
A010 Actual/Actual (AFB)
A011 30E/360
	:22F::MICO//A005
	:4!c/[8c]/4!c
	9

	----->

	O
	12B
	OPST
	Option Style
	Specifies how an option can be exercised
· AMER – American style,
· EURO – European style.
	:12B::OPST//AMER
	:4!c/[8c]/4!c
	10

	-----|

	----->

	O
	92D
	WAPA
	Rate
		· WAPA – Warrant parity, Provides the ratio between the quantity of warrants and the quantity of underlying securities.
	



	:92D::WAPA//2,/1,
	:4!c//15d/15d
	11

	-----|

	----->

	O
	36B
	MINO
	Quantity of Financial Instrument
	Minimum nominal quantity of financial instrument, i.e. face or par value.
Quantity type code can be different depending on the class of the instrument:
· UNIT - Unit Number,
· FAMT - Face Amount,
· AMOR - Amortised Value.
	:36B::MINO/FAMT/1000000,
	:4!c//4!c/15d
	12

	-----|

	M
	16S
	 
	 
	End of Block 
	
	FIA
	

	End of Subsequence B1 Financial Instrument Attributes

	-----> Mandatory Repetitive Subsequence B2 Account Information

	M
	16R
	 
	 
	Start of Block
	
	ACCTINFO
	

	O
	95a
	ACOW
	Party
	Investor code – account owner. 
	:95R::ACOW//INVT001
	Option P :4!c//4!a2!a2!c[3!c]
Option R :4!c/8c/34x
	13

	M
	97a
	SAFE
	Account
	SAFE - Safekeeping Account – main DEPO Account where financial instruments are maintained. DEPO account for participants and ISSU account for Issuers. 
SAFE//GENR  - Announcement applies to all safekeeping accounts that own underlying financial instrument. (Used for general or preliminary announcements).
	:97A::SAFE//AAADEPO
:97C::SAFE//GENR
	Option A :4!c//35x
Option C :4!c//4!c
	14

	----->

	O
	93B
	4!c
	Balance
	Qualifiers: 
· ELIG - Total Eligible for Corporate Action - Balance Total balance of securities eligible for this corporate action event. The entitlement calculation is based on this balance,
· INBA - Instructed Balance - Balance of instructed position,
· UNBA - Uninstructed Balance - Balance of uninstructed position.

Quantity Type Code must contain one of the following codes: 
· FAMT - Face Amount,
· AMOR - Amortised Value,
· UNIT - Unit Number.
	:93B::ELIG//FAMT/1000000,
:93B::INBA//FAMT/100000,
:93B::UNBA//FAMT/900000,
	:4!c/[8c]/4!c/[N]15d
	15

	-----|

	M
	16S
	 
	 
	End of Block 
	
	ACCTINFO
	

	-----| End of Subsequence B2 Account Information

	M
	16S
	 
	 
	End of Block 
	
	USECU
	

	End of Sequence B Underlying Securities

	Optional Sequence D Corporate Action Details

	M
	16R
	 
	 
	Start of Block 
	
	CADETL
	

	----->

	O
	98a
	4!c
	Date/Time
	Qualifiers:
· ANOU - Announcement Date,
· EFFD - Effective Date,
· RDTE – Record Date,
· IFIX - Index Fixing Date,
· XDTE - Ex-Dividend Date,
· MEET – Meeting date/time.
	:98A::XDTE//20121229
	Option A :4!c//8!n
Option C :4!c//8!n6!n
	16

	-----|

	----->

	O
	69A
	INPE
	Period
	INPE - Interest Period - Period during which the interest rate has been applied.
	:69A::INPE//20121201/20121231
	:4!c//8!n/8!n
	17

	-----|

	O
	99A
	DAAC
	Number Count
	DAAC - Number of Days Accrued - Number of days used for calculating the accrued interest amount. Sign must be present when Number is negative
	:99A::DAAC//31
	:4!c//[N]3!n
	18

	----->

	O
	92A
	4!c
	Rate
	Qualifiers:
· INTR – Interest rate (annual), 
· NWFC – New factor,
· PRFC – Previous factor,
· PTSC – Percentage sought.
	:92A::INTR//3,
	:4!c//[N]15d
	19

	-----|

	----->

	O
	22F
	4!c
	Indicator
	Qualifiers:
· ADDB – Additional Business Process Indicator, 
· CHAN – Change Type Indicator,
· RHDI – Intermediate Securities Distribution Type Indicator,
· DITY - Occurrence Type Indicator,
· DIVI - Dividend Type Indicator.

If Qualifier = ADDB then Indicator can be
· ACLA - Automatic Market Claims,
· REVR – Reversal of Market Claim,
· CLAI – Market Claim,
· CAPA - Preliminary Advice of Payment.

If Qualifier = CHAN then Indicator can be
· NAME - Change of the issuing company's name.

If Qualifier = RHDI then Indicator can be
· DVOP - Dividend Option,
· EXOF – Exchange,
· EXRI - Subscription Rights.

If Qualifier = DITY then Indicator can be
· ROLL - Rolling.

If Qualifier = DIVI then Indicator can be
· REGR – Rolling,
· INTE – Interim,
· FINL – Final.
	:22F::ADDB//ACLA
	:4!c/[8c]/4!c
	20

	-----|

	----->

	O
	94E
	MEET
	Place
	Qualifiers:
· MEET – Meeting place. 
	:94E::MEET//Vietnam, Hanoi, Sofitel Hotel
	:4!c//10*35x
	21

	-----|

	----->

	O
	70E
	4!c
	Narrative
	Qualifiers:
· WEBB – Web Site Address,
· NAME – Provides the new name of a company following a name change.
	:70E::NAME//WORLD CORP
	:4!c//10*35x
	22

	-----|

	M
	16S
	 
	 
	End of Block 
	
	CADETL
	

	End of Sequence D Corporate Action Details

	-----> Optional Repetitive Sequence E Corporate Action Options

	M
	16R
	 
	 
	Start of Block 
	
	CAOPTN
	

	M
	13A
	CAON
	Number Identification
	CAON - CA Option Number - Number identifying the available corporate action options. 
	:13A::CAON//001
	:4!c//3!c
	23

	----->

	M
	22F
	4!c
	Indicator
	CAOP - Corporate Action Option Code Indicator, Specifies the corporate action options available to the account owner.
If Qualifier is CAOP, Indicator must contain: 
· CASH – Cash,
· SECU – Securities,
· ABST – Abstain,
· CONN - Consent Denied,
· CONY - Consent Granted,
· SPLI - Split Instruction,
· BUYA - Buy Up,
· SLLE - Sell Entitlement,
· CASE - Cash and Securities,
· EXER – Exercise,
· LAPS – Lapse,
· NOAC - No Action,
· EXER – Exercise rights.

OPTF - Specifies the status of the option.
If Qualifier is OPTF, Indicator may contain: 
· NOSE – No Service Offered Indicator,
· ASVO – Account servicer option.
	:22F::CAOP//CASH
	:4!c/[8c]/4!c
	24

	-----|

	O
	11A
	OPTN
	Currency
	OPTN - Currency Option - Currency in which the cash disbursed from a payment is offered.
	:11A::OPTN//USD
	:4!c//3!a
	25

	----->

	M
	17B
	4!c
	Flag
	DFLT - Default Processing Flag - Indicates whether the option, for example, currency option, will be selected by default if no instruction is provided by the account owner. Y is used for only one option.
	:17B::DFLT//Y 
	:4!c//1!a
	26

	-----|

	----->

	O
	98a
	4!c
	Date/Time
	Qualifiers:
· RDDT – Response deadline,
· MKDT – Market deadline,
· EXPI – Expiration date.
	:98A::RDDT//20121229
	Option A :4!c//8!n
Option C :4!c//8!n6!n
	27

	-----|

	----->

	O
	69A
	PWAL
	Period
	Period of action – instruction/election period.
	
	:4!c//8!n/8!n
	28

	-----|

	----->

	O
	92A
	4!c
	Rate
	PROR – Pro-ration rate.
	:92A::PROR//50,
	:4!c//[N]15d
	28

	-----|

	-----> Optional Repetitive Subsequence E1 Securities Movement

	M
	16R
	 
	 
	End of Block 
	
	SECMOVE
	

	----->

	M
	22H
	4!c
	Indicator
	CRDB Credit/Debit Indicator Specifies whether the value is a debit or credit.

If Qualifier is CRDB, Indicator must contain one of the following codes: 
· CRED - Credit  - Value is a credit,
· DEBT – Debit - Value is a debit.

NELP - Non Eligible Proceeds Indicator.
If Qualifier is NELP, Indicator may contain: 
· ONEL – Other Non Eligibility (Informational market claim).
	:22H::CRDB//CRED

or

:22H::CRDB//DEBT
	Option F :4!c/[8c]/4!c
Option H :4!c//4!c

	29

	-----|

	M
	35B
	 
	 
	Instrument to be debited ot credited as a result of CA.
Can be UKWN for rights distribution.
	:35B:/XX/VNBO1M000264
	[ISIN1!e12!c]
[4*35x]
	30

	----->

	O
	36B
	ENTL
	Quantity of Financial Instrument
	ENTL – Entitled quantity.

Quantity Type Code must contain one of the following codes: 
· FAMT - Face Amount,
· AMOR - Amortised Value,
· UNIT - Unit Number.
	:36B::ENTL//UNIT/1000,
	:4!c//4!c/15d
	31

	-----|

	O
	22F
	DISF
	Indicator
	Disposition of fractions. Indicator can be
· CINL – Fractional Part for Cash,
· RDDN - Round Down. 
	:22F::DISF//CINL
	:4!c/[8c]/4!c
	32

	O
	69A
	TRDP
	Period
	Period during which intermediate or outturn securities are tradable in a secondary market.
	:69A::TRDP//20121201/20121231
	:4!c//8!n/8!n
	33

	----->

	O
	90a
	4!c
	Price
	Qualifier:
· OFFR – Generic Cash Price Received per Product,
· PRPP – Generic Cash Price Paid per Product,
· CINL – Cash in Lieu of Shares Price.
	:90B::PRPP//ACTU/VND12000,
:90A::CINL//PRCT/100,3567
	Option A :4!c//4!c/[N]15d
Option B :4!c//4!c/3!a15d
	34

	-----|

	----->

	O
	92a
	4!c
	Rate
	Qualifier:
· ADEX – Additional for Existing Securities,
· NEWO – New to Old.
	:92D::ADEX//1,/20,
	Option D :4!c//15d/15d

	35

	-----|

	----->

	M
	98a
	4!c
	Date/Time
	Qualifiers:
· PAYD – Payment date,
· AVAL – First trading date,
· LTRD – Last trading date.

Payment date can be with Option B. Codewords 
· UKWN – if payment date is unknown,
· ONGO – for options SLLE and BUYA.
	:98A::PAYD//20180220
	Option A :4!c//8!n
Option B :4!c/[8c]/4!c
	36

	-----|

	M
	16S
	 
	 
	Start of Block 
	
	SECMOVE
	

	-----| End of Subsequence E1 Securities Movement

	-----> Optional Repetitive Subsequence E2 Cash Movement

	M
	16R
	 
	 
	End of Block
	
	CASHMOVE
	

	----->

	M
	22a
	4!c
	Indicator
	CRDB Credit/Debit Indicator Specifies whether the value is a debit or credit.

If Qualifier is CRDB, Indicator must contain one of the following codes: 
· CRED - Credit  - Value is a credit. 
· DEBT – Debit - Value is a debit.

NELP - Non Eligible Proceeds Indicator.
If Qualifier is NELP, Indicator may contain: 
ONEL – Other Non Eligibility (Informational market claim).
	:22H::CRDB//CRED

or

:22H::CRDB//DEBT
	Option F :4!c/[8c]/4!c
Option H :4!c//4!c

	37

	-----|

	----->

	O
	19B
	4!c
	Amount
	Qualifiers:
· ENTL – Entitled Amount,
· GRSS – Gross Amount,
· RESU – Resulting Amount,
· CINL – Cash in Lieu of Shares,
· TXFR – Tax Free Amount, 
· INTR – Interest Amount,
· MKTC – Market Claim,
· NETT – Net Cash Amount,
· TAXR – Withholding Tax Amount.
	:19B::INTR//EUR1000,9
:19B::GRSS//EUR1000,9
	:4!c//3!a15d
	38

	-----|

	----->

	M
	98a
	4!c
	Date/Time
	Qualifiers:
· PAYD – Payment date,
· VALU – Value date,
· EARL – Earliest payment date,
· FXDT - FX Rate Fixing Date.

Payment date can be with Option B. Codewords 
· UKWN – if payment date is unknown,
· ONGO – for options SLLE and BUYA.
	:98A::PAYD//20180220
	Option A :4!c//8!n
Option B :4!c/[8c]/4!c
	39

	-----|

	----->

	O
	92a
	4!c
	Rate
	Qualifiers:
· INTP – Interest Rate Used for Payment,
· TAXR – Withholding Tax Rate,
· EXCH – Exchange Rate,
· RATE – Applicable rate (Dividend rate),
· GRSS – Gross Dividend Rate.
	:92A::INTP//1,5
	Option A :4!c//[N]15d
Option B :4!c//3!a/3!a/15d
Option F :4!c//3!a15d
	40

	-----|

	----->

	O
	90a
	4!c
	Price
	Qualifier:
· OFFR – Generic Cash Price Received per Product,
· PRPP – Generic Cash Price Paid per Product.

OFFR price can be unknown. Option E is used in this case.
	:90B::PRPP//ACTU/VND12000,
	Option B :4!c//4!c/3!a15d
Option E :4!c//4!c
	41

	-----|

	M
	16S
	 
	 
	End of Block
	
	CASHMOVE
	

	-----| End of Subsequence E2 Cash Movement

	M
	16S
	 
	 
	End of Block
	
	CAOPTN
	

	-----| End of Sequence E Corporate Action Options

	Optional Sequence F Additional Information

	M
	16R
	 
	 
	Start of Block
	
	ADDINFO
	

	----->

	O
	70E
	4!c
	Narrative
	Qualifier: INCO - Information Conditions. Format - /TAG/VALUE.
Possible tag values:
· CATP – Internal CA type,
· ASMDF – Send final AS to DMs,
· WADM – Send AS to DMs,
· APRDM – DMs approval date,
· WAIS – Send AS to the issuer,
· APRIS – Issuer approval date,
· TRAN – Tranche registration date,
· ISSU - Issue date, 
· RSTR is repetitive restriction definition delimited by '/'.
Format is 
1 - Investor code (optional),
2 - Holder category code (optional),
3 - Option number (mandatory),
4 - Execution rate numberator,
5 - Execution rate denominator,
6 - Execution rate (%),
7 - Entitlements per unit (cash or qty),
8 - Priority (mandatory and unique within all restrictions).
Filling in RSTR tags is done in several lines and a separate field 70 E is used for one specific RSTR
· PS - Payment schedule information definition delimited by '/'.
Format is
1 - Option number (mandatory),
2 - Percentage to be processed (mandatory),
3 - SSA processing date (mandatory),
4 - Investor processing date (optional).
Filling in PS tags is done in several lines and a separate field 70 E is used for one specific PS
· STAT – CA calculation date,
· FIN – CA closing date,
· LST – Listing date,
· DACC – Securities distribution account,
· CACC – Securities removal account,
· OMIC – non-SWIFT day count convention,
· QOUR – Quorum,
· TXBS – Tax base min level,
· OPAR – Old par value,
· NPAR – New par value,
· LTD – Last trading date,
· DLST – De-listing date,
· OPL – Old market,
· FTD – First trading date,
· NPL – New market,
· FSSC – Fractional shares decimal palces,
· FSRM – Fractional shares rounding method,
· FSQT – Fractional shares quantity.
	:70E::INCO///RSTR/
/INV/INVT0001
/INVC/
/OPTN/001
/ERNUM1,
/ERDEN/8,
/ERPRC/
/ERPU/
/ORDR/1
:70E::INCO///RSTR/
/INV/INVT0002
/INVC/
/OPTN/001
/ERNUM1,
/ERDEN/8,
/ERPRC/
/ERPU/
/ORDR/1


:70E::INCO///PS/
/OPTN/001
/PRCT/20
/SSAD/20180304
/INVD/20180304
:70E::INCO///PS/
/OPTN/001
/PRCT/20
/SSAD/20180306
/INVD/20180306
	:4!c//10*35x
	42

	-----|

	M
	16S
	 
	 
	End of Block
	
	ADDINFO
	

	End of Sequence F Additional Information




8.3.2 [bookmark: _heading=h.2r0uhxc]MT565: Corporate Action Instruction
[bookmark: _heading=h.3q5sasy]Format of MT565: Corporate action instruction
	Status
	Tag
	Qualifier
	Field Name
	Field Description
	Example
	Content/Options
	No.

	Mandatory Sequence A General Information

	M
	16R
	 
	 
	Start of Block
	
	GENL
	

	----->

	M
	20C
	4!c
	Reference
	Unique message reference assigned by sender
Codewords:
· CORP - Reference of corporate action
(Unique, for ISIN and CA type, corporate action ID number assigned by VSD),
· SEME - Sender's Message Reference,
· COAF – Official corporate action number (optional).
	:20C::CORP//R180499
:20C::SEME//R180467/564
:20C::COAF//VNR180499
	:4!c//16x
	1

	-----|

	M
	23G
	 
	 
	Function of the message
Keyword 
· NEWM – New message,
· CANC – Cancellation.
	

:23G:NEWM

	4!c[/4!c]
	2

	M
	22F
	CAEV
	Indicator
	CAEV - Corporate Action Event Indicator:
· EXWA – Exercise warrant,
· MEET – Annual General Meeting,
· BMET – Bond Holder Meeting,
· BPUT – Put Redemption,
· CONV – Conversion,
· DVOP – Dividend Option,
· EXOF – Exchange,
· EXRI – Call on Intermediate Securities,
· OMET – Ordinary General Meeting,
· REDM – Final Maturity,
· XMET – Extraordinary or Special General Meeting.
	


:22F::CAEV//EXOF

	:4!c/[8c]/4!c
	3

	O
	98a
	PREP
	Date/Time
	PREP//Date and time at which the message was prepared. 
	:98C::PREP//20120424161044
	Option A :4!c//8!n
Option C :4!c//8!n6!n
	4

	-----> Optional Repetitive Subsequence A1 Linkages

	M
	16R
	 
	 
	Start of Block
	
	LINK
	

	O
	13a
	LINK
	Number Identification
	SWIFT message type of the messages referenced in below. 

Message type number or message identifier of the message referenced in the linkage sequence. It depends on type of message referenced field 6 (LINK).
	:13A::LINK//565
	:4!c//3!c
	5

	M
	20C
	4!c
	Reference
	· PREV//Previous message reference - Message reference of the linked message which was previously sent.
	:20C::PREV//R180007/565
	:4!c//16x
	6

	M
	16S
	 
	 
	End of Block
	
	LINK
	

	-----| End of Subsequence A1 Linkages

	M
	16S
	 
	 
	End of Block
	
	GENL
	

	End of Sequence A General Information

	Mandatory Sequence B Underlying Securities

	M
	16R
	 
	 
	Start of Block
	
	USECU
	

	O
	35B
	 
	 
	Main code of Instrument for which CA is announced or corresponding right instrument.
	:35B:/XX/VNBO1M000264
	[ISIN1!e12!c]
[4*35x]
	7

	Mandatory Subsequence B2 Account Information

	M
	16R
	 
	 
	Start of Block
	
	ACCTINFO
	

	O
	95a
	ACOW
	Party
	Investor code – account owner. 
	:95R::ACOW//INVT001
		Option P :4!c//4!a2!a2!c[3!c]
Option R :4!c/8c/34x

	



	8

	M
	97A
	SAFE
	Account
	SAFE - Safekeeping Account – main DEPO Account where financial instruments are maintained. DEPO account for participants. 
	:97A::SAFE//AAADEPO
		Option A :4!c//35x

	



	9

	----->

	O
	93a
	4!c
	Balance
	Qualifiers: 
· ELIG - Total Eligible for Corporate Action - Balance Total balance of securities eligible for this corporate action event. The entitlement calculation is based on this balance,

Quantity Type Code must contain one of the following codes: 
· FAMT - Face Amount,
· AMOR - Amortised Value,
· UNIT - Unit Number.
	:93B::ELIG//FAMT/1000000,
	:4!c/[8c]/4!c/[N]15d
	10

	-----|

	M
	16S
	 
	 
	End of Block
	
	ACCTINFO
	

	End of Subsequence B2 Account Information

	M
	16S
	 
	 
	End of Block
	
	USECU
	

	End of Sequence B Underlying Securities

	Mandatory Sequence D Corporate Action Instruction

	M
	16R
	 
	 
	Start of Block
	
	CAINST
	

	M
	13A
	CAON
	Number Identification
	CAON - CA Option Number - Number identifying the available corporate action options. 
	:13A::CAON//001
	:4!c//3!c
	11

	----->

	M
	22F
	4!c
	Indicator
	CAOP - Corporate Action Option Code Indicator, Specifies the corporate action options available to the account owner.
If Qualifier is CAOP, Indicator must contain: 
· CASH – Cash,
· SECU – Securities,
· ABST – Abstain,
· CONN - Consent Denied,
· CONY - Consent Granted,
· SPLI - Split Instruction,
· BUYA - Buy Up,
· SLLE - Sell Entitlement,
· CASE - Cash and Securities,
· EXER – Exercise,
· LAPS – Lapse,
· NOAC - No Action.
	:22F::CAOP//CASH
	:4!c/[8c]/4!c
	12

	-----|

	----->

	O
	36B
	4!c
	Quantity of Financial Instrument
	QINS – Quantity of Securities Instructed.

Quantity Type Code must contain one of the following codes: 
· FAMT - Face Amount,
· AMOR - Amortised Value,
· UNIT - Unit Number.
	:36B::QINS//UNIT/1000,
	:4!c//4!c/15d
	13

	-----|

	----->

	O
	70E
	4!c
	Narrative
	Qualifier: INST - Corporate Action Instructions Narrative. Format - /VOTE/CA number/Option.

Used for SPLI option.
	:70E::INST///VOTE/MEET3437593/CONN
	:4!c//10*35x
	14

	-----|

	M
	16S
	 
	 
	End of Block
	
	CAINST
	

	End of Sequence D Corporate Action Instruction


[bookmark: _Toc513151381][bookmark: _Toc522915075]
8.3.3 MT566: Corporate Action Confirmation
 Format of MT566: Corporate action confirmation
	Status
	Tag
	Qualifier
	Field Name
	Field Description
	Example
	Content/Options
	No.

	Mandatory Sequence A General Information

	M
	16R
	 
	 
	Start of Block
	
	GENL
	

	----->

	M
	20C
	4!c
	Reference
	Unique message reference assigned by sender
Codewords:
· CORP - Reference of corporate action
(Unique, for ISIN and CA type, corporate action ID number assigned by VSD),
· SEME - Sender's Message Reference,
· COAF – Official corporate action number (optional).
	:20C::CORP//R180499
:20C::SEME//R180467/566
:20C::COAF//VNR180499
	:4!c//16x
	1

	-----|

	M
	23G
	 
	 
	Function of the message
Keyword 
· NEWM – New message,
· REVR – Reversal.
	:23G:NEWM
	4!c[/4!c]
	2

	M
	22F
	CAEV
	Indicator
	CAEV - Corporate Action Event Indicator:
· EXWA – Exercise warrant,
· INTR – Interest payment,
· RHDI – Rights distribution, 
· BONU – Bonus Issue/Capitalisation Issue,
· BPUT – Put Redemption,
· CONV – Conversion,
· DVCA – Cash Dividend,
· DVOP – Dividend Option,
· DVSE – Stock Dividend,
· EXOF – Exchange,
· EXRI – Call on Intermediate Securities,
· LIQU – Liquidation Dividend/Liquidation Payment,
· MRGR – Merger,
· PRED – Partial Redemption With Pool Factor Reduction,
· REDM – Final Maturity,
· SOFF – Spin-Off,
· SPLF – Stock Split/Change in Nominal Value/Subdivision,
· WRTH – Worthless,
· SPLR – Reverse Stock Split/Change in Nominal Value.
	:22F::CAEV//INTR
	:4!c/[8c]/4!c
	3

	O
	98a
	PREP
	Date/Time
	PREP//Date and time at which the message was prepared. 
	:98C::PREP//20120424161044
	Option A :4!c//8!n
Option C :4!c//8!n6!n
	4

	-----> Optional Repetitive Subsequence A1 Linkages

	M
	16R
	 
	 
	Start of Block
	
	LINK
	

	O
	13A
	LINK
	Number Identification
	SWIFT message type of the messages referenced in below. 

Message type number or message identifier of the message referenced in the linkage sequence. It depends on type of message referenced field 6 (LINK).
	:13A::LINK//564
	:4!c//3!c
	5

	M
	20C
	4!c
	Reference
	· RELA//Reference to related message - Message reference of the linked message which was previously received,
· PREV//Previous message reference - Message reference of the linked message which was previously sent.
	:20C::PREV//R180007/566
	:4!c//16x
	6

	M
	16S
	 
	 
	End of Block
	
	LINK
	

	-----| End of Subsequence A1 Linkages

	M
	16S
	 
	 
	End of Block
	
	GENL
	

	End of Sequence A General Information

	Mandatory Sequence B Underlying Securities

	M
	16R
	 
	 
	Start of Block
	
	USECU
	

	O
	95a
	ACOW
	Party
	Investor code – account owner. 
	:95R::ACOW//INVT001
		Option P :4!c//4!a2!a2!c[3!c]
Option R :4!c/8c/34x

	



	7

	M
	97A
	SAFE
	Account
	SAFE - Safekeeping Account – main DEPO Account where financial instruments are maintained. DEPO account for participants and ISSU account for Issuers. 
	:97A::SAFE//AAADEPO
		Option A :4!c//35x

	



	8

	M
	35B
	 
	 
	Main code of Instrument for which CA is announced or corresponding right instrument.
	:35B:/XX/VNBO1M000264
	[ISIN1!e12!c]
[4*35x]
	9

	Optional Subsequence B1 Financial Instrument Attributes

	M
	16R
	 
	 
	Start of Block
	
	FIA
	

	O
	22F
	MICO
	Indicator
	MICO - Method of Interest Computation - Indicator Specifies the computation method of (accrued) interest of the financial instrument.

If MICO//OTHR see qualifier field OMIC in field 70E (98). Here “Other” means a method other than A001-A014

In case corporate action is related to the bond, we can specify method of interest computation using this field

A001 30/360 (ISDA)
A101 30U/360 
A002 30/365
A004 Actual/360
A401 Actual/366 
A005 Actual/365 
A051 Actual/364 
A006 Actual/Actual (ICMA)
A007 30E/360
A008 Actual/Actual (ISDA)
A009 Actual/365L or Actual/Actual (basic rule)
A010 Actual/Actual (AFB)
A011 30E/360
	:22F::MICO//A005
	:4!c/[8c]/4!c
	10

	----->

	O
	92D
	WAPA
	Rate
		· WAPA – Warrant parity, Provides the ratio between the quantity of warrants and the quantity of underlying securities.
	



	:92D::WAPA//2,/1,
	:4!c//15d/15d
	11

	-----|

	----->

	O
	36B
	4!c
	Quantity of Financial Instrument
	Minimum nominal quantity of financial instrument, i.e. face or par value.
Quantity type code can be different depending on the class of the instrument:
· UNIT - Unit Number,
· FAMT - Face Amount,
· AMOR - Amortised Value.
	:36B::MINO/FAMT/1000000,
	:4!c//4!c/15d
	12

	-----|

	M
	16S
	 
	 
	End of Block
	
	FIA
	

	End of Subsequence B1 Financial Instrument Attributes

	----->

	M
	93B
	4!c
	Balance
	Qualifiers: 
· ELIG - Total Eligible for Corporate Action,
· CONB - Confirmed Balance.

Quantity Type Code must contain one of the following codes: 
· FAMT - Face Amount,
· AMOR - Amortised Value,
· UNIT - Unit Number.
	:93B::ELIG//FAMT/1000000,
:93B::CONB//FAMT/1000000,
	:4!c/[8c]/4!c/[N]15d
	13

	-----|

	M
	16S
	 
	 
	End of Block
	
	USECU
	

	End of Sequence B Underlying Securities

	Optional Sequence C Corporate Action Details

	M
	16R
	 
	 
	Start of Block
	
	CADETL
	

	----->

	O
	98a
	4!c
	Date/Time
	Qualifiers:
· ANOU - Announcement Date,
· RDTE – Record Date,
· IFIX - Index Fixing Date,
· XDTE - Ex-Dividend Date.
	:98A::XDTE//20121229
	Option A :4!c//8!n
Option C :4!c//8!n6!n
	14

	-----|

	----->

	O
	69A
	4!c
	Period
	INPE - Interest Period - Period during which the interest rate has been applied.
	:69A::INPE//20121201/20121231
	:4!c//8!n/8!n
	15

	-----|

	O
	99A
	DAAC
	Number Count
	DAAC - Number of Days Accrued - Number of days used for calculating the accrued interest amount. Sign must be present when Number is negative
	:99A::DAAC//31
	:4!c//[N]3!n
	16

	----->

	O
	92A
	4!c
	Rate
	Qualifiers:
· INTR – Interest rate (annual), 
· NWFC – New factor,
· PRFC – Previous factor,
· PTSC – Percentage sought.
	:92A::INTR//3,
	:4!c//[N]15d
	17

	-----|

	----->

	O
	22F
	4!c
	Indicator
	Qualifiers:
· ADDB – Additional Business Process Indicator, 
· RHDI – Intermediate Securities Distribution Type Indicator,
· DITY - Occurrence Type Indicator,
· DIVI - Dividend Type Indicator.

If Qualifier = ADDB then Indicator can be
· CLAI - Market Claim.

If Qualifier = RHDI then Indicator can be
· DVOP - Dividend Option,
· EXOF – Exchange,
· EXRI - Subscription Rights.

If Qualifier = DITY then Indicator can be
· ROLL - Rolling.

If Qualifier = DIVI then Indicator can be
· REGR – Rolling,
· INTE – Interim,
· FINL – Final.
	:22F::ADDB//CLAI
	:4!c/[8c]/4!c
	18

	-----|

	M
	16S
	 
	 
	End of Block
	
	CADETL
	

	End of Sequence C Corporate Action Details

	Mandatory Sequence D Corporate Action Confirmation

	M
	16R
	 
	 
	Start of Block
	
	CACONF
	

	M
	13A
	CAON
	Number Identification
	CAON - CA Option Number - Number identifying the available corporate action options. 
	:13A::CAON//001
	:4!c//3!c
	19

	----->

	M
	22F
	4!c
	Indicator
	CAOP - Corporate Action Option Code Indicator.
If Qualifier is CAOP, Indicator must contain: 
· CASH – Cash,
· SECU – Securities,
· CASE - Cash and Securities,
· EXER – Exercise rights.
	:22F::CAOP//CASH
	:4!c/[8c]/4!c
	20

	-----|

	O
	11A
	OPTN
	Currency
	OPTN - Currency Option - Currency in which the cash disbursed from a payment is offered.
	:11A::OPTN//USD
	:4!c//3!a
	21

	----->

	O
	98a
	4!c
	Date/Time
	Qualifiers:
· EXPI – Expiration date.
	:98A::EXPI//20121229
	Option A :4!c//8!n
Option C :4!c//8!n6!n
	22

	-----|

	-----> Optional Repetitive Subsequence D1 Securities Movement

	M
	16R
	 
	 
	Start of Block
	
	SECMOVE
	

	----->

	M
	22H
	4!c
	Indicator
	CRDB Credit/Debit Indicator Specifies whether the value is a debit or credit.

If Qualifier is CRDB, Indicator must contain one of the following codes: 
· CRED - Credit  - Value is a credit,
· DEBT – Debit - Value is a debit.
	:22H::CRDB//CRED

or

:22H::CRDB//DEBT
	:4!c//4!c

	23

	-----|

	M
	35B
	 
	 
	Instrument to be debited ot credited as a result of CA.
	:35B:/XX/VNBO1M000264
	[ISIN1!e12!c]
[4*35x]
	24

	----->

	M
	36B
	PSTA
	Quantity of Financial Instrument
	PSTA – Posting quantity.

Quantity Type Code must contain one of the following codes: 
· FAMT - Face Amount,
· AMOR - Amortised Value,
· UNIT - Unit Number.
	:36B::PSTA//UNIT/1000,
	:4!c//4!c/15d
	25

	-----|

	O
	22F
	DISF
	Indicator
	Disposition of fractions. Indicator can be
· CINL – Fractional Part for Cash,
· RDDN - Round Down.
	:22F::DISF//CINL
	:4!c/[8c]/4!c
	26

	----->

	O
	90a
	4!c
	Price
	Qualifier:
· OFFR – Generic Cash Price Received per Product,
· PRPP – Generic Cash Price Paid per Product,
· CINL – Cash in Lieu of Shares Price.
	:90B::PRPP//ACTU/VND12000,
:90A::CINL//PRCT/100,3567
	Option A :4!c//4!c/[N]15d
Option B :4!c//4!c/3!a15d
	27

	-----|

	----->

	O
	92a
	4!c
	Rate
	Qualifier:
· ADEX – Additional for Existing Securities,
· NEWO – New to Old.
	:92D::ADEX//1,/20,
	Option D :4!c//15d/15d

	28

	-----|

	----->

	M
	98a
	4!c
	Date/Time
	Qualifiers:
· PAYD – Payment date,
· POST – Posting date,
· LTRD – Last trading date,
· AVAL – First trading date.
	:98A::PAYD//20180220
	Option A :4!c//8!n
Option B :4!c/[8c]/4!c
	29

	-----|

	-----> Optional Repetitive Subsequence D1b Receiver/Deliverer

	M
	16R
	 
	 
	Start of Block
	
	RECDEL
	

	----->

	M
	95a
	4!c
	Party
	Settlement Party.
Qualifier:
· DEAG – Delivering Agent,
· REAG – Receiving Agent,
· BUYR – Buyer,
· SELL – Seller,
· PSET – Place of Settlement (BIC of DEPO/X which is VSDSVNHD)
	:95R::DEAG//DM001
	Option P :4!c//4!a2!a2!c[3!c]
Option R :4!c/8c/34x
	30

	-----|

	O
	97A
	SAFE
	Account
	SAFE - Safekeeping Account (account/subaccount). 
	:97A::SAFE//AAADEPO/AVAI
		Option A :4!c//35x

	



	31

	O
	20C
	PROC
	Reference
	Processing reference.
	:20C::PROC//CR0023
	:4!c//16x
	32

	M
	16S
	 
	 
	End of Block
	
	RECDEL
	

	-----| End of Subsequence D1b Receiver/Deliverer

	M
	16S
	 
	 
	End of Block
	
	SECMOVE
	

	-----| End of Subsequence D1 Securities Movement

	-----> Optional Repetitive Subsequence D2 Cash Movement

	M
	16R
	 
	 
	Start of Block
	
	CASHMOVE
	

	----->

	M
	22H
	4!c
	Indicator
	CRDB Credit/Debit Indicator Specifies whether the value is a debit or credit.

If Qualifier is CRDB, Indicator must contain one of the following codes: 
· CRED - Credit  - Value is a credit,
· DEBT – Debit - Value is a debit.
	:22H::CRDB//CRED

or

:22H::CRDB//DEBT
	:4!c//4!c

	33

	-----|

	-----> Optional Repetitive Subsequence D2a Cash Parties

	M
	16R
	 
	 
	Start of Block
	
	CSHPRTY
	

	----->

	M
	95a
	4!c
	Party
	Cash Party.
Qualifier:
· BENM – Beneficiary of money,
· ACCW– Account with institution.
	:95R::ACCW//DM001
	Option P :4!c//4!a2!a2!c[3!c]
Option R :4!c/8c/34x
	34

	-----|

	O
	97A
	CASH
	Account
	Cash account.
	:97A::SAFE//90238820004822
	:4!c//35x
	35

	O
	20C
	PROC
	Reference
	Processing reference.
	:20C::PROC//CR0023FS
	:4!c//16x
	36

	M
	16S
	 
	 
	End of Block
	
	CSHPRTY
	

	-----| End of Subsequence D2a Cash Parties

	----->

	M
	19B
	4!c
	Amount
	Qualifiers:
· PSTA – Posting Amount,
· GRSS – Gross Amount,
· RESU – Resulting Amount,
· CINL – Cash in Lieu of Shares,
· TXFR – Tax Free Amount, 
· INTR – Interest Amount,
· MKTC – Market Claim,
· NETT – Net Cash Amount,
· TAXR – Withholding Tax Amount.
	:19B::PSTA//EUR1000,9
:19B::GRSS//EUR1000,9
	:4!c//3!a15d
	37

	-----|

	----->

	M
	98a
	4!c
	Date/Time
	Qualifiers:
· POST – Posting date,
· PAYD – Payment date,
· VALU – Value date,
· EARL – Earliest payment date,
· FXDT - FX Rate Fixing Date.
	:98A::POST//20180220
	Option A :4!c//8!n
	38

	-----|

	----->

	O
	92a
	4!c
	Rate
	Qualifiers:
· INTP – Interest Rate Used for Payment,
· TAXR – Withholding Tax Rate,
· EXCH – Exchange Rate,
· RATE – Applicable rate (Dividend rate),
· GRSS – Gross Dividend Rate.
	:92A::INTP//1,5
	Option A :4!c//[N]15d
Option B :4!c//3!a/3!a/15d
Option F :4!c//3!a15d
	39

	-----|

	----->

	O
	90a
	4!c
	Price
	Qualifier:
· OFFR – Generic Cash Price Received per Product,
· PRPP – Generic Cash Price Paid per Product.
	:90B::PRPP//ACTU/VND12000,
	Option B :4!c//4!c/3!a15d
	40

	-----|

	M
	16S
	 
	 
	End of Block
	
	CASHMOVE
	

	-----| End of Subsequence D2 Cash Movement

	M
	16S
	 
	 
	End of Block
	
	CACONF
	

	End of Sequence D Corporate Action Confirmation

	Optional Sequence E Additional Information

	M
	16R
	 
	 
	Start of Block
	
	ADDINFO
	

	----->

	O
	70E
	4!c
	Narrative
	Qualifier: ADTX – Additional text. Format - /TAG/VALUE.
Possible tag values:
· OMIC – non-SWIFT day count convention,
· FSQT – Fractional shares quantity.
	
	:4!c//10*35x
	41

	-----|

	M
	16S
	 
	 
	End of Block
	
	ADDINFO
	

	End of Sequence E Additional Information




8.3.4 [bookmark: _heading=h.25b2l0r]MT567: Corporate Action Status and Processing Advice
Format of MT567: Corporate action status and processing advice
	Status
	Tag
	Qualifier
	Field Name
	Field Description
	Example
	Content/Options
	No.

	Mandatory Sequence A General Information

	M
	16R
	 
	 
	Start of Block
	
	GENL
	

	----->

	M
	20C
	4!c
	Reference
	Unique message reference assigned by sender
Codewords:
· CORP - Reference of corporate action
(Unique, for ISIN and CA type, corporate action ID number assigned by VSD),
· SEME - Sender's Message Reference,
· COAF – Official corporate action number (optional).
	:20C::CORP//R180499
:20C::SEME//R180467/567
:20C::COAF//VNR180499
	:4!c//16x
	1

	-----|

	M
	23G
	 
	 
	Function of the message
Keyword 
· EVST – Event status,
· INST – Instructions status,
· CAST – Cancellation request status.
	:23G:INST
	4!c[/4!c]
	2

	M
	22F
	CAEV
	Indicator
	CAEV - Corporate Action Event Indicator:
· OTHR – Other corporate action,
· EXWA – Exercise warrant,
· INTR – Interest payment,
· RHDI – Rights distribution,
· MEET – Annual General Meeting,
· ACTV – Trading Status: Active,
· BMET – Bond Holder Meeting,
· BONU – Bonus Issue/Capitalisation Issue,
· BPUT – Put Redemption,
· CHAN – Change,
· CONV – Conversion,
· DLST – Trading Status: Delisted,
· DVCA – Cash Dividend,
· DVOP – Dividend Option,
· DVSE – Stock Dividend,
· EXOF – Exchange,
· EXRI – Call on Intermediate Securities,
· LIQU – Liquidation Dividend/Liquidation Payment,
· MRGR – Merger,
· OMET – Ordinary General Meeting,
· PRED – Partial Redemption With Pool Factor Reduction,
· REDM – Final Maturity,
· SOFF – Spin-Off,
· SPLF – Stock Split/Change in Nominal Value/Subdivision,
· WRTH – Worthless,
· XMET – Extraordinary or Special General Meeting,
· DECR – Decrease in Value,
· SPLR – Reverse Stock Split/Change in Nominal Value.
	:22F::CAEV//INTR
	:4!c/[8c]/4!c
	3

	O
	98a
	PREP
	Date/Time
	PREP//Date and time at which the message was prepared. 
	:98C::PREP//20120424161044
	Option A :4!c//8!n
Option C :4!c//8!n6!n
	4

	-----> Mandatory Repetitive Subsequence A1 Linkages

	M
	16R
	 
	 
	Start of Block
	
	LINK
	

	O
	13a
	LINK
	Number Identification
	SWIFT message type of the messages referenced in below. 

Message type number or message identifier of the message referenced in the linkage sequence. It depends on type of message referenced field 6 (LINK).
	:13A::LINK//565
	:4!c//3!c
	5

	M
	20C
	4!c
	Reference
	· RELA//Reference to related message - Message reference of the linked message which was previously received,
· CORP//Corporate action reference - Reference assigned by the account servicer to unambiguously identify a related corporate action event.
	:20C::RELA//R180007/564
	:4!c//16x
	6

	M
	16S
	 
	 
	End of Block
	
	LINK
	

	-----| End of Subsequence A1 Linkages

	-----> Mandatory Repetitive Subsequence A2 Status

	M
	16R
	 
	 
	Start of Block
	
	STAT
	

	M
	25D
	4!c
	Status Code
	Qualifier:
· CPRC – Cancellation Processing Status,
· EPRC – Corporate Action Event Processing Status,
· IPRC – Instruction Processing Status.

If Qualifier = CPRC then Status Code can be
· CAND – Cancellation request has been completed,
· CANP – Cancellation request is pending. It is not known at this time whether cancellation can be affected,
· REJT – Cancellation request has been rejected for further processing due to system (data) reasons.

If Qualifier = EPRC then Status Code can be
· COMP – Processing has been completed,
· PEND – Processing has not been completed.

If Qualifier = IPRC then Status Code can be
· CAND – Instruction has been cancelled,
· PEND – Instruction's processing is pending,
· REJT – Instruction has been rejected for further processing due to system reasons,
· PACK – Instruction has been accepted.
	:25D::IPRC//PEND
	:4!c/[8c]/4!c
	7

	-----> Optional Repetitive Subsequence A2a Reason

	M
	16R
	 
	 
	Start of Block
	
	REAS
	

	M
	24B
	4!c
	Reason Code
	Qualifier:
· CAND – Cancellation Reason,
· CANP – Cancellation Pending Reason,
· REJT – Rejection Reason,
· PACK – Accepted Reason,
· PEND –  Pending Reason.

If Qualifier = CAND then Reason Code can be
· CANI – Instruction has been cancelled as per your request,
· CANO – Instruction has been cancelled by another party than the instructing party, for example market infrastructure such as a Stock Exchange,
· CANS – Instruction has been cancelled by the system,
· NARR – Narrative Reason.

If Qualifier = CANP then Reason Code can be
· NARR – Narrative Reason.

If Qualifier = REJT then Reason Code can be
· ADEA – Received after the account servicer's deadline,
· DCAN – Cancellation request was rejected since the instruction has already been cancelled,
· DPRG – Cancellation request has been rejected because the instruction process is in progress or has been processed,
· DQUA – Unrecognised or invalid instructed quantity,
· DSEC – Unrecognised or invalid financial instrument identification,
· EVNM – Unrecognised corporate action event number,
· LACK – Instructed position exceeds the eligible balance,
· LATE – Received after market deadline,
· NARR – Narrative Reason,
· NMTY – Mismatch between option number and option type,
· OPNM – Unrecognised option number,
· OPTY – Invalid option type,
· SAFE – Unrecognised or invalid message sender's safekeeping account.

If Qualifier = PACK then Reason Code can be
· NARR – Narrative Reason.

If Qualifier = PEND then Reason Code can be
· NARR – Narrative Reason.
	:24B::PEND//NARR
	:4!c/[8c]/4!c
	8

	O
	70D
	REAS
	Narrative
	Narrative reason.
Qualifier:
· AUTH – Waiting for approval, 
· INPS – In process.

If Qualifier is AUTH then possible tags ca be
· AUCD – Approval step code.

If Qualifier is INPS then possible tags ca be
· STCD – Event step code,
· PSTCD – Event future step code.
	:70D::REAS//AUTH/AUCD/AprvIssuStep1
:70D::REAS//INPS/PSTCD/RD
	:4!c//6*35x
	9

	M
	16S
	 
	 
	End of Block
	
	REAS
	

	-----| End of Subsequence A2a Reason

	M
	16S
	 
	 
	End of Block
	
	STAT
	

	-----| End of Subsequence A2 Status

	M
	16S
	 
	 
	End of Block
	
	GENL
	

	End of Sequence A General Information

	Optional Sequence B Corporate Action Details

	M
	16R
	 
	 
	Start of Block
	
	CADETL
	

	O
	13A
	CAON
	Number Identification
	CAON - CA Option Number - Number identifying the available corporate action options. 
	:13A::CAON//001
	:4!c//3!c
	10

	O
	22F
	CAOP
	Indicator
	CAOP - Corporate Action Option Code Indicator, Specifies the corporate action options available to the account owner.
If Qualifier is CAOP, Indicator must contain: 
· CASH – Cash,
· SECU – Securities,
· ABST – Abstain,
· CONN - Consent Denied,
· CONY - Consent Granted,
· SPLI - Split Instruction,
· BUYA - Buy Up,
· SLLE - Sell Entitlement,
· CASE - Cash and Securities,
· EXER – Exercise,
· LAPS – Lapse,
· NOAC - No Action.
	:22F::CAOP//CASH
	:4!c/[8c]/4!c
	11

	----->

	O
	36B
	STAQ
	Quantity of Financial Instrument
	STAQ – Status Quantity.

Quantity Type Code must contain one of the following codes: 
· FAMT - Face Amount,
· AMOR - Amortised Value,
· UNIT - Unit Number.
	:36B::STAQ//UNIT/1000,
	:4!c//4!c/15d
	12

	-----|

	M
	16S
	 
	 
	End of Block
	
	CADETL
	

	End of Sequence B Corporate Action Details




8.3.5 MT568: Corporate Action Narrative
Format of MT568: Corporate action narrative
	Status
	Tag
	Qualifier
	Field Name
	Field Description
	Example
	Content/Options
	No.

	Mandatory Sequence A General Information

	M
	16R
	 
	 
	Start of Block
	
	GENL
	

	O
	28E
	 
	 
	This field provides the page number and a continuation indicator to indicate that the multi-parts narrative is to continue or that the message is the last page of the multi-parts narrative.
Continuation Indicator must contain one of the following codes
· LAST - Last Page,
· MORE - Intermediate Page,
· ONLY - Only Page.
	:28E:1/MORE
	5n/4!c
	1

	----->

	M
	20C
	4!c
	Reference
	Unique message reference assigned by sender
Codewords:
· CORP - Reference of corporate action
(Unique, for ISIN and CA type, corporate action ID number assigned by VSD),
· SEME - Sender's Message Reference,
· COAF – Official corporate action number (optional).
	:20C::CORP//R180499
:20C::SEME//R180467/567
:20C::COAF//VNR180499
	:4!c//16x
	2

	-----|

	M
	23G
	 
	 
	Function of the message
Keyword 
· NEWM – New message,
· REPL – Modification,
· CANC – Cancellation,
· REPE – Eligible Balance Notification,
· RMDR – Reminder,
· ADDB – Additional business process.
	:23G:NEWM
	4!c[/4!c]
	3

	M
	22F
	CAEV
	Indicator
	CAEV - Corporate Action Event Indicator:
· OTHR – Other corporate action,
· EXWA – Exercise warrant,
· INTR – Interest payment,
· RHDI – Rights distribution,
· MEET – Annual General Meeting,
· ACTV – Trading Status: Active,
· BMET – Bond Holder Meeting,
· BONU – Bonus Issue/Capitalisation Issue,
· BPUT – Put Redemption,
· CHAN – Change,
· CONV – Conversion,
· DLST – Trading Status: Delisted,
· DVCA – Cash Dividend,
· DVOP – Dividend Option,
· DVSE – Stock Dividend,
· EXOF – Exchange,
· EXRI – Call on Intermediate Securities,
· LIQU – Liquidation Dividend/Liquidation Payment,
· MRGR – Merger,
· OMET – Ordinary General Meeting,
· PRED – Partial Redemption With Pool Factor Reduction,
· REDM – Final Maturity,
· SOFF – Spin-Off,
· SPLF – Stock Split/Change in Nominal Value/Subdivision,
· WRTH – Worthless,
· XMET – Extraordinary or Special General Meeting,
· DECR – Decrease in Value,
· SPLR – Reverse Stock Split/Change in Nominal Value.
	:22F::CAEV//INTR
	:4!c/[8c]/4!c
	4

	O
	98a
	PREP
	Date/Time
	PREP//Date and time at which the message was prepared. 
	:98C::PREP//20120424161044
	Option A :4!c//8!n
Option C :4!c//8!n6!n
	5

	-----> Optional Repetitive Subsequence A1 Linkages

	M
	16R
	 
	 
	Start of Block
	
	LINK
	

	O
	13a
	LINK
	Number Identification
	SWIFT message type of the messages referenced in below. 

Message type number or message identifier of the message referenced in the linkage sequence. It depends on type of message referenced field 7 (LINK).
	:13A::LINK//564
	A or B
	6

	M
	20C
	4!c
	Reference
	· PREV//Previous message reference - Message reference of the linked message which was previously sent.
	:20C::PREV//R180007/564
	:4!c//16x
	7

	M
	16S
	 
	 
	End of Block
	
	LINK
	

	-----| End of Subsequence A1 Linkages

	M
	16S
	 
	 
	End of Block
	
	GENL
	

	End of Sequence A General Information

	Optional Sequence B Underlying Securities

	M
	16R
	 
	 
	Start of Block
	
	USECU
	

	M
	97a
	SAFE
	Account
	SAFE - Safekeeping Account – main DEPO Account where financial instruments are maintained. DEPO account for participants and ISSU account for Issuers. 
SAFE//GENR  - Announcement applies to all safekeeping accounts that own underlying financial instrument. (Used for general or preliminary announcements).
	:97A::SAFE//AAADEPO
:97C::SAFE//GENR
	A or C
	8

	O
	35B
	 
	 
	Main code of Instrument for which CA is announced or corresponding right instrument.
	:35B:/XX/VNBO1M000264
	[ISIN1!e12!c]
[4*35x]
	9

	M
	16S
	 
	 
	End of Block
	
	USECU
	

	End of Sequence B Underlying Securities

	Mandatory Sequence C Additional Information

	M
	16R
	 
	 
	Start of Block
	
	ADDINFO
	

	----->

	M
	70E
	4!c
	Narrative
	Qualifier: INCO - Information Conditions. 
· RSTR is repetitive restriction definition delimited by '/'.
Format is 
1 - Investor code (optional),
2 - Holder category code (optional),
3 - Option number (mandatory),
4 - Execution rate numberator,
5 - Execution rate denominator,
6 - Execution rate (%),
7 - Entitlements per unit (cash or qty),
8 - Priority (mandatory and unique within all restrictions).
Filling in RSTR tags is done in several lines and a separate field 70 E is used for one specific RSTR
· PS - Payment schedule information definition delimited by '/'.
Format is
1 - Option number (mandatory),
2 - Percentage to be processed (mandatory),
3 - SSA processing date (mandatory),
4 - Investor processing date (optional)
Filling in PS tags is done in several lines and a separate field 70 E is used for one specific PS
· AGENDA – Free text to specify meeting agenda.
· VOTE – Repetitive section describing resolutions for voting.

ADTX – Additional Text.

· VOTE – voting results, format
1 – resolution
2 – status
3 – votes for
4 – votes against
5 – abstain
6 – quorum reached
	
:70E::INCO///RSTR/
/INV/INVT0001
/INVC/
/OPTN/001
/ERNUM1,
/ERDEN/8,
/ERPRC/
/ERPU/
/ORDR/1
:70E::INCO///RSTR/
/INV/INVT0002
/INVC/
/OPTN/001
/ERNUM1,
/ERDEN/8,
/ERPRC/
/ERPU/
/ORDR/1

:70E::INCO///PS/
/OPTN/001
/PRCT/20
/SSAD/20180304
/INVD/20180304
:70E::INCO///PS/
/OPTN/001
/PRCT/20
/SSAD/20180306
/INVD/20180306





:70F::ADTX///VOTE/MEET3437593/
PASS/600,/200,/200,/Y
	:4!c//10*35x
	10

	-----|

	M
	16S
	 
	 
	End of Block
	
	ADDINFO
	

	End of Sequence C Additional Information




8.3.6 MT595/AUTH/DM:Approval AS by DMs and / or Issuer
Purpose of the message: Approval Allocation Statement by DMs (Messages 4 and 6).
MT595 is a query to a previously issued transfer / registered system object. Message MT596 is generated by DEPO/X in reply to MT595 message. DEPO/X supports the following types of requests:
	#
	Request
	Code
	Description

	1. 
	Authorization acknowledgement
	AUTH
	Operation / document approval by authorization party



[bookmark: bookmark=id.34g0dwd]Code is stored in field 75: of MT595.
Format of MT595: Query to transfer
	Status
	Tag
	Field Name
	Format
	Example

	M
	20
	Transaction Reference Number
	16x
	567934QW

	M
	21
	Related Reference
	16x
	ATAS10301

	M
	75
	Queries
	4!a
	AUTH

	M
	77A
	Narrative
	4!c
	0020

	M
	11S
	MT and Date of Original Message (Sent)
	3!n
6!n
4!n6!n
	543
100408
4444666666

	M
	79
	BIC of Participant
Value Date of related transfer
	4!a2!a2!c[3!c]
6!n
	AGATVNHN
100408



Field :20: is a Transaction Reference Number.
Field :21: contains Transaction Reference Number of related transfer (that is transfer which priority must be changed).
Field :75: contains Type of Request. In case of this type message, this field has the code of request (see above).
Field :77A: contains Banking priority that should be assigned to the related transfer.
Field :11S: contains message type of related transfer, date when the message was sent to DEPO/X, Session number and Sequence number.
The last line in the field should be used if related transfer was sent to DEPO/X by a Participant who sends MT595.
The last line in the field may not be used if MT595 is sent to DEPO/X by authorized personnel of VSD or by authorized Participants of DEPO/X.
Field :79: contains the BIC of Participant who issued related transfer and the transfer’s settlement date. 
Example 27     
Authorization acknowledgement
Sender:		ABNAVNHNAXXX
Receiver:	VSDSVN01XXXX
:20:BID019/AUTH
:21:AUCT1CB/046
:75:AUTH
:11S:502
100419
:79:CBCPVNHS
100419

Example 29     
MT595 sent at proceed date from Issuer to DEPO/X 
Message contains decision of the issuer – approve or decline request for dividend payment MT598/564/.
Sender:		ISSUVNHNAXXX
Receiver:	VSDSVN01XXXX
:20: R180499/AUTH
:21: R180999/564
:75:AUTH
:11S:564
100419
:79:VSDSVN01XXXX
100419
8.3.7 [bookmark: _heading=h.1jlao46]MT544, 546: Settlement Confirmation for MT540, 542
Purpose of the message: Sending confirmation to participants about final DvF, RvF settlement.
For message format, please check [MT544-547 Settlement Confirmations] in Common settlement message section.
[bookmark: _heading=h.43ky6rz]

8.3.8 [bookmark: _heading=h.2iq8gzs]MT501: Registration confirmation
Purpose of the message: Sending to DMs details of instrument change (Message 14). MT501 is used to inform participants of DEPO/X about instrument registration as response to MT500 internal message for instrument registration. MT501 is also sent to external system. 
MT501 from initial instrument information registration and securities registration operation (tranche) from Corporate actions are only can be differentiated by 36B RREG field.
· Case initial instrument information registration: there’s no instrument issued yet, therefore RREG field = 0
· Case securities registration operation (tranche) by CA: RREG field will specify the total amount of registered instrument after Corporate action tranche, RREG > 0
Format of MT501: Confirmation of Registration or Modification
	[bookmark: _heading=h.xvir7l]
	
	Status
	Tag
	Qualifier
	Field Name
	Content/
Options
	Comment
	No.

	 
	 
	M
	16R
	 
	Start of Block
	GENL
	Mandatory Sequence A General Information
	1

	 
	 
	M
	20C
	SEME
	Sender's Message Reference
	:4!c//16x
	Unique message reference assigned by sender
	2

	 
	 
	M
	23G
	 
	Function of the Message
	4!c[/4!c]
	· NEWM if message sent (to MT500 message sender) as confirmation of the instrument registration
· NEWM/COPY if message is a copy to a party other than the account owner/account servicer, for information purposes: participants receive such confirmation on the tranche issuance
	3

	 
	 
	O
	98C
	PREP
	Preparation Date/Time
	:4!c//8!n6!n
	PREP//Date and time at which the message was prepared. 
	4

	 
	 
	M
	22F
	CONF
	Type of Confirmation Indicator
	:4!c/[8c]/4!c
	CONF//Copy of content of field in line 5 of MT500 after INST keyword
Keywords INST//REGI
Registration Instruction

Keywords INST//RERE Reregistration Instruction (modification of instrument)
	5

	 
	 
	M
	16R
	 
	Start of Block
	LINK
	-----> Mandatory Repetitive Subsequence A1 Linkages
	6

	 
	 
	O
	22F
	LINK
	Linkage Type Indicator
	:4!c/[8c]/4!c
	 
	7

	 
	 
	O
	13A
	LINK
	Linked Message
	A
	SWIFT message type (500) of the messages referenced in line 9 below. 
	8

	 
	 
	M
	20C
	4!c
	Reference
	:4!c//16x
	RELA//reference to the previous message or related message
	9

	 
	 
	M
	16S
	 
	End of Block
	LINK
	-----| End of Subsequence A1 Linkages
	10

	 
	 
	M
	16S
	 
	End of Block
	GENL
	End of Sequence A General Information
	11

	 
	 
	M
	16R
	 
	Start of Block
	REGDET
	Mandatory Sequence B Registration Details
	12

	 
	
	----->
	
	 
	 
	 
	 
	

	 
	
	M
	20D
	4!c
	Reference
	:4!c//25x
	Copy of content of field in line 13 of MT500. MT500 composed of following:
BREF//Code of Issuer
BPAR//Code of Payment Agent
SHAR//Code of Registrar
	13

	 
	
	-----|
	
	 
	 
	 
	 
	

	 
	
	----->
	
	 
	 
	 
	 
	

	 
	
	O
	22F
	4!c
	
	:4!c/[8c]/4!c
	Copy of content of field in line 14 of MT500. MT500 composed of following:
OWNT//OWNE (Financial instruments are held in the beneficial owner's own name, self-ownership)
	14

	 
	
	-----|
	
	 
	 
	 
	 
	

	 
	
	M
	98A
	4!c
	Date/Time
	:4!c//8!n
	EREG//Effective Registration Date
	15

	 
	
	M
	35B
	 
	Identification of the Financial Instrument
	[ISIN1!e12!c]
[4*35x]
	Copy of content of field in line 16 of MT500 if the field is present in MT 500. MT500 composed of following:
Code of Instrument
1) ISIN code of instrument (main code)
or /XX/non-ISIN code
2) /AC/Alternative code
3) Name of instrument
4) /TS/Ticker of instrument
	16

	 
	 
	M
	16R
	 
	Start of Block
	FIA
	Optional Subsequence B1 Financial Instrument Attributes
	17

	 
	 
	O
	94B
	PLIS
	Place of Listing
	:4!c/[8c]/4!c[/30x]
	Copy of content of field in line 19 of MT500 if the field is present in MT 500. MT500 composed of following:
Value for instruments issued in DEPO/X: PLIS//OTCO/Code of DEPO/X

PLIS//EXCH/Code of Stock exchange registered in DEPO/X
1) EXCH Stock Exchange Place of listing is a stock exchange. 
2) OTCO Over The Counter Place of listing is over the counter.

Place of Listing is to be identified by its Market Identifier Code (MIC).
	18

	 
	 
	----->
	
	 
	 
	 
	 
	

	 
	 
	O
	22F
	4!c
	Indicator
	:4!c/[8c]/4!c
	Copy of content of field in line 20 of MT500 if the field is present in MT 500. MT500 composed of following:
1) MICO// Computation method of (accrued) interest of the financial instrument. If MICO//OTHR see qualifier field OMIC in field 70E (29).
2) PFRE// Payment interval (payment frequency): 
ANNU Annual, MNTH Monthly, QUTR Quarterly, SEMI Semi-Annual, WEEK Weekly. PFRE must not be present for zero coupon securities and equities.
	19

	 
	 
	-----|
	
	 
	 
	 
	 
	

	 
	 
	----->
	
	 
	 
	 
	 
	

	 
	 
	O
	12a
	4!c
	Type of Financial Instrument
	A, B, or C
	Copy of content of field in line 21 of MT500 if the field is present in MT 500. MT500 composed of following:
Option A: 4!c/[8c]/30x (Qualifier)(Data Source Scheme)(Instrument Code or Description)
· CLAS//Type code of Instrument[/CFI code]
Option C: 4!c//6!c (Qualifier)(CFI code)
· CLAS//CFI code
	20

	 
	 
	-----|
	
	 
	 
	 
	 
	

	 
	 
	O
	11A
	DENO
	Currency of Denomination
	:4!c//3!a
	Copy of content of field in line 22 of MT500 if the field is present in MT 500. MT500 composed of following:
DENO// ISO code of currency
	21

	 
	 
	----->
	
	 
	 
	 
	 
	

	 
	 
	O
	98A
	4!c
	Date
	:4!c//8!n
	Copy of content of field in line 23 of MT500 if the field is present in MT 500. MT500 composed of following:
Important note: every codeword below can be used only once in the field 98A in case if message to be sent via SWIFT network. Multiple repetitions of the same codeword (CALD, PUTT, FRNR) are allowed only in case if non-SWIFT network used to deliver message to the system (for example, Administrative workplace TMon via LAN).

ISSU// date of Instrument issue
Mandatory for debt instruments and not allowed for equities:
MATU//Maturity date
Mandatory for interest bearing instruments:
DDTE//Dated Date

FCOU//First Coupon Date
Optional fields:
EXPI//Provisional auction date

CALD//Call dates specify period(s) when redemption by issuer is allowed. Single or last period can be opened when only one start date is registered. It means that redemption by issuer is allowed from start date and up to maturity date. Period can be fixed and so contain start and end date. There can be defined several periods. 1st CALD date means start of 1st period, 2nd CALD date means end of 1st period, 3rd CALD date means start of 2nd period, 4th CALD date means end of 2nd period, etc. If start and end dates of one particular period are the same it means that only one particular date is specified for CALL option.

PUTT//Put Dates specify period(s) when redemption by investor is allowed. Single or last period can be opened when only one start date is registered. It means that redemption by investor is allowed from start date and up to maturity date. Period can be fixed and so contain start and end date. There can be defined several periods. 1st PUTT date means start of 1st period, 2nd PUTT date means end of 1st period, 3rd PUTT date means start of 2nd period, 4th PUTT date means end of 2nd period, etc. If start and end dates of one particular period are the same it means that only one particular date is specified for PUT option.

FRNR//Date(s) of amortization

Can be used for instruments registered from outside DEPO/X or instruments with payment schedule defined manually by operator:
COUP//Next payment date of an interest bearing financial instrument.
	22

	 
	 
	-----|
	
	 
	 
	 
	 
	

	 
	 
	----->
	
	 
	 
	 
	 
	

	 
	 
	O
	92A
	4!c
	Rate
	:4!c//[N]15d
	Copy of content of field in line 24 of MT500 if the field is present in MT 500. MT500 composed of following:
Important note: every codeword below can be used only once in the field 92A in case if message to be sent via SWIFT network. Multiple repetitions of the same codeword (NWFC) are allowed only in case if non-SWIFT network used to deliver message to the system (for example, Administrative workplace DMon via LAN).

At least one of the following is mandatory for interest bearing instruments:
INTR Fixed part of annual Interest rate of a financial instrument if instrument has only one interest rate applicable for all coupons.

Rate can be negative value. The rate must be expressed as a percentage, not as a decimal fraction (12% must be identified by 12, and not 0,12).

Mandatory for amortizable instruments:
NWFC Next Factor for amortization of principal amount of instrument. Rate expressed as a decimal between 0 and 1 that will be applicable as of the next factor date and defines the outstanding principal of the financial instrument for factored securities.

Optional. Can be used for registration of partially amortized instruments from outside of DEPO/X:
CUFC Current Factor (Rate expressed as a decimal between 0 and 1 defining the outstanding principal of the financial instrument for factored securities)

	23

	 
	 
	-----|
	
	 
	 
	 
	 
	

	 
	 
	----->
	
	 
	 
	 
	 
	

	 
	 
	O
	13a
	4!c
	Number Identification
	A or B
	Copy of content of field in line 25 of MT500 if the field is present in MT 500. MT500 composed of following:
Optional. Can be used for registration of instruments from outside of DEPO/X:
COUP//3 Coupon Number (Number of the next coupon to be paid)
Optional. Can be used for registration of equities:
LOTS//100 Lot Number for equities (Number identifying a lot constituting the financial instrument)
Optional. Can be used for registration of mortgage based instruments:
POOL//1069 Pool Number for mortgage based instruments (Number identifying a group of underlying assets assigned by the issuer of a factored security)
	24

	 
	 
	-----|
	
	 
	 
	 
	 
	

	 
	 
	----->
	
	 
	 
	 
	 
	

	 
	 
	O
	17B
	4!c
	Flag
	:4!c//1!a
	Copy of content of field in line 26 of MT500 if the field is present in MT 500. MT500 composed of following:
Applicable for debt securities only:
CALL//(Y|N) Callable Flag Indicates whether the issuer has the right to repay the financial instrument prior to maturity.
PUTT//(Y|N) Putable Flag Indicates whether the holder has the right to ask for redemption of the financial instrument prior to final maturity.

Must be used for variable rate instruments with “Y” value:
FRNF//(Y|N) Floating Rate Note Flag Indicates whether the interest rate of an interest bearing instrument is reset periodically.
	25

	 
	 
	-----|
	
	 
	 
	 
	 
	

	 
	 
	----->
	
	 
	 
	 
	 
	

	 
	 
	O
	90a
	4!c
	Price
	A or B
	Copy of content of field in line 27 of MT500 if the field is present in MT 500. MT500 composed of following:
Important note: codeword below can be used only once in the field 90A in case if message to be sent via SWIFT network. Multiple repetitions of the same codeword (INDC, EXER) are allowed only in case if non-SWIFT network used to deliver message to the system (for example, Administrative workplace DMon via LAN).

Exercise price(s) for call option. One value for each call period/date defined in (:98A::CALD):
INDC//ACTU/Currency Code and Price
INDC//PRCT/Percentage on face value (in case if price is not defined, the following value should be specified :90A::INDC//PRCT/000,)
	26

	 
	 
	-----|
	
	 
	 
	 
	 
	

	 
	 
	----->
	
	 
	 
	 
	 
	

	 
	 
	O
	36B
	4!c
	Quantity of Financial Instrument
	:4!c//4!c/15d
	Copy of content of field in line 28 of MT500 if the field is present in MT 500. MT500 composed of following:
MINO//FAMT - Face amount of instrument.
	27

	 
	 
	-----|
	
	 
	 
	 
	 
	

	 
	 
	O
	70E
	FIAN
	Financial Instrument Attribute Narrative
	:4!c//10*35x
	Copy of content of field in line 29 of MT500 if the field is present in MT 500. MT500 composed of following:
/TERM/Code of instrument term (allowed codes are defined in DEPO/X in form of “NdaysNweeksNmonthsNyears”. For example: 2d3w4m6y – 6 years and 4 months and 3 weeks and 2 days)
/MROP/Maximal number of re-openings (tranches)/Y|N:
Y means requirement to generate tranche automatically for the whole threshold amount of instrument, N – do not generate tranche.

/CURR/Allowed payment currencies (three character codes without delimiters)
/BNCH/Benchmark code
/BFIX/(Benchmark) rate fixing method:
· START means start date of coupon period, value after comma means number of days - shift for rate fixing (can be negative value)
· NONE means that benchmark rate is not fixed and coupon accruals and other calculations always are based on latest available in the system benchmark rate. At the date of coupon payment the system makes calculation of coupon amount for the whole coupon period based on latest available in the system benchmark rate)
/BFOR/Code of formula to be used for variable rate calculation
/PCER/Paper certification code
/RLIM/Floor limit for calculated variable rate / Ceiling limit for calculated variable rate (one or both limits can be set)
/OMIC/Non-standard method of computation if MICO//OTHR in field 22F (20). Here “Non-standard method” means other method than A001-A014[/2nd metod of computation for accrued interest – optional];
/FLGS/Eligible for stripping/reconstitution (Y/N)/Eligible for split/merge (Y|N)/Daughter instruments generation (Y|N)/Fixed rate or variable rate tender (Y|N)/ Fixed rate or variable rate tender (Y|N)/ End of month convention (Y|N)
	28

	 
	 
	M
	16S
	 
	End of Block
	FIA
	End of Subsequence B1 Financial Instrument Attributes
	29

	 
	 
	M
	16R
	 
	Start of Block
	FIAC
	Mandatory Subsequence B2 Financial Instrument/Account
	30

	 
	 
	M
	36B
	Remove
	Quantity of Financial Instrument Registered
	:4!c//4!c/15d
	Copy of content of field in line 32 of MT500 if the field is present in MT 500. MT500 composed of following:
Quantity of instrument registered in the system::
RREG//UNIT - expressed as a number of units (equities);
RREG//FAMT – expressed as an amount representing the face amount (non equities).
MT501 from initial registration and additional registration from Corporate actions are only can be differentiated by 36B RREG field.
· Case initial instrument information registration: there’s no instrument issued yet, therefore RREG field = 0
· Case additional registration by CA: RREG field will specify total amount of registered instrument after Corporate action tranche, RREG > 0
	31

	 
	 
	O
	93B
	FICL
	Final Closing Balance
	:4!c/[8c]/4!c/[N]15d
	Currently not used
	32

	 
	 
	M
	97A
	SAFE
	Safekeeping Account
	:4!c//35x
	Copy of content of field in line 34 of MT500 if the field is present in MT 500. MT500 composed of following:
SAFE//Safekeeping account of Issuer
	33

	 
	 
	M
	16S
	 
	End of Block
	FIAC
	End of Subsequence B2 Financial Instrument/Account
	34

	 
	 
	M
	16S
	 
	End of Block
	REGDET
	End of Sequence B Registration Details
	35

	 
	 
	M
	16R
	 
	Start of Block
	CLTDET
	-----> Optional Repetitive Sequence C Client Details
	36

	 
	 
	M
	16R
	 
	Start of Block
	PERSDET
	Optional Subsequence C2 Personal Details
	44

	 
	 
	O
	95U
	BIRT
	Name at Birth
	:4!c//3*35x
	Copy of content of field in line 48 of MT500 if the field is present in MT 500. MT500 composed of following:
BIRT//DRWR/Name or code of drawer (for commercial papers only) 
BIRT//DRWE/Name or code of drawee (for commercial papers only)
BIRT//REIS/Real issuer identification (BIC code or name)
	46

	 
	 
	M
	16S
	 
	End of Block
	PERSDET
	End of Subsequence C2 Personal Details
	50

	 
	 
	M
	16S
	 
	End of Block
	CLTDET
	-----| End of Sequence C Client Details
	51

	 
	 
	M
	16R
	 
	Start of Block
	CADETL
	Optional Sequence D Corporate Action Details
	52

	 
	
	----->
	
	 
	 
	 
	 
	

	 
	
	O
	98a
	4!c
	Date/Time
	A or C
	Copy of content of field in line 55 of MT500 if the field is present in MT 500
	53

	 
	
	-----|
	
	 
	 
	 
	 
	

	 
	
	O
	35B
	 
	Identification of the Financial Instrument
	[ISIN1!e12!c]
[4*35x]
	Copy of content of field in line 56 of MT500 if the field is present in MT 500. MT500 composed of following:
Code of Instrument
1) ISIN code of instrument (main code)
or /XX/non-ISIN code
2) /AC/Alternative code
3) Name of instrument
4) /TS/Ticker of instrument
	54

	 
	 
	M
	16S
	 
	End of Block
	CADETL
	End of Sequence D Corporate Action Details
	55

	
	
	M
	16R
	 
	Start of Block
	ADDINFO
	Optional Sequence E Additional Information
	56

	
	
	----->
	
	 
	 
	 
	 
	

	
	
	O
	95a
	4!c
	Party
	Option Q :4!c//4*35x (Qualifier)(Participant code)
	Copy of content of field in line 59 of MT500 if the field is present in MT 500
List of Organizers:
MERE Recipient of Message Party that is the final destination of the message, if other than the Receiver.
MERE//CODE/BIC of participant
/TYPE/Type code
Possible values of type code: MORG – Main organizer, NORG –Organizer, UNDW – Co-organizer (underwriter), ISSU – Issuer.
/RRAT/Rate ratio
MERE//INM1/First part of long instrument name 
MERE//INM2/Second part of long instrument name 
…
MERE//INM6/Sixth part of long instrument name 
Notes:
· Long instrument name means string (of allowed in MT characters) longer than 35x;
· In case of using :95Q::MERE///INM1 for long name, name of instrument in :35B: must not be submitted;
· Long instrument name may contain maximum 150 characters including Vietnamese ones;
· Transliteration must be applied for all characters not listed in “Characters allowed for using in MT messages”;
Code of every transliterated character must be present in the line as a whole (no hyphenation allowed). If length of the line is going to be exceeding allowed 35x, so code of next transliterated character must be placed on next line
	57

	
	
	-----|
	
	 
	 
	 
	
	

	
	
	M
	16S
	 
	End of Block
	ADDINFO
	End of Sequence E Additional Information
	58



Example 30     
Sender:		VSDSVN01XXXX 
Receiver:	CBCPVNHSAXXX
:16R:GENL
:20C::SEME//R8999/501
:23G:NEWM
:98C::PREP//20080416155226
:22F::INST//REGI
:16R:LINK
:13A::LINK//500
:20C::RELA//T3-2-1/RUS
:16S:LINK
:16S:GENL
:16R:REGDET
:20D::BREF//CBCPVNHSCSD
:20D::SHAR//CBCPVNHS
:20D::OWNT//NOMI
:98A::EREG//20080328
:35B:OMOMPOMBCPTB07022
T-BILLS, 1 year
:16R:FIA
:94B::PLIS//PRIM/CBCPVNHSCSD
:22F::MICO//A001
:22F::PFRE//WEEK
:22F::FORM//REGD
:12A::CLAS//T-BILL
:11A::DENO//VND
:98A::ISSU//20080328
:98A::MATU//20090321
:92A::INTR//8,
:70E::FIAN//T-BILL
/UNIT/1000000,
:16S:FIA
:16R:FIAC
:36B::RREG//FAMT/1000000,
:97A::SAFE//BCP/ISSU/REGN
:16S:FIAC
:16S:REGDET


8.3.9 MT596: Restriction release report (pre-advice)
Purpose of the message: Restriction release report is sent by the system to DMs and the Issuer. 
Format of MT596: Restriction release report
	Status
	Tag
	Field Name
	Format
	Example

	M
	20
	Transaction Reference Number
	16x
	RRAAA001

	M
	21
	Restriction reference (Restriction operation code; different with COMM)
	16x
	SLB001

	M
	76
	Preparation date/time + timezone 
	4!c/8!n4!n[N]2!n[2!n]]
	REXV/201803031430+0000

	M
	79
	Restriction details 
	12*50x
	


Field :79: contains restriction details consisting of the following tags:
	Keyword
	Name
	Max allowed symbols (format)
	Example

	VINSTR
	Instrument code for which CA is being processed
	16
	/VINSTR/AAA

	VD
	Current business day
	8 (YYYMMDD)
	/VD/20180302

	RSTR
	Restrictions auto-release date
	8 (YYYYMMDD)
	/RSTR/20180310

	GIVE
	Giver of collateral
	16
	/GIVE/HSBC

	TAKE
	Taker of collateral
	16
	/TAKE/BBB

	COMM
	COMM reference of restriction initiation transaction
	16
	/COMM/SLB001

	DEAG
	Delivering agent of restriction initiation transaction
	16
	/DEAG/SCBL

	REAG
	Receiving agent of restriction initiation transaction
	16
	/REAG/HSBC

	SELL
	Seller party of restriction initiation transaction
	16
	/SELL/BBB

	BUYR
	Buyer party of restriction initiation transaction
	16
	/BUYR/HSBC

	STDATE
	Restriction start date
	8 (YYYYMMDD)
	/STDATE/20180110

	BBDATE
	Restriction planned closing date
	8 (YYYYMMDD)
	/BBDATE/20180320





8.3.10 MT596: Answers and reports
Please see more detail about MT596 in section “Common Response and Text Message”

In case if the MT596 is related to the First trading date processing, than additional narrative field INSTR and FTD will be included for notification of First trading date details. 
Format of MT596/DONE: Proprietary confirmation message
	Status
	Tag
	Field Name
	Format
	Example

	M
	20
	Transaction Reference Number
	16x
	65432OK

	M
	21
	Related Reference
	16x
	65432SE

	M
	76
	Message type
DONE/Date and time of answer generation
	35x
4!a[/6!n4!n1!x4!n]
	595
OK/20080416 16:06:49.000218 +0400


	M/O
	11R
	Present only for Queries related to previously submitted instructions: MT and Date of Original Message (Received).
Not present in case of STP report request
	3!n
6!n
4!n6!n
	535
100408
4444666666

	M
	79
	1. In case if the Confirmation is related to first trading date processing
· INSTR: Target instrument code for first trading date processing
· FTD: First trading date (date of balance movement from Pending Transaction Account to Transaction Account)
	
	





8.3.11 MT540, 542: Receive Free, Deliver Free
This message is order to receive/deliver securities in DvF operation of “Depository Operations”. For corporate actions, usually the MT540 sent to DM for transaction between Pending transaction account (PTA) and Transaction account (TA):
For message format, please check [MT540-543: Transfers] in Common settlement message section.

8.3.12 [bookmark: _heading=h.3hv69ve]MT598/564: Allocation statement registration/ amendment (holdings)
Purpose of the message: Sending request for Allocation Statement registration/ amendment (holdings).
Format of MT598/564: Allocation statement registration/amendment (holdings)
	Status
	Tag
	Field Name
	Format
	Example

	M
	20
	Transaction Reference Number
	16x
	SSAAA001HLAM1

	M
	12
	Sub-message type
	3!n
	564

	M
	77E
	Proprietary message 
	
	

	M
	03
	Request parameters header
	
	

	M
	:79:
	Request parameters details
	
	



Field :20: is a Transaction Reference Number.
Field :77E: contains parameters of Request.
Field :03: contains parameters of Request
	Keyword
	Name
	Max allowed symbols (format)
	Example

	RGST
	Message sub-type
	16 (constant HLARG or HLAMD)
	/RGST/HLARG

	CANUM
	CA number
	16
	/CANUM/SSAAA001

	ICD
	Issue code
	16
	/ICD/AAA

	CATYPE
	CA type
	16
	/CATYPE/BONUST


Field :79: contains parameters of Request
	Keyword
	Name
	Max allowed symbols (format)
	Example

	INTID
	CA HL Partic details ID. For modification ONLY
	16
	/INTID/30

	HOLD
	Holder code
	16
	/HOLD/INVTSID001

	HOLDE
	Holder ext code
	16
	/HOLDE/INVTCITI001

	HOLDA
	Holder agent (SSA)
	16
	/HOLDA/CITIVNVB

	BOWN
	Beneficiary owner code
	16
	/BOWN/ INVTSID002

	BOWNE
	Beneficiary owner ext code
	16
	/BOWNE/

	BOWNA
	Beneficiary owner agent code (SSA)
-- VSDSVNHR: Registrar Sub-System of Depository Main System
	16
	/BOWNA/VSDSVNHR

	QTYI
	Quantity of instrument
	15
	/QTYI/1000,

	REAS
	Reason code
	16
	/REAS/SLBO

	INFO
	Additional information
	16
	/INFO/AGR No 001

	RDOC
	Related document
	16
	/RDOC/SLBTRN001

	RDOCSND
	Related document sender
	16
	/RDOCSND/DEPOMONITOR3



Example 31     
MT598/564/ HLARG 
:20:CITI110620Q00011
:12:564
:77E:
:03:/RGST/HLARG 
/CANUM/VNRHDIPCIX001141
/ICD/VNPCI0000019
/CATYPE/RHDIST
:79:/HOLD/180525000SID
/HOLDE/180525000000SID-CITI
/HOLDA/CITIVNVB 
/ENTL/100
/FSQTY/1
/REAS/CARDBAL
/INFO/IJSH
8.3.13 [bookmark: _heading=h.1x0gk37]MT598/564: Allocation statement registration/ amendment (entitlements)
Purpose of the message: Sending request for Allocation Statement registration/ amendment (entitlements).
Format of MT598/564: Allocation statement registration/amendment (entitlements)
	Status
	Tag
	Field Name
	Format
	Example

	M
	20
	Transaction Reference Number
	16x
	SSAAA001ASAM1

	M
	12
	Sub-message type
	3!n
	564

	M
	77E
	Proprietary message 
	
	

	M
	03
	Request parameters header
	
	

	M
	:79:
	Request parameters details
	
	


Field :20: is a Transaction Reference Number.
Field :77E: contains parameters of Request.
Field :03: contains parameters of Request
	Keyword
	Name
	Max allowed symbols (format)
	Example

	RGST
	Message sub-type
	16 (constant ASARG or ASAMD)
	/RGST/ASARG

	CANUM
	CA number
	16
	/CANUM/SSAAA001

	ICD
	Issue code
	16
	/ICD/AAA

	CATYPE
	CA type
	16
	/CATYPE/BONUST


Field :79: contains parameters of Request
	Keyword
	Name
	Max allowed symbols (format)
	Example

	INTID
	CA entitlement details ID. For modification ONLY
	16
	/INTID/30

	OPTN
	Option
	16
	/OPTN/SECU

	HOLD
	Holder code
	16
	/HOLD/INVTSID001

	HOLDE
	Holder ext code
	16
	/HOLDE/INVTCITI001

	HOLDA
	Holder agent (SSA)
	16
	/HOLDA/CITIVNVB

	ENTL
	Entitlements
	15
	/ENTL/1000,

	FSQTY
	FS quantity
	15
	/FSQTY/-0,332

	REAS
	Reason code
	16
	/REAS/SLBO

	INFO
	Additional information
	16
	/INFO/AGR No 001

	RDOCSND
	Related document sender
	16
	/RDOCSND/DEPOMONITOR3

	RDOC
	Related document
	16
	/RDOC/SLBTRN001



Example 32     
MT598/564/ ASARG 
:20:CITI220620Q00001
:12:564
:77E:
:03:/RGST/ASARG
/CANUM/VNRHDIPCIXT01141
/ICD/VNPCI0000019
/CATYPE/RHDIST
:79:/OPTN/SECU                    
/HOLD/180525000SID
/HOLDE/180525000000SID-CITI
/HOLDA/CITIVNVB
/ENTL/100
/FSQTY/1
/REAS/CARDTRX
/INFO/


8.3.14 [bookmark: _heading=h.4h042r0]MT598/ASRQ: Allocation statement request
Purpose of the message: Sending request of latest Allocation Statement.
Format of MT598/564: Allocation statement to DMs and / or Issuer
	Status
	Tag
	Field Name
	Format
	Example

	M
	20
	Transaction Reference Number
	16x
	RIAAA001ASREQ

	M
	12
	Sub-message type
	3!n
	564

	M
	77E
	Proprietary message 
	
	

	M
	03
	Request parameters (CA details)
	
	

	Start of Repetitive sequence Holder information

	M
	:79:
	Request parameters (Holders information)
	
	

	End of Repetitive sequence Holder information



Field :20: is a Transaction Reference Number.
Field :03: contains parameters of Request (CA details) and consists of the following tags:
	Keyword
	Name
	Max allowed symbols (format)
	Example

	RGST
	Message sub-type
	16 (constant ASRQ)
	/RGST/ASRQ

	CANUM
	CA number
	16
	/CANUM/SSAAA001

	ICD
	Instrument code
	16
	/ICD/AAA

	CATYPE
	CA type
	16
	/CATYPE/SPLF



Field :79: contains parameters of Request (Holder information) and consists of the following tags:
	Keyword
	Name
	Max allowed symbols (format)
	Example

	HLCD
	Holder investor code
	16
	/HLCD/INVT0001

	SID
	SID of holder
	16
	/SID/SID0001

	NAME
	Full name of holder
	72
	/NAME/John Smith

	IDTP
	ID document type
	16
	/IDTP/PASS

	IDNUM
	ID series/number
	64
	/IDNUM/AAA7620021

	IDIDT
	ID issue date
	6 (DDMMYY)
	/ IDIDT /01012001

	SSACD
	Agent code (DM or issuer)
	16
	/SSACD/SCBL



The message above can be used as authorization request on CA step “WADM” (Send Allocation Statement to Depository Members), if authorization is defined with Need send = “Y” for the approver. In a form of authorization request, the message has shortened format and looks like:
Example 33     
MT598/564: Allocation statement to DMs and / or Issuer
Sender:		VSDSVN01XXXX
Receiver:	VSDSVNHNAXXX
:20:R19208/ASRQ
:12:564
:77E:
:03:/REAS/AUCD
/RGST/ASRQ
/CANUM/VNDVSEDN01000293
/ICD/VN000000SAN9
/CATYPE/DVSEST
:79:/SSACD/VSD120XX


8.3.15 [bookmark: _heading=h.2w5ecyt]MT996: First trading date processing notification
Purpose of the message: Notification on processing first trading date instrument is sent by the system to participants included into P_FTD. 

Format of MT996: First trading date processing
	Status
	Tag
	Field Name
	Format
	Example

	M
	20
	Transaction Reference Number
	16x
	RRAAA001

	M
	21
	Notification reference
	16x
	FTD001

	M
	76
	Preparation date/time + timezone 
	4!c/8!n4!n[N]2!n[2!n]]
	PROC/201803031430+0000

	M
	79
	First trading date processing details 
	12*50x
	



Field :79: contains restriction details consisting of the following tags:
	Keyword
	Name
	Max allowed symbols (format)
	Example

	INSTR
	Instrument code
	16
	/INSTR/VN0000CAS999

	FTD
	First trading date 
	8 (YYYYMMDD)
	/FTD/20200918



Example 1 
MT996: First trading date processing notification
Sender:		VSDSVN01XXXX
Receiver:	VSDSVNHNAXXX
:20:R986212/ST
:21:FTD001
:76:PROC/2000091806+0000
DONE/2000091807+0000
:11R:998
200204
:79:/INSTR/VN0000CAS999
/FTD/20200918








9 Depository Operations
9.1 [bookmark: _heading=h.1baon6m]Business processes 
9.1.1 Securities deposit
FnDS Section No: 8.1
Transferring securities from registry account to depository account of the same investor. This operation can be settled on both Tradable and Pending Tradable account types.
[image: ]
Figure 15 Deposit

	No
	SWIFT Message Type
	Sub-Type
	Name
	Direction

	1
	MT540
	
	Receive Free (RvF) – Deposit request
	Participant → DEPO/X

	2
	MT548
	
	Settlement Status and Processing Advice
	DEPO/X → Participant

	3
	MT544
	
	Settlement Confirmation (RvF) - Deposit
	DEPO/X → Participant

	
	MTn96
	
	Error code answer (MT596 or MT996)
	DEPO/X → Participant




9.1.2 Withdrawal of securities
FnDS Section No: 8.2
Transferring securities from depository account to registry account of the same investor. This operation can be settled on both Tradable and Pending Tradable account types.

[image: ]
Figure 16 Withdrawal

	No
	SWIFT Message Type
	Sub-Type
	Name
	Direction

	1
	MT542
	
	Deliver Free (DvF) – Withdrawal request
	Participant → DEPO/X

	2
	MT548
	
	Settlement Status and Processing Advice
	DEPO/X → Participant

	3
	MT546
	
	Settlement Confirmation (DvF) - Withdrawal
	DEPO/X → Participant

	
	MTn96
	
	Error code answer (MT596 or MT996)
	DEPO/X → Participant




9.1.3 Book-entry transfer
Transferring securities:
1. Within depository area:
· From transaction account of investor to transaction account of the same investor or any other investor;
· From pending transaction account of investor to pending transaction account of the same investor or any other investor;
2. Within registry area:
· From transaction account of investor to transaction account of the same investor or any other investor;
· From pending transaction account of investor to pending transaction account of the same investor or any other investor.
[image: ]
Figure 17 Book-entry Transfer
	No
	SWIFT Message Type
	Sub-Type
	Name
	Direction

	1
	MT540*
	
	Receive Free 
	Participant 1 → DEPO/X

	2
	MT548
	
	Settlement Status and Processing Advice (waiting for match)
	DEPO/X → Participant 1

	
	MT578
	
	Settlement Allegement (notification for counter-order)
	DEPO/X → Participant 2

	3
	MT542*
	
	Deliver Free
	Participant 2 → DEPO/X

	4
	MT548
	
	Settlement Status and Processing Advice (pending/cancel)
	DEPO/X → Participant 1,2

	5
	MT544/MT546
	
	Settlement Confirmation (RvF/DvF)
	DEPO/X → Participant 1,2

	
	MTn96
	
	Error code answer (MT596 or MT996)
	DEPO/X → Participant


* MT540 / MT542 sending order can be changed (deliverer may send MT542 as 1st message in matching)

9.2 [bookmark: _heading=h.3vac5uf]Message Format
9.2.1 [bookmark: _heading=h.2afmg28]MT540, 542: Receive Free, Deliver Free
This message is order to receive/deliver securities in DvF operation of “Depository Operations”. For book-entry transfer, usually the MT542 should be matched with MT540 (“Receive Against Free”) sent by another participant:
· MT540 – Securities deposit request
· MT542 – Securities withdrawal request.
· MT540 – Order receive free/Order deliver free (Book-entry transfer)
Both of two messages have similar format.
For message format, please check [MT540-543: Transfers] in Common settlement message section.
[bookmark: _heading=h.pkwqa1]Example 34     
MT540: Registry RvF Book Entry Transfer (with matching)
Sender:		VSDSVN01
Receiver:	VSDSVN01XXXX
:16R:GENL
:20C::SEME//R-BookEntry-R007
:23G:NEWM
:98C::PREP//20180903185644
:16R:LINK
:20C::COMM//R-BookEntry-007
:16S:LINK
:16S:GENL
:16R:TRADDET
:94B::TRAD//OTCO/REGIX
:98A::SETT//20181030
:35B:ISIN VN000000SJM2
/AC/TD1821001999
:16R:FIA
:12C::CLAS//EXXXXX
:16S:FIA
:22F::PRIR//1111
:22F::TTCO//SPCU
:70E::SPRO///OPTY/GENL
/CPST/REAR
/REAS/Description
:16S:TRADDET
:16R:FIAC
:36B::SETT//FAMT/10,
:97A::SAFE//AVAI/180901000000001
:16S:FIAC
:16R:SETDET
:22F::SETR//TRAD
:22F::BENE//YBEN
:16R:SETPRTY
:95Q::REAG//VSDSVN01
:97A::SAFE//AVAI/180901000000001
:16S:SETPRTY
:16R:SETPRTY
:95Q::BUYR//180901000000001
:16S:SETPRTY
:16R:SETPRTY
:95Q::DEAG//VSDSVN01
:97A::SAFE//AVAI/180903000000003
:16S:SETPRTY
:16R:SETPRTY
:95Q::SELL//180903000000003
:16S:SETPRTY
:16R:SETPRTY
:95Q::PSET//VSDSVNHD
:16S:SETPRTY
:16R:AMT
:19A::SETT//VND10,
:16S:AMT
:16S:SETDET
Example 35     
MT542: Registry DvF Book Entry Transfer (with matching)
Sender:		VSDSVN01
Receiver:	VSDSVN01XXXX
:16R:GENL
:20C::SEME//R-BookEntry-D007
:23G:NEWM
:98C::PREP//20180903185644
:16R:LINK
:20C::COMM//R-BookEntry-007
:16S:LINK
:16S:GENL
:16R:TRADDET
:94B::TRAD//OTCO/REGIX
:98A::SETT//20181030
:35B:ISIN VN000000SJM2
/AC/TD1821001999
:16R:FIA
:12C::CLAS//EXXXXX
:16S:FIA
:22F::PRIR//1111
:22F::TTCO//SPCU
:70E::SPRO///OPTY/GENL
/CPST/REAR
/REAS/Description
:16S:TRADDET
:16R:FIAC
:36B::SETT//FAMT/10,
:97A::SAFE//AVAI/180903000000003
:16S:FIAC
:16R:SETDET
:22F::SETR//TRAD
:22F::BENE//YBEN
:16R:SETPRTY
:95Q::DEAG//VSDSVN01
:97A::SAFE//AVAI/180903000000003
:16S:SETPRTY
:16R:SETPRTY
:95Q::SELL//180903000000003
:16S:SETPRTY
:16R:SETPRTY
:95Q::REAG//VSDSVN01
:97A::SAFE//AVAI/180901000000001
:16S:SETPRTY
:16R:SETPRTY
:95Q::BUYR//180901000000001
:16S:SETPRTY
:16R:SETPRTY
:95Q::PSET//VSDSVNHD
:16S:SETPRTY
:16R:AMT
:19A::SETT//VND10,
:16S:AMT
:16S:SETDET
Example 36     
MT542: Registry DvF Book Entry Trade (without matching)
Sender:		VSDSVN01
Receiver:	VSDSVN01XXXX
:16R:GENL
:20C::SEME//R-BookEntry-TR07
:23G:NEWM
:98C::PREP//20180903185644
:16R:LINK
:20C::COMM//R-BookEntry-TR07
:16S:LINK
:16S:GENL
:16R:TRADDET
:94B::TRAD//OTCO/REGIX
:98A::SETT//20181030
:35B:ISIN VN000000SJM2
/AC/TD1821001999
:16R:FIA
:12C::CLAS//EXXXXX
:16S:FIA
:22F::PRIR//1111
:22F::TTCO//SPCU
:70E::SPRO///OPTY/GENL
/CPST/REAR
/REAS/Description
:16S:TRADDET
:16R:FIAC
:36B::SETT//FAMT/10,
:97A::SAFE//AVAI/180903000000003
:16S:FIAC
:16R:SETDET
:22F::SETR//TRAD
:22F::STCO//DLWM
:22F::BENE//YBEN
:16R:SETPRTY
:95Q::DEAG//VSDSVN01
:97A::SAFE//AVAI/180903000000003
:16S:SETPRTY
:16R:SETPRTY
:95Q::SELL//180903000000003
:16S:SETPRTY
:16R:SETPRTY
:95Q::REAG//VSDSVN01
:97A::SAFE//AVAI/180901000000001
:16S:SETPRTY
:16R:SETPRTY
:95Q::BUYR//180901000000001
:16S:SETPRTY
:16R:SETPRTY
:95Q::PSET//VSDSVNHD
:16S:SETPRTY
:16R:AMT
:19A::SETT//VND10,
:16S:AMT
:16S:SETDET
Example 37     
MT540: Depository RvF Book Entry Transfer (with matching)
Sender:		003
Receiver:	VSDSVN01XXXX
:16R:GENL
:20C::SEME//D-BookEntry-R007
:23G:NEWM
:98C::PREP//20180903185644
:16R:LINK
:20C::COMM//D-BookEntry-007
:16S:LINK
:16S:GENL
:16R:TRADDET
:94B::TRAD//OTCO/DEPOX
:98A::SETT//20181030
:35B:ISIN VN000000SJM2
/AC/TD1821001999
:16R:FIA
:12C::CLAS//EXXXXX
:16S:FIA
:22F::PRIR//1111
:22F::TTCO//SPCU
:70E::SPRO///OPTY/GENL
/REAS/Description
:16S:TRADDET
:16R:FIAC
:36B::SETT//FAMT/10,
:97A::SAFE//AVAI/003D000009
:16S:FIAC
:16R:SETDET
:22F::SETR//TRAD
:22F::BENE//YBEN
:16R:SETPRTY
:95Q::REAG//003
:97A::SAFE//AVAI/003D000009
:16S:SETPRTY
:16R:SETPRTY
:95R::RECU//GAMMVNHN-CUSD
:16S:SETPRTY
:16R:SETPRTY
:95R::BUYR//180903000000003-003
:16S:SETPRTY
:16R:SETPRTY
:95Q::DEAG//001
:97A::SAFE//AVAI/001D000001
:16S:SETPRTY
:16R:SETPRTY
:95R::DECU//ALFAVNHN-CUSD
:16S:SETPRTY
:16R:SETPRTY
:95Q::SELL//180903000000003
:16S:SETPRTY
:16R:SETPRTY
:95Q::PSET//VSDSVNHD
:16S:SETPRTY
:16R:AMT
:19A::SETT//VND10,
:16S:AMT
:16S:SETDET
Example 38     
MT542: Depository DvF Book Entry Transfer (with matching)
Sender:		001
Receiver:	VSDSVN01XXXX
:16R:GENL
:20C::SEME//D-BookEntry-D007
:23G:NEWM
:98C::PREP//20180903185644
:16R:LINK
:20C::COMM//D-BookEntry-007
:16S:LINK
:16S:GENL
:16R:TRADDET
:94B::TRAD//OTCO/DEPOX
:98A::SETT//20181030
:35B:ISIN VN000000SJM2
/AC/TD1821001999
:16R:FIA
:12C::CLAS//EXXXXX
:16S:FIA
:22F::PRIR//1111
:22F::TTCO//SPCU
:70E::SPRO///OPTY/GENL
/REAS/Description
:16S:TRADDET
:16R:FIAC
:36B::SETT//FAMT/10,
:97A::SAFE//AVAI/001D000001
:16S:FIAC
:16R:SETDET
:22F::SETR//TRAD
:22F::BENE//YBEN
:16R:SETPRTY
:95Q::DEAG//001
:97A::SAFE//AVAI/001D000001
:16S:SETPRTY
:16R:SETPRTY
:95R::DECU//ALFAVNHN-CUSD
:16S:SETPRTY
:16R:SETPRTY
:95Q::SELL//180903000000003
:16S:SETPRTY
:16R:SETPRTY
:95Q::REAG//003
:97A::SAFE//AVAI/003D000009
:16S:SETPRTY
:16R:SETPRTY
:95R::RECU//GAMMVNHN-CUSD
:16S:SETPRTY
:16R:SETPRTY
:95R::BUYR//180903000000003-003
:16S:SETPRTY
:16R:SETPRTY
:95Q::PSET//VSDSVNHD
:16S:SETPRTY
:16R:AMT
:19A::SETT//VND10,
:16S:AMT
:16S:SETDET
Example 39     
MT542: Depository DvF Book Entry Trade (without matching)
Sender:		001
Receiver:	VSDSVN01XXXX
:16R:GENL
:20C::SEME//D-BookEntry-TR09
:23G:NEWM
:98C::PREP//20180903185644
:16R:LINK
:20C::COMM//D-BookEntry-TR09
:16S:LINK
:16S:GENL
:16R:TRADDET
:94B::TRAD//OTCO/DEPOX
:98A::SETT//20181030
:35B:ISIN VN000000SJM2
/AC/TD1821001999
:16R:FIA
:12C::CLAS//EXXXXX
:16S:FIA
:22F::PRIR//1111
:22F::TTCO//SPCU
:70E::SPRO///OPTY/GENL
/REAS/Description
:16S:TRADDET
:16R:FIAC
:36B::SETT//FAMT/10,
:97A::SAFE//AVAI/001D000001
:16S:FIAC
:16R:SETDET
:22F::STCO//DLWM
:22F::SETR//TRAD
:22F::BENE//YBEN
:16R:SETPRTY
:95Q::DEAG//001
:97A::SAFE//AVAI/001D000001
:16S:SETPRTY
:16R:SETPRTY
:95R::DECU//ALFAVNHN-CUSD
:16S:SETPRTY
:16R:SETPRTY
:95Q::SELL//180903000000003
:16S:SETPRTY
:16R:SETPRTY
:95Q::REAG//003
:97A::SAFE//AVAI/003D000009
:16S:SETPRTY
:16R:SETPRTY
:95R::RECU//GAMMVNHN-CUSD
:16S:SETPRTY
:16R:SETPRTY
:95R::BUYR//180903000000003-003
:16S:SETPRTY
:16R:SETPRTY
:95Q::PSET//VSDSVNHD
:16S:SETPRTY
:16R:AMT
:19A::SETT//VND10,
:16S:AMT
:16S:SETDET
Example 40     
MT540: Securities Deposit
Sender:		003
Receiver:	VSDSVN01XXXX
:16R:GENL
:20C::SEME//Deposit-001a
:23G:NEWM
:98C::PREP//20180903185644
:16R:LINK
:20C::COMM//Deposit-001a
:16S:LINK
:16S:GENL
:16R:TRADDET
:94B::TRAD//OTCO/DEPOX
:98A::SETT//20181030
:35B:ISIN VN000000SJM2
/AC/TD1821001999
:16R:FIA
:12C::CLAS//EXXXXX
:16S:FIA
:22F::PRIR//1111
:70E::SPRO///OPTY/GENL
/REAS/Description
:16S:TRADDET
:16R:FIAC
:36B::SETT//FAMT/1000,
:97A::SAFE//AVAI/003D000009-PTA
:16S:FIAC
:16R:SETDET
:22F::SETR//TRAD
:22F::STCO//DLWM
:22F::BENE//NBEN
:16R:SETPRTY
:95Q::REAG//003
:97A::SAFE//AVAI/003D000009-PTA
:16S:SETPRTY
:16R:SETPRTY
:95R::RECU//GAMMVNHN-CUSD
:16S:SETPRTY
:16R:SETPRTY
:95R::BUYR//180903000000003-003
:16S:SETPRTY
:16R:SETPRTY
:95Q::DEAG//VSDSVN01
:97A::SAFE//AVAI/180903000000003-PTA
:16S:SETPRTY
:16R:SETPRTY
:95Q::SELL//180903000000003
:16S:SETPRTY
:16R:SETPRTY
:95Q::PSET//VSDSVNHD
:16S:SETPRTY
:16R:AMT
:19A::SETT//VND1000,
:16S:AMT
:16S:SETDET
Example 41     
MT542: Securities Withdrawal
Sender:		003
Receiver:	VSDSVN01XXXX
:16R:GENL
:20C::SEME//Withdrawal-001
:23G:NEWM
:98C::PREP//20180903185644
:16R:LINK
:20C::COMM//Withdrawal-001
:16S:LINK
:16S:GENL
:16R:TRADDET
:94B::TRAD//OTCO/DEPOX
:98A::SETT//20181030
:35B:ISIN VN000000SJM2
/AC/TD1821001999
:16R:FIA
:12C::CLAS//EXXXXX
:16S:FIA
:22F::PRIR//1111
:70E::SPRO///OPTY/GENL
/REAS/Description
:16S:TRADDET
:16R:FIAC
:36B::SETT//FAMT/1000,
:97A::SAFE//AVAI/003D000009-PTA
:16S:FIAC
:16R:SETDET
:22F::SETR//TRAD
:22F::STCO//DLWM
:22F::BENE//NBEN
:16R:SETPRTY
:95Q::DEAG//003
:97A::SAFE//AVAI/003D000009-PTA
:16S:SETPRTY
:16R:SETPRTY
:95R::DECU//GAMMVNHN-CUSD
:16S:SETPRTY
:16R:SETPRTY
:95R::SELL//180903000000003-003
:16S:SETPRTY
:16R:SETPRTY
:95Q::REAG//VSDSVN01
:97A::SAFE//AVAI/180903000000003-PTA
:16S:SETPRTY
:16R:SETPRTY
:95Q::BUYR//180903000000003
:16S:SETPRTY
:16R:SETPRTY
:95Q::PSET//VSDSVNHD
:16S:SETPRTY
:16R:AMT
:19A::SETT//VND1000,
:16S:AMT
:16S:SETDET
Example 42     
MT542: DvF Lien
Sender:		HSBCVNVXS001
Receiver:	VSDSVN01XXXX
:16R:GENL
:20C::SEME//D1372143956612
:23G:NEWM
:98C::PREP//20130625154356
:16R:LINK
:20C::COMM//U1.B.5
:16S:LINK
:16S:GENL
:16R:TRADDET
:94B::TRAD//OTCO/DEPOX
:98C::SETT//20130625000000
:35B:/XX/VND
:22F::PRIR//1080
:22F::BORR//NBOR
:70E::SPRO///COLL/EARM
/SSBT/PLED
/OWNR/GIVE
/COLT/SECU
/CSUB/Y
:16S:TRADDET
:16R:FIAC
:36B::SETT//UNIT/6000000,
:97A::SAFE//AVAI/521041000990
:16S:FIAC
:16R:REPO
:98A::TERM//20130704
:22F::REVA//REVY
:22F::OMAT//MATN
:22F::INTR//GIVE
:92A::REPO//0,
:92A::SLMG//100,
:16S:REPO
:16R:SETDET
:22F::SETR//REPU
:22F::COLA//SLOA
:16R:SETPRTY
:95Q::DEAG//HSBCVNVX
:97A::SAFE//AVAI/521041000990
:16S:SETPRTY
:16R:SETPRTY
:95Q::SELL//HSBCVNVX
:16S:SETPRTY
:16R:SETPRTY
:95Q::REAG//BNIAVNVX
:97A::SAFE//AVAI/523022000990
:16S:SETPRTY
:16R:SETPRTY
:95Q::BUYR//BNIAVNVX
:16S:SETPRTY
:16R:SETPRTY
:95P::PSET//VSDSVNHD
:16S:SETPRTY
:16R:CSHPRTY
:95Q::ACCW//BNIAVNVX
:97A::CASH//523022000990
:16S:CSHPRTY
:16R:CSHPRTY
:95Q::PAYE//HSBCVNVX
:97A::CASH//521041000990
:16S:CSHPRTY
:16R:AMT
:19A::SETT//VND6000000,00
:98A::VALU//20130625
:16S:AMT
:16S:SETDET


9.2.2 [bookmark: _heading=h.39kk8xu]MT548: Settlement Status and Processing Advice
MT 548 “Settlement Status and Processing Advice” is sent to inform participants on status of transfer before settlement. For the “Depository Operations”, this message is used for “Transaction pending notifications”.
For message format, please check [MT548 Settlement Status and Processing Advice] in Common settlement message section.
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Example 43     
MT548: informs that MT540 Registry Book Entry order is waiting for matching instruction 
Sender:		VSDSVN01XXXX 
Receiver:	VSDSVN01
:16R:GENL
:20C::SEME//R7403234/ST
:23G:INST
:98C::PREP//20181030183036
:16R:LINK
:20C::COMM//R-BookEntry-007
:16S:LINK
:16R:LINK
:13A::LINK//540
:20C::RELA//R-BookEntry-R007
:16S:LINK
:16R:STAT
:25D::INMH//NMAT
:16R:REAS
:24B::NMAT//CMIS
:70D::REAS//DETL
II1072
Waiting for matching instruction
:16S:REAS
:16S:STAT
:16S:GENL
:16R:SETTRAN
:35B:ISIN VN000000SJM2
:36B::SETT//UNIT/10,
:19A::SETT//VND10,
:19A::OCMT//VND10,
:97A::SAFE//AVAI/180901000000001
:22F::SETR//TRAD
:22H::REDE//RECE
:22H::PAYM//FREE
:98A::SETT//20181030
:16R:SETPRTY
:95Q::PSET//VSDSVNHD
:16S:SETPRTY
:16R:SETPRTY
:95Q::DEAG//VSDSVN01
:97A::SAFE//AVAI/180903000000003
:16S:SETPRTY
:16R:SETPRTY
:95Q::SELL//180903000000003
:16S:SETPRTY
:16R:SETPRTY
:95Q::REAG//VSDSVN01
:97A::SAFE//AVAI/180901000000001
:16S:SETPRTY
:16R:SETPRTY
:95Q::BUYR//180901000000001
:16S:SETPRTY
:16S:SETTRAN
Example 44     
MT548: informs on settlement impossibility 
Sender:		VSDSVN01XXXX 
Receiver:	RBKOVNVXAXXX
:16R:GENL
:20C::SEME//R178689/548
:23G:NEWM
:98C::PREP//20120117130210
:16R:LINK
:13A::LINK//543
:20C::RELA//R178619/543
:16S:LINK
:16R:LINK
:20C::COMM//18985899
:16S:LINK
:16R:STAT
:25D::SETT//PEND
:16R:REAS
:24B::PEND//NARR
:70D::REAS//DETL
Nonsettlement value date
2012-01-18
:16S:REAS
:16S:STAT
:16S:GENL
:16R:SETTRAN
:94B::TRAD//PRIM/AUCT
:35B:VN1100110016
:36B::SETT//UNIT/18,
:97A::SAFE//AVAI/DEPO/DEPO
:22F::SETR//PLAC
:22F::STCO//DLWM
:98A::SETT//20120118
:98A::TRAD//20120117
:16R:SETPRTY
:95Q::DEAG//MOFOVNHK
:97A::SAFE//AVAI/GOV-ISSU-SAC
:16S:SETPRTY
:16R:SETPRTY
:95Q::SELL//MOFOVNHK
:16S:SETPRTY
:16R:SETPRTY
:95Q::PSET//VSDSVNHD
:16S:SETPRTY
:16R:SETPRTY
:95Q::REAG//RBKOVNVX
:97A::SAFE//AVAI/RBKO/DEPO/DEPO
:16S:SETPRTY
:16R:SETPRTY
:95Q::BUYR//RBKOVNVX
:16S:SETPRTY
:16S:SETTRAN
:16R:ADDINFO
:95Q::MEOR//VNVXVNHT
:16S:ADDINFO
Example 45     
MT548 informs on lack of instruments 
Sender:		VSDSVN01XXXX 
Receiver:	VISDVNVAATDA
:16R:GENL
:20C::SEME//R89/548
:23G:INST
:98C::PREP//20120711173642
:16R:LINK
:13A::LINK//543
:20C::RELA//R301/543
:16S:LINK
:16R:LINK
:20C::COMM//252
:16S:LINK
:16R:STAT
:25D::SETT//PEND
:16R:REAS
:24B::PEND//LACK
:16S:REAS
:16S:STAT
:16S:GENL
:16R:SETTRAN
:35B:/XX/VNNA000050
:36B::SETT//UNIT/0,001
:19A::SETT//VND100000,
:97A::SAFE//AVAI/VNVX/ISSU
:22F::STCO//DLWM
:98A::SETT//20120621
:98A::TRAD//20120402
:16R:SETPRTY
:95P::DEAG//VISDVNVA
:97A::SAFE//AVAI/VNVX/ISSU
:16S:SETPRTY
:16R:SETPRTY
:95P::SELL//VISDVNVA
:97A::SAFE//VNVX/ISSU
:16S:SETPRTY
:16R:SETPRTY
:95P::RECU//VISDVNVA310
:16S:SETPRTY
:16R:SETPRTY
:95P::REAG//VISDVNVA310
:97A::SAFE//AVAI/810000310
:16S:SETPRTY
:16R:SETPRTY
:95P::BUYR//VISDVNVA310
:97A::SAFE//810000310
:16S:SETPRTY
:16S:SETTRAN

Example 46     
MT548 sent to counterparty as result of MT543 processing
Sender:		VSDSVN01XXXX 
Receiver:	BNIAVNVXS001
:16R:GENL
:20C::SEME//R320720/ST
:23G:INST
:98C::PREP//20140321154750
:16R:LINK
:13A::LINK//543
:20C::RELA//TRN/154750/1
:16S:LINK
:16R:LINK
:20C::COMM//COM/154750/3
:16S:LINK
:16R:STAT
:25D::INMH//NMAT
:16R:REAS
:24B::NMAT//CMIS
:70D::REAS//DETL
II1072
Waiting for matching instruction
:16S:REAS
:16S:STAT
:16S:GENL
:16R:SETTRAN
:35B:/XX/VND
:36B::SETT//UNIT/2000000,
:19A::SETT//VND2000000,
:97A::SAFE//AVAI/523022000990
:22H::REDE//DELI
:22H::PAYM//APMT
:98A::SETT//20140301
:98A::TRAD//20140301
:16R:SETPRTY
:95P::DEAG//BNIAVNVX
:97A::SAFE//AVAI/523022000990
:16S:SETPRTY
:16R:SETPRTY
:95P::SELL//BNIAVNVX
:16S:SETPRTY
:16R:SETPRTY
:95P::REAG//BNINVNVX
:97A::SAFE//AVAI/520009000990
:16S:SETPRTY
:16R:SETPRTY
:95P::BUYR//BNINVNVX
:16S:SETPRTY
:16R:SETPRTY
:95P::PSET//VSDSVNHD
:16S:SETPRTY
:16S:SETTRAN
9.2.3 MT544, 546: Settlement Confirmations
MT544, 546, are sent to account servicers as result of successful settlement of DvF transactions. DvF transactions are initiated by MT540 or MT542.
MT544 is sent as DvF credit confirmation. 
MT546 is sent as DvF debit confirmation.
For message format, please check [MT544-547 Settlement Confirmations] in Common settlement message section.

Example 47     
MT544 as reply on settled MT540 Registry RvF Book Entry Transfer order
Sender:		VSDSVN01XXXX
Receiver:	VSDSVN01
:16R:GENL
:20C::SEME//R7403236/PC
:23G:NEWM
:98C::PREP//20181030183051
:16R:LINK
:20C::COMM//R-BookEntry-007
:16S:LINK
:16R:LINK
:13A::LINK//540
:20C::RELA//R-BookEntry-R007
:16S:LINK
:16S:GENL
:16R:TRADDET
:98A::SETT//20181030
:98A::ESET//20181030
:35B:ISIN VN000000SJM2
:16R:FIA
:12A::CLAS//SHRCOM
:16S:FIA
:22F::PRIR//1111
:16S:TRADDET
:16R:FIAC
:36B::ESTT//UNIT/10,
:97A::SAFE//AVAI/180901000000001
:16S:FIAC
:16R:SETDET
:22F::STCO//SPST
:22F::SETR//TRAD
:16R:SETPRTY
:95Q::DEAG//VSDSVN01
:97A::SAFE//AVAI/180903000000003
:16S:SETPRTY
:16R:SETPRTY
:95Q::REAG//VSDSVN01
:97A::SAFE//AVAI/180901000000001
:16S:SETPRTY
:16R:SETPRTY
:95Q::SELL//180903000000003
:16S:SETPRTY
:16R:SETPRTY
:95Q::BUYR//180901000000001
:16S:SETPRTY
:16R:SETPRTY
:95Q::PSET//VSDSVNHD
:16S:SETPRTY
:16R:AMT
:19A::ESTT//VND10,
:98A::VALU//20181030
:16S:AMT
:16S:SETDET
Example 48     
MT546 as reply on settled MT542 Depository DvF Book Entry Transfer order
Sender:		VSDSVN01XXXX
Receiver:	001
:16R:GENL
:20C::SEME//R7403244/PC
:23G:NEWM
:98C::PREP//20181030184656
:16R:LINK
:20C::COMM//D-BookEntry-TR09
:16S:LINK
:16R:LINK
:13A::LINK//542
:20C::RELA//D-BookEntry-TR09
:16S:LINK
:16S:GENL
:16R:TRADDET
:98A::SETT//20181030
:98A::ESET//20181030
:35B:ISIN VN000000SJM2
:16R:FIA
:12A::CLAS//SHRCOM
:16S:FIA
:22F::PRIR//1111
:16S:TRADDET
:16R:FIAC
:36B::ESTT//UNIT/10,
:97A::SAFE//AVAI/001D000001
:16S:FIAC
:16R:SETDET
:22F::STCO//DLWM
:22F::STCO//SPST
:22F::SETR//TRAD
:16R:SETPRTY
:95Q::DEAG//001
:97A::SAFE//AVAI/001D000001
:16S:SETPRTY
:16R:SETPRTY
:95Q::REAG//003
:97A::SAFE//AVAI/003D000009
:16S:SETPRTY
:16R:SETPRTY
:95Q::SELL//180903000000003
:16S:SETPRTY
:16R:SETPRTY
:95Q::BUYR//180903000000003
:16S:SETPRTY
:16R:SETPRTY
:95Q::PSET//VSDSVNHD
:16S:SETPRTY
:16R:AMT
:19A::ESTT//VND10,
:98A::VALU//20181030
:16S:AMT
:16S:SETDET
Example 49     
MT544 as reply on settled MT540 Securities Deposit
Sender:		VSDSVN01XXXX
Receiver:	003
:16R:GENL
:20C::SEME//R7403250/PC
:23G:NEWM
:98C::PREP//20181030185014
:16R:LINK
:20C::COMM//Deposit-001a
:16S:LINK
:16R:LINK
:13A::LINK//540
:20C::RELA//Deposit-001a
:16S:LINK
:16S:GENL
:16R:TRADDET
:98A::SETT//20181030
:98A::ESET//20181030
:35B:ISIN VN000000SJM2
:16R:FIA
:12A::CLAS//SHRCOM
:16S:FIA
:22F::PRIR//1111
:16S:TRADDET
:16R:FIAC
:36B::ESTT//UNIT/1000,
:97A::SAFE//AVAI/003D000009-PTA
:16S:FIAC
:16R:SETDET
:22F::STCO//DLWM
:22F::STCO//SPST
:22F::SETR//TRAD
:16R:SETPRTY
:95Q::DEAG//VSDSVN01
:97A::SAFE//AVAI/180903000000003-PTA
:16S:SETPRTY
:16R:SETPRTY
:95Q::REAG//003
:97A::SAFE//AVAI/003D000009-PTA
:16S:SETPRTY
:16R:SETPRTY
:95Q::SELL//180903000000003
:16S:SETPRTY
:16R:SETPRTY
:95Q::BUYR//180903000000003
:16S:SETPRTY
:16R:SETPRTY
:95Q::PSET//VSDSVNHD
:16S:SETPRTY
:16R:AMT
:19A::ESTT//VND1000,
:98A::VALU//20181030
:16S:AMT
:16S:SETDET
Example 50     
MT546 as reply on settled MT542 Securities Withdrawal
Sender:		VSDSVN01XXXX
Receiver:	003
:16R:GENL
:20C::SEME//R7403253/PC
:23G:NEWM
:98C::PREP//20181030185127
:16R:LINK
:20C::COMM//Withdrawal-001
:16S:LINK
:16R:LINK
:13A::LINK//542
:20C::RELA//Withdrawal-001
:16S:LINK
:16S:GENL
:16R:TRADDET
:98A::SETT//20181030
:98A::ESET//20181030
:35B:ISIN VN000000SJM2
:16R:FIA
:12A::CLAS//SHRCOM
:16S:FIA
:22F::PRIR//1111
:16S:TRADDET
:16R:FIAC
:36B::ESTT//UNIT/1000,
:97A::SAFE//AVAI/003D000009-PTA
:16S:FIAC
:16R:SETDET
:22F::STCO//DLWM
:22F::STCO//SPST
:22F::SETR//TRAD
:16R:SETPRTY
:95Q::DEAG//003
:97A::SAFE//AVAI/003D000009-PTA
:16S:SETPRTY
:16R:SETPRTY
:95Q::REAG//VSDSVN01
:97A::SAFE//AVAI/180903000000003-PTA
:16S:SETPRTY
:16R:SETPRTY
:95Q::SELL//180903000000003
:16S:SETPRTY
:16R:SETPRTY
:95Q::BUYR//180903000000003
:16S:SETPRTY
:16R:SETPRTY
:95Q::PSET//VSDSVNHD
:16S:SETPRTY
:16R:AMT
:19A::ESTT//VND1000,
:98A::VALU//20181030
:16S:AMT
:16S:SETDET
Example 51     
MT544 as reply on settled MT542 Securities Withdrawal
Sender:		VSDSVN01XXXX
Receiver:	VSDSVN01
:16R:GENL
:20C::SEME//R7403254/PC
:23G:NEWM
:98C::PREP//20181030185127
:16R:LINK
:20C::COMM//Withdrawal-001
:16S:LINK
:16R:LINK
:13A::LINK//542
:20C::RELA//Withdrawal-001
:16S:LINK
:16S:GENL
:16R:TRADDET
:98A::SETT//20181030
:98A::ESET//20181030
:35B:ISIN VN000000SJM2
:16R:FIA
:12A::CLAS//SHRCOM
:16S:FIA
:22F::PRIR//1111
:16S:TRADDET
:16R:FIAC
:36B::ESTT//UNIT/1000,
:97A::SAFE//AVAI/003D000009-PTA
:16S:FIAC
:16R:SETDET
:22F::STCO//DLWM
:22F::STCO//SPST
:22F::SETR//TRAD
:16R:SETPRTY
:95Q::DEAG//003
:97A::SAFE//AVAI/003D000009-PTA
:16S:SETPRTY
:16R:SETPRTY
:95Q::REAG//VSDSVN01
:97A::SAFE//AVAI/180903000000003-PTA
:16S:SETPRTY
:16R:SETPRTY
:95Q::SELL//180903000000003
:16S:SETPRTY
:16R:SETPRTY
:95Q::BUYR//180903000000003
:16S:SETPRTY
:16R:SETPRTY
:95Q::PSET//VSDSVNHD
:16S:SETPRTY
:16R:AMT
:19A::ESTT//VND1000,
:98A::VALU//20181030
:16S:AMT
:16S:SETDET
Example 52     
MT546 as reply to MT542 (




































































































































































































































































































































































































































































Example 42
                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                                         )
Sender:		VSDSVN01XXXX
Receiver:	HSBCVNVXS001
:16R:GENL
:20C::SEME//R64064/PC
:23G:NEWM
:98C::PREP//20130625154452
:16R:LINK
:13A::LINK//542
:20C::RELA//D1372143956612
:16S:LINK
:16R:LINK
:20C::COMM//U1.B.5
:16S:LINK
:16S:GENL
:16R:TRADDET
:98A::SETT//20130625
:35B:/XX/VND
:16R:FIA
:12A::CLAS//CUR
:16S:FIA
:22F::PRIR//1080
:16S:TRADDET
:16R:FIAC
:36B::SETT//UNIT/6000000,
:97A::SAFE//AVAI/521041000990
:16S:FIAC
:16R:SETDET
:16R:SETPRTY
:95P::DEAG//HSBCVNVX
:97A::SAFE//AVAI/521041000990
:16S:SETPRTY
:16R:SETPRTY
:95P::SELL//HSBCVNVX
:16S:SETPRTY
:16R:SETPRTY
:95P::REAG//BNIAVNVX
:97A::SAFE//AVAI/523022000990
:16S:SETPRTY
:16R:SETPRTY
:95P::BUYR//BNIAVNVX
:16S:SETPRTY
:16R:CSHPRTY
:95P::DEBT//HSBCVNVX
:16S:CSHPRTY
:16R:CSHPRTY
:95P::PAYE//HSBCVNVX
:97A::CASH//521041000990
:16S:CSHPRTY
:16R:CSHPRTY
:95P::ACCW//BNIAVNVX
:97A::CASH//523022000990
:16S:CSHPRTY
:16R:AMT
:19A::SETT//VND6000000,
:98A::VALU//20130625
:16S:AMT
:16S:SETDET
9.2.4 [bookmark: _heading=h.1opuj5n]MT578: Settlement Allegement
MT578 informs participant that the counterparty sends transfer and it is not matched.  
Format of MT578: Settlement Allegement
	
	
	Status
	Tag
	Qualifier
	Field Name
	Content/
Options
	Qualifier Description
	No.

	 
	 
	M
	16R
	 
	Start of Block
	GENL
	Mandatory Sequence A General Information
	1

	 
	
	M
	20C
	SEME
	Sender's Message Reference
	:4!c//16x
	Unique message reference assigned by sender
	2

	 
	
	M
	23G
	 
	Function of the Message
	4!c[/4!c]
	Keyword NEWM
	3

	 
	
	O
	98C
	PREP
	Preparation Date/Time
	:4!c//8!n6!n
	PREP//Date and time at which the message was prepared. 
	4

	 
	 
	M
	16R
	 
	Start of Block
	LINK
	-----> Optional Repetitive Subsequence A1 Linkages
	5

	 
	 
	O
	22F
	LINK
	Linkage Type Indicator
	:4!c/[8c]/4!c
	Currently Not used
	6

	 
	 
	O
	13a
	LINK
	Linked Message
	A
	SWIFT type of  (540...543) which has not matched yet and which reference is specified in line 8 below
	7

	 
	 
	M
	20C
	4!c
	Reference
	:4!c//16x
	RELA//reference of the message which has not matched yet;
Message reference of the linked message which was previously received.
COMM// - common reference
Unique reference agreed upon by the two trade counterparties to identify the trade.
	8

	 
	 
	M
	16S
	 
	End of Block
	LINK
	-----| End of Subsequence A1 Linkages
	9

	 
	 
	M
	16S
	 
	End of Block
	GENL
	End of Sequence A General Information
	10

	 
	 
	M
	16R
	 
	Start of Block
	TRADDET
	Mandatory Sequence B Trade Details
	11

	 
	
	----->
	
	 
	 
	 
	 
	

	 
	
	M
	98a
	4!c
	Date/Time
	A
	SETT//<Settlement date>
Date/time at which the financial instruments are to be delivered or received.
TRAD//<Trade date>
Date/time at which the trade was executed.
	13

	 
	
	-----|
	
	 
	 
	 
	 
	

	 
	
	M
	35B
	 
	Identification of the Financial Instrument
	[ISIN1!e12!c]
[4*35x]
	Instrument code
	16

	 
	
	----->
	
	 
	 
	 
	 
	

	 
	
	M
	22a
	4!c
	Indicator
	H
	MT578 informs participant that there’s pending transfer waiting for matching by the counterparty. Different indicator specified here which type of message originally sent by counterparty

PAYM//APMT — if MT578 is sent as result of MT541 or MT543 processing;
PAYM//FREE — if MT578 is sent as result of MT540 or MT542 processing;
REDE//DELI — if MT578 is sent as result of MT542 or MT543 processing;
REDE//RECE — if MT578 is sent as result of MT540 or MT541 processing;
	31

	 
	
	-----|
	
	 
	 
	 
	 
	

	 
	 
	M
	16S
	 
	End of Block
	TRADDET
	End of Sequence B Trade Details
	32

	 
	 
	M
	16R
	 
	Start of Block
	FIAC
	Mandatory Sequence C Financial Instrument/ Account
	33

	 
	
	M
	36B
	SETT
	Quantity of Financial Instrument
	:4!c//4!c/15d
	Copy of content of field in line 39 of the initial message if the field is present in it
MT578 informs participant that there’s pending transfer waiting for matching by the counterparty. Details of original message (540…543 that already sent by counterparty) described here (Please see No 8, 20C)
	34

	 
	
	----->
	
	 
	 
	 
	 
	

	 
	
	M
	97a
	4!c
	Account
	A or B
	Copy of content of field in line 43 of the initial message if the field is present in it
MT578 informs participant that there’s pending transfer waiting for matching by the counterparty. Details of original message (540…543 that already sent by counterparty) described here (Please see No 8, 20C)
	37

	 
	
	-----|
	
	 
	 
	 
	 
	

	 
	 
	M
	16S
	 
	End of Block
	FIAC
	End of Sequence C Financial Instrument/Account
	46

	 
	 
	M
	16R
	 
	 
	REPO
	Optional Sequence D Two Leg Transaction Details
	47

	 
	
	----->
	
	 
	 
	 
	 
	

	 
	
	O
	98a
	4!c
	Date/Time
	A, B, or C
	Copy of content of field in line 54 of the initial message if the field is present in it
	48

	 
	
	-----|
	
	 
	 
	 
	 
	

	 
	
	----->
	
	 
	 
	 
	 
	

	 
	
	O
	22F
	4!c
	Indicator
	:4!c/[8c]/4!c
	Copy of content of field in line 55 of the initial message if the field is present in it
MT578 informs participant that there’s pending transfer waiting for matching by the counterparty. Details of original message (540…543 that already sent by counterparty) described here (Please see No 8, 20C)
	49

	 
	
	-----|
	
	 
	 
	 
	 
	

	 
	
	----->
	
	 
	 
	 
	 
	

	 
	
	O
	20C
	4!c
	Reference
	:4!c//16x
	REPO//<Repo reference>
In case MT578 is used for two-leg transactions (SBL, pledge, attachement), this block used for referencing two-leg transaction reference
	50

	 
	
	O
	92a
	4!c
	Rate
	A
	REPO//<repurchase rate>
	51

	 
	
	O M
	70C
	SECO
	Narrative
	:4!c//4*35x
	Copy of content of field in line 60 of the initial message if the field is present in it

More codewords can be added after customization of system
/RTYP/<repo type>
· SLB	Securities lending and borrowing
· SLB2	Securities lending and borrowing Type2
	54

	 
	 
	M
	16S
	 
	 
	REPO
	Optional Sequence D Two Leg Transaction Details
	55

	 
	 
	M
	16R
	 
	Start of Block
	SETDET
	Mandatory Sequence E Settlement Details
	56

	 
	
	----->
	
	 
	 
	 
	 
	

	 
	
	M
	22F
	4!c
	Indicator
	:4!c/[8c]/4!c
	Copy of content of field in line 63 of the initial message if the field is present in it
MT578 informs participant that the counterparty sends transfer and it is not matched. Therefore, to inform there are pending transfer request, details of original message (540…543 that already sent by counterparty) described here (Please see No 8, 20C)
	57

	 
	
	-----|
	
	 
	 
	 
	 
	

	 
	 
	M
	16R
	 
	Start of Block
	SETPRTY
	-----> Mandatory Repetitive Subsequence E1 Settlement Parties
	58

	 
	 
	----->
	
	 
	 
	 
	 
	

	 
	 
	M
	95a
	4!c
	Party
	C, P, Q, R, or S
	Copy of content of field in line 65 of the initial message if the field is present in it
MT578 informs participant that the counterparty sends transfer and it is not matched. Therefore, to inform there are pending transfer request, details of original message (540…543 that already sent by counterparty) described here (Please see No 8, 20C)
	59

	 
	 
	-----|
	
	 
	 
	 
	 
	

	 
	 
	O
	97a
	SAFE
	Account
	A or B
	Copy of content of field in line 66 of the initial message if the field is present in it
MT578 informs participant that the counterparty sends transfer and it is not matched. Therefore, to inform there are pending transfer request, details of original message (540…543 that already sent by counterparty) described here (Please see No 8, 20C)
	60

	 
	 
	O
	98a
	PROC
	Date/Time
	A or C
	Copy of content of field in line 67 of the initial message if the field is present in it
MT578 informs participant that the counterparty sends transfer and it is not matched. Therefore, to inform there are pending transfer request, details of original message (540…543 that already sent by counterparty) described here (Please see No 8, 20C)
	61

	 
	 
	O
	20C
	PROC
	Reference
	:4!c//16x
	Copy of content of field in line 68 of the initial message if the field is present in it
MT578 informs participant that the counterparty sends transfer and it is not matched. Therefore, to inform there are pending transfer request, details of original message (540…543 that already sent by counterparty) described here (Please see No 8, 20C)

	62

	 
	 
	----->
	
	 
	 
	 
	 
	

	 
	 
	O
	70a
	4!c
	Narrative
	C, D, or E
	Copy of content of field in line 69 of the initial message if the field is present in it
MT578 informs participant that the counterparty sends transfer and it is not matched. Therefore, to inform there are pending transfer request, details of original message (540…543 that already sent by counterparty) described here (Please see No 8, 20C)
	63

	 
	 
	-----|
	
	 
	 
	 
	 
	

	 
	 
	M
	16S
	 
	End of Block
	SETPRTY
	-----| End of Subsequence E1 Settlement Parties
	64

	 
	 
	M
	16R
	 
	Start of Block
	CSHPRTY
	-----> Optional Repetitive Subsequence E2 Cash Parties
	65

	 
	 
	----->
	
	 
	 
	 
	 
	

	 
	 
	M
	95a
	4!c
	Party
	P, Q, R, or S
	Copy of content of field in line 72 of the initial message if the field is present in it
MT578 informs participant that the counterparty sends transfer and it is not matched. Therefore, to inform there are pending transfer request, details of original message (540…543 that already sent by counterparty) described here (Please see No 8, 20C)
	66

	 
	 
	-----|
	
	 
	 
	 
	 
	

	 
	 
	----->
	
	 
	 
	 
	 
	

	 
	 
	O
	97A
	4!c
	Account
	:4!c//35x
	Copy of content of field in line 73 of the initial message if the field is present in it
MT578 informs participant that the counterparty sends transfer and it is not matched. Therefore, to inform there are pending transfer request, details of original message (540…543 that already sent by counterparty) described here (Please see No 8, 20C)
	67

	 
	 
	-----|
	
	 
	 
	 
	 
	

	 
	 
	----->
	
	 
	 
	 
	 
	

	 
	 
	O
	70a
	4!c
	Narrative
	C, D, or E
	Copy of content of field in line 74 of the initial message if the field is present in it
MT578 informs participant that the counterparty sends transfer and it is not matched. Therefore, to inform there are pending transfer request, details of original message (540…543 that already sent by counterparty) described here (Please see No 8, 20C)
	68

	 
	 
	-----|
	
	 
	 
	 
	 
	

	 
	 
	M
	16S
	 
	End of Block
	CSHPRTY
	-----| End of Subsequence E2 Cash Parties
	69

	 
	 
	M
	16R
	 
	Start of Block
	AMT
	-----> Optional Repetitive Subsequence E3 Amount
	70

	 
	 
	M
	19A
	4!c
	Amount
	:4!c//[N]3!a15d
	SETT//<Settlement amount>
Total amount of money to be paid or received in exchange for the financial instrument.
	71

	 
	 
	O
	98a
	VALU
	Value Date
	A
	VALU//<Value date of cash leg>
	72

	 
	 
	M
	16S
	 
	End of Block
	AMT
	-----| End of Subsequence E3 Amount
	74

	 
	 
	M
	16S
	 
	End of Block
	SETDET
	End of Sequence E Settlement Details
	75



Example 53     
MT578: informs counterparty that Registry RvF Book Entry Transfer request is registered and waiting for the pair DvF order 
Sender:		VSDSVN01XXXX 
Receiver:	VSDSVNHNS001
:16R:GENL
:20C::SEME//R7403233/ST
:23G:NEWM
:98C::PREP//20181030183036
:16R:LINK
:20C::COMM//R-BookEntry-007
:16S:LINK
:16R:LINK
:13A::LINK//540
:20C::RELA//R-BookEntry-R007
:16S:LINK
:16S:GENL
:16R:TRADDET
:98A::SETT//20181030
:35B:ISIN VN000000SJM2
:16R:FIA
:12A::CLAS//SHRCOM
:16S:FIA
:22H::PAYM//FREE
:22H::REDE//RECE
:70E::SPRO///OPTY/GENL
:16S:TRADDET
:16R:FIAC
:36B::SETT//UNIT/10,
:97A::SAFE//AVAI/180901000000001
:16S:FIAC
:16R:SETDET
:22F::SETR//TRAD
:16R:SETPRTY
:95Q::DEAG//VSDSVN01
:97A::SAFE//AVAI/180903000000003
:16S:SETPRTY
:16R:SETPRTY
:95Q::REAG//VSDSVN01
:97A::SAFE//AVAI/180901000000001
:16S:SETPRTY
:16R:SETPRTY
:95Q::SELL//180903000000003
:16S:SETPRTY
:16R:SETPRTY
:95Q::BUYR//180901000000001
:16S:SETPRTY
:16R:SETPRTY
:95Q::PSET//VSDSVNHD
:16S:SETPRTY
:16R:AMT
:19A::SETT//VND10,
:16S:AMT
:16S:SETDET
Example 54     
MT578: informs counterparty that Depository RvF Book Entry Transfer request is registered and waiting for the pair DvF order 
Sender:		VSDSVN01XXXX 
Receiver:	001
:16R:GENL
:20C::SEME//R7403239/ST
:23G:NEWM
:98C::PREP//20181030183938
:16R:LINK
:20C::COMM//D-BookEntry-007
:16S:LINK
:16R:LINK
:13A::LINK//540
:20C::RELA//D-BookEntry-R007
:16S:LINK
:16S:GENL
:16R:TRADDET
:98A::SETT//20181030
:35B:ISIN VN000000SJM2
:16R:FIA
:12A::CLAS//SHRCOM
:16S:FIA
:22H::PAYM//FREE
:22H::REDE//RECE
:70E::SPRO///OPTY/GENL
:16S:TRADDET
:16R:FIAC
:36B::SETT//UNIT/10,
:97A::SAFE//AVAI/003D000009
:16S:FIAC
:16R:SETDET
:22F::SETR//TRAD
:16R:SETPRTY
:95Q::DEAG//001
:97A::SAFE//AVAI/001D000001
:16S:SETPRTY
:16R:SETPRTY
:95Q::REAG//003
:97A::SAFE//AVAI/003D000009
:16S:SETPRTY
:16R:SETPRTY
:95Q::SELL//180903000000003
:16S:SETPRTY
:16R:SETPRTY
:95Q::BUYR//180903000000003
:16S:SETPRTY
:16R:SETPRTY
:95Q::PSET//VSDSVNHD
:16S:SETPRTY
:16R:AMT
:19A::SETT//VND10,
:16S:AMT
:16S:SETDET

Example 55     
MT578 sent to counterparty as result of MT543 “DvP repo Collaterized Borrowing” processing
Sender:		VSDSVN01XXXX
Receiver:	BNINVNVXS001
[bookmark: bookmark=id.48pi1tg][bookmark: bookmark=id.2nusc19]:16R:GENL
:20C::SEME//R320719/ST
:23G:NEWM
:98C::PREP//20140321154750
:16R:LINK
:13A::LINK//543
:20C::RELA//TRN/154750/1
:16S:LINK
:16R:LINK
:20C::COMM//COM/154750/3
:16S:LINK
:16S:GENL
:16R:TRADDET
:98A::SETT//20140301
:98A::TRAD//20140301
:35B:/XX/VND
:16R:FIA
:12A::CLAS//CUR
:16S:FIA
:22H::PAYM//APMT
:22H::REDE//DELI
:16S:TRADDET
:16R:FIAC
:36B::SETT//UNIT/2000000,
:97A::SAFE//AVAI/523022000990
:16S:FIAC
:16R:REPO
:98A::TERM//20140301
:22F::INTR//GIVE
:20C::REPO//COM/154750/3
:92A::REPO//10,
:70C::SECO///DIVP/COUP
/RTYP/COLB
:16S:REPO
:16R:SETDET
:22F::SETR//REPU
:22F::STCO//SPST
:16R:SETPRTY
:95P::PSET//VSDSVNHD
:16S:SETPRTY
:16R:SETPRTY
:95P::DEAG//BNIAVNVX
:97A::SAFE//AVAI/523022000990
:16S:SETPRTY
:16R:SETPRTY
:95P::SELL//BNIAVNVX
:16S:SETPRTY
:16R:SETPRTY
:95P::REAG//BNINVNVX
:97A::SAFE//AVAI/520009000990
:16S:SETPRTY
:16R:SETPRTY
:95P::BUYR//BNINVNVX
:16S:SETPRTY
:16R:CSHPRTY
:95P::DEBT//BNIAVNVX
:16S:CSHPRTY
:16R:CSHPRTY
:95P::PAYE//BNIAVNVX
:97A::CASH//523022000990
:16S:CSHPRTY
:16R:CSHPRTY
:95P::ACCW//BNINVNVX
:97A::CASH//520009000990
:16S:CSHPRTY
:16R:AMT
:19A::SETT//VND2000000,
:98A::VALU//20140301
:16S:AMT
:16S:SETDET
9.2.5 MT596: Answers and reports
Please see more detail about MT596 in section “Common Response and Text Message”


10 [bookmark: _heading=h.1302m92]Pledge
10.1 [bookmark: _heading=h.3mzq4wv]Business Process
10.1.1 Pledge inception
FnDS Section No: 8.4.2
Pledge creates collateral in a form of securities frozen by Pledger in favor of Pledgee. Collateral is created to cover loan provided by Lender (Pledgee) to Borrower (Pledger) out of DEPO/X or any other obligations of Pledger. This is open ended operation without specific maturity date and it can be closed (Pledge release) by request of counterparties at any moment of time for the whole amount or partially. Securities can be finally transferred to the Pledgee (Lender) in the case if Pledger (Borrower) did not execute his obligation in favor of Pledgee.

Pledge inception consists of two messages: MT540 with basic details of the pledge contract itself plus MT504 with details of securities to be blocked. Both messages are mandatory. MT540 will contain movement of “virtual” instrument “VND Vietnam Dong” between two parties to represent amount of obligation related to this pledge contract. Any DEPO/X client software (TMon, TMS/X) generates messages automatically. Pledge allows to block single or multiple securities under single pledge contract as it was requested by VSD. DEPO/X tracks list of pledge contracts with all details within the whole pledge lifecycle (on screen and in reports) - from Inception until Release, what can be full or partial.
[image: ]
Figure 18 Pledge Inception
	No
	SWIFT Message Type
	Sub-Type
	Name
	Direction

	1
	MT540
	
	Receive Free 
	Participant → DEPO/X

	2
	MT548
	
	Settlement Status and Processing Advice (waiting for collateral)
	DEPO/X → Participant

	3
	MT504
	
	Collateral proposal
	Participant → DEPO/X

	4
	MT548
	
	Settlement Status and Processing Advice (pending/cancel)
	DEPO/X → Participant

	5
	MT544
	
	RvF Settlement Confirmation
	DEPO/X → Participant

	
	MTn96
	
	Error code answer (MT596 or MT996)
	DEPO/X → Participant





10.1.2 Pledge full release settlement (close leg)
FnDS Section No: 8.4.4
Pledge release is an opposite operation to pledge inception (1st leg of operation). Pledge creates collateral in a form of securities frozen by Pledger on own depository account in favor of Pledgee. Pledge release (2nd leg of operation) annuls collateral made in favor of Pledgee: securities are unfrozen by Pledger on own depository account. Full release means that all securities are released (unfrozen) for the whole amount.
[image: ]
Figure 19 Pledge full release

	No
	SWIFT Message Type
	Sub-Type
	Name
	Direction

	1
	MT542
	
	Deliver Free (pledge release)
	Participant → DEPO/X

	2
	MT548
	
	Settlement Status and Processing Advice (pending/cancel)
	DEPO/X → Participant

	3
	MT546
	
	DvF Settlement Confirmation
	DEPO/X → Participant

	
	MTn96
	
	Error code answer (MT596 or MT996)
	DEPO/X → Participant




10.1.3 Pledge partial release settlement (close leg)
FnDS Section No: 8.4.5
Pledge release is an opposite operation to pledge inception (1st leg of operation). Pledge creates collateral in a form of securities frozen by Pledger on own depository account in favor of Pledgee. Pledge release (2nd leg of operation) annuls collateral made in favor of Pledgee: securities are unfrozen by Pledger on own depository account. Partial release means that only part of securities is released (unfrozen) and other part of collateral securities stays frozen on the Pledger’ depository account.
[image: ]
Figure 20 Pledge partial release



	No
	SWIFT Message Type
	Sub-Type
	Name
	Direction

	1
	MT542
	
	Deliver Free (Partial release)
	Participant → DEPO/X

	2
	MT548
	
	Settlement Status and Processing Advice (waiting for collateral)
	DEPO/X → Participant

	3
	MT505
	
	Collateral substitution
	Participant → DEPO/X

	4
	MT548
	
	Settlement Status and Processing Advice (pending/cancel)
	DEPO/X → Participant

	5
	MT546(+MT506)
	
	DvF Settlement Confirmation
	DEPO/X → Participant

	
	MTn96
	
	Error code answer (MT596 or MT996)
	DEPO/X → Participant





10.2 [bookmark: _heading=h.2250f4o]Message Format
10.2.1 MT540, 542: Receive Free, Deliver Free
This message is order to receive securities in DvF operation. Usually this order should be matched with MT542 (“Deliver Free”) sent by another participant (9.2.1 “MT540, 542: Receive Free, Deliver Free”).
MT540 may not require matching. 
MT540 may initiate two-leg (repo) and maturity of two-leg (repo) operation
For message format, please check [MT540-543: Transfers] in Common settlement message section.
Example 56     
MT540: Registry Pledge Order (main document)
Sender:		001
Receiver:	VSDSVN01XXXX
:16R:GENL
:20C::SEME//R-Pled-DM-005
:23G:NEWM
:98C::PREP//20181030175957
:16R:LINK
:20C::COMM//R-Pled-DM-005
:16S:LINK
:16S:GENL
:16R:TRADDET
:94B::TRAD//OTCO/DEPOX
:98A::SETT//20181030
:35B:/XX/VND
:22F::PRIR//1050
:70E::SPRO///COLL/EARM
/SSBT/PLED
/OWNR/GIVS
/COLT/SECU
/CPST/REAR
/REAS/Order 379
/ANNX/Annex EKX to order 379
/OPTY/ISEI
:16S:TRADDET
:16R:FIAC
:36B::SETT//FAMT/5000000,
:97A::SAFE//AVAI/ALFAVNHN-VI
:16S:FIAC
:16R:REPO
:98B::TERM//OPEN
:20C::REPO//R-Pled-DM-005
:92A::SLMG//100,
:16S:REPO
:16R:SETDET
:22F::SETR//RVPO
:22F::COLA//SLOA
:22F::STCO//DLWM
:16R:SETPRTY
:95Q::PSET//VSDSVNHD
:16S:SETPRTY
:16R:SETPRTY
:95Q::DEAG//VSDSVN01
:97A::SAFE//AVAI/VSDXVN01-VI
:16S:SETPRTY
:16R:SETPRTY
:95Q::SELL//VSDSVN01
:16S:SETPRTY
:16R:SETPRTY
:95Q::REAG//001
:97A::SAFE//AVAI/ALFAVNHN-VI
:16S:SETPRTY
:16R:SETPRTY
:95Q::BUYR//001
:16S:SETPRTY
:16R:AMT
:19A::SETT//VND5000000,
:16S:AMT
:16S:SETDET
Example 57     
MT540: Depository Pledge Order (main document)
Sender:		001
Receiver:	VSDSVN01XXXX
:16R:GENL
:20C::SEME//D-Pled-DM-006
:23G:NEWM
:98C::PREP//20181030175957
:16R:LINK
:20C::COMM//D-Pled-DM-006
:16S:LINK
:16S:GENL
:16R:TRADDET
:94B::TRAD//OTCO/DEPOX
:98A::SETT//20181030
:35B:/XX/VND
:22F::PRIR//1050
:70E::SPRO///COLL/EARM
/SSBT/PLED
/OWNR/GIVS
/COLT/SECU
/REAS/Order 379
/ANNX/Annex EKX to order 379
/OPTY/SEI1
:16S:TRADDET
:16R:FIAC
:36B::SETT//FAMT/1000000,
:97A::SAFE//AVAI/ALFAVNHN-VI
:16S:FIAC
:16R:REPO
:98B::TERM//OPEN
:20C::REPO//D-Pled-DM-006
:92A::SLMG//100,
:16S:REPO
:16R:SETDET
:22F::SETR//RVPO
:22F::COLA//SLOA
:22F::STCO//DLWM
:16R:SETPRTY
:95Q::PSET//VSDSVNHD
:16S:SETPRTY
:16R:SETPRTY
:95Q::DEAG//VSDSVN01
:97A::SAFE//AVAI/VSDXVN01-VI
:16S:SETPRTY
:16R:SETPRTY
:95Q::SELL//VSDSVN01
:16S:SETPRTY
:16R:SETPRTY
:95Q::REAG//001
:97A::SAFE//AVAI/ALFAVNHN-VI
:16S:SETPRTY
:16R:SETPRTY
:95Q::BUYR//001
:16S:SETPRTY
:16R:AMT
:19A::SETT//VND1000000,
:16S:AMT
:16S:SETDET


10.2.2 MT548: Settlement Status and Processing Advice
MT 548 “Settlement Status and Processing Advice” is sent to inform participants on status of transfer before settlement.
For message format, please check [MT548 Settlement Status and Processing Advice] in Common settlement message section.
Example 58     
MT548: informs on settlement impossibility 
Sender:		VSDSVN01XXXX 
Receiver:	RBKOVNVXAXXX
:16R:GENL
:20C::SEME//R178689/548
:23G:NEWM
:98C::PREP//20120117130210
:16R:LINK
:13A::LINK//543
:20C::RELA//R178619/543
:16S:LINK
:16R:LINK
:20C::COMM//18985899
:16S:LINK
:16R:STAT
:25D::SETT//PEND
:16R:REAS
:24B::PEND//NARR
:70D::REAS//DETL
Nonsettlement value date
2012-01-18
:16S:REAS
:16S:STAT
:16S:GENL
:16R:SETTRAN
:94B::TRAD//PRIM/AUCT
:35B:VN1100110016
:36B::SETT//UNIT/18,
:97A::SAFE//AVAI/DEPO/DEPO
:22F::SETR//PLAC
:22F::STCO//DLWM
:98A::SETT//20120118
:98A::TRAD//20120117
:16R:SETPRTY
:95Q::DEAG//MOFOVNHK
:97A::SAFE//AVAI/GOV-ISSU-SAC
:16S:SETPRTY
:16R:SETPRTY
:95Q::SELL//MOFOVNHK
:16S:SETPRTY
:16R:SETPRTY
:95Q::PSET//VSDSVNHD
:16S:SETPRTY
:16R:SETPRTY
:95Q::REAG//RBKOVNVX
:97A::SAFE//AVAI/RBKO/DEPO/DEPO
:16S:SETPRTY
:16R:SETPRTY
:95Q::BUYR//RBKOVNVX
:16S:SETPRTY
:16S:SETTRAN
:16R:ADDINFO
:95Q::MEOR//VNVXVNHT
:16S:ADDINFO
Example 59     
MT548 informs on lack of instruments 
Sender:		VSDSVN01XXXX 
Receiver:	VISDVNVAATDA
:16R:GENL
:20C::SEME//R89/548
:23G:INST
:98C::PREP//20120711173642
:16R:LINK
:13A::LINK//543
:20C::RELA//R301/543
:16S:LINK
:16R:LINK
:20C::COMM//252
:16S:LINK
:16R:STAT
:25D::SETT//PEND
:16R:REAS
:24B::PEND//LACK
:16S:REAS
:16S:STAT
:16S:GENL
:16R:SETTRAN
:35B:/XX/VNNA000050
:36B::SETT//UNIT/0,001
:19A::SETT//VND100000,
:97A::SAFE//AVAI/VNVX/ISSU
:22F::STCO//DLWM
:98A::SETT//20120621
:98A::TRAD//20120402
:16R:SETPRTY
:95P::DEAG//VISDVNVA
:97A::SAFE//AVAI/VNVX/ISSU
:16S:SETPRTY
:16R:SETPRTY
:95P::SELL//VISDVNVA
:97A::SAFE//VNVX/ISSU
:16S:SETPRTY
:16R:SETPRTY
:95P::RECU//VISDVNVA310
:16S:SETPRTY
:16R:SETPRTY
:95P::REAG//VISDVNVA310
:97A::SAFE//AVAI/810000310
:16S:SETPRTY
:16R:SETPRTY
:95P::BUYR//VISDVNVA310
:97A::SAFE//810000310
:16S:SETPRTY
:16S:SETTRAN

Example 60     
MT548 sent to counterparty as result of MT543 processing
Sender:		VSDSVN01XXXX 
Receiver:	BNIAVNVXS001
:16R:GENL
:20C::SEME//R320720/ST
:23G:INST
:98C::PREP//20140321154750
:16R:LINK
:13A::LINK//543
:20C::RELA//TRN/154750/1
:16S:LINK
:16R:LINK
:20C::COMM//COM/154750/3
:16S:LINK
:16R:STAT
:25D::INMH//NMAT
:16R:REAS
:24B::NMAT//CMIS
:70D::REAS//DETL
II1072
Waiting for matching instruction
:16S:REAS
:16S:STAT
:16S:GENL
:16R:SETTRAN
:35B:/XX/VND
:36B::SETT//UNIT/2000000,
:19A::SETT//VND2000000,
:97A::SAFE//AVAI/523022000990
:22H::REDE//DELI
:22H::PAYM//APMT
:98A::SETT//20140301
:98A::TRAD//20140301
:16R:SETPRTY
:95P::DEAG//BNIAVNVX
:97A::SAFE//AVAI/523022000990
:16S:SETPRTY
:16R:SETPRTY
:95P::SELL//BNIAVNVX
:16S:SETPRTY
:16R:SETPRTY
:95P::REAG//BNINVNVX
:97A::SAFE//AVAI/520009000990
:16S:SETPRTY
:16R:SETPRTY
:95P::BUYR//BNINVNVX
:16S:SETPRTY
:16R:SETPRTY
:95P::PSET//VSDSVNHD
:16S:SETPRTY
:16S:SETTRAN
10.2.3 MT544, 546: Settlement Confirmations
[bookmark: _heading=h.haapch]MT544, 545, 546, 547 are sent to account servicers as result of successful settlement of DvF or DvP transactions. 
MT544 is sent as DvF credit confirmation. 
MT545 is sent as DvP credit confirmation.
[bookmark: _heading=h.319y80a]MT546 is sent as DvF debit confirmation.
[bookmark: _heading=h.1gf8i83]MT547 is sent as DvP debit confirmation.
DvP transactions are initiated by MT541 or MT543, DvF transactions are initiated by MT540 or MT542, 
Most field of MT544, 545, 546, 547 are present in the message if there are correspondent fields in MT540-543. 
For message format, please check [MT544-547 Settlement Confirmations] in Common settlement message section.

Example 61     
MT503: Margin Call
Sender:		VSDSVN01XXXX 
Receiver:	BNKBCBLBXXXX 
:16R:GENL
:20C::SEME//885A01061999
:20C::SCTR//REPO4644
:23G:NEWM
:16R:AGRE
:22F::AGRE//NONR
:70C::AGRE///OPCO/PSBB1MDFES
/SYSC/BI
:16S:AGRE
:98C::PREP//20001206124534
:22H::COAL//VARI
:22H::COLA//REPO
:95P::PTYA//BNKACALA
:95P::PTYB//BNKBCBLB
:16R:LINK
:13A::LINK//506
:20C::PREV//038FFN997
:16S:LINK
:16S:GENL
:16R:SUMM
:95P::EXPP//BNKACALA
:19B::COVA//EUR34000000,
:19B::CCAL//EUR1000000,
:19B::TEXA//EUR35000000,
:16S:SUMM
10.2.4 [bookmark: _heading=h.40ew0vw]MT504: Collateral proposal (Securities Package)
The user header of the message (block 3) is mandatory and field 119 ( {3:{119:xxxx}} ) must be equal to a field 22a::COLA in sequence A. 
Format of MT504: Collateral proposal (Securities Package)
	
	
	
	
	Status
	Tag
	Qualifier
	Field Name
	Content/ Options
	Qualifier Description
	Example
	No.

	 
	 
	 
	 
	M
	16R
	 
	Start of Block
	GENL
	Mandatory Sequence A General Information
	:16R:GENL
	1

	 
	
	
	 
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	 
	M
	20C
	4!c
	Reference
	:4!c//16x
	SEME//unique message id
SCTR//COMM in repo
Both references required
	:20C::SEME//135
:20C::SCTR//COMM
	2

	 
	
	
	 
	-----|
	
	 
	 
	 
	 
	 
	

	 
	
	
	
	M
	23G
	 
	Function of the Message
	4!c[/4!c]
	NEWM
	:23G:NEWM
	3

	 
	 
	 
	 
	M
	16R
	 
	Start of Block
	AGRE
	-----> Mandatory Repetitive Subsequence A1 Agreement
	:16R:AGRE
	4

	 
	 
	
	
	O
	22F
	AGRE
	Agreement Indicator
	:4!c/[8c]/4!c
	AGRE//NONR
	:22F::AGRE//NONR
	5

	 
	 
	
	
	O
	70C
	AGRE
	Agreement Narrative
	:4!c//4*35x
	Mandatory: /OPCO/ code of operation
Optional: /SYSC/ code of country/system
Optional: /SDTE/ Earlies settlement date/time
Optional: /SDTL/ Latest settlement date/time

/OPCO/PLED - Pledge operation type code
/SYSC/VN - Vietnam
	:70C::AGRE///OPCO/PLED
/SYSC/VN
	6

	 
	 
	 
	 
	M
	16S
	 
	End of Block
	AGRE
	-----| End of Subsequence A1 Agreement
	:16S:AGRE
	7

	 
	
	
	
	O
	98C
->98A
	PREP
	Preparation Date/Time
	:4!c//8!n6!n
	PREP//Date & Time of message creation
	:98A::PREP//20120502161044
	8

	 
	
	
	 
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	 
	M
	22H
	4!c
	Indicator
	:4!c//4!c
	COAL//INIT - defined on the basis of underlying repo operation;
COAL//VARI - Collateral topUp/Release (for Margin Calls)
COLA//Copy from field 63 of related repo transaction after COLA keyword 
COLA//REPO - Exposure Type Indicator. Default code is REPO, however if required for reporting purpose it may contain copy from indicator in field 63 of related repo transaction after COLA keyword
COAL//INIT for the first time
COAL//VARI in case collateral substitution / margin call but pledge not have margin call in VSD so can be omitted
For pledge, COLA//SLOA - identification of pledge/lien is used
	:22H::COAL//INIT
:22H::COLA//REPO
	9

	 
	
	
	 
	-----|
	
	 
	 
	 
	 
	 
	

	 
	
	
	 
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	 
	M
	95a
	4!c
	Party
	P, Q, or R
	PTYA//Giver of Collateral (BIC)
PTYB//Taker of Collateral (BIC)
Copy from MT540- – Pledge request
List of possible options. However, in general members should use option P as default if there's no Proprietary Data Source Scheme defined for VSD:
Option P :4!c//4!a2!a2!c[3!c] (Qualifier)(Identifier Code)
Option Q :4!c//4*35x (Qualifier)(Name and Address)
Option R :4!c/8c/34x (Qualifier)(Data Source Scheme)(Proprietary Code)
	:95P::PTYA//CITIVNHK
:95P::PTYB//WFBIUS6SOMA
	10

	 
	
	
	 
	-----|
	
	 
	 
	 
	 
	 
	

	 
	 
	 
	 
	M
	16R
	 
	Start of Block
	LINK
	-----> Optional Repetitive Subsequence A2 Linkages
	:16R:LINK
	11

	 
	 
	
	
	O
	13a
	LINK
	Linked Message
	A or B
	LINK//message type of repo transaction
(540, 541, 542 or 543) 
Always 540 for pledge request
	:13A::LINK//543
	12

	 
	 
	
	
	M
	20C
	4!c
	Reference
	:4!c//16x
	SEME from Related message
	:20C::RELA//140
	13

	 
	 
	 
	 
	M
	16S
	 
	End of Block
	LINK
	-----| End of Subsequence A2 Linkages
	:16S:LINK
	14

	 
	 
	 
	 
	M
	16S
	 
	End of Block
	GENL
	End of Sequence A General Information
	:16S:GENL
	15

	 
	 
	 
	 
	M
	16R
	 
	Start of Block
	SUMM
	Mandatory Sequence B Summary
	:16R:SUMM
	16

	 
	
	
	
	M
	95a
	EXPP
	Exposed Party
	P, Q, or R
	EXPP//Taker, i.e. sequence A, 95a, PTYB
Option : refer to explanation of No.10
	:95P::EXPP//WFBIUS6SOMA
	17

	 
	
	
	 
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	 
	M
	19B
	4!c
	Amount
	:4!c//3!a15d
	COVA// Value of Collateral Held;
CCAL// Amount of collateral requested (added/removed for Topup/ Release);
TEXA// Total Amount of repo transaction

For inception (collateral proposal)
COVA//amount
CCAL//collateral requested (added)
TEXA//total amount of collateral: COVA+CCAL
	:19B::COVA//USD0,
:19B::CCAL//USD1000,
:19B::TEXA//USD3000,
	18

	 
	
	
	 
	-----|
	
	 
	 
	 
	 
	 
	

	
	
	 
	 
	M
	16R
	 
	Start of Block
	SUMD
	Optional Subsequence B1 Summary Details
	:16R:SUMD
	19

	
	
	 
	 
	M
	98a
	4!c
	Date/Time
	Option A
	RSET//Requested Settlement Date
	:98A::RSET//20120915
	20

	
	
	 
	 
	M
	16S
	 
	End of Block
	SUMD
	End of Subsequence B1 Summary Details
	:16S:SUMD
	21

	 
	 
	 
	 
	M
	16S
	 
	End of Block
	SUMM
	End of Sequence B Summary
	:16S:SUMM
	22

	 
	 
	 
	 
	M
	16R
	 
	Start of Block
	COLD
	-----> Mandatory Repetitive Sequence C Collateral Details
	:16R:COLD
	23

	 
	
	
	
	M
	20C
	COLR
	Collateral Reference
	:4!c//16x
	Unique identification of this peace of collateral
Unique reference or sequence of collateral security listed within the message
	:20C::COLR//1
	24

	 
	
	
	 
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	 
	M
	22a
	4!c
	Indicator
	F or H
	1. Indicator with COLL is mandatory and can contain:
     COLL//SCOL - Collateral is securities
          or
     COLL//СCOL - Collateral is cash

2. Indicator with INOU is an option added into extension of the ISO15022 for using in special cases. INOU can be either omitted or added with value COLI only:
     INOU//COLICOLL//SCOL - Collateral is securities.
	:22H::COLL//SCOL
:22H::COLL//CCOL
:22H::INOU//COLI:22H::COLL//SCOL
	25

	 
	
	
	 
	-----|
	
	 
	 
	 
	 
	 
	

	 
	 
	 
	 
	M
	16R
	 
	Start of Block
	SCOL
	Optional Subsequence C1 Securities Collateral Details
	:16R:SCOL
	26

	 
	 
	
	
	M
	35B
	 
	Identification of Financial Instrument
	[ISIN1!e12!c]
[4*35x]
	Instrument Code
	:35B:AFLT
	27

	
	
	
	
	O
	19Z
	MRKT
	Market price
	:4!c//4!c/15d
	Market price in percent The tag has been added into extension of the ISO15022 in order to control collateral values
	:19Z::MRKT//PRCT/100,0000000
	28

	
	
	
	
	O
	19B
	ACRU
	Accrued interest
	:4!c//3!a15d
	Accrued interest The tag has been added into extension of the ISO15022 in order to control collateral values
	:19A::ACRU//VND0,00
	29

	
	
	
	
	O
	19A
	COES
	Collateral value estimation amount
	:4!c//4!c/15d
	Collateral value estimation amount. The tag has been added into extension of the ISO15022 in order to control collateral values
	:19A::COES//VND1,
	

	 
	 
	
	
	M
	36B
	COLL
	Quantity of Securities Collateral
	:4!c//4!c/15d
	Instrument Amount
	:36B::COLL//UNIT/10,
	30

	
	
	
	
	O
	92A
	SHAI
	Securities Haircut
	:4!c//[N]15d
	Haicut of the instrument The tag has been added into extension of the ISO15022 in order to control collateral values
	:92A::SHAI//5,12345
:92A::SHAI//N5,12345
	31

	 
	 
	
	
	O
	17B
	OWNF
	Ownership Flag
	:4!c//1!a
	Y - The collateral giver owns the collateral.
N - The collateral giver doesn't own the collateral.
	:17B::OWNF//Y
	32

	 
	 
	 
	 
	M
	16S
	 
	End of Block
	SCOL
	End of Subsequence C1 Securities Collateral Details
	:16S:SCOL
	33

	 
	 
	 
	 
	M
	16S
	 
	End of Block
	COLD
	-----| End of Sequence C Collateral Details
	:16S:COLD
	34

	
	
	
	
	M
	16R
	 
	Start of Block
	SETDET1
	Optional Sequence D Settlement Details
	
	36

	
	
	
	
	----->
	
	
	
	
	
	
	

	
	
	
	
	M
	22a
	4!c
	Indicator
	Option H :4!c//4!cF or H
	Sequence D contains the common securities settlement details, that is, the settlement details of the proposed securities when they are not included in sequence C at the level of the individual piece of collateral.
· SCOL Collateral Settlement Type Indicator
· DVDS Delivery Against Delivery Delivery against delivery
· DVPT Delivery Against Payment Delivery against payment
· FOPT Delivery Free of Payment Delivery free of payment
· BENE Beneficial Ownership Indicator:
· NBEN No Change of Beneficial Ownership
· YBEN Change of Beneficial Ownership
	:22H::SCOL//FOPT
:22H::BENE//NBEN
	37

	
	
	
	
	-----|
	
	
	
	
	
	
	

	
	
	
	
	M
	16R
	 
	Start of Block
	SETPRTY1
	-----> Optional Repetitive Subsequence D1 Settlement Parties
	
	38

	
	
	
	
	----->
	
	
	
	
	
	
	

	
	
	
	
	M
	95a
	4!c
	Party
	C, P, Q, R, or S
	List of possible options. System can accept these options but it is recommended to use option P as default:

Option C :4!c//2!a (Qualifier)(Country Code)
Option P :4!c//4!a2!a2!c[3!c] (Qualifier)(Identifier Code)
Option Q :4!c//4*35x (Qualifier)(Name and Address)
Option R :4!c/8c/34x (Qualifier)(Data Source Scheme)(Proprietary Code)
Option S :4!c/[8c]/4!c/2!a/30x (Qualifier)(Data Source Scheme)(Type of ID)(Country Code)(Alternate ID)
	
	39

	
	
	
	
	-----|
	
	
	
	
	
	
	

	
	
	
	
	O
	97a
	SAFE
	Safekeeping Account
	A or B
	Depository account that will be used for settlement of collateral
SAFE Account where financial instruments are maintained.
	
	40

	
	
	
	
	O
	70C
	PACO
	Party Narrative
	:4!c//4*35x
	PACO (Party Narrative) Provides additional information regarding the party, for example, the contact unit or person responsible for the transaction identified in the message.
	
	41

	
	
	
	
	M
	16S
	 
	End of Block
	SETPRTY1
	-----| End of Subsequence D1 Settlement Parties
	
	42

	
	
	
	
	M
	16S
	 
	End of Block
	SETDET1
	End of Sequence D Settlement Details
	
	43



Example 62     
MT504: Depository Pledge Securities Package
Sender:		001
Receiver:	VSDSVN01XXXX
:16R:GENL
:20C::SEME//D-Pled-DM-006
:20C::SCTR//D-Pled-DM-006
:23G:NEWM
:16R:AGRE
:22F::AGRE//NONR
:16S:AGRE
:98A::PREP//20181030
:22H::COAL//INIT
:22H::COLA//REPO
:95Q::PTYA//001
:95Q::PTYB//VSDSVN01
:16R:LINK
:13A::LINK//540
:20C::RELA//D-Pled-DM-006
:16S:LINK
:16S:GENL
:16R:SUMM
:95P::EXPP//001
:19B::COVA//VND0,
:19B::CCAL//VND2997000,
:19B::TEXA//VND2997000,
:16R:SUMD
:98A::RSET//20181030
:16S:SUMD
:16S:SUMM
:16R:COLD
:20C::COLR//C001-1
:22H::COLL//SCOL
:22H::INOU//COLI
:16R:SCOL
:35B:/XX/VN000000PTL9
:36B::COLL//UNIT/997000,
:16R:SETDET
:22H::SCOL//FOPT
:16R:SETPRTY
:95Q::DEAG//001
:97A::SAFE//AVAI/ALFAVNHN-DEPO
:16S:SETPRTY
:16S:SETDET
:16S:SCOL
:16S:COLD
:16R:COLD
:20C::COLR//C001-2
:22H::COLL//SCOL
:22H::INOU//COLI
:16R:SCOL
:35B:/XX/GOVNB0230T06
:36B::COLL//UNIT/200,
:16R:SETDET
:22H::SCOL//FOPT
:16R:SETPRTY
:95Q::DEAG//001
:97A::SAFE//AVAI/ALFAVNHN-DEPO
:16S:SETPRTY
:16S:SETDET
:16S:SCOL
:16S:COLD
:16R:SETDET1
:22H::SCOL//FOPT
:22H::BENE//NBEN
:16S:SETDET1
Example 63     
MT504: Registry Pledge Securities Package
Sender:		001
Receiver:	VSDSVN01XXXX
:16R:GENL
:20C::SEME//R-Pled-DM-005
:20C::SCTR//R-Pled-DM-005
:23G:NEWM
:16R:AGRE
:22F::AGRE//NONR
:16S:AGRE
:98A::PREP//20181030
:22H::COAL//INIT
:22H::COLA//REPO
:95Q::PTYA//180903000000003
:95Q::PTYB//VSDSVN01
:16R:LINK
:13A::LINK//540
:20C::RELA//R-Pled-DM-005
:16S:LINK
:16S:GENL
:16R:SUMM
:95P::EXPP//001
:19B::COVA//VND0,
:19B::CCAL//VND201000000,
:19B::TEXA//VND201000000,
:16R:SUMD
:98A::RSET//20181030
:16S:SUMD
:16S:SUMM
:16R:COLD
:20C::COLR//C001-1
:22H::COLL//SCOL
:22H::INOU//COLI
:16R:SCOL
:35B:/XX/GOVNB0230T06
:36B::COLL//UNIT/200,
:16R:SETDET
:22H::SCOL//FOPT
:16R:SETPRTY
:95Q::DEAG//VSDSVN01
:97A::SAFE//AVAI/180903000000003
:16S:SETPRTY
:16S:SETDET
:16S:SCOL
:16S:COLD
:16R:COLD
:20C::COLR//C001-2
:22H::COLL//SCOL
:22H::INOU//COLI
:16R:SCOL
:35B:/XX/VN000000SJM2
:36B::COLL//UNIT/1000000,
:16R:SETDET
:22H::SCOL//FOPT
:16R:SETPRTY
:95Q::DEAG//VSDSVN01
:97A::SAFE//AVAI/180903000000003-PTA
:16S:SETPRTY
:16S:SETDET
:16S:SCOL
:16S:COLD
:16R:SETDET1
:22H::SCOL//FOPT
:22H::BENE//NBEN
:16S:SETDET1

Example 64     
MT504: Collateral proposal
Sender:		CITIVNHK
Receiver:	VSDSVN01XXXX
:16R:GENL
:20C::SEME//135
:20C::SCTR//COMM
:23G:NEWM
:16R:AGRE
:22F::AGRE//NONR
:70C::AGRE///OPCO/PSBB1MDFES
/SYSC/BI
:16S:AGRE
:98C::PREP//20120502161044
:22H::COAL//INIT
:22H::COLA//REPO
:95P::PTYA//CITIVNHK
:95P::PTYB//WFBIUS6SOMA
:16S:GENL
:16R:SUMM
:95P::EXPP//WFBIUS6SOMA
:19B::COVA//USD0,
:19B::CCAL//USD1000,
:19B::TEXA//USD3000,
:16S:SUMM
:16R:COLD
:20C::COLR//1
:22H::COLL//SCOL
:16R:SCOL
:35B:AFLT
:36B::COLL//UNIT/10,
:16S:SCOL
:16S:COLD

Example 65     
MT504/CANC: Cancelling the operation in previous example
Sender:		CITIVNHKXXX
Receiver:	VSDSVN01XXXX
:16R:GENL
:20C::SEME//135
:20C::SCTR//COMM
:23G:CANC
:16R:AGRE
:22F::AGRE//NONR
:70C::AGRE///OPCO/PSBB1MDFES
/SYSC/BI
:16S:AGRE
:22H::COAL//INIT
:22H::COLA//REPO
:95P::PTYA//CITIVNHK
:95P::PTYB//WFBIUS6SOMA
:16S:GENL
:16R:SUMM
:95P:EXPP:WFBIUS6SOMA
:19B::COVA//USD0,
:19B::CCAL//USD1000,
:19B::TEXA//USD3000,
:16S:SUMM
:16R:COLD
:20C::COLR//1
:22H::COLL//SCOL
:16R:SCOL
:35B:BIGOVTB06015
:36B::COLL//10,
:16S:SCOL
:16S:COLD
10.2.5 MT505: Collateral substitution/maturity
The user header of the message (block 3) is mandatory and field 119 ( {3:{119:xxxx}} ) must be equal to a field 22a::COLA in sequence A.
As reply MT506 is sent (for partial maturity case, MT506 reply not sent). Authorization Party is defined by a keyword /AUTH/ in field 70:PACO in Sequence A in MT506. 
Format of MT505: Collateral Substitution
	
	
	
	
	Status
	Tag
	Qualifier
	Field Name
	Content/ Options
	Qualifier Description
	Example
	No.

	 
	 
	 
	 
	M
	16R
	 
	Start of Block
	GENL
	Mandatory Sequence A General Information
	:16R:GENL
	1

	 
	
	
	 
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	 
	M
	20C
	4!c
	Reference
	:4!c//16x
	SEME//unique message id
SCTR//COMM in repo
	:20C::SEME//135
:20C::SCTR//COMM
	2

	 
	
	
	 
	-----|
	
	 
	 
	 
	 
	 
	

	 
	
	
	
	M
	23G
	 
	Function of the Message
	4!c[/4!c]
	NEWM
	:23G:NEWM
	3

	 
	 
	 
	 
	M
	16R
	 
	Start of Block
	AGRE
	-----> Mandatory Repetitive Subsequence A1 Agreement
	:16R:AGRE
	4

	 
	 
	
	
	O
	22F
	AGRE
	Agreement Indicator
	:4!c/[8c]/4!c
	AGRE//NONR
	:22F::AGRE//NONR
	5

	 
	 
	
	
	O
	98A
	AGRE
	Agreement Date
	:4!c//8!n
	Currently Not Used
	 
	6

	 
	 
	
	
	O
	13B
	AGRE
	Agreement Version Number
	:4!c/[8c]/30x
	Currently Not Used
	 
	7

	 
	 
	
	
	O
	70C
	AGRE
	Agreement Narrative
	:4!c//4*35x
	Mandatory: /OPCO/code of operation
Optional: /SYSC/ code of country/system
Optional: /SDTE/ Earlies settlement date/[time]
Optional: /SDTL/ Latest settlement date/time
	:70C::AGRE///OPCO/PSBB1MDFES
/SYSC/BI
	8

	 
	 
	 
	 
	M
	16S
	 
	End of Block
	AGRE
	-----| End of Subsequence A1 Agreement
	:16S:AGRE
	9

	 
	
	
	
	O
	98C
	PREP
	Preparation Date/Time
	:4!c//8!n6!n
	PREP//Date & Time of message creation
	:98A::PREP//20120502165503
	10

	 
	
	
	
	M
	22H
	COLA
	Exposure Type Indicator
	H
	COAL//INIT - defined on the basis of underlying repo operation;
COLA//Copy from field 63 of related repo transaction
	:22H::COAL//INIT
:22H::COLA//REPO
	11

	 
	
	
	 
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	 
	M
	95a
	4!c
	Party
	P or Q 
(P -  swift registered)
	PTYA//Giver of Collateral (BIC)
PTYB//Taker of Collateral (BIC)
	:95P::PTYA//CITIVNHK
:95P::PTYB//WFBIUS6SOMA
	12

	 
	
	
	 
	-----|
	
	 
	 
	 
	 
	 
	

	 
	
	
	
	O
	70C
	PACO
	Party Narrative
	:4!c//4*35x
	Currently Not Used
	:70C::PACO//RU
	13

	 
	 
	 
	 
	M
	16R
	 
	Start of Block
	LINK
	-----> Optional Repetitive Subsequence A2 Linkages
	:16R:LINK
	14

	 
	 
	
	
	O
	13a
	LINK
	Linked Message
	A or B
	LINK//504 - message type which has been replaced by this MT505
LINK//503 – message type of margin call message
	:13A::LINK//503
	15

	 
	 
	
	
	M
	20C
	4!c
	Reference
	:4!c//16x
	RELA//SEME from related Collateral Allocation (Substituion) message
PREV//SEME from Related margin call message
	:20C::RELA//140
	16

	 
	 
	 
	 
	M
	16S
	 
	End of Block
	LINK
	-----| End of Subsequence A2 Linkages
	:16S:LINK
	17

	 
	 
	 
	 
	M
	16S
	 
	End of Block
	GENL
	End of Sequence A General Information
	:16S:GENL
	18

	 
	 
	 
	 
	M
	16R
	 
	Start of Block
	COLD
	-----> Mandatory Repetitive Sequence B Collateral Details
	:16R:COLD
	19

	 
	
	
	
	M
	20C
	COLR
	Collateral Reference
	:4!c//16x
	COLR//Unique identification of this peace of collateral
	:20C::COLR//1
	20

	 
	
	
	 
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	 
	M
	22H
	4!c
	Indicator
	H
	COLL//SCOL - Collateral is securities.
INOU//COLI - Added to the collateral held.
INOU//COLO - Retrieved from the collateral held.
	:22H::COLL//SCOL
:22H::INOU//COLI

	21

	 
	
	
	 
	-----|
	
	 
	 
	 
	 
	 
	

	 
	 
	 
	 
	M
	16R
	 
	Start of Block
	SCOL
	Optional Subsequence B1 Securities Collateral Details
	:16R:SCOL
	23

	
	
	
	
	O
	19Z
	MRKT
	Market price
	:4!c//4!c/15d
	Market price in percent
	:19Z::MRKT//PRCT/100,0000000
	

	
	
	
	
	O
	19B
	ACRU
	Accrued interest
	:4!c//3!a15d
	Accrued interest
	:19A::ACRU//VND0,00
	

	 
	 
	
	
	M
	35B
	 
	Identification of the Financial Instrument
	[ISIN1!e12!c]
[4*35x]
	Instrument Code
	:35B:AFLT
	24

	 
	 
	
	
	M
	36B
	COLL
	Quantity of Securities Collateral
	:4!c//4!c/15d
	Instrument Amount
	:36B::COLL//UNIT/10,
	25

	 
	 
	
	
	O
	17B
	OWNF
	Ownership Flag
	:4!c//1!a
	Y - The collateral giver owns the collateral.
N - The collateral giver doesn't own the collateral.
	:17B::OWNF//Y
	26

	 
	 
	 
	 
	M
	16S
	 
	End of Block
	SCOL
	End of Subsequence B1 Securities Collateral Details
	:16S:SCOL
	35

	
	
	
	
	M
	16R
	 
	Start of Block
	CCOL
	Optional Subsequence B2 Cash Collateral Details
	
	36

	
	
	
	
	M
	19B
	DEPO
	Deposit Amount
	:4!c//3!a15d
	DEPO//VND1000   (200 is haircut)
	
	37

	
	
	
	
	M
	22H
	DEPO
	Type of Deposit Indicator
	:4!c//4!c
	DEPO//CLNT
	
	38

	
	
	
	
	O
	98A
	TERM
	Maturity Date
	:4!c//8!n
	
	
	39

	
	
	
	
	M
	16R
	 
	Start of Block
	CASHSET
	Optional Subsequence B2a Cash Settlement Details
	
	40

	
	
	
	
	O
	22F
	STCO
	Settlement Transaction Condition Indicator
	:4!c/[8c]/4!c
	
	
	41

	
	
	
	
	
	
	
	
	
	
	
	

	
	
	
	
	M
	16R
	 
	Start of Block
	CSHPRTY
	-----> Optional Repetitive Subsequence B2a1 Cash Parties
	
	42

	
	
	
	
	----->
	
	
	
	
	
	
	

	
	
	
	
	M
	95a
	4!c
	Party
	P, Q, R, or S
	ACCW//Financial institution that services the cash account of the beneficiary customer (taker’s paying institution)
BENM//BIC of beneficiar (taker’s settlement agent)
DEBT//BICof payer (giver’s settlement agent)
PAYE//Paying Institution (giver’s paying institution)
	
	43

	
	
	
	
	-----|
	
	
	
	
	
	
	

	
	
	
	
	----->
	
	
	
	
	
	
	

	
	
	
	
	O
	97a
	4!c
	Account
	A or E
	CASH/Account in RTS/X
	
	44

	
	
	
	
	-----|
	
	
	
	
	
	
	

	
	
	
	
	O
	70C
	PACO
	Party Narrative
	:4!c//4*35x
	
	
	45

	
	
	
	
	M
	16S
	 
	End of Block
	CSHPRTY
	-----| End of Subsequence B2a1 Cash Parties
	
	46

	
	
	
	
	M
	16S
	 
	End of Block
	CASHSET
	End of Subsequence B2a Cash Settlement Details
	
	47

	
	
	
	
	M
	16S
	 
	End of Block
	CCOL
	End of Subsequence B2 Cash Collateral Details
	
	48

	
	
	
	
	M
	16R
	 
	Start of Block
	BCOL
	Optional Subsequence B3 Other Collateral Details
	
	49

	
	
	
	
	M
	22H
	BCOL
	Type of Other Collateral Indicator
	:4!c//4!c
	
	
	50

	
	
	
	
	----->
	
	
	
	
	
	
	

	
	
	
	
	M
	98a
	4!c
	Date/Time
	A or B
	
	
	51

	
	
	
	
	-----|
	
	
	
	
	
	
	

	
	
	
	
	M
	95a
	ISSU
	Issuer
	P, Q, or R
	
	
	52

	
	
	
	
	M
	19B
	4!c
	Amount
	:4!c//3!a15d
	
	
	53

	
	
	
	
	M
	16S
	 
	End of Block
	BCOL
	End of Subsequence B3 Other Collateral Details
	
	54

	 
	 
	 
	 
	M
	16S
	 
	End of Block
	COLD
	-----| End of Sequence B Collateral Details
	:16S:COLD
	55

	
	
	
	
	M
	16R
	 
	Start of Block
	SETDET1
	Optional Sequence C Settlement Details
	
	56

	
	
	
	
	----->
	
	
	
	
	
	
	

	
	
	
	
	M
	22a
	4!c
	Indicator
	F or H
	SCOL/DVPT (DvP) for repo incl. ILF
SCOL/FOPT (DvF) for Pledge
SCOL/DVDS (DvD) for SLB

BENE//NBEN No change of ownership
BENE//YBEN Change of ownership 

If Sell-BuyBack then BENE//YBEN

If in repo 
Coupon and interest payments are targeted to Taker
then (BENE//YBEN)
Otherwise to Giver (BENE//NBEN)
	
	57

	
	
	
	
	-----|
	
	
	
	
	
	
	

	
	
	
	
	M
	16R
	 
	Start of Block
	SETPRTY1
	-----> Optional Repetitive Subsequence C1 Settlement Parties
	
	58

	
	
	
	
	----->
	
	
	
	
	
	
	

	
	
	
	
	M
	95a
	4!c
	Party
	C, P, Q, R, or S
	
	
	59

	
	
	
	
	-----|
	
	
	
	
	
	
	

	
	
	
	
	O
	97a
	SAFE
	Safekeeping Account
	A or B
	
	
	60

	
	
	
	
	O
	70C
	PACO
	Party Narrative
	:4!c//4*35x
	
	
	61

	
	
	
	
	M
	16S
	 
	End of Block
	SETPRTY1
	-----| End of Subsequence C1 Settlement Parties
	
	62

	
	
	
	
	M
	16S
	 
	End of Block
	SETDET1
	End of Sequence C Settlement Details
	
	63

	
	
	
	
	M
	16R
	 
	Start of Block
	CASHSET1
	Optional Sequence D Cash Settlement Details
	
	64

	
	
	
	
	O
	22F
	STCO
	Settlement Transaction Condition Indicator
	:4!c/[8c]/4!c
	
	
	65

	
	
	
	
	
	
	
	
	
	
	
	

	
	
	
	
	M
	16R
	 
	Start of Block
	CSHPRTY1
	-----> Optional Repetitive Subsequence D1 Cash Parties
	
	66

	
	
	
	
	----->
	
	
	
	
	
	
	

	
	
	
	
	M
	95a
	4!c
	Party
	P, Q, R, or S
	
	
	67

	
	
	
	
	-----|
	
	
	
	
	
	
	

	
	
	
	
	----->
	
	
	
	
	
	
	

	
	
	
	
	O
	97a
	4!c
	Account
	A or E
	
	
	68

	
	
	
	
	-----|
	
	
	
	
	
	
	

	
	
	
	
	O
	70C
	PACO
	Party Narrative
	:4!c//4*35x
	
	
	69

	
	
	
	
	M
	16S
	 
	End of Block
	CSHPRTY1
	-----| End of Subsequence D1 Cash Parties
	
	70

	
	
	
	
	M
	16S
	 
	End of Block
	CASHSET1
	End of Sequence D Cash Settlement Details
	
	71

	
	
	
	
	M
	16R
	 
	Start of Block
	ADDINFO
	Optional Sequence E Additional Information
	
	72

	
	
	
	
	----->
	
	
	
	
	
	
	

	
	
	
	
	O
	95a
	4!c
	Party
	P, Q, or R
	
	
	73

	
	
	
	
	-----|
	
	
	
	
	
	
	

	
	
	
	
	M
	16S
	 
	End of Block
	ADDINFO
	End of Sequence E Additional Information
	
	74





10.2.6 MT596: Answers and reports
Please see more detail about MT596 in section “Common Response and Text Message”

10.2.7 MT506: Collateral and Exposure Statement
The user header of the message (block 3) is mandatory and field 119 ( {3:{119:xxxx}} ) must be equal to a field 22a::COLA in sequence A. 
Format of MT506: Collateral and Exposure Statement
	
	
	
	
	Status
	Tag
	Qualifier
	Field Name
	Content/ Options
	Qualifier Description
	Example
	No.

	 
	 
	 
	 
	M
	16R
	 
	Start of Block
	GENL
	Mandatory Sequence A General Information
	:16R:GENL
	1

	 
	
	
	
	M
	28E
	 
	Page Number/ Continuation Indicator
	5n/4!c
	ONLY/1
	:28E::ONLY/1
	2

	 
	
	
	 
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	 
	M
	20C
	4!c
	Reference
	:4!c//16x
	SEME//unique message id
SCTR//COMM in repo

COMM is Common Reference
Unique reference agreed upon by the two trade counterparties to identify the trade
In this field, it should be Collateral transactions (repo) common reference
	:20C::SEME//135
:20C::SCTR//123456
	3

	 
	
	
	 
	-----|
	
	 
	 
	 
	 
	 
	

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

	 
	 
	 
	 
	M
	16R
	 
	Start of Block
	AGRE
	-----> Mandatory Repetitive Subsequence A1 Agreement
	:16R:AGRE
	5

	 
	 
	
	
	O
	22F
	AGRE
	Agreement Indicator
	:4!c/[8c]/4!c
	NONR
	:22F::AGRE//NONR
	6

	 
	 
	
	
	O
	98A
	AGRE
	Agreement Date
	:4!c//8!n
	Currently Not Used
	 
	7

	 
	 
	
	
	O
	13B
	AGRE
	Agreement Version Number
	:4!c/[8c]/30x
	Currently Not Used
	 
	8

	 
	 
	
	
	O
	70C
	AGRE
	Agreement Narrative
	:4!c//4*35x
	Optional: /SSYS/ code of country/system
	:70C::AGRE///SYSC/BI
	9

	 
	 
	 
	 
	M
	16S
	 
	End of Block
	AGRE
	-----| End of Subsequence A1 Agreement
	:16S:AGRE
	10

	 
	
	
	
	O
	98C
	PREP
	Preparation Date/Time
	:4!c//8!n6!n
	PREP//Date & Time of message creation
	:98A::PREP//20120502161044
	11

	 
	
	
	
	M
	22a
	COLA
	Exposure Type Indicator
	Option H
	Copy from linked MT504
	:22H::COLA//REPO    
	12

	 
	
	
	 
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	 
	M
	95a
	4!c
	Party
	Option P
	PTYA - Copy from linked MT504
PTYB - Copy from linked MT504
	:95P::PTYA//CITIVNHK
:95P::PTYB//WFBIUS6SOMA
	13

	 
	
	
	 
	-----|
	
	 
	 
	 
	 
	 
	

	 
	
	
	
	O
	70C
	PACO
	Party Narrative
	:4!c//4*35x
	PACO//AUTH/<PTYA> or <PTYB>
If the message was generated during the authorization step. Otherwise – collateral received
	:70C::PACO//AUTH/<PTYA>
	14

	 
	 
	 
	 
	M
	16R
	 
	Start of Block
	LINK
	-----> Optional Repetitive Subsequence A2 Linkages
	:16R:LINK
	15

	 
	 
	
	
	O
	13a
	LINK
	Linked Message
	Option A
	LINK//message type of repo transaction
(540, 541, 542 or 543) 

LINK//message type on which MT506 were generated (if exists)
(504, 505 or 599) in case of manual allocation
	:13A::LINK//540
	16

	 
	 
	
	
	M
	20C
	4!c
	Reference
	:4!c//16x
	SEME from Related message
	:20C::RELA//140
	17

	 
	 
	 
	 
	M
	16S
	 
	End of Block
	LINK
	-----| End of Subsequence A2 Linkages
	:16S:LINK
	18

	 
	 
	 
	 
	M
	16S
	 
	End of Block
	GENL
	End of Sequence A General Information
	:16S:GENL
	19

	 
	 
	 
	 
	M
	16R
	 
	Start of Block
	SUMM
	Mandatory Sequence B Summary
	:16R:SUMM
	20

	 
	
	
	
	M
	95a
	EXPP
	Exposed Party
	Option P
	EXPP// Taker, i.e. sequence A, 95a, PTYB
	:95P::EXPP//WFBIUS6SOMA
	21

	 
	
	
	 
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	 
	M
	19B
	4!c
	Amount
	:4!c//3!a15d
	COVA//Amount of collateral reported
TEXA//Total Amount of related repo transaction
	:19B::COVA//USD2000
:19B::TEXA//USD3000
	22

	 
	
	
	 
	-----|
	
	 
	 
	 
	 
	 
	

	 
	
	
	 
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	 
	M
	98a
	4!c
	Date/Time
	A or C
	VALC//Date of collateral valuation (TODAY)
VALE//Date of related repo transaction
	:98A::VALC//20120502
:98A::VALE//20120502
	23

	 
	
	
	 
	-----|
	
	 
	 
	 
	 
	 
	

	 
	 
	 
	 
	M
	16S
	 
	End of Block
	SUMM
	End of Sequence B Summary
	:16S:SUMM
	27

	 
	 
	 
	 
	M
	16R
	 
	Start of Block
	COLD
	-----> Optional Repetitive Sequence D Collateral Details
	:16R:COLD
	57

	 
	
	
	
	M
	20C
	COLR
	Collateral Reference
	:4!c//16x
	Id from related MT504 for the same piece of collateral
	:20C::COLR//1
	58

	 
	
	
	
	M
	22H
	COLL
	Collateral Type Indicator
	:4!c//4!c
	COLL//SCOL
	:22H::COLL//SCOL
	59

	 
	
	
	
	O
	25D
	SETT
	Settlement Status
	:4!c/[8c]/4!c
	SETT//SETT or SETT//PEND if collateral status is other than “Active” or “Returned”
	:25D::SETT//SETT
	60

	 
	
	
	 
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	 
	M
	19B
	4!c
	Amount
	:4!c//3!a15d
	COLL//Valuation of Collateral in repo Currency
RECA//Valuation of Collateral in Securities Currency
MKTV//Valuation of collateral WITH accrued interest
	:19B::COLL//USD1000
:19B::RECA//USD1000
:19B::MKTV//USD1100
	61

	 
	
	
	 
	-----|
	
	 
	 
	 
	 
	 
	

	 
	
	
	
	O
	99A
	DAAC
	Number of Days Accrued
	:4!c//[N]3!n
	Number of days used for accrued interest calculation
	:99A::DAAC//2
	62

	 
	
	
	
	O
	22F
	MICO
	Method of Interest Computation Indicator
	:4!c/[8c]/4!c
	Currently Not Used
	 
	63

	 
	
	
	 
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	 
	M
	92a
	4!c
	Rate
	A or B
	EXCH//Exchange rate between reporting currency and collateral currency 

EXCH//GBP/USD/…
MARG//Percentage of collateral adjustment

CHAI//Haircut for currency of collateral.
	:92B::EXCH//GBP/USD/1,619
:92A::MARG//100
:92A::CHAI//0
	64

	 
	
	
	 
	-----|
	
	 
	 
	 
	 
	 
	

	 
	 
	 
	 
	M
	16R
	 
	Start of Block
	SCOL
	Optional Subsequence D1 Securities Collateral Details
	:16R:SCOL
	65

	 
	 
	
	
	M
	19B
	MRKT
	Market Price Amount
	:4!c//3!a15d
	MRKT//Market price
	:19B::MRKT//USD100,
	66

	 
	 
	
	
	M
	35B
	 
	Identification of the Financial Instrument
	[ISIN1!e12!c]
[4*35x]
	Main code of instrument
	:35B:L94BIGOVTB06015
	67

	 
	 
	
	
	M
	36B
	COLL
	Quantity of Securities Collateral
	:4!c//4!c/15d
	COLL//Quantity of Securities Collateral
	:36B::COLL//UNIT/10,
	68

	 
	 
	
	
	M
	92A
	SHAI
	Securities Haircut
	:4!c//[N]15d
	Haircut
	:92A::SHAI//0,
	69

	 
	 
	
	
	O
	98A
	EXPI
	Expiry Date
	:4!c//8!n
	Currently Not Used
	 
	70

	 
	 
	
	 
	----->
	
	 
	 
	 
	 
	 
	

	 
	 
	
	 
	O
	94B
	4!c
	Place
	:4!c/[8c]/4!c [/30x]
	Currently Not Used
	 
	71

	 
	 
	
	 
	-----|
	
	 
	 
	 
	 
	 
	

	 
	 
	
	
	O
	70C
	RATS
	Rating Narrative
	:4!c//4*35x
	Currently Not Used
	 
	72

	 
	 
	 
	 
	M
	16S
	 
	End of Block
	SCOL
	End of Subsequence D1 Securities Collateral Details
	:16S:SCOL
	73

	 
	 
	 
	 
	M
	16S
	 
	End of Block
	COLD
	-----| End of Sequence D Collateral Details
	:16S:COLD
	85




[bookmark: _heading=h.2fk6b3p]
11 Attachment
11.1 [bookmark: _heading=h.upglbi]Business Process
11.1.1 Attachment inception
FnDS Section No: 8.5.2
Attachment freezes securities on the Participant account. Collateral is created to cover some obligations of the participant arose out of DEPO/X. This is open ended operation without specific maturity date and it can be closed (Attachment release) by request of initiator at any moment of time for the whole amount or partially. Securities can be either un-frozen on Participant account or finally transferred to depository account of any other Participant specified in order of initiator. 
The participant will receive list of MT messages as below:
[image: ]
Figure 21 Attachment inception
	No
	SWIFT Message Type
	Sub-Type
	Name
	Direction

	1
	MT540/COPY
	
	Receive Free 
	DEPO/X  Participant  

	2
	MT548
	
	Settlement Status and Processing Advice (waiting for collateral)
	DEPO/X  Participant  

	3
	MT504/COPY
	
	Collateral proposal
	DEPO/X  Participant  

	4
	MT548
	
	Settlement Status and Processing Advice (pending/cancel)
	DEPO/X  Participant  

	5
	MT544
	
	RvF Settlement Confirmation
	DEPO/X  Participant  

	
	MTn96
	
	Error code answer (MT596 or MT996)
	DEPO/X  Participant  




11.1.2 Attachment full release settlement (close leg)
FnDS Section No: 8.5.4
Attachment release is an opposite operation to Attachment inception (1st leg of operation). Attachment freezes securities on depository account of DM by request of VSD operator (in accordance with an order of court or government authority). Attachment release (2nd leg of operation) means unfreezing of securities on DM’ depository account. Full release means that all securities are released (unfrozen) for the whole amount.

The participant will receive list of MT messages as below:
[image: ]
Figure 22 Attachment full release
	No
	SWIFT Message Type
	Sub-Type
	Name
	Direction

	1
	MT542/COPY
	
	Deliver Free (pledge release)
	DEPO/X  Participant  

	2
	MT548
	
	Settlement Status and Processing Advice (pending/cancel)
	DEPO/X  Participant  

	3
	MT546
	
	DvF Settlement Confirmation
	DEPO/X  Participant  

	
	MTn96
	
	Error code answer (MT596 or MT996)
	DEPO/X  Participant  




11.1.3 Attachment partial release settlement (close leg)
FnDS Section No: 8.5.5
Attachment release is an opposite operation to Attachment inception (1st leg of operation). Attachment freezes securities on depository account of DM by request of VSD operator (in accordance with an order of court or government authority). Attachment release (2nd leg of operation) means unfreezing of securities on DM’ depository account. Full release means that all securities are released (unfrozen) for the whole amount. Partial release means that only part of securities is released (unfrozen) and other part of securities stays frozen on the Pledger’ depository account.

The participant will receive list of MT messages as below:
[image: ]
Figure 23 Attachment partial release

	No
	SWIFT Message Type
	Sub-Type
	Name
	Direction

	1
	MT542/COPY
	
	Deliver Free (Partial release)
	DEPO/X  Participant  

	2
	MT548
	
	Settlement Status and Processing Advice (waiting for collateral)
	DEPO/X  Participant  

	3
	MT505/COPY
	
	Collateral substitution
	DEPO/X  Participant  

	4
	MT548
	
	Settlement Status and Processing Advice (pending/cancel)
	DEPO/X  Participant  

	5
	MT546(+MT506)
	
	DvF Settlement Confirmation
	DEPO/X  Participant  

	
	MTn96
	
	Error code answer (MT596 or MT996)
	DEPO/X  Participant  




11.2 [bookmark: _heading=h.3ep43zb]Message Format
11.2.1 MT540, 542: Receive Free, Deliver Free
[bookmark: _heading=h.1tuee74]This message is order to receive/deliver securities in DvF operation of “Attachment”:
· MT540 - Attachment request (Attachment inception)
· MT542 - Attachment release request (Attachment full/partial release settlement)
Both of two messages have similar format.
For message format, please check [MT540-543: Transfers] in Common settlement message section.
Example 66     
MT540: Depository Attachment Order (main document)
Sender:		001
Receiver:	VSDSVN01XXXX
:16R:GENL
:20C::SEME//D-Attach-DM-003a
:23G:NEWM
:98C::PREP//20181030175957
:16R:LINK
:20C::COMM//D-Attach-DM-003a
:16S:LINK
:16S:GENL
:16R:TRADDET
:94B::TRAD//OTCO/DEPOX
:98A::SETT//20181030
:35B:/XX/VND
:22F::PRIR//1050
:22F::BORR//NBOR
:70E::SPRO///COLL/EARM
/SSBT/BLOV
/OWNR/GIVS
/COLT/SECU
/REAS/Order 379
/ANNX/Annex EKX to order 379
/OPTY/SEI1
:16S:TRADDET
:16R:FIAC
:36B::SETT//FAMT/2997000,
:97A::SAFE//AVAI/ALFAVNHN-VI
:16S:FIAC
:16R:REPO
:98B::TERM//OPEN
:20C::REPO//D-Attach-DM-003a
:92A::SLMG//100,
:16S:REPO
:16R:SETDET
:22F::SETR//RVPO
:22F::COLA//SCRP
:22F::STCO//DLWM
:22F::REST//RSTR
:16R:SETPRTY
:95Q::PSET//VSDSVNHD
:16S:SETPRTY
:16R:SETPRTY
:95Q::DEAG//VSDSVN01
:97A::SAFE//AVAI/VSDXVN01-VI
:16S:SETPRTY
:16R:SETPRTY
:95Q::SELL//VSDSVN01
:16S:SETPRTY
:16R:SETPRTY
:95Q::REAG//001
:97A::SAFE//AVAI/ALFAVNHN-VI
:16S:SETPRTY
:16R:SETPRTY
:95Q::BUYR//001
:16S:SETPRTY
:16R:AMT
:19A::SETT//VND2997000,
:16S:AMT
:16S:SETDET
Example 67     
MT540: Registry Attachment Order (main document)
Sender:		VSDSVN01
Receiver:	VSDSVN01XXXX
:16R:GENL
:20C::SEME//R-Attach-INV-034
:23G:NEWM
:98C::PREP//20181030175957
:16R:LINK
:20C::COMM//R-Attach-INV-034
:16S:LINK
:16S:GENL
:16R:TRADDET
:94B::TRAD//OTCO/REGIX
:98A::SETT//20181030
:35B:/XX/VND
:22F::PRIR//1050
:22F::BORR//NBOR
:70E::SPRO///COLL/EARM
/SSBT/BLOV
/OWNR/GIVS
/COLT/SECU
/CPST/REAR
/REAS/Order 379
/ANNX/Annex EKX to order 379
/OPTY/ISEI
:16S:TRADDET
:16R:FIAC
:36B::SETT//FAMT/201000000,
:97A::SAFE//AVAI/180903000000003-VI
:16S:FIAC
:16R:REPO
:98B::TERM//OPEN
:20C::REPO//R-Attach-INV-034
:92A::SLMG//100,
:16S:REPO
:16R:SETDET
:22F::SETR//RVPO
:22F::COLA//SCRP
:22F::STCO//DLWM
:22F::REST//RSTR
:22F::BENE//NBEN
:16R:SETPRTY
:95Q::PSET//VSDSVNHD
:16S:SETPRTY
:16R:SETPRTY
:95Q::DEAG//VSDSVN01
:97A::SAFE//AVAI/VSDXVN01-VI
:16S:SETPRTY
:16R:SETPRTY
:95Q::SELL//VSDSVN01
:16S:SETPRTY
:16R:SETPRTY
:95Q::REAG//VSDSVN01
:97A::SAFE//AVAI/180903000000003-VI
:16S:SETPRTY
:16R:SETPRTY
:95Q::BUYR//180903000000003
:16S:SETPRTY
:16R:AMT
:19A::SETT//VND201000000,
:16S:AMT
:16S:SETDET

Example 68     
MT540 Attachment Inception: 
:16R:GENL
:20C::SEME//AS377
:23G:NEWM
:98C::PREP//20180101175957
:16R:LINK
:20C::COMM//AS377
:16S:LINK
:16S:GENL
:16R:TRADDET
:94B::TRAD//SECM
:98A::SETT//20180101
:35B:/XX/VND
:22F::PRIR//1050
:22F::BORR//NBOR
:70E::SPRO///COLL/EARM
/SSBT/BLOV
/OWNR/GIVE
/COLT/SECU
/CSUB/Y
/REAS/Order 379
/ANNX/Annex EKX to order 379
/OPTY/ISEI
:16S:TRADDET
:16R:FIAC
:36B::SETT//FAMT/3000000,
:97A::SAFE//AVAI/BETAVNHN-VI
:16S:FIAC
:16R:REPO
:98A::TERM//20180103
:20C::REPO//AS377
:92A::SLMG//100,
:16S:REPO
:16R:SETDET
:22F::STCO//DLWM
:22F::SETR//RVPO
:22F::REST//RSTR
:16R:SETPRTY
:95P::PSET//VSDSVNHD
:16S:SETPRTY
:16R:SETPRTY
:95P::DEAG//ALFAVNHN
:97A::SAFE//AVAI/ALFAVNHN-VI
:16S:SETPRTY
:16R:SETPRTY
:95P::SELL//ALFAVNHN
:16S:SETPRTY
:16R:SETPRTY
:95P::REAG//BETAVNHN
:97A::SAFE//AVAI/BETAVNHN-VI
:16S:SETPRTY
:16R:SETPRTY
:95P::BUYR//BETAVNHN
:16S:SETPRTY
:16R:AMT
:19A::SETT//VND3000000,
:16S:AMT
:16S:SETDET
11.2.2 MT544, 546: Settlement Confirmations
MT544, 546 are sent to account servicers as result of successful settlement of DvF transactions. For the “Attachment”
· MT544 relates to the MT540 of Attachment transaction inception
· MT546 relates to the MT542 of Attachment release settlement
Both two messages have similar format
For message format, please check [MT544-547 Settlement Confirmations] in Common settlement message section

11.2.3 MT548: Settlement Status and Processing Advice
MT 548 “Settlement Status and Processing Advice” is sent to inform participants on status of transfer before settlement. For the “Attachment”, this message is used for “Transaction pending notifications”.
For message format, please check [MT548 Settlement Status and Processing Advice] in Common settlement message section.
Example 69     
MT548 sent to counterparty as result of MT543 processing
Sender:		VSDSVN01XXXX 
Receiver:	BNIAVNVXS001
:16R:GENL
:20C::SEME//R320720/ST
:23G:INST
:98C::PREP//20140321154750
:16R:LINK
:13A::LINK//543
:20C::RELA//TRN/154750/1
:16S:LINK
:16R:LINK
:20C::COMM//COM/154750/3
:16S:LINK
:16R:STAT
:25D::INMH//NMAT
:16R:REAS
:24B::NMAT//CMIS
:70D::REAS//DETL
II1072
Waiting for matching instruction
:16S:REAS
:16S:STAT
:16S:GENL
:16R:SETTRAN
:35B:/XX/VND
:36B::SETT//UNIT/2000000,
:19A::SETT//VND2000000,
:97A::SAFE//AVAI/523022000990
:22H::REDE//DELI
:22H::PAYM//APMT
:98A::SETT//20140301
:98A::TRAD//20140301
:16R:SETPRTY
:95P::DEAG//BNIAVNVX
:97A::SAFE//AVAI/523022000990
:16S:SETPRTY
:16R:SETPRTY
:95P::SELL//BNIAVNVX
:16S:SETPRTY
:16R:SETPRTY
:95P::REAG//BNINVNVX
:97A::SAFE//AVAI/520009000990
:16S:SETPRTY
:16R:SETPRTY
:95P::BUYR//BNINVNVX
:16S:SETPRTY
:16R:SETPRTY
:95P::PSET//VSDSVNHD
:16S:SETPRTY
:16S:SETTRAN
11.2.4 MT504: Collateral proposal (Securities Package)
The user header of the message (block 3) is mandatory and field 119 ( {3:{119:xxxx}} ) must be equal to a field 22a::COLA in sequence A. 
Format of MT504: Collateral proposal (Securities Package)
	
	
	
	
	Status
	Tag
	Qualifier
	Field Name
	Content/ Options
	Qualifier Description
	Example
	No.

	 
	 
	 
	 
	M
	16R
	 
	Start of Block
	GENL
	Mandatory Sequence A General Information
	:16R:GENL
	1

	 
	
	
	 
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	 
	M
	20C
	4!c
	Reference
	:4!c//16x
	SEME//unique message id
SCTR//COMM in repo
SEME Reference assigned by the Sender to unambiguously identify the message.
SCTR Unique reference identifying the collateral management transaction from the Sender's point of view (attachment no.)
Both references required
	:20C::SEME//135
:20C::SCTR//COMM
	2

	 
	
	
	 
	-----|
	
	 
	 
	 
	 
	 
	

	 
	
	
	
	M
	23G
	 
	Function of the Message
	4!c[/4!c]
	NEWM
	:23G:NEWM
	3

	 
	 
	 
	 
	M
	16R
	 
	Start of Block
	AGRE
	-----> Mandatory Repetitive Subsequence A1 Agreement
	:16R:AGRE
	4

	 
	 
	
	
	O
	22F
	AGRE
	Agreement Indicator
	:4!c/[8c]/4!c
	AGRE//NONR
	:22F::AGRE//NONR
	5

	 
	 
	
	
	O
	70C
	AGRE
	Agreement Narrative
	:4!c//4*35x
	Mandatory: /OPCO/ code of operation
Optional: /SYSC/ code of country/system
Optional: /SDTE/ Earlies settlement date/time
Optional: /SDTL/ Latest settlement date/time
	:70C::AGRE///OPCO/PSBB1MDFES
/SYSC/BI
	6

	 
	 
	 
	 
	M
	16S
	 
	End of Block
	AGRE
	-----| End of Subsequence A1 Agreement
	:16S:AGRE
	7

	 
	
	
	
	O
	98C
	PREP
	Preparation Date/Time
	:4!c//8!n6!n
	PREP//Date & Time of message creation
	:98A::PREP//20120502161044
	8

	 
	
	
	 
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	 
	M
	22H
	4!c
	Indicator
	:4!c//4!c
	COAL//INIT - defined on the basis of underlying repo operation;
COAL//VARI - Collateral topUp/Release (for Margin Calls)
COLA//Copy from field 63 of related repo transaction after COLA keyword 
COLA//REPO - Exposure Type Indicator. Default code is REPO, however if required for reporting purpose it may contain copy from indicator in field 63 of related repo transaction after COLA keyword
	:22H::COAL//INIT
:22H::COLA//REPO
	9

	 
	
	
	 
	-----|
	
	 
	 
	 
	 
	 
	

	 
	
	
	 
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	 
	M
	95a
	4!c
	Party
	P, Q, or R
	PTYA//Giver of Collateral (BIC)
PTYB//Taker of Collateral (BIC)
List of possible options. However, in general members should use option P as default if there's no Proprietary Data Source Scheme defined for VSD:
Option P :4!c//4!a2!a2!c[3!c] (Qualifier)(Identifier Code)
Option Q :4!c//4*35x (Qualifier)(Name and Address)
Option R :4!c/8c/34x (Qualifier)(Data Source Scheme)(Proprietary Code)
	:95P::PTYA//CITIVNHK
:95P::PTYB//WFBIUS6SOMA
	10

	 
	
	
	 
	-----|
	
	 
	 
	 
	 
	 
	

	 
	
	
	
	O
	70C
	PACO
	Party Narrative
	:4!c//4*35x
	Currently Not Used
	 
	11

	 
	 
	 
	 
	M
	16R
	 
	Start of Block
	LINK
	-----> Optional Repetitive Subsequence A2 Linkages
	:16R:LINK
	12

	 
	 
	
	
	O
	13a
	LINK
	Linked Message
	A or B
	LINK//message type of repo transaction
(540, 541, 542 or 543) 
For attachment inception, it is always 540
	:13A::LINK//540
	13

	 
	 
	
	
	M
	20C
	4!c
	Reference
	:4!c//16x
	SEME from Related message
	:20C::RELA//140
	14

	 
	 
	 
	 
	M
	16S
	 
	End of Block
	LINK
	-----| End of Subsequence A2 Linkages
	:16S:LINK
	15

	 
	 
	 
	 
	M
	16S
	 
	End of Block
	GENL
	End of Sequence A General Information
	:16S:GENL
	16

	 
	 
	 
	 
	M
	16R
	 
	Start of Block
	SUMM
	Mandatory Sequence B Summary
	:16R:SUMM
	17

	 
	
	
	
	M
	95a
	EXPP
	Exposed Party
	P, Q, or R
	EXPP//Taker, i.e. sequence A, 95a, PTYB
Option : Refer to explanation of No.10
	:95P::EXPP//WFBIUS6SOMA
	18

	 
	
	
	 
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	 
	M
	19B
	4!c
	Amount
	:4!c//3!a15d
	COVA// Value of Collateral Held;
CCAL// Amount of collateral requested (added/removed for Topup/ Release);
TEXA// Total Amount of repo transaction
	:19B::COVA//USD0,
:19B::CCAL//USD1000,
:19B::TEXA//USD3000,
	19

	 
	
	
	 
	-----|
	
	 
	 
	 
	 
	 
	

	
	
	 
	 
	M
	16R
	 
	Start of Block
	SUMD
	Optional Subsequence B1 Summary Details
	:16R:SUMD
	20

	
	
	 
	 
	M
	98a
	4!c
	Date/Time
	Option A
	RSET//Requested Settlement Date
	:98A::RSET//20120915
	21

	
	
	 
	 
	M
	16S
	 
	End of Block
	SUMD
	End of Subsequence B1 Summary Details
	:16S:SUMD
	22

	 
	 
	 
	 
	M
	16S
	 
	End of Block
	SUMM
	End of Sequence B Summary
	:16S:SUMM
	23

	 
	 
	 
	 
	M
	16R
	 
	Start of Block
	COLD
	-----> Mandatory Repetitive Sequence C Collateral Details
	:16R:COLD
	24

	 
	
	
	
	M
	20C
	COLR
	Collateral Reference
	:4!c//16x
	Unique identification of this peace of collateral
	:20C::COLR//1
	25

	 
	
	
	 
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	 
	M
	22a
	4!c
	Indicator
	F or H
	1. Indicator with COLL is mandatory and can contain:
     COLL//SCOL - Collateral is securities
          or
     COLL//СCOL - Collateral is cash

2. Indicator with INOU is an option added into extension of the ISO15022 for using in special cases. INOU can be either omitted or added with value COLI only:
     INOU//COLICOLL//SCOL - Collateral is securities.
	:22H::COLL//SCOL
:22H::COLL//CCOL
:22H::INOU//COLI
	26

	 
	
	
	 
	-----|
	
	 
	 
	 
	 
	 
	

	 
	 
	 
	 
	M
	16R
	 
	Start of Block
	SCOL
	Optional Subsequence C1 Securities Collateral Details
	:16R:SCOL
	27

	 
	 
	
	
	M
	35B
	 
	Identification of Financial Instrument
	[ISIN1!e12!c]
[4*35x]
	Instrument Code
	:35B:AFLT
	28

	
	
	
	
	O
	19Z
	MRKT
	Market price
	:4!c//4!c/15d
	Market price in percent. The tag has been added into extension of the ISO15022 in order to control collateral values
	:19Z::MRKT//PRCT/100,0000000
	29

	
	
	
	
	O
	19B19A
	ACRU
	Accrued interest
	:4!c//3!a15d
	Accrued interest. The tag has been added into extension of the ISO15022 in order to control collateral values
	:19A::ACRU//VND0,00
	30

	
	
	
	
	O
	19A
	COES
	Collateral value estimation amount
	:4!c//4!c/15d
	Collateral value estimation amount. The tag has been added into extension of the ISO15022 in order to control collateral values
	:19A::COES//VND1,
	

	 
	 
	
	
	M
	36B
	COLL
	Quantity of Securities Collateral
	:4!c//4!c/15d
	Instrument Amount.
	:36B::COLL//UNIT/10,
	31

	
	
	
	
	O
	92A
	SHAI
	Securities Haircut
	:4!c//[N]15d
	Haicut of the instrument.
Haircut or valuation factor on the security expressed as a percentage. The tag has been added into extension of the ISO15022 in order to control collateral values
	:92A::SHAI//5,12345
:92A::SHAI//N5,12345
	32

	 
	 
	
	
	O
	17B
	OWNF
	Ownership Flag
	:4!c//1!a
	Y - The collateral giver owns the collateral.
N - The collateral giver doesn't own the collateral.
	:17B::OWNF//Y
	33

	 
	 
	 
	 
	M
	16S
	 
	End of Block
	SCOL
	End of Subsequence C1 Securities Collateral Details
	:16S:SCOL
	34

	 
	 
	 
	 
	M
	16S
	 
	End of Block
	COLD
	-----| End of Sequence C Collateral Details
	:16S:COLD
	35

	
	
	
	
	M
	16R
	 
	Start of Block
	SETDET1
	Optional Sequence D Settlement Details
	
	36

	
	
	
	
	----->
	
	
	
	
	
	
	

	
	
	
	
	M
	22a
	4!c
	Indicator
	Option H :4!c//4!cF or H
	Sequence D contains the common securities settlement details, that is, the settlement details of the proposed securities when they are not included in sequence C at the level of the individual piece of collateral.
· SCOL Collateral Settlement Type Indicator
· DVDS Delivery Against Delivery Delivery against delivery
· DVPT Delivery Against Payment Delivery against payment
· FOPT Delivery Free of Payment Delivery free of payment
· BENE Beneficial Ownership Indicator:
· NBEN No Change of Beneficial Ownership
· YBEN Change of Beneficial Ownership
	:22H::SCOL//FOPT
:22H::BENE//NBEN
	37

	
	
	
	
	-----|
	
	
	
	
	
	
	

	
	
	
	
	M
	16R
	 
	Start of Block
	SETPRTY1
	-----> Optional Repetitive Subsequence D1 Settlement Parties
	
	38

	
	
	
	
	----->
	
	
	
	
	
	
	

	
	
	
	
	M
	95a
	4!c
	Party
	C, P, Q, R, or S
	List of possible options. System can accept these options but it is recommended to use option P as default:

Option C :4!c//2!a (Qualifier)(Country Code)
Option P :4!c//4!a2!a2!c[3!c] (Qualifier)(Identifier Code)
Option Q :4!c//4*35x (Qualifier)(Name and Address)
Option R :4!c/8c/34x (Qualifier)(Data Source Scheme)(Proprietary Code)
Option S :4!c/[8c]/4!c/2!a/30x (Qualifier)(Data Source Scheme)(Type of ID)(Country Code)(Alternate ID)
	
	39

	
	
	
	
	-----|
	
	
	
	
	
	
	

	
	
	
	
	O
	97a
	SAFE
	Safekeeping Account
	A or B
	Depository account that will be used for settlement of collateral
SAFE Account where financial instruments are maintained.
	
	40

	
	
	
	
	O
	70C
	PACO
	Party Narrative
	:4!c//4*35x
	
	
	41

	
	
	
	
	M
	16S
	 
	End of Block
	SETPRTY1
	-----| End of Subsequence D1 Settlement Parties
	
	42

	
	
	
	
	M
	16S
	 
	End of Block
	SETDET1
	End of Sequence D Settlement Details
	
	43



Example 70     
MT504: Depository Attachment Securities Package
Sender:		001
Receiver:	VSDSVN01XXXX
:16R:GENL
:20C::SEME//D-Attach-DM-C03a
:20C::SCTR//D-Attach-DM-003a
:23G:NEWM
:16R:AGRE
:22F::AGRE//NONR
:16S:AGRE
:98A::PREP//20181030
:22H::COAL//INIT
:22H::COLA//REPO
:95Q::PTYA//001
:95Q::PTYB//VSDSVN01
:16R:LINK
:13A::LINK//540
:20C::RELA//D-Attach-DM-003a
:16S:LINK
:16S:GENL
:16R:SUMM
:95P::EXPP//001
:19B::COVA//VND0,
:19B::CCAL//VND2997000,
:19B::TEXA//VND2997000,
:16R:SUMD
:98A::RSET//20181030
:16S:SUMD
:16S:SUMM
:16R:COLD
:20C::COLR//C001-1
:22H::COLL//SCOL
:22H::INOU//COLI
:16R:SCOL
:35B:/XX/VN000000PTL9
:36B::COLL//UNIT/997000,
:16R:SETDET
:22H::SCOL//FOPT
:16R:SETPRTY
:95Q::DEAG//001
:97A::SAFE//AVAI/ALFAVNHN-DEPO
:16S:SETPRTY
:16S:SETDET
:16S:SCOL
:16S:COLD
:16R:COLD
:20C::COLR//C001-2
:22H::COLL//SCOL
:22H::INOU//COLI
:16R:SCOL
:35B:/XX/GOVNB0230T06
:36B::COLL//UNIT/200,
:16R:SETDET
:22H::SCOL//FOPT
:16R:SETPRTY
:95Q::DEAG//001
:97A::SAFE//AVAI/ALFAVNHN-DEPO
:16S:SETPRTY
:16S:SETDET
:16S:SCOL
:16S:COLD
:16R:SETDET1
:22H::SCOL//FOPT
:22H::BENE//NBEN
:16S:SETDET1
Example 71     
MT504: Registry Attachment Securities Package
Sender:		001
Receiver:	VSDSVN01XXXX
:16R:GENL
:20C::SEME//R-Att-INV-C034
:20C::SCTR//R-Attach-INV-034
:23G:NEWM
:16R:AGRE
:22F::AGRE//NONR
:16S:AGRE
:98A::PREP//20181030
:22H::COAL//INIT
:22H::COLA//REPO
:95Q::PTYA//180903000000003
:95Q::PTYB//VSDSVN01
:16R:LINK
:13A::LINK//540
:20C::RELA//R-Attach-INV-034
:16S:LINK
:16S:GENL
:16R:SUMM
:95P::EXPP//001
:19B::COVA//VND0,
:19B::CCAL//VND201000000,
:19B::TEXA//VND201000000,
:16R:SUMD
:98A::RSET//20181030
:16S:SUMD
:16S:SUMM
:16R:COLD
:20C::COLR//C001-1
:22H::COLL//SCOL
:22H::INOU//COLI
:16R:SCOL
:35B:/XX/GOVNB0230T06
:36B::COLL//UNIT/200,
:16R:SETDET
:22H::SCOL//FOPT
:16R:SETPRTY
:95Q::DEAG//VSDSVN01
:97A::SAFE//AVAI/180903000000003
:16S:SETPRTY
:16S:SETDET
:16S:SCOL
:16S:COLD
:16R:COLD
:20C::COLR//C001-2
:22H::COLL//SCOL
:22H::INOU//COLI
:16R:SCOL
:35B:/XX/VN000000SJM2
:36B::COLL//UNIT/1000000,
:16R:SETDET
:22H::SCOL//FOPT
:16R:SETPRTY
:95Q::DEAG//VSDSVN01
:97A::SAFE//AVAI/180903000000003-PTA
:16S:SETPRTY
:16S:SETDET
:16S:SCOL
:16S:COLD
:16R:SETDET1
:22H::SCOL//FOPT
:22H::BENE//NBEN
:16S:SETDET1

11.2.5 MT505: Collateral substitution/maturity
The user header of the message (block 3) is mandatory and field 119 ( {3:{119:xxxx}} ) must be equal to a field 22a::COLA in sequence A.
As reply MT506 is sent (for partial maturity case, MT506 reply not sent). Authorization Party is defined by a keyword /AUTH/ in field 70:PACO in Sequence A in MT506. 
Format of MT505: Collateral Substitution
	
	
	
	
	Status
	Tag
	Qualifier
	Field Name
	Content/ Options
	Qualifier Description
	Example
	No.

	 
	 
	 
	 
	M
	16R
	 
	Start of Block
	GENL
	Mandatory Sequence A General Information
	:16R:GENL
	1

	 
	
	
	 
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	 
	M
	20C
	4!c
	Reference
	:4!c//16x
	SEME//unique message id
SCTR//COMM in repo
	:20C::SEME//135
:20C::SCTR//COMM
	2

	 
	
	
	 
	-----|
	
	 
	 
	 
	 
	 
	

	 
	
	
	
	M
	23G
	 
	Function of the Message
	4!c[/4!c]
	NEWM
	:23G:NEWM
	3

	 
	 
	 
	 
	M
	16R
	 
	Start of Block
	AGRE
	-----> Mandatory Repetitive Subsequence A1 Agreement
	:16R:AGRE
	4

	 
	 
	
	
	O
	22F
	AGRE
	Agreement Indicator
	:4!c/[8c]/4!c
	AGRE//NONR
	:22F::AGRE//NONR
	5

	 
	 
	
	
	O
	98A
	AGRE
	Agreement Date
	:4!c//8!n
	Currently Not Used
	 
	6

	 
	 
	
	
	O
	13B
	AGRE
	Agreement Version Number
	:4!c/[8c]/30x
	Currently Not Used
	 
	7

	 
	 
	
	
	O
	70C
	AGRE
	Agreement Narrative
	:4!c//4*35x
	Mandatory: /OPCO/code of operation
Optional: /SYSC/ code of country/system
Optional: /SDTE/ Earlies settlement date/[time]
Optional: /SDTL/ Latest settlement date/time
	:70C::AGRE///OPCO/PSBB1MDFES
/SYSC/BI
	8

	 
	 
	 
	 
	M
	16S
	 
	End of Block
	AGRE
	-----| End of Subsequence A1 Agreement
	:16S:AGRE
	9

	 
	
	
	
	O
	98C
	PREP
	Preparation Date/Time
	:4!c//8!n6!n
	PREP//Date & Time of message creation
	:98A::PREP//20120502165503
	10

	 
	
	
	
	M
	22H
	COLA
	Exposure Type Indicator
	H
	COAL//INIT - defined on the basis of underlying repo operation;
COLA//Copy from field 63 of related repo transaction
	:22H::COAL//INIT
:22H::COLA//REPO
	11

	 
	
	
	 
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	 
	M
	95a
	4!c
	Party
	P or Q 
(P -  swift registered)
	PTYA//Giver of Collateral (BIC)
PTYB//Taker of Collateral (BIC)
	:95P::PTYA//CITIVNHK
:95P::PTYB//WFBIUS6SOMA
	12

	 
	
	
	 
	-----|
	
	 
	 
	 
	 
	 
	

	 
	
	
	
	O
	70C
	PACO
	Party Narrative
	:4!c//4*35x
	Currently Not Used
	:70C::PACO//RU
	13

	 
	 
	 
	 
	M
	16R
	 
	Start of Block
	LINK
	-----> Optional Repetitive Subsequence A2 Linkages
	:16R:LINK
	14

	 
	 
	
	
	O
	13a
	LINK
	Linked Message
	A or B
	LINK//504 - message type which has been replaced by this MT505
LINK//503 – message type of margin call message
	:13A::LINK//503
	15

	 
	 
	
	
	M
	20C
	4!c
	Reference
	:4!c//16x
	RELA//SEME from related Collateral Allocation (Substituion) message
PREV//SEME from Related margin call message
	:20C::RELA//140
	16

	 
	 
	 
	 
	M
	16S
	 
	End of Block
	LINK
	-----| End of Subsequence A2 Linkages
	:16S:LINK
	17

	 
	 
	 
	 
	M
	16S
	 
	End of Block
	GENL
	End of Sequence A General Information
	:16S:GENL
	18

	 
	 
	 
	 
	M
	16R
	 
	Start of Block
	COLD
	-----> Mandatory Repetitive Sequence B Collateral Details
	:16R:COLD
	19

	 
	
	
	
	M
	20C
	COLR
	Collateral Reference
	:4!c//16x
	COLR//Unique identification of this peace of collateral
	:20C::COLR//1
	20

	 
	
	
	 
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	 
	M
	22H
	4!c
	Indicator
	H
	COLL//SCOL - Collateral is securities.
INOU//COLI - Added to the collateral held.
INOU//COLO - Retrieved from the collateral held.
	:22H::COLL//SCOL
:22H::INOU//COLI

	21

	 
	
	
	 
	-----|
	
	 
	 
	 
	 
	 
	

	 
	 
	 
	 
	M
	16R
	 
	Start of Block
	SCOL
	Optional Subsequence B1 Securities Collateral Details
	:16R:SCOL
	23

	
	
	
	
	O
	19Z
	MRKT
	Market price
	:4!c//4!c/15d
	Market price in percent
	:19Z::MRKT//PRCT/100,0000000
	

	
	
	
	
	O
	19B
	ACRU
	Accrued interest
	:4!c//3!a15d
	Accrued interest
	:19A::ACRU//VND0,00
	

	 
	 
	
	
	M
	35B
	 
	Identification of the Financial Instrument
	[ISIN1!e12!c]
[4*35x]
	Instrument Code
	:35B:AFLT
	24

	 
	 
	
	
	M
	36B
	COLL
	Quantity of Securities Collateral
	:4!c//4!c/15d
	Instrument Amount
	:36B::COLL//UNIT/10,
	25

	 
	 
	
	
	O
	17B
	OWNF
	Ownership Flag
	:4!c//1!a
	Y - The collateral giver owns the collateral.
N - The collateral giver doesn't own the collateral.
	:17B::OWNF//Y
	26

	 
	 
	 
	 
	M
	16S
	 
	End of Block
	SCOL
	End of Subsequence B1 Securities Collateral Details
	:16S:SCOL
	35

	
	
	
	
	M
	16R
	 
	Start of Block
	CCOL
	Optional Subsequence B2 Cash Collateral Details
	
	36

	
	
	
	
	M
	19B
	DEPO
	Deposit Amount
	:4!c//3!a15d
	DEPO//VND1000   (200 is haircut)
	
	37

	
	
	
	
	M
	22H
	DEPO
	Type of Deposit Indicator
	:4!c//4!c
	DEPO//CLNT
	
	38

	
	
	
	
	O
	98A
	TERM
	Maturity Date
	:4!c//8!n
	
	
	39

	
	
	
	
	M
	16R
	 
	Start of Block
	CASHSET
	Optional Subsequence B2a Cash Settlement Details
	
	40

	
	
	
	
	O
	22F
	STCO
	Settlement Transaction Condition Indicator
	:4!c/[8c]/4!c
	
	
	41

	
	
	
	
	
	
	
	
	
	
	
	

	
	
	
	
	M
	16R
	 
	Start of Block
	CSHPRTY
	-----> Optional Repetitive Subsequence B2a1 Cash Parties
	
	42

	
	
	
	
	----->
	
	
	
	
	
	
	

	
	
	
	
	M
	95a
	4!c
	Party
	P, Q, R, or S
	ACCW//Financial institution that services the cash account of the beneficiary customer (taker’s paying institution)
BENM//BIC of beneficiar (taker’s settlement agent)
DEBT//BICof payer (giver’s settlement agent)
PAYE//Paying Institution (giver’s paying institution)
	
	43

	
	
	
	
	-----|
	
	
	
	
	
	
	

	
	
	
	
	----->
	
	
	
	
	
	
	

	
	
	
	
	O
	97a
	4!c
	Account
	A or E
	CASH/Account in RTS/X
	
	44

	
	
	
	
	-----|
	
	
	
	
	
	
	

	
	
	
	
	O
	70C
	PACO
	Party Narrative
	:4!c//4*35x
	
	
	45

	
	
	
	
	M
	16S
	 
	End of Block
	CSHPRTY
	-----| End of Subsequence B2a1 Cash Parties
	
	46

	
	
	
	
	M
	16S
	 
	End of Block
	CASHSET
	End of Subsequence B2a Cash Settlement Details
	
	47

	
	
	
	
	M
	16S
	 
	End of Block
	CCOL
	End of Subsequence B2 Cash Collateral Details
	
	48

	
	
	
	
	M
	16R
	 
	Start of Block
	BCOL
	Optional Subsequence B3 Other Collateral Details
	
	49

	
	
	
	
	M
	22H
	BCOL
	Type of Other Collateral Indicator
	:4!c//4!c
	
	
	50

	
	
	
	
	----->
	
	
	
	
	
	
	

	
	
	
	
	M
	98a
	4!c
	Date/Time
	A or B
	
	
	51

	
	
	
	
	-----|
	
	
	
	
	
	
	

	
	
	
	
	M
	95a
	ISSU
	Issuer
	P, Q, or R
	
	
	52

	
	
	
	
	M
	19B
	4!c
	Amount
	:4!c//3!a15d
	
	
	53

	
	
	
	
	M
	16S
	 
	End of Block
	BCOL
	End of Subsequence B3 Other Collateral Details
	
	54

	 
	 
	 
	 
	M
	16S
	 
	End of Block
	COLD
	-----| End of Sequence B Collateral Details
	:16S:COLD
	55

	
	
	
	
	M
	16R
	 
	Start of Block
	SETDET1
	Optional Sequence C Settlement Details
	
	56

	
	
	
	
	----->
	
	
	
	
	
	
	

	
	
	
	
	M
	22a
	4!c
	Indicator
	F or H
	SCOL/DVPT (DvP) for repo incl. ILF
SCOL/FOPT (DvF) for Pledge
SCOL/DVDS (DvD) for SLB

BENE//NBEN No change of ownership
BENE//YBEN Change of ownership 

If Sell-BuyBack then BENE//YBEN

If in repo 
Coupon and interest payments are targeted to Taker
then (BENE//YBEN)
Otherwise to Giver (BENE//NBEN)
	
	57

	
	
	
	
	-----|
	
	
	
	
	
	
	

	
	
	
	
	M
	16R
	 
	Start of Block
	SETPRTY1
	-----> Optional Repetitive Subsequence C1 Settlement Parties
	
	58

	
	
	
	
	----->
	
	
	
	
	
	
	

	
	
	
	
	M
	95a
	4!c
	Party
	C, P, Q, R, or S
	
	
	59

	
	
	
	
	-----|
	
	
	
	
	
	
	

	
	
	
	
	O
	97a
	SAFE
	Safekeeping Account
	A or B
	
	
	60

	
	
	
	
	O
	70C
	PACO
	Party Narrative
	:4!c//4*35x
	
	
	61

	
	
	
	
	M
	16S
	 
	End of Block
	SETPRTY1
	-----| End of Subsequence C1 Settlement Parties
	
	62

	
	
	
	
	M
	16S
	 
	End of Block
	SETDET1
	End of Sequence C Settlement Details
	
	63

	
	
	
	
	M
	16R
	 
	Start of Block
	CASHSET1
	Optional Sequence D Cash Settlement Details
	
	64

	
	
	
	
	O
	22F
	STCO
	Settlement Transaction Condition Indicator
	:4!c/[8c]/4!c
	
	
	65

	
	
	
	
	
	
	
	
	
	
	
	

	
	
	
	
	M
	16R
	 
	Start of Block
	CSHPRTY1
	-----> Optional Repetitive Subsequence D1 Cash Parties
	
	66

	
	
	
	
	----->
	
	
	
	
	
	
	

	
	
	
	
	M
	95a
	4!c
	Party
	P, Q, R, or S
	
	
	67

	
	
	
	
	-----|
	
	
	
	
	
	
	

	
	
	
	
	----->
	
	
	
	
	
	
	

	
	
	
	
	O
	97a
	4!c
	Account
	A or E
	
	
	68

	
	
	
	
	-----|
	
	
	
	
	
	
	

	
	
	
	
	O
	70C
	PACO
	Party Narrative
	:4!c//4*35x
	
	
	69

	
	
	
	
	M
	16S
	 
	End of Block
	CSHPRTY1
	-----| End of Subsequence D1 Cash Parties
	
	70

	
	
	
	
	M
	16S
	 
	End of Block
	CASHSET1
	End of Sequence D Cash Settlement Details
	
	71

	
	
	
	
	M
	16R
	 
	Start of Block
	ADDINFO
	Optional Sequence E Additional Information
	
	72

	
	
	
	
	----->
	
	
	
	
	
	
	

	
	
	
	
	O
	95a
	4!c
	Party
	P, Q, or R
	
	
	73

	
	
	
	
	-----|
	
	
	
	
	
	
	

	
	
	
	
	M
	16S
	 
	End of Block
	ADDINFO
	End of Sequence E Additional Information
	
	74



11.2.6 MT596: Answers and reports
Please see more detail about MT596 in section “Common Response and Text Message”

11.2.7 MT506: Collateral and Exposure Statement
The user header of the message (block 3) is mandatory and field 119 ( {3:{119:xxxx}} ) must be equal to a field 22a::COLA in sequence A. 
Format of MT506: Collateral and Exposure Statement
	
	
	
	
	Status
	Tag
	Qualifier
	Field Name
	Content/ Options
	Qualifier Description
	Example
	No.

	 
	 
	 
	 
	M
	16R
	 
	Start of Block
	GENL
	Mandatory Sequence A General Information
	:16R:GENL
	1

	 
	
	
	
	M
	28E
	 
	Page Number/ Continuation Indicator
	5n/4!c
	ONLY/1
	:28E::ONLY/1
	2

	 
	
	
	 
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	 
	M
	20C
	4!c
	Reference
	:4!c//16x
	SEME//unique message id
SCTR//COMM in repo

COMM is Common Reference
Unique reference agreed upon by the two trade counterparties to identify the trade
In this field, it should be Collateral transactions (repo) common reference
	:20C::SEME//135
:20C::SCTR//123456
	3

	 
	
	
	 
	-----|
	
	 
	 
	 
	 
	 
	

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

	 
	 
	 
	 
	M
	16R
	 
	Start of Block
	AGRE
	-----> Mandatory Repetitive Subsequence A1 Agreement
	:16R:AGRE
	5

	 
	 
	
	
	O
	22F
	AGRE
	Agreement Indicator
	:4!c/[8c]/4!c
	NONR
	:22F::AGRE//NONR
	6

	 
	 
	
	
	O
	98A
	AGRE
	Agreement Date
	:4!c//8!n
	Currently Not Used
	 
	7

	 
	 
	
	
	O
	13B
	AGRE
	Agreement Version Number
	:4!c/[8c]/30x
	Currently Not Used
	 
	8

	 
	 
	
	
	O
	70C
	AGRE
	Agreement Narrative
	:4!c//4*35x
	Optional: /SSYS/ code of country/system
	:70C::AGRE///SYSC/BI
	9

	 
	 
	 
	 
	M
	16S
	 
	End of Block
	AGRE
	-----| End of Subsequence A1 Agreement
	:16S:AGRE
	10

	 
	
	
	
	O
	98C
	PREP
	Preparation Date/Time
	:4!c//8!n6!n
	PREP//Date & Time of message creation
	:98A::PREP//20120502161044
	11

	 
	
	
	
	M
	22a
	COLA
	Exposure Type Indicator
	Option H
	Copy from linked MT504
	:22H::COLA//REPO    
	12

	 
	
	
	 
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	 
	M
	95a
	4!c
	Party
	Option P
	PTYA - Copy from linked MT504
PTYB - Copy from linked MT504
	:95P::PTYA//CITIVNHK
:95P::PTYB//WFBIUS6SOMA
	13

	 
	
	
	 
	-----|
	
	 
	 
	 
	 
	 
	

	 
	
	
	
	O
	70C
	PACO
	Party Narrative
	:4!c//4*35x
	PACO//AUTH/<PTYA> or <PTYB>
If the message was generated during the authorization step. Otherwise – collateral received
	:70C::PACO//AUTH/<PTYA>
	14

	 
	 
	 
	 
	M
	16R
	 
	Start of Block
	LINK
	-----> Optional Repetitive Subsequence A2 Linkages
	:16R:LINK
	15

	 
	 
	
	
	O
	13a
	LINK
	Linked Message
	Option A
	LINK//message type of repo transaction
(540, 541, 542 or 543) 

LINK//message type on which MT506 were generated (if exists)
(504, 505 or 599) in case of manual allocation
	:13A::LINK//540
	16

	 
	 
	
	
	M
	20C
	4!c
	Reference
	:4!c//16x
	SEME from Related message
	:20C::RELA//140
	17

	 
	 
	 
	 
	M
	16S
	 
	End of Block
	LINK
	-----| End of Subsequence A2 Linkages
	:16S:LINK
	18

	 
	 
	 
	 
	M
	16S
	 
	End of Block
	GENL
	End of Sequence A General Information
	:16S:GENL
	19

	 
	 
	 
	 
	M
	16R
	 
	Start of Block
	SUMM
	Mandatory Sequence B Summary
	:16R:SUMM
	20

	 
	
	
	
	M
	95a
	EXPP
	Exposed Party
	Option P
	EXPP// Taker, i.e. sequence A, 95a, PTYB
	:95P::EXPP//WFBIUS6SOMA
	21

	 
	
	
	 
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	 
	M
	19B
	4!c
	Amount
	:4!c//3!a15d
	COVA//Amount of collateral reported
TEXA//Total Amount of related repo transaction
	:19B::COVA//USD2000
:19B::TEXA//USD3000
	22

	 
	
	
	 
	-----|
	
	 
	 
	 
	 
	 
	

	 
	
	
	 
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	 
	M
	98a
	4!c
	Date/Time
	A or C
	VALC//Date of collateral valuation (TODAY)
VALE//Date of related repo transaction
	:98A::VALC//20120502
:98A::VALE//20120502
	23

	 
	
	
	 
	-----|
	
	 
	 
	 
	 
	 
	

	 
	 
	 
	 
	M
	16S
	 
	End of Block
	SUMM
	End of Sequence B Summary
	:16S:SUMM
	27

	 
	 
	 
	 
	M
	16R
	 
	Start of Block
	COLD
	-----> Optional Repetitive Sequence D Collateral Details
	:16R:COLD
	57

	 
	
	
	
	M
	20C
	COLR
	Collateral Reference
	:4!c//16x
	Id from related MT504 for the same piece of collateral
	:20C::COLR//1
	58

	 
	
	
	
	M
	22H
	COLL
	Collateral Type Indicator
	:4!c//4!c
	COLL//SCOL
	:22H::COLL//SCOL
	59

	 
	
	
	
	O
	25D
	SETT
	Settlement Status
	:4!c/[8c]/4!c
	SETT//SETT or SETT//PEND if collateral status is other than “Active” or “Returned”
	:25D::SETT//SETT
	60

	 
	
	
	 
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	 
	M
	19B
	4!c
	Amount
	:4!c//3!a15d
	COLL//Valuation of Collateral in repo Currency
RECA//Valuation of Collateral in Securities Currency
MKTV//Valuation of collateral WITH accrued interest
	:19B::COLL//USD1000
:19B::RECA//USD1000
:19B::MKTV//USD1100
	61

	 
	
	
	 
	-----|
	
	 
	 
	 
	 
	 
	

	 
	
	
	
	O
	99A
	DAAC
	Number of Days Accrued
	:4!c//[N]3!n
	Number of days used for accrued interest calculation
	:99A::DAAC//2
	62

	 
	
	
	
	O
	22F
	MICO
	Method of Interest Computation Indicator
	:4!c/[8c]/4!c
	Currently Not Used
	 
	63

	 
	
	
	 
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	 
	M
	92a
	4!c
	Rate
	A or B
	EXCH//Exchange rate between reporting currency and collateral currency 

EXCH//GBP/USD/…
MARG//Percentage of collateral adjustment

CHAI//Haircut for currency of collateral.
	:92B::EXCH//GBP/USD/1,619
:92A::MARG//100
:92A::CHAI//0
	64

	 
	
	
	 
	-----|
	
	 
	 
	 
	 
	 
	

	 
	 
	 
	 
	M
	16R
	 
	Start of Block
	SCOL
	Optional Subsequence D1 Securities Collateral Details
	:16R:SCOL
	65

	 
	 
	
	
	M
	19B
	MRKT
	Market Price Amount
	:4!c//3!a15d
	MRKT//Market price
	:19B::MRKT//USD100,
	66

	 
	 
	
	
	M
	35B
	 
	Identification of the Financial Instrument
	[ISIN1!e12!c]
[4*35x]
	Main code of instrument
	:35B:L94BIGOVTB06015
	67

	 
	 
	
	
	M
	36B
	COLL
	Quantity of Securities Collateral
	:4!c//4!c/15d
	COLL//Quantity of Securities Collateral
	:36B::COLL//UNIT/10,
	68

	 
	 
	
	
	M
	92A
	SHAI
	Securities Haircut
	:4!c//[N]15d
	Haircut
	:92A::SHAI//0,
	69

	 
	 
	
	
	O
	98A
	EXPI
	Expiry Date
	:4!c//8!n
	Currently Not Used
	 
	70

	 
	 
	
	 
	----->
	
	 
	 
	 
	 
	 
	

	 
	 
	
	 
	O
	94B
	4!c
	Place
	:4!c/[8c]/4!c [/30x]
	Currently Not Used
	 
	71

	 
	 
	
	 
	-----|
	
	 
	 
	 
	 
	 
	

	 
	 
	
	
	O
	70C
	RATS
	Rating Narrative
	:4!c//4*35x
	Currently Not Used
	 
	72

	 
	 
	 
	 
	M
	16S
	 
	End of Block
	SCOL
	End of Subsequence D1 Securities Collateral Details
	:16S:SCOL
	73

	 
	 
	 
	 
	M
	16S
	 
	End of Block
	COLD
	-----| End of Sequence D Collateral Details
	:16S:COLD
	85



12 [bookmark: _heading=h.4du1wux]Separate Safe Custody
Warning!!: VSD will not use Separate Safe Custody business. Please ignore this section
12.1 [bookmark: _heading=h.2szc72q]Business Process
12.1.1 Separate Safe Custody transaction inception
FnDS Section No: 8.6.2
Separate Safe Custody freezes securities on the Participant account in order to avoid their trading before specific date defined by Issuer. Separate Safe Custody is initiated by VSD always. This is open ended operation without specific maturity date and it can be closed (Separate Safe Custody release) by request of initiator at any moment of time for the whole amount. Securities can be either un-frozen (normal business flow) on Participant account or finally transferred to depository account of any other Participant specified in order of initiator (abnormal circumstances).
The participant will receive list of MT messages as below:
[image: ]
Figure 24 Separate Safe Custody inception
	No
	SWIFT Message Type
	Sub-Type
	Name
	Direction

	1
	MT540
	
	Receive Free 
	Participant → DEPO/X

	2
	MT548
	
	Settlement Status and Processing Advice (waiting for collateral)
	DEPO/X → Participant

	3
	MT504
	
	Collateral proposal
	Participant → DEPO/X

	4
	MT548
	
	Settlement Status and Processing Advice (pending/cancel)
	DEPO/X → Participant

	5
	MT544
	
	RvF Settlement Confirmation
	DEPO/X → Participant

	
	MTn96
	
	Error code answer (MT596 or MT996)
	DEPO/X → Participant




12.1.2 Separate Safe Custody transaction release settlement (close leg)
FnDS Section No: 8.6.4
Separate Safe Custody release is an opposite operation to Separate Safe Custody inception (1st leg of operation). Separate Safe Custody freezes securities on DM depository account. Separate Safe Custody release (2nd leg of operation) unfreezes securities on DM depository account.

The participant will receive list of MT messages as below:
[image: ]
Figure 25 Separate safe custody release

	No
	SWIFT Message Type
	Sub-Type
	Name
	Direction

	1
	MT542
	
	Deliver Free (pledge release)
	Participant → DEPO/X

	2
	MT548
	
	Settlement Status and Processing Advice (pending/cancel)
	DEPO/X → Participant

	3
	MT546
	
	DvF Settlement Confirmation
	DEPO/X → Participant

	
	MTn96
	
	Error code answer (MT596 or MT996)
	DEPO/X → Participant



12.2 [bookmark: _heading=h.184mhaj]Message Format
12.2.1 MT540, 542: Receive Free, Deliver Free
This message is order to receive/deliver securities in DvF operation of “Separate Safe Custody”:
· MT540 - Separate safe custody request (transaction inception)
· MT542 – Separate safe custody release request (release settlement)
Both of two messages have similar format.
For message format, please check [MT540-543: Transfers] in Common settlement message section.
Example 72     
MT540: Registry Separate Safe Custody Order (main document)
Sender:		001
Receiver:	VSDSVN01XXXX
:16R:GENL
:20C::SEME//R-SSC-DM-002
:23G:NEWM
:98C::PREP//20181030175957
:16R:LINK
:20C::COMM//R-SSC-DM-002
:16S:LINK
:16S:GENL
:16R:TRADDET
:94B::TRAD//OTCO/DEPOX
:98A::SETT//20181030
:35B:/XX/VND
:22F::PRIR//1050
:70E::SPRO///COLL/EARM
/SSBT/NAVL
/OWNR/GIVS
/COLT/SECU
/CPST/REAR
/REAS/Order 379
/ANNX/Annex EKX to order 379
/OPTY/ISSC
:16S:TRADDET
:16R:FIAC
:36B::SETT//FAMT/5000000,
:97A::SAFE//AVAI/ALFAVNHN-VI
:16S:FIAC
:16R:REPO
:98B::TERM//OPEN
:20C::REPO//R-SSC-DM-002
:92A::SLMG//100,
:16S:REPO
:16R:SETDET
:22F::SETR//RVPO
:22F::COLA//SCRP
:22F::STCO//DLWM
:22F::STCO//SPDL
:16R:SETPRTY
:95Q::PSET//VSDSVNHD
:16S:SETPRTY
:16R:SETPRTY
:95Q::DEAG//VSDSVN01
:97A::SAFE//AVAI/VSDXVN01-VI
:16S:SETPRTY
:16R:SETPRTY
:95Q::SELL//VSDSVN01
:16S:SETPRTY
:16R:SETPRTY
:95Q::REAG//001
:97A::SAFE//AVAI/ALFAVNHN-VI
:16S:SETPRTY
:16R:SETPRTY
:95Q::BUYR//001
:16S:SETPRTY
:16R:AMT
:19A::SETT//VND5000000,
:16S:AMT
:16S:SETDET
Example 73     
MT540: Depository Separate Safe Custody Order (main document)
Sender:		001
Receiver:	VSDSVN01XXXX
:16R:GENL
:20C::SEME//D-SSC-DM-002
:23G:NEWM
:98C::PREP//20181030175957
:16R:LINK
:20C::COMM//D-SSC-DM-002
:16S:LINK
:16S:GENL
:16R:TRADDET
:94B::TRAD//OTCO/DEPOX
:98A::SETT//20181030
:35B:/XX/VND
:22F::PRIR//1050
:70E::SPRO///COLL/EARM
/SSBT/NAVL
/OWNR/GIVS
/COLT/SECU
/REAS/Order 379
/ANNX/Annex EKX to order 379
/OPTY/ISSC
:16S:TRADDET
:16R:FIAC
:36B::SETT//FAMT/501000000,
:97A::SAFE//AVAI/ALFAVNHN-VI
:16S:FIAC
:16R:REPO
:98B::TERM//OPEN
:20C::REPO//D-SSC-DM-002
:92A::SLMG//100,
:16S:REPO
:16R:SETDET
:22F::SETR//RVPO
:22F::COLA//SCRP
:22F::STCO//DLWM
:22F::STCO//SPDL
:16R:SETPRTY
:95Q::PSET//VSDSVNHD
:16S:SETPRTY
:16R:SETPRTY
:95Q::DEAG//VSDSVN01
:97A::SAFE//AVAI/VSDXVN01-VI
:16S:SETPRTY
:16R:SETPRTY
:95Q::SELL//VSDSVN01
:16S:SETPRTY
:16R:SETPRTY
:95Q::REAG//001
:97A::SAFE//AVAI/ALFAVNHN-VI
:16S:SETPRTY
:16R:SETPRTY
:95Q::BUYR//001
:16S:SETPRTY
:16R:AMT
:19A::SETT//VND501000000,
:16S:AMT
:16S:SETDET
12.2.2 MT544, 546: Settlement Confirmations
MT544, 546 are sent to account servicers as result of successful settlement of DvF transactions. For the “Separate Safe Custody”
· MT544 relates to the MT540 of Separate safe custody inception
· MT546 relates to the MT542 of Separate safe custody release settlement
Both two messages have similar format
For message format, please check [MT544-547 Settlement Confirmations] in Common settlement message section

12.2.3 MT548: Settlement Status and Processing Advice
MT 548 “Settlement Status and Processing Advice” is sent to inform participants on status of transfer before settlement. For the “Separate Safe Custody”, this message is used for “Transaction pending notifications”.
For message format, please check [MT548 Settlement Status and Processing Advice] in Common settlement message section.
12.2.4 MT504: Collateral proposal (Securities Package)
The user header of the message (block 3) is mandatory and field 119 ( {3:{119:xxxx}} ) must be equal to a field 22a::COLA in sequence A. 
Format of MT504: Collateral proposal (Securities Package)
	
	
	
	
	Status
	Tag
	Qualifier
	Field Name
	Content/ Options
	Qualifier Description
	Example
	No.

	 
	 
	 
	 
	M
	16R
	 
	Start of Block
	GENL
	Mandatory Sequence A General Information
	:16R:GENL
	1

	 
	
	
	 
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	 
	M
	20C
	4!c
	Reference
	:4!c//16x
	SEME//unique message id
SCTR//COMM in repo
SEME Reference assigned by the Sender to unambiguously identify the message.
SCTR Unique reference identifying the collateral management transaction from the Sender's point of view (attachment no.)
Both references required
	:20C::SEME//135
:20C::SCTR//COMM
	2

	 
	
	
	 
	-----|
	
	 
	 
	 
	 
	 
	

	 
	
	
	
	M
	23G
	 
	Function of the Message
	4!c[/4!c]
	NEWM
	:23G:NEWM
	3

	 
	 
	 
	 
	M
	16R
	 
	Start of Block
	AGRE
	-----> Mandatory Repetitive Subsequence A1 Agreement
	:16R:AGRE
	4

	 
	 
	
	
	O
	22F
	AGRE
	Agreement Indicator
	:4!c/[8c]/4!c
	AGRE//NONR
	:22F::AGRE//NONR
	5

	 
	 
	
	
	O
	70C
	AGRE
	Agreement Narrative
	:4!c//4*35x
	Mandatory: /OPCO/ code of operation
Optional: /SYSC/ code of country/system
Optional: /SDTE/ Earlies settlement date/time
Optional: /SDTL/ Latest settlement date/time
	:70C::AGRE///OPCO/PSBB1MDFES
/SYSC/BI
	6

	 
	 
	 
	 
	M
	16S
	 
	End of Block
	AGRE
	-----| End of Subsequence A1 Agreement
	:16S:AGRE
	7

	 
	
	
	
	O
	98C
	PREP
	Preparation Date/Time
	:4!c//8!n6!n
	PREP//Date & Time of message creation
	:98A::PREP//20120502161044
	8

	 
	
	
	 
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	 
	M
	22H
	4!c
	Indicator
	:4!c//4!c
	COAL//INIT - defined on the basis of underlying repo operation;
COAL//VARI - Collateral topUp/Release (for Margin Calls)
COLA//Copy from field 63 of related repo transaction after COLA keyword 
COLA//REPO - Exposure Type Indicator. Default code is REPO, however if required for reporting purpose it may contain copy from indicator in field 63 of related repo transaction after COLA keyword
	:22H::COAL//INIT
:22H::COLA//REPO
	9

	 
	
	
	 
	-----|
	
	 
	 
	 
	 
	 
	

	 
	
	
	 
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	 
	M
	95a
	4!c
	Party
	P, Q, or R
	PTYA//Giver of Collateral (BIC)
PTYB//Taker of Collateral (BIC)
List of possible options. However, in general members should use option P as default if there's no Proprietary Data Source Scheme defined for VSD:
Option P :4!c//4!a2!a2!c[3!c] (Qualifier)(Identifier Code)
Option Q :4!c//4*35x (Qualifier)(Name and Address)
Option R :4!c/8c/34x (Qualifier)(Data Source Scheme)(Proprietary Code)
	:95P::PTYA//CITIVNHK
:95P::PTYB//WFBIUS6SOMA
	10

	 
	
	
	 
	-----|
	
	 
	 
	 
	 
	 
	

	 
	
	
	
	O
	70C
	PACO
	Party Narrative
	:4!c//4*35x
	Currently Not Used
	 
	11

	 
	 
	 
	 
	M
	16R
	 
	Start of Block
	LINK
	-----> Optional Repetitive Subsequence A2 Linkages
	:16R:LINK
	12

	 
	 
	
	
	O
	13a
	LINK
	Linked Message
	A or B
	LINK//message type of repo transaction
(540, 541, 542 or 543) 
For attachment inception, it is always 540
	:13A::LINK//540
	13

	 
	 
	
	
	M
	20C
	4!c
	Reference
	:4!c//16x
	SEME from Related message
	:20C::RELA//140
	14

	 
	 
	 
	 
	M
	16S
	 
	End of Block
	LINK
	-----| End of Subsequence A2 Linkages
	:16S:LINK
	15

	 
	 
	 
	 
	M
	16S
	 
	End of Block
	GENL
	End of Sequence A General Information
	:16S:GENL
	16

	 
	 
	 
	 
	M
	16R
	 
	Start of Block
	SUMM
	Mandatory Sequence B Summary
	:16R:SUMM
	17

	 
	
	
	
	M
	95a
	EXPP
	Exposed Party
	P, Q, or R
	EXPP//Taker, i.e. sequence A, 95a, PTYB
Option: Refer to explanation of No.10
	:95P::EXPP//WFBIUS6SOMA
	18

	 
	
	
	 
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	 
	M
	19B
	4!c
	Amount
	:4!c//3!a15d
	COVA// Value of Collateral Held;
CCAL// Amount of collateral requested (added/removed for Topup/ Release);
TEXA// Total Amount of repo transaction
	:19B::COVA//USD0,
:19B::CCAL//USD1000,
:19B::TEXA//USD3000,
	19

	 
	
	
	 
	-----|
	
	 
	 
	 
	 
	 
	

	
	
	 
	 
	M
	16R
	 
	Start of Block
	SUMD
	Optional Subsequence B1 Summary Details
	:16R:SUMD
	20

	
	
	 
	 
	M
	98a
	4!c
	Date/Time
	Option A
	RSET//Requested Settlement Date
	:98A::RSET//20120915
	21

	
	
	 
	 
	M
	16S
	 
	End of Block
	SUMD
	End of Subsequence B1 Summary Details
	:16S:SUMD
	22

	 
	 
	 
	 
	M
	16S
	 
	End of Block
	SUMM
	End of Sequence B Summary
	:16S:SUMM
	23

	 
	 
	 
	 
	M
	16R
	 
	Start of Block
	COLD
	-----> Mandatory Repetitive Sequence C Collateral Details
	:16R:COLD
	24

	 
	
	
	
	M
	20C
	COLR
	Collateral Reference
	:4!c//16x
	Unique identification of this peace of collateral
	:20C::COLR//1
	25

	 
	
	
	 
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	 
	M
	22a
	4!c
	Indicator
	F or H
	1. Indicator with COLL is mandatory and can contain:
     COLL//SCOL - Collateral is securities
          or
     COLL//СCOL - Collateral is cash

2. Indicator with INOU is an option added into extension of the ISO15022 for using in special cases. INOU can be either omitted or added with value COLI only:
     INOU//COLICOLL//SCOL - Collateral is securities.
	:22H::COLL//SCOL
:22H::COLL//CCOL
:22H::INOU//COLI:22H::COLL//SCOL
	26

	 
	
	
	 
	-----|
	
	 
	 
	 
	 
	 
	

	 
	 
	 
	 
	M
	16R
	 
	Start of Block
	SCOL
	Optional Subsequence C1 Securities Collateral Details
	:16R:SCOL
	27

	 
	 
	
	
	M
	35B
	 
	Identification of Financial Instrument
	[ISIN1!e12!c]
[4*35x]
	Instrument Code
	:35B:AFLT
	28

	
	
	
	
	O
	19Z
	MRKT
	Market price
	:4!c//4!c/15d
	Market price in percent. The tag has been added into extension of the ISO15022 in order to control collateral values
	:19Z::MRKT//PRCT/100,0000000
	29

	
	
	
	
	O
	19AB
	ACRU
	Accrued interest
	:4!c//3!a15d
	Accrued interest. The tag has been added into extension of the ISO15022 in order to control collateral values
	:19A::ACRU//VND0,00
	30

	
	
	
	
	O
	19A
	COES
	Collateral value estimation amount
	:4!c//4!c/15d
	Collateral value estimation amount. The tag has been added into extension of the ISO15022 in order to control collateral values
	:19A::COES//VND1,
	

	 
	 
	
	
	M
	36B
	COLL
	Quantity of Securities Collateral
	:4!c//4!c/15d
	Instrument Amount
	:36B::COLL//UNIT/10,
	31

	
	
	
	
	O
	92A
	SHAI
	Securities Haircut
	:4!c//[N]15d
	Haicut of the instrument
Haircut or valuation factor on the security expressed as a percentage. The tag has been added into extension of the ISO15022 in order to control collateral values
	:92A::SHAI//5,12345
:92A::SHAI//N5,12345
	32

	 
	 
	
	
	O
	17B
	OWNF
	Ownership Flag
	:4!c//1!a
	Y - The collateral giver owns the collateral.
N - The collateral giver doesn't own the collateral.
	:17B::OWNF//Y
	33

	 
	 
	 
	 
	M
	16S
	 
	End of Block
	SCOL
	End of Subsequence C1 Securities Collateral Details
	:16S:SCOL
	34

	 
	 
	 
	 
	M
	16S
	 
	End of Block
	COLD
	-----| End of Sequence C Collateral Details
	:16S:COLD
	35

	
	
	
	
	M
	16R
	 
	Start of Block
	SETDET1
	Optional Sequence D Settlement Details
	
	36

	
	
	
	
	----->
	
	
	
	
	
	
	

	
	
	
	
	M
	22a
	4!c
	Indicator
	Option H :4!c//4!cF or H
	Sequence D contains the common securities settlement details, that is, the settlement details of the proposed securities when they are not included in sequence C at the level of the individual piece of collateral.
· SCOL Collateral Settlement Type Indicator
· DVDS Delivery Against Delivery Delivery against delivery
· DVPT Delivery Against Payment Delivery against payment
· FOPT Delivery Free of Payment Delivery free of payment
· BENE Beneficial Ownership Indicator:
· NBEN No Change of Beneficial Ownership
· YBEN Change of Beneficial Ownership
	:22H::SCOL//FOPT
:22H::BENE//NBEN
	37

	
	
	
	
	-----|
	
	
	
	
	
	
	

	
	
	
	
	M
	16R
	 
	Start of Block
	SETPRTY1
	-----> Optional Repetitive Subsequence D1 Settlement Parties
	
	38

	
	
	
	
	----->
	
	
	
	
	
	
	

	
	
	
	
	M
	95a
	4!c
	Party
	C, P, Q, R, or S
	List of possible options. System can accept these options but it is recommended to use option P as default:

Option C :4!c//2!a (Qualifier)(Country Code)
Option P :4!c//4!a2!a2!c[3!c] (Qualifier)(Identifier Code)
Option Q :4!c//4*35x (Qualifier)(Name and Address)
Option R :4!c/8c/34x (Qualifier)(Data Source Scheme)(Proprietary Code)
Option S :4!c/[8c]/4!c/2!a/30x (Qualifier)(Data Source Scheme)(Type of ID)(Country Code)(Alternate ID)
	
	39

	
	
	
	
	-----|
	
	
	
	
	
	
	

	
	
	
	
	O
	97a
	SAFE
	Safekeeping Account
	A or B
	Depository account that will be used for settlement of collateral
SAFE Account where financial instruments are maintained.
	
	40

	
	
	
	
	O
	70C
	PACO
	Party Narrative
	:4!c//4*35x
	PACO (Party Narrative) Provides additional information regarding the party, for example, the contact unit or person responsible for the transaction identified in the message.
	
	41

	
	
	
	
	M
	16S
	 
	End of Block
	SETPRTY1
	-----| End of Subsequence D1 Settlement Parties
	
	42

	
	
	
	
	M
	16S
	 
	End of Block
	SETDET1
	End of Sequence D Settlement Details
	
	43


[bookmark: _heading=h.3s49zyc]Example 74     
MT504: Depository Separate Safe Custody Securities Package
Sender:		001
Receiver:	VSDSVN01XXXX
:16R:GENL
:20C::SEME//D-SSC-DM-002
:20C::SCTR//D-SSC-DM-002
:23G:NEWM
:16R:AGRE
:22F::AGRE//NONR
:16S:AGRE
:98A::PREP//20181030
:22H::COAL//INIT
:22H::COLA//REPO
:95Q::PTYA//001
:95Q::PTYB//VSDSVN01
:16R:LINK
:13A::LINK//540
:20C::RELA//D-SSC-DM-002
:16S:LINK
:16S:GENL
:16R:SUMM
:95P::EXPP//001
:19B::COVA//VND0,
:19B::CCAL//VND2997000,
:19B::TEXA//VND2997000,
:16R:SUMD
:98A::RSET//20181030
:16S:SUMD
:16S:SUMM
:16R:COLD
:20C::COLR//C001-1
:22H::COLL//SCOL
:22H::INOU//COLI
:16R:SCOL
:35B:/XX/VN000000PTL9
:36B::COLL//UNIT/997000,
:16R:SETDET
:22H::SCOL//FOPT
:16R:SETPRTY
:95Q::DEAG//001
:97A::SAFE//AVAI/ALFAVNHN-DEPO
:16S:SETPRTY
:16S:SETDET
:16S:SCOL
:16S:COLD
:16R:COLD
:20C::COLR//C001-2
:22H::COLL//SCOL
:22H::INOU//COLI
:16R:SCOL
:35B:/XX/GOVNB0230T06
:36B::COLL//UNIT/200,
:16R:SETDET
:22H::SCOL//FOPT
:16R:SETPRTY
:95Q::DEAG//001
:97A::SAFE//AVAI/ALFAVNHN-DEPO
:16S:SETPRTY
:16S:SETDET
:16S:SCOL
:16S:COLD
:16R:SETDET1
:22H::SCOL//FOPT
:22H::BENE//NBEN
:16S:SETDET1
Example 75     
MT504: Registry Separate Safe Custody Securities Package
Sender:		001
Receiver:	VSDSVN01XXXX
:16R:GENL
:20C::SEME//R-SSC-DM-002
:20C::SCTR//R-SSC-DM-002
:23G:NEWM
:16R:AGRE
:22F::AGRE//NONR
:16S:AGRE
:98A::PREP//20181030
:22H::COAL//INIT
:22H::COLA//REPO
:95Q::PTYA//180903000000003
:95Q::PTYB//VSDSVN01
:16R:LINK
:13A::LINK//540
:20C::RELA//R-SSC-DM-002
:16S:LINK
:16S:GENL
:16R:SUMM
:95P::EXPP//001
:19B::COVA//VND0,
:19B::CCAL//VND201000000,
:19B::TEXA//VND201000000,
:16R:SUMD
:98A::RSET//20181030
:16S:SUMD
:16S:SUMM
:16R:COLD
:20C::COLR//C001-1
:22H::COLL//SCOL
:22H::INOU//COLI
:16R:SCOL
:35B:/XX/GOVNB0230T06
:36B::COLL//UNIT/200,
:16R:SETDET
:22H::SCOL//FOPT
:16R:SETPRTY
:95Q::DEAG//VSDSVN01
:97A::SAFE//AVAI/180903000000003
:16S:SETPRTY
:16S:SETDET
:16S:SCOL
:16S:COLD
:16R:COLD
:20C::COLR//C001-2
:22H::COLL//SCOL
:22H::INOU//COLI
:16R:SCOL
:35B:/XX/VN000000SJM2
:36B::COLL//UNIT/1000000,
:16R:SETDET
:22H::SCOL//FOPT
:16R:SETPRTY
:95Q::DEAG//VSDSVN01
:97A::SAFE//AVAI/180903000000003-PTA
:16S:SETPRTY
:16S:SETDET
:16S:SCOL
:16S:COLD
:16R:SETDET1
:22H::SCOL//FOPT
:22H::BENE//NBEN
:16S:SETDET1


12.2.5 MT506: Collateral and Exposure Statement
The user header of the message (block 3) is mandatory and field 119 ( {3:{119:xxxx}} ) must be equal to a field 22a::COLA in sequence A. 
Format of MT506: Collateral and Exposure Statement
	
	
	
	
	Status
	Tag
	Qualifier
	Field Name
	Content/ Options
	Qualifier Description
	Example
	No.

	 
	 
	 
	 
	M
	16R
	 
	Start of Block
	GENL
	Mandatory Sequence A General Information
	:16R:GENL
	1

	 
	
	
	
	M
	28E
	 
	Page Number/ Continuation Indicator
	5n/4!c
	ONLY/1
	:28E::ONLY/1
	2

	 
	
	
	 
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	 
	M
	20C
	4!c
	Reference
	:4!c//16x
	SEME//unique message id
SCTR//COMM in repo

COMM is Common Reference
Unique reference agreed upon by the two trade counterparties to identify the trade. In this field, it should be Collateral transactions (repo) common reference
Both references required
	:20C::SEME//135
:20C::SCTR//123456
	3

	 
	
	
	 
	-----|
	
	 
	 
	 
	 
	 
	

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

	 
	 
	 
	 
	M
	16R
	 
	Start of Block
	AGRE
	-----> Mandatory Repetitive Subsequence A1 Agreement
	:16R:AGRE
	5

	 
	 
	
	
	O
	22F
	AGRE
	Agreement Indicator
	:4!c/[8c]/4!c
	NONR
	:22F::AGRE//NONR
	6

	 
	 
	 
	 
	M
	16S
	 
	End of Block
	AGRE
	-----| End of Subsequence A1 Agreement
	:16S:AGRE
	7

	 
	
	
	
	O
	98C
	PREP
	Preparation Date/Time
	:4!c//8!n6!n
	PREP//Date & Time of message creation
	:98A::PREP//20120502161044
	8

	 
	
	
	
	M
	22a
	COLA
	Exposure Type Indicator
	Option H
	Copy from linked MT504
	:22H::COLA//REPO    
	9

	 
	
	
	 
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	 
	M
	95a
	4!c
	Party
	Option P
	PTYA - Copy from linked MT504
PTYB - Copy from linked MT504
	:95P::PTYA//CITIVNHK
:95P::PTYB//WFBIUS6SOMA
	10

	 
	
	
	 
	-----|
	
	 
	 
	 
	 
	 
	

	 
	
	
	
	O
	70C
	PACO
	Party Narrative
	:4!c//4*35x
	PACO//AUTH/<PTYA> or <PTYB>
If the message was generated during the authorization step. Otherwise – collateral received
PACO is required only for collateral instruction expecting  authorization
	:70C::PACO//AUTH/<PTYA>
	11

	 
	 
	 
	 
	M
	16R
	 
	Start of Block
	LINK
	-----> Optional Repetitive Subsequence A2 Linkages
	:16R:LINK
	12

	 
	 
	
	
	O
	13a
	LINK
	Linked Message
	Option A
	LINK//message type of repo transaction
(540, 541, 542 or 543) for separate safe custody always 540
	:13A::LINK//540
	13

	 
	 
	
	
	M
	20C
	4!c
	Reference
	:4!c//16x
	SEME from Related message
For separate safe custody this is SEME (sender reference) for separate safe custody inception MT540
	:20C::RELA//140
	14

	 
	 
	 
	 
	M
	16S
	 
	End of Block
	LINK
	-----| End of Subsequence A2 Linkages
	:16S:LINK
	15

	 
	 
	 
	 
	M
	16S
	 
	End of Block
	GENL
	End of Sequence A General Information
	:16S:GENL
	16

	 
	 
	 
	 
	M
	16R
	 
	Start of Block
	SUMM
	Mandatory Sequence B Summary
	:16R:SUMM
	17

	 
	
	
	
	M
	95a
	EXPP
	Exposed Party
	Option P
	EXPP// Taker, i.e. sequence A, 95a, PTYB
	:95P::EXPP//WFBIUS6SOMA
	18

	 
	
	
	 
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	 
	M
	19B
	4!c
	Amount
	:4!c//3!a15d
	COVA//Amount of collateral reported
TEXA//Total Amount of related repo transaction
Always both. COVA is current repeative block's amount, and TEXA is total contract value. 
For example, total 3000USB contract may have 3 different collateral, AAA for 1000USD, BBB for 1500USD, CCC for 500USD
	:19B::COVA//USD2000
:19B::TEXA//USD3000
	19

	 
	
	
	 
	-----|
	
	 
	 
	 
	 
	 
	

	 
	
	
	 
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	 
	M
	98a
	4!c
	Date/Time
	A or C
	VALC//Date of collateral valuation (TODAY)
VALE//Date of related repo transaction
Always both. VALC is collateral valuation date, and VALE is attachment date. Can be option C if member specified time
	:98A::VALC//20120502
:98A::VALE//20120502
	20

	 
	
	
	 
	-----|
	
	 
	 
	 
	 
	 
	

	 
	 
	 
	 
	M
	16S
	 
	End of Block
	SUMM
	End of Sequence B Summary
	:16S:SUMM
	21

	 
	 
	 
	 
	M
	16R
	 
	Start of Block
	COLD
	-----> Optional Repetitive Sequence D Collateral Details
	:16R:COLD
	22

	 
	
	
	
	M
	20C
	COLR
	Collateral Reference
	:4!c//16x
	Id from related MT504 for the same piece of collateral
	:20C::COLR//1
	23

	 
	
	
	
	M
	22H
	COLL
	Collateral Type Indicator
	:4!c//4!c
	COLL//SCOL
	:22H::COLL//SCOL
	24

	 
	
	
	
	O
	25D
	SETT
	Settlement Status
	:4!c/[8c]/4!c
	SETT//SETT or SETT//PEND if collateral status is other than “Active” or “Returned”
	:25D::SETT//SETT
	25

	 
	
	
	 
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	 
	M
	19B
	4!c
	Amount
	:4!c//3!a15d
	COLL//Valuation of Collateral in repo Currency
RECA//Valuation of Collateral in Securities Currency
MKTV//Valuation of collateral WITH accrued interest
All three will be used. However, for VSD separate safe custody, all will have the same value (nominal value of securities)
	:19B::COLL//USD1000
:19B::RECA//USD1000
:19B::MKTV//USD1100
	26

	 
	
	
	 
	-----|
	
	 
	 
	 
	 
	 
	

	 
	
	
	
	O
	99A
	DAAC
	Number of Days Accrued
	:4!c//[N]3!n
	Number of days used for accrued interest calculation
	:99A::DAAC//2
	27

	 
	
	
	
	O
	22F
	MICO
	Method of Interest Computation Indicator
	:4!c/[8c]/4!c
	Currently Not Used
	 
	28

	 
	
	
	 
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	 
	M
	92a
	4!c
	Rate
	A or B
	EXCH//Exchange rate between reporting currency and collateral currency 

EXCH//GBP/USD/…
MARG//Percentage of collateral adjustment

CHAI//Haircut for currency of collateral.
All three will be used always. For separate safe custody, Exchange rate is VND/VND/1, initial margin should be 100, and no haricut 0
	:92A::EXCH//VND/VND/1,
:92A::MARG//100,
:92A::CHAI//0,
	29

	 
	
	
	 
	-----|
	
	 
	 
	 
	 
	 
	

	 
	 
	 
	 
	M
	16R
	 
	Start of Block
	SCOL
	Optional Subsequence D1 Securities Collateral Details
	:16R:SCOL
	30

	 
	 
	
	
	M
	19B
	MRKT
	Market Price Amount
	:4!c//3!a15d
	MRKT//Market price
	:19B::MRKT//USD100,
	31

	 
	 
	
	
	M
	35B
	 
	Identification of the Financial Instrument
	[ISIN1!e12!c]
[4*35x]
	Main code of instrument
	:35B:L94BIGOVTB06015
	32

	 
	 
	
	
	M
	36B
	COLL
	Quantity of Securities Collateral
	:4!c//4!c/15d
	COLL//Quantity of Securities Collateral
	:36B::COLL//UNIT/10,
	33

	 
	 
	
	
	M
	92A
	SHAI
	Securities Haircut
	:4!c//[N]15d
	Haircut
	:92A::SHAI//0,
	34

	 
	 
	
	
	O
	70C
	RATS
	Rating Narrative
	:4!c//4*35x
	Currently Not Used
	 
	35

	 
	 
	 
	 
	M
	16S
	 
	End of Block
	SCOL
	End of Subsequence D1 Securities Collateral Details
	:16S:SCOL
	36

	 
	 
	 
	 
	M
	16S
	 
	End of Block
	COLD
	-----| End of Sequence D Collateral Details
	:16S:COLD
	37



Example 76     
MT506: Reply on Collateral Proposal (to Giver and a copy to Taker) 
Sender:		VSDSVN01XXXX
Receiver:	CITIVNHKXXXS001
:16R:GENL
:28E::ONLY/1
:20C::SEME//135
:20C::SCTR//123456
:23G:NEWM
:16R:AGRE
:22F::AGRE//NONR
:70C::AGRE///SYSC/BI
:16S:AGRE
:98C::PREP//20120502161044
:22H::COLA//REPO    
:95P::PTYA//CITIVNHK
:95P::PTYB//WFBIUS6SOMA
:70C::PACO//AUTH/<PTYA>
:16R:LINK
:13A::LINK//540
:20C::RELA//140
:13A::LINK//504
:20C::RELA//135
:16S:LINK
:16S:GENL
:16R:SUMM
:95P::EXPP//WFBIUS6SOMA
:19B::COVA//USD2000
:19B::TEXA//USD3000
:98A::VALC//20120502
:98A::VALE//20120502
:16S:SUMM
:16R:COLD
:20C::COLR//1
:22H::COLL//SCOL
:25D::SETT//SETT
:19B::COLL//USD1000
:19B::RECA//USD1000
:19B::MKTV//USD1100
:99A::DAAC//2
:92B::EXCH//GBP/USD/1,619
:92A::MARG//100
:92A::CHAI//0
:16R:SCOL
:19B::MRKT//USD100
:35B:BIGOVTB06015
:36B::COLL//10
:92A::SHAI//0
:16S:SCOL
:16S:COLD
12.2.6 MT596: Answers and reports
Please see more detail about MT596 in section “Common Response and Text Message”
13 [bookmark: _heading=h.279ka65]ETF
13.1 [bookmark: _heading=h.meukdy]Business Process
13.1.1 ETF - Auction lifecycle
FnDS Section No: 10.1.2
Auction flows through different status depending on current stage of the auction life cycle. Sequence of auction status is predefined by DR system Core as it’s shown on the diagram.

<Normal flow>
· Auction announcement (code: AA): VSD has recently registered ETF subscription. On registration stage DMs are not informed about registered ETF subscription. As soon as VSD announces ETF subscription, DEPO/X sends MT509 to all invited participants in order to let them know that ETF subscription is announced. Participants cannot send their bids on this stage.
· Auction opening (code: AO): ETF subscription was registered and after that announced, but not yet opened. Any bids delivered to the system before ETF subscription opening will be rejected automatically. As soon as VSD opens ETF subscription, DEPO/X sends MT509 to all invited participants in order to let them know that ETF subscription is opened for bidding. Participants can send their bids after that.
· Auction closing (code: AC): ETF subscription was registered 🡪 after that announced 🡪 after that opened for bidding. As soon as VSD closes ETF subscription, DEPO/X sends MT509 to all invited participants in order to let them know that ETF subscription is closed for bidding. Participants cannot send their bids after that (any bids delivered to the system after ETF subscription closing will be rejected automatically).
· Auction confirmation (code: AT): ETF subscription was registered 🡪 announced 🡪 opened for bidding 🡪 bidding is closed. VSD operator performs ETF subscription simulation and saves results of simulation into database. ETF subscription results are approved by VSD, DEPO/X sends MT509/MT513 to all bidders in order to let them know results of their own bids (awarded or rejected). Participants cannot do something on this stage.

<Exceptional flow>
· Auction suspension (code: AI): ETF subscription was registered 🡪 announced 🡪 opened for bidding. VSD operator can suspend bidding on ETF subscription if receives an order from VSD manager(s) or any other reasons. As soon as ETF subscription is suspended, DEPO/X sends MT509 notifications to invited participants in order to let them know that bidding is stopped (any bids delivered to the system after ETF subscription suspension will be rejected automatically).
· Auction resume (code: AI → AO): ETF subscription was suspended. VSD operator can resume bidding on ETF subscription if receives an order from VSD manager(s) or any other reasons. As soon as ETF subscription is resumed, DEPO/X sends MT509 notifications to invited participants in order to let them know that bidding is opened again. Participants can send their bids after that.
· Auction change date: VSD operator can change dates/times for ETF subscription stages immediately after ETF subscription registration. Invited participants receive MT509 with notification about such changes
· Auction cancellation: ETF subscription can be cancelled by VSD operator on any stage before settlement (registered, announced, bidding opened, bidding closed, suspended or resumed). As soon as ETF subscription is cancelled, DEPO/X sends MT509 notifications to invited participants in order to let them know that ETF subscription is cancelled. All bids are cancelled and no trades can be generated.


[image: ]      [image: ]
Figure 26 Auction Status

	No
	SWIFT Message Type
	Sub-Type
	Name
	Direction

	1
	MT509
	
	Trade status (auction status)
	DEPO/X → Participant



13.1.2 ETF - Auction bid submission/modification/improvement
FnDS Section No: 10.1.6, 10.1.8
Bid submission: This is process when invited participant sends a bid to opened ETF subscription.
Bid modification/improvement: This is process when invited participant can request modification of own specific bid sent to the system earlier. Modification can be processed only during bidding period (until closing ETF subscription) and if modification of bids is allowed. Modification of bids is defined by VSD in ETF subscription parameters, so modification can be allowed on one ETF subscription and not allowed on another one.

[image: ]
Figure 27 Bid submission/modification
	No
	SWIFT Message Type
	Sub-Type
	Name
	Direction

	1
	MT502
	
	Order to buy or sell in auction
	Participant → DEPO/X

	2
	MT998
	
	PCF cash substitution (optional)
	Participant → DEPO/X

	3
	MT509
	
	Trade Status (bid status)
	DEPO/X → Participant

	
	MTn96
	
	Error code answer (MT596 or MT996)
	DEPO/X → Participant




13.1.3 ETF - Auction bid cancellation
FnDS Section No: 10.1.7
This is process when invited participant can request cancellation of own specific bid sent to the system earlier. Cancellation can be processed only during bidding period (until closing ETF subscription) and if cancellation of bids is allowed. Cancellation of bids is defined by VSD in ETF subscription parameters, so cancellation can be allowed on one ETF subscription and not allowed on another one.
[image: ]
Figure 28 Bid cancellation

	No
	SWIFT Message Type
	Sub-Type
	Name
	Direction

	1
	MT592
	
	Bid cancellation (link to previous bid MT502)
	Participant → DEPO/X

	2
	MT596
	
	Answer
	DEPO/X → Participant

	
	MTn96
	
	Error code answer (MT596 or MT996)
	DEPO/X → Participant



13.1.4 ETF - Auction confirmation (save results)
FnDS Section No: 10.1.10
ETF subscription was registered 🡪 announced 🡪 opened for bidding 🡪 bidding is closed. VSD operator performs ETF subscription simulation and saves results of simulation into database. ETF subscription results are approved by VSD, DEPO/X sends MT509/MT513 to all bidders in order to let them know results of their own bids (awarded or rejected). Participants cannot do something on this stage.

[image: ]
Figure 29 Auction confirmation
	No
	SWIFT Message Type
	Sub-Type
	Name
	Direction

	1
	MT509
	
	Bid rejection (case bid not satisfied)
	DEPO/X → Participant

	2
	MT513
	
	Notice or order Execution (case bid satisfied)
	DEPO/X → Participant



13.1.5 ETF - Auction settlement
FnDS Section No: 10.1.11
ETF settlement. DEPO/X generates trades for all awarded bids and sends them to the settlement module. Awarded participants receive notifications derived from the settlement process.
The participant will receive list of MT messages as below:
[image: ]
Figure 30 Auciton settlement
	No
	SWIFT Message Type
	Sub-Type
	Name
	Direction

	1
	MT566
	
	CA confirmation (ETF settlement is implemented as a kind of CA)
	DEPO/X → Participant

	2
	MT548
	
	Settlement Status and Processing Advice (case pending)
	DEPO/X → Participant

	3
	MT544/MT546
	
	Settlement confirmation (security part). Normally consists of 2 part as 
· Main instrument: ETF (ex. IPO – ETF to be received)
· Related instrument: PCF(ex. IPO – PCF to be delivered)
	DEPO/X → Participant

	4
	MT545/MT547
	
	Settlement confirmation (cash part). Normally cash part in PCF
	DEPO/X → Participant




13.2 [bookmark: _heading=h.36ei31r]Message Format
13.2.1 [bookmark: _heading=h.1ljsd9k]MT502: Auction registration
The message is sent by auction manager to register details of auction.
Format of MT502: Auction Registration
	
	
	
	Status
	Tag
	Qualifier
	Field Name
	Content/
Options
	Qualifier Description
	No.

	 
	 
	 
	M
	16R
	 
	Start of Block
	GENL
	Mandatory Sequence A General Information
	1

	 
	
	 
	M
	20C
	SEME
	Sender's Message Reference
	:4!c//16x
	Unique message reference assigned by sender
	2

	 
	
	 
	M
	23G
	 
	Function of the Message
	4!c[/4!c]
	Keyword NEWM
	3

	 
	
	 
	O
	98C
	PREP
	Preparation Date/Time
	:4!c//8!n6!n
	PREP//Date and time at which the message was prepared. 
	4

	 
	
	 
	M
	22F
	4!c
	Indicator
	:4!c/[8c]/4!c
	Keyword TRTR//TRAD
	5

	 
	 
	 
	M
	16R
	 
	Start of Block
	LINK
	-----> Optional Repetitive Subsequence A1 Linkages
	6

	 
	 
	 
	O
	13A
	LINK
	Linked Message
	A 
	SWIFT message type of the messages referenced in line 9 below. 
	7

	 
	 
	 
	M
	20C
	4!c
	Reference
	:4!c//16x
	RELA//reference of the tranche
MAST//<trn> - reference of the master auction (for underwriting, green-show)
	8

	 
	 
	 
	M
	16S
	 
	End of Block
	LINK
	-----| End of Subsequence A1 Linkages
	9

	 
	 
	 
	M
	16S
	 
	End of Block
	GENL
	End of Sequence A General Information
	10

	 
	 
	 
	M
	16R
	 
	Start of Block
	ORDRDET
	Mandatory Sequence B Order Details
	11

	 
	 
	 
	M
	16R
	 
	Start of Block
	PRIC
	-----> Optional Repetitive Subsequence B1 Price
	12

	 
	 
	
	M
	90a
	4!c
	Price
	A - percent
(Qualifier)(Percentage Type Code)(Price)

or B - cash
(Qualifier)(Amount Type Code)(Currency Code)(Price)
	Auction Price/Rate
Percent based price:
DEAL//YIEL/value - Price expressed as a yield.

DEAL//PREM/value -
Price expressed as the number of percentage points above par

DEAL//DISC/value - 
Price expressed as the number of percentage points below par

DEAL//PRCT/value - 
Price expressed as a percentage of par.

Cash based price:
DEAL//ACTU
 /(Currency Code)(Price) 
- Price expressed as an amount of currency per unit or per share.

DEAL//DISC
 /(Currency Code)(Price)
- Discount Price expressed as a discount amount.
DEAL//PREM
 /(Currency Code)(Price) Premium Price expressed as a premium.
	13

	 
	 
	 
	M
	16S
	 
	End of Block
	PRIC
	-----| End of Subsequence B1 Price
	14

	 
	
	
	----->
	 
	 
	 
	 
	 
	 

	 
	
	
	M
	22a
	4!c
	Indicator
	F or H
	1st line BUSE//SELL - order to sell or  BUYI - order to buy
2nd line PAYM//APMT - DvP or PAYM//FREE - DvF
	15

	 
	
	
	-----|
	 
	 
	 
	 
	 
	 

	 
	
	
	----->
	 
	 
	 
	 
	 
	 

	 
	
	
	M
	98a
	4!c
	Date/Time
	Option C for EXPI
Option A for RSET
	EXPI//auction cut-off date and time
RSET//auction settlement date
	16

	 
	
	
	-----|
	 
	 
	 
	 
	 
	 

	 
	
	
	O
	11A
	4!c
	Currency
	:4!c//3!a
	Currently Not used
	17

	 
	 
	 
	M
	16R
	 
	Start of Block
	TRADPRTY
	-----> Mandatory Repetitive Subsequence B2 Trading Parties
	18

	 
	 
	
	----->
	 
	 
	 
	 
	 
	 

	 
	 
	
	M
	95a
	4!c
	Party
	Option P for SWIFT-registered

Option Q for non-SWIFT-registered

:4!c//4!a2!a2!c[3!c]
	SELL//Seller's BIC, in auction to sell

or

BUYR// Buyer's BIC, in auction to buy

	19

	 
	 
	
	-----|
	 
	 
	 
	 
	 
	 

	 
	 
	 
	M
	16S
	 
	End of Block
	TRADPRTY
	-----| End of Subsequence B2 Trading Parties
	20

	 
	
	
	----->
	 
	 
	 
	 
	 
	 

	 
	
	
	O
	36B
	4!c
	Quantity of Financial Instrument
	:4!c//4!c/15d
	ORDR//UNIT/quantity to buy or sell in units
or
ORDR//FAMT/face value - principal amount, quantity expressed as an amount representing the face amount
	21

	 
	
	
	-----|
	 
	 
	 
	 
	 
	 

	 
	
	
	----->
	 
	 
	 
	 
	 
	 

	 
	
	
	O
	19A
	4!c
	Amount
	:4!c//[N]3!a15d
	Currently not used
	22

	 
	
	
	-----|
	 
	 
	 
	 
	 
	 

	 
	
	
	M
	35B
	 
	Identification of the Financial Instrument
	[ISIN1!e12!c]
[4*35x]
	Code of traded instrument
	23

	
	
	
	M
	16R
	 
	FIA
	FIA
	Optional Subsequence B3 Financial Instrument Attributes
	24

	
	
	
	O
	90a
	4!c
	Price
	A or B
	Buy-back security price.
EXER//YIEL/price
	25

	
	
	
	O
	35B
	 
	 
	[ISIN1!e12!c]
[4*35x]
	Buy-back security code
	26

	
	
	
	O
	70E
	FIAN
	Narrative
	:4!c//10*35x
	FIAN//MRGN/value - margin parameter
	27

	
	
	
	M
	16S
	 
	
	FIA
	End of Subsequence B3 Financial Instrument Attributes
	28

	 
	
	
	O
	70E
	TPRO
	Trade Instruction Processing Narrative
	:4!c//10*35x
	TPRO//AANN - flag of auction announcement
/ACOD/ - code of auction
/AMLT/value - multiple auction code

/APRO/value - auction profile code

/ASSD/date - submission start date&time

/AAUC/date - auction pre-closing date&time

/AUAD/date - auction approve date&time
/QOTP/code – code of quotation type
TPRO//UWAU – flag of underwriter auction
TPRO//GRSH  – flag of green shoe auction
/POSA/code – code of position account
	29

	 
	 
	 
	M
	16S
	 
	End of Block
	ORDRDET
	End of Sequence B Order Details
	30

	 
	 
	 
	M
	16R
	 
	Start of Block
	SETDET
	Optional Sequence C Settlement Details
	31

	 
	
	
	----->
	 
	 
	 
	 
	 
	 

	 
	
	
	M
	22F
	4!c
	Indicator
	:4!c/[8c]/4!c
	Keywords that will be placed in Field 22F of MT540…543.
SETR//PLAC for placement and 
redemption

SETR//REPU for repo initiation 

SETR//RVPO for reverse repurchase

SETR//TRAD for DVF and DvP trades or other trades.
	32

	 
	
	
	-----|
	 
	 
	 
	 
	 
	 

	
	
	
	O
	11A
	4!c
	Currency
	:4!c//3!a
	FXIB//Currency code - settlement currency for order to buy 

or
FXIS//Currency code - settlement currency for order to sell
	33

	 
	 
	 
	M
	16R
	 
	Start of Block
	SETPRTY
	-----> Optional Repetitive Subsequence C1 Settlement Parties (for Seller)
	34

	
	
	
	M
	95a
	4!c
	Party
	Option P or Q
:4!c//4!a2!a2!c[3!c]
	SELL//value - BIC of seller. 
	35

	
	
	
	O
	97a
	SAFE
	Account
	:4!c//35x
	SAFE//account
	36

	
	
	
	O
	70D
	4!c
	Narrative
	:4!c//6*35x
	REGI//LAST/date - Latest settlement date/time
/EARL/date - Early settlement date/time

/SHFT/value -Shift on holiday
	37

	
	
	
	M
	16S
	 
	SETPRTY
	SETPRTY
	-----| End of Subsequence C1 Settlement Parties (for Seller)
	38

	
	
	
	M
	16R
	 
	SETPRTY
	SETPRTY
	-----> Optional Repetitive Subsequence C1 Settlement Parties (for Seller)
	39

	
	
	
	M
	95a
	4!c
	Party
	C, P, Q, R, or S
	DEAG//BIC of Deliver Agent (Broker).
	40

	
	
	
	O
	97a
	SAFE
	Account
	A or B
	SAFE//account
	41

	
	
	
	M
	16S
	 
	SETPRTY
	
	-----| End of Subsequence C1 Settlement Parties
	42

	
	
	
	M
	16R
	 
	SETPRTY
	SETPRTY
	-----> Optional Repetitive Subsequence C1 Settlement Parties (for Seller)
	43

	
	
	
	M
	95a
	4!c
	Party
	Option P or Q
:4!c//4!a2!a2!c[3!c]
	DECU//value - BIC of Deliver Custodian (Broker). 
	44

	
	
	
	O
	97a
	SAFE
	Account
	:4!c//35x
	SAFE//account
	45

	
	
	
	M
	16S
	 
	 
	SETPRTY
	-----| End of Subsequence C1 Settlement Parties (for Seller)
	46

	
	
	
	M
	16R
	 
	 
	SETPRTY
	-----> Optional Repetitive Subsequence C1 Settlement Parties (for Buyer)
	47

	
	
	
	M
	95a
	4!c
	Party
	Option P or Q
:4!c//4!a2!a2!c[3!c]
	BUYR//value - BIC of Buyer (Beneficial Owner). 
Party that receives the financial instrument.
	48

	
	
	
	O
	97a
	SAFE
	Account
	:4!c//35x
	SAFE//account
	49

	
	
	
	O
	70a
	4!c
	Narrative
	:4!c//6*35x
	REGI//LAST/date - Latest settlement date/time
/EARL/date - Early settlement date/time
/SHFT/value -Shift on holiday
	50

	
	
	
	M
	16S
	 
	SETPRTY
	SETPRTY
	-----| End of Subsequence C1 Settlement Parties (for Buyer)
	51

	
	
	
	M
	16R
	 
	SETPRTY
	SETPRTY
	-----> Optional Repetitive Subsequence C1 Settlement Parties (for Buyer)
	52

	
	
	
	M
	95a
	4!c
	Party
	Option P or Q
:4!c//4!a2!a2!c[3!c]
	REAG//value - BIC of Receiving Agent (Broker)
	53

	
	
	
	O
	97a
	SAFE
	Account
	:4!c//35x
	SAFE//account
	54

	
	
	
	M
	16S
	 
	SETPRTY
	SETPRTY
	-----| End of Subsequence C1 Settlement Parties (for Buyer)
	

	
	
	
	M
	16R
	 
	SETPRTY
	SETPRTY
	-----> Optional Repetitive Subsequence C1 Settlement Parties (for Buyer)
	

	
	
	
	M
	95a
	4!c
	Party
	Option P or Q
:4!c//4!a2!a2!c[3!c]
	RECU//value - BIC of Receiving Custodian (holder). 
Party that interacts with the receiving agent unless intermediaries exist.
	55

	
	
	
	O
	97a
	SAFE
	Account
	:4!c//35x
	SAFE//account
	56

	 
	 
	 
	M
	16S
	 
	End of Block
	SETPRTY
	-----| End of Subsequence C1 Settlement Parties (for Buyer)
	57

	 
	 
	 
	M
	16R
	 
	Start of Block
	CSHPRTY
	-----> Optional Repetitive Subsequence C2 Cash Parties
	58

	 
	 
	
	M
	95a
	4!c
	Party
	 
	ACCW - for order to sell
PAYE - for order to buy
	59

	 
	 
	
	O
	97A
	4!c
	Account
	:4!c//35x
	CASH// - cash account
	60

	 
	 
	 
	M
	16S
	 
	End of Block
	CSHPRTY
	-----| End of Subsequence C2 Cash Parties
	61

	 
	 
	 
	M
	16S
	 
	End of Block
	SETDET
	End of Sequence C Settlement Details
	62

	 
	 
	 
	M
	16R
	 
	Start of Block
	REPO
	Optional Sequence E Two Leg Transaction Details
	63

	 
	
	
	O M
	98a
	4!c
	Date/Time
	A, B, or C
	TERM//Closing Date/Time
REPO Closing Settlement date/ Settlement time (buy back date) – YYYYMMDDhhmmss format
	64

	 
	 
	 
	M
	16S
	 
	End of Block
	REPO
	End of Sequence E Two Leg Transaction Details
	65



Example 77     
MT502: Primary Auction registration
Sender: 	ALPAVNHNAXXX
Receiver:	VSDSVN01XXXX
:16R:GENL
:20C::SEME//0726164526471589
:23G:NEWM
:98C::PREP//20120501181646
:22F::TRTR//TRAD
:16S:GENL
:16R:ORDRDET
:16R:PRIC
:90B::DEAL//ACTU/VND12000,
:16S:PRIC
:22H::BUSE//SELL
:22H::PAYM//APMT
:98C::EXPI//20120501230000
:98A::RSET//20120503
:16R:TRADPRTY
:95Q::SELL//ALPAVNHN
:16S:TRADPRTY
:36B::ORDR//UNIT/10,
:35B:VN0002634946
:70E::TPRO//AANN/20120501200000
/ACOD/AA20120501001
/APRO/APR001
/ASSD/20120501210000
/AAUC/20120501220000
/AUAD/20120501230000
/POSA/12345
:16S:ORDRDET
:16R:SETDET
:22F::SETR//PLAC
:11A::FXIS//VND
:16R:SETPRTY
:95Q::SELL//ALPAVNHN
:97A::SAFE//0000100000220000
:70D::REGI//LAST/20120504230000
/EARL/20120502230000
/SHFT/1
:16S:SETPRTY
:16R:SETPRTY
:95Q::DEAG//ALPAVNHN
:97A::SAFE//0000100000220000
:16S:SETPRTY
:16R:CSHPRTY
:95Q::ACCW//ALPAVNHN
:97A::CASH//1111100000220000
:16S:CSHPRTY
:16S:SETDET

Example 78     
MT502: Deposit Auction
Sender: 	ALPAVNHNAXXX
Receiver:	VSDSVN01XXXX
:16R:GENL
:20C::SEME//120717181136018
:23G:NEWM
:98C::PREP//20120717181136
:22F::TRTR//TRAD
:16S:GENL
:16R:ORDRDET
:16R:PRIC
:90B::DEAL//ACTU/VND10000,
:16S:PRIC
:22H::BUSE//SELL
:22H::PAYM//APMT
:98C::EXPI//20120403163800
:98A::RSET//20120403
:16R:TRADPRTY
:95Q::SELL//ALPAVNHN
:16S:TRADPRTY
:35B:/XX/VNVR1Y000607
:70E::TPRO//AANN/20120403131300
/ACOD/VNVR1Y000607/MN13
/APRO/AUDEP
/ASSD/20120403132800
/AAUC/20120403145800
/AUAD/20120403182800
/QOTP/AACTU
/POSA/ALPA
:16S:ORDRDET
:16R:SETDET
:22F::SETR//TRAD
:11A::FXIS//VND
:16R:SETPRTY
:95Q::SELL//ALPAVNHN
:97A::SAFE//ALPA/ISSU
:70D::REGI//LAST/20120403000000
/EARL/20120403000000
/SHFT/0
:16S:SETPRTY
:16R:SETPRTY
:95Q::DEAG//ALPAVNHN
:97A::SAFE//ALPA/ISSU
:16S:SETPRTY
:16R:CSHPRTY
:95Q::ACCW//ALPAVNHN
:97A::CASH//810000980990
:16S:CSHPRTY
:16S:SETDET
:16R:REPO
:98A::TERM//20120507   🡸 deposit termination date
:16S:REPO

Example 79     
MT502: Repo auction
Sender: 	ALPAVNHNAXXX
Receiver:	VSDSVN01XXXX
:16R:GENL
:20C::SEME//120718171512001
:23G:NEWM
:98C::PREP//20120718171512
:22F::TRTR//TRAD
:16S:GENL
:16R:ORDRDET
:16R:PRIC
:90B::DEAL//ACTU/VND11110,
:16S:PRIC
:22H::BUSE//SELL
:22H::PAYM//APMT
:98C::EXPI//20120403174800
:98A::RSET//20120403
:16R:TRADPRTY
:95Q::SELL//ALPAVNHN
:16S:TRADPRTY
:36B::ORDR//FAMT/100000000,
:35B:/XX/VNVR1Y00047
:70E::TPRO//AANN/20120403142300
/ACOD/VNVR1Y00047/MN11
/APRO/AUREPO
/ASSD/20120403143800
/AAUC/20120403160800
/AUAD/20120403193800
/QOTP/AACTU
/POSA/ALPA
:16S:ORDRDET
:16R:SETDET
:22F::SETR//RVPO
:11A::FXIS//VND
:16R:SETPRTY
:95Q::SELL//ALPAVNHN
:97A::SAFE//ALPA/ISSU
:70D::REGI//LAST/20120403000000
/EARL/20120403000000
/SHFT/0
:16S:SETPRTY
:16R:SETPRTY
:95Q::DEAG//ALPAVNHN
:97A::SAFE//ALPA/ISSU
:16S:SETPRTY
:16R:CSHPRTY
:95Q::ACCW//ALPAVNHN
:97A::CASH//810000980990
:16S:CSHPRTY
:16S:SETDET
:16R:REPO
:98A::TERM//20120411
:16S:REPO

Example 80     
MT502: Debt switch auction
Sender: 	ALPAVNHNAXXX
Receiver:	VSDSVN01XXXX
:16R:GENL
:20C::SEME//0726164526471589
:23G:NEWM
:98C::PREP//20120501181646
:22F::TRTR//TRAD
:16S:GENL
:16R:ORDRDET
:16R:PRIC
:90B::DEAL//ACTU/VND12000,
:16S:PRIC
:22H::BUSE//BUYI
:22H::PAYM//APMT
:98C::EXPI//20120501230000
:98A::RSET//20120503
:16R:TRADPRTY
:95Q::BUYR//ALPAVNHN
:16S:TRADPRTY
:36B::ORDR//UNIT/10
:35B:VN0006666666
:16R:FIA
:90A:://EXER//PRCT/98
:35B:VN0005555555
:16S:FIA
:70E::TPRO//AANN/20120501200000
/ACOD/AA20120501001
/APRO/APR001
/ASSD/20120501210000
/AAUC/20120501220000
/AUAD/20120501230000
/POSA/12345
:16S:ORDRDET
:16R:SETDET
:22F::SETR//TRAD
:11A::FXIB//VND
:16R:SETPRTY
:95Q::BUYR//ALPAVNHN
:97A::SAFE//0000100000220000
:70D:REGI//LAST/20120504230000
/EARL/20120502230000
/SHFT/1
:16S:SETPRTY
:16R:SETPRTY
:95Q::REAG//ALPAVNHN
:97A::SAFE//0000100000220000
:16S:SETPRTY
:16R:CSHPRTY
:95Q::PAYE//ALPAVNHN
:97A::CASH//1111100000220000
:16S:CSHPRTY
:16S:SETDET

13.2.2 [bookmark: _heading=h.45jfvxd]MT502: Order to Buy or Sell in auction
The message is sent by Participant to buy or sell instrument in auction.
Format of MT502: Order to Buy or Sell in auction
	[bookmark: _heading=h.2koq656]
	
	Status
	Tag
	Qualifier
	Field Name
	Content/Options
	Qualifier Description
	#

	 
	 
	M
	16R
	 
	 
	GENL
	Mandatory Sequence A General Information
	1

	 
	
	M
	20C
	SEME
	Reference
	:4!c//16x
	Unique message reference assigned by sender
	2

	 
	
	M
	23G
	 
	 
	4!c[/4!c]
	Keyword NEWM
	3

	 
	
	O
	98a
	PREP
	Date/Time
	A
	PREP//Date and time at which the message was prepared. 
	4

	 
	
	M
	22F
	4!c
	Indicator
	:4!c/[8c]/4!c
	Keyword TRTR//TRAD
	5

	
	
	O
	22F
	4!c
	Indicator
	:4!c/[8c]/4!c
	Keyword PRCO//FULL – used for Full execution flag
or Keyword PRCO//PROR – in case partial execution
	5

	 
	 
	M
	16R
	 
	 
	LINK
	-----> Optional Repetitive Subsequence A1 Linkages
	6

	 
	 
	O
	13A
	LINK
	Number Identification
	A 
	SWIFT message type of the messages if referenced in line 9 below: «502» 
	7

	 
	 
	M
	20C
	4!c
	Reference
	:4!c//16x
	RELA//<trn> - reference to the auction bid trn
	8

	 
	 
	M
	16S
	 
	 
	LINK
	-----| End of Subsequence A1 Linkages
	9

	 
	 
	M
	16S
	 
	 
	GENL
	End of Sequence A General Information
	10

	 
	 
	M
	16R
	 
	 
	ORDRDET
	Mandatory Sequence B Order Details
	11

	 
	 
	M
	16R
	 
	 
	PRIC
	-----> Optional Repetitive Subsequence B1 Price
	12

	 
	 
	M
	90a
	4!c
	Price
	A - percent
(Qualifier)(Percentage Type Code)(Price)

or B - cash
(Qualifier)(Amount Type Code)(Currency Code)(Price)
	Auction Price/Rate
Percent based price:
DEAL//YIEL/value - Price expressed as a yield.

DEAL//PREM/value -
Price expressed as the number of percentage points above par

DEAL//DISC/value - 
Price expressed as the number of percentage points below par

DEAL//PRCT/value - 
Price expressed as a percentage of par.

Cash based price:
DEAL//ACTU
 /(Currency Code)(Price) 
- Price expressed as an amount of currency per unit or per share.

DEAL//DISC
 /(Currency Code)(Price)
- Discount Price expressed as a discount amount.
DEAL//PREM
 /(Currency Code)(Price) Premium Price expressed as a premium.
	13

	
	
	O
	22F
	:4!c/[8c]/4!c
	Indicator
	
	PRIC/TRDX/SEAL – sealed bid flag, if set
	14

	 
	 
	M
	16S
	 
	 
	PRIC
	-----| End of Subsequence B1 Price
	15

	 
	
	M
	22a
	4!c
	Indicator
	H
	BUSE//SELL - order to sell or BUSE//BUYI - order to buy
	16

	 
	
	M
	22a
	4!c
	Indicator
	H
	PAYM//APMT – against payment
PAYM//FREE- free
	17

	 
	
	M
	98C
	4!c
	Date/Time
	C
	EXPI//date&time - Auction cuf-off date&time
	18

	 
	 
	M
	16R
	 
	 
	TRADPRTY
	-----> Mandatory Repetitive Subsequence B2 Trading Parties
	19

	 
	 
	M
	95a
	4!c
	Party
	Q
	SELL//value - Seller's BIC, in auction to sell

or

BUYR//value - Buyer's BIC, in auction to buy
	20

	 
	 
	M
	16S
	 
	 
	TRADPRTY
	-----| End of Subsequence B2 Trading Parties
	21

	 
	
	O
	36B
	4!c
	Quantity of Financial Instrument
	:4!c//4!c/15d
	ORDR//UNIT/value - quantity to buy or sell 

or

ORDR//FAMT/value - principal amount,quantity expressed as an amount representing the face amount 
	22

	 
	
	M
	35B
	 
	 
	[ISIN1!e12!c]
[4*35x]
	Code of traded instrument
	23

	 
	
	O
	70E
	TPRO
	Narrative
	:4!c//10*35x
	TPRO//BIDF
/POSA/code – code of position account
	24

	 
	 
	M
	16S
	 
	 
	ORDRDET
	End of Sequence B Order Details
	25

	 
	 
	M
	16R
	 
	 
	SETDET
	Optional Sequence C Settlement Details
	26

	 
	
	M
	22F
	4!c
	Indicator
	:4!c/[8c]/4!c
	SETR//PLAC for placement and redemption

SETR//REPU for repo inception 

SETR//RVPO for reverse repurchase  

SETR//TRAD for DVF and DvP trades or other trades
	27

	 
	 
	M
	16R
	 
	 
	SETPRTY
	-----> Optional Repetitive Subsequence C1 Settlement Parties (for Seller)
	28

	 
	 
	M
	95a
	4!c
	Party
	C, P, Q, R, or S
	SELL//value - BIC of seller. 
	29

	 
	 
	O
	97a
	SAFE
	Account
	A or B
	SAFE//account
	30

	 
	 
	O
	70a
	4!c
	Narrative
	C or D
	REGI//LAST/date - Latest settlement date/time
/EARL/date - Early settlement date/time
	31

	 
	 
	M
	16S
	 
	 
	SETPRTY
	-----| End of Subsequence C1 Settlement Parties (for Seller)
	32

	 
	 
	M
	16R
	 
	 
	SETPRTY
	-----> Optional Repetitive Subsequence C1 Settlement Parties (for Seller)
	33

	 
	 
	M
	95a
	4!c
	Party
	C, P, Q, R, or S
	DEAG//BIC of Deliver Agent (Broker).
	34

	 
	 
	O
	97a
	SAFE
	Account
	A or B
	SAFE//account
	35

	 
	 
	M
	16S
	 
	 
	SETPRTY
	-----| End of Subsequence C1 Settlement Parties (for Seller)
	36

	 
	 
	M
	16R
	 
	 
	SETPRTY
	-----> Optional Repetitive Subsequence C1 Settlement Parties (for Seller)
	37

	 
	 
	M
	95a
	4!c
	Party
	C, P, Q, R, or S
	DECU//value - BIC of Deliver Agent (Broker). 
	38

	 
	 
	O
	97a
	SAFE
	Account
	A or B
	SAFE//account
	39

	 
	 
	M
	16S
	 
	 
	SETPRTY
	-----| End of Subsequence C1 Settlement Parties (for Seller)
	40

	 
	 
	M
	16R
	 
	 
	SETPRTY
	-----> Optional Repetitive Subsequence C1 Settlement Parties (for Buyer)
	41

	 
	 
	M
	95a
	4!c
	Party
	C, P, Q, R, or S
	BUYR//value - BIC of Buyer (Beneficial Owner). 
Party that receives the financial instrument.
	42

	 
	 
	O
	97a
	SAFE
	Account
	A or B
	SAFE//account
	43

	 
	 
	M
	16S
	 
	 
	SETPRTY
	-----| End of Subsequence C1 Settlement Parties (for Buyer)
	44

	 
	 
	M
	16R
	 
	 
	SETPRTY
	-----> Optional Repetitive Subsequence C1 Settlement Parties (for Buyer) (for Buyer)
	45

	 
	 
	M
	95a
	4!c
	Party
	C, P, Q, R, or S
	REAG//value - BIC of Receiving Agent (Broker)
	   46

	 
	 
	O
	97a
	SAFE
	Account
	A or B
	SAFE//account
	47

	 
	 
	M
	16S
	 
	 
	SETPRTY
	-----| End of Subsequence C1 Settlement Parties
	48

	 
	 
	M
	16R
	 
	 
	SETPRTY
	-----> Optional Repetitive Subsequence C1 Settlement Parties (for Buyer)
	49

	 
	 
	M
	95a
	4!c
	Party
	C, P, Q, R, or S
	RECU//value - BIC of Receiving Custodian (holder). 
Party that interacts with the receiving agent unless intermediaries exist.
	50

	 
	 
	O
	97a
	SAFE
	Account
	A or B
	SAFE//account
	51

	 
	 
	M
	16S
	 
	 
	SETPRTY
	-----| End of Subsequence C1 Settlement Parties (for Buyer)
	52

	 
	 
	M
	16R
	 
	 
	CSHPRTY
	-----> Optional Repetitive Subsequence C2 Cash Parties
	53

	 
	 
	M
	95a
	4!c
	Party
	 
	ACCW/code - for order to sell
	54

	 
	 
	O
	97A
	4!c
	Account
	:4!c//35x
	CASH// - cash account
	55

	 
	 
	M
	16S
	 
	 
	CSHPRTY
	-----| End of Subsequence C2 Cash Parties
	56

	 
	 
	M
	16R
	 
	 
	CSHPRTY
	-----> Optional Repetitive Subsequence C2 Cash Parties
	57

	 
	 
	M
	95a
	4!c
	Party
	 
	PAYE/code - for order to buy
	58

	 
	 
	O
	97A
	4!c
	Account
	:4!c//35x
	CASH// - cash account
	59

	 
	 
	M
	16S
	 
	 
	CSHPRTY
	-----| End of Subsequence C2 Cash Parties
	60

	 
	 
	M
	16S
	 
	 
	SETDET
	End of Sequence C Settlement Details
	61


For non-competitive bid price block (14-17 fields :16R:PRIC) is not included in MT502.

Example 81     
MT502: competitive auction bid
Sender: 	AEIBVNHNAXXX
Receiver:	VSDSVN01XXXX
:16R:GENL
:20C::SEME//0726164526471589
:23G:NEWM
:98C::PREP//20120501181646
:22F::TRTR//TRAD
:16S:GENL
:16R:LINK
:13A::LINK//502
:20C::RELA//0726164526471589
:16S: LINK
:16R:ORDRDET
:16R:PRIC
:90B::DEAL//ACTU/VND12000
:16S:PRIC
:22H::BUSE//BUYI
:22H::PAYM//APMT
:98C::EXPI//20120501230000
:16R:TRADPRTY
:95Q::BUYR//AEIBVNHN
:16S:TRADPRTY
:36B::ORDR//UNIT/10
:35B:/XX/VN0006666666
:70E::TPRO//BIDF
/POSA/12345
:16S:ORDRDET
:16R:SETDET
:22F::SETR//PLAC
:11A::FXIB//VND
:16R:SETPRTY
:95Q::BUYR//AEIBVNHN
:97A::SAFE//0000100000220000
:16S:SETPRTY
:16R:SETPRTY
:95Q::REAG//AEIBVNHN
:97A::SAFE//0000100000220000
:16S:SETPRTY
:16R:SETPRTY
:95Q::RECU//ALPAVNHN
:97A::SAFE//0000100000330000
:16S:SETPRTY
:16R:CSHPRTY
:95Q::PAYE//ALPAVNHN
:97A::CASH//1111100000770000
:16S:CSHPRTY
:16S:SETDET
Example 82     
MT502: non-competitive auction bid for repo auction
Sender: 	ALPAVNHN310X
Receiver:	VSDSVN01XXXX
:16R:GENL
:20C::SEME//120718172056005
:23G:NEWM
:98C::PREP//20120718172056
:22F::TRTR//TRAD
:22F::PRCO//PROR
:16R:LINK
:13A::LINK//502
:20C::RELA//120718171512001
:16S:LINK
:16S:GENL
:16R:ORDRDET
:22H::BUSE//SELL
:22H::PAYM//APMT
:98C::EXPI//20120403174800
:16R:TRADPRTY
:95Q::BUYR//ALPAVNHN310
:16S:TRADPRTY
:36B::ORDR//UNIT/100,
:35B:/XX/VNVR1Y00047
:70E::TPRO//BIDF
/POSA/ABNA
:16S:ORDRDET
:16R:SETDET
:22F::SETR//RVPO
:11A::FXIB//VND
:16R:SETPRTY
:95Q::BUYR//ALPAVNHN310
:97A::SAFE//810000310
:16S:SETPRTY
:16R:SETPRTY
:95Q::REAG//ALPAVNHN310
:16S:SETPRTY
:16R:SETPRTY
:95Q::RECU//ALPAVNHN310
:16S:SETPRTY
:16R:CSHPRTY
:95Q::PAYE//ABNAVNHA
:97A::CASH//521052000990
:16S:CSHPRTY
:16S:SETDET
Example 83     
MT502: non-competitive auction bid
Sender: 	CITIVNHNT004
Receiver:	VSDSVN01XXXX
:16R:GENL
:20C::SEME//405061607509705
:23G:NEWM
:98C::PREP//20140506160750
:22F::TRTR//TRAD
:22F::PRCO//PROR
:16R:LINK
:13A::LINK//502
:20C::RELA//405061606526800
:16S:LINK
:16S:GENL
:16R:ORDRDET
:16R:PRIC
:90A::DEAL//PRCT/4,8
:16S:PRIC
:22H::BUSE//SELL
:22H::PAYM//APMT
:98C::EXPI//20140416190500
:16R:TRADPRTY
:95P::BUYR//CITIVNHN
:16S:TRADPRTY
:36B::ORDR//UNIT/2000000000,
:35B:/XX/VND
:70E::TPRO//BIDF
/POSA/CITIVNHNPA02
:16S:ORDRDET
:16R:SETDET
:22F::SETR//RVPO
:11A::FXIB//VND
:16R:SETPRTY
:95P::BUYR//CITIVNHN
:97A::SAFE//521031000990
:16S:SETPRTY
:16R:SETPRTY
:95P::REAG//CITIVNHN
:16S:SETPRTY
:16R:SETPRTY
:95P::RECU//CITIVNHN
:16S:SETPRTY
:16R:CSHPRTY
:95P::PAYE//CITIVNHN
:97A::CASH//521031000990
:16S:CSHPRTY
:16S:SETDET
13.2.3 [bookmark: _heading=h.zu0gcz]MT509: Trade Status Message 
MT509 is used to inform participants of DEPO/X about trade status as response to MT502 (refer to items 13.2.1 - 오류! 참조 원본을 찾을 수 없습니다.     ). 
Format of MT509: Trade Status Message
	
	
	
	Status
	Tag
	Qualifier
	Field Name
	Content/
Options
	Qualifier Description
	No.

	 
	 
	 
	M
	16R
	 
	Start of Block
	GENL
	Mandatory Sequence A General Information
	1

	 
	
	
	M
	20C
	SEME
	Sender's Message Reference
	:4!c//16x
	Unique message reference assigned by sender
	2

	 
	
	
	M
	23G
	 
	Function of the Message
	4!c[/4!c]
	Keyword INST
	3

	 
	
	
	O
	98a
	PREP
	Preparation Date/Time
	A, C, or E
	PREP//Date and time at which the message was prepared. 
	4

	 
	 
	 
	M
	16R
	 
	Start of Block
	LINK
	-----> Optional Repetitive Subsequence A1 Linkages
	5

	 
	 
	
	O
	13a
	LINK
	Linked Message
	A or B
	SWIFT message type (502) of the messages referenced in line 9 below. 

In MT502 (auction registration) message, we have "Code of traded instrument" field in no.32. MT509 will have reference linkage to MT502 message in field no.6
	6

	 
	 
	
	M
	20C
	4!c
	Reference
	:4!c//16x
	RELA//reference of the MT502
COMM//Common reference
	7

	 
	 
	 
	M
	16S
	 
	End of Block
	LINK
	-----| End of Subsequence A1 Linkages
	8

	 
	 
	 
	M
	16R
	 
	Start of Block
	STAT
	-----> Mandatory Repetitive Subsequence A2 Status
	9

	 
	 
	
	M
	25D
	4!c
	Status Code
	:4!c/[8c]/4!c
	Status Code for orders:.
OK: IPRC//PACK - Order is accepted
ERROR: IPRC//REJT - Order has been cancelled
Matched: MTCH//MACH - Order has been matched.

RPRC//REPR – bid needs authorization

Status Code for auction bid:
AFFM//AFFI – auction is registered
IPRC//COSE – auction is announced
IPRC//OPOD – auction is opened
IPRC//DONE – auction is suspended
IPRC//EXSE – auction is closed
IPRC//FORC – auction is cancelled
RPRC//REPL– auction parameters are changed
IPRC//SUSP – main auction waits underwriting auction
IPRC//PPRE –underwriting auction is done
	10

	 
	 
	 
	M
	16R
	 
	Start of Block
	REAS
	-----> Optional Repetitive Subsequence A2a Reason
	11

	 
	 
	 
	M
	24B
	4!c
	Reason Code
	:4!c/[8c]/4!c
	Reason Code
REJT/NARR – main code
REPR//NARR – for bid authorization notification.
	12

	 
	 
	 
	O
	70D
	REAS
	Reason Narrative
	:4!c//6*35x
	Narrative
	13

	 
	 
	 
	M
	16S
	 
	End of Block
	REAS
	-----| End of Subsequence A2a Reason
	14

	 
	 
	 
	M
	16S
	 
	End of Block
	STAT
	-----| End of Subsequence A2 Status
	15

	 
	 
	 
	M
	16S
	 
	End of Block
	GENL
	End of Sequence A General Information
	16



Example 84     
MT509: Bid is OK 
Sender:	VSDSVN01XXXX
Receiver:	CBCPVNHNAXXX
[bookmark: _heading=h.3jtnz0s]:16R:GENL
:20C::SEME//R691119/ST
:23G:INST
:98C::PREP//20151013181446
:16R:LINK
:13A::LINK//502
:20C::RELA//510131814465809
:16S:LINK
::16R:LINK
:13A::LINK//502
::20C::COMM//C60710
::16S:LINK
:16R:STAT
:25D::IPRC//PACK
:16S:STAT
:16S:GENL

Example 85     
MT509: Auction is suspended
Sender:	VSDSVN01XXXX
Receiver: 	CBCPVNHNAXXX
:16R:GENL
:20C::SEME//R180928/509
:23G:INST
:98C::PREP//20120528142044
:16R:LINK
:13A::LINK//502
:20C::RELA//120528142043786
:16S:LINK
::16R:LINK
:13A::LINK//502
::20C::COMM//C60710
::16S:LINK
:16R:STAT
:16R:STAT
:25D::IPRC//SUSP
:16S:STAT
:16S:GENL
[bookmark: _heading=h.1yyy98l]Example 86     
MT509: Auction is cancelled
Sender:	VSDSVN01XXXX
Receiver: 	CBCPVNHNAXXX
:16R:GENL
:20C::SEME//R180928/509
:23G:INST
:98C::PREP//20120528142044
:16R:LINK
:13A::LINK//502
:20C::RELA//120528142043786
:16S:LINK
:16R:STAT
:25D::IPRC//FORC
:16S:STAT
:16S:GENL
[bookmark: _heading=h.4iylrwe]Example 87     
MT509: Bid Authorization notification
Sender:	VSDSVN01XXXX
Receiver: 	CBCPVNHNAXXX
:16R:GENL
:20C::SEME//R180875/509
:23G:INST
:98C::PREP//20120518192813
:16R:LINK
:13A::LINK//502
:20C::RELA//120518192812808
:16S:LINK
:16R:STAT
:25D::RPRC//REPR
:16R:REAS
:24B::REPR//NARR
:70D::REAS//INFX
/CODE/VN452042
/DESC/Waiting for authorization
/INFO/SEALEDCheck
:16S:REAS
:16S:STAT
:16S:GENL

Example 88     
MT509: Error in bid
Sender:	VSDSVN01XXXX
Receiver:	CBCPVNHNAXXX
:16R:GENL
:20C::SEME//R180931/509
:23G:INST
:98C::PREP//20120528143631
:16R:LINK
:13A::LINK//502
:20C::RELA//120528143629819
:16S:LINK
::16R:LINK
:13A::LINK//502
::20C::COMM//C60710
::16S:LINK
:16R:STAT
:16R:STAT
:25D::IPRC//REJT
:16R:REAS
:24B::REJT//NARR
:70D::REAS//ERRX
/CODE/SD452017
/DESC/Wrong buyer role
/INFO/UWRG
:16S:REAS
:16S:STAT
:16S:GENL
Example 89     
MT509: Auction is registered 
Sender:	VSDSVN01XXXX
Receiver: 	CBCPVNHNAXXX
:16R:GENL
:20C::SEME//R180928/509
:23G:INST
:98C::PREP//20120528142044
:16R:LINK
:13A::LINK//502
:20C::RELA//120528142043786
:16S:LINK
:16R:STAT
:25D::AFFM//AFFI
:16S:STAT
:16S:GENL

Example 90     
MT509: Auction is announced 
Sender:	VSDSVN01XXXX
Receiver: 	CBCPVNHNAXXX
:16R:GENL
:20C::SEME//R180928/509
:23G:INST
:98C::PREP//20120528142044
:16R:LINK
:13A::LINK//502
:20C::RELA//120528142043786
:16S:LINK
::16R:LINK
:13A::LINK//502
::20C::COMM//C60710
::16S:LINK
:16R:STAT
:16R:STAT
:25D::IPRC//COSE
:16S:STAT
:16S:GENL
Example 91     
MT509: Auction is opened (or resumed)
Sender:	VSDSVN01XXXX
Receiver: 	CBCPVNHNAXXX
:16R:GENL
:20C::SEME//R180928/509
:23G:INST
:98C::PREP//20120528142044
:16R:LINK
:13A::LINK//502
:20C::RELA//120528142043786
:16S:LINK
::16R:LINK
:13A::LINK//502
::20C::COMM//C60710
::16S:LINK
:16R:STAT
:16R:STAT
:25D::IPRC//OPOD
:16S:STAT
:16S:GENL


Example 92     
MT509: Auction is closed
Sender:	VSDSVN01XXXX
Receiver: 	CBCPVNHNAXXX
:16R:GENL
:20C::SEME//R180928/509
:23G:INST
:98C::PREP//20120528142044
:16R:LINK
:13A::LINK//502
:20C::RELA//120528142043786
:16S:LINK
::16R:LINK
:13A::LINK//502
::20C::COMM//C60710
::16S:LINK
:16R:STAT
:25D::IPRC//EXSE
:16S:STAT
:16S:GENL

Example 93     
MT509: Auction is changed
Sender:	VSDSVN01XXXX
Receiver: 	CBCPVNHNAXXX
:16R:GENL

:20C::SEME//R180928/509
:23G:INST
:98C::PREP//20120528142044
:16R:LINK
:13A::LINK//502
:20C::RELA//120528142043786
:16S:LINK
:16R:STAT
:25D::RPRC//REPL
:16S:STAT
:16S:GENL


13.2.4 MT513 Notice of order execution
Once the order has been fully or partially executed, the Executing Party advises the Instructing Party by providing the trade details (MT 513). 
Generated after final auction approve, before settlement of the trade.
Format of MT513: Notice of order execution
	
	
	
	Status
	Tag
	Qualifier
	Field Name
	Content/
Options
	Comments
	No.

	 
	 
	 
	M
	16R
	 
	Start of Block
	GENL
	Mandatory Sequence A General Information
	1

	 
	
	
	M
	20C
	SEME
	Sender's Message Reference
	:4!c//16x
	Unique message reference assigned by sender
	2

	 
	
	
	M
	23G
	 
	Function of the Message
	4!c[/4!c]
	Keyword NEWM
	3

	 
	
	
	O
	98a
	PREP
	Preparation Date/Time
	A, C, or E
	PREP//Date and time at which the message was prepared. 
	4

	 
	
	
	M
	22F
	TRTR
	Trade Transaction Type
	:4!c/[8c]/4!c
	Keyword TRTR//TRAD
	5

	 
	 
	 
	M
	16R
	 
	Start of Block
	LINK
	-----> Optional Repetitive Subsequence A1 Linkages
	6

	 
	 
	
	O
	13a
	LINK
	Linked Message
	A or B
	SWIFT message type of the messages referenced in line 9 below (502). 
	7

	 
	 
	
	M
	20C
	4!c
	Reference
	:4!c//16x
	RELA//reference of original MT502
COMM//Common reference
	8

	 
	 
	 
	M
	16S
	 
	End of Block
	LINK
	-----| End of Subsequence A1 Linkages
	9

	 
	 
	 
	M
	16S
	 
	End of Block
	GENL
	End of Sequence A General Information
	10

	 
	 
	 
	M
	16R
	 
	Start of Block
	ORDRDET
	Mandatory Sequence C Order Details
	11

	 
	
	
	M
	98a
	4!c
	Date/Time
	A, B, C, or E
	TRAD//date&time

SETT//date&time
	12

	 
	
	
	M
	90a
	4!c
	Price
	A or B
	 Price of the filled order (approved price):
DEAL//QualifierCode/Pricevalue
	13

	 
	
	
	M
	22a
	4!c
	Indicator
	F or H
	1st line BUSE//SELL - order to sell or  BUYI - order to buy
2nd line PAYM//APMT - DvP or PAYM//FREE - DvF
	14

	 
	
	
	O
	11A
	4!c
	Currency
	:4!c//3!a
	FXIB//VND for order to buy or FXIS//VND for order to sell
	15

	 
	 
	 
	M
	16R
	 
	Start of Block
	CONFPRTY
	-----> Mandatory Repetitive Subsequence C2 Confirmation Parties
	16

	 
	 
	
	M
	95a
	4!c
	Party
	P, Q, R, or S
	 BUYR//value - BIC of buyer.
or SELL//value - BIC of seller.
	17

	 
	 
	 
	M
	16S
	 
	End of Block
	CONFPRTY
	-----| End of Subsequence C2 Confirmation Parties
	18

	 
	
	
	M
	36B
	ADVI
	Quantity of Financial Instrument
	:4!c//4!c/15d
	ADVI//UNIT/number
	19

	 
	
	
	M
	35B
	 
	Identification of the Financial Instrument
	[ISIN1!e12!c]
[4*35x]
	 
	20

	 
	 
	 
	M
	16S
	 
	End of Block
	ORDRDET
	End of Sequence C Order Details
	21

	 
	 
	 
	M
	16R
	 
	Start of Block
	SETDET
	Optional Sequence D Settlement Details
	22

	 
	
	
	M
	22F
	4!c
	Indicator
	:4!c/[8c]/4!c
	Copy of 22F from line 51 of order to buy or sell
	23

	 
	 
	 
	M
	16R
	 
	Start of Block
	SETPRTY
	-----> Optional Repetitive Subsequence D1 Settlement Parties
	24

	 
	 
	
	M
	95a
	4!c
	Party
	C, P, Q, R, or S
	BIC of participants which roles are DEAG, DECU, SELL in order to sell;
BIC of participants which roles are REAG, RECU, BUYR in order to buy
	25

	 
	 
	
	O
	97a
	SAFE
	Account
	A or B
	SAFE//account of DECU, SELL, BUYR or RECU
	26

	 
	 
	 
	M
	16S
	 
	End of Block
	SETPRTY
	-----| End of Subsequence D1 Settlement Parties
	27

	 
	 
	 
	M
	16R
	 
	Start of Block
	CSHPRTY
	-----> Optional Repetitive Subsequence D2 Cash Parties
	28

	 
	 
	
	M
	95a
	4!c
	Party
	P, Q, R, or S
	ACCW - for order to sell
PAYE - for order to buy
	29

	 
	 
	
	O
	97A
	4!c
	Account
	:4!c//35x
	CASH// - cash account
	30

	 
	 
	 
	M
	16S
	 
	End of Block
	CSHPRTY
	-----| End of Subsequence D2 Cash Parties
	31

	 
	 
	 
	M
	16R
	 
	Start of Block
	AMT
	-----> Optional Repetitive Subsequence D3 Amounts
	32

	 
	 
	
	M
	19A
	4!c
	Amount
	:4!c//[N]3!a15d
	 
	33

	 
	 
	 
	M
	16S
	 
	End of Block
	AMT
	-----| End of Subsequence D3 Amounts
	34

	 
	 
	 
	M
	16S
	 
	End of Block
	SETDET
	End of Sequence D Settlement Details
	35

	 
	 
	 
	M
	16R
	 
	Start of Block
	REPO
	Optional Sequence F Two Leg Transaction Details
	36

	 
	
	
	O
	98a
	4!c
	Date/Time
	A, B, or C
	TERM//date
	37

	 
	 
	 
	M
	16S
	 
	End of Block
	REPO
	End of Sequence F Two Leg Transaction Details
	38




Example 94     
MT513
Sender:	VSDSVN01XXXX
Receiver:BNIAVNHNAXXXX
:16R:GENL
:20C::SEME//R691114/AE
:23G:NEWM
:98C::PREP//20151013180540
:22F:TRTR//TRAD
:16R:LINK
:13A::LINK//502
:20C::RELA//510131752558007
:16S:LINK
:16R:LINK
:13A::LINK//502
:20C::COMM//C60708
:16S:LINK
:16S:GENL
:16R:ORDRDET
:98A::SETT//20150930
:98A::TRAD//20150930
:90A::DEAL//PRCT/5,3
:22H::BUSE//BUYI
:22H::PAYM//APMT
:11A::FXIS//VND
:16R:CONFPRTY
:95P::BUYR//BNINVNHN
:16S:CONFPRTY
:16R:CONFPRTY
:95P::SELL//ALPAVNHN
:16S:CONFPRTY
:36B::ADVI//UNIT/1083427400,
:35B:/XX/VND
:16S:ORDRDET
:16R:SETDET
:22F::SETR//TRAD
:16R:SETPRTY
:95P::RECU//BNINVNHN
:16S:SETPRTY
:16R:SETPRTY
:95P::REAG//BNINVNHN
:97A::SAFE//520009000990
:16S:SETPRTY
:16R:SETPRTY
:95P::BUYR//BNINVNHN
:97A::SAFE//AVAI/520009000990
:16S:SETPRTY
:16R:CSHPRTY
:95P::PAYE//ALPAVNHN
:97A::CASH//810000980990
:16S:CSHPRTY
:16R:AMT
:19A::SETT//VND1083427400,
:16S:AMT
:16S:SETDET
:16R:REPO
:98A::TERM//20151001
:16S:REPO
13.2.5 MT548: Settlement Status and Processing Advice
MT 548 “Settlement Status and Processing Advice” is sent to inform participants on status of transfer before settlement.
For message format, please check [MT548 Settlement Status and Processing Advice] in Common settlement message section.
Example 95     
MT548: informs on settlement impossibility 
Sender:		VSDSVN01XXXX 
Receiver:	RBKOVNVXAXXX
:16R:GENL
:20C::SEME//R178689/548
:23G:NEWM
:98C::PREP//20120117130210
:16R:LINK
:13A::LINK//543
:20C::RELA//R178619/543
:16S:LINK
:16R:LINK
:20C::COMM//18985899
:16S:LINK
:16R:STAT
:25D::SETT//PEND
:16R:REAS
:24B::PEND//NARR
:70D::REAS//DETL
Nonsettlement value date
2012-01-18
:16S:REAS
:16S:STAT
:16S:GENL
:16R:SETTRAN
:94B::TRAD//PRIM/AUCT
:35B:VN1100110016
:36B::SETT//UNIT/18,
:97A::SAFE//AVAI/DEPO/DEPO
:22F::SETR//PLAC
:22F::STCO//DLWM
:98A::SETT//20120118
:98A::TRAD//20120117
:16R:SETPRTY
:95Q::DEAG//MOFOVNHK
:97A::SAFE//AVAI/GOV-ISSU-SAC
:16S:SETPRTY
:16R:SETPRTY
:95Q::SELL//MOFOVNHK
:16S:SETPRTY
:16R:SETPRTY
:95Q::PSET//VSDSVNHD
:16S:SETPRTY
:16R:SETPRTY
:95Q::REAG//RBKOVNVX
:97A::SAFE//AVAI/RBKO/DEPO/DEPO
:16S:SETPRTY
:16R:SETPRTY
:95Q::BUYR//RBKOVNVX
:16S:SETPRTY
:16S:SETTRAN
:16R:ADDINFO
:95Q::MEOR//VNVXVNHT
:16S:ADDINFO
Example 96     
MT548 informs on lack of instruments 
Sender:		VSDSVN01XXXX 
Receiver:	VISDVNVAATDA
:16R:GENL
:20C::SEME//R89/548
:23G:INST
:98C::PREP//20120711173642
:16R:LINK
:13A::LINK//543
:20C::RELA//R301/543
:16S:LINK
:16R:LINK
:20C::COMM//252
:16S:LINK
:16R:STAT
:25D::SETT//PEND
:16R:REAS
:24B::PEND//LACK
:16S:REAS
:16S:STAT
:16S:GENL
:16R:SETTRAN
:35B:/XX/VNNA000050
:36B::SETT//UNIT/0,001
:19A::SETT//VND100000,
:97A::SAFE//AVAI/VNVX/ISSU
:22F::STCO//DLWM
:98A::SETT//20120621
:98A::TRAD//20120402
:16R:SETPRTY
:95P::DEAG//VISDVNVA
:97A::SAFE//AVAI/VNVX/ISSU
:16S:SETPRTY
:16R:SETPRTY
:95P::SELL//VISDVNVA
:97A::SAFE//VNVX/ISSU
:16S:SETPRTY
:16R:SETPRTY
:95P::RECU//VISDVNVA310
:16S:SETPRTY
:16R:SETPRTY
:95P::REAG//VISDVNVA310
:97A::SAFE//AVAI/810000310
:16S:SETPRTY
:16R:SETPRTY
:95P::BUYR//VISDVNVA310
:97A::SAFE//810000310
:16S:SETPRTY
:16S:SETTRAN

Example 97     
MT548 sent to counterparty as result of MT543 processing
Sender:		VSDSVN01XXXX 
Receiver:	BNIAVNVXS001
:16R:GENL
:20C::SEME//R320720/ST
:23G:INST
:98C::PREP//20140321154750
:16R:LINK
:13A::LINK//543
:20C::RELA//TRN/154750/1
:16S:LINK
:16R:LINK
:20C::COMM//COM/154750/3
:16S:LINK
:16R:STAT
:25D::INMH//NMAT
:16R:REAS
:24B::NMAT//CMIS
:70D::REAS//DETL
II1072
Waiting for matching instruction
:16S:REAS
:16S:STAT
:16S:GENL
:16R:SETTRAN
:35B:/XX/VND
:36B::SETT//UNIT/2000000,
:19A::SETT//VND2000000,
:97A::SAFE//AVAI/523022000990
:22H::REDE//DELI
:22H::PAYM//APMT
:98A::SETT//20140301
:98A::TRAD//20140301
:16R:SETPRTY
:95P::DEAG//BNIAVNVX
:97A::SAFE//AVAI/523022000990
:16S:SETPRTY
:16R:SETPRTY
:95P::SELL//BNIAVNVX
:16S:SETPRTY
:16R:SETPRTY
:95P::REAG//BNINVNVX
:97A::SAFE//AVAI/520009000990
:16S:SETPRTY
:16R:SETPRTY
:95P::BUYR//BNINVNVX
:16S:SETPRTY
:16R:SETPRTY
:95P::PSET//VSDSVNHD
:16S:SETPRTY
:16S:SETTRAN
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13.2.6 MT540, 542: Receive Free, Deliver Free
This message is order to receive securities in DvF operation. Usually this order should be matched with MT542 (“Deliver Free”) sent by another participant (9.2.1 “MT540, 542: Receive Free, Deliver Free”).
MT540 may not require matching. 
MT540 may initiate two-leg (repo) and maturity of two-leg (repo) operation
The main purpose of this message is order to deliver securities in DvF operation. Usually this order should be matched with MT540 (“Receive Against Free”) sent by another participant.
MT542 may not require matching. It is also used to move securities from one sub-account to another of the same participant. 
MT542 may initiate two-leg (repo) and maturity of two-leg (repo) operation. 
For message format, please check [MT540-543: Transfers] in Common settlement message section.
13.2.7 MT544, 546: Settlement Confirmations
MT544, 545, 546, 547 are sent to account servicers as result of successful settlement of DvF or DvP transactions. 
MT544 is sent as DvF credit confirmation. 
MT545 is sent as DvP credit confirmation.
MT546 is sent as DvF debit confirmation.
MT547 is sent as DvP debit confirmation.
DvP transactions are initiated by MT541 or MT543, DvF transactions are initiated by MT540 or MT542, 
Most field of MT544, 545, 546, 547 are present in the message if there are correspondent fields in MT540-543. 
For message format, please check [MT544-547 Settlement Confirmations] in Common settlement message section.

13.2.8 [bookmark: _heading=h.2y3w247]MT596: Answers and reports
Please see more detail about MT596 in section “Common Response and Text Message”

13.2.9 MT566: Corporate action confirmation
Please see more detail about MT566 in section “Corporate actions”

[bookmark: _heading=h.1d96cc0]

14 [bookmark: _heading=h.3x8tuzt]SBL
14.1 [bookmark: _heading=h.2ce457m]Business Process
14.1.1 Continuous order matching and open leg settlement
FnDS Section No: 12.4
Participants can request for borrowing and lending securities to other participants. Continuous order matching means that orders to borrow and orders to lend are matched automatically and continuously in CCP mode: as soon as orders are matched the trade for settlement if generated by the system automatically. 
[image: ]
Figure 31 Continuous order matching

	No
	SWIFT Message Type
	Sub-Type
	Name
	Direction

	1
	MT502
	
	Trade order
	Participant 1 → DEPO/X

	2
	MT509
	
	Trade status (waiting for matching)
	DEPO/X → Participant 1

	3
	MT502
	
	Trade order
	Participant 2 → DEPO/X

	4
	MT509
	
	Trade status (matched)
	DEPO/X → Participant 1, Participant 2

	5
	MT548
	
	Settlement Status and Processing Advice
	DEPO/X → Participant 1, Participant 2

	
	MT506
	
	Collateral Exposure
	

	
	MT540
	
	Receive Free (for main instrument)
	

	6
	MT544
	
	Receive Free Confirmation
	DEPO/X → Participant 1

	
	MT546
	
	Deliver Free Confirmation
	DEPO/X → Participant 2

	7
	MTn96
	
	Error code answer (MT596 or MT996)
	DEPO/X → Participants

	8
	MT103
	
	Cash leg transaction (T+0)
	DEPO/X → Bank

	
	MT196
	STAT(SETL)
	Settlement notification
	Bank → DEPO/X

	
	MT196
	STAT(REJT)
	Cancellation notification
	Bank → DEPO/X


* Note that the flow can be changed by matching status (partial match, no match etc)
14.1.2 Negotiation trading method and open leg settlement
FnDS Section No: 12.5
Participants can request for borrowing and lending securities to other participants. Negotiation trading means that orders to borrow and orders to lend are not matched automatically: Participant Borrower must seek for an appropriate order of Lender and only after that send his offer, so that offer to Borrow as always linked to order to Lend. The Lender may accept received offer to Borrow “as is” or propose to the Borrower alternative financial conditions. The process can be continued until financial conditions become mutually acceptable. As soon as Lender or Borrower accepts offer/order, the system generates trade for settlement.
[image: ]

Figure 32 Negotiation trading

	No
	SWIFT Message Type
	Sub-Type
	Name
	Direction

	1
	MT502
	
	Trade order
	Participant 1 → DEPO/X

	
	MT504
	
	Collateral Proposal
	Participant 1 → DEPO/X

	2
	MT509
	
	Trade status (WCOL/PACK)
	DEPO/X → Participant 1

	3
	MT502
	
	Trade order
	Participant 2 → DEPO/X

	
	MT504
	
	Collateral Proposal
	Participant 2 → DEPO/X

	4
	MT509
	
	Trade status (matched)
	DEPO/X → Participant 1, Participant 2

	5
	MT548
	
	Settlement Status and Processing Advice
	DEPO/X → Participant 1, Participant 2

	
	MT503
	
	Collateral Claim
	

	
	MT542
	
	Deliver Free (main instrument, main REPO document)
	

	
	MT544
	
	Receive Free (main instrument)
	DEPO/X → Participant 1

	6
	MT544
	
	Receive Free Confirmation
	DEPO/X → Participant 1

	
	MT546
	
	Deliver Free Confirmation
	DEPO/X → Participant 2

	7
	MTn96
	
	Error code answer (MT596 or MT996)
	DEPO/X → Participants

	8
	MT103
	
	Cash leg transaction (T+0)
	DEPO/X → Bank

	
	MT196
	STAT(SETL)
	Settlement notification
	Bank → DEPO/X

	
	MT196
	STAT(REJT)
	Cancellation notification
	Bank → DEPO/X


* Note that the flow can be changed by matching status (partial match, no match etc)



14.1.3 Full maturity settlement (close leg)
FnDS Section No: 12.8
SBL full maturity is an opposite operation to SBL inception (1st leg of operation). SBL delivers lent instrument to Borrower against of collateral provided by the Borrower in order to secure the deal. SBL full maturity (2nd leg of operation) settles an opposite transaction where the Borrower:
· gives back to the Lender lent security (or cash equivalent);
· receives back collateral securities;
· pays Lending fee. 
Full maturity means that all lent securities are transferred back to the Lender (or their cash equivalent) and all collateral securities are released back to the Borrower.
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Figure 33 SBL Full maturity

	No
	SWIFT Message Type
	Sub-Type
	Name
	Direction

	1
	MT541
	
	Receive versus Payment (release)
	Participant 1 → DEPO/X

	
	MT541
	
	Receive versus Payment (release)
	DEPO/X → Participant 2

	2
	MT548
	
	Settlement Status and Processing Advice (pending/cancel)
	DEPO/X → Participant 1, Participant 2

	3
	MT545
	
	RvP confirmation (Case- OK Normal)
	DEPO/X → Participant 2

	
	MT547
	
	DvP confirmation (Case- OK Normal)
	DEPO/X → Participant 1

	4
	MT545
	
	RvP confirmation (Case- by Cash)
	DEPO/X → Participant 1

	
	MT547
	
	DvP confirmation (Case- by Cash)
	DEPO/X → Participant 2

	5
	MTn96
	
	Error code answer (MT596 or MT996)
	DEPO/X → Participants

	6
	MT103
	
	Cash leg transaction (T+0)
	DEPO/X → Bank

	
	MT196
	STAT(SETL)
	Settlement notification
	Bank → DEPO/X

	
	MT196
	STAT(REJT)
	Cancellation notification
	Bank → DEPO/X



14.1.4 Partial maturity settlement (close leg)
FnDS Section No: 12.9
SBL partial maturity is an opposite operation to SBL inception (1st leg of operation). SBL delivers lent instrument to Borrower against of collateral provided by the Borrower in order to secure the deal. SBL full maturity (2nd leg of operation) settles an opposite transaction where the Borrower:
· gives back to the Lender lent security (or cash equivalent);
· receives back collateral securities;
· pays Lending fee. 
Partial maturity means that part of lent securities is transferred back to the Lender (or their cash equivalent) and corresponding amount of collateral securities is released back to the Borrower.
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Figure 34 Partial release (SBL)par
	No
	SWIFT Message Type
	Sub-Type
	Name
	Direction

	1
	MT541
	
	Receive versus Payment (partial release)
	Participant 1 → DEPO/X

	
	MT505
	
	Collateral Substitution (maturity)
	Participant 1 → DEPO/X

	2
	MT541
	COPY
	Receive versus Payment (partial release)
	DEPO/X → Participant 1, Participant 2

	3
	MT548
	PROC
	Settlement Status and Processing Advice (new SBL)
	DEPO/X → Participant 1, Participant 2

	
	MT548
	WCOL
	Settlement Status and Processing Advice (previous SBL)
	

	4
	MT547(+MT506)
	
	Deliver versus Payment confirmation (main instrument)
	DEPO/X → Participant 1

	
	MT545(+MT506)
	
	Receive versus Payment confirmation (main instrument)
	DEPO/X → Participant 2

	5
	MTn96
	
	Error code answer (MT596 or MT996)
	DEPO/X → Participants

	6
	MT103
	
	Cash leg transaction (T+0)
	DEPO/X → Bank

	
	MT196
	STAT(SETL)
	Settlement notification
	Bank → DEPO/X

	
	MT196
	STAT(REJT)
	Cancellation notification
	Bank → DEPO/X



14.1.5 Auto maturity settlement (close leg)
FnDS Section No: 12.10
SBL auto maturity is an opposite operation to SBL inception (1st leg of operation). This is operation triggered by the system automatically in accordance with pre-defined business day schedule (settings managed by VSD and to be announced to participants). SBL delivers lent instrument to Borrower against of collateral provided by the Borrower in order to secure the deal. SBL full maturity (2nd leg of operation) settles an opposite transaction where the Borrower:
· gives back to the Lender lent security (or cash equivalent);
· receives back collateral securities;
· pays Lending fee. 
Auto maturity means full maturity where all lent securities are transferred back to the Lender and all collateral securities are released back to the Borrower.  
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Figure 35 Automatic maturity
	No
	SWIFT Message Type
	Sub-Type
	Name
	Direction

	1
	MT548
	PROC
	Settlement Status and Processing Advice (new SBL)
	DEPO/X → Participant 1,       Participant 2

	
	MT548
	WCOL
	Settlement Status and Processing Advice (previous SBL)
	

	2
	MT547
	
	Deliver versus Payment confirmation (main instrument)
	DEPO/X → Participant 1

	
	MT545
	
	Receive versus Payment confirmation (main instrument)
	DEPO/X → Participant 2

	3
	MTn96
	
	Error code answer (MT596 or MT996)
	DEPO/X → Participants

	4
	MT103
	
	Cash leg transaction (T+0)
	DEPO/X → Bank

	
	MT196
	STAT(SETL)
	Settlement notification
	Bank → DEPO/X

	
	MT196
	STAT(REJT)
	Cancellation notification
	Bank → DEPO/X


14.1.6 Rollover
FnDS Section No: 12.11
SBL rollover is an operation where the Borrower may request extension of SBL document for new maturity date. The Borrower requests new maturity date and Lending fee for specific SBL document. The Lender may approve or decline. VSD may approve or decline. If both Lender and VSD gave their approvals, the SBL document is updated with new maturity date and lending fee. At the result new SBL document is created with the same lent and collateral instruments: no movements of cash and securities are performed. New SBL document waits for maturity and original SBL document goes to Converted status. Lending fee amount calculated on original SBL document is added into new SBL document and to be collected on maturity of this new SBL document.
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Figure 36 Rollover

	No
	SWIFT Message Type
	Sub-Type
	Name
	Direction

	1
	MT540
	
	Receive Free (rollover)
	Participant 1 → DEPO/X

	2
	MT548
	
	Approval Request (Depending on configuration)
	DEPO/X → Participant 2

	
	MT595
	AUTH/NAUT
	Approval Reply (Depending on configuration)
	Participant 2 → DEPO/X

	3
	MT540
	COPY
	Receive Free (rollover, new SBL)
	DEPO/X → Participant 1, Participant 2

	
	MT548
	WCOL
	Settlement Status and Processing Advice
	

	4
	MT544(+MT506)
	
	Receive Free confirmation (main instrument)
	DEPO/X → Participant 1

	
	MT546(+MT506)
	
	Deliver Free confirmation (main instrument)
	DEPO/X → Participant 2

	
	MTn96
	
	Error code answer (MT596 or MT996)
	DEPO/X → Participants



14.1.7 Default management
FnDS Section No: 12.12
In the cases when SBL document maturity cannot be settled for some reason (for example, lack of lent or collateral instrument or even cash equivalent of lent instrument), the SBL document must be managed by VSD. By means of default (open) operation the SBL document is moved to special status where SBL release attempts become not possible in the system and only VSD operator can change manually status of SBL document to:
· Settled (it means that obligations of the pledger are fulfilled);
· or Rejected (it means that obligations of the pledger are fulfilled partially or not fulfilled at all).
Mutual obligations of participants are managed manually and out of DEPO/X system.

14.1.8 Margin call processing
FnDS Section No: 11.7.3
VSD automatically initiates collateral revaluation process for all outstanding collateralized operations on everyday basis. In the case if re-valuated collateral value is less than initial margin defined for the collateralized operation, the system analyses parameters defined in the collateral profile for automated revaluations and decides must the system make top-up / collateral release or not.
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Figure 37 Margin call
	No
	SWIFT Message Type
	Sub-Type
	Name
	Direction

	1
	MT503
	
	Collateral claim (margin call)
	DEPO/X → Participant 

	2
	MT595
	POST
	Query request (Postpone margin call)
	Participant → DEPO/X

	3
	MT505
	
	Collateral substitution
	Participant → DEPO/X

	4
	MT506
	
	Collateral exposure
	DEPO/X → Participant

	
	MTn96
	
	Error code answer (MT596 or MT996)
	DEPO/X → Participants







14.1.9 Collateral substitution
FnDS Section No: 11.7.4
Collateral substitution allows collateral giver to replace current collateral composition with another one eligible collateral composition for collateralized documents registered with set flag and waiting for maturity. The system sets the flag value at the moment of the operation Inception basing on current value set in:
· Reference table for Pledge, Attachment and Separate Safe Custody;
· Defined in reference table for SBL.
At the result of collateral substitution settlement, part of collateral securities is replaced by appropriate amount of cash or other eligible securities
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Figure 38 Collateral substitution
	No
	SWIFT Message Type
	Sub-Type
	Name
	Direction

	1
	MT505
	
	Collateral substitution
	Participant → DEPO/X

	2
	MT506
	
	Collateral exposure (case OK)
	DEPO/X → Participant

	3
	MT507
	
	Collateral Status and Processing Advice (case reject)
	DEPO/X → Participant

	4
	MTn96
	
	Error code answer (MT596 or MT996)
	DEPO/X → Participants

	5
	MT103
	
	Cash leg transaction (T+0)
	DEPO/X → Bank

	
	MT196
	STAT(SETL)
	Settlement notification
	Bank → DEPO/X

	
	MT196
	STAT(REJT)
	Cancellation notification
	Bank → DEPO/X



14.2 [bookmark: _heading=h.rjefff] Message Format
14.2.1 MT502: Set Quote Order in Bilateral trading
Format of MT502: 
	
	
	#
	Status
	Tag
	Qualifier
	Field Name
	Content/Options
	Qualifier Description

	 
	 
	1
	M
	16R
	 
	 
	GENL
	Mandatory Sequence A General Information

	 
	
	2
	M
	20C
	SEME
	Reference
	:4!c//16x
	Unique message reference assigned by sender

	 
	
	3
	M
	23G
	 
	 
	4!c[/4!c]
	Keyword NEWM

	 
	
	4
	O
	98a
	PREP
	Date/Time
	A
	PREP//Date and time at which the message was prepared. 

	 
	
	5
	M
	22F
	4!c
	Indicator
	:4!c/[8c]/4!c
	Keyword TRTR//TRAD

	
	
	5
	O
	22F
	4!c
	Indicator
	:4!c/[8c]/4!c
	Keyword PRCO//FULL – used for Full execution flag
or Keyword PRCO//PROR – in case partial execution

	 
	 
	6
	M
	16R
	 
	 
	LINK
	-----> Optional Repetitive Subsequence A1 Linkages

	 
	 
	7
	O
	13A
	LINK
	Number Identification
	A 
	SWIFT message type of the messages if referenced in line 9 below: «502» 

	 
	 
	8
	M
	20C
	4!c
	Reference
	:4!c//16x
	PREV//<trn> - reference to the quote set trn

	 
	 
	9
	M
	16S
	 
	 
	LINK
	-----| End of Subsequence A1 Linkages

	 
	 
	10
	M
	16S
	 
	 
	GENL
	End of Sequence A General Information

	 
	 
	11
	M
	16R
	 
	 
	ORDRDET
	Mandatory Sequence B Order Details

	 
	 
	12
	M
	16R
	 
	 
	PRIC
	-----> Optional Repetitive Subsequence B1 Price

	 
	 
	13
	M
	90a
	4!c
	Price
	A - percent
(Qualifier)(Percentage Type Code)(Price)

or B - cash
(Qualifier)(Amount Type Code)(Currency Code)(Price)
	Price/Rate
Percent based price:
DEAL//YIEL/value - Price expressed as a yield.

DEAL//PREM/value -
Price expressed as the number of percentage points above par

DEAL//DISC/value - 
Price expressed as the number of percentage points below par

DEAL//PRCT/value - 
Price expressed as a percentage of par.

Cash based price:
DEAL//ACTU
 /(Currency Code)(Price) 
- Price expressed as an amount of currency per unit or per share.

DEAL//DISC
 /(Currency Code)(Price)
- Discount Price expressed as a discount amount.
DEAL//PREM
 /(Currency Code)(Price) Premium Price expressed as a premium.

	 
	 
	14
	M
	16S
	 
	 
	PRIC
	-----| End of Subsequence B1 Price

	 
	
	15
	M
	22a
	4!c
	Indicator
	H
	BUSE//SELL - order to sell or BUSE//BUYI - order to buy

	 
	
	16
	M
	22a
	4!c
	Indicator
	H
	PAYM//APMT – against payment
PAYM//FREE- free

	
	
	
	O
	22a
	:4!c//4!c
	Indicator
	H
	TOOR//LMTO – limit order

	
	
	
	O
	22a
	:4!c//4!c
	Indicator
	H
	TILI//FAKI – Fill and Kill

	 
	
	17
	M
	98C
	4!c
	Date/Time
	C
	EXPI//date&time – order expiration date&time

	
	
	18
	M
	98A
	4!c
	Date
	C
	RSET//date – settlement date

	 
	 
	19
	M
	16R
	 
	 
	TRADPRTY
	-----> Mandatory Repetitive Subsequence B2 Trading Parties

	 
	 
	20
	M
	95a
	4!c
	Party
	QQ

 
	SELL//value - Seller's BIC, in order to selll


or


BUYR//value - Buyer's BIC, in order to buy

Option P :4!c//4!a2!a2!c[3!c] (Qualifier)(Identifier Code) : for SWIFT - real BIC
Example: 95P::REAG//ICBKCNBJ
Option Q :4!c//4*35x (Qualifier)(Name and Address) : for non-SWIFT - BIC(participant code, DM or investor SID)
Example: 95Q::SELL//VSDSVNH0
*Option Q can be used for registered SWIFT, because DEPOX interact via only VPN
Option R :4!c/8c/34x (Qualifier)(Data Source Scheme)(Proprietary Code) : for investor/account servicer - DM investor code/servicer code registered in DEPO
Example: 95R::BUYR//investor code
, 95R::DECU//CSD 

	 
	 
	21
	M
	16S
	 
	 
	TRADPRTY
	-----| End of Subsequence B2 Trading Parties

	 
	
	22
	O
	36B
	4!c
	Quantity of Financial Instrument
	:4!c//4!c/15d
	ORDR//UNIT/value - quantity to buy or sell 

or

ORDR//FAMT/value - principal amount,quantity expressed as an amount representing the face amount 

	 
	
	23
	M
	35B
	 
	 
	[ISIN1!e12!c]
[4*35x]
	Code of traded instrument

	
	
	
	M
	16R
	 
	FIA
	FIA
	Optional Subsequence B3 Financial Instrument Attributes

	
	
	
	M
	90A
	4!c
	Price
	
	Mark to market security price (percentage of nominal / par value).
MRKT//PRCT/100,23

	
	
	
	M
	70E
	FIAN
	Narrative
	:4!c//10*35x
	FIAN//MRGN/value - margin parameter

	
	
	
	M
	16S
	 
	
	FIA
	End of Subsequence B3 Financial Instrument Attributes

	 
	
	24
	O
	70E
	TPRO
	Narrative
	:4!c//10*35x
	TPRO//ELBO//code – reference of electronic board and its code
NEWQ/ – reference that message is to set new quote
/POSA/code – code of position account
/QOTP/code – code of quotation type
/OPTY/SLB1 – code of transaction type (SBL reason must be present for any buy order)
/AMTC/Y – flag defining automated matching behavior of the quote
NB: If at least single OPTY or  AMTC should be submitted, the second codeword also should be present even if it has empty corresponding value

	 
	 
	25
	M
	16S
	 
	 
	ORDRDET
	End of Sequence B Order Details

	 
	 
	26
	M
	16R
	 
	 
	SETDET
	Optional Sequence C Settlement Details

	 
	
	27
	M
	22F
	4!c
	Indicator
	:4!c/[8c]/4!c
	SETR//REPU for repo inception 

SETR//RVPO for reverse repurchase  

SETR//TRAD for DVF and DvP trades or other trades

	
	
	
	O
	11A
	4!c
	Currency
	:4!c//3!a
	FXIB//Currency code - settlement currency for order to buy 

or
FXIS//Currency code - settlement currency for order to sell

	 
	 
	28
	M
	16R
	 
	 
	SETPRTY
	-----> Optional Repetitive Subsequence C1 Settlement Parties (for Seller) 

	 
	 
	29
	M
	95a
	4!c
	Party
	C, P, Q, R, or S
	SELL//value - BIC of seller. 
Option: Refer to explanation of No.20

	 
	 
	30
	O
	97a
	SAFE
	Account
	A or B
	SAFE//account

	
	
	
	O
	70D
	REGI
	Narrative registration details
	:4!c//6*35x
	The following codewords can be used to specify settlement conditions in trades to be generated in case of successful matching of trading orders:
· EARL – earliest settlement date and time (YYYYMMDDHHMMSS)
· LAST – latest settlement date and time (YYYYMMDDHHMMSS)

Example:
:70D::REGI//LAST/20230531235959
/EARL/20221229174333

	 
	 
	31
	M
	16S
	 
	 
	SETPRTY
	-----| End of Subsequence C1 Settlement Parties (for Seller)

	 
	 
	32
	M
	16R
	 
	 
	SETPRTY
	-----> Optional Repetitive Subsequence C1 Settlement Parties (for Seller)

	 
	 
	33
	M
	95a
	4!c
	Party
	C, P, Q, R, or S
	DEAG//BIC of Deliver Agent (Broker).
Option: Refer to explanation of No.20

	 
	 
	34
	O
	97a
	SAFE
	Account
	A or B
	SAFE//account

	 
	 
	35
	M
	16S
	 
	 
	SETPRTY
	-----| End of Subsequence C1 Settlement Parties (for Seller)

	 
	 
	36
	M
	16R
	 
	 
	SETPRTY
	-----> Optional Repetitive Subsequence C1 Settlement Parties (for Seller)

	 
	 
	37
	M
	95a
	4!c
	Party
	C, P, Q, R, or S
	DECU//value - BIC of Deliver Agent (Broker). 
Option: Refer to explanation of No.20

	 
	 
	38
	O
	97a
	SAFE
	Account
	A or B
	SAFE//account

	 
	 
	39
	M
	16S
	 
	 
	SETPRTY
	-----| End of Subsequence C1 Settlement Parties (for Seller)

	 
	 
	40
	M
	16R
	 
	 
	SETPRTY
	-----> Optional Repetitive Subsequence C1 Settlement Parties (for Buyer)

	 
	 
	41
	M
	95a
	4!c
	Party
	C, P, Q, R, or S
	BUYR//value - BIC of Buyer (Beneficial Owner). 
Party that receives the financial instrument.
Option: Refer to explanation of No.20

	 
	 
	42
	O
	97a
	SAFE
	Account
	A or B
	SAFE//account

	 
	 
	43
	M
	16S
	 
	 
	SETPRTY
	-----| End of Subsequence C1 Settlement Parties (for Buyer)

	 
	 
	44
	M
	16R
	 
	 
	SETPRTY
	-----> Optional Repetitive Subsequence C1 Settlement Parties (for Buyer)

	 
	 
	45
	M
	95a
	4!c
	Party
	C, P, Q, R, or S
	REAG//value - BIC of Receiving Agent (Broker)
Option: Refer to explanation of No.20

	 
	 
	46
	O
	97a
	SAFE
	Account
	A or B
	SAFE//account

	 
	 
	47
	M
	16S
	 
	 
	SETPRTY
	-----| End of Subsequence C1 Settlement Parties (for Buyer)

	 
	 
	48
	M
	16R
	 
	 
	SETPRTY
	-----> Optional Repetitive Subsequence C1 Settlement Parties (for Buyer)

	 
	 
	49
	M
	95a
	4!c
	Party
	C, P, Q, R, or S
	RECU//value - BIC of Receiving Custodian (holder). 
Party that interacts with the receiving agent unless intermediaries exist.
Option: Refer to explanation of No.20

	 
	 
	50
	O
	97a
	SAFE
	Account
	A or B
	SAFE//account

	 
	 
	51
	M
	16S
	 
	 
	SETPRTY
	-----| End of Subsequence C1 Settlement Parties (for Buyer)

	 
	 
	52
	M
	16R
	 
	 
	CSHPRTY
	-----> Optional Repetitive Subsequence C2 Cash Parties

	 
	 
	53
	M
	95a
	4!c
	Party
	 
	ACCW/code - for order to sell
Option: Refer to explanation of No.20

	 
	 
	54
	O
	97A
	4!c
	Account
	:4!c//35x
	CASH// - cash account

	 
	 
	55
	M
	16S
	 
	 
	CSHPRTY
	-----| End of Subsequence C2 Cash Parties

	 
	 
	56
	M
	16R
	 
	 
	CSHPRTY
	-----> Optional Repetitive Subsequence C2 Cash Parties

	 
	 
	57
	M
	95a
	4!c
	Party
	 
	PAYE/code - for order to buy 
Option: Refer to explanation of No.20

	 
	 
	58
	O
	97A
	4!c
	Account
	:4!c//35x
	CASH// - cash account

	 
	 
	59
	M
	16S
	 
	 
	CSHPRTY
	-----| End of Subsequence C2 Cash Parties

	 
	 
	60
	M
	16S
	 
	 
	SETDET
	End of Sequence C Settlement Details

	 
	 
	61
	M
	16R
	 
	 
	REPO
	Optional Sequence E Two Leg Transaction Details

	 
	 
	62
	O
	98a
	4!c
	Date/Time
	A, B, or C

	TERM//Closing Date/Time
REPO Closing Settlement date/ Settlement time (buy back date)
List of possible options.
Option A :4!c//8!n (Qualifier)(Date)
Option B :4!c/[8c]/4!c (Qualifier)(Data Source Scheme)(Date Code)
Option C :4!c//8!n6!n (Qualifier)(Date)(Time)
Example:
:98A::RSET//20221229
:98B::TERM//20221229
:98C::PREP//20230531174345

	 
	 
	63
	M
	16S
	
	
	REPO
	End of Sequence E Two Leg Transaction Details



Example 98     
MT502 SBL Sell Quote order 
Sender: 	001
Receiver:	VSDSVN01XXXX

:16R:GENL
:20C::SEME//908021754378871
:23G:NEWM
:98C::PREP//20181030175341
:22F::TRTR//TRAD
:22F::PRCO//PROR
:16S:GENL
:16R:ORDRDET
:16R:PRIC
:90A::DEAL//PRCT/3,
:16S:PRIC
:22H::BUSE//SELL
:22H::PAYM//APMT
:22H::TOOR//LMTO
:98C::EXPI//20181030235959
:98A::RSET//20181030
:16R:TRADPRTY
:95Q::SELL//001
:16S:TRADPRTY
:36B::ORDR//UNIT/30000000,
:35B:/XX/VNSRDNWLA509
:16R:FIA
:90A::MRKT//PRCT/100,
:70E::FIAN//MRGN/103,
:16S:FIA
:70E::TPRO//ELBO/SBLBINEG1
/NEWQ/
/QOTP/PPRCT
/POSA/ALFAVNHN-POS
/INFO/Investor Info SLB SELL Quote
:16S:ORDRDET
:16R:SETDET
:22F::SETR//REPU
:11A::FXIS//VND
:16R:SETPRTY
:95Q::SELL//001
:97A::SAFE//ALFAVNHN-DEPO
:70D::REGI//LAST/20181030235959
/EARL/20181030175200
:16S:SETPRTY
:16R:SETPRTY
:95Q::DEAG//001
:16S:SETPRTY
:16R:SETPRTY
:95Q::DECU//001
:16S:SETPRTY
:16R:CSHPRTY
:95Q::ACCW//001
:97A::CASH//ALFAVNHN-CASH
:16S:CSHPRTY
:16S:SETDET
:16R:REPO
:98A::TERM//20181106
:16S:REPO
Example 99     
MT502 to set quote 
Sender: 	AEIBVNHNAXXX
Receiver:	VSDSVN01XXXX
:16R:GENL
:20C::SEME//0726164526471589
:23G:NEWM
:98C::PREP//20120501181646
:22F::TRTR//TRAD
:16S:GENL
:16R:ORDRDET
:16R:PRIC
:90B::DEAL//YIEL/5
:16S:PRIC
:22H::BUSE//BUYI
:22H::PAYM//APMT
:98C::EXPI//20120501230000
:98A::RSET//20120503
:16R:TRADPRTY
:95Q::BUYR//AEIBVNHN
:16S:TRADPRTY
:36B::ORDR//UNIT/10
:35B:VN0006666666
:70E::TPRO//ELBO//BBBOARD1
/NEWQ/
/POSA/12345
/QOTP/AACTU
:16S:ORDRDET
:16R:SETDET
:22F::SETR//REPU
:11A::FXIB//VND
:16R:SETPRTY
:95Q::BUYR//AEIBVNHN
:97A::SAFE//0000100000220000
:16S:SETPRTY
:16R:SETPRTY
:95Q::REAG//AEIBVNHN
:97A::SAFE//0000100000220000
:16S:SETPRTY
:16R:SETPRTY
:95Q::RECU//ALPAVNHN
:97A::SAFE//0000100000330000
:16S:SETPRTY
:16R:CSHPRTY
:95Q::PAYE//ALPAVNHN
:97A::CASH//1111100000770000
:16S:CSHPRTY
:16S:SETDET
:16R:REPO
:98A::TERM//20120507
:16S:REPO

14.2.2 MT502: Buy/Sell Order in Bilateral trading
Format of MT502: Buy/Sell Order in Bilateral trading
	
	
	#
	Status
	Tag
	Qualifier
	Field Name
	Content/Options
	Qualifier Description

	 
	 
	1
	M
	16R
	 
	 
	GENL
	Mandatory Sequence A General Information

	 
	
	2
	M
	20C
	SEME
	Reference
	:4!c//16x
	Unique message reference assigned by sender

	 
	
	3
	M
	23G
	 
	 
	4!c[/4!c]
	Keyword NEWM

	 
	
	4
	O
	98a
	PREP
	Date/Time
	A
	PREP//Date and time at which the message was prepared. 

	 
	
	5
	M
	22F
	4!c
	Indicator
	:4!c/[8c]/4!c
	Keyword TRTR//TRAD

	
	
	5
	O
	22F
	4!c
	Indicator
	:4!c/[8c]/4!c
	Keyword PRCO//FULL – used for order full execution flag

	 
	 
	6
	M
	16R
	 
	 
	LINK
	-----> Optional Repetitive Subsequence A1 Linkages

	 
	 
	7
	O
	13A
	LINK
	Number Identification
	A 
	SWIFT message type of the messages if referenced in line 9 below: «502» 

	 
	 
	8
	M
	20C
	4!c
	Reference
	:4!c//16x
	RELA//<trn> - reference to the quote trn

	 
	 
	9
	M
	16S
	 
	 
	LINK
	-----| End of Subsequence A1 Linkages

	 
	 
	10
	M
	16S
	 
	 
	GENL
	End of Sequence A General Information

	 
	 
	11
	M
	16R
	 
	 
	ORDRDET
	Mandatory Sequence B Order Details

	 
	 
	12
	M
	16R
	 
	 
	PRIC
	-----> Optional Repetitive Subsequence B1 Price

	 
	 
	13
	M
	90a
	4!c
	Price
	A - percent
(Qualifier)(Percentage Type Code)(Price)

or B - cash
(Qualifier)(Amount Type Code)(Currency Code)(Price)
	Price/Rate
Percent based price:
DEAL//YIEL/value - Price expressed as a yield.

DEAL//PREM/value -
Price expressed as the number of percentage points above par

DEAL//DISC/value - 
Price expressed as the number of percentage points below par

DEAL//PRCT/value - 
Price expressed as a percentage of par.

Cash based price:
DEAL//ACTU
 /(Currency Code)(Price) 
- Price expressed as an amount of currency per unit or per share.

DEAL//DISC
 /(Currency Code)(Price)
- Discount Price expressed as a discount amount.
DEAL//PREM
 /(Currency Code)(Price) Premium Price expressed as a premium.

	 
	 
	14
	M
	16S
	 
	 
	PRIC
	-----| End of Subsequence B1 Price

	 
	
	15
	M
	22a
	4!c
	Indicator
	H
	BUSE//SELL - order to sell or BUSE//BUYI - order to buy

	 
	
	16
	M
	22a
	4!c
	Indicator
	H
	PAYM//APMT – against payment
PAYM//FREE- free

	
	
	17
	O
	22a
	4!c/[8c]/4!c
	Indicator
	H
	TOOR//LMTO – limit order

	 
	
	18
	M
	98C
	4!c
	Date/Time
	C
	EXPI//date&time – order expiration date&time

	
	
	19
	M
	98A
	4!c
	Date
	C
	RSET//date – settlement date

	 
	 
	20
	M
	16R
	 
	 
	TRADPRTY
	-----> Mandatory Repetitive Subsequence B2 Trading Parties

	 
	 
	21
	M
	95a
	4!c
	Party
	Q
	SELL//value - Seller's BIC, in order to sell

or

BUYR//value - Buyer's BIC, in order to buy

	 
	 
	22
	M
	16S
	 
	 
	TRADPRTY
	-----| End of Subsequence B2 Trading Parties

	 
	
	23
	O
	36B
	4!c
	Quantity of Financial Instrument
	:4!c//4!c/15d
	ORDR//UNIT/value - quantity to buy or sell 

or

ORDR//FAMT/value - principal amount,quantity expressed as an amount representing the face amount 

	 
	
	24
	M
	35B
	 
	 
	[ISIN1!e12!c]
[4*35x]
	Code of traded instrument

	 
	
	25
	O
	70E
	TPRO
	Narrative
	:4!c//10*35x
	TPRO//ELBO//code – reference of electronic board and its code
/ORDQ/  - reference that message is related for quote.
/POSA/code – code of position account
/ADFL/ - advertise flag, if flag is set on order, then this qualifier is included in 502
/NOCO/ - counter offer is not allowed flag.
/QOTP/code – code of quotation type
/OPTY/code – TTC code (mandatory for Buy orders)
/AMTC/Y – automated matching flag Y/N (optional)

	 
	 
	26
	M
	16S
	 
	 
	ORDRDET
	End of Sequence B Order Details

	 
	 
	27
	M
	16R
	 
	 
	SETDET
	Optional Sequence C Settlement Details

	 
	
	28
	M
	22F
	4!c
	Indicator
	:4!c/[8c]/4!c
	SETR//REPU for repo inception 

SETR//RVPO for reverse repurchase  

SETR//TRAD for DVF and DvP trades or other trades

	 
	 
	29
	M
	16R
	 
	 
	SETPRTY
	-----> Optional Repetitive Subsequence C1 Settlement Parties (for Seller)

	 
	 
	30
	M
	95a
	4!c
	Party
	C, P, Q, R, or S
	SELL//value - BIC of seller. 

	 
	 
	31
	O
	97a
	SAFE
	Account
	A or B
	SAFE//account

	 
	 
	32
	M
	16S
	 
	 
	SETPRTY
	-----| End of Subsequence C1 Settlement Parties (for Seller)

	 
	 
	33
	M
	16R
	 
	 
	SETPRTY
	-----> Optional Repetitive Subsequence C1 Settlement Parties (for Seller)

	 
	 
	34
	M
	95a
	4!c
	Party
	C, P, Q, R, or S
	DEAG//BIC of Deliver Agent (Broker).

	 
	 
	35
	O
	97a
	SAFE
	Account
	A or B
	SAFE//account

	 
	 
	36
	M
	16S
	 
	 
	SETPRTY
	-----| End of Subsequence C1 Settlement Parties (for Seller)

	 
	 
	37
	M
	16R
	 
	 
	SETPRTY
	-----> Optional Repetitive Subsequence C1 Settlement Parties (for Seller)

	 
	 
	38
	M
	95a
	4!c
	Party
	C, P, Q, R, or S
	DECU//value - BIC of Deliver Agent (Broker). 

	 
	 
	39
	O
	97a
	SAFE
	Account
	A or B
	SAFE//account

	 
	 
	40
	M
	16S
	 
	 
	SETPRTY
	-----| End of Subsequence C1 Settlement Parties (for Seller)

	 
	 
	41
	M
	16R
	 
	 
	SETPRTY
	-----> Optional Repetitive Subsequence C1 Settlement Parties (for Buyer)

	 
	 
	42
	M
	95a
	4!c
	Party
	C, P, Q, R, or S
	BUYR//value - BIC of Buyer (Beneficial Owner). 
Party that receives the financial instrument.

	 
	 
	43
	O
	97a
	SAFE
	Account
	A or B
	SAFE//account

	 
	 
	44
	M
	16S
	 
	 
	SETPRTY
	-----| End of Subsequence C1 Settlement Parties (for Buyer)

	 
	 
	45
	M
	16R
	 
	 
	SETPRTY
	-----> Optional Repetitive Subsequence C1 Settlement Parties (for Buyer)

	 
	 
	46
	M
	95a
	4!c
	Party
	C, P, Q, R, or S
	REAG//value - BIC of Receiving Agent (Broker)

	 
	 
	47
	O
	97a
	SAFE
	Account
	A or B
	SAFE//account

	 
	 
	48
	M
	16S
	 
	 
	SETPRTY
	-----| End of Subsequence C1 Settlement Parties (for Buyer)

	 
	 
	49
	M
	16R
	 
	 
	SETPRTY
	-----> Optional Repetitive Subsequence C1 Settlement Parties (for Buyer)

	 
	 
	50
	M
	95a
	4!c
	Party
	C, P, Q, R, or S
	RECU//value - BIC of Receiving Custodian (holder). 
Party that interacts with the receiving agent unless intermediaries exist.

	 
	 
	51
	O
	97a
	SAFE
	Account
	A or B
	SAFE//account

	 
	 
	52
	M
	16S
	 
	 
	SETPRTY
	-----| End of Subsequence C1 Settlement Parties (for Buyer)

	 
	 
	53
	M
	16R
	 
	 
	CSHPRTY
	-----> Optional Repetitive Subsequence C2 Cash Parties

	 
	 
	54
	M
	95a
	4!c
	Party
	 
	ACCW/code - for order to sell

	 
	 
	55
	O
	97A
	4!c
	Account
	:4!c//35x
	CASH// - cash account

	 
	 
	56
	M
	16S
	 
	 
	CSHPRTY
	-----| End of Subsequence C2 Cash Parties

	 
	 
	57
	M
	16R
	 
	 
	CSHPRTY
	-----> Optional Repetitive Subsequence C2 Cash Parties

	 
	 
	58
	M
	95a
	4!c
	Party
	 
	PAYE/code - for order to buy

	 
	 
	59
	O
	97A
	4!c
	Account
	:4!c//35x
	CASH// - cash account

	 
	 
	60
	M
	16S
	 
	 
	CSHPRTY
	-----| End of Subsequence C2 Cash Parties

	 
	 
	61
	M
	16S
	 
	 
	SETDET
	End of Sequence C Settlement Details

	 
	 
	62
	M
	16R
	 
	 
	REPO
	Optional Sequence E Two Leg Transaction Details

	 
	 
	63
	O
	98a
	4!c
	Date/Time
	A, B, or C
	TERM//Closing Date/Time
REPO Closing Settlement date/ Settlement time (buy back date)

	 
	 
	64
	M
	16S
	
	
	REPO
	End of Sequence E Two Leg Transaction Details



Example 100     
MT502 SBL Buy Offer order 
Sender: 	002
Receiver:	VSDSVN01XXXX
:16R:GENL
:20C::SEME//908021757091174
:23G:NEWM
:98C::PREP//20181030175612
:22F::TRTR//TRAD
:22F::PRCO//PROR
:16R:LINK
:13A::LINK//502
:20C::RELA//C28376
:16S:LINK
:16S:GENL
:16R:ORDRDET
:16R:PRIC
:90A::DEAL//PRCT/3,
:16S:PRIC
:22H::BUSE//BUYI
:22H::PAYM//APMT
:22H::TOOR//LMTO
:22H::TILI//FAKI
:98C::EXPI//20181030235959
:98A::RSET//20181030
:16R:TRADPRTY
:95Q::BUYR//002
:16S:TRADPRTY
:36B::ORDR//UNIT/1000000,
:35B:/XX/VNSRDNWLA509
:16R:FIA
:90A::MRKT//PRCT/100,
:70E::FIAN//MRGN/103,
:16S:FIA
:70E::TPRO//ELBO/SBLBINEG1
/ORDQ/
/QOTP/PPRCT
/POSA/BETAVNHN-POS
/INFO/Offer SLB Buy
:16S:ORDRDET
:16R:SETDET
:22F::SETR//REPU
:11A::FXIB//VND
:16R:SETPRTY
:95Q::BUYR//002
:97A::SAFE//BETAVNHN-DEPO
:16S:SETPRTY
:16R:SETPRTY
:95Q::REAG//002
:16S:SETPRTY
:16R:SETPRTY
:95Q::RECU//002
:16S:SETPRTY
:16R:CSHPRTY
:95Q::PAYE//002
:97A::CASH//BETAVNHN-CASH
:16S:CSHPRTY
:16S:SETDET
:16R:REPO
:98A::TERM//20181106
:16S:REPO
Example 101     
MT502 SBL Accept Offer order 
Sender: 	001
Receiver:	VSDSVN01XXXX
:16R:GENL
:20C::SEME//908022051243196
:23G:NEWM
:98C::PREP//20181030205028
:22F::TRTR//TRAD
:22F::PRCO//PROR
:16R:LINK
:13A::LINK//502
:20C::RELA//C28382
:16S:LINK
:16S:GENL
:16R:ORDRDET
:16R:PRIC
:90A::DEAL//PRCT/3,
:16S:PRIC
:22H::BUSE//SELL
:22H::PAYM//APMT
:22H::TOOR//LMTO
:22H::TILI//FAKI
:98C::EXPI//20181030235959
:98A::RSET//20181030
:16R:TRADPRTY
:95Q::SELL//001
:16S:TRADPRTY
:36B::ORDR//UNIT/1000,
:35B:/XX/VNSRDNWLA400
:16R:FIA
:90A::MRKT//PRCT/100,
:70E::FIAN//MRGN/100,
:16S:FIA
:70E::TPRO//ELBO/SBLBINEG1
/ACPT/
/QOTP/PPRCT
/POSA/ALFAVNHN-POS
:16S:ORDRDET
:16R:SETDET
:22F::SETR//REPU
:11A::FXIS//VND
:16R:SETPRTY
:95Q::SELL//001
:97A::SAFE//ALFAVNHN-DEPO
:16S:SETPRTY
:16R:SETPRTY
:95Q::DEAG//001
:16S:SETPRTY
:16R:SETPRTY
:95Q::DECU//001
:16S:SETPRTY
:16R:CSHPRTY
:95Q::ACCW//001
:97A::CASH//ALFAVNHN-CASH
:16S:CSHPRTY
:16S:SETDET
:16R:REPO
:98A::TERM//20181103
:16S:REPO

Example 102     
MT502 for buy order 
Sender: 	AEIBVNHNAXXX
Receiver:	VSDSVN01XXXX
:16R:GENL
:20C::SEME//0726164526471589
:23G:NEWM
:98C::PREP//20120501181646
:22F::TRTR//TRAD
:16S:GENL
:16R:LINK
:13A::LINK//502
:20C::RELA//0726164526471589
:16S: LINK
:16R:ORDRDET
:16R:PRIC
:90B::DEAL//ACTU/VND12500
:16S:PRIC
:22H::BUSE//BUYI
:22H::PAYM//APMT
:22H::TOOR//LMTO
:98C::EXPI//20120501230000
:98C::RSET//20120501
:16R:TRADPRTY
:95Q::BUYR//AEIBVNHN
:16S:TRADPRTY
:36B::ORDR//UNIT/10
:35B:VN0006666666
:70E::TPRO//ELBO//BBBOARD1
/ORDQ/
/POSA/12345
/ADFL/
/NOCO/
/QOTP/AACTU
:16S:ORDRDET
:16R:SETDET
:22F::SETR//REPU
:11A::FXIB//VND
:16R:SETPRTY
:95Q::BUYR//AEIBVNHN
:97A::SAFE//0000100000220000
:16S:SETPRTY
:16R:SETPRTY
:95Q::REAG//AEIBVNHN
:97A::SAFE//0000100000220000
:16S:SETPRTY
:16R:SETPRTY
:95Q::RECU//ALPAVNHN
:97A::SAFE//0000100000330000
:16S:SETPRTY
:16R:CSHPRTY
:95Q::PAYE//ALPAVNHN
:97A::CASH//1111100000770000
:16S:CSHPRTY
:16S:SETDET
:16R:REPO
:98A::TERM//20120507
:16S:REPO

14.2.3 MT502: Counter Offer Order in Bilateral trading
Format of MT502: Counter Offer Order in Bilateral trading
	
	
	#
	Status
	Tag
	Qualifier
	Field Name
	Content/Options
	Qualifier Description

	 
	 
	1
	M
	16R
	 
	 
	GENL
	Mandatory Sequence A General Information

	 
	
	2
	M
	20C
	SEME
	Reference
	:4!c//16x
	Unique message reference assigned by sender

	 
	
	3
	M
	23G
	 
	 
	4!c[/4!c]
	Keyword NEWM

	 
	
	4
	O
	98a
	PREP
	Date/Time
	A
	PREP//Date and time at which the message was prepared. 

	 
	
	5
	M
	22F
	4!c
	Indicator
	:4!c/[8c]/4!c
	Keyword TRTR//TRAD

	
	
	5
	O
	22F
	4!c
	Indicator
	:4!c/[8c]/4!c
	Keyword PRCO//FULL – used for order full execution flag

	 
	 
	6
	M
	16R
	 
	 
	LINK
	-----> Optional Repetitive Subsequence A1 Linkages

	 
	 
	7
	O
	13A
	LINK
	Number Identification
	A 
	SWIFT message type of the messages if referenced in line 9 below: «502» 

	 
	 
	8
	M
	20C
	4!c
	Reference
	:4!c//16x
	RELA//<trn> - reference to the order trn (previous order, that is related for counter offer)

	 
	 
	9
	M
	16S
	 
	 
	LINK
	-----| End of Subsequence A1 Linkages

	 
	 
	10
	M
	16S
	 
	 
	GENL
	End of Sequence A General Information

	 
	 
	11
	M
	16R
	 
	 
	ORDRDET
	Mandatory Sequence B Order Details

	 
	 
	12
	M
	16R
	 
	 
	PRIC
	-----> Optional Repetitive Subsequence B1 Price

	 
	 
	13
	M
	90a
	4!c
	Price
	A - percent
(Qualifier)(Percentage Type Code)(Price)

or B - cash
(Qualifier)(Amount Type Code)(Currency Code)(Price)
	Price/Rate
Percent based price:
DEAL//YIEL/value - Price expressed as a yield.

DEAL//PREM/value -
Price expressed as the number of percentage points above par

DEAL//DISC/value - 
Price expressed as the number of percentage points below par

DEAL//PRCT/value - 
Price expressed as a percentage of par.

Cash based price:
DEAL//ACTU
 /(Currency Code)(Price) 
- Price expressed as an amount of currency per unit or per share.

DEAL//DISC
 /(Currency Code)(Price)
- Discount Price expressed as a discount amount.
DEAL//PREM
 /(Currency Code)(Price) Premium Price expressed as a premium.

	 
	 
	14
	M
	16S
	 
	 
	PRIC
	-----| End of Subsequence B1 Price

	 
	
	15
	M
	22a
	4!c
	Indicator
	H
	BUSE//SELL - order to sell or BUSE//BUYI - order to buy

	 
	
	16
	M
	22a
	4!c
	Indicator
	H
	PAYM//APMT – against payment
PAYM//FREE- free

	
	
	17
	O
	22a
	4!c/[8c]/4!c
	Indicator
	H
	TOOR//LMTO – limit order

	 
	
	18
	M
	98C
	4!c
	Date/Time
	C
	EXPI//date&time – order expiration date&time

	
	
	19
	M
	98A
	4!c
	Date
	C
	RSET//date – settlement date

	 
	 
	20
	M
	16R
	 
	 
	TRADPRTY
	-----> Mandatory Repetitive Subsequence B2 Trading Parties

	 
	 
	21
	M
	95a
	4!c
	Party
	Q
	SELL//value - Seller's BIC, in order to sell

or

BUYR//value - Buyer's BIC, in order to buy

	 
	 
	22
	M
	16S
	 
	 
	TRADPRTY
	-----| End of Subsequence B2 Trading Parties

	 
	
	23
	O
	36B
	4!c
	Quantity of Financial Instrument
	:4!c//4!c/15d
	ORDR//UNIT/value - quantity to buy or sell 

or

ORDR//FAMT/value - principal amount,quantity expressed as an amount representing the face amount 

	 
	
	24
	M
	35B
	 
	 
	[ISIN1!e12!c]
[4*35x]
	Code of traded instrument

	 
	
	25
	O
	70E
	TPRO
	Narrative
	:4!c//10*35x
	TPRO//ELBO//code – reference of electronic board and its code
/ORDC/ – reference that message is counter offer.
/POSA/code – code of position account
/ADFL/ - advertise flag, if flag is set on order, then this qualifier is included in 502
/QOTP/code – code of quotation type
/OPTY/code – TTC code (mandatory for Buy orders)

	 
	 
	26
	M
	16S
	 
	 
	ORDRDET
	End of Sequence B Order Details

	 
	 
	27
	M
	16R
	 
	 
	SETDET
	Optional Sequence C Settlement Details

	 
	
	28
	M
	22F
	4!c
	Indicator
	:4!c/[8c]/4!c
	SETR//REPU for repo inception 
SETR//RVPO for reverse repurchase 
SETR//TRAD for DVF and DvP trades or other trades

	 
	 
	29
	M
	16R
	 
	 
	SETPRTY
	-----> Optional Repetitive Subsequence C1 Settlement Parties (for Seller)

	 
	 
	30
	M
	95a
	4!c
	Party
	C, P, Q, R, or S
	SELL//value - BIC of seller. 

	 
	 
	31
	O
	97a
	SAFE
	Account
	A or B
	SAFE//account

	 
	 
	32
	M
	16S
	 
	 
	SETPRTY
	-----| End of Subsequence C1 Settlement Parties (for Seller)

	 
	 
	33
	M
	16R
	 
	 
	SETPRTY
	-----> Optional Repetitive Subsequence C1 Settlement Parties (for Seller)

	 
	 
	34
	M
	95a
	4!c
	Party
	C, P, Q, R, or S
	DEAG//BIC of Deliver Agent (Broker).

	 
	 
	35
	O
	97a
	SAFE
	Account
	A or B
	SAFE//account

	 
	 
	36
	M
	16S
	 
	 
	SETPRTY
	-----| End of Subsequence C1 Settlement Parties (for Seller)

	 
	 
	37
	M
	16R
	 
	 
	SETPRTY
	-----> Optional Repetitive Subsequence C1 Settlement Parties (for Seller)

	 
	 
	38
	M
	95a
	4!c
	Party
	C, P, Q, R, or S
	DECU//value - BIC of Deliver Agent (Broker). 

	 
	 
	39
	O
	97a
	SAFE
	Account
	A or B
	SAFE//account

	 
	 
	40
	M
	16S
	 
	 
	SETPRTY
	-----| End of Subsequence C1 Settlement Parties (for Seller)

	 
	 
	41
	M
	16R
	 
	 
	SETPRTY
	-----> Optional Repetitive Subsequence C1 Settlement Parties (for Buyer)

	 
	 
	42
	M
	95a
	4!c
	Party
	C, P, Q, R, or S
	BUYR//value - BIC of Buyer (Beneficial Owner). 
Party that receives the financial instrument.

	 
	 
	43
	O
	97a
	SAFE
	Account
	A or B
	SAFE//account

	 
	 
	44
	M
	16S
	 
	 
	SETPRTY
	-----| End of Subsequence C1 Settlement Parties (for Buyer)

	 
	 
	45
	M
	16R
	 
	 
	SETPRTY
	-----> Optional Repetitive Subsequence C1 Settlement Parties (for Buyer)

	 
	 
	46
	M
	95a
	4!c
	Party
	C, P, Q, R, or S
	REAG//value - BIC of Receiving Agent (Broker)

	 
	 
	47
	O
	97a
	SAFE
	Account
	A or B
	SAFE//account

	 
	 
	48
	M
	16S
	 
	 
	SETPRTY
	-----| End of Subsequence C1 Settlement Parties (for Buyer)

	 
	 
	49
	M
	16R
	 
	 
	SETPRTY
	-----> Optional Repetitive Subsequence C1 Settlement Parties (for Buyer)

	 
	 
	50
	M
	95a
	4!c
	Party
	C, P, Q, R, or S
	RECU//value - BIC of Receiving Custodian (holder). 
Party that interacts with the receiving agent unless intermediaries exist.

	 
	 
	51
	O
	97a
	SAFE
	Account
	A or B
	SAFE//account

	 
	 
	52
	M
	16S
	 
	 
	SETPRTY
	-----| End of Subsequence C1 Settlement Parties (for Buyer)

	 
	 
	53
	M
	16R
	 
	 
	CSHPRTY
	-----> Optional Repetitive Subsequence C2 Cash Parties

	 
	 
	54
	M
	95a
	4!c
	Party
	 
	ACCW/code - for order to sell

	 
	 
	55
	O
	97A
	4!c
	Account
	:4!c//35x
	CASH// - cash account

	 
	 
	56
	M
	16S
	 
	 
	CSHPRTY
	-----| End of Subsequence C2 Cash Parties

	 
	 
	57
	M
	16R
	 
	 
	CSHPRTY
	-----> Optional Repetitive Subsequence C2 Cash Parties

	 
	 
	58
	M
	95a
	4!c
	Party
	 
	PAYE/code - for order to buy

	 
	 
	59
	O
	97A
	4!c
	Account
	:4!c//35x
	CASH// - cash account

	 
	 
	60
	M
	16S
	 
	 
	CSHPRTY
	-----| End of Subsequence C2 Cash Parties

	 
	 
	61
	M
	16S
	 
	 
	SETDET
	End of Sequence C Settlement Details

	 
	 
	62
	M
	16R
	 
	 
	REPO
	Optional Sequence E Two Leg Transaction Details

	 
	 
	63
	O
	98a
	4!c
	Date/Time
	A, B, or C
	TERM//Closing Date/Time =
Repo Closing Settlement date/ Settlement time (buy back date)

	 
	 
	64
	O
	92a
	4!c
	Rate
	A or C
	REPO//value
Repurchase rate

	 
	 
	65
	M
	16S
	
	
	REPO
	End of Sequence E Two Leg Transaction Details



Example 103     
MT502 for counter offer order 
Sender: 	AEIBVNHNAXXX
Receiver:	VSDSVN01XXXX
:16R:GENL
:20C::SEME//0726164526471589
:23G:NEWM
:98C::PREP//20120501181646
:22F::TRTR//TRAD
:16S:GENL
:16R:LINK
:13A::LINK//502
:20C::PREV//0726164526471589
:16S: LINK
:16R:ORDRDET
:16R:PRIC
:90B::DEAL//ACTU/VND12500
:16S:PRIC
:22H::BUSE//BUYI
:22H::PAYM//APMT
:22H::TOOR//LMTO
:98C::EXPI//20120501230000
:98C::RSET//20120501
:16R:TRADPRTY
:95Q::BUYR//AEIBVNHN
:16S:TRADPRTY
:36B::ORDR//UNIT/10
:35B:VN0006666666
:70E::TPRO//ELBO//BBBOARD1
/ORDQ/
/POSA/12345
/ADFL/
/QOTP/AACTU
:16S:ORDRDET
:16R:SETDET
:22F::SETR//REPU
:11A::FXIB//VND
:16R:SETPRTY
:95Q::BUYR//AEIBVNHN
:97A::SAFE//0000100000220000
:16S:SETPRTY
:16R:SETPRTY
:95Q::REAG//AEIBVNHN
:97A::SAFE//0000100000220000
:16S:SETPRTY
:16R:SETPRTY
:95Q::RECU//ALPAVNHN
:97A::SAFE//0000100000330000
:16S:SETPRTY
:16R:CSHPRTY
:95Q::PAYE//ALPAVNHN
:97A::CASH//1111100000770000
:16S:CSHPRTY
:16S:SETDET
:16R:REPO
:98A::TERM//20120507
:16S:REPO

14.2.4 MT502: Order in CCP trading
Format of MT502: Order in CCP trading
	
	
	#
	Status
	Tag
	Qualifier
	Field Name
	Content/Options
	Qualifier Description

	 
	 
	1
	M
	16R
	 
	 
	GENL
	Mandatory Sequence A General Information

	 
	
	2
	M
	20C
	SEME
	Reference
	:4!c//16x
	Unique message reference assigned by sender

	 
	
	3
	M
	23G
	 
	 
	4!c[/4!c]
	Keyword NEWM

	 
	
	4
	O
	98a
	PREP
	Date/Time
	A
	PREP//Date and time at which the message was prepared. 

	 
	
	5
	M
	22F
	4!c
	Indicator
	:4!c/[8c]/4!c
	Keyword TRTR//TRAD

	 
	 
	6
	M
	16S
	 
	 
	GENL
	End of Sequence A General Information

	 
	 
	7
	M
	16R
	 
	 
	ORDRDET
	Mandatory Sequence B Order Details

	 
	 
	8
	M
	16R
	 
	 
	PRIC
	-----> Optional Repetitive Subsequence B1 Price

	 
	 
	9
	M
	90a
	4!c
	Price
	A - percent
(Qualifier)(Percentage Type Code)(Price)

or B - cash
(Qualifier)(Amount Type Code)(Currency Code)(Price)
	Price/Rate
Percent based price:
DEAL//YIEL/value - Price expressed as a yield.

DEAL//PREM/value -
Price expressed as the number of percentage points above par

DEAL//DISC/value - 
Price expressed as the number of percentage points below par

DEAL//PRCT/value - 
Price expressed as a percentage of par.

Cash based price:
DEAL//ACTU
 /(Currency Code)(Price) 
- Price expressed as an amount of currency per unit or per share.

DEAL//DISC
 /(Currency Code)(Price)
- Discount Price expressed as a discount amount.
DEAL//PREM
 /(Currency Code)(Price) Premium Price expressed as a premium.

	 
	 
	10
	M
	16S
	 
	 
	PRIC
	-----| End of Subsequence B1 Price

	 
	
	11
	M
	22a
	4!c
	Indicator
	H
	BUSE//SELL - order to sell or BUSE//BUYI - order to buy

	 
	
	12
	M
	22a
	4!c
	Indicator
	H
	PAYM//APMT – against payment
PAYM//FREE- free

	
	
	13
	O
	22a
	4!c/[8c]/4!c
	Indicator
	H
	TOOR//LMTO – for limit order
 or
TOOR//MART – for market order

	
	
	14
	O
	22a
	4!c/[8c]/4!c
	Indicator
	F
	TILI//FIKI – Fill or Kill
or
TILI/FAKI – Fill and Kill

	 
	
	15
	M
	98C
	4!c
	Date/Time
	C
	EXPI//date&time – order expiration date&time (defined by time in force for order in minutes)

	
	
	16
	M
	98A
	4!c
	Date
	C
	RSET//date – settlement date

	 
	 
	17
	M
	16R
	 
	 
	TRADPRTY
	-----> Mandatory Repetitive Subsequence B2 Trading Parties

	 
	 
	18
	M
	95a
	4!c
	Party
	Q
	SELL//value - Seller's BIC, in order to sell

or

BUYR//value - Buyer's BIC, in order to buy

	 
	 
	19
	M
	16S
	 
	 
	TRADPRTY
	-----| End of Subsequence B2 Trading Parties

	 
	
	20
	O
	36B
	4!c
	Quantity of Financial Instrument
	:4!c//4!c/15d
	ORDR//UNIT/value - quantity to buy or sell 

or

ORDR//FAMT/value - principal amount, quantity expressed as an amount representing the face amount 

	 
	
	21
	M
	35B
	 
	 
	[ISIN1!e12!c]
[4*35x]
	Code of traded instrument

	 
	
	22
	O
	70E
	TPRO
	Narrative
	:4!c//10*35x
	TPRO//CCPT//code – reference of CCP board
/POSA/code – code of position account
/STRC/ - flag of strict order
/SETQ/ - flag of set in queue
/QOTP/code – code of quotation type

	 
	 
	23
	M
	16S
	 
	 
	ORDRDET
	End of Sequence B Order Details

	 
	 
	24
	M
	16R
	 
	 
	SETDET
	Optional Sequence C Settlement Details

	 
	
	25
	M
	22F
	4!c
	Indicator
	:4!c/[8c]/4!c
	SETR//REPU for repo initiation 

SETR//RVPO for reverse repurchase  

SETR//TRAD for DVF and DvP trades or other trades

	 
	 
	26
	M
	16R
	 
	 
	SETPRTY
	--- Optional Repetitive Subsequence C1 Settlement Parties

	 
	 
	27
	M
	95a
	4!c
	Party
	C, P, Q, R, or S
	SELL//value - BIC of seller. 

	 
	 
	28
	O
	97a
	SAFE
	Account
	A or B
	SAFE//account

	 
	 
	29
	M
	16S
	 
	 
	SETPRTY
	-----| End of Subsequence C1 Settlement Parties

	 
	 
	30
	M
	16R
	 
	 
	SETPRTY
	-----> Optional Repetitive Subsequence C1 Settlement Parties

	 
	 
	31
	M
	95a
	4!c
	Party
	C, P, Q, R, or S
	DEAG//BIC of Deliver Agent (Broker).

	 
	 
	32
	O
	97a
	SAFE
	Account
	A or B
	SAFE//account

	 
	 
	33
	M
	16S
	 
	 
	SETPRTY
	-----| End of Subsequence C1 Settlement Parties

	 
	 
	34
	M
	16R
	 
	 
	SETPRTY
	-----> Optional Repetitive Subsequence C1 Settlement Parties

	 
	 
	35
	M
	95a
	4!c
	Party
	C, P, Q, R, or S
	DECU//value - BIC of Deliver Agent (Broker). 

	 
	 
	36
	O
	97a
	SAFE
	Account
	A or B
	SAFE//account

	 
	 
	37
	M
	16S
	 
	 
	SETPRTY
	-----| End of Subsequence C1 Settlement Parties

	 
	 
	38
	M
	16R
	 
	 
	SETPRTY
	-----> Optional Repetitive Subsequence C1 Settlement Parties

	 
	 
	39
	M
	95a
	4!c
	Party
	C, P, Q, R, or S
	BUYR//value - BIC of Buyer (Beneficial Owner). 
Party that receives the financial instrument.

	 
	 
	40
	O
	97a
	SAFE
	Account
	A or B
	SAFE//account

	 
	 
	41
	M
	16S
	 
	 
	SETPRTY
	-----| End of Subsequence C1 Settlement Parties

	 
	 
	42
	M
	16R
	 
	 
	SETPRTY
	-----> Optional Repetitive Subsequence C1 Settlement Parties

	 
	 
	43
	M
	95a
	4!c
	Party
	C, P, Q, R, or S
	REAG//value - BIC of Receiving Agent (Broker)

	 
	 
	44
	O
	97a
	SAFE
	Account
	A or B
	SAFE//account

	 
	 
	45
	M
	16S
	 
	 
	SETPRTY
	-----| End of Subsequence C1 Settlement Parties

	 
	 
	46
	M
	16R
	 
	 
	SETPRTY
	-----> Optional Repetitive Subsequence C1 Settlement Parties

	 
	 
	47
	M
	95a
	4!c
	Party
	C, P, Q, R, or S
	RECU//value - BIC of Receiving Custodian (holder). 
Party that interacts with the receiving agent unless intermediaries exist.

	 
	 
	48
	O
	97a
	SAFE
	Account
	A or B
	SAFE//account

	 
	 
	49
	M
	16S
	 
	 
	SETPRTY
	-----| End of Subsequence C1 Settlement Parties

	 
	 
	50
	M
	16R
	 
	 
	CSHPRTY
	-----> Optional Repetitive Subsequence C2 Cash Parties

	 
	 
	51
	M
	95a
	4!c
	Party
	 
	ACCW/code - for order to sell

	 
	 
	52
	O
	97A
	4!c
	Account
	:4!c//35x
	CASH// - cash account

	 
	 
	53
	M
	16S
	 
	 
	CSHPRTY
	-----| End of Subsequence C2 Cash Parties

	 
	 
	54
	M
	16R
	 
	 
	CSHPRTY
	-----> Optional Repetitive Subsequence C2 Cash Parties

	 
	 
	55
	M
	95a
	4!c
	Party
	 
	PAYE/code - for order to buy

	 
	 
	56
	O
	97A
	4!c
	Account
	:4!c//35x
	CASH// - cash account

	 
	 
	57
	M
	16S
	 
	 
	CSHPRTY
	-----| End of Subsequence C2 Cash Parties

	 
	 
	58
	M
	16S
	 
	 
	SETDET
	End of Sequence C Settlement Details

	 
	 
	59
	M
	16R
	 
	 
	REPO
	Optional Sequence E Two Leg Transaction Details

	 
	 
	60
	O
	98a
	4!c
	Date/Time
	A, B, or C
	TERM//Closing Date/Time
REPO Closing Settlement date/ Settlement time (buy back date)

	 
	 
	61
	M
	16S
	
	
	REPO
	End of Sequence E Two Leg Transaction Details



Example 104     
MT502 for buy order (CCP trading)
Sender: 	AEIBVNHNAXXX
Receiver:	VSDSVN01XXXX
:16R:GENL
:20C::SEME//0726164526471589
:23G:NEWM
:98C::PREP//20120501181646
:22F::TRTR//TRAD
:16S:GENL
:16R:ORDRDET
:16R:PRIC
:90B::DEAL//ACTU/VND12500
:16S:PRIC
:22H::BUSE//BUYI
:22H::PAYM//APMT
:22H::TOOR//LMTO
:98C::EXPI//20120501230000
:98C::RSET//20120501
:16R:TRADPRTY
:95Q::BUYR//AEIBVNHN
:16S:TRADPRTY
:36B::ORDR//UNIT/10
:35B:VN0006666666
:70E::TPRO//CCPT//BBBOARD1
/ORDQ/
/POSA/12345
/STRC/
/QOTP/AACTU
:16S:ORDRDET
:16R:SETDET
:22F::SETR//REPU
:11A::FXIB//VND
:16R:SETPRTY
:95Q::BUYR//AEIBVNHN
:97A::SAFE//0000100000220000
:16S:SETPRTY
:16R:SETPRTY
:95Q::REAG//AEIBVNHN
:97A::SAFE//0000100000220000
:16S:SETPRTY
:16R:SETPRTY
:95Q::RECU//ALPAVNHN
:97A::SAFE//0000100000330000
:16S:SETPRTY
:16R:CSHPRTY
:95Q::PAYE//ALPAVNHN
:97A::CASH//1111100000770000
:16S:CSHPRTY
:16S:SETDET
:16R:REPO
:98A::TERM//20120507
:16S:REPO

14.2.5 MT509: Trade Status Message 
MT509 is used to inform participants of DEPO/X about trade status as response to MT502 (refer to items 13.2.1 - 오류! 참조 원본을 찾을 수 없습니다.     ). 
Format of MT509: Trade Status Message
	
	
	
	Status
	Tag
	Qualifier
	Field Name
	Content/
Options
	Qualifier Description
	No.

	 
	 
	 
	M
	16R
	 
	Start of Block
	GENL
	Mandatory Sequence A General Information
	1

	 
	
	
	M
	20C
	SEME
	Sender's Message Reference
	:4!c//16x
	Unique message reference assigned by sender
	2

	 
	
	
	M
	23G
	 
	Function of the Message
	4!c[/4!c]
	Keyword INST
	3

	 
	
	
	O
	98a
	PREP
	Preparation Date/Time
	A, C, or E
	PREP//Date and time at which the message was prepared. 
	4

	 
	 
	 
	M
	16R
	 
	Start of Block
	LINK
	-----> Optional Repetitive Subsequence A1 Linkages
	5

	 
	 
	
	O
	13a
	LINK
	Linked Message
	A or B
	SWIFT message type (502) of the messages referenced in line 9 below. 
	6

	 
	 
	
	M
	20C
	4!c
	Reference
	:4!c//16x
	RELA//reference of the MT502
COMM//Common reference
	7

	 
	 
	 
	M
	16S
	 
	End of Block
	LINK
	-----| End of Subsequence A1 Linkages
	8

	 
	 
	 
	M
	16R
	 
	Start of Block
	STAT
	-----> Mandatory Repetitive Subsequence A2 Status
	9

	 
	 
	
	M
	25D
	4!c
	Status Code
	:4!c/[8c]/4!c
	Status Code for orders:.
OK: IPRC//PACK - Order is accepted
ERROR: IPRC//REJT - Order has been cancelled
Matched: MTCH//MACH - Order has been matched.

RPRC//REPR – bid needs authorization

Status Code for auction bid:
AFFM//AFFI – auction is registered
IPRC//COSE – auction is announced
IPRC//OPOD – auction is opened
IPRC//DONE – auction is suspended
IPRC//EXSE – auction is closed
IPRC//FORC – auction is cancelled
RPRC//REPL– auction parameters are changed
IPRC//SUSP – main auction waits underwriting auction
IPRC//PPRE –underwriting auction is done
	10

	 
	 
	 
	M
	16R
	 
	Start of Block
	REAS
	-----> Optional Repetitive Subsequence A2a Reason
	11

	 
	 
	 
	M
	24B
	4!c
	Reason Code
	:4!c/[8c]/4!c
	Reason Code
REJT/NARR – main code
REPR//NARR – for bid authorization notification.
	12

	 
	 
	 
	O
	70D
	REAS
	Reason Narrative
	:4!c//6*35x
	Narrative
	13

	 
	 
	 
	M
	16S
	 
	End of Block
	REAS
	-----| End of Subsequence A2a Reason
	14

	 
	 
	 
	M
	16S
	 
	End of Block
	STAT
	-----| End of Subsequence A2 Status
	15

	 
	 
	 
	M
	16S
	 
	End of Block
	GENL
	End of Sequence A General Information
	16



Example 105     
MT509: Bid is OK 
Sender:	VSDSVN01XXXX
Receiver:	CBCPVNHNAXXX
:16R:GENL
:20C::SEME//R691119/ST
:23G:INST
:98C::PREP//20151013181446
:16R:LINK
:13A::LINK//502
:20C::RELA//510131814465809
:16S:LINK
::16R:LINK
:13A::LINK//502
::20C::COMM//C60710
::16S:LINK
:16R:STAT
:25D::IPRC//PACK
:16S:STAT
:16S:GENL

Example 106     
MT509: Auction is suspended
Sender:	VSDSVN01XXXX
Receiver: 	CBCPVNHNAXXX
:16R:GENL
:20C::SEME//R180928/509
:23G:INST
:98C::PREP//20120528142044
:16R:LINK
:13A::LINK//502
:20C::RELA//120528142043786
:16S:LINK
::16R:LINK
:13A::LINK//502
::20C::COMM//C60710
::16S:LINK
:16R:STAT
:16R:STAT
:25D::IPRC//SUSP
:16S:STAT
:16S:GENL
Example 107     
MT509: Auction is cancelled
Sender:	VSDSVN01XXXX
Receiver: 	CBCPVNHNAXXX
:16R:GENL
:20C::SEME//R180928/509
:23G:INST
:98C::PREP//20120528142044
:16R:LINK
:13A::LINK//502
:20C::RELA//120528142043786
:16S:LINK
:16R:STAT
:25D::IPRC//FORC
:16S:STAT
:16S:GENL
Example 108     
MT509: Bid Authorization notification
Sender:	VSDSVN01XXXX
Receiver: 	CBCPVNHNAXXX
:16R:GENL
:20C::SEME//R180875/509
:23G:INST
:98C::PREP//20120518192813
:16R:LINK
:13A::LINK//502
:20C::RELA//120518192812808
:16S:LINK
:16R:STAT
:25D::RPRC//REPR
:16R:REAS
:24B::REPR//NARR
:70D::REAS//INFX
/CODE/VN452042
/DESC/Waiting for authorization
/INFO/SEALEDCheck
:16S:REAS
:16S:STAT
:16S:GENL

Example 109     
MT509: Error in bid
Sender:	VSDSVN01XXXX
Receiver:	CBCPVNHNAXXX
:16R:GENL
:20C::SEME//R180931/509
:23G:INST
:98C::PREP//20120528143631
:16R:LINK
:13A::LINK//502
:20C::RELA//120528143629819
:16S:LINK
::16R:LINK
:13A::LINK//502
::20C::COMM//C60710
::16S:LINK
:16R:STAT
:16R:STAT
:25D::IPRC//REJT
:16R:REAS
:24B::REJT//NARR
:70D::REAS//ERRX
/CODE/SD452017
/DESC/Wrong buyer role
/INFO/UWRG
:16S:REAS
:16S:STAT
:16S:GENL
Example 110     
MT509: Auction is registered 
Sender:	VSDSVN01XXXX
Receiver: 	CBCPVNHNAXXX
:16R:GENL
:20C::SEME//R180928/509
:23G:INST
:98C::PREP//20120528142044
:16R:LINK
:13A::LINK//502
:20C::RELA//120528142043786
:16S:LINK
:16R:STAT
:25D::AFFM//AFFI
:16S:STAT
:16S:GENL

Example 111     
MT509: Auction is announced 
Sender:	VSDSVN01XXXX
Receiver: 	CBCPVNHNAXXX
:16R:GENL
:20C::SEME//R180928/509
:23G:INST
:98C::PREP//20120528142044
:16R:LINK
:13A::LINK//502
:20C::RELA//120528142043786
:16S:LINK
::16R:LINK
:13A::LINK//502
::20C::COMM//C60710
::16S:LINK
:16R:STAT
:16R:STAT
:25D::IPRC//COSE
:16S:STAT
:16S:GENL
Example 112     
MT509: Auction is opened (or resumed)
Sender:	VSDSVN01XXXX
Receiver: 	CBCPVNHNAXXX
:16R:GENL
:20C::SEME//R180928/509
:23G:INST
:98C::PREP//20120528142044
:16R:LINK
:13A::LINK//502
:20C::RELA//120528142043786
:16S:LINK
::16R:LINK
:13A::LINK//502
::20C::COMM//C60710
::16S:LINK
:16R:STAT
:16R:STAT
:25D::IPRC//OPOD
:16S:STAT
:16S:GENL

Example 113     
MT509: Auction is closed
Sender:	VSDSVN01XXXX
Receiver: 	CBCPVNHNAXXX
:16R:GENL
:20C::SEME//R180928/509
:23G:INST
:98C::PREP//20120528142044
:16R:LINK
:13A::LINK//502
:20C::RELA//120528142043786
:16S:LINK
::16R:LINK
:13A::LINK//502
::20C::COMM//C60710
::16S:LINK
:16R:STAT
:25D::IPRC//EXSE
:16S:STAT
:16S:GENL

Example 114     
MT509: Auction is changed
Sender:	VSDSVN01XXXX
Receiver: 	CBCPVNHNAXXX
:16R:GENL
:20C::SEME//R180928/509
:23G:INST
:98C::PREP//20120528142044
:16R:LINK
:13A::LINK//502
:20C::RELA//120528142043786
:16S:LINK
:16R:STAT
:25D::RPRC//REPL
:16S:STAT
:16S:GENL


14.2.6 MT548: Settlement Status and Processing Advice
MT 548 “Settlement Status and Processing Advice” is sent to inform participants on status of transfer before settlement.
For message format, please check [MT548 Settlement Status and Processing Advice] in Common settlement message section.

	
Example 115     
MT548: informs on settlement impossibility 
Sender:		VSDSVN01XXXX 
Receiver:	RBKOVNVXAXXX
:16R:GENL
:20C::SEME//R178689/548
:23G:NEWM
:98C::PREP//20120117130210
:16R:LINK
:13A::LINK//543
:20C::RELA//R178619/543
:16S:LINK
:16R:LINK
:20C::COMM//18985899
:16S:LINK
:16R:STAT
:25D::SETT//PEND
:16R:REAS
:24B::PEND//NARR
:70D::REAS//DETL
Nonsettlement value date
2012-01-18
:16S:REAS
:16S:STAT
:16S:GENL
:16R:SETTRAN
:94B::TRAD//PRIM/AUCT
:35B:VN1100110016
:36B::SETT//UNIT/18,
:97A::SAFE//AVAI/DEPO/DEPO
:22F::SETR//PLAC
:22F::STCO//DLWM
:98A::SETT//20120118
:98A::TRAD//20120117
:16R:SETPRTY
:95Q::DEAG//MOFOVNHK
:97A::SAFE//AVAI/GOV-ISSU-SAC
:16S:SETPRTY
:16R:SETPRTY
:95Q::SELL//MOFOVNHK
:16S:SETPRTY
:16R:SETPRTY
:95Q::PSET//VSDSVNHD
:16S:SETPRTY
:16R:SETPRTY
:95Q::REAG//RBKOVNVX
:97A::SAFE//AVAI/RBKO/DEPO/DEPO
:16S:SETPRTY
:16R:SETPRTY
:95Q::BUYR//RBKOVNVX
:16S:SETPRTY
:16S:SETTRAN
:16R:ADDINFO
:95Q::MEOR//VNVXVNHT
:16S:ADDINFO
Example 116     
MT548 informs on lack of instruments 
Sender:		VSDSVN01XXXX 
Receiver:	VISDVNVAATDA
:16R:GENL
:20C::SEME//R89/548
:23G:INST
:98C::PREP//20120711173642
:16R:LINK
:13A::LINK//543
:20C::RELA//R301/543
:16S:LINK
:16R:LINK
:20C::COMM//252
:16S:LINK
:16R:STAT
:25D::SETT//PEND
:16R:REAS
:24B::PEND//LACK
:16S:REAS
:16S:STAT
:16S:GENL
:16R:SETTRAN
:35B:/XX/VNNA000050
:36B::SETT//UNIT/0,001
:19A::SETT//VND100000,
:97A::SAFE//AVAI/VNVX/ISSU
:22F::STCO//DLWM
:98A::SETT//20120621
:98A::TRAD//20120402
:16R:SETPRTY
:95P::DEAG//VISDVNVA
:97A::SAFE//AVAI/VNVX/ISSU
:16S:SETPRTY
:16R:SETPRTY
:95P::SELL//VISDVNVA
:97A::SAFE//VNVX/ISSU
:16S:SETPRTY
:16R:SETPRTY
:95P::RECU//VISDVNVA310
:16S:SETPRTY
:16R:SETPRTY
:95P::REAG//VISDVNVA310
:97A::SAFE//AVAI/810000310
:16S:SETPRTY
:16R:SETPRTY
:95P::BUYR//VISDVNVA310
:97A::SAFE//810000310
:16S:SETPRTY
:16S:SETTRAN

Example 117     
MT548 sent to counterparty as result of MT543 processing
Sender:		VSDSVN01XXXX 
Receiver:	BNIAVNVXS001
:16R:GENL
:20C::SEME//R320720/ST
:23G:INST
:98C::PREP//20140321154750
:16R:LINK
:13A::LINK//543
:20C::RELA//TRN/154750/1
:16S:LINK
:16R:LINK
:20C::COMM//COM/154750/3
:16S:LINK
:16R:STAT
:25D::INMH//NMAT
:16R:REAS
:24B::NMAT//CMIS
:70D::REAS//DETL
II1072
Waiting for matching instruction
:16S:REAS
:16S:STAT
:16S:GENL
:16R:SETTRAN
:35B:/XX/VND
:36B::SETT//UNIT/2000000,
:19A::SETT//VND2000000,
:97A::SAFE//AVAI/523022000990
:22H::REDE//DELI
:22H::PAYM//APMT
:98A::SETT//20140301
:98A::TRAD//20140301
:16R:SETPRTY
:95P::DEAG//BNIAVNVX
:97A::SAFE//AVAI/523022000990
:16S:SETPRTY
:16R:SETPRTY
:95P::SELL//BNIAVNVX
:16S:SETPRTY
:16R:SETPRTY
:95P::REAG//BNINVNVX
:97A::SAFE//AVAI/520009000990
:16S:SETPRTY
:16R:SETPRTY
:95P::BUYR//BNINVNVX
:16S:SETPRTY
:16R:SETPRTY
:95P::PSET//VSDSVNHD
:16S:SETPRTY
:16S:SETTRAN
14.2.7 MT540, 542: Receive Free, Deliver Free
This message is order to receive securities in DvF operation. Usually this order should be matched with MT542 (“Deliver Free”) sent by another participant (9.2.1 “MT540, 542: Receive Free, Deliver Free”).
MT540 may not require matching. 
MT540 may initiate two-leg (repo) and maturity of two-leg (repo) operation
The main purpose of this message is order to deliver securities in DvF operation. Usually this order should be matched with MT540 (“Receive Against Free”) sent by another participant.
MT542 may not require matching. It is also used to move securities from one sub-account to another of the same participant. 
MT542 may initiate two-leg (repo) and maturity of two-leg (repo) operation. 
For message format, please check [MT540-543: Transfers] in Common settlement message section.
14.2.8 MT545, 547: Settlement Confirmations
MT544, 545, 546, 547 are sent to account servicers as result of successful settlement of DvF or DvP transactions. 
MT547 is sent as DvP debit confirmation.
DvP transactions are initiated by MT541 or MT543, DvF transactions are initiated by MT540 or MT542, 
Most field of MT544, 545, 546, 547 are present in the message if there are correspondent fields in MT540-543. 
For message format, please check [MT544-547 Settlement Confirmations] in Common settlement message section.

14.2.9 Collateral Management
14.2.9.1 MT504:Collateral proposal (Securities Package)
The user header of the message (block 3) is mandatory and field 119 ( {3:{119:xxxx}} ) must be equal to a field 22a::COLA in sequence A. 
Format of MT504: Collateral proposal (Securities Package)
	
	
	
	
	Status
	Tag
	Qualifier
	Field Name
	Content/ Options
	Qualifier Description
	Example
	No.

	 
	 
	 
	 
	M
	16R
	 
	Start of Block
	GENL
	Mandatory Sequence A General Information
	:16R:GENL
	1

	 
	
	
	 
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	 
	M
	20C
	4!c
	Reference
	:4!c//16x
	SEME//unique message id
SCTR//COMM in repo
	:20C::SEME//135
:20C::SCTR//COMM
	2

	 
	
	
	 
	-----|
	
	 
	 
	 
	 
	 
	

	 
	
	
	
	M
	23G
	 
	Function of the Message
	4!c[/4!c]
	NEWM
	:23G:NEWM
	3

	 
	 
	 
	 
	M
	16R
	 
	Start of Block
	AGRE
	-----> Mandatory Repetitive Subsequence A1 Agreement
	:16R:AGRE
	4

	 
	 
	
	
	O
	22F
	AGRE
	Agreement Indicator
	:4!c/[8c]/4!c
	AGRE//NONR
	:22F::AGRE//NONR
	5

	 
	 
	
	
	O
	98A
	AGRE
	Agreement Date
	:4!c//8!n
	Currently Not Used
	 
	6

	 
	 
	
	
	O
	13B
	AGRE
	Agreement Version Number
	:4!c/[8c]/30x
	Currently Not Used
	 
	7

	 
	 
	
	
	O
	70C
	AGRE
	Agreement Narrative
	:4!c//4*35x
	Mandatory: /OPCO/ code of operation
Optional: /SYSC/ code of country/system
Optional: /SDTE/ Earlies settlement date/time
Optional: /SDTL/ Latest settlement date/time
	:70C::AGRE///OPCO/PSBB1MDFES
/SYSC/BI
	8

	 
	 
	 
	 
	M
	16S
	 
	End of Block
	AGRE
	-----| End of Subsequence A1 Agreement
	:16S:AGRE
	9

	 
	
	
	
	O
	98C
	PREP
	Preparation Date/Time
	:4!c//8!n6!n
	PREP//Date & Time of message creation
	:98A::PREP//20120502161044
	10

	 
	
	
	 
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	 
	M
	22H
	4!c
	Indicator
	:4!c//4!c
	COAL//INIT - defined on the basis of underlying repo operation;
COAL//VARI - Collateral topUp/Release (for Margin Calls)
COLA//Copy from field 63 of related repo transaction after COLA keyword 
COLA//REPO - Exposure Type Indicator. Default code is REPO, however if required for reporting purpose it may contain copy from indicator in field 63 of related repo transaction after COLA keyword
	:22H::COAL//INIT
:22H::COLA//REPO
	11

	 
	
	
	 
	-----|
	
	 
	 
	 
	 
	 
	

	 
	
	
	 
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	 
	M
	95a
	4!c
	Party
	P, Q, or R
	PTYA//Giver of Collateral (BIC)
PTYB//Taker of Collateral (BIC)

List of possible options. However, in general members should use option P as default if there's no Proprietary Data Source Scheme defined for VSD:
Option P :4!c//4!a2!a2!c[3!c] (Qualifier)(Identifier Code)
Option Q :4!c//4*35x (Qualifier)(Name and Address)
Option R :4!c/8c/34x (Qualifier)(Data Source Scheme)(Proprietary Code)
	:95P::PTYA//CITIVNHK
:95P::PTYB//WFBIUS6SOMA
	12

	 
	
	
	 
	-----|
	
	 
	 
	 
	 
	 
	

	 
	
	
	
	O
	70C
	PACO
	Party Narrative
	:4!c//4*35x
	Currently Not Used
	 
	13

	 
	 
	 
	 
	M
	16R
	 
	Start of Block
	LINK
	-----> Optional Repetitive Subsequence A2 Linkages
	:16R:LINK
	14

	 
	 
	
	
	O
	13a
	LINK
	Linked Message
	A or B
	LINK//message type of repo transaction
(540, 541, 542 or 543) 
	:13A::LINK//543
	15

	 
	 
	
	
	M
	20C
	4!c
	Reference
	:4!c//16x
	SEME from Related message
	:20C::RELA//140
	16

	 
	 
	 
	 
	M
	16S
	 
	End of Block
	LINK
	-----| End of Subsequence A2 Linkages
	:16S:LINK
	17

	 
	 
	 
	 
	M
	16S
	 
	End of Block
	GENL
	End of Sequence A General Information
	:16S:GENL
	18

	 
	 
	 
	 
	M
	16R
	 
	Start of Block
	SUMM
	Mandatory Sequence B Summary
	:16R:SUMM
	19

	 
	
	
	
	M
	95a
	EXPP
	Exposed Party
	P, Q, or R
	EXPP//Taker, i.e. sequence A, 95a, PTYB
List of possible options. However, in general members should use option P as default if there's no Proprietary Data Source Scheme defined for VSD:
Option P :4!c//4!a2!a2!c[3!c] (Qualifier)(Identifier Code)
Option Q :4!c//4*35x (Qualifier)(Name and Address)
Option R :4!c/8c/34x (Qualifier)(Data Source Scheme)(Proprietary Code)
	:95P::EXPP//WFBIUS6SOMA
	20

	 
	
	
	 
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	 
	M
	19B
	4!c
	Amount
	:4!c//3!a15d
	COVA// Value of Collateral Held;
CCAL// Amount of collateral requested (added/removed for Topup/ Release);
TEXA// Total Amount of repo transaction
	:19B::COVA//USD0,
:19B::CCAL//USD1000,
:19B::TEXA//USD3000,
	21

	 
	
	
	 
	-----|
	
	 
	 
	 
	 
	 
	

	
	
	 
	 
	M
	16R
	 
	Start of Block
	SUMD
	Optional Subsequence B1 Summary Details
	:16R:SUMD
	22

	
	
	 
	 
	M
	98a
	4!c
	Date/Time
	Option A
	RSET//Requested Settlement Date
	:98A::RSET//20120915
	24

	
	
	 
	 
	M
	16S
	 
	End of Block
	SUMD
	End of Subsequence B1 Summary Details
	:16S:SUMD
	25

	 
	 
	 
	 
	M
	16S
	 
	End of Block
	SUMM
	End of Sequence B Summary
	:16S:SUMM
	26

	 
	 
	 
	 
	M
	16R
	 
	Start of Block
	COLD
	-----> Mandatory Repetitive Sequence C Collateral Details
	:16R:COLD
	27

	 
	
	
	
	M
	20C
	COLR
	Collateral Reference
	:4!c//16x
	Unique identification of this peace of collateral
Reference assigned by the giver to unambiguously identify the piece of collateral.
	:20C::COLR//1
	28

	 
	
	
	 
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	 
	M
	22a
	4!c
	Indicator
	F or H
	1. Indicator with COLL is mandatory and can contain:
     COLL//SCOL - Collateral is securities
          or
     COLL//СCOL - Collateral is cash

2. Indicator with INOU is an option added into extension of the ISO15022 for using in special cases. INOU can be either omitted or added with value COLI only:
     INOU//COLICOLL//SCOL - Collateral is securities.
	:22H::COLL//SCOL
:22H::COLL//CCOL
:22H::INOU//COLI
	29

	 
	
	
	 
	-----|
	
	 
	 
	 
	 
	 
	

	 
	 
	 
	 
	M
	16R
	 
	Start of Block
	SCOL
	Optional Subsequence C1 Securities Collateral Details
	:16R:SCOL
	30

	 
	 
	
	
	M
	35B
	 
	Identification of Financial Instrument
	[ISIN1!e12!c]
[4*35x]
	Instrument Code
	:35B:AFLT
	31

	
	
	
	
	O
	19Z
	MRKT
	Market price
	:4!c//4!c/15d
	Market price in percent. The tag has been added into extension of the ISO15022 in order to control collateral values
	:19Z::MRKT//PRCT/100,0000000
	

	
	
	
	
	O
	19AB
	ACRU
	Accrued interest
	:4!c//3!a15d
	Accrued interest. The tag has been added into extension of the ISO15022 in order to control collateral values
	:19A::ACRU//VND0,00
	

	
	
	
	
	O
	19A
	COES
	Collateral value estimation amount
	:4!c//4!c/15d
	Collateral value estimation amount. The tag has been added into extension of the ISO15022 in order to control collateral values
	:19A::COES//VND1,
	

	 
	 
	
	
	M
	36B
	COLL
	Quantity of Securities Collateral
	:4!c//4!c/15d
	Instrument Amount
	:36B::COLL//UNIT/10,
	32

	
	
	
	
	O
	92A
	SHAI
	Securities Haircut
	:4!c//[N]15d
	Haicut of the instrument
Haircut or valuation factor on the security expressed as a percentage.
	:92A::SHAI//5,12345
:92A::SHAI//N5,12345
	33

	 
	 
	
	
	O
	17B
	OWNF
	Ownership Flag
	:4!c//1!a
	Y - The collateral giver owns the collateral.
N - The collateral giver doesn't own the collateral.
	:17B::OWNF//Y
	34

	 
	 
	 
	 
	M
	16S
	 
	End of Block
	SCOL
	End of Subsequence C1 Securities Collateral Details
	:16S:SCOL
	35

	 
	 
	 
	 
	M
	16S
	 
	End of Block
	COLD
	-----| End of Sequence C Collateral Details
	:16S:COLD
	36

	
	
	
	
	M
	16R
	 
	Start of Block
	SETDET1
	Optional Sequence D Settlement Details
	
	37

	
	
	
	
	----->
	
	
	
	
	
	
	

	
	
	
	
	M
	22a
	4!c
	Indicator
	F or H
	Sequence D contains the common securities settlement details, that is, the settlement details of the proposed securities when they are not included in sequence C at the level of the individual piece of collateral.
· SCOL Collateral Settlement Type Indicator
· DVDS Delivery Against Delivery Delivery against delivery.
· DVPT Delivery Against Payment Delivery against payment.
· FOPT Delivery Free of Payment Delivery free of payment.
	
	38

	
	
	
	
	-----|
	
	
	
	
	
	
	

	
	
	
	
	M
	16R
	 
	Start of Block
	SETPRTY1
	-----> Optional Repetitive Subsequence D1 Settlement Parties
	
	39

	
	
	
	
	----->
	
	
	
	
	
	
	

	
	
	
	
	M
	95a
	4!c
	Party
	C, P, Q, R, or S
	List of possible options. System can accept these options but it is recommended to use option P as default:

Option C :4!c//2!a (Qualifier)(Country Code)
Option P :4!c//4!a2!a2!c[3!c] (Qualifier)(Identifier Code)
Option Q :4!c//4*35x (Qualifier)(Name and Address)
Option R :4!c/8c/34x (Qualifier)(Data Source Scheme)(Proprietary Code)
Option S :4!c/[8c]/4!c/2!a/30x (Qualifier)(Data Source Scheme)(Type of ID)(Country Code)(Alternate ID)
	
	40

	
	
	
	
	-----|
	
	
	
	
	
	
	

	
	
	
	
	O
	97a
	SAFE
	Safekeeping Account
	A or B
	Depository account that will be used for settlement of collateral
SAFE Account where financial instruments are maintained.
	
	41

	
	
	
	
	O
	70C
	PACO
	Party Narrative
	:4!c//4*35x
	PACO (Party Narrative) Provides additional information regarding the party, for example, the contact unit or person responsible for the transaction identified in the message.
	
	42

	
	
	
	
	M
	16S
	 
	End of Block
	SETPRTY1
	-----| End of Subsequence D1 Settlement Parties
	
	43

	
	
	
	
	M
	16S
	 
	End of Block
	SETDET1
	End of Sequence D Settlement Details
	
	44



Example 118     
MT504: SBL Bid Collateral proposal (Securities Package)
Sender:		001
Receiver:	VSDSVN01XXXX
:16R:GENL
:20C::SEME//908021801325881
:23G:NEWM
:16R:AGRE
:22F::AGRE//NONR
:70C::AGRE///OPCO/TRAD
/SYSC/BI
:16S:AGRE
:98A::PREP//20190802
:22H::COAL//INIT
:22H::COLA//CBCO
:95Q::PTYA//001
:95Q::PTYB//VSDSVNHD
:16R:LINK
:13A::LINK//502
:20C::RELA//908021801325880
:16S:LINK
:16S:GENL
:16R:SUMM
:95Q::EXPP//001
:19B::COVA//VND0,
:19B::CCAL//VND30000000,
:16S:SUMM
:16R:COLD
:20C::COLR//1
:22H::COLL//SCOL
:22H::INOU//COLI
:16R:SCOL
:19Z::MRKT//PRCT/100,
:19A::ACRU//VND0,
:19A::COES//VND1,
:35B:/XX/VN000000PTL9
:36B::COLL//UNIT/10000000,
:92A::SHAI//0,
:16S:SCOL
:16S:COLD
:16R:COLD
:20C::COLR//2
:22H::COLL//SCOL
:22H::INOU//COLI
:16R:SCOL
:19Z::MRKT//PRCT/100,
:19A::ACRU//VND0,
:19A::COES//VND1,
:35B:ISIN VN000000SJM2
:36B::COLL//UNIT/10000000,
:92A::SHAI//0,
:16S:SCOL
:16S:COLD
:16R:COLD
:20C::COLR//3
:22H::COLL//SCOL
:22H::INOU//COLI
:16R:SCOL
:19Z::MRKT//PRCT/100,
:19A::ACRU//VND0,
:19A::COES//VND1000000,
:35B:/XX/GOVNB0230T06
:36B::COLL//UNIT/10,
:92A::SHAI//0,
:16S:SCOL
:16S:COLD
Example 119     
MT504: Collateral proposal (Securities Package)
Sender:		CITIVNHK
Receiver:	VSDSVN01XXXX
:16R:GENL
:20C::SEME//135
:20C::SCTR//COMM
:23G:NEWM
:16R:AGRE
:22F::AGRE//NONR
:70C::AGRE///OPCO/PSBB1MDFES
/SYSC/BI
:16S:AGRE
:98C::PREP//20120502161044
:22H::COAL//INIT
:22H::COLA//REPO
:95P::PTYA//CITIVNHK
:95P::PTYB//WFBIUS6SOMA
:16S:GENL
:16R:SUMM
:95P::EXPP//WFBIUS6SOMA
:19B::COVA//USD0,
:19B::CCAL//USD1000,
:19B::TEXA//USD3000,
:16S:SUMM
:16R:COLD
:20C::COLR//1
:22H::COLL//SCOL
:16R:SCOL
:35B:AFLT
:36B::COLL//UNIT/10,
:16S:SCOL
:16S:COLD

Example 120     
MT504/CANC: Cancelling the operation in previous example
Sender:		CITIVNHKXXX
Receiver:	VSDSVN01XXXX
:16R:GENL
:20C::SEME//135
:20C::SCTR//COMM
:23G:CANC
:16R:AGRE
:22F::AGRE//NONR
:70C::AGRE///OPCO/PSBB1MDFES
/SYSC/BI
:16S:AGRE
:22H::COAL//INIT
:22H::COLA//REPO
:95P::PTYA//CITIVNHK
:95P::PTYB//WFBIUS6SOMA
:16S:GENL
:16R:SUMM
:95P:EXPP:WFBIUS6SOMA
:19B::COVA//USD0,
:19B::CCAL//USD1000,
:19B::TEXA//USD3000,
:16S:SUMM
:16R:COLD
:20C::COLR//1
:22H::COLL//SCOL
:16R:SCOL
:35B:BIGOVTB06015
:36B::COLL//10,
:16S:SCOL
:16S:COLD

Example 121     
MT504: Collateral topUp/Release (for Margin Calls)
Sender:		CITIVNHKXXX
Receiver:	VSDSVN01XXXX
:16R:GENL
:20C::SEME//135
:20C::SCTR//COMM
:23G:NEWM
:16R:AGRE
:22F::AGRE//NONR
:70C::AGRE///OPCO/PSBB1MDFES
/SYSC/BI
:16S:AGRE
:98C::PREP//20120502161044
:22H::COAL//VARI
:22H::COLA//REPO
:95P::PTYA//CITIVNHK
:95P::PTYB//WFBIUS6SOMA
:16S:GENL
:16R:SUMM
:95P::EXPP//WFBIUS6SOMA
:19B::COVA//USD3000,
:19B::CCAL//USD1000,
:19B::TEXA//USD4000,
:16S:SUMM
:16R:COLD
:20C::COLR//1
:22H::COLL//SCOL
:16R:SCOL
:35B:BIGOVTB06015
:36B::COLL//10,
:16S:SCOL
:16S:COLD

Example 122     
Sender:		CENAVNVXAXXX
Receiver:	VSDSVN01XXXX
:16R:GENL 
:20C::SEME//TRN160415/6 
:20C::SCTR//COM160415/1 
:23G:NEWM 
:16R:AGRE 
:22F::AGRE//NONR 
:16S:AGRE 
:98A::PREP//20120426 
:22H::COAL//INIT 
:22H::COLA//REPO 
:95P::PTYA//BNINVNVX 
:95P::PTYB//BNIAVNVX 
:16R:LINK 
:13A::LINK//543 
:20C::RELA//121029103042005 
:16S:LINK 
:16S:GENL 
:16R:SUMM 
:95P::EXPP//BNIAVNVX 
:19B::COVA//VND0, 
:19B::CCAL//VND1000000, 
:19B::TEXA//VND1000000, 
:16S:SUMM 
:16R:COLD 
:20C::COLR//COL160415/7 
:22H::COLL//SCOL 
:22H::INOU//COLI 
:16R:SCOL 
:19Z::MRKT//PRCT/1,12345, 
:19A::ACRU//VND9040,25 
:35B:/XX/FR0001 
:36B::COLL//UNIT/10, 
:16S:SCOL 
:16S:COLD 
:16R:SETDET1 
:22H::SCOL//DVPT 
:22H::BENE//NBEN 
:16S:SETDET1 

[bookmark: _heading=h.3bj1y38]

14.2.9.2 [bookmark: _heading=h.1qoc8b1]MT506: Collateral and Exposure Statement
The user header of the message (block 3) is mandatory and field 119 ( {3:{119:xxxx}} ) must be equal to a field 22a::COLA in sequence A. 
Format of MT506: Collateral and Exposure Statement
	
	
	
	
	Status
	Tag
	Qualifier
	Field Name
	Content/ Options
	Qualifier Description
	Example
	No.

	 
	 
	 
	 
	M
	16R
	 
	Start of Block
	GENL
	Mandatory Sequence A General Information
	:16R:GENL
	1

	 
	
	
	
	M
	28E
	 
	Page Number/ Continuation Indicator
	5n/4!c
	ONLY/1
	:28E::ONLY/1
	2

	 
	
	
	 
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	 
	M
	20C
	4!c
	Reference
	:4!c//16x
	SEME//unique message id
SCTR//COMM in repo

COMM is Common Reference
Unique reference agreed upon by the two trade counterparties to identify the trade
In this field, it should be Collateral transactions (repo) common reference
	:20C::SEME//135
:20C::SCTR//123456
	3

	 
	
	
	 
	-----|
	
	 
	 
	 
	 
	 
	

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

	 
	 
	 
	 
	M
	16R
	 
	Start of Block
	AGRE
	-----> Mandatory Repetitive Subsequence A1 Agreement
	:16R:AGRE
	5

	 
	 
	
	
	O
	22F
	AGRE
	Agreement Indicator
	:4!c/[8c]/4!c
	NONR
	:22F::AGRE//NONR
	6

	 
	 
	
	
	O
	98A
	AGRE
	Agreement Date
	:4!c//8!n
	Currently Not Used
	 
	7

	 
	 
	
	
	O
	13B
	AGRE
	Agreement Version Number
	:4!c/[8c]/30x
	Currently Not Used
	 
	8

	 
	 
	
	
	O
	70C
	AGRE
	Agreement Narrative
	:4!c//4*35x
	Optional: /SSYS/ code of country/system
	:70C::AGRE///SYSC/BI
	9

	 
	 
	 
	 
	M
	16S
	 
	End of Block
	AGRE
	-----| End of Subsequence A1 Agreement
	:16S:AGRE
	10

	 
	
	
	
	O
	98C
	PREP
	Preparation Date/Time
	:4!c//8!n6!n
	PREP//Date & Time of message creation
	:98A::PREP//20120502161044
	11

	 
	
	
	
	M
	22a
	COLA
	Exposure Type Indicator
	Option H
	Copy from linked MT504
	:22H::COLA//REPO    
	12

	 
	
	
	 
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	 
	M
	95a
	4!c
	Party
	Option P
	PTYA - Copy from linked MT504
PTYB - Copy from linked MT504
	:95P::PTYA//CITIVNHK
:95P::PTYB//WFBIUS6SOMA
	13

	 
	
	
	 
	-----|
	
	 
	 
	 
	 
	 
	

	 
	
	
	
	O
	70C
	PACO
	Party Narrative
	:4!c//4*35x
	PACO//AUTH/<PTYA> or <PTYB>
If the message was generated during the authorization step. Otherwise – collateral received
	:70C::PACO//AUTH/<PTYA>
	14

	 
	 
	 
	 
	M
	16R
	 
	Start of Block
	LINK
	-----> Optional Repetitive Subsequence A2 Linkages
	:16R:LINK
	15

	 
	 
	
	
	O
	13a
	LINK
	Linked Message
	Option A
	LINK//message type of repo transaction
(540, 541, 542 or 543) 

LINK//message type on which MT506 were generated (if exists)
(504, 505 or 599) in case of manual allocation
	:13A::LINK//540
	16

	 
	 
	
	
	M
	20C
	4!c
	Reference
	:4!c//16x
	SEME from Related message
	:20C::RELA//140
	17

	 
	 
	 
	 
	M
	16S
	 
	End of Block
	LINK
	-----| End of Subsequence A2 Linkages
	:16S:LINK
	18

	 
	 
	 
	 
	M
	16S
	 
	End of Block
	GENL
	End of Sequence A General Information
	:16S:GENL
	19

	 
	 
	 
	 
	M
	16R
	 
	Start of Block
	SUMM
	Mandatory Sequence B Summary
	:16R:SUMM
	20

	 
	
	
	
	M
	95a
	EXPP
	Exposed Party
	Option P
	EXPP// Taker, i.e. sequence A, 95a, PTYB
	:95P::EXPP//WFBIUS6SOMA
	21

	 
	
	
	 
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	 
	M
	19B
	4!c
	Amount
	:4!c//3!a15d
	COVA//Amount of collateral reported
TEXA//Total Amount of related repo transaction
	:19B::COVA//USD2000
:19B::TEXA//USD3000
	22

	 
	
	
	 
	-----|
	
	 
	 
	 
	 
	 
	

	 
	
	
	 
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	 
	M
	98a
	4!c
	Date/Time
	A or C
	VALC//Date of collateral valuation (TODAY)
VALE//Date of related repo transaction
	:98A::VALC//20120502
:98A::VALE//20120502
	23

	 
	
	
	 
	-----|
	
	 
	 
	 
	 
	 
	

	 
	 
	 
	 
	M
	16S
	 
	End of Block
	SUMM
	End of Sequence B Summary
	:16S:SUMM
	24

	 
	 
	 
	 
	M
	16R
	 
	Start of Block
	COLD
	-----> Optional Repetitive Sequence D Collateral Details
	:16R:COLD
	25

	 
	
	
	
	M
	20C
	COLR
	Collateral Reference
	:4!c//16x
	Id from related MT504 for the same piece of collateral
	:20C::COLR//1
	26

	 
	
	
	
	M
	22H
	COLL
	Collateral Type Indicator
	:4!c//4!c
	COLL//SCOL
	:22H::COLL//SCOL
	27

	 
	
	
	
	O
	25D
	SETT
	Settlement Status
	:4!c/[8c]/4!c
	SETT//SETT or SETT//PEND if collateral status is other than “Active” or “Returned”
	:25D::SETT//SETT
	28

	 
	
	
	 
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	 
	M
	19B
	4!c
	Amount
	:4!c//3!a15d
	COLL//Valuation of Collateral in repo Currency
RECA//Valuation of Collateral in Securities Currency
MKTV//Valuation of collateral WITH accrued interest
	:19B::COLL//USD1000
:19B::RECA//USD1000
:19B::MKTV//USD1100
	29

	 
	
	
	 
	-----|
	
	 
	 
	 
	 
	 
	

	 
	
	
	
	O
	99A
	DAAC
	Number of Days Accrued
	:4!c//[N]3!n
	Number of days used for accrued interest calculation
	:99A::DAAC//2
	30

	 
	
	
	
	O
	22F
	MICO
	Method of Interest Computation Indicator
	:4!c/[8c]/4!c
	Currently Not Used
	 
	31

	 
	
	
	 
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	 
	M
	92a
	4!c
	Rate
	A or B
	EXCH//Exchange rate between reporting currency and collateral currency 

EXCH//GBP/USD/…
MARG//Percentage of collateral adjustment

CHAI//Haircut for currency of collateral.
	:92B::EXCH//GBP/USD/1,619
:92A::MARG//100
:92A::CHAI//0
	32

	 
	
	
	 
	-----|
	
	 
	 
	 
	 
	 
	

	 
	 
	 
	 
	M
	16R
	 
	Start of Block
	SCOL
	Optional Subsequence D1 Securities Collateral Details
	:16R:SCOL
	33

	 
	 
	
	
	M
	19B
	MRKT
	Market Price Amount
	:4!c//3!a15d
	MRKT//Market price
	:19B::MRKT//USD100,
	34

	 
	 
	
	
	M
	35B
	 
	Identification of the Financial Instrument
	[ISIN1!e12!c]
[4*35x]
	Main code of instrument
	:35B:L94BIGOVTB06015
	35

	 
	 
	
	
	M
	36B
	COLL
	Quantity of Securities Collateral
	:4!c//4!c/15d
	COLL//Quantity of Securities Collateral
	:36B::COLL//UNIT/10,
	36

	 
	 
	
	
	M
	92A
	SHAI
	Securities Haircut
	:4!c//[N]15d
	Haircut
	:92A::SHAI//0,
	37

	 
	 
	
	
	O
	98A
	EXPI
	Expiry Date
	:4!c//8!n
	Currently Not Used
	 
	38

	 
	 
	
	 
	----->
	
	 
	 
	 
	 
	 
	

	 
	 
	
	 
	O
	94B
	4!c
	Place
	:4!c/[8c]/4!c [/30x]
	Currently Not Used
	 
	39

	 
	 
	
	 
	-----|
	
	 
	 
	 
	 
	 
	

	 
	 
	
	
	O
	70C
	RATS
	Rating Narrative
	:4!c//4*35x
	Currently Not Used
	 
	40

	 
	 
	 
	 
	M
	16S
	 
	End of Block
	SCOL
	End of Subsequence D1 Securities Collateral Details
	:16S:SCOL
	41

	 
	 
	 
	 
	M
	16S
	 
	End of Block
	COLD
	-----| End of Sequence D Collateral Details
	:16S:COLD
	42



Example 123     
MT506: Reply on Collateral Proposal (to Giver and a copy to Taker) 
Sender:		VSDSVN01XXXX
Receiver:	CITIVNHKXXXS001
:16R:GENL
:28E::ONLY/1
:20C::SEME//135
:20C::SCTR//123456
:23G:NEWM
:16R:AGRE
:22F::AGRE//NONR
:70C::AGRE///SYSC/BI
:16S:AGRE
:98C::PREP//20120502161044
:22H::COLA//REPO    
:95P::PTYA//CITIVNHK
:95P::PTYB//WFBIUS6SOMA
:70C::PACO//AUTH/<PTYA>
:16R:LINK
:13A::LINK//540
:20C::RELA//140
:13A::LINK//504
:20C::RELA//135
:16S:LINK
:16S:GENL
:16R:SUMM
:95P::EXPP//WFBIUS6SOMA
:19B::COVA//USD2000
:19B::TEXA//USD3000
:98A::VALC//20120502
:98A::VALE//20120502
:16S:SUMM
:16R:COLD
:20C::COLR//1
:22H::COLL//SCOL
:25D::SETT//SETT
:19B::COLL//USD1000
:19B::RECA//USD1000
:19B::MKTV//USD1100
:99A::DAAC//2
:92B::EXCH//GBP/USD/1,619
:92A::MARG//100
:92A::CHAI//0
:16R:SCOL
:19B::MRKT//USD100
:35B:BIGOVTB06015
:36B::COLL//10
:92A::SHAI//0
:16S:SCOL
:16S:COLD
Example 124     
MT 506 Margin call notification example:
Sender:		VSDSVN01XXXX
Receiver:	BNKBCBLBXXXX
:16R:GENL
:28E:1/ONLY
:20C::SEME//038FFN997
:20C::SCTR//REPO4644
:23G:NEWM
:16R:AGRE
:22F::AGRE//NONR
:70C::AGRE///SYSC/BI
:16S:AGRE
:98C::PREP//20001206161044
:22H::COLA//REPO
:95P::PTYA//BNKACALA
:95P::PTYB//BNKBCBLB
:16S:GENL
:16R:SUMM
:95P::EXPP//BNKACALA
:19B::COVA//EUR34000000,
:19B::TEXA//EUR35000000,
:98A::VALE//20001206
:98A::VALC//20001206
:16S:SUMM
:16R:EXPD
:20C::TRRF//REPO4644
:22H::COLA//REPO
:98A::TRAD//20001029
:19B::DEAL//EUR35000000,
:19B::RECA//EUR35000000,
:19B::MKTV//EUR34000000,
:92A::EXCH//EUR/EUR/1,
:92A::MARG//0,
:92A::CHAI//0,
:16R:REPV
:98A::STRT//20001103
:98A::REPU//20010503
:19B::OPCA//35000000,
:92A::REPO//20000413,
:16S:REPV
:16S:EXPD
:16R:COLD
:20C::COLR//SEC43242
:22H:COLL//SCOL
:19B::COLL//EUR35000000,
:19B::RECA//EUR35000000,
:19B::MKTV//EUR35000000,
:92A::EXCH//EUR/EUR/1,
:92A::MARG//0,
:92A::CHAI//0,
:16R:SCOL
:19B::MRKT//34000000,
:35B:ISIN BE312471346
TREASURY BILL
:36B::FAMT/35000000,
:92A::SHAI//0,
:16S:SCOL
:16S:COLD

[bookmark: _heading=h.4anzqyu]

14.2.9.3 [bookmark: _heading=h.2pta16n]MT505: Collateral Substitution
The user header of the message (block 3) is mandatory and field 119 ( {3:{119:xxxx}} ) must be equal to a field 22a::COLA in sequence A.
As reply MT506 is sent. Authorization Party is defined by a keyword /AUTH/ in field 70:PACO in Sequence A in MT506. 
Format of MT505: Collateral Substitution
	
	
	
	
	Status
	Tag
	Qualifier
	Field Name
	Content/ Options
	Qualifier Description
	Example
	No.

	 
	 
	 
	 
	M
	16R
	 
	Start of Block
	GENL
	Mandatory Sequence A General Information
	:16R:GENL
	1

	 
	
	
	 
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	 
	M
	20C
	4!c
	Reference
	:4!c//16x
	SEME//unique message id
SCTR//COMM in repo
	:20C::SEME//135
:20C::SCTR//COMM
	2

	 
	
	
	 
	-----|
	
	 
	 
	 
	 
	 
	

	 
	
	
	
	M
	23G
	 
	Function of the Message
	4!c[/4!c]
	NEWM
	:23G:NEWM
	3

	 
	 
	 
	 
	M
	16R
	 
	Start of Block
	AGRE
	-----> Mandatory Repetitive Subsequence A1 Agreement
	:16R:AGRE
	4

	 
	 
	
	
	O
	22F
	AGRE
	Agreement Indicator
	:4!c/[8c]/4!c
	AGRE//NONR
	:22F::AGRE//NONR
	5

	 
	 
	
	
	O
	98A
	AGRE
	Agreement Date
	:4!c//8!n
	Currently Not Used
	 
	6

	 
	 
	
	
	O
	13B
	AGRE
	Agreement Version Number
	:4!c/[8c]/30x
	Currently Not Used
	 
	7

	 
	 
	
	
	O
	70C
	AGRE
	Agreement Narrative
	:4!c//4*35x
	Mandatory: /OPCO/code of operation
Optional: /SYSC/ code of country/system
Optional: /SDTE/ Earlies settlement date/[time]
Optional: /SDTL/ Latest settlement date/time
	:70C::AGRE///OPCO/PSBB1MDFES
/SYSC/BI
	8

	 
	 
	 
	 
	M
	16S
	 
	End of Block
	AGRE
	-----| End of Subsequence A1 Agreement
	:16S:AGRE
	9

	 
	
	
	
	O
	98C
	PREP
	Preparation Date/Time
	:4!c//8!n6!n
	PREP//Date & Time of message creation
	:98A::PREP//20120502165503
	10

	 
	
	
	
	M
	22H
	COLA
	Exposure Type Indicator
	H
	COAL//INIT - defined on the basis of underlying repo operation;
COLA//Copy from field 63 of related repo transaction
	:22H::COAL//INIT
:22H::COLA//REPO
	11

	 
	
	
	 
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	 
	M
	95a
	4!c
	Party
	P or Q 
(P -  swift registered)
	PTYA//Giver of Collateral (BIC)
PTYB//Taker of Collateral (BIC)
	:95P::PTYA//CITIVNHK
:95P::PTYB//WFBIUS6SOMA
	12

	 
	
	
	 
	-----|
	
	 
	 
	 
	 
	 
	

	 
	
	
	
	O
	70C
	PACO
	Party Narrative
	:4!c//4*35x
	Currently Not Used
	:70C::PACO//RU
	13

	 
	 
	 
	 
	M
	16R
	 
	Start of Block
	LINK
	-----> Optional Repetitive Subsequence A2 Linkages
	:16R:LINK
	14

	 
	 
	
	
	O
	13a
	LINK
	Linked Message
	A or B
	LINK//504 - message type which has been replaced by this MT505
LINK//503 – message type of margin call message
	:13A::LINK//503
	15

	 
	 
	
	
	M
	20C
	4!c
	Reference
	:4!c//16x
	RELA//SEME from related Collateral Allocation (Substituion) message
PREV//SEME from Related margin call message
	:20C::RELA//140
	16

	 
	 
	 
	 
	M
	16S
	 
	End of Block
	LINK
	-----| End of Subsequence A2 Linkages
	:16S:LINK
	17

	 
	 
	 
	 
	M
	16S
	 
	End of Block
	GENL
	End of Sequence A General Information
	:16S:GENL
	18

	 
	 
	 
	 
	M
	16R
	 
	Start of Block
	COLD
	-----> Mandatory Repetitive Sequence B Collateral Details
	:16R:COLD
	19

	 
	
	
	
	M
	20C
	COLR
	Collateral Reference
	:4!c//16x
	COLR//Unique identification of this peace of collateral
	:20C::COLR//1
	20

	 
	
	
	 
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	 
	M
	22H
	4!c
	Indicator
	H
	COLL//SCOL - Collateral is securities.
INOU//COLI - Added to the collateral held.
INOU//COLO - Retrieved from the collateral held.
	:22H::COLL//SCOL
:22H::INOU//COLI

	21

	 
	
	
	 
	-----|
	
	 
	 
	 
	 
	 
	

	 
	 
	 
	 
	M
	16R
	 
	Start of Block
	SCOL
	Optional Subsequence B1 Securities Collateral Details
	:16R:SCOL
	22

	
	
	
	
	O
	19Z
	MRKT
	Market price
	:4!c//4!c/15d
	Market price in percent
	:19Z::MRKT//PRCT/100,0000000
	23

	
	
	
	
	O
	19B
	ACRU
	Accrued interest
	:4!c//3!a15d
	Accrued interest
	:19A::ACRU//VND0,00
	24

	 
	 
	
	
	M
	35B
	 
	Identification of the Financial Instrument
	[ISIN1!e12!c]
[4*35x]
	Instrument Code
	:35B:AFLT
	25

	 
	 
	
	
	M
	36B
	COLL
	Quantity of Securities Collateral
	:4!c//4!c/15d
	Instrument Amount
	:36B::COLL//UNIT/10,
	26

	 
	 
	
	
	O
	17B
	OWNF
	Ownership Flag
	:4!c//1!a
	Y - The collateral giver owns the collateral.
N - The collateral giver doesn't own the collateral.
	:17B::OWNF//Y
	27

	 
	 
	 
	 
	M
	16S
	 
	End of Block
	SCOL
	End of Subsequence B1 Securities Collateral Details
	:16S:SCOL
	28

	
	
	
	
	M
	16R
	 
	Start of Block
	CCOL
	Optional Subsequence B2 Cash Collateral Details
	
	29

	
	
	
	
	M
	19B
	DEPO
	Deposit Amount
	:4!c//3!a15d
	DEPO//VND1000   (200 is haircut)
	
	30

	
	
	
	
	M
	22H
	DEPO
	Type of Deposit Indicator
	:4!c//4!c
	DEPO//CLNT
	
	31

	
	
	
	
	O
	98A
	TERM
	Maturity Date
	:4!c//8!n
	
	
	32

	
	
	
	
	M
	16R
	 
	Start of Block
	CASHSET
	Optional Subsequence B2a Cash Settlement Details
	
	33

	
	
	
	
	O
	22F
	STCO
	Settlement Transaction Condition Indicator
	:4!c/[8c]/4!c
	
	
	34

	
	
	
	
	
	
	
	
	
	
	
	

	
	
	
	
	M
	16R
	 
	Start of Block
	CSHPRTY
	-----> Optional Repetitive Subsequence B2a1 Cash Parties
	
	35

	
	
	
	
	----->
	
	
	
	
	
	
	

	
	
	
	
	M
	95a
	4!c
	Party
	P, Q, R, or S
	ACCW//Financial institution that services the cash account of the beneficiary customer (taker’s paying institution)
BENM//BIC of beneficiar (taker’s settlement agent)
DEBT//BICof payer (giver’s settlement agent)
PAYE//Paying Institution (giver’s paying institution)
	
	36

	
	
	
	
	-----|
	
	
	
	
	
	
	

	
	
	
	
	----->
	
	
	
	
	
	
	

	
	
	
	
	O
	97a
	4!c
	Account
	A or E
	CASH/Account in RTS/X
	
	37

	
	
	
	
	-----|
	
	
	
	
	
	
	

	
	
	
	
	O
	70C
	PACO
	Party Narrative
	:4!c//4*35x
	
	
	38

	
	
	
	
	M
	16S
	 
	End of Block
	CSHPRTY
	-----| End of Subsequence B2a1 Cash Parties
	
	39

	
	
	
	
	M
	16S
	 
	End of Block
	CASHSET
	End of Subsequence B2a Cash Settlement Details
	
	40

	
	
	
	
	M
	16S
	 
	End of Block
	CCOL
	End of Subsequence B2 Cash Collateral Details
	
	41

	
	
	
	
	M
	16R
	 
	Start of Block
	BCOL
	Optional Subsequence B3 Other Collateral Details
	
	42

	
	
	
	
	M
	22H
	BCOL
	Type of Other Collateral Indicator
	:4!c//4!c
	
	
	43

	
	
	
	
	----->
	
	
	
	
	
	
	

	
	
	
	
	M
	98a
	4!c
	Date/Time
	A or B
	
	
	44

	
	
	
	
	-----|
	
	
	
	
	
	
	

	
	
	
	
	M
	95a
	ISSU
	Issuer
	P, Q, or R
	
	
	45

	
	
	
	
	M
	19B
	4!c
	Amount
	:4!c//3!a15d
	
	
	46

	
	
	
	
	M
	16S
	 
	End of Block
	BCOL
	End of Subsequence B3 Other Collateral Details
	
	47

	 
	 
	 
	 
	M
	16S
	 
	End of Block
	COLD
	-----| End of Sequence B Collateral Details
	:16S:COLD
	48

	
	
	
	
	M
	16R
	 
	Start of Block
	SETDET1
	Optional Sequence C Settlement Details
	
	49

	
	
	
	
	----->
	
	
	
	
	
	
	

	
	
	
	
	M
	22a
	4!c
	Indicator
	F or H
	SCOL/DVPT (DvP) for repo incl. ILF
SCOL/FOPT (DvF) for Pledge
SCOL/DVDS (DvD) for SLB

BENE//NBEN No change of ownership
BENE//YBEN Change of ownership 

If Sell-BuyBack then BENE//YBEN

If in repo 
Coupon and interest payments are targeted to Taker
then (BENE//YBEN)
Otherwise to Giver (BENE//NBEN)
	
	50

	
	
	
	
	-----|
	
	
	
	
	
	
	

	
	
	
	
	M
	16R
	 
	Start of Block
	SETPRTY1
	-----> Optional Repetitive Subsequence C1 Settlement Parties
	
	51

	
	
	
	
	----->
	
	
	
	
	
	
	

	
	
	
	
	M
	95a
	4!c
	Party
	C, P, Q, R, or S
	
	
	52

	
	
	
	
	-----|
	
	
	
	
	
	
	

	
	
	
	
	O
	97a
	SAFE
	Safekeeping Account
	A or B
	
	
	53

	
	
	
	
	O
	70C
	PACO
	Party Narrative
	:4!c//4*35x
	
	
	54

	
	
	
	
	M
	16S
	 
	End of Block
	SETPRTY1
	-----| End of Subsequence C1 Settlement Parties
	
	55

	
	
	
	
	M
	16S
	 
	End of Block
	SETDET1
	End of Sequence C Settlement Details
	
	56

	
	
	
	
	M
	16R
	 
	Start of Block
	CASHSET1
	Optional Sequence D Cash Settlement Details
	
	57

	
	
	
	
	O
	22F
	STCO
	Settlement Transaction Condition Indicator
	:4!c/[8c]/4!c
	
	
	58

	
	
	
	
	
	
	
	
	
	
	
	

	
	
	
	
	M
	16R
	 
	Start of Block
	CSHPRTY1
	-----> Optional Repetitive Subsequence D1 Cash Parties
	
	59

	
	
	
	
	----->
	
	
	
	
	
	
	

	
	
	
	
	M
	95a
	4!c
	Party
	P, Q, R, or S
	
	
	60

	
	
	
	
	-----|
	
	
	
	
	
	
	

	
	
	
	
	----->
	
	
	
	
	
	
	

	
	
	
	
	O
	97a
	4!c
	Account
	A or E
	
	
	61

	
	
	
	
	-----|
	
	
	
	
	
	
	

	
	
	
	
	O
	70C
	PACO
	Party Narrative
	:4!c//4*35x
	
	
	62

	
	
	
	
	M
	16S
	 
	End of Block
	CSHPRTY1
	-----| End of Subsequence D1 Cash Parties
	
	63

	
	
	
	
	M
	16S
	 
	End of Block
	CASHSET1
	End of Sequence D Cash Settlement Details
	
	64

	
	
	
	
	M
	16R
	 
	Start of Block
	ADDINFO
	Optional Sequence E Additional Information
	
	65

	
	
	
	
	----->
	
	
	
	
	
	
	

	
	
	
	
	O
	95a
	4!c
	Party
	P, Q, or R
	
	
	66

	
	
	
	
	-----|
	
	
	
	
	
	
	

	
	
	
	
	M
	16S
	 
	End of Block
	ADDINFO
	End of Sequence E Additional Information
	
	67



Page 541 of 541

Example 125     
MT505
Sender:		CITIVNHKAXXX
Receiver:	VSDSVN01XXXX
:16R:GENL
:20C::SEME//135
:20C::SCTR//COMM
:23G:NEWM
:16R:AGRE
:22F::AGRE//NONR
:70C::AGRE///OPCO/PSBB1MDFES
/SYSC/BI
:16S:AGRE
:98A::PREP//20120502120956
:22H::COLA//REPO
:95P::PTYA//CITIVNHK
:95P::PTYB//WFBIUS6SOMA
:70C::PACO//RU
:16R:LINK
:13A::LINK//540
:20C::RELA//140
:13A::LINK//504
:20C::RELA//135
:16S:LINK
:16S:GENL
:16R:COLD
:20C::COLR//1
:22H::COLL//SCOL
:98A::SETT//20120502
:16R:SCOL
:35B:BIGOVTB06015
:36B::COLL//10,
:17B::OWNF//Y
:16S:SCOL
:16S:COLD
Example 126     
MT505 example (collateral instrument is securities, case when new securities are added to collateral).
Sender:		CITIVNHKAXXX
Receiver:	VSDSVN01XXXX
:16R:GENL
:20C::SEME//135
:20C::SCTR//COMM
:23G:NEWM
:16R:AGRE
:22F::AGRE//NONR
:70C::AGRE//RU
:16S:AGRE
:98A::PREP//20120502
:22H::COLA//REPO
:95P::PTYA//CITIVNHK
:95P::PTYB//WFBIUS6SOMA
:70C::PACO//RU
:16R:LINK
:13A::LINK//540
:20C::RELA//140
:13A::LINK//504
:20C::RELA//137
:13A::LINK//503
:20C::RELA//136
:16S:LINK
:16S:GENL
:16R:COLD
:20C::COLR//1
:22H::COLL//SCOL
:22H:INOU//COLI
:98A::SETT//20120502
:16R:SCOL
:35B:BIGOVTB06015
:36B::COLL//UNIT/10,
:17B::OWNF//Y
:16S:SCOL
:16S:COLD
:16R:SETDET1
:22H::SCOL//DVPT
:22H::BENE//NBEN
:16S:SETDET1

Example 127     
Collateral instruments are securities, case when securities are getting out of the collateral).
Sender:		CITIVNHKAXXX
Receiver:	VSDSVN01XXXX
:16R:GENL
:20C::SEME//135
:20C::SCTR//COMM
:23G:NEWM
:16R:AGRE
:22F::AGRE//NONR
:70C::AGRE//RU
:16S:AGRE
:98A::PREP//20120502
:22H::COLA//REPO
:95P::PTYA//CITIVNHKA
:95P::PTYB//WFBIUS6SOMA
:70C::PACO//RU
:16R:LINK
:13A::LINK//540
:20C::RELA//140
:13A::LINK//504
:20C::RELA//1375
:13A::LINK//503
:20C::RELA//136
:16S:LINK
:16S:GENL
:16R:COLD
:20C::COLR//1
:22H::COLL//SCOL
:22H::INOU//COLO
:98A::SETT//20120502
:16R:SCOL
:35B:BIGOVTB06015
:36B::COLL//UNIT/10,
:17B::OWNF//Y
:16S:SCOL
:16S:COLD
:16R:SETDET1
:22H::SCOL//DVPT
:22H::BENE//NBEN
:16S:SETDET1
Example 128     
Collateral instrument is securities, case when securities BIGOVTB06015 are getting out of the collateral and securities BIGOVTB01111 are added to collateral)
Sender:		CITIVNHKAXXX
Receiver:	VSDSVN01XXXX
:16R:GENL
:20C::SEME//135
:20C::SCTR//COMM
:23G:NEWM
:16R:AGRE
:22F::AGRE//NONR
:70C::AGRE//RU
:16S:AGRE
:98A::PREP//20120502
:22H::COLA//REPO
:95P::PTYA//CITIVNHK
:95P::PTYB//WFBIUS6SOMA
:70C::PACO//RU
:16R:LINK
:13A::LINK//540
:20C::RELA//140
:13A::LINK//504
:20C::RELA//1375
:13A::LINK//503
:20C::RELA//136
:16S:LINK
:16S:GENL
:16R:COLD
:20C::COLR//1
:22H::COLL//SCOL
:22H::INOU//COLO
:98A::SETT//20120502
:16R:SCOL
:35B:BIGOVTB06015
:36B::COLL//UNIT/10,
:17B::OWNF//Y
:16S:SCOL
:16S:COLD
:16R:COLD
:20C::COLR//2
:22H::COLL//SCOL
:22H::INOU//COLI
:98A::SETT//20120502
:16R:SCOL
:35B:BIGOVTB01111
:36B::COLL//UNIT/10,
:17B::OWNF//Y
:16S:SCOL
:16S:COLD
:16R:SETDET1
:22H::SCOL//DVPT
:22H::BENE//NBEN
:16S:SETDET1

Example 129     
MT505 example (collateral instrument is VI, case when securities USD is getting out of the collateral and securities EUR is added to collateral)

Sender:		CITIVNHKAXXX
Receiver:	DECVPYM1XXXX
:16R:GENL
:20C::SEME//135
:20C::SCTR//COMM
:23G:NEWM
:16R:AGRE
:22F::AGRE//NONR
:70C::AGRE//RU
:16S:AGRE
:98A::PREP//20120502
:22H::COLA//REPO
:95P::PTYA//CITIVNHK
:95P::PTYB//WFBIUS6SOMA
:70C::PACO//RU
:16R:LINK
:13A::LINK//540
:20C::RELA//140
:13A::LINK//504
:20C::RELA//1375
:13A::LINK//503
:20C::RELA//136
:16S:LINK
:16S:GENL
:16R:COLD
:20C::COLR//1
:22H::COLL//SCOL
:22H::INOU//COLO
:98A::SETT//20120502
:16R:SCOL
:35B:USD
:36B::COLL//UNIT/1200,
:17B::OWNF//Y
:16S:SCOL
:16S:COLD
:16R:COLD
:20C::COLR//2
:22H::COLL//SCOL
:22H::INOU//COLI
:98A::SETT//20120502
:16R:SCOL
:35B:EUR
:36B::COLL//UNIT/1200,
:17B::OWNF//Y
:16S:SCOL
:16S:COLD
:16R:COLD
:20C::COLR//1
:22H::COLL//CCOL
:22H::INOU//COLO
:98A::SETT//20120502
:16R:CCOL
:19B::DEPO//USD1000,
:22H::DEPO//CLNT
:16R:CASHSET
:16R:CSHPRTY
:95Q::ACCW//CITIVNHKA
:97A::CASH//100076010000014
:16S:CSHPRTY
:16R:CSHPRTY
:95Q::PAYE//WFBIUS6SOMA
:97A::CASH//100076010000015
:16S:CSHPRTY
:16S:CASHSET
:16S:CCOL
:16S:COLD
:16R:COLD
:20C::COLR//2
:22H::COLL//CCOL
:22H:INOU//COLI
:98A::SETT//20120502
:16R:CCOL
:19B::DEPO//EUR1000,
:22H::DEPO//CLNT
:16R:CASHSET
:16R:CSHPRTY
:95Q::ACCW//WFBIUS6SOMA
:97A::CASH//100076010000015
:16S:CSHPRTY
:16R:CSHPRTY
:95Q::PAYE//CITIVNHKA
:97A::CASH//100076010000014
:16S:CSHPRTY
:16S:CASHSET
:16S:CCOL
:16S:COLD
:16R:SETDET1
:22H::SCOL//DVPT
:22H::BENE//NBEN
:16S:SETDET1
Example 130     
Example with market price and accrued interest.
:16R:GENL 
:20C::SEME//D1382963076876 
:20C::SCTR//D1382930025782 
:23G:NEWM 
:16R:AGRE 
:22F::AGRE//NONR 
:16S:AGRE 
:98A::PREP//20131023 
:22H::COLA//REPO 
:95P::PTYA//ABNAVNVX 
:95P::PTYB//CITIVNHN 
:16R:LINK 
:13A::LINK//540 
:20C::RELA//D1382930025782 
:13A::LINK//504 
:20C::RELA//D1382930221317 
:13A::LINK//503 
:20C::RELA//R214450/CC 
:16S:LINK 
:16S:GENL 
:16R:COLD 
:20C::COLR//D13829630769090 
:22H::COLL//SCOL 
:22H::INOU//COLI 
:16R:SCOL 
:19Z::MRKT//PRCT/100,0000000 
:19A::ACRU//VND645,00 
:35B:/XX/ORI004BT 
:36B::COLL//UNIT/6, 
:16S:SCOL 
:16S:COLD 
:16R:COLD 
:20C::COLR//D13829630769131 
:22H::COLL//SCOL 
:22H::INOU//COLO 
:16R:SCOL 
:19Z::MRKT//PRCT/100,0000000 
:19A::ACRU//VND0,00 
:35B:/XX/FR007BT 
:36B::COLL//UNIT/6, 
:16S:SCOL 
:16S:COLD 
:16R:SETDET1 
:22H::SCOL//DVPT 
:22H::BENE//NBEN 
:16S:SETDET1 
[bookmark: _heading=h.14ykbeg]
[bookmark: _heading=h.3oy7u29]

14.2.9.4 [bookmark: _heading=h.243i4a2]MT503: Collateral claim (Securities Package)
The user header of the message (block 3) is mandatory and field 119 ( {3:{119:xxxx}} ) must be equal to a field 22a::COLA in sequence A. 
Format of MT503: Collateral claim (Securities Package)
	
	
	
	Status
	Tag
	Qualifier
	Field Name
	Content/ Options
	Qualifier Description
	Example
	No.

	 
	 
	 
	M
	16R
	 
	Start of Block
	GENL
	Mandatory Sequence A General Information
	:16R:GENL
	1

	 
	
	 
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	 
	M
	20C
	4!c
	Reference
	:4!c//16x
	SEME//unique message id
SCTR//COMM in repo
	:20C::SEME//135
:20C::SCTR//COMM
	2

	 
	
	 
	-----|
	
	 
	 
	 
	 
	 
	

	 
	
	
	M
	23G
	 
	Function of the Message
	4!c[/4!c]
	NEWM by giver  
NEWM/COPY to taker
	:23G:NEWM
:23G:NEWM/COPY
	3

	 
	 
	 
	M
	16R
	 
	Start of Block
	AGRE
	-----> Mandatory Repetitive Subsequence A1 Agreement
	:16R:AGRE
	4

	 
	 
	
	O
	22F
	AGRE
	Agreement Indicator
	:4!c/[8c]/4!c
	AGRE//NONR
	:22F::AGRE//NONR
	5

	 
	 
	
	O
	98A
	AGRE
	Agreement Date
	:4!c//8!n
	Currently Not Used
	 
	6

	 
	 
	
	O
	13B
	AGRE
	Agreement Version Number
	:4!c/[8c]/30x
	Currently Not Used
	 
	7

	 
	 
	
	O
	70C
	AGRE
	Agreement Narrative
	:4!c//4*35x
	Mandatory: /OPCO/ code of operation
Optional: /SYSC/ code of country/system
Optional: /SDTE/ Earlies settlement date/time
Optional: /SDTL/ Latest settlement date/time 
	:70C::AGRE///OPCO/PSBB1MDFES.
/SYSC/BI
	8

	 
	 
	 
	M
	16S
	 
	End of Block
	AGRE
	-----| End of Subsequence A1 Agreement
	:16S:AGRE
	9

	 
	
	
	O
	98C
	PREP
	Preparation Date/Time
	:4!c//8!n6!n
	PREP//Date & Time of message creation
	:98A::PREP//20120502134534
	10

	 
	
	 
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	 
	M
	22a
	4!c
	Indicator
	F or H
	COAL//VARI - Collateral Action Type Indicator
COLA//Copy from field 63 of related repo transaction

List of possible options. However, in general members should use option H if there's no Proprietary Data Source Scheme defined for VSD:

Option F :4!c/[8c]/4!c (Qualifier)(Data Source Scheme)(Indicator)
Option H :4!c//4!c (Qualifier)(Indicator)
	:22H::COAL//VARI
:22H::COLA//REPO
	11

	 
	
	 
	-----|
	
	 
	 
	 
	 
	 
	

	 
	
	 
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	 
	M
	95a
	4!c
	Party
	P, Q, or R
	PTYA//Taker of Collateral (BIC) - copy from linked repo transaction
PTYB//Giver of Collateral (BIC) - copy from linked repo transaction
	:95P::PTYA//CITIVNHK
:95P::PTYB//WFBIUS6SOMA
	12

	 
	
	 
	-----|
	
	 
	 
	 
	 
	 
	

	 
	
	
	O
	70C
	PACO
	Party Narrative
	:4!c//4*35x
	Currently Not Used
	 
	13

	 
	 
	 
	M
	16R
	 
	Start of Block
	LINK
	-----> Optional Repetitive Subsequence A2 Linkages
	:16R:LINK
	14

	 
	 
	
	O
	13a
	LINK
	Linked Message
	Option A
	LINK//message type of repo transaction
(540, 541, 542 or 543) or 506
	:13A::LINK//543
	15

	 
	 
	
	M
	20C
	4!c
	Reference
	:4!c//16x
	SEME from Related message
	:20C::RELA//140
	16

	 
	 
	 
	M
	16S
	 
	End of Block
	LINK
	-----| End of Subsequence A2 Linkages
	:16S:LINK
	17

	 
	 
	 
	M
	16S
	 
	End of Block
	GENL
	End of Sequence A General Information
	:16S:GENL
	18

	 
	 
	 
	M
	16R
	 
	Start of Block
	SUMM
	Mandatory Sequence B Summary
	:16R:SUMM
	19

	 
	
	
	O
	95a
	EXPP
	Exposed Party
	P, Q, or R
	EXPP//Taker, i.e. sequence A, 95a, PTYB
	:95P::EXPP//WFBIUS6SOMA
	20

	 
	
	 
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	 
	M
	19B
	4!c
	Amount
	:4!c//3!a15d
	COVA//Amount of Collateral Reported;
Either CCAL// Collateral Call Amount (to be added to collateral);
or CRET// Collateral to be returned (to Giver)
TEXA// Total Amount of collateral: either (COVA + CCAL) or (COVA-CRET).
	:19B::COVA//USD0,
:19B::CCAL//USD1000,
:19B::TEXA//USD3000,
	21

	 
	
	 
	-----|
	
	 
	 
	 
	 
	 
	

	 
	 
	 
	M
	16R
	 
	Start of Block
	SUMD
	Optional Subsequence B1 Summary Details
	:16R:SUMD
	22

	 
	 
	 
	----->
	
	 
	 
	 
	 
	 
	

	 
	 
	 
	O
	19B
	4!c
	Amount
	:4!c//3!a15d
	Currently Not Used
	
	23

	 
	 
	 
	-----|
	
	 
	 
	 
	 
	 
	

	 
	 
	 
	----->
	
	 
	 
	 
	 
	 
	

	 
	 
	 
	M
	98a
	4!c
	Date/Time
	Option A
	VALE//Date of related repo transaction
VALC//Date of collateral valuation (TODAY)
RSET//Requested Settlement Date
	:98A::VALE//20120915,

	24

	 
	 
	 
	-----|
	
	 
	 
	 
	 
	 
	

	 
	 
	 
	M
	16S
	 
	End of Block
	SUMD
	End of Subsequence B1 Summary Details
	:16S:SUMD
	25

	 
	 
	 
	M
	16S
	 
	End of Block
	SUMM
	End of Sequence B Summary
	:16S:SUMM
	26

	
	
	
	M
	16R
	
	Start of Block
	COLD
	-----> Optional Repetitive Sequence C Collateral Details
	:16R:COLD
	27

	
	
	
	M
	20C
	COLR
	Collateral Reference
	:4!c//16x
	Unique identification of this peace of collateral
	
	28

	
	
	
	M
	22H
	4!c
	Indicator
	:4!c//4!c
	COLL//SCOL
INOU//COLI – Collateral in
INOU//COLO – Collateral out
	
	29

	
	
	
	O
	98A
	SETT
	Settlement date
	:4!c//8!n
	SETT//Settlement date
	
	30

	
	
	
	M
	16R
	
	Start of Block
	SCOL
	Optional Subsequence C1 Securities Collateral Details
	
	31

	
	
	
	M
	35B
	 
	Identification of Financial Instrument
	[ISIN1!e12!c] 
[4*35x]
	Instrument code
	
	32

	
	
	
	M
	36B
	COLL
	Quantity of Securities Collateral
	:4!c//4!c/15d
	Quantity of collaterized instrument
	
	33

	
	
	
	M
	16S
	
	End of Block
	SCOL
	End of Subsequence C1 Securities Collateral Details
	
	34

	
	
	
	M
	16S
	
	End of Block
	COLD
	-----| End of Repetitive Sequence C Collateral Details
	:16S:COLD
	35



Example 131     
MT503: SBL Bid Collateral Claim (Securities Package)
Sender:		VSDSVN01XXXX 
Receiver:	001 
:16R:GENL
:20C::SEME//R7403229/CC
:20C::SCTR//TRD7403223
:23G:NEWM
:16R:AGRE
:22F::AGRE//NONR
:70C::AGRE///OPCO/SLB
:16S:AGRE
:98C::PREP//20181030180112
:22H::COAL//INIT
:22H::COLA//REPO
:95Q::PTYA//001
:95Q::PTYB//002
:16S:GENL
:16R:SUMM
:95Q::EXPP//001
:19B::COVA//VND0,
:19B::CCAL//VND1000000,
:19B::TEXA//VND1000000,
:16R:SUMD
:98A::RSET//20181030
:16S:SUMD
:16S:SUMM
:16R:COLD
:20C::COLR//C1
:22H::COLL//SCOL
:22H::INOU//COLI
:16R:SCOL
:19Z::MRKT//PRCT/100,
:19A::ACRU//VND0,
:35B:/XX/VN000000PTL9
:36B::COLL//UNIT/1000000,
:16S:SCOL
:16S:COLD
:16R:SETDET1
:22H::BENE//YBEN
:16S:SETDET1
Example 132     
MT503: Margin Call
Sender:		VSDSVN01XXXX
Receiver:	BNKBCBLBXXXX 
:16R:GENL
:20C::SEME//885A01061999
:20C::SCTR//REPO4644
:23G:NEWM
:16R:AGRE
:22F::AGRE//NONR
:70C::AGRE///OPCO/PSBB1MDFES
/SYSC/BI
:16S:AGRE
:98C::PREP//20001206124534
:22H::COAL//VARI
:22H::COLA//REPO
:95P::PTYA//BNKACALA
:95P::PTYB//BNKBCBLB
:16R:LINK
:13A::LINK//506
:20C::PREV//038FFN997
:16S:LINK
:16S:GENL
:16R:SUMM
:95P::EXPP//BNKACALA
:19B::COVA//EUR34000000,
:19B::CCAL//EUR1000000,
:19B::TEXA//EUR35000000,
:16S:SUMM
[bookmark: _heading=h.j8sehv]



14.2.10 MT596: Answers and reports
Please see more detail about MT596 in section “Common Response and Text Message”
[bookmark: _heading=h.338fx5o]

[bookmark: _heading=h.1idq7dh]14.2.11 MT103: Single Customer Credit Transfer
This format of payment order should be used if: 
· Participant C has account in the Bank.
· Participant D has account in the Bank.
The following figure and table describes which fields are used in MT103 to place the attributes of the institutes participated in payment chain.
· 

	Object name in the scheme
	Abbreviation in the scheme
	Field name
	Field number
	Object’s attributes

	Ordering Customer 
	OC
	Ordering customer
	:50:
	Customer name: 
ATLAS, City Hanoi
Account in the Bank:
3734500000

	Participant D
	PD
	Sender's Correspondent
	:53:
	Participant name:
Central Securities Depository, 
City Hanoi
Account in the Bank:
523014000990
BIC:
VSDXVNHN

	Participant C
	PC
	Account with institution
	:57:
	Participant name:
Bank Mandiri, City Hanoi
Account in the Bank:
520008000990
BIC:
BMRIVNHC 

	Beneficiary Customer 
	BC
	Beneficiary customer
	:59:
	Customer name:
DELTA, City Hochiminh
Account in Bank Mandiri:
3854300000


Format of MT103: Single customer credit transfer
sent from Participant D to the Bank and from the Bank to Participant C that is Receiver of payment.
	Status
	Tag
	Field Name
	Format
	Comment
	Example

	M
	20
	Sender's Reference
	16x
	Unique sequence of symbols assigned by each participant
	ATLAS10301

	M
	23B
	Bank Operation Code
	4!c
	Constant value
	CRED

	O
	26T
	Transaction Type Code
	3!n
	901 – Ordinary transfer
902 – Add cash collateral
903 – Release cash collateral
	901

	M
	32A
	Value Date/Currency/
Interbank Settled Amount
	6!n3!a15d
	+
	090929VND888,00

	M
	50K
	Ordering customer
	[/34x]
4*35x
	Account, 
Name & Address of Customer OC
	/3734500000
ATLAS
Hanoi 

	M
	52a
	Ordering Institution
	[/34x]
4!a2!a2!c[3!c]
	Account in the Bank of Participant D
BIC of Participant D
	/523014000990
VSDXVNHN

	M
	57a
	Account with institution
	[/34x]
4!a2!a2!c[3!c]
	Account in the Bank of Participant C;
BIC of Participant C
	/520008000990
BMRIVNHC

	M
	59
	Beneficiary customer
	[/34x]
4*35x
	Account, 
Name & Address of Customer BC
	/385430000012
DELTA
Hochiminh

	O
	70
	Remittance Information 
	4*35x
	+
	Payment for Invoice
DELT0123

	M
	71A
	Details of Charges
	3!a
	Constant value
	OUR

	O
	72
	Sender to Receiver information
	6*35x
	+
	/REC/Test

	O
	77B
	Regulatory reporting
	3*35x
	Information agreed between VSD and the Bank (if required).
	


Fields :20:, :32A:, :53a:, :57a:, :59:, :70:, :72: are described in item 오류! 참조 원본을 찾을 수 없습니다.2.4. 
Field :52a: contains BIC of participant which should be debited in the Bank.
Field :57a: contains BIC of participant which should be credited in the Bank.
Field :23B: should contain code CRED.
Field :71A: should contain code OUR. 
The Bank checks only syntax rules for these fields.
Field :77B: contains necessary information in accordance with agreement between VSD and the whole community of banks interacting with DEPO/X. 
[bookmark: _Toc509991632]Example:
{1:F01VSDXVNHNAXXX}{2:I103BANKVNHNXXXXN}{3:{113:0020}}{4:
:20:ATLAS10301
:23B:CRED
:32A:090929VND888,00
:50K:/3734500000
ATLAS
Hanoi
:52A:/523014000990
VSDXVNHN
:57A:/520008000990
BMRIVNHC
:59:/3854300000
DELTA
Hochiminh
:70:Payment for Invoice 
DELT0123
:71A:OUR
:72:/REC/Test
:77B:PERIEWRJIWEK
-}

14.2.12 MT196/STAT: Transfer Status Message
This message is generated automatically in processing a transfer according to the Bank regulations, usually when an error occurs in processing of related transfer or settlement cycle is finished with some result.
Format of MT196/STAT: status answer message
	Status
	Tag
	Field Name
	Format
	Example

	M
	20
	Transaction Reference Number
	16x
	6457RW

	M
	21
	Related Reference
	16x
	494931/DEV

	M
	76
	Answers
	4!a/6!n4!n1!x4!n
4c/6!n4!n1!x4!n
	STAT/0202032300+0700
ERRC/0202031706+0700

	O
	77A
	Narrative
	5*35x
	ER21
Participant cannot credit account 

	M
	11R
	MT
Date of Original Message
	3!n
6!n
	103
090929

	O
	
	Copy of at least fields 20, :32A:, 50K, :52a:, :57a:, 59, 70, :72: from original transfer
	
	


Field :20: is a Transaction Reference Number of MT196 generated by the Bank.
Field :21: contains Transaction Reference Number of related message.
Field :76: contains Type of Answer and Status of related transfer. In case of Status Answer message, this field may have the following values:
	STAT
CANC
	Payment message has been rejected due to MT192 issued by DEPO/X

	STAT
REJT
	Payment message has been cancelled due to the Bank regulations

	STAT
SETL
	Payment is settled

	STAT
WAIT
	Payment message is queued


First row (STAT) and second row may be followed with the date/time indication of request processing.
Field :77A: contains an explanation to the answer given in field :76:. This explanation is given for the following types of answers:
	STAT
CANC
	Related payment instruction is cancelled by the Participant who issued the payment instruction
1st row - code of cancellation
2nd row - description of cancellation code
3rd – 5th rows (optional) - additional information related to cancellation code

	STAT
REJT
	Related payment instruction is rejected due to the Bank regulations
1st row - code of rejection
2nd row - description of rejection code
3rd – 5th rows (optional) - additional information related to rejection code

	STAT
WAIT
	Related payment instruction is queued
1st row – code of the reason of queuing
2nd row – description of the reason of queuing
3rd – 5th rows (optional) - additional information related to the reason of queuing


Field :11R: contains message type of related payment message, date when this message has been sent to the Bank, and Session and Sequence number.
Optional Copy of at least mandatory fields from original transfer in the answer (if exists) includes the following fields: 20, 32a, 50K, 52a, 57a, 59, 70, 72. 

Example 
An MT196 Transfer status message generated by the Bank in automatic mode (settled)
	MT103
{1:F01VSDXVNHNXCSD}
{2:I103BANKVNHNXXXXN}{3:{113:0040}}{4:
:20:494931/DEV
:23B:CRED
:32A:090929EUR1958,50
:50K:/TELECOM COMPANY 
HANOI
:52A:/123456789
VSDXVNHN
:57A:/987654321
CONAVNHN
:59:/2353453465
BORCE YAYA LTD
:70:Info
:71A:OUR
:72:/REC/PAYMENT 
-}
	MT196
{1:F01BANKVNHNXXXX}
{2:O196VSDXVNHNXCSDN}{3:{113:0020}}{4:
:20:R1812095/196
:21:494931/DEV
:76:STAT/0409291744+0700
SETL/0409291744+0700
:11R:103
040929
:32A:090929EUR1958,50
:52A:/123456789
VSDXVNHN
:57A:/987654321
CONAVNHN
:72:/REC/PAYMENT 
-}


Example 
An MT196 Transfer status message generated by the Bank in automatic mode (error found)
	MT103
{1:F01VSDXVNHNXCSD}
{2:I103BANKVNHNXXXXN}{3:{113:0040}}{4:
:20:494931/DEV
:23B:CRED
:32A:090929EUR1958,50
:50K:/TELECOM COMPANY
HANOI
:52A:/123456789
VSDXVNHN
:57A:/987654321
CONAVNHN
:59:/2353453465
BORCE YAYA LTD
:70:Info
:71A:OUR
:72:/REC/PAYMENT FOR
//BILL 123VND14,
//BALANCE FOR MAY
-}
	MT196
{1:F01BANKVNHNXXXX}
{2:O196VSDXVNHNXCSDN}{3:{113:0020}}{4:
:20:6543YU
:21:494931/DEV
:76:STAT/0202032300+0700 
ERRC/0202032300+0700 
:77A:E249
Incorrect Currency Code
8799987
:11R:103
090929
-}


Example 
An MT196 Transfer status message generated by the Bank in automatic mode (Lack of funds)
	MT103
{1:F01VSDXVNHNXCSD}
{2:I103BANKVNHNXXXXN}{3:{113:0040}}{4:
:20:494931/DEV
:23B:CRED
:32A:090929VND1958,50
:50K:/TELECOM COMPANY
HANOI
:52A:/123456789
VSDXVNHN
:57A:/987654321
CONAVNHN
:59:/2353453465
BORCE YAYA LTD
:70:Info
:71A:OUR
:72:/REC/PAYMENT
-}
	MT196
{1:F01BANKVNHNXXXX}
{2:O196VSDXVNHNXCSDN}{3:{113:0020}}{4:
:20:987654ST
:21:494931/DEV
:76:STAT/0202032300+0700
WAIT/0202032300+0700
:77A:EP183
Lack of funds
:11R:103
090929
:32A:090929VND1958,50
:52A:/123456789
VSDXVNHN
:57A:/987654321
CONAVNHN
:72:/REC/PAYMENT
-}



15 Common Response and Text Messages
15.1 [bookmark: _heading=h.42ddq1a]Business Process
15.1.1 Sending Text messages between users
FnDS Section No: 16.4
[image: ]
Figure 39 Text message
	No
	SWIFT Message Type
	Sub-Type
	Name
	Direction

	1
	MT999
	
	Free Format Message (text)
	Participant → DEPO/X

	2
	MT996
	
	Acceptance Notification
	DEPO/X → Participant

	3
	MT999
	COPY
	Free Format Message (text)
	DEPO/X → Participant

	
	MTn96
	
	Error code answer (MT596 or MT996)
	DEPO/X → Participants




15.1.2 Broadcasting the message to participants
FnDS Section No: 16.5
The broadcast free text messages is sent from VSD to participants/users (participant cannot send Broadcasting messages). Message can be sent to:
· all participants;
· participants of selected type;
· selected participant;
· selected user;
[image: ]
Figure 40 Broadcasting
	No
	SWIFT Message Type
	Sub-Type
	Name
	Direction

	1
	MT999
	
	Free Format Message (text)
	DEPO/X → Participant





15.1.3 Cancellation of Pending Transaction
The system provides possibility to authorized user of Participant to send cancellation order for unsettled Participant’s securities transaction. If a pending transaction has the cash leg already settled, it can not be cancelled.
Pending transaction means transaction what is not yet settled without any regard why ot's not yet settled. Transaction can be:
1. waiting for authorization and so not settled
2. waiting for settlement (all authorizations already done) due to any reasons - lack of securities, status of DM, business day schedule limitations, etc.

[image: ]
Figure 41 Cancellation of pending transactions
	No
	SWIFT Message Type
	Sub-Type
	Name
	Direction

	1
	MT592
	
	Query request (cancellation CANC)
	Participant → DEPO/X

	2
	MT596
	
	Query answer (reject / OK)
	DEPO/X → Participant

	
	MTn96
	
	Error code answer (MT596 or MT996)
	DEPO/X → Participants





15.2 [bookmark: _heading=h.2hio093]Message Format
15.2.1 MT592: Request for cancellation 
This message is used to cancel operation.
Message MT596 is generated by DEPO/X in reply to MT592 message in case of successful cancellation.
Format of MT592: Request for Cancellation
	Status
	Tag
	Field Name
	Format
	Example

	M
	20
	Transaction Reference Number
	16x
	567934QW

	M
	21
	Related Reference
	16x
	ATAS10301

	M
	11S
	MT and Date of Original Message (Sent)
	3!n
6!n
[4!n6!n]
	543
100408
4444666666

	M
	79
	BIC of Participant
Value Date of related transfer
/CMNT/Optional comment
	4!a2!a2!c[3!c]
6!n
[3*50x]
	AGATVNHN
100408
/CMNT/By order of the account manager


Field :20: is a Transaction Reference Number.
Field :21: contains Transaction Reference Number of related transfer (that is the transfer to cancel).
Field :11S: contains message type of related transfer, date when this message was sent to DEPO/X, and Session and Sequence number.
Session number and sequence number items in this field should be filled only if related transfer was sent to DEPO/X by a Participant who sends MT592.
Field :79: specifies the related transfer; contains the BIC of Participant who issued related transfer and the message’s Value Date. 
This field should be used if MT592 is sent to DEPO/X by authorized personnel of VSD or by authorized Participants of DEPO/X.
Example
Sender:		AGATVNHNAXXX
Receiver:	VSDSVN01XXXX
:20:AGAT/3/1/1
:21:AGAT/2/1/2
:11S:543
100408
0001000007
:79:AGATVNHN
100408

15.2.2 MT595: Queries to transfer / registered object or action
MT595 is a query to a previously issued transfer / registered system object or request for specific action, for example request for STP report generation or instruction with authorization acknowledgement / authorization rejection.
Message MT596 is generated by DEPO/X in reply to MT595 message.
DEPO/X supports the following types of requests:
	#
	Request
	Code
	Description

	1. 
	Authorization acknowledgement
	AUTH
	Operation / document approval by authorization party

	2. 
	Authorization rejection
	NAUT
	Operation / document decline by authorization party

	3. 
	Collateral execution: Lender failed
	LCEX
	Lender = Collateral Taker failed

	4. 
	Collateral execution: Borrower failed
	BCEX
	Borrower = Collateral Giver failed

	5. 
	AuctionConfirmation
	ACONF
	Auction Confirmation Instruction

	6. 
	Query Bid Clear Mark
	CMRK
	Bid Clear Mark Instruction

	7. 
	Query Set Manual Resolution
	FMAN
	Manual Resolution Instruction

	8. 
	Query MCAS/R
	MCAS/R
	Manual settlement instruction “Reject”
Settlement scheme: Cash After Securities

	9. 
	Query MCAS/S
	MCAS/S
	Manual settlement instruction “Settle”
Settlement scheme: Cash After Securities

	10. 
	Query MCBS/R
	MCBS/R
	Manual settlement instruction “Reject”
Settlement scheme: Cash Before Securities

	11. 
	Query MCBS/S
	MCBS/S
	Manual settlement instruction “Settle”
Settlement scheme: Cash Before Securities

	12. 
	Query MNCS/R
	MNCS/R
	Manual settlement instruction “Reject”
Settlement scheme: Only Cash 

	13. 
	Query MNCS/S
	MNCS/S
	Manual settlement instruction “Settle”
Settlement scheme: Only Cash 

	14. 
	Query PBDF
	MNDF
	Default procedure: “Open”

	15. 
	Query PBDF/R
	MNDF/R
	Default procedure: “Reject”

	16. 
	Query PBDF/S
	MNDF/S
	Default procedure: “Settle”

	17. 
	Query MNSS/R
	MNSS/R
	Manual settlement instruction “Reject”
Settlement scheme: Only Securities 

	18. 
	Query MNSS/S
	MNSS/S
	Manual settlement instruction “Settle”
Settlement scheme: Only Securities 

	19. 
	Query Auto Release Collateral
	MRLS
	

	20. 
	Query MSAC/R
	MSAC/R
	Manual settlement instruction “Reject”
Settlement scheme: Securities After Cash 

	21. 
	Query MSAC/S
	MSAC/S
	Manual settlement instruction “Settle”
Settlement scheme: Securities After Cash 

	22. 
	Query MSBC/R
	MSBC/R
	Manual settlement instruction “Reject”
Settlement scheme: Securities Before Cash 

	23. 
	Query MSBC/S
	MSBC/S
	Manual settlement instruction “Settle”
Settlement scheme: Securities Before Cash 

	24. 
	Query MSVC/R
	MSVC/R
	Manual settlement instruction “Reject”
Settlement scheme: Securities Versus Cash 

	25. 
	Query MSVC/S
	MSVC/S
	Manual settlement instruction “Settle”
Settlement scheme: Securities Versus Cash 

	26. 
	Query PRTY
	PRTY
	Change Priority instruction

	27. 
	Query Paym Regeneration
	RGNT
	Payment Regeneration instruction

	28. 
	Query Bid Set Mark
	SMRK
	Bid Set Mark Instruction

	29. 
	Query STAT
	STAT
	Settlement Status Request instruction

	30. 
	Query STPR
	STPR
	STP report request


Code is stored in field 75: of MT595.
Format of MT595: Query to previously submitted instruction / Request for action
	Status
	Tag
	Field Name
	Format
	Example

	M
	20
	Transaction Reference Number
	16x
	567934QW

	M
	21
	Related Reference
	16x
	ATAS10301

	M
	75
	Queries
	4!a
	AUTH

	M
	77A
	Narrative
	4!c
	0020

	M
	11S
	MT and Date of Original Message (Sent)
	3!n
6!n
4!n6!n
	543
100408
4444666666

	M
	79
	BIC of Participant
Value Date of related transfer
	4!a2!a2!c[3!c]
6!n
	AGATVNHN
100408

	Status
	Tag
	Field Name
	Format
	Example

	M
	20
	Transaction Reference Number
	16x
	567934QW

	M
	21
	Related Reference. Must contain NONREF for STP report requests
	16x
	ATAS10301

	M
	75
	Query code
	4!a
	AUTH

	M/O
	77A
	Narrative. Must be present only in case of change priority request (Query PRTY)
	4!c
	0020

	M/O
	11S
	Mandatory for Queries related to previously submitted instructions: MT and Date of Original Message (Sent). Must not be present in case of STP report request
	3!n
6!n
4!n6!n
	543
100408
4444666666

	M
	79
	1. In case if the Query is related to previously submitted instruction:
· BIC of Participant
· Value Date of related transfer
2. In case if the Query is related to STP report request:
· SSAG – mandatory parameter  - agent of STP report receiver (depository member);
· RECV – mandatory parameter  - receiver of STP report (DM or investor);
· REPT – mandatory parameter  - code of STP report;
· PAR1 – optional parameter 1 for STP report request;
· PAR2 – optional parameter 2 for STP report request;
· PAR3 – optional parameter 3 for STP report request;
· PAR4 – optional parameter 4 for STP report request;
· PAR5 – optional parameter 5 for STP report request.
	

4!a2!a2!c[3!c]
6!n


/4!c/44x


/4!c/44x

/4!c/44x

/4!c/44x
/4!c/44x

/4!c/44x
	

AGATVNHN
100408


/SSAG/107


/RECV/180931000001
/REPT/ABC09

/PAR1/CA1069
/PAR2/AMT

/PAR3/DESC


Field :20: is a Transaction Reference Number.
Field :21: contains Transaction Reference Number of related transfer (that is transfer which priority must be changed).
Field :75: contains Type of Request. In case of this type message, this field has the code of request (see above).
Field :77A: contains Banking priority that should be assigned to the related transfer.
Field :11S: contains message type of related transfer, date when the message was sent to DEPO/X, Session number and Sequence number.
The last line in the field should be used if related transfer was sent to DEPO/X by a Participant who sends MT595.
The last line in the field may not be used if MT595 is sent to DEPO/X by authorized personnel of VSD or by authorized Participants of DEPO/X.
Field :79: contains the BIC of Participant who issued related transfer and the transfer’s settlement date. 
Example 133     
Authorization acknowledgement
Sender:		ABNAVNHNAXXX
Receiver:	VSDSVN01XXXX
:20:BID019/AUTH
:21:AUCT1CB/046
:75:AUTH
:11S:502
100419
:79:CBCPVNHS
100419

Example 134     
Authorization rejection
Sender:		ABNAVNHNAXXX
Receiver:	VSDSVN01XXXX
:20:BID020/NAUT
:21:AUCT1CB/048
:75:NAUT
:11S:502
100419
:79:CBCPVNHS
100419

Example 135     
MT595 sent at proceed date from Issuer to DEPO/X 
Message contains decision of the issuer – approve or decline request for dividend payment MT598/564/.
Sender:		ISSUVNHNAXXX
Receiver:	VSDSVN01XXXX
:20: R180499/AUTH
:21: R180999/564
:75:AUTH
:11S:564
100419
:79:VSDSVN01XXXX
100419

Example 136     
Collateral execution: Lender failed (Lender = Collateral Taker failed)
Sender:		VISDVNVAAXXX
Receiver:	VSDSVN01XXXX
:20:120830153350000
:21:R199/543
:75:LCEX
:11S:543
120831
:79:VISDVNVAETP
120831

Example 137     
Collateral execution (Borrower = Collateral Giver failed)
Sender:		ISSUVNHNAXXX
Receiver:	VSDSVN01XXXX
:20:120830153350000
:21:R199/543
:75:BCEX
:11S:543
120831
:79:VISDVNVAETP
120831
15.2.3 MT596: Answers and reports
Message MT596 may be produced by DEPO/X and then sent to any Participant as an answer to MT595 issued by such Participant, or sent automatically according to DEPO/X regulations. 
This message is generated and sent to related message sender in automatic mode when:
· request is successfully executed (incl.STP report is successfully generated);
· an error occurs in processing a related message;
· transfer is successfully cancelled.
DEPO/X supports the following types of answers:
	#
	Answer
	Code
	Description

	1
	Confirmation of request
	DONE
	Request or free format message is successfully executed

	2
	Cancellation/rejection
	CANC
	Informs about MT592 request processing results

	3
	Error code
	ERRC
	General error occurs during related query processing


Field :21: in MT596 contains field :20: of related query message. This field contains word “NONREF” in case of MTn96 is generated in automatic mode.
Field :11R: specifies the related payment message to which the answer relates. Session number and sequence number items should be used in MTn96 if this answer is sent by DEPO/X to Participant who issued related message.

15.2.4 [bookmark: _heading=h.wnyagw]MT596/DONE: Confirmation of request
MT596/DONE is sent to the initiator of request in case of success. 
Format of MT596/DONE: Proprietary confirmation message
	Status
	Tag
	Field Name
	Format
	Example

	M
	20
	Transaction Reference Number
	16x
	65432OK

	M
	21
	Related Reference
	16x
	65432SE

	M
	76
	Message type
OK/Date and time of answer generation
	35x
4!a[/6!n4!n1!x4!n]
	595
OK/20080416 16:06:49.000218 +0400


	M/O
	11R
	Present only for Queries related to previously submitted instructions: MT and Date of Original Message (Received).
Not present in case of STP report request
	3!n
6!n
4!n6!n
	535
100408
4444666666

	M
	79
	1. In case if the Query is related to previously submitted instruction:
· BIC of Participant
· Value Date of related transfer
2. In case if the Confirmation is related to STP report:
· FTRN – mandatory parameter  - unique reference number of generated STP report;
· SSAG – mandatory parameter  - agent of STP report receiver (depository member);
· RECV – mandatory parameter  - receiver of STP report (DM or investor);
· REPT – mandatory parameter  - code of STP report.
	

4!a2!a2!c[3!c]
6!n



/4!c/16n

/4!c/44x

/4!c/44x

/4!c/44x
	

AGATVNHN
100408



/FTRN/10010739

/SSAG/107

/RECV/180931000001
/REPT/ABC09


Example 138     
Reply to the MT535 [MT535: Statement of Holdings] on success.
Sender:		CBCPVNHSAXXX
Receiver:	VSDSVN01XXXX
:20:R9004/596
:21:AGAT148/97
:76:535
DONE/20080416 16:06:49.000218 +0400
:11R:535
100408
0001000007
:79:CBCPVNHSCSD
100408
15.2.5 MT596/ERRC: Report on error
MT596/ERRC is sent to the initiator of request or transfer in case of error. 
Format of MT596: Error code answer message
	Status
	Tag
	Field Name
	Format
	Example

	M
	20
	Transaction Reference Number
	16x
	6457AA

	M
	21
	Related Reference
	16x
	494931/DEV

	M
	76
	Answers
	4!a[/6!n4!n1!x4!n]
	ERRC/1004081706-02

	M
	77A
	Narrative
	3*35x
	/CODE/EB1011
/DESC/INVALID SECURITY CODE
/INFO/OMBCPTB07022


Field :20: is a Transaction Reference Number of MTn96 generated by DEPO/X.
Field :21: contains Transaction Reference Number of related message.
Field :76: contains code “ERRC”, which is followed with the date/time when error occurs in processing a message.
Field :77A: should contain explanation to error given in field :76.
Field :77A: of MTn96 should contain the following rows:
	1 row
	/CODE/
	ErrorCode
	Code of an error/warning

	2 row
	/DESC/
	ErrorDescription
	Description of an error /warning

	3 row
	/INFO/
	ErrorDetails
	Additional information related to an error/warning. 3rd row is optional.



Example 139     
MT596: Reply to the MT535 on error.
Sender:		VSDSVN01XXXX
Receiver:	CBCPVNHSAXXX
:20:R1766810
:21:AGAT148/98
:76:ERRC
:77A:/CODE/EB1011
/DESC/Invalid security code
/INFO/OMBCPTB07022

Example 140     
MT596 as reply on MT543
:20:R244500/ST
:21:R244422/543
:76:STAT/1311071511+0000
ERRC
:77A:EM832
REPO return is already active
R243950/543:H.28.3.001.RT:MEGAVNVX:
PINBVNVX
:11R:543
131107
15.2.6 MT596/CANC: Cancellation answer message
This message is generated in response to related Cancellation request message MTn92.
Format of MTn96 cancellation answer message
	Status
	Tag
	Field Name
	Format
	Example

	M
	20
	Transaction Reference Number
	16x
	6457AA

	M
	21
	Related Reference
	16x
	494931/DEV

	M
	76
	Answers
	4!a[/6!n4!n1!x4!n]
4c[/6!n4!n1!x4!n]
	CANC/0809292300-02
ERRC/0809291706-02

	O
	77A
	Narrative
	3*35x
	E430
Payment has settled

	O
	11R
	Message Type and Date of Original Message
	3!n
6!n
[4!n6!n]
	543
080929
4444666666

	O
	79
	Copy of fields of the original payment instruction
	
	


Field :20: is a Transaction Reference Number of MTn96 generated by DEPO/X.
Field :21: contains Transaction Reference Number of the related request message.
Field :76: contains Type of Answer and the result of related request message. In case of Cancellation Answer message, this field may have the following values:
	CANC
DONE
	Transfer is cancelled

	CANC
ERRC
	Error occurs in request processing


First row (CANC) may be followed with the date/time indication of request processing.
Second row may be followed with the date/time indication of:
	DONE
	Date/time when transfer is canceled

	ERRC
	Date/time when error occurs in request processing



Field :77A: may contain explanation to the answer given in field :76:. Such explanation is given for the following types of answers:
	CANC
ERRC
	Error description



Field :77A: of MT596 should contain the following rows:
	1 row
	ErrorCode
	Code of an error/warning

	2 row
	ErrorDescription
	Description of an error /warning

	3 row
	ErrorDetails
	Additional information related to an error/warning. 3rd row is optional.


Field :11R: contains message type of related request message, date when this message was sent to DEPO/X, and Session and Sequence number.
Field :79: Copy of at least mandatory fields from original payment instruction in the answer (if exists):

15.2.7 [bookmark: _heading=h.3gnlt4p]MTn99: Text Messages
This message is intended for transfer of text messages from Sender to Receiver.
[bookmark: bookmark=id.4fsjm0b][bookmark: _heading=h.1vsw3ci]This message set includes MT999 and MT599 messages. Each message may be sent as MT999 and MT599. The syntax and functionality of both types of messages are the same. This message must not contain field :21:.
Format of MTn99: Text Message 
	Status
	Tag
	Field Name
	Format
	Example

	M
	20
	Transaction Reference Number
	16x
	65432SE

	M
	79
	Narrative
	/11!c/4!a2!a2!c[3!c]
34*50x
	/TEXTMESSAGE/AGATVNHN
TRN of conditional payment message is MB236


Field :20: is a Transaction Reference Number.
Field :79: contains Type of Request and parameters of Request.
In case of such message, the field :79: has the value /TEXTMESSAGE/ to be followed by Participant’s BIC. The sending message contains BIC of participant to whom this message concerns. The receiving message contains BIC of participant who issued the text message. 
Example 141     
Sender:		AGATVNHNAXXX
Receiver:	VSDSVN01XXXX
:20:AGAT/5/2
:79:/TEXTMESSAGE/DRAKVNHS
Text





1. [bookmark: _heading=h.2uxtw84][bookmark: _Toc45283458]Cross-border delivery	Comment by Jun Jayce Hoyoon: Cross border was removed before by agreement between KRX-CMA-FSS since it was not related to participant of DR system but message exchange between VSD-CSD. However I revived them by VSD’s request
[bookmark: _Toc45283459]Business Process
Overseas Tranche Issuance


	Serial number
	SWIFT Message Type
	Code
	Message Name
	MT Mapping
	Direction

	1
	MT501
	
	
	
	DEPO/X  All Direct Participants in case if the tranche is registered in DEPO/X

	2
	MT540
	 
	CSD is ready to accept securities tranche to its VSD account
	Receive Free
	External CSD  DEPO/X

	3
	MT544
	 
	VSD notifies CSD about credit tranche completion
	Settlement Confirmations
	DEPO/X  External CSD


Overseas Trading


	Serial number
	SWIFT Message Type
	Code
	Message Name
	MT Mapping
	Direction

	1
	MT542
	 
	CSD informs VSD about securities moving between CSD internal account and request VSD to mirror this change in CSD subaccounts in VSD
	Deliver Free
	External CSD  DEPO/X

	2
	MT546
	 
	VSD notifies CSD about operation completion
	Settlement Confirmations
	DEPO/X  External CSD



Corporate actions processing (between CSD)


	Serial number
	SWIFT Message Type
	Code
	Message Name
	MT Mapping
	Direction

	1
	MT564
	 
	VSD sends CSD information about different steps in CA
	Corporate Action Notification
	DEPO/X  External CSD

	2
	MT567
	 
	CSD confirms MT 564 receiving
	Update needed (MT564 receiving confirmation)
	External CSD  DEPO/X

	3
	MT565
	 
	CSD sends VSD instructions from securities’ owners if CA requires any
	Corporate Action Instruction
	External CSD  DEPO/X

	4
	MT567
	 
	VSD confirms MT 565 receiving
	Update needed (MT564 receiving confirmation)
	DEPO/X  External CSD

	5
	MT566
	 
	VSD advises CSD about any proceedings in result of CA
	Corporate Action Confirmation
	External CSD  DEPO/X
DEPO/X->External CSD

	6
	MT567
	 
	CSD confirms MT 564 receiving
	Update needed (MT564 receiving confirmation)
	External CSD  DEPO/X



Transfer from Overseas to Local market


	Serial number
	SWIFT Message Type
	Code
	Message Name
	MT Mapping
	Direction

	1
	MT542
	 
	CSD instructs VSD to transfer securities from CSD account to either, foreign broker client account or to investor (buyer) account
	Deliver Free
	External CSD  VSD DEPO/X

DEPO/X  MT542 COPY  Participant

	2
	MT546
	 
	VSD notifies CSD about operation completion
	Settlement Confirmations
	VSD DEPO/X   External CSD

DEPO/X  MT544  Participant



[bookmark: _Toc45283460]Message Format
MT540, 542: Receive, Deliver Free
This message is order to receive/deliver securities in DvF operation of “Depository Operations”. For cross-border, external CSD send MT542 to VSD for transfer and trade:
	
	
	Status
	Tag
	Quali-
fier
	Field Name
	Content/
Options
	Qualifier Description
	No.

	 
	 
	M
	16R
	 
	Start of Block
	GENL
	Mandatory Sequence A General Information
	1

	 
	
	M
	20C
	SEME
	Sender's Message Reference
	:4!c//16x
	Unique message reference assigned by sender
	2

	 
	
	M
	23G
	
	Function of the Message
	4!c[/4!c]
	Keyword NEWM
	3

	 
	
	O
	98C
	PREP
	Preparation Date/Time
	:4!c//8!n6!n
	PREP//Date and time at which the message has been prepared. 
	4

	 
	
	O
	99B
	4!c
	Number Count
	:4!c//3!n
	SETT/Current Settlement Instruction Number
Sequential number of instruction in a range of linked settlement instructions
TOSE/Total of Linked Settlement Instructions
Total number of settlement instructions that are linked together

Can be used for all-or-nothing settlement of pool of transfers (multiple transfers linked each other). May not be used in VSD.
	5

	 
	 
	M
	16R
	 
	Start of Block
	LINK
	-----> Optional Repetitive Subsequence A1 Linkages
	6

	 
	 
	O
	22F
	LINK
	Linkage Type Indicator
	:4!c/[8c]/4!c
	LINK//WITH Indicates that the message is to be processed with the linked transaction.
LINK//AFTE Indicates that the message is to be processed after the linked message.
LINK//BEFO Indicates that the message is to be processed before the linked message.
INFOIndicates that the messages are linked for information purposes only.
	7

	 
	 
	O
	13A
	LINK
	Linked Message
	:4!c//3!c
	SWIFT message type of the messages referenced in line 9 below. 
	8

	 
	 
	M
	20C
	4!c
	Reference
	:4!c//16x
	PREV// Reference to related sent message
RELA// Reference to related received message 
COMM// Common reference – mandatory. Unique reference agreed upon by the two trade counterparties to identify the trade. Please check [SWIFT COMM reference] for the details
POOL// common reference of dependent transactions
The use of pool reference is mandatory for block trading or pool trading to link parent and children instructions. However, there's no specific business defined to use pool of transfers
	9

	 
	 
	
	
	
	
	
	
	

	 
	 
	M
	16S
	 
	End of Block
	LINK
	-----| End of Subsequence A1 Linkages
	11

	 
	 
	M
	16S
	 
	End of Block
	GENL
	End of Sequence A General Information
	12

	 
	 
	M
	16R
	 
	Start of Block
	TRADDET
	Mandatory Sequence B Trade Details
	13

	 
	
	O
	94B
	TRAD
	Place of Trade
	:4!c/[8c]/4!c[/30x]
	TRAD//PRIM/<system Id>/board – primary market transaction
TRAD//SECM/<system Id>/board – secondary market transaction
TRAD//OTCO/<system Id>/board – over the counter transaction

<system id> is either DEPOX or REGIX or TRADX
TRADX is CMA trading module. SBL negotiation and  ETF subscription module use TRADX
REGIX is CMA registry module
	14

	 
	
	M
	98a
	4!c
	Settlement Date
	Option A: 4!c//8!n
Option B: 4!c//4!c


Option C :4!c//8!n6!n
	SETT//Settlement date
Or SETT//WISS – when issued (transaction is pending until instrument status becomes “In circulation”)
In some special cases, securities can be traded and settled before issued and circulated
Or SETT//Settlement date/Earliest settlement time

	15

	
	
	O
	98A
	4!c
	Trade date
	:4!c//8!n
	TRAD//Trade date 
Depository system can do the settlement without knowing trade date. Trade date is optional information for reference only in MT message by standard
	15

	
	
	O
	90A
	DEAL
	Deal Price
	:4!c//4!c/15d
	DEAL//PRCT/Price expressed as a percentage of par.
Optional field
	16

	
	
	O
	99A
	DAAC
	Number of Days Accrued
	:4!c//[N]3!n
	Currently Not used
	17

	 
	
	M
	35B
	
	Identification of the Financial Instrument
	[ISIN1!e12!c]
[4*35x]
	Main code of Instrument
	18

	 
	 
	M
	16R
	 
	Start of Block
	FIA
	Optional Subsequence B1 Financial Instrument Attributes
	19

	
	
	O
	94B
	PLIS
	Place of Listing
	:4!c/[8c]/4!c[/30x]
	PLIS//OTCO /<system id>

PLIS//PRIM/AUCT/<Auction code>
<system id> is TRADX

TRADX is trading module for CMA. SBL auction or ETF will use TRADX 
Unique acution code is specified In case instrument is traded in auction (ETF, SBL)
	20

	
	
	----->
	
	
	
	
	
	

	
	
	O
	22F
	4!c
	Indicator
	:4!c/[8c]/4!c
	Currently Not used
	21

	
	
	-----|
	
	
	
	
	
	

	 
	 
	O
	12A
and/or
12C
	4!c

4!c 
	Type of Financial Instrument
	CLAS//30x

CLAS//6!c
	CLAS//Type code of Instrument

CLAS//CFI code of Instrument

In general, CFI code is used in ISO standard for security type

CFI code looks like «C-G-A1-A2-A3-A4»,
Where: 
C – Category (Debt instrument, Equity, etc.);
G – Group (Bonds, Convertible bonds, Shares, etc.);
A1 – Attribute 1 (Voting Right);
A2 – Attribute 2 (Ownership);
A3 – Attribute 3 (Payment Status);
A4 – Attribute 4 (Form).
Example: ESVXXX means Equities, Shares, Voting and no more details.
	22

	
	
	O
	92A
	4!c
	Rate
	:4!c//[N]15d
	INTR//(sign)rate – defined only for sharia instruments if interest is paid at maturity
Its for Sharia (Islamic financial instrument) not for VSD
	25

	 
	 
	O
	13A
	4!c
	Number Identification
	:4!c//3!c
	Currently Not used
	26

	
	
	O
	70E
	FIAN
	Financial Instrument Attribute Narrative
	:4!c//10*35x
	/VERN/1 – tranche number

/AUCT/Auction code
/QOTP/Quotation type
/FLAG/Bit mask of indicators

Values that can be used in the 1st position in flag
· INT = 'I', 
· EXCH='E', 
· OTCO='O',
· PRIM='P', 
· SECM='S', 
· VARI='V',
· INT_CCP='i',
· EXCH_CCP='e', 
· OTCO_CCP='o',
· PRIM_CCP='p', 
· SECM_CCP='s', 
· VARI_CCP='v',

Values that can be used in the 2nd position:
· CDR='C',  //cash driven repo
· SDR='S', //securities driven repo
	
Values that can be used in the 3rd  position:
· DVF_DEAL='D',  //deal reporting
· DVF_TRANS='T' //transfer

Values that can be used in the 5th position:
· ‘D’ the system checks that DEAG corresponds to ACCW and REAG corresponds to PAYE in fields 25a of SETPRTY and CSHPRTY sequences
· ‘R’ the system checks that DEAG corresponds to PAYE and REAG corresponds to ACCW in fields 25a of SETPRTY and CSHPRTY sequences

Example:
:70E::FIAN///FLAG/-S
	31

	 
	 
	M
	16S
	 
	End of Block
	FIA
	End of Subsequence B1 Financial Instrument Attributes
	32

	 
	
	O
	22F
	4!c
	Indicator
	:4!c/[8c]/4!c
	PRIR//transaction priority. Check [Priority in DEPOX] for the details
Specifies the execution priority of the instruction. In case several trades are settled same time, trades with higher priority will be settled first.
TTCO//Trade Transaction Condition Indicator:
· TTCO//CCPN – cum coupon (means that cash settlement amount will include accrued interest or in other words dirty price to be used for trade settlement);
· TTCO//XCPN – ex coupon (means that cash settlement amount will not include accrued interest or in other words clean price to be used for trade settlement);
· TTCO//SPCU – “Include CA entitlements” option can be used in in «Book-entry Transfer» only. The system automatically performs adjustment of CA entitlements with appropriate notifications to involved parties.
BORR//< Automatic Borrowing Indicator >
· NBOR – Instructed manual collateral allocation mode;
· YBOR – Instructed automated collateral allocation mode.
	33

	
	
	O
	70E
	4!c
	Narrative
	:4!c//10*35x
	SPRO/possible keywords:

Collateral mode
Either /COLL/NCOL – no collateral, 
or /COLL/POOL – collateral in pool, 
or /COLL/EARM/ - earmarking-mode,
in earmarking-mode the following keywords are used to specify sub-balance to which collateral to be moved: AVAI, COLA, PLED after SSBT keyword. 
/OWNR/TAKE – collateral moves to taker
/OWNR/GIVE – collateral moves to giver
/OWNR/GIVS – collateral moves to separate dedicated sub-balance on the same account of collateral giver (securities become not disposable by collateral giver)
/CPST/REAR – for the document settled within registry accounting area
/CPST/DEAR – for the document settled within depository accounting area (default mode, so the keyword can be omitted in the message)

Payment type
/PRPT/10x – Penalty, Fee, Comission, tax or similar payment type. Data after keyword PRPT are copying to field 72 of the message sent to the RTGS system.

Collateral instrument
Either /COLT/CASH – cash instrument only, 
or /COLT/SECU – securities only, 
or /COLT/ANY – any instrument category,
Absence of Qualifier is equivalent to /COLT/ANY.

Collateral substitution
Either /CSUB/Y – allow substitution
or /CSUB/N – do not allow substitution.

Processing
/PRIC/ Cash leg priority 
/SDTL/ Latest settlement date/time 
/ARJT/ Auto reject document flag 
/TYPE/ Type of settlement document. Mandatory keyword for cash settlement documents. Possible values :
· INTR – for coupon payment ;
· DVCA – for dividend payment;
· BILL – for billing payment.
· TRLI – set Trading limit;
· SELI – set Settlement limit.

Settlement type
/STYP/ATRN – anti-tranche;
/STYP/REPL – modifying tranche’s properties;
/STYP/ERLY – key of early redemption
/STYP/ADMC – forced early buy-back

Operation type
/OPTY/<operation type code> - used to specify purpose of the transfer (pledge, attachment, separate safe custody, etc)

Supplementary information
/REAS/<Description> - optional field may contain text string, representing main reason of the transfer. It can be Contract number and date for Pledge, DM identification and the number of the official letter for Attachment or just Separate Safe Custody description. The field is used for reporting purpose only.
/ANNX/<Additional description> - optional field may contain text string, representing additional reason of the transfer. It can be, for example,  Annex number and date for Pledge and any info for other transfer types. The field is used for reporting purpose only.
/+/<Beneficiary info> - optional field may contain text string or BIC of participant registered in DEPO/X. The field is used in one-leg administrative transfers for reporting purpose only.
	36

	 
	 
	M
	16S
	 
	End of Block
	TRADDET
	End of Sequence B Trade Details
	37

	 
	 
	M
	16R
	 
	Start of Block
	FIAC
	-----> Mandatory Sequence C Financial Instrument/Account
	38

	 
	
	M
	36B
	SETT
	Quantity of Financial Instrument
	:4!c//4!c/15d
	For equities
SETT//UNIT/ unit number
For debt instruments
SETT//FAMT/ Face amount
SETT//AMOR/Amortised value
*SETT//UNIT for any types of instruments or only for shares
*SETT//FAMT for any types of instruments or only for debt instruments
	39

	 
	
	M
	97A
	4!c
	Account
	:4!c//35x
	SAFE// Sub-balance and Safekeeping account
Account where financial instruments are maintained.
Example: SAFE//AVAI/001C001234
	43

	 
	 
	M
	16S
	 
	End of Block
	FIAC
	-----| End of Sequence C Financial Instrument/Account
	52

	 
	 
	M
	16R
	 
	Start of Block
	REPO
	Optional Sequence D Two Leg Transaction Details
	53

	 
	
	O
	98A
	4!c
	Date/Time
	:4!c//8!n
	TERM//Date of two-leg operation (repo) maturity / release
If second leg date is not defined for Pledge, Attachment or Separate Safe Custody operation, codeword OPEN must be used in :98B:
:98B::TERM//OPEN
Used for 2 leg collateralized transactions like Pledge, Attachment or SBL
	54

	 
	
	
	
	
	
	
	
	

	
	
	----->
	
	
	
	
	
	

	
	
	O
	22F
	4!c
	Indicator
	:4!c/[8c]/4!c
	Revaluation of collateral position
Either REVA//REVY – Revaluation of collateral position should be performed.
or REVA//REVN - No revaluation of collateral position should be performed.

Identification of Receiver of Manufacturer dividend for collateral
Either INTR//GIVE – to Giver
or INTR//TAKE – to Taker.

Maturity Date Modification Indicator
OMAT//MATA - Maturity date modification is allowed.
OMAT//MATN - Maturity date modification is not allowed.

	55

	
	
	-----|
	
	
	
	
	
	

	 
	
	O
	20C
	4!c
	Reference
	:4!c//16x
	REPO//<repo reference>
If omitted for repo openining it will be equal to COMM reference.
Mandatory in repo closing and repo modification messages. 
Used for 2 leg collateralized transactions like Pledge, Attachment or SBL
	56

	 
	
	O
	92A
	4!c
	Rate
	:4!c//[N]15d
	REPO//Repurchase rate
SLMG//initial margin
Used for 2 leg collateralized transactions like Pledge, Attachment or SBL
	57

	 
	
	O
	99B
	4!c
	Number Count
	:4!c//3!n
	Currently Not used
	58

	 
	
	O
	19A
	4!c
	Amount
	:4!c//[N]3!a15d
	Currently Not used
	59

	 
	
	O
	70C
	SECO
	Second Leg Narrative
	:4!c//4*35x
	SECO/possible keywords:

Dividend re-routing
Either /DIVP/COUP – at time of Coupon payment
or /DIVP/MATU – at time of repo maturity payment.
Used for 2 leg collateralized transactions like Pledge, Attachment or SBL
	60

	 
	 
	M
	16S
	 
	End of Block
	REPO
	End of Sequence D Two Leg Transaction Details
	61

	 
	 
	M
	16R
	 
	Start of Block
	SETDET
	Mandatory Sequence E Settlement Details
	62

	 
	
	M
	22F
	4!c
	Indicator
	:4!c/[8c]/4!c
	22F is stands for Indicator (code for representing subsequence block of MT message). Depending on MT message types and subsequence, Indicator can have many types. Please refer to the Message reference for standard MT

STCO//DLWM – for transfers without matching requirement; 
STCO//SPDL – identification of Separate Safe Custody transfer;
STCO//SPST – if field 98A is present in sequence E3 (MT541, MT543);
SETR//ISSU for tranches;
SETR//PLAC for placement (sale of securities to a small number of private investors, 3rd party allocation CA for new issue of a financial instrument);
SETR//TRAD for DVF and DvP trades;
STCO//TRAN – identification of Rollover (transaction resulting from a transformation);

Repo and Two-leg operations (Pledge, Attachment, Separate Safe Custody):
· SETR//RVPO for the 1st leg / repo opening in MT542-543, for the 2nd leg / repo closing in MT540-541;
· SETR//REPU for the 1st leg / reverse repo opening in MT540-541, for 2nd leg / reverse repo closing in MT542-543;

SETR//REDM redemption and discounting;

Identification of Receiver of Manufacturer dividend for Main instrument:
· BENE//YBEN – to Buyer
· BENE//NBEN – to Seller

Securities Lending and Borrowing:
· COLA//SECL for Securities lending initiation in MT543, for Securities lending return in MT541;
· COLA//SECB for Securities borrowing initiation in MT541, for Securities borrowing return in MT543;

COLA//REPO – identification of collaterized borrowing;
COLA//SLEB – identification of Securities lending and borrowing;
COLA//SBSB – identification of Sell/Buy Back;
COLA//LIQU – identification of ILF and FPJP;
COLA//SLOA – identification of Pledge / Lien;
COLA//SCRP – identification of Attachment / Seizure / Separate Safe Custody;
COLA//CRSP – identification of deposit;

REPT//CALL – Relates to a change in the closing or maturity date

REST//RSTR – identification of Seizure / Attachment
	63


	 
	 
	M
	16R
	 
	Start of Block
	SETPRTY
	 
	64

	 
	 
	M
	95a
	4!c
	Party
	P – for SWIFT-registered
Q – for non-SWIFT-registered
:4!c//4!a2!a2!c[3!c]
	DEAG//BIC of Deliver Agent (Broker). 
Delivery agent: Party that interacts with the delivering agent unless intermediaries exist. 
Options depends on whether it is registered in SWIFT or not Delivering party that interacts with the place of settlement.
	65

	
	
	O M
	97A
	SAFE
	Account
	:4!c//35x
	Sub-balance and Seller's Sub-account in DEPO/X
Seller’s account. Account securities actually deposited (depository member or custodian)
	66

	 
	 
	O
	95a
	4!c
	Party
	P – for SWIFT-registered
Q – for non-SWIFT-registered
:4!c//4!a2!a2!c[3!c]
R – for custodian code
:4!c/8c/34x
	DECU//BIC of Delivery Custodian 
BIC SWIFT-like code of Delivery Custodian. Used in case investor has separate custodian to safekeep security
In case it is SWIFT registered, option is P
	65

	 
	 
	O
	97A
	SAFE
	Account
	:4!c//35x
	SAFE/Account of Custodian
Account securities actually deposited (depository member or custodian)
HSBCFABC123
	66

	 
	 
	M
	95a
	4!c
	Party
	P – for SWIFT-registered
Q – for non-SWIFT-registered
:4!c//4!a2!a2!c[3!c]
R – for investor code registered in books of depository member
:4!c/8c/34x
	SELL//BIC of Seller 
BIC SWIFT-like code of Delivery Custodian
In case it is SWIFT registered, option is P
	65

	 
	 
	O
	97A
	SAFE
	Account
	:4!c//35x
	Seller's account 
	65

	
	
	M
	95Q
	4!c
	Party
	:4!c//4!a2!a2!c[3!c]
	PSET//BIC of DEPO/X– Place of Settlement
BIC SWIFT-like code for VSD DR system
	65

	 
	 
	M
	95a
	4!c
	Party
	P – for SWIFT-registered
Q – for non-SWIFT-registered
:4!c//4!a2!a2!c[3!c]
	REAG//BIC of Receiving Agent (Broker)
	65

	 
	 
	O M
	97A
	SAFE
	Account
	:4!c//35x
	Sub-balance and Buyer's Sub-account in DEPO/X
	66

	 
	 
	O
	95a
	4!c
	Party
	P – for SWIFT-registered
Q – for non-SWIFT-registered
:4!c//4!a2!a2!c[3!c]
R – for custodian code
:4!c/8c/34x
	RECU//BIC of Receiving Custodian 
	65

	 
	 
	O
	97A
	SAFE
	Account
	:4!c//35x
	SAFE/Account of Custodian
	66

	 
	 
	M
	95a
	4!c
	Party
	P – for SWIFT-registered
Q – for non-SWIFT-registered
:4!c//4!a2!a2!c[3!c]
R – for investor code registered in books of depository member
:4!c/8c/34x 
	BUYR//BIC of Buyer (Beneficial Owner). 
List of possible options. System can accept these options but it is recommended to use option P as default:

Option P :4!c//4!a2!a2!c[3!c] (Qualifier)(Identifier Code)
Option Q :4!c//4*35x (Qualifier)(Name and Address)
Option R :4!c/8c/34x (Qualifier)(Data Source Scheme)(Proprietary Code)
	65

	 
	 
	O
	97A
	SAFE
	Account
	:4!c//35x
	Buyer's account
	66

	 
	 
	M
	16S
	 
	End of Block
	SETPRTY
	-----| End of Subsequence E1 Settlement Parties
	70

	 
	 
	M
	16R
	 
	Start of Block
	CSHPRTY
	-----> Optional Repetitive Subsequence E2 Cash Parties
Identifies parties to the cash side of trade (if applicable)
	71

	
	
	O
	95Q
	4!c
	Party
	:4!c//4*35x
	BENM//Beneficiary of Money
	72

	
	
	O
	97A
	4!c
	Account
	:4!c//35x
	CASH//Account of Beneficiary of Money
	73

	 
	 
	M
	95a
	4!c
	Party
	P – for SWIFT-registered
Q – for non-SWIFT-registered
:4!c//4!a2!a2!c[3!c]
	ACCW//Owner of account in RTS/X
	72

	 
	 
	M
	97A
	4!c
	Account
	:4!c//35x
	CASH//Account crediting in RTS/X
	73

	 
	 
	M
	95a
	4!c
	Party
	P – for SWIFT-registered
Q – for non-SWIFT-registered
:4!c//4!a2!a2!c[3!c]
	PAYE//Owner of account debiting in RTS/X
	72

	 
	 
	M
	97A
	4!c
	Account
	:4!c//35x
	CASH//Account debiting in RTS/X
	73

	
	
	O
	95Q
	4!c
	Party
	:4!c//4*35x
	DEBT//Debtor
	72

	
	
	O
	97A
	4!c
	Account
	:4!c//35x
	CASH//Account of Debtor
	73

	 
	 
	M
	16S
	 
	End of Block
	CSHPRTY
	-----| End of Subsequence E2 Cash Parties
	75

	 
	 
	M
	16R
	 
	Start of Block
	AMT
	-----> Mandatory (MT540, MT541, MT542, MT543) | Optional (MT540, MT542) Repetitive Subsequence E3 Amount
	76

	 
	 
	M
	19A
	4!c
	Amount
	:4!c//[N]3!a15d
	DEAL// (Sign)(Currency Code)(Amount) Amount = Principal amount of a trade (price multiplied by quantity).
SETT// (Sign)(Currency Code)(Amount)
Amount = Total amount of money to be paid or received in exchange for the financial instrument = sum of cash leg 
ACRU//(Sign)(Currency Code)(Amount) 
Amount= Amount of interest that has been accrued in between coupon payment periods
<TaxCodeQualifier>//(Sign)(Currency Code) (Amount) 
Amount = Amount of <TaxCode> tax
	78

	
	
	O
	98A
98C
	VALU
	Value Date/Time
	Option A :4!c//8!n
Option C :4!c//8!n6!n
	VALU//Value date (and earliest time) of cash leg if other than value date of securities leg. The tag is used in MT541 and MT543 only.
	79

	
	
	O
	92B
	EXCH
	Exchange Rate

	4!c//3!a/3!a/15d

	EXCH// (First Currency Code)(Second Currency Code)(Rate)
The field is mandatory in case Nominal Currency <> Settlement Currency
	80

	 
	 
	M
	16S
	 
	End of Block
	AMT
	-----| End of Subsequence E3 Amount
	81

	 
	 
	M
	16S
	 
	End of Block
	SETDET
	End of Sequence E Settlement Details
	82



MT544, 546: Settlement Confirmations
MT544, 546, are sent to account servicers as result of successful settlement of DvF transactions. DvF transactions are initiated by MT540 or MT542.
MT544 is sent as DvF credit confirmation.
MT546 is sent as DvF debit confirmation.
	
	
	Status
	Tag
	Qualifier
	Field Name
	Content/
Options
	Qualifier Description
	No.

	 
	
	M
	16R
	 
	Start of Block
	GENL
	Mandatory Sequence A General Information
	1

	 
	
	M
	20C
	SEME
	Sender's Message Reference
	:4!c//16x
	Unique message reference assigned by sender
	2

	 
	
	M
	23G
	 
	Function of the Message
	4!c[/4!c]
	Keyword NEWM
	3

	 
	
	O
	98C
	PREP
	Preparation Date/Time
	:4!c//8!n6!n
	PREP//Date and time at which the message was prepared. 
	4

	 
	 
	M
	16R
	 
	Start of Block
	LINK
	-----> Mandatory Repetitive Subsequence A1 Linkages
	6

	 
	 
	O
	22F
	LINK
	Linkage Type Indicator
	:4!c/[8c]/4!c
	Copy of content of field in line 7 of related message if the field is present in it
	7

	 
	 
	O
	13a
	LINK
	Linked Message
	A or B
	Type of related message (540...543) referenced after keyword RELA in line 9 below
	8

	 
	 
	M
	20C
	4!c
	Reference
	:4!c//16x
	RELA//reference of related message;
COMM// - common reference. Unique reference agreed upon by the two trade counterparties to identify the trade. Please check [SWIFT COMM reference] for the details
	9

	 
	 
	M
	16S
	 
	End of Block
	LINK
	-----| End of Subsequence A1 Linkages
	10

	 
	 
	M
	16S
	 
	End of Block
	GENL
	End of Sequence A General Information
	11

	 
	 
	M
	16R
	 
	Start of Block
	TRADDET
	Mandatory Sequence B Trade Details
	12

	 
	
	O
	94B
	TRAD
	Place of Trade
	:4!c/[8c]/4!c[/30x]
	Copy of content of field in line 14 of related message if the field is present in it
	13

	 
	
	----->
	
	 
	 
	 
	 
	

	 
	
	M
	98a
	4!c
	Date/Time
	A, B, C, or E
	ESET//Effective Settlement Date/Time
List of possible options. System can accept these options but it is recommended to use option A or C as default:
Option A :4!c//8!n (Qualifier)(Date)
Option B :4!c/[8c]/4!c (Qualifier)(Data Source Scheme)(Date Code)
Option C :4!c//8!n6!n (Qualifier)(Date)(Time)
	14

	 
	
	-----|
	
	 
	 
	 
	 
	

	 
	
	O
	90a
	DEAL
	Deal Price
	A or B
	Copy of content of field in line 16 of related message if the field is present in it
	15

	 
	
	O
	99A
	DAAC
	Number of Days Accrued
	:4!c//[N]3!n
	Copy of content of field in line 17 of related message if the field is present in it
	16

	 
	
	M
	35B
	 
	Identification of the Financial Instrument
	[ISIN1!e12!c]
[4*35x]
	Copy of content of field in line 18 of related message if the field is present in it
	17

	 
	 
	M
	16R
	 
	Start of Block
	FIA
	Optional Subsequence B1 Financial Instrument Attributes
	18

	 
	 
	O
	94B
	PLIS
	Place of Listing
	:4!c/[8c]/4!c[/30x]
	Copy of content of field in line 20 of related message if the field is present in it
	19

	 
	 
	----->
	
	 
	 
	 
	 
	

	 
	 
	O
	22F
	4!c
	Indicator
	:4!c/[8c]/4!c
	Copy of content of field in line 21 of related message if the field is present in it
	20

	 
	 
	-----|
	
	 
	 
	 
	 
	

	 
	 
	----->
	
	 
	 
	 
	 
	

	 
	 
	O
	12a
	4!c
	Type of Financial Instrument
	A, B, or C
	Copy of content of field in line 22 of related message if the field is present in it
	21

	 
	 
	-----|
	
	 
	 
	 
	 
	

	 
	 
	O
	11A
	DENO
	Currency of Denomination
	:4!c//3!a
	Copy of content of field in line 23 of related message if the field is present in it
	22

	 
	 
	----->
	
	 
	 
	 
	 
	

	 
	 
	O
	98A
	4!c
	Date
	:4!c//8!n
	Copy of content of field in line 24 of related message if the field is present in it
	23

	 
	 
	-----|
	
	 
	 
	 
	 
	

	 
	 
	----->
	
	 
	 
	 
	 
	

	 
	 
	O
	92A
	4!c
	Rate
	:4!c//[N]15d
	Copy of content of field in line 25 of related message if the field is present in it
	24

	 
	 
	-----|
	
	 
	 
	 
	 
	

	 
	 
	----->
	
	 
	 
	 
	 
	

	 
	 
	O
	13a
	4!c
	Number Identification
	A or B
	Copy of content of field in line 26 of related message if the field is present in it
	25

	 
	 
	-----|
	
	 
	 
	 
	 
	

	 
	 
	----->
	
	 
	 
	 
	 
	

	 
	 
	O
	17B
	4!c
	Flag
	:4!c//1!a
	Copy of content of field in line 27 of related message if the field is present in it
	26

	 
	 
	-----|
	
	 
	 
	 
	 
	

	 
	 
	----->
	
	 
	 
	 
	 
	

	 
	 
	O
	90a
	4!c
	Price
	A or B
	Copy of content of field in line 28 of related message if the field is present in it
	27

	 
	 
	-----|
	
	 
	 
	 
	 
	

	 
	 
	----->
	
	 
	 
	 
	 
	

	 
	 
	O
	36B
	4!c
	Quantity of Financial Instrument
	:4!c//4!c/15d
	Copy of content of field in line 29 of related message if the field is present in it
	28

	 
	 
	-----|
	
	 
	 
	 
	 
	

	 
	 
	----->
	
	 
	 
	 
	 
	

	 
	 
	O
	35B
	 
	Identification of the Financial Instrument
	[ISIN1!e12!c]
[4*35x]
	Copy of content of field in line 30 of related message if the field is present in it
	29

	 
	 
	-----|
	
	 
	 
	 
	 
	

	 
	 
	O
	70E
	FIAN
	Financial Instrument Attribute Narrative
	:4!c//10*35x
	Copy of content of field in line 31 of related message if the field is present in it
	30

	 
	 
	M
	16S
	 
	End of Block
	FIA
	End of Subsequence B1 Financial Instrument Attributes
	31

	 
	
	----->
	
	 
	 
	 
	 
	

	 
	
	O
	22F
	4!c
	Indicator
	:4!c/[8c]/4!c
	Copy of content of field in line 33 of related message if the field is present in it
	32

	 
	
	-----|
	
	 
	 
	 
	 
	

	 
	
	----->
	
	 
	 
	 
	 
	

	 
	
	O
	70E
	4!c
	Narrative
	:4!c//10*35x
	Copy of content of field in line 36 of related message if the field is present in it
	33

	 
	
	-----|
	
	 
	 
	 
	 
	

	 
	 
	M
	16S
	 
	End of Block
	TRADDET
	End of Sequence B Trade Details
	34

	 
	 
	M
	16R
	 
	Start of Block
	FIAC
	-----> Mandatory Sequence C Financial Instrument/Account
	35

	 
	
	----->
	
	 
	 
	 
	 
	

	 
	
	M
	36B
	4!c
	Quantity of Financial Instrument
	:4!c//4!c/15d
	ESTT//<Quantity Type Code>/Quantity of Financial Instrument Settled
Quantity Type Code possible values:
· AMOR - Amortised Value
Quantity expressed as an amount representing the current amortised face amount of a bond, for example, a periodic reduction/increase of a bond's principal amount.
· FAMT - Face Amount
Quantity expressed as an amount representing the face amount, that is, the principal, of a debt instrument.
· UNIT - Unit number
Quantity expressed as a number, for example, a number of shares.
	36

	 
	
	-----|
	
	 
	 
	 
	 
	

	 
	
	O
	70D
	DENC
	Denomination Choice
	:4!c//6*35x
	Copy of content of field in line 40 of related message if the field is present in it
	38

	 
	
	----->
	
	 
	 
	 
	 
	

	 
	
	O
	13B
	CERT
	Certificate Number
	:4!c/[8c]/30x
	Copy of content of field in line 41 of related message if the field is present in it
	39

	 
	
	-----|
	
	 
	 
	 
	 
	

	 
	
	----->
	
	 
	 
	 
	 
	

	 
	
	M
	97a
	4!c
	Account
	A or B
	Copy of content of field in line 43 of related message if the field is present in it
	41

	 
	
	-----|
	
	 
	 
	 
	 
	

	 
	
	O
	94a
	SAFE
	Place of Safekeeping
	B, C, or F
	Copy of content of field in line 44 of related message if the field is present in it
	42

	 
	 
	M
	16S
	 
	End of Block
	FIAC
	-----| End of Sequence C Financial Instrument/Account
	50

	 
	 
	M
	16R
	 
	Start of Block
	SETDET
	Mandatory Sequence E Settlement Details
	60

	 
	
	----->
	
	 
	 
	 
	 
	

	 
	
	M
	22F
	4!c
	Indicator
	:4!c/[8c]/4!c
	Copy of content of field in line 63 of related message if the field is present in it
	61

	 
	
	-----|
	
	 
	 
	 
	 
	

	 
	 
	M
	16R
	 
	Start of Block
	SETPRTY
	-----> Mandatory Repetitive Subsequence E1 Settlement Parties
	62

	 
	 
	----->
	
	 
	 
	 
	 
	

	 
	 
	M
	95a
	4!c
	Party
	C, P, Q, R, or S
	Copy of content of field in line 65 of related message if the field is present in it
	63

	 
	 
	-----|
	
	 
	 
	 
	 
	

	 
	 
	O
	97a
	SAFE
	Safekeeping Account
	A or B
	Copy of content of field in line 66 of related message if the field is present in it
	64

	 
	 
	O
	98a
	PROC
	Processing Date/Time
	A or C
	Copy of content of field in line 67 of related message if the field is present in it
	65

	 
	 
	O
	20C
	PROC
	Processing Reference
	:4!c//16x
	Copy of content of field in line 68 of related message if the field is present in it
	66

	 
	 
	----->
	
	 
	 
	 
	 
	

	 
	 
	O
	70a
	4!c
	Narrative
	C, D, or E
	Copy of content of field in line 69 of related message if the field is present in it
	67

	 
	 
	-----|
	
	 
	 
	 
	 
	

	 
	 
	M
	16S
	 
	End of Block
	SETPRTY
	-----| End of Subsequence E1 Settlement Parties
	68

	 
	 
	M
	16R
	 
	Start of Block
	CSHPRTY
	-----> Optional Repetitive Subsequence E2 Cash Parties
	69

	 
	 
	----->
	
	 
	 
	 
	 
	

	 
	 
	M
	95a
	4!c
	Party
	P, Q, R, or S
	Copy of content of field in line 72 of related message if the field is present in it
	70

	 
	 
	-----|
	
	 
	 
	 
	 
	

	 
	 
	----->
	
	 
	 
	 
	 
	

	 
	 
	O
	97A
	4!c
	Account
	:4!c//35x
	Copy of content of field in line 73 of related message if the field is present in it
	71

	 
	 
	-----|
	
	 
	 
	 
	 
	

	 
	 
	----->
	
	 
	 
	 
	 
	

	 
	 
	O
	70a
	4!c
	Narrative
	C, D, or E
	Copy of content of field in line 74 of related message if the field is present in it
	73

	 
	 
	-----|
	
	 
	 
	 
	 
	

	 
	 
	M
	16S
	 
	End of Block
	CSHPRTY
	-----| End of Subsequence E2 Cash Parties
	74

	 
	 
	M
	16R
	 
	Start of Block
	AMT
	-----> Mandatory (MT544, MT545, MT546, MT547) | Optional (MT544, MT546) Repetitive Subsequence E3 Amount
	75

	 
	 
	----->
	
	 
	 
	 
	 
	

	 
	 
	O
	17B
	4!c
	Flag
	:4!c//1!a
	Copy of content of field in line 77 of related message if the field is present in it
	76

	 
	 
	-----|
	
	 
	 
	 
	 
	

	 
	 
	----->
	
	 
	 
	 
	 
	

	 
	 
	M
	19A
	4!c
	Amount
	:4!c//[N]3!a15d
	ESTT//<Sign><Currency><Settled amount>
	77

	 
	 
	-----|
	
	 
	 
	 
	 
	

	 
	 
	O
	98A
	VALU
	Value Date/Time
	:4!c//8!n
	VALU//Settlement date of cash leg
	78

	 
	 
	M
	16S
	 
	End of Block
	AMT
	-----| End of Subsequence E3 Amount
	80

	 
	 
	M
	16S
	 
	End of Block
	SETDET
	End of Sequence E Settlement Details
	81

	 
	 
	O
	16R
	 
	Start of Block
	OTHRPRTY
	-----> Optional Repetitive Sequence F Other Parties
Optional block
	82

	 
	
	----->
	
	 
	 
	 
	 
	

	 
	
	M
	95a
	4!c
	Party
	C, P, Q, R, or S
	Copy of content of field in line 84 of related message if the field is present in it
	83

	 
	
	-----|
	
	 
	 
	 
	 
	

	 
	
	----->
	
	 
	 
	 
	 
	

	 
	
	O
	97A
	4!c
	Account
	:4!c//35x
	Copy of content of field in line 85 of related message if the field is present in it
	84

	 
	
	-----|
	
	 
	 
	 
	 
	

	 
	
	----->
	
	 
	 
	 
	 
	

	 
	
	O
	70a
	4!c
	Narrative
	C, D, or E
	Copy of content of field in line 86 of related message if the field is present in it
	85

	 
	
	-----|
	
	 
	 
	 
	 
	

	 
	
	O
	20C
	PROC
	Processing Reference
	:4!c//16x
	Copy of content of field in line 87 of related message if the field is present in it
	86

	 
	 
	M
	16S
	 
	End of Block
	OTHRPRTY
	-----| End of Sequence F Other Parties
	87



[bookmark: _Ref326174034][bookmark: _Toc508122347]MT564: Corporate action notification
Format of MT564: Corporate action notification
	
	
	
	[bookmark: RANGE!E11]Status
	Tag
	Qualifier
	Field Name
	Content/
Options
	Qualifier Description
	Example
	No.

	 
	 
	 
	M
	16R
	 
	Start of Block
	GENL
	Mandatory Sequence A General Information
	:16R:GENL
	1

	
	
	
	O
	28E
	
	Page number/Continuation indicator
	5n/4!c
	This field provides the page number and a continuation indicator to indicate that the multi-parts notification is to continue or that the message is the last page of the multi-parts notification.
· LAST: Last page of a multi-parts notification with more than one page.
· MORE: Intermediate page of a multi-parts notification which contains additional pages.
· ONLY: Only page of the notification.
	
	2

	 
	
	
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	M
	20C
	4!c
	Reference
	Option C :4!c//16x (Qualifier)(Reference)
	Unique message reference assigned by sender
Codewords:
· CORP//NONREF or reference of corporate action
(Unique corporate action ID number assigned by VSD)
· SEME - Sender's Message Reference

	:20C::CORP//R180499
:20C::SEME//R180467/564
	3

	 
	
	
	-----|
	
	 
	 
	-----| 
	
	
	

	 
	
	
	M
	23G
	 
	Function of the Message
	Option G 4!c[/4!c] (Function)(Subfunction)
	Keyword NEWM

Keyword NEWM/COPY for messages sent to participants (if message is a copy to a party other than the account owner/account servicer, for information purposes).
	:23G:NEWM
:23G:NEWM/COPY (message for issuer)
	4

	 
	
	
	----->
	
	 
	 
	-----> 
	
	
	

	 
	
	
	M
	22F
	4!c
	Indicator
	:4!c/[8c]/4!c
	CAMV - Mandatory/Voluntary Indicator
· MAND - Mandatory CA Event; No Instruction Required
· CHOS - Mandatory CA Event; Instruction Required

CAEV - Corporate Action Event Indicator:
· Shareholder meeting = MEET, OMET, XMET
· Dividends = DVCA, DVSE, DVOP
· Paid-in capital increase via offering to existing shareholders (Rights issue) = RHTS
· Paid-in capital increase via offering to third parties= NOOF, ODLT, OTHR/THRD
· Paid-in capital increase via auction = DTCH, PRIO, OTHR/AUCT
· Bonus Issues = BONU
· Merger and consolidation = MRGR
· Change of issuer name = CHAN
· Stocks split = SPLF
· Reverse stocks split = SPLR
· Compulsory capital reduction=EXOF
· Voluntary capital reduction = BIDS, EXOF
· Voluntary capital reduction (manual) = BIDS, EXOF
· Spin-off = SOFF
· Conversion of preference shares into ordinary (total) = CONV
· Conversion of preference shares into ordinary (by request) = CONV
· Movement to other exchange = CHAN
· Principal, amortization and interest payment = REDM, PCAL, INTR
· Bonds put option (early redemption by request) = BPUT
· Exercise of convertible bonds (total) = CONV
· Exercise of convertible bonds (request) = CONV
· Conversion of government bonds to government bonds (total) = CONV
· Cash payment to shareholders or ETF holders (liquidation) = LIQU
· Warrant Exercise (total) = EXWA
· Warrant Exercise (request) = EXWA
· Rights distribution = RHDI
· Rights expiry = EXRI

	:22F:CAMV//MAND
:22F:CAEV//INTR (Coupon)
:22F:CAEV//REDM (Redemption)
:22F:CAEV//DVCA (Dividend)
:22F:CAEV//SPLF (Split)
:22F:CAEV//SPLR (Merge)
	5

	 
	
	
	-----|
	
	 
	 
	 
	 
	 
	

	 
	
	
	O
	98C
	PREP
	Preparation Date
	:4!c//8!n6!n
	PREP//Date and time at which the message was prepared. 
	:98C::PREP//20120424161044
	6

	 
	
	
	M
	25D
	PROC
	Processing Status
	Option D :4!c/[8c]/4!c (Qualifier)(Data Source Scheme)(Status Code)
	PROC - Processing Status  - Specifies the status of the details of the event:
· COMP - Complete - Message contains complete details of the corporate action event at the time the event is communicated and the occurrence of the event has been confirmed by the account servicer's chosen official source. Further updates to the event are still possible.
· PREC - Preliminary Announcement: Confirmed - Message may not contain complete details of the corporate action event, however, the occurrence of the event has been confirmed by the account servicer's chosen official source.
	:25D::PROC//PREC (at ex-dividend date)
:25D::PROC//COMP (at proceed date)

	7

	 
	 
	 
	M
	16R
	 
	Start of Block
	LINK
	-----> Optional Repetitive Subsequence A1 Linkages
	:16R:LINK
	8

	 
	 
	
	O
	22F
	LINK
	Linkage Type Indicator
	Option F :4!c/[8c]/4!c (Qualifier)(Data Source Scheme)(Indicator)
	LINK//WITH Indicates that the message is to be processed with the linked transaction.

In case there's multiple MT messages linked each other, this field specifies when the instruction is to be executed relative to a linked instruction.
	:22F::LINK//WITH
	9

	 
	 
	
	O
	13a
	LINK
	Linked Message
	Option A :4!c//3!c (Qualifier)(Number Id)
	SWIFT message type of the messages referenced in line 9 below. 

Message type number or message identifier of the message referenced in the linkage sequence. It depends on type of message referenced field 11 (LINK)
	:13A::LINK//564
	10

	 
	 
	
	M
	20C
	4!c
	Reference
	Option C :4!c//16x (Qualifier)(Reference)
	RELA//Reference to related message 

Message reference of the linked message which was previously received.
	:20C::RELA//R180007/564
	11

	 
	 
	 
	M
	16S
	 
	End of Block
	LINK
	-----| End of Subsequence A1 Linkages
	:16S:LINK
	12

	 
	 
	 
	M
	16S
	 
	End of Block
	GENL
	End of Sequence A General Information
	:16S:GENL
	13

	 
	 
	 
	M
	16R
	 
	Start of Block
	USECU
	Mandatory Sequence B Underlying Securities
	:16R:USECU
	14

	 
	
	
	M
	35B
	 
	Identification of the Financial Instrument
	[ISIN1!e12!c]
[4*35x]
	Main code of Instrument (Source share for Split/Merge)
	:35B:/XX/VNBO1M000264
	15

	 
	 
	 
	M
	16R
	 
	Start of Block
	FIA
	Optional Subsequence B1 Financial Instrument Attributes
	:16R:FIA
	16

	 
	 
	
	O
	94B
	PLIS
	Place of Listing
	:4!c/[8c]/4!c[/30x]
	Currently Not used
	
	17

	 
	 
	
	O
	22F
	MICO
	Method of Interest Computation Indicator
	Option F :4!c/[8c]/4!c (Qualifier)(Data Source Scheme)(Indicator)
	MICO - Method of Interest Computation - Indicator Specifies the computation method of (accrued) interest of the financial instrument.

If MICO//OTHR see qualifier field OMIC in field 70E (98). Here “Other” means a method other than A001-A014

In case corporate action is related to the bond, we can specify method of interest computation using this field

A001 30/360 (ISDA)
A101 30U/360 
A002 30/365
A004 Actual/360
A401 Actual/366 
A005 Actual/365 
A051 Actual/364 
A006 Actual/Actual (ICMA)
A007 30E/360
A008 Actual/Actual (ISDA)
A009 Actual/365L or Actual/Actual (basic rule)
A010 Actual/Actual (AFB)
A011 30E/360
	:22F::MICO//A005
	18

	 
	 
	
	----->
	
	 
	 
	 
	 
	 
	

	 
	 
	
	O
	12a
	4!c
	Type of Financial Instrument
	A, B, or C
	Currently Not used
	
	19

	 
	 
	
	-----|
	
	 
	 
	 
	 
	 
	

	 
	 
	
	O
	11A
	DENO
	Currency of Denomination
	:4!c//3!a
	DENO - Currency of Denomination - Currency in which a financial instrument is currently denominated.
	:11A::DENO//EUR
	20

	 
	 
	
	----->
	
	 
	 
	 
	
	
	

	 
	 
	
	O
	98A
	4!c
	Date/Time
	:4!c//8!n
	Currently Not used

	
	21

	 
	 
	
	-----|
	
	 
	 
	 
	 
	 
	

	 
	 
	
	----->
	
	 
	 
	 
	 
	 
	

	 
	 
	
	O
	92a
	4!c
	Rate
	A or K
	Currently Not used

	 
	22

	 
	 
	
	-----|
	
	 
	 
	 
	 
	 
	

	 
	 
	
	----->
	
	 
	 
	 
	 
	 
	

	 
	 
	
	O
	36B
	4!c
	Quantity of Financial Instrument
	:4!c//4!c/15d
	Currently Not used

	 
	23

	 
	 
	
	-----|
	
	 
	 
	 
	 
	 
	

	 
	 
	 
	M
	16S
	 
	End of Block
	FIA
	End of Subsequence B1 Financial Instrument Attributes
	:16S:FIA
	24

	 
	 
	 
	M
	16R
	 
	Start of Block
	ACCTINFO
	-----> Mandatory Repetitive Subsequence B2 Account Information
	:16R:ACCTINFO
	25

	 
	 
	
	M
	97a
	SAFE
	Safekeeping Account
	Option A :4!c//35x (Qualifier)(Account Number)
	SAFE - Safekeeping Account – DEPO Account where financial instruments are maintained. DEPO account for participants and ISSU account for Issuers. 
Issuer account for Split/Merge operation.
SAFE//+/<Investor’s code> means “all safekeeping accounts that own underlying financial instrument of the investor”.
	:97A::SAFE//ALFAVNHKACCOUNT
:97A::SAFE//+/INVJOHNSMITH

	27

	 
	 
	
	O
	94a
	SAFE
	Place of Safekeeping
	Option B :4!c/[8c]/4!c[/30x] (Qualifier)(Data Source Scheme)(Place Code)(Narrative)
	Qualifier: SAFE - Place of Safekeeping - Location where the financial instruments are/will be safekept.
· Constant value “ALLPY” means approval by issuer coupon receiver specified in 97A above. 
· Constant value “ALLPN” means rejection by issuer coupon receiver specified in 97A above. 
	:94A::SAFE//ALLPY
	28

	 
	 
	
	----->
	
	 
	 
	 
	 
	 
	

	 
	 
	
	O
	93a
	4!c
	Balance
	Option B :4!c/[8c]/4!c/[N]15d (Qualifier)(Data Source Scheme)(Quantity Type Code)(Sign)(Balance)
	Qualifiers: 
· ELIG - Total Eligible for Corporate Action - Balance Total balance of securities eligible for this corporate action event. The entitlement calculation is based on this balance.
· COLI - Collateral In Balance - Balance of securities that belong to a third party and that are held for the purpose of collateralisation. 
· COLO - Collateral Out Balance - Balance of securities that belong to the safekeeping account indicated within this message, and are deposited with a third party for the purpose of collateralisation.

Quantity Type Code must contain one of the following codes: 
· FAMT - Face Amount - Quantity expressed as an amount representting the face amount, that is, the principal of a debt instrument.
· UNIT - Unit Number - Quantity expressed as a number of shares.

	:93A::ELIG//FAMT/1000000,
:93A::COLI//FAMT/100000,
:93A::COLO//FAMT/200000,
	29

	 
	 
	
	-----|
	
	 
	 
	 
	 
	 
	

	 
	 
	 
	M
	16S
	 
	End of Block
	ACCTINFO
	-----| End of Subsequence B2 Account Information
	:16S:ACCTINFO
	30

	 
	 
	 
	M
	16S
	 
	End of Block
	USECU
	End of Sequence B Underlying Securities
	:16S:USECU
	31

	 
	 
	 
	M
	16R
	 
	Start of Block
	CADETL
	Optional Sequence D Corporate Action Details
	:16R:CADETL
	42

	 
	
	
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	O
	98a
	4!c
	Date/Time
	Option A :4!c//8!n (Qualifier)(Date)
	Qualifiers:
· ANOU - Announcement Date/Time - Date/time at which the issuer announced that a corporate action event will occur (YYYYMMDD). 
· EFFD - Effective Date/Time - Date/time at which an event is officially effective from the issuer's perspective. Start day in paymeny profile record.
· RDTE – Date/time at which positions are struck at the end of the day to note which parties will receive the relevant amount of entitlement, due to be distributed on payment date. Finish date in payment profile record;
· IFIX - Index Fixing - Date/Time Date/time at which an index rate will be determined. Used for variable rate debt instruments only. Can be not present in message sent at ex-dividend date.
· MATU - New Maturity Date/Time - Date/time to which the maturity date of an interest bearing security is extended. 
· MFIX - Margin Fixing Date/Time - Date/time at which the margin rate will be determined. Used for variable rate debt instruments only. Can be not present in message sent at ex-dividend date.
· PAYD - Payment Date/Time - Date/time at which the movement is due to take place (cash and/or securities). 
· SPLT - Deadline to Split - Deadline by which instructions must be received to split securities, for example, of physical certificates. 
· XDTE - Ex-Dividend or Distribution - Date/Time Date/time as from which trading (including exchange and OTC trading) occurs on the underlying security without the benefit.
	:98A:://XDTE/20121229
:98A:://PAYD/20130109
:98A:://IFIX/20121201
:98A:://MFIX/20121201
	43

	 
	
	
	-----|
	
	 
	 
	 
	 
	 
	

	 
	
	
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	O
	69a
	4!c
	Period
	Option A :4!c//8!n/8!n (Qualifier)(Date)(Date)
	INPE - Interest Period - Period during which the interest rate has been applied
	:69A::INPE//20121201/20121231
	44

	 
	
	
	-----|
	
	 
	 
	 
	 
	 
	

	 
	
	
	O
	99A
	DAAC
	Number of Days Accrued
	Option A :4!c//[N]3!n (Qualifier)(Sign)(Number)
	DAAC - Number of Days Accrued - Number of days used for calculating the accrued interest amount. Sign must be present when Number is negative
	:99A::DAAC//31
	45

	 
	
	
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	O
	92a
	4!c
	Rate
	Option A :4!c//[N]15d (Qualifier)(Sign)(Rate)
	Qualifiers for variable rate debt instruments only:
· RINR - Related Index Rate - Index rate related to the interest rate of the forthcoming interest payment. 
· RSPR - Spread Rate - Margin over or under a given rate.

Sequence E Interest Rate Used for Payment :92a::INTP must be equal to Sequence D RINR + RSPR for variable rate debt instruments.
	:92A::RINR//3,
:92A::RSPR//,05
	46

	 
	
	
	-----|
	
	 
	 
	 
	 
	 
	

	 
	
	
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	O
	90a
	4!c
	Price
	A, B, E, F, J, or K
	Currently Not used
	 
	47

	 
	
	
	-----|
	
	 
	 
	 
	 
	 
	

	 
	
	
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	O
	36a
	4!c
	Quantity of Financial Instrument
	B or C
	Currently Not used
	 
	48

	 
	
	
	-----|
	
	 
	 
	 
	 
	 
	

	 
	
	
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	O
	13a
	COUP
	Coupon Number
	A or B
	COUP – Current Coupon Number - Number of the coupon attached/associated with a security
	:13A::COUP//1
	49

	 
	
	
	-----|
	
	 
	 
	 
	 
	 
	

	 
	
	
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	O
	17B
	4!c
	Flag
	:4!c//1!a
	Currently Not used
	 
	50

	 
	
	
	-----|
	
	 
	 
	 
	 
	 
	

	 
	
	
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	O
	22F
	4!c
	Indicator
	:4!c/[8c]/4!c
	Currently Not used
	 
	51

	 
	
	
	-----|
	
	 
	 
	 
	 
	 
	

	 
	
	
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	O
	94G
	4!c
	Place
	:4!c//2*35x
	Currently Not used
	 
	52

	 
	
	
	-----|
	
	 
	 
	 
	 
	 
	

	 
	
	
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	O
	70a
	4!c
	Narrative
	E or G
	Qualifier: TXNR - Narrative Version - Provides information that can be ignored for automated processing.
Mandatory codeword for split/merge:
RATI/Ratio for split/merge (Number of units of source share / Number of units of target share)
/OFFR/Buy-in price (used for merge only)
	For Split:
:70E::TXNR//RATI/1/10

For Merge:
:70E::TXNR//RATI/10/1
/OFFR/EUR98,
	53

	 
	
	
	-----|
	
	 
	 
	 
	 
	 
	

	 
	 
	 
	M
	16S
	 
	End of Block
	CADETL
	End of Sequence D Corporate Action Details
	:16S:CADETL
	54

	 
	 
	 
	M
	16R
	 
	Start of Block
	CAOPTN
	-----> Optional Repetitive Sequence E Corporate Action Options
	:16R:CAOPTN
	55

	 
	
	
	M
	13A
	CAON
	CA Option Number
	:4!c//3!c
	CAON - CA Option Number - Number identifying the available corporate action options. 
Currently constant
PYP means editing payment profile.
	:13A::CAON//1
	56

	 
	
	
	----->
	
	 
	 
	 
	
	
	

	 
	
	
	M
	22F
	4!c
	Indicator
	:4!c/[8c]/4!c
	CAOP - Corporate Action Option - Code Indicator Specifies the corporate action options available to the account owner.
If Qualifier is CAOP, Indicator must contain: 
· CASH - Cash Distribution of cash to holders (dividends, rewards, amortization and coupons);
· Currently constantSECU - Securities Option - Distribution of securities to holders (conversion, Split/Merge).
· CASE - Cash and Securities - Corporate action option includes a distribution of both cash and securities to holders (conversion).

	:22F::CAOP//CASH
	57

	 
	
	
	-----|
	
	 
	 
	 
	 
	 
	

	 
	
	
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	O
	94C
	NDOM
	Country of NON-Domicile
	Option C :4!c//2!a (Qualifier)(Country Code)
	· DOMI - Country of Domicile Validity - Indicates the country of domicile in which the Corporate Action option is valid. The holder of the security has to certify that it is domiciled in the country indicated.
· NDOM - Country of NON-Domicile - The holder of the security has to certify, in line with the terms of the corporate action, that it is not domiciled in the country indicated.

	Currently Not used
	58

	 
	
	
	-----|
	
	 
	 
	 
	 
	 
	

	 
	
	
	O
	11A
	OPTN
	Currency Option
	Option A :4!c//3!a (Qualifier)(Currency Code)
	OPTN - Currency Option - Currency in which the cash disbursed from a payment is offered
	:11A::OPTN//EUR 
	59

	 
	
	
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	M
	17B
	4!c
	Flag
	Option B :4!c//1!a (Qualifier)(Flag)
	DFLT - Default Processing Flag - Indicates whether the option, for example, currency option, will be selected by default if no instruction is provided by the account owner.
	:17B::DFLT//Y 
	60

	 
	
	
	-----|
	
	 
	 
	 
	 
	 
	

	 
	
	
	O
	35B
	 
	Identification of the Financial Instrument
	[ISIN1!e12!c]
[4*35x]
	Code of Target Instrument

Mandatory for Conversion, Split/Merge: Code of Source Instrument (to be converted into target instrument). 
Target Instrument to be debited into account of participant-owner while Source Instrument to be debited from the account.
	:35B:/XX/VNBO1M000264
	61

	 
	
	
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	O
	98a
	4!c
	Date/Time
	A, B, C, or D
	Currently Not used
	 
	62

	 
	
	
	-----|
	
	 
	 
	 
	 
	 
	

	 
	
	
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	O
	69a
	4!c
	Period
	A, B, C, D, E, F, or J
	Currently Not used
	 
	63

	 
	
	
	-----|
	
	 
	 
	 
	 
	 
	

	 
	
	
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	O
	92a
	4!c
	Rate
	Option A :4!c//[N]15d (Qualifier)(Sign)(Rate)

Option F :4!c//3!a15d (Qualifier)(Currency Code)(Amount)
	Qualifiers:
· GRSS - Gross Dividend Rate - Cash dividend amount per equity before deductions or allowances have been made (applicable for equities only)
· INTP - Interest Rate Used for Payment - The actual interest rate used for the payment of the interest for the specified interest period (applicable for interest bearing debt instruments only). Can contain zero value in message sent at ex-dividend date in case if interest rate is not yet fixed for the coupon.
· PROR - Pro-Ration Rate - Proportionate allocation used for the offer. Contains total proceeds amount to be distributed among investors.

Sequence E Interest Rate Used for Payment :92a::INTP must be equal to Sequence D RINR + RSPR for variable rate debt instruments.
Mandatory for dividend and coupon payments.
	:92A::INTP//3,05

or 

:92F::GRSS//EUR20,99

or

:92A::PROP//3000000,
	64

	 
	
	
	-----|
	
	 
	 
	 
	 
	 
	

	 
	
	
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	O
	90a
	4!c
	Price
	A, B, E, F, J, or K
	Currently Not used
	 
	65

	 
	
	
	-----|
	
	 
	 
	 
	 
	 
	

	 
	
	
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	O
	36B
	4!c
	Quantity of Financial Instrument
	:4!c//4!c/15d
	Currently Not used
	 
	66

	 
	
	
	-----|
	
	 
	 
	 
	 
	 
	

	 
	
	
	M
	16R
	 
	Start of Block
	CASHMOVE
	-----> Optional Repetitive Subsequence E2 Cash Movement
	:16R:CASHMOVE
	88

	 
	
	
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	M
	22H
	4!c
	Indicator
	Option H :4!c//4!c (Qualifier)(Indicator)
	CRDB Credit/Debit Indicator Specifies whether the value is a debit or credit.

If Qualifier is CRDB, Indicator must contain one of the following codes: 
CRED - Credit  - Value is a credit. 
DEBT – Debit - Value is a debit.

Conversion :22A::CRDB//CRED used in message sent by the system at ex-dividend date

Conversion :22A::CRDB//DEBT used only in message sent by the system to issuer at proceed date 

	:22A::CRDB//CRED

or

:22A::CRDB//DEBT
	89

	 
	
	
	-----|
	
	 
	 
	 
	 
	 
	

	 
	
	
	O
	97A
	CASH
	Cash Account
	Option A :4!c//35x (Qualifier)(Account Number)
	CASH - Cash Account - Account in which cash is maintained
	:97A::CASH/ALFAVNHKCASHACC
	90

	 
	
	
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	O
	19B
	4!c
	Amount
	Option B :4!c//3!a15d (Qualifier)(Currency Code)(Amount)
	Qualifiers:
· GRSS - Gross Amount - Amount of money before any deductions and allowances have been made
· INTR - Interest Amount - Amount of money representing a coupon payment.
· PRIN - Principal or Corpus - Amount of money representing a distribution of a bond's principal, for example, repayment of outstanding debt.
	:19B::INTR//EUR1000,9
:19B::GRSS//EUR1000,9
:19B::PRIN//EUR1000000,
	91

	 
	
	
	-----|
	
	 
	 
	 
	 
	 
	

	 
	
	
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	M
	98a
	4!c
	Date/Time
	Option A :4!c//8!n (Qualifier)(Date)
	Option A. PAYD//Payment Date/Time - Date/time at which the movement is due to take place
Date must be a valid date expressed as YYYYMMDD
Option B. PAYD//UKWN - Date is unknown by the sender or has not been established. 
	:98A::PAYD/20120501
	92

	 
	
	
	-----|
	
	 
	 
	 
	 
	 
	

	 
	
	
	O
	92B
	EXCH
	Exchange Rate
	:4!c//3!a/3!a/15d
	Currently Not used
	 
	93

	 
	
	
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	O
	90a
	4!c
	Price
	A, B, E, F, J, or K
	Currently Not used
	 
	94

	 
	
	
	-----|
	
	 
	 
	 
	 
	 
	

	 
	
	
	M
	16S
	 
	End of Block
	CASHMOVE
	-----| End of Subsequence E2 Cash Movement
	:16S:CASHMOVE
	95

	 
	
	
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	O
	70E
	4!c
	Narrative
	:4!c//10*35x
	Qualifier: TXNR - Narrative Version - Provides information that can be ignored for automated processing.
Codeword: SRCA – Cash account  - source account  for proceed payment can be specified in the message sent at proceed date. 
	:70E::TXNR//SRCA/SOURCECASHACCOUNT
	96

	 
	
	
	-----|
	
	 
	 
	 
	 
	 
	

	 
	 
	 
	M
	16S
	 
	End of Block
	CAOPTN
	-----| End of Sequence E Corporate Action Options
	:16S:CAOPTN
	97
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Example 2171
MT564: Example of payment profile modifiacation 
Sender:		DEPOMONITOR1
Receiver:	VSDSVN01XXXXN
:16R:GENL 
:20C::CORP//D000AT0000A0ID31
:20C::SEME//CUER421
:23G:NEWM 
:22F::CAEV//BONU
:22F::CAMV//MAND 
:98C::PREP//20100930084818 
:25D::PROC//COMP 
:16S:GENL 
:16R:USECU 
:35B:ISIN VN0000A0HR31 
PREM-EVOLUTION 
:16R:ACCTINFO 
:97A::SAFE//123400
:16S:ACCTINFO 
:16S:USECU 
:16R:CADETL 
:98A::XDTE//20100928
:16S:CADETL 
:16R:CAOPTN 
:13A::CAON//PYP
:22F::CAOP//CASH
:11A::OPTN//VND
:17B::DFLT//Y
:92A::INTP//2,37 
:16R:CASHMOVE 
:22H::CRDB//CRED
:97A::CASH/123124234234 
:19B::GRSS//23423234234,99
:98B::PAYD//ONGO 
:16S:CASHMOVE
:16S:CAOPTN 
:16R:ADDINFO
:70E::TXNR//SRCA/SOURCECASHACCOUNT
:16S:ADDINFO
Example 3172
Example of initial message MT564 sent by Issuer/Registrar (or system itself) to DEPO/X 
Message contains neither list of account owners - receivers of coupons nor information about ELIG (eligible) balance.
Sender:		DEPOMONITOR1
Receiver:	VSDSVN01XXXX
:16R:GENL
:20C::CORP//R180499
:20C::SEME//R180467/564
:23G:NEWM/COPY
:22F:CAMV//MAND
:22F:CAEV//INTR
:98C::PREP//20120424161044
:25D::PROC//PREC
:16S:GENL
:16R:USECU
:35B:/XX/VNBO1M000264
:16R:ACCTINFO
:97A::SAFE//ISSUERACCOUNT
:16S:ACCTINFO
:16S:USECU
:16R:CADETL
:98A:://XDTE/20121229
:98A:://PAYD/20130109
:98A:://IFIX/20121201
:98A:://MFIX/20121201
:16S:CADETL
:16R:CAOPTN
:13A::CAON//1
:22F::CAOP//CASH
:17B::DFLT//Y
:16S:CAOPTN
Example 4173
MT564 sent at ex-dividend date from DEPO/X to the Issuer 
Message contains the whole list of account owners - receivers of coupons with information about ELIG (eligible) balance only. Coupon on variable rate debt instrument is subject of the example.
Sender:		VSDSVN01XXXX 
Receiver:	ISSUVNHNXXXX
:16R:GENL
:20C::CORP//R180499
:20C::SEME//R180467/564
:23G:NEWM/COPY
:22F:CAMV//MAND
:22F:CAEV//INTR
:98C::PREP//20120424161044
:25D::PROC//PREC
:16S:GENL
:16R:USECU
:35B:/XX/VNBO1M000264
:16R:FIA
:22F::MICO//A005
:11A::DENO//EUR
:16S:FIA
:16R:ACCTINFO
:97A::SAFE/ALFAVNHKACCOUNT
:93A::ELIG//FAMT/1000000,
:16S:ACCTINFO
:16R:ACCTINFO
:97A::SAFE/BETAVNHKACCOUNT
:93A::ELIG//FAMT/9000000,
:16S:ACCTINFO
:16R:ACCTINFO
:97A::SAFE/GAMMVNHKACCOUNT
:93A::ELIG//FAMT/12000000,
:16S:ACCTINFO
:16S:USECU
:16R:CADETL
:98A:://XDTE/20121229
:98A:://PAYD/20130109
:98A:://IFIX/20121201
:98A:://MFIX/20121201
:69A:://INPE/2012120120121231
:99A::DAAC//31
:92A::RINR//3,
:92A::RSPR//,05
:13A::COUP//1
:16S:CADETL
:16R:CAOPTN
:13A::CAON//1
:22F::CAOP//CASH
:11A::OPTN//EUR
:17B::DFLT//Y
:92A::INTP//3,05
:16S:CAOPTN
[bookmark: Ex_MT564_Issuer_approval]Example 5174
MT564 sent before proceed date by issuer to DEPO/X (approval of the list of coupon receivers) 
Message contains the whole list of account owners - receivers of coupons with status of approval in the field 94A. Link section contains mandatory reference to MT564 sent initially by the system to issuer.
Sender:		ISSUVNHNAXXX
Receiver:	VSDSVN01XXXX
:16R:GENL
:20C::CORP//R180499
:20C::SEME//R180999/564
:23G:NEWM/COPY
:22F:CAMV//MAND
:22F:CAEV//INTR
:98C::PREP//20120424161044
:25D::PROC//PREC
:16R:LINK
:20C::RELA//R180467/564
:16S:LINK
:16S:GENL
:16R:USECU
:35B:/XX/VNBO1M000264
:16R:FIA
:22F::MICO//A005
:11A::DENO//EUR
:16S:FIA
:16R:ACCTINFO
:97A::SAFE/ALFAVNHKACCOUNT
:94A::SAFE/ALLPY
:16S:ACCTINFO
:16R:ACCTINFO
:97A::SAFE/BETAVNHKACCOUNT
:94A::SAFE/ALLPN
:16S:ACCTINFO
:16R:ACCTINFO
:97A::SAFE/GAMMVNHKACCOUNT
:94A::SAFE/ALLPY
:16S:ACCTINFO
:16S:USECU
:16R:CADETL
:98A:://XDTE/20121229
:98A:://PAYD/20130109
:98A:://IFIX/20121201
:98A:://MFIX/20121201
:69A:://INPE/2012120120121231
:99A::DAAC//31
:92A::RINR//3,
:92A::RSPR//,05
:13A::COUP//1
:16S:CADETL
:16R:CAOPTN
:13A::CAON//1
:22F::CAOP//CASH
:11A::OPTN//EUR
:17B::DFLT//Y
:92A::INTP//3,05
:16S:CAOPTN
[bookmark: Ex_MT564_account_owner_after_Issuer_appr]Example 6175
MT564 sent before proceed date from DEPO/X to account owner 
Message contains information about accounts of particular account owner - receiver of coupon with information about ELIG (eligible) and COLI, COLO balances. Coupon on variable rate debt instrument is subject of the example.
Sender:		VSDSVN01XXXX 
Receiver:	ALFAVNHKXXXX
:16R:GENL
:20C::CORP//R180499
:20C::SEME//R180467/564
:23G:NEWM
:22F:CAMV//MAND
:22F:CAEV//INTR
:98C::PREP//20120424161044
:25D::PROC//PREC
:16S:GENL
:16R:USECU
:35B:/XX/VNBO1M000264
:16R:FIA
:22F::MICO//A005
:11A::DENO//EUR
:16S:FIA
:16R:ACCTINFO
:97A::SAFE/ALFAVNHKACCOUNT
:93A::ELIG//FAMT/1000000,
:93A::COLI//FAMT/100000,
:93A::COLO//FAMT/200000,
:94A::SAFE/ALLPY
:16S:ACCTINFO
:16S:USECU
:16R:CADETL
:98A:://XDTE/20121229
:98A:://PAYD/20130109
:98A:://IFIX/20121201
:98A:://MFIX/20121201
:69A:://INPE/2012120120121231
:99A::DAAC//31
:92A::RINR//3,
:92A::RSPR//,05
:13A::COUP//1
:16S:CADETL
:16R:CAOPTN
:13A::CAON//1
:22F::CAOP//CASH
:11A::OPTN//EUR
:17B::DFLT//Y
:92A::INTP//3,05
:16S:CAOPTN
[bookmark: Ex_MT564_to_Issuer_proceed_date]Example 7176
MT564 sent at proceed date from DEPO/X to the Issuer/Registrar 
Message contains total amount of proceeds to be paid off from Issuer account to account owners - receivers of coupons with information about ELIG (eligible) balance only and appropriate payment details. Coupon on variable rate debt instrument is subject of the example.
Sender:		VSDSVN01XXXX 
Receiver:	ISSUVNHNXXXX
:16R:GENL
:20C::CORP//R180499
:20C::SEME//R180999/564
:23G:NEWM/COPY
:22F:CAMV//MAND
:22F:CAEV//INTR
:98C::PREP//20120424161044
:25D::PROC//COMP
:16R:LINK
:20C::RELA//R180467/564
:16S:LINK
:16S:GENL
:16R:USECU
:35B:/XX/VNBO1M000264
:16R:ACCTINFO
:95A::ACOW/ALFAVNHK
:97A::SAFE//ISSUVNHNACCOUNT
:93A::ELIG//FAMT/100000000,
:16S:ACCTINFO
:16S:USECU
:16R:CADETL
:98A:://XDTE/20121229
:98A:://PAYD/20130109
:98A:://IFIX/20121201
:98A:://MFIX/20121201
:69A:://INPE/2012120120121231
:99A::DAAC//31
:92A::RINR//3,
:92A::RSPR//,05
:13A::COUP//1
:16S:CADETL
:16R:CAOPTN
:13A::CAON//1
:22F::CAOP//CASH
:11A::OPTN//EUR
:17B::DFLT//Y
:92A::INTP//3,05
:16R:CASHMOVE
:22A::CRDB//DEBT
:97A::CASH/ISSUVNHNCASHACC
:19B::INTR//EUR900000,99
:98A::PAYD/20120501
:16S:CASHMOVE
:16S:CAOPTN


[bookmark: _Ref326174019]

[bookmark: _Ref504796010][bookmark: _Toc508122348]MT565: Corporate Action Instruction
Format of MT565: Corporate action instruction
	
	
	
	
	Status
	Tag
	Qualifier
	Field Name
	Content/ Options
	Qualifier Description
	Example
	No.

	 
	 
	 
	 
	M
	16R
	 
	Start of Block 
	GENL
	Mandatory Sequence A General Information
	:16R:GENL
	1

	 
	
	
	
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	
	M
	20C
	4!c
	Reference
	:4!c//16x
	Codewords:
· CORP//NONREF or reference of corporate action
· SEME//message unique reference
Reference for previous corporate action notification related to corporate action insturction defined here
	:20C::CORP//NONREF
:20C::SEME//R180467/564
	2

	 
	
	
	
	-----|
	
	 
	 
	 
	 
	
	

	 
	
	
	
	M
	23G
	 
	Function of the Message
	4!c[/4!c]
	Keyword NEWM
	
	3

	 
	
	
	
	M
	22F
	CAEV
	Corporate Action Event Indicator
	:4!c/[8c]/4!c
	CAEV - Corporate Action Event Indicator:
· Shareholder meeting = MEET, OMET, XMET
· Dividends = DVCA, DVSE, DVOP
· Paid-in capital increase via offering to existing shareholders (Rights issue) = RHTS
· Paid-in capital increase via offering to third parties= NOOF, ODLT, OTHR/THRD
· Paid-in capital increase via auction = DTCH, PRIO, OTHR/AUCT
· Bonus Issues = BONU
· Merger and consolidation = MRGR
· Change of issuer name = CHAN
· Stocks split = SPLF
· Reverse stocks split = SPLR
· Compulsory capital reduction=EXOF
· Voluntary capital reduction = BIDS, EXOF
· Voluntary capital reduction (manual) = BIDS, EXOF
· Spin-off = SOFF
· Conversion of preference shares into ordinary (total) = CONV
· Conversion of preference shares into ordinary (by request) = CONV
· Movement to other exchange = CHAN
· Principal, amortization and interest payment = REDM, PCAL, INTR
· Bonds put option (early redemption by request) = BPUT
· Exercise of convertible bonds (total) = CONV
· Exercise of convertible bonds (request) = CONV
· Conversion of government bonds to government bonds (total) = CONV
· Cash payment to shareholders or ETF holders (liquidation) = LIQU
· Warrant Exercise (total) = EXWA
· Warrant Exercise (request) = EXWA
· Rights distribution = RHDI
· Rights expiry = EXRI
	:22F:CAEV//INTR (Coupon)
:22F:CAEV//REDM (Redemption)
:22F:CAEV//DETI (Stripping)
:22F:CAEV//ATTI (Reconstitution)
:22F:CAEV//CONV (Conversion)
:22F:CAEV//SPLF (Split)
:22F:CAEV//SPLR (Merge)
	4

	 
	
	
	
	O
	98C
	PREP
	Preparation Date
	:4!c//8!n6!n
	PREP//Date and time at which the message was prepared. 
	:98C::PREP//20120424161044
	5

	 
	 
	 
	 
	M
	16R
	 
	Start of Block
	LINK
	-----> Optional Repetitive Subsequence A1 Linkages
	:16R:LINK
	6

	 
	 
	
	
	O
	22F
	LINK
	Linkage Type Indicator
	:4!c/[8c]/4!c
	Currently not used
	 
	7

	 
	 
	
	
	O
	13a
	LINK
	Linked Message
	A or B
	Currently not used
	 
	8

	 
	 
	
	
	M
	20C
	4!c
	Reference
	:4!c//16x
	Currently not used
	 
	9

	 
	 
	 
	 
	M
	16S
	 
	End of Block
	LINK
	-----| End of Subsequence A1 Linkages
	:16S:LINK
	10

	 
	 
	 
	 
	M
	16S
	 
	End of Block
	GENL
	End of Sequence A General Information
	:16S:GENL
	11

	 
	 
	 
	 
	M
	16R
	 
	Start of Block
	USECU
	Mandatory Sequence B Underlying Securities
	:16R:USECU
	12

	 
	
	
	
	O
	35B
	 
	Identification of the Financial Instrument
	[ISIN1!e12!c]
[4*35x]
	Main code of Instrument
Conversion, Split / Merge: Code of Source Instrument (to be converted into target instrument). 
Source Instrument to be debited from the account of participant-owner.
	:35B:/XX/VNBO1M000264
	13

	 
	 
	 
	 
	M
	16R
	 
	Start of Block
	FIA
	Optional Subsequence B1 Financial Instrument Attributes
	:16R:FIA
	14

	 
	 
	
	
	O
	94B
	PLIS
	Place of Listing
	:4!c/[8c]/4!c[/30x]
	Currently Not used
	 
	15

	 
	 
	
	
	O
	22F
	MICO
	Method of Interest Computation Indicator
	:4!c//4!c
	MICO - Method of Interest Computation - Indicator Specifies the computation method of (accrued) interest of the financial instrument.
If MICO//OTHR see qualifier field OMIC in field 70E (49). Here “Other” means other method than A001-A014
	:22F::MICO//A005
	16

	 
	 
	
	
	O
	12A
	CLAS
	Type of Financial Instrument
	A or C
	CLAS - Classification Type - Classification type of the financial instrument, for example, ISO Classification of Financial instrument (CFI).
ITYP/Instrument type. Mandatory for stripping/reconstitution.

CFI code looks like «C-G-A1-A2-A3-A4»,
Where: 
C – Category (Debt instrument, Equity, etc.);
G – Group (Bonds, Convertible bonds, Shares, etc.);
A1 – Attribute 1 (Voting Right);
A2 – Attribute 2 (Ownership);
A3 – Attribute 3 (Payment Status);
A4 – Attribute 4 (Form).
Example: ESVXXX means Equities, Shares, Voting and no more details.
	:12A::CLAS//ITYP/GVFB
	17

	 
	 
	
	
	O
	11A
	DENO
	Currency
	:4!c//3!a
	DENO - Currency of Denomination - Currency in which a financial instrument is currently denominated. Currency of source instrument nominal value – mandatory for conversion.
	:11A::DENO//EUR
	18

	 
	 
	
	
	----->
	
	 
	 
	 
	
	
	

	 
	 
	
	
	O
	98A
	4!c
	Date/Time
	:4!c//8!n
	· CALD Call Date Date on which a financial instrument is called away/redeemed before its scheduled maturity. 
· CONV Conversion Date Deadline by which a convertible security must be converted, according to the terms of the issue. 
· COUP Coupon Date Next payment date of an interest bearing financial instrument. 
· DDTE Dated Date Date on which an interest bearing financial instrument begins to accrue interest. 
· EXPI – Ex-dividend date starting from which orders for operations with source and target shares to be rejected by the system. Used for split and merge operations. 
· FRNR Floating Rate Fixing Date Date on which the interest rate or redemption price will be/was calculated, according to the terms of the issue. 
· ISSU Issue Date Date on which the financial instrument is issued. 
· MATU Maturity Date Date on which a financial instrument becomes due and assets are to be repaid. 
· PUTT Put Date Date on which a holder of a financial instrument has the right to request redemption of the principal amount prior to its scheduled maturity date.

	:98A::EXPI//20120529 (split and merge)

	19

	 
	 
	
	
	-----|
	
	 
	 
	 
	 
	 
	

	 
	 
	
	
	----->
	
	 
	 
	 
	 
	 
	

	 
	 
	
	
	O
	92A
	4!c
	Rate
	:4!c//[N]15d
	Qualifiers:
· NWFC - Next Factor - Factor used to calculate the value of the outstanding principal of the financial instrument (for factored securities) that will applicable after the redemption (factor) date. 
· PRFC - Previous Factor - Factor used to calculate the value of the outstanding principal of the financial instrument (for factored securities) until the next redemption (factor) date.

	:92A::PRFC//0.75
Only if source instrument is factored.

	20

	 
	 
	
	
	-----|
	
	 
	 
	 
	 
	 
	

	 
	 
	
	
	----->
	
	 
	 
	 
	 
	 
	

	 
	 
	
	
	O
	36B
	4!c
	Quantity of Financial Instrument
	:4!c//4!c/15d
	Conversion: Quantity of source instrument to be converted into target instrument.

Qualifiers:
· SIZE - Contract Size Ratio or multiplying factor used to convert one contract into a financial instrument quantity. Amount of instrument to be converted into another one.

Quantity Type Code must contain one of the following codes: 
· FAMT - Face Amount - Quantity expressed as an amount representing the face amount, that is, the principal of a debt instrument.
· UNIT - Unit Number - Quantity expressed as a number of shares.
	:36B::SIZE//FAMT/100000,

	21

	 
	 
	
	
	-----|
	
	 
	 
	 
	 
	 
	

	 
	 
	 
	 
	M
	16S
	 
	End of Block
	FIA
	End of Subsequence B1 Financial Instrument Attributes
	 
	22

	 
	 
	 
	 
	M
	16R
	 
	Start of Block
	ACCTINFO
	Mandatory Subsequence B2 Account Information
	Mandatory Subsequence B2 Account Information
	23

	 
	 
	
	
	O
	95P
	ACOW
	Account Owner
	Option P :4!c//4!a2!a2!c[3!c] (Qualifier)(Identifier Code)
	ACOW - Account Owner - Party that owns the account.
	:95P:://ALFAVNHK
	24

	 
	 
	
	
	M
	97A
	SAFE
	Safekeeping Account
	Option A :4!c//35x (Qualifier)(Account Number)
	SAFE - Safekeeping Account – DEPO Account where financial instruments are maintained. DEPO account for participants and ISSU account for Issuers.
	:97A::SAFE//ISSUVNHNACCOUNT
	25

	 
	 
	
	
	O
	94a
	SAFE
	Place of Safekeeping
	B, C, or F
	Currently Not used
	 
	26

	 
	 
	
	
	----->
	
	 
	 
	 
	 
	 
	

	 
	 
	
	
	O
	93a
	4!c
	Balance
	B or C
	Qualifiers: 
· ELIG - Total Eligible for Corporate Action - Balance Total balance of securities eligible for this corporate action event. The entitlement calculation is based on this balance. Not used on issuance of child instruments.

Quantity Type Code must contain one of the following codes: 
· FAMT - Face Amount - Quantity expressed as an amount representing the face amount, that is, the principal of a debt instrument.
· UNIT - Unit Number - Quantity expressed as a number of shares.
	Currently Not used 

:93A::ELIG//FAMT/1000000,
	27

	 
	 
	
	
	-----|
	
	 
	 
	 
	 
	 
	

	 
	 
	 
	 
	M
	16S
	 
	End of Block
	ACCTINFO
	End of Subsequence B2 Account Information
	:16S:ACCTINFO
	28

	 
	 
	 
	 
	M
	16S
	 
	End of Block
	USECU
	End of Sequence B Underlying Securities
	:16S:USECU
	29

	 
	 
	 
	 
	M
	16R
	 
	Start of Block
	BENODET
	-----> Optional Repetitive Sequence C Beneficial Owner Details
	:16R:BENODET
	30

	 
	
	
	
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	
	M
	95a
	4!c
	Party
	P, R, S, or V
	Currently Not Used
	 
	31

	 
	
	
	
	-----|
	
	 
	 
	 
	 
	 
	

	 
	
	
	
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	
	O
	94C
	4!c
	Place
	:4!c//2!a
	Currently Not Used
	 
	32

	 
	
	
	
	-----|
	
	 
	 
	 
	 
	 
	

	 
	
	
	
	M
	36B
	OWND
	Quantity of Financial Instrument
	:4!c//4!c/15d
	Currently Not Used
	 
	33

	 
	
	
	
	O
	22F
	CETI
	Certification Type Indicator
	:4!c/[8c]/4!c
	Currently Not Used
	 
	34

	 
	
	
	
	O
	70E
	DECL
	Declaration Details
	:4!c//10*35x
	Currently Not Used
	 
	35

	 
	 
	 
	 
	M
	16S
	 
	End of Block
	BENODET
	-----| End of Sequence C Beneficial Owner Details
	:16S:BENODET
	36

	 
	 
	 
	 
	M
	16R
	 
	Start of Block
	CAINST
	Mandatory Sequence D Corporate Action Instruction
	:16R:CAINST
	37

	 
	
	
	
	M
	13A
	CAON
	CA Option Number
	:4!c//3!c
	CAON - CA Option Number - Number identifying the available corporate action options currently not to be used.
When the MT565 is unsolicited, that is, the instruction has not been preceded by an MT 564 Corporate Action Notification, then the corporate action option number must be UNS.
	:13A::CAON//UNS
	38

	 
	
	
	
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	
	M
	22F
	4!c
	Indicator
	Option F :4!c//4!c (Qualifier) (Indicator)
	Qualifiers: 
· CAOP - Corporate Action Option Code Indicator - Specifies the corporate action options available to the account owner.
· CHAN Change Type Indicator Specifies the type of change announced.

For CAOP Qualifier Indicator must contain one of the following codes:
· CASE - Cash and Securities - Corporate action option includes a distribution of both cash and securities to holders  = Conversion of Instruments
· CASH - Cash - Distribution of cash to holders. 
· NOAC - No Action - Option for the account owner not to take part in the event. This would include opt-out for class actions and lodging of dissenters' rights. Currently Not Used
· SECU - Securities Option - Distribution of securities to holders = Conversion of Instruments

For CHAN Qualifier Indicator must contain one of the following codes:
· PHDE - Physical to Dematerialised - Change from physical into dematerialised form.
· TERM - Terms - Change in the terms of the security = premature redemption

	:22F::CAOP//SECU
:22F::CAOP//CASH
:22F::CAOP//CASE
	39

	 
	
	
	
	-----|
	
	 
	 
	 
	 
	 
	

	 
	
	
	
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	
	O
	11A
	4!c
	Currency
	:4!c//3!a
	Qualifier: OPTN - Currency Option - Currency in which the cash disbursed from an interest or dividend payment is offered. 
Currency of target instrument nominal value – for conversion.
	:11A::OPTN//EUR
	40

	 
	
	
	
	-----|
	
	 
	 
	 
	 
	 
	

	 
	
	
	
	O
	35B
	 
	Identification of the Financial Instrument 
	[ISIN1!e12!c]
[4*35x]
	Code of Target Instrument

Mandatory for Conversion, Split/Merge: Code of Source Instrument (to be converted into target instrument). 
Target Instrument to be debited into account of participant-owner while Source Instrument to be debited from the account.
	:35B:/XX/VNBO1M000264
	41

	 
	
	
	
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	
	M
	36C
	4!c
	Quantity of Financial Instrument
	B or C
	Qualifiers: 
· QREC - Quantity to Receive - Quantity of the benefits that the account owner wants to receive, for example, as a result of dividend reinvestment. Order to generate child instruments.
· QINS - Quantity of Securities Instructed - Quantity of underlying securities to which this instruction applies. Order of participant to do stripping.

Quantity Type Code must contain one of the following codes: 
· FAMT - Face Amount - Quantity expressed as an amount representing the face amount, that is, the principal of a debt instrument.
· UNIT - Unit Number - Quantity expressed as a number of shares.

Quantity Code must contain for QREC: QALL - All Securities - Instruction applies to the entire eligible balance of underlying securities
	:11C::QREC//QALL (dividends, early redemption, split and merge)
or
:11B::QINS//FAMT/100000, (conversion, stripping)
	42

	 
	
	
	
	-----|
	
	 
	 
	 
	 
	 
	

	 
	
	
	
	O
	98A
	EXRQ
	Execution Requested Date/Time
	:4!c//8!n (Qualifier)(Date)
	EXRQ - Execution Requested Date -  Date at which the instructing party requests the instruction to be executed. Actual day of proceeds and for split/merge operation. Date must be a valid date expressed as YYYYMMDD
Record date in Split/Merge operations.
	:98A::EXRQ//20120531
	43

	 
	
	
	
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	
	O
	92a
	4!c
	Rate
	A or F
	Currently Not Used
	 
	44

	 
	
	
	
	-----|
	
	 
	 
	 
	 
	 
	

	 
	
	
	
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	
	O
	90B
	4!c
	Price
	Option B :4!c//4!c/3!a15d (Qualifier)(Amount Type Code)(Currency Code)(Price)
	Qualifiers: 
· OFFR - Generic Cash Price to be paid by Issuer on source instrument = redemption price or buy-in price in share merge. 
· PRPP - Generic Cash Price to be paid by Investor on target instrument = reinvestment price.
· EXER - Exercise Price - Generic Cash Price to be paid on conversion settlement. Positive value of difference between PRPP and OFFR = amount of cash to be paid on settlement.
· INDC = Generic Cash Price to be paid on conversion settlement in currency of instrument nominal.

In option B Amount Type Code must contain one of the following codes: 
· ACTU - Actual Amount - Price expressed as an amount of currency per unit or per share. 
· DISC - Discount - Price expressed as a discount amount. 
· PLOT - Lot - Price expressed as an amount of money per lot. 
· PREM - Premium - Price expressed as a premium.

OFFR//ACTU/currency, amount of proceeds
	:90B::OFFR//ACTU/IFR490000,
:90B::PRPP//ACTU/VND485000,
:90B::EXER//ACTU/VND5000,
:90B::INDC//ACTU/EUR10,
	45

	 
	
	
	
	-----|
	
	 
	 
	 
	 
	 
	

	 
	
	
	
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	
	O
	70E
	4!c
	Narrative
	:4!c//10*35x
	Qualifier: INST - Corporate Action Instructions Narrative - Provides additional details pertaining to the corporate action instruction.

Codewords for conversion:
· BENM/Settlement agent of funds beneficiary
· /CRSA/Cash account of settlement agent to be credited in RTGS
· /ACCW/Code of funds beneficiary (investor)
· /CRAC/Account of investor 
· /PAYE/Settlement agent of funds payer
· /DESA/Cash account of settlement agent to be debited in RTGS; 
· /DEBT/Code of funds payer; 
· /DEAC/Cash account of payer;
· /EXCH/Exchange rate used for settlement (optional). Corresponds to field in MT54n :92B::EXCH//VND/USD/500,

Codewords for split/merge:
RATI/Ratio for split/merge (Number of units of source share / Number of units of target share)
	For conversion:
:70E::INST//BENM/CREDITSAGENT
/CRSA/CREDITSAGENTACCOUNT
/ACCW/CREDITINVESTOR
/CRAC/CREDITINVACCOUNT
/PAYE/DEBITSAGENT
/DESA/DEBITSAGENTACCOUNT
/DEBT/DEBITPAYER
DEAC/DEBITPAYERACCOUNT
/EXCH/VND/USD/500,


or

For Split:
:70E::INST//RATI/1/10

or

For Merge:
:70E::INST//RATI/10/1
	46

	 
	
	
	
	-----|
	
	 
	 
	 
	 
	 
	

	 
	 
	 
	 
	M
	16S
	 
	End of Block
	CAINST
	End of Sequence D Corporate Action Instruction
	:16S:CAINST
	47

	 
	 
	 
	 
	M
	16R
	 
	Start of Block
	ADDINFO
	Optional Sequence E Additional Information
	:16R:ADDINFO
	48

	 
	
	
	
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	
	O
	70E
	4!c
	Narrative
	:4!c//10*35x
	REGI - Registration Details - Provides information required for the registration of child instrument. Used for registration of child instruments.

Code of child instrument with “XX/” prefix if code is non-ISIN
/FAMT/Nominal value of child instrument
/MATU/Maturity date 
/ITYP/Instrument type
	:70E::REGI//XX/VNZC1M000264
/FAMT/1000,
/MATU/20141231
/ITYP/GVTB
	49

	 
	
	
	
	-----|
	
	 
	 
	 
	 
	 
	

	 
	
	
	
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	
	O
	95a
	4!c
	Party
	P, Q, or R
	Currently Not Used
	 
	50

	 
	
	
	
	-----|
	
	 
	 
	 
	 
	 
	

	 
	 
	 
	 
	M
	16S
	 
	End of Block
	ADDINFO
	End of Sequence E Additional Information
	:16S:ADDINFO
	51



Example 8177
MT565 sent by Participant-Account owner to DEPO/X: request for conversion of instrument
Message contains instruction to make conversion of instrument from AVAI sub-balance of participant’ portfolio into another instrument.
Sender:		ALFAVNHKAXXX
Receiver:	VSDSVN01XXXX
:16R:GENL
:20C::SEME//R180999/565
:23G:NEWM
:22F:CAEV//CONV
:98C::PREP//20120424161044
:16S:GENL
:16R:USECU
:35B:/XX/AT00000ATEC8
:16R:FIA
:11A::DENO//EUR
:36B::SIZE//UNIT/10,
:16S:FIA
:16R:ACCTINFO
:97A::SAFE//ALFAVNHKACCOUNT
:16S:ACCTINFO
:16S:USECU
:16R:CAINST
:13A::CAON//UNS
:22F::CAOP//SECU
:11A::OPTN//EUR
:35B:/XX/VNBO1M000299
:11B::QINS//UNIT/10,
:98A::EXRQ//20120531
:90B::OFFR//ACTU/VND490000,
:90B::PRPP//ACTU/VND4850000,,
:90B::EXER//ACTU/VND5000,
:90B::INDC//ACTU/EUR10,
:70E::INST//BENM/CREDITSAGENT
/CRSA/CREDITSAGENTACCOUNT
/ACCW/CREDITINVESTOR
/CRAC/CREDITINVACCOUNT
/PAYE/DEBITSAGENT
/DESA/DEBITSAGENTACCOUNT
/DEBT/DEBITPAYER
DEAC/DEBITPAYERACCOUNT
/EXCH/VND/USD/500,
:16S:CAINST
Example 9178
MT565 generated by the system: request for conversion of revolving instrument
Message contains instruction to make revolving  - conversion of instrument from AVAI sub-balance of participant’ portfolio into another instrument with the same parameters (type, issuer, term and interest rate). Key difference of the message is presence of :90B::OFFR//CINL.
Sender:		VSDSVN01XXXX
Receiver:	VSDSVN01XXXX
:16R:GENL
:20C::SEME//R180999/565
:23G:NEWM
:22F:CAEV//CONV
:98C::PREP//20120424161044
:16S:GENL
:16R:USECU
:35B:/XX/VNBO1M000288
:16R:FIA
:11A::DENO//EUR
:36B::SIZE//UNIT/10,
:16S:FIA
:16R:ACCTINFO
:97A::SAFE//BIKKVNHKACCOUNT
:16S:ACCTINFO
:16S:USECU
:16R:CAINST
:13A::CAON//UNS
:22F::CAOP//SECU
:11A::OPTN//EUR
:35B:/XX/VNBO1M000299
:11B::QINS//UNIT/10,
:98A::EXRQ//20120531
:90B::OFFR//ACTU/EUR1000,
:90B::OFFR//CINL/EUR10,
:90B::PRPP//ACTU/EUR1000,
:90B::EXER//ACTU/EUR10,
:70E::INST//BENM/CREDITSAGENT
/CRSA/CREDITSAGENTACCOUNT
/ACCW/CREDITINVESTOR
/CRAC/CREDITINVACCOUNT
/PAYE/DEBITSAGENT
/DESA/DEBITSAGENTACCOUNT
/DEBT/DEBITPAYER
DEAC/DEBITPAYERACCOUNT
:16S:CAINST

[bookmark: _Ref326174028]

[bookmark: _Toc508122349][bookmark: _Ref504796012]MT566: Corporate Action Confirmation
Format of MT566: Corporate action confirmation
	
	
	
	Status
	Tag
	Qualifier
	Field Name
	Content/Options
	Qualifier Description
	Example
	No.

	 
	 
	 
	M
	16R
	 
	Start of Block 
	GENL
	Mandatory Sequence A General Information
	:16R:GENL
	1

	 
	
	
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	M
	20C
	4!c
	Reference
	Option C :4!c//16x (Qualifier) (Reference)
	Unique message reference assigned by sender
Codewords:
· CORP - Corporate Action Reference 
· SEME - Sender's Message Reference
	:20C::CORP//R180499
:20C::SEME//R180999/564
	2

	 
	
	
	-----|
	
	 
	 
	 
	 
	 
	

	 
	
	
	M
	23G
	 
	Function of the Message
	Option G 4!c[/4!c] (Function)(Subfunction)
	Keyword NEWM

Keyword NEWM/COPY for messages sent to participants (if message is a copy to a party other than the account owner/account servicer, for information purposes).
	:23G:NEWM
	3

	 
	
	
	M
	22F
	CAEV
	Corporate Action Event Indicator
	:4!c/[8c]/4!c
	CAEV - Corporate Action Event Indicator:
· Shareholder meeting = MEET, OMET, XMET
· Dividends = DVCA, DVSE, DVOP
· Paid-in capital increase via offering to existing shareholders (Rights issue) = RHTS
· Paid-in capital increase via offering to third parties= NOOF, ODLT, OTHR/THRD
· Paid-in capital increase via auction = DTCH, PRIO, OTHR/AUCT
· Bonus Issues = BONU
· Merger and consolidation = MRGR
· Change of issuer name = CHAN
· Stocks split = SPLF
· Reverse stocks split = SPLR
· Compulsory capital reduction=EXOF
· Voluntary capital reduction = BIDS, EXOF
· Voluntary capital reduction (manual) = BIDS, EXOF
· Spin-off = SOFF
· Conversion of preference shares into ordinary (total) = CONV
· Conversion of preference shares into ordinary (by request) = CONV
· Movement to other exchange = CHAN
· Principal, amortization and interest payment = REDM, PCAL, INTR
· Bonds put option (early redemption by request) = BPUT
· Exercise of convertible bonds (total) = CONV
· Exercise of convertible bonds (request) = CONV
· Conversion of government bonds to government bonds (total) = CONV
· Cash payment to shareholders or ETF holders (liquidation) = LIQU
· Warrant Exercise (total) = EXWA
· Warrant Exercise (request) = EXWA
· Rights distribution = RHDI
· Rights expiry = EXRI
	:22F:CAEV//REDM (Redemption)
:22F:CAEV//DVCA (Dividend)
:22F:CAEV//CONV (Conversion)
:22F:CAEV//SPLF (Split)
:22F:CAEV//SPLR (Merge)
	4

	 
	
	
	O
	98C
	PREP
	Preparation Date
	:4!c//8!n6!n
	PREP//Date and time at which the message was prepared. 
	:98C::PREP//20120424161044
	5

	 
	 
	 
	M
	16R
	 
	Start of Block
	LINK
	-----> Optional Repetitive Subsequence A1 Linkages
	:16R:LINK
	6

	 
	 
	
	O
	22F
	LINK
	Linkage Type Indicator
	Option F :4!c/[8c]/4!c (Qualifier)(Data Source Scheme)(Indicator)
	LINK//WITH Indicates that the message is to be processed with the linked transaction.
	Currently Not Used
	7

	 
	 
	
	O
	13a
	LINK
	Linked Message
	Option A :4!c//3!c (Qualifier)(Number Id)
	SWIFT message type of the messages referenced in line 9 below. 
	Currently Not Used
	8

	 
	 
	
	M
	20C
	4!c
	Reference
	Option C :4!c//16x (Qualifier)(Reference)
	RELA//Reference to related message 
Message reference of the linked message which was previously received.
	:20C::RELA//R180467/564
	9

	 
	 
	 
	M
	16S
	 
	End of Block
	LINK
	-----| End of Subsequence A1 Linkages
	:16S:LINK
	10

	 
	 
	 
	M
	16S
	 
	End of Block
	GENL
	End of Sequence A General Information
	:16S:GENL
	11

	 
	 
	 
	M
	16R
	 
	Start of Block
	USECU
	Mandatory Sequence B Underlying Securities
	:16R:USECU
	12

	 
	
	
	O
	95a
	ACOW
	Account Owner
	P or R
	
	Currently Not Used
	13

	 
	
	
	M
	97A
	SAFE
	Safekeeping Account
	Option A :4!c//35x (Qualifier) (Account Number)
	SAFE - Safekeeping Account – DEPO Account where financial instruments are maintained.
Account of participant for Split/Merge.
	:97A::SAFE/ALFAVNHKACCOUNT
	14

	 
	
	
	O
	94a
	SAFE
	Place of Safekeeping
	B, C, or F
	
	Currently Not Used
	15

	 
	
	
	M
	35B
	 
	Identification of the Financial Instrument
	[ISIN1!e12!c]
[4*35x]
	Main code of Instrument (Source Instrument for conversion, Split/Merge)
	:35B:/XX/VNBO1M000264
	16

	
	 
	 
	M
	16R
	 
	Start of Block
	FIA
	Optional Subsequence B1 Financial Instrument Attributes
	 
	17

	
	 
	
	O
	94B
	PLIS
	Place of Listing
	:4!c/[8c]/4!c[/30x]
	Currently Not Used
	 
	18

	
	 
	
	O
	22F
	MICO
	Method of Interest Computation Indicator
	:4!c/[8c]/4!c
	Currently Not Used
	 
	19

	
	 
	
	O
	12a
	CLAS
	Classification Type
	A or C
	Currently Not Used
	 
	20

	
	 
	
	O
	11A
	DENO
	Currency of Denomination
	:4!c//3!a
	DENO - Currency of Denomination - Currency in which a financial instrument is currently denominated.
	:11A::DENO//EUR (for conversion)
	21

	
	 
	
	----->
	
	 
	 
	 
	 
	 
	

	
	 
	
	O
	98A
	4!c
	Date/Time
	:4!c//8!n
	Currently Not Used
	 
	22

	
	 
	
	-----|
	
	 
	 
	 
	 
	 
	

	
	 
	
	----->
	
	 
	 
	 
	 
	 
	

	
	 
	
	O
	92A
	4!c
	Rate
	:4!c//[N]15d
	Currently Not Used
	 
	23

	
	 
	
	-----|
	
	 
	 
	 
	 
	 
	

	
	 
	
	----->
	
	 
	 
	 
	 
	 
	

	
	 
	
	O
	36B
	4!c
	Quantity of Financial Instrument
	:4!c//4!c/15d
	Quantity of source instrument converted into target instrument.

Qualifiers:
· SIZE - Contract Size Ratio or multiplying factor used to convert one contract into a financial instrument quantity. Amount of instrument to be converted into another one.

Quantity Type Code must contain one of the following codes: 
· FAMT - Face Amount - Quantity expressed as an amount representing the face amount, that is, the principal of a debt instrument.
UNIT - Unit Number - Quantity expressed as a number of shares.
	Currently Not Used

:36B::SIZE//UNIT/10,

	24

	
	 
	
	-----|
	
	 
	 
	 
	 
	 
	

	
	 
	 
	M
	16S
	 
	End of Block
	FIA
	End of Subsequence B1 Financial Instrument Attributes
	 
	25

	 
	
	
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	M
	93B
	4!c
	Balance
	:4!c/[8c]/4!c/[N]15d (Qualifier)(Data Source Scheme)(Quantity Type Code) (Sign)(Balance)
	ELIG - Total Eligible for Corporate Action - Balance Total balance of securities eligible for this corporate action event. The entitlement calculation is based on this balance. Split/Merge: Balance of source shares splitted/merged.
Quantity Type Code must contain one of the following codes: 
· FAMT - Face Amount - Quantity expressed as an amount representing the face amount, that is, the principal of a debt instrument.
· UNIT - Unit Number - Quantity expressed as a number of shares

	:93B::ELIG//FAMT/1000000,
or
:93B::ELIG//UNIT/100,
	26

	 
	
	
	-----|
	
	 
	 
	 
	 
	 
	

	 
	 
	 
	M
	16S
	 
	 
	USECU
	End of Sequence B Underlying Securities
	:16S:USECU
	27

	 
	 
	 
	M
	16R
	 
	 
	CADETL
	Optional Sequence C Corporate Action Details
	 
	28

	 
	
	
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	O
	98a
	4!c
	Date/Time
	A, B, C, or E
	Currently Not Used
	 
	29

	 
	
	
	-----|
	
	 
	 
	 
	 
	 
	

	 
	
	
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	O
	69a
	4!c
	Period
	A, B, C, D, E, or F
	Currently Not Used
	 
	30

	 
	
	
	-----|
	
	 
	 
	 
	 
	 
	

	 
	
	
	O
	99A
	DAAC
	Number Count
	:4!c//[N]3!n
	Currently Not Used
	 
	31

	 
	
	
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	O
	92a
	4!c
	Rate
	A, F, or K
	Currently Not Used
	 
	32

	 
	
	
	-----|
	
	 
	 
	 
	 
	 
	

	 
	
	
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	O
	90a
	4!c
	Price
	A or B
	Currently Not Used
	 
	33

	 
	
	
	-----|
	
	 
	 
	 
	 
	 
	

	 
	
	
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	O
	36a
	4!c
	Quantity of Financial Instrument
	B or C
	Currently Not Used
	 
	34

	 
	
	
	-----|
	
	 
	 
	 
	 
	 
	

	 
	
	
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	O
	13a
	COUP
	Coupon Number
	A or B
	Currently Not Used
	 
	35

	 
	
	
	-----|
	
	 
	 
	 
	 
	 
	

	 
	
	
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	O
	17B
	4!c
	Flag
	:4!c//1!a
	Currently Not Used
	 
	36

	 
	
	
	-----|
	
	 
	 
	 
	 
	 
	

	 
	
	
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	O
	22F
	4!c
	Indicator
	:4!c/[8c]/4!c
	Currently Not Used
	 
	37

	 
	
	
	-----|
	
	 
	 
	 
	 
	 
	

	 
	
	
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	O
	70E
	4!c
	Narrative
	:4!c//10*35x
	Qualifier: TXNR - Narrative Version - Provides information that can be ignored for automated processing.
Mandatory codeword for split/merge:
RATI/Ratio for split/merge (Number of units of source share / Number of units of target share)
	For Split:
:70E::TXNR//RATI/1/10

For Merge:
:70E::TXNR//RATI/10/1
	38

	 
	
	
	-----|
	
	 
	 
	 
	 
	 
	

	 
	 
	 
	M
	16S
	 
	End of Block
	CADETL
	End of Sequence C Corporate Action Details
	 
	39

	 
	 
	 
	M
	16R
	 
	Start of Block
	CACONF
	Mandatory Sequence D Corporate Action Confirmation
	:16R:CACONF
	40

	 
	
	
	M
	13A
	CAON
	CA Option Number
	:4!c//3!c
	Constant value “1”
	:13A::CAON//1
	41

	 
	
	
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	M
	22a
	4!c
	Indicator
	Option F :4!c/[8c]/4!c (Qualifier)(Data Source Scheme)(Indicator)
	CAOP - Corporate Action Option Code Indicator - Specifies the corporate action options available to the account owner.

Qualifier is CAOP and Data Source Scheme is not present, Indicator contains: 
· CASH - Cash - Distribution of cash to holders.
· SECU - Securities Option - Distribution of securities to holders.
CASE - Cash and Securities - Corporate action option includes a distribution of both cash and securities to holders.
	:22F::CAOP//CASH
:22F::CAOP//SECU
:22F::CAOP//CASE
	42

	 
	
	
	-----|
	
	 
	 
	 
	 
	 
	

	 
	
	
	O
	11A
	OPTN
	Currency
	:4!c//3!a
	Currently Not Used
	 
	43

	 
	
	
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	O
	98a
	4!c
	Date/Time
	A, B, C, or E
	Currently Not Used
	 
	44

	 
	
	
	-----|
	
	 
	 
	 
	 
	 
	

	 
	
	
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	O
	69a
	4!c
	Period
	A, B, C, D, E, or F
	Currently Not Used
	 
	45

	 
	
	
	-----|
	
	 
	 
	 
	 
	 
	

	 
	
	
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	O
	92a
	4!c
	Rate
	A, F, or J
	Currently Not Used
	 
	46

	 
	
	
	-----|
	
	 
	 
	 
	 
	 
	

	 
	
	
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	O
	90B
	4!c
	Price
	:4!c//4!c/3!a15d (Qualifier)(Amount Type Code)(Currency Code)(Price)
	Qualifiers: 
· OFFR - Generic Cash Price to be paid by Issuer on source instrument = redemption price. Equal to face value of revolving instrument.
· PRPP - Generic Cash Price to be paid by Investor on target instrument = reinvestment price. Equal to face value of revolving instrument.
· EXER - Exercise Price - Generic Cash Price to be paid on conversion settlement. Positive value of difference between PRPP and OFFR = amount of cash to be paid on settlement.
· CINL - Cash in Lieu of Shares Price - Cash disbursement in lieu of equities; usually in lieu of fractional quantity. Equal to amount of last coupon to be paid on revolving instrument.

In option B Amount Type Code must contain one of the following codes: 
· ACTU - Actual Amount - Price expressed as an amount of currency per unit or per share. 
· DISC - Discount - Price expressed as a discount amount. 
· PLOT - Lot - Price expressed as an amount of money per lot. 
PREM - Premium - Price expressed as a premium.
	:90B::OFFR//ACTU/EUR980,
:90B::PRPP//ACTU/EUR970,
:90B::EXER//ACTU/EUR10,
:90B::CINL//ACTU/EUR10,
	47

	 
	
	
	-----|
	
	 
	 
	 
	 
	 
	

	 
	
	
	O
	94B
	TRAD
	Place of Trade
	:4!c/[8c]/4!c[/30x]
	Currently Not Used
	 
	48

	 
	 
	 
	M
	16R
	 
	Start of Block
	SECMOVE
	Optional Repetitive Subsequence D1 Securities Movement
	:16R:SECMOVE
	49

	 
	 
	
	----->
	
	 
	 
	 
	 
	 
	

	 
	 
	
	M
	22H
	4!c
	Indicator
	H
	CRDB - Credit/Debit Indicator - Specifies whether the value is a debit or credit:
· CRED - Value is a credit. 
DEBT - Value is a debit.
	:22H::CRDB//CRED
	50

	 
	 
	
	-----|
	
	 
	 
	 
	 
	 
	

	 
	 
	
	M
	35B
	 
	Identification of the Financial Instrument
	[ISIN1!e12!c]
[4*35x]
	Code of target Instrument (conversion, Split/Merge)
	:35B:/XX/VNBO1M000999
	51

	 
	 
	
	M
	16R
	 
	Start of Block
	FIA
	
	:16R:FIA
	52

	 
	 
	
	O
	94B
	PLIS
	Place of Listing
	:4!c/[8c]/4!c[/30x]
	
	Currently Not Used
	53

	 
	 
	
	O
	22F
	MICO
	Method of Interest Computation Indicator
	:4!c/[8c]/4!c
	
	Currently Not Used
	54

	 
	 
	
	O
	12a
	CLAS
	Classification Type
	A or C
	
	Currently Not Used
	55

	 
	 
	
	O
	11A
	DENO
	Currency of Denomination
	:4!c//3!a
	DENO - Currency of Denomination - Currency in which a financial instrument is currently denominated. Currency of target instrument nominal value – mandatory for conversion.
	:11A::DENO//EUR
	56

	 
	 
	
	----->
	
	
	
	
	
	
	

	 
	 
	 
	O
	98A
	4!c
	Date/Time
	:4!c//8!n
	Currently Not Used
	
	57

	
	
	
	-----|
	
	
	
	
	
	
	

	
	
	
	O
	90a
	ISSU
	Price
	A or B
	Currently Not Used
	
	58

	
	
	
	----->
	
	
	
	
	
	
	

	
	
	
	O
	92A
	4!c
	Rate
	:4!c//[N]15d
	Currently Not Used
	
	59

	
	
	
	-----|
	
	
	
	
	
	
	

	
	
	
	----->
	
	
	
	
	
	
	

	
	
	
	O
	36B
	4!c
	Quantity of Financial Instrument
	:4!c//4!c/15d
	Qualifiers:
· SIZE - Contract Size Ratio or multiplying factor used to convert one contract into a financial instrument quantity. 

Quantity Type Code must contain one of the following codes: 
· FAMT - Face Amount - Quantity expressed as an amount representing the face amount, that is, the principal of a debt instrument.
UNIT - Unit Number - Quantity expressed as a number of shares.
	Currently Not Used

:36B::SIZE//UNIT/10,

	60

	
	
	
	-----|
	
	
	
	
	
	
	

	
	
	
	M
	16S
	 
	End of Block
	FIA
	End of Subsequence D1a Financial Instrument Attributes
	:16S:FIA
	61

	
	
	
	----->
	
	 
	 
	 
	 
	 
	

	
	
	
	M
	36B
	PSTA
	Posting Quantity
	:4!c//4!c/15d
	PSTA - Posting Quantity - Quantity of securities that have been posted (credit or debit) to safekeeping account. Quantity of target instrument credited into account (Conversion, Split/Merge).
Quantity Type Code must contain one of the following codes: 
· FAMT - Face Amount - Quantity expressed as an amount representing the face amount, that is, the principal of a debt instrument.
· UNIT - Unit Number - Quantity expressed as a number of shares.

	:36B::PSTA//UNIT/10,
	62

	
	
	
	-----|
	
	 
	 
	 
	 
	 
	

	
	
	
	----->
	
	 
	 
	 
	 
	 
	

	
	
	
	M
	98a
	4!c
	Date/Time
	A , C
	Currently Not Used
	 
	68

	
	
	
	-----|
	
	 
	 
	 
	 
	 
	

	
	
	
	M
	16S
	 
	End of Block
	SECMOVE
	-----| End of Subsequence D1 Securities Movement
	:16S:SECMOVE
	75

	 
	
	
	M
	16R
	 
	Start of Block
	CASHMOVE
	-----> Optional Repetitive Subsequence D2 Cash Movement
	:16R:CASHMOVE
	76

	 
	
	
	----->
	
	 
	 
	 
	 
	
	

	 
	
	
	M
	22a
	4!c
	Indicator
	H or F
	CRDB - Credit/Debit Indicator - Specifies whether the value is a debit or credit.
· CRED - Value is a credit. 
· DEBT - Value is a debit.
	:22H::CRDB//DEBT
	77

	 
	
	
	-----|
	
	 
	 
	 
	 
	
	

	 
	
	
	O
	97a
	4!c
	Account
	A or E
	Currently Not Used
	
	78

	 
	
	
	M
	16R
	 
	Start of Block 
	CSHPRTY
	-----> Optional Repetitive Subsequence D2a Cash Parties
	:16R:CSHPRTY
	79

	 
	
	
	----->
	
	 
	 
	 
	 
	
	

	 
	
	
	M
	95a
	4!c
	Party
	P, Q, R, or S
	BENM Beneficiary of Money Ultimate party to be credited with the money.
	:95A::BENM//ALFAVNHK
	80

	 
	
	
	-----|
	
	 
	 
	 
	 
	
	

	 
	
	
	O
	97a
	CASH
	Cash Account
	A or E
	CASH Cash Account Account in which cash is maintained.
	:97A::CASH/ALFAVNHKCASHACC
	81

	 
	
	
	O
	20C
	PROC
	Processing Reference
	:4!c//16x
	Currently Not Used
	 
	82

	 
	
	
	O
	70E
	PACO
	Party Narrative
	:4!c//10*35x
	Currently Not Used
	 
	83

	 
	
	
	M
	16S
	 
	End of Block
	CSHPRTY
	-----| End of Subsequence D2a Cash Parties
	:16S:CSHPRTY
	84

	 
	
	
	----->
	
	 
	 
	 
	 
	 
	

	 
	
	
	M
	19B
	4!c
	Amount
	:4!c//3!a15d
	Paid cash amount.
Qualifiers:
· INTR - Interest Amount - Amount of money representing a coupon payment.
· NETT - Net Cash Amount - Amount of money after deductions and allowances have been made, if any, that is, the total amount +/- charges/fees. Conversion.
GRSS - Gross Amount - Amount of money before any deductions and allowances have been made. Buy-in payment during merge.
	:19B::INTR//EUR1000,9 (coupon)

or
:19B::NETT//EUR10, (conversion)

or
:19B::GRSS//EUR980, (merge)
	85

	 
	
	
	-----|
	
	 
	 
	 
	
	
	

	 
	
	
	----->
	
	 
	 
	 
	
	
	

	 
	
	
	M
	98A
	4!c
	Date/Time
	:4!c//8!n (Qualifier)(Date)
	PAYD - Payment Date/Time - Date/time at which the movement is due to take place (cash and/or securities).
	:98A::PAYD/20120501
	86

	 
	
	
	-----|
	
	 
	 
	 
	
	
	

	 
	
	
	O
	92B
	EXCH
	Exchange Rate
	:4!c//3!a/3!a/15d
	Currently Not Used
	
	87

	 
	
	
	O
	90a
	OFFR
	Generic Cash Price Received per Product
	A, B, F, or J
	Currently Not Used
	
	88

	 
	
	
	M
	16S
	 
	End of Block
	CASHMOVE
	-----| End of Subsequence D2 Cash Movement
	:16L:CASHMOVE
	93

	 
	 
	 
	M
	16S
	 
	End of Block
	CACONF
	End of Sequence D Corporate Action Confirmation
	:16S:CACONF
	94




Example 10179
MT566 sent at proceed date from DEPO/X to account owners and issuer/registrar 
Message contains confirmation that coupon payment in favor of receiver is delivered to payment system for settlement. Copy of the same message is delivered to the Issuer with :23G:NEWM/COPY.


Sender:		VSDSVN01XXXX 
Receiver:	ALFAVNHKXXXX
:16R:GENL
:20C::CORP//R180499
:20C::SEME//R180999/566
:23G:NEWM
:22F:CAEV//INTR
:98C::PREP//20120424161044
:16R:LINK
:20C::RELA//R180467/564
:16S:LINK
:16S:GENL
:16R:USECU
:97A::SAFE//ALFAVNHKACCOUNT
:35B:/XX/VNBO1M000264
:93B::ELIG//FAMT/1000000,
:16S:USECU
:16R:CACONF
:13A::CAON//1
:22F::CAOP//CASH
:16R:CASHMOVE
:22H::CRDB//CRED
:16R:CSHPRTY
:95R::BENM//ALFAVNHK
:97A::CASH/ALFAVNHKCASHACC
:16S:CSHPRTY
:19B::INTR//EUR1000,9
:98A::PAYD/20120501
:16S:CASHMOVE
:16S:CACONF
17 STP Report
17.1 [bookmark: _heading=h.1a346fx]Business Process
17.1.1 STP Report Request
FnDS Section No: 16.6
Depository Member (DM) can request STP report generation by means of message sent via STP interface. After validation and approval step in VSD, system deliver CSV format report by using VSD.STP gateway file transfer mechanism. R

[image: ]
igure 42 STP report
	No
	SWIFT Message Type
	Sub-Type
	Name
	Direction

	1
	MT595
	
	STP Report Request
	Participant → DEPO/X

	2
	MT596
	
	Query answer (reject / OK)
	DEPO/X → Participant

	
	CSV Report
	
	CSV report delivered through STP gateway
	DEPO/X → Participant

	
	MTn96
	
	Error code answer (MT596 or MT996)
	DEPO/X → Participants



17.2 [bookmark: _heading=h.3u2rp3q]Message Format
17.2.1 [bookmark: _heading=h.2981zbj]MT595: Queries to transfer / registered object or action
MT595 is a query to a previously issued transfer / registered system object or request for specific action, for example request for STP report generation or instruction with authorization acknowledgement / authorization rejection.
Message MT596 is generated by DEPO/X in reply to MT595 message.
DEPO/X supports the following types of requests:
	#
	Request
	Code
	Description

	1. 
	Authorization acknowledgement
	AUTH
	Operation / document approval by authorization party

	2. 
	Authorization rejection
	NAUT
	Operation / document decline by authorization party

	3. 
	Collateral execution: Lender failed
	LCEX
	Lender = Collateral Taker failed

	4. 
	Collateral execution: Borrower failed
	BCEX
	Borrower = Collateral Giver failed

	5. 
	AuctionConfirmation
	ACONF
	Auction Confirmation Instruction

	6. 
	Query Bid Clear Mark
	CMRK
	Bid Clear Mark Instruction

	7. 
	Query Set Manual Resolution
	FMAN
	Manual Resolution Instruction

	8. 
	Query MCAS/R
	MCAS/R
	Manual settlement instruction “Reject”
Settlement scheme: Cash After Securities

	9. 
	Query MCAS/S
	MCAS/S
	Manual settlement instruction “Settle”
Settlement scheme: Cash After Securities

	10. 
	Query MCBS/R
	MCBS/R
	Manual settlement instruction “Reject”
Settlement scheme: Cash Before Securities

	11. 
	Query MCBS/S
	MCBS/S
	Manual settlement instruction “Settle”
Settlement scheme: Cash Before Securities

	12. 
	Query MNCS/R
	MNCS/R
	Manual settlement instruction “Reject”
Settlement scheme: Only Cash 

	13. 
	Query MNCS/S
	MNCS/S
	Manual settlement instruction “Settle”
Settlement scheme: Only Cash 

	14. 
	Query PBDF
	MNDF
	Default procedure: “Open”

	15. 
	Query PBDF/R
	MNDF/R
	Default procedure: “Reject”

	16. 
	Query PBDF/S
	MNDF/S
	Default procedure: “Settle”

	17. 
	Query MNSS/R
	MNSS/R
	Manual settlement instruction “Reject”
Settlement scheme: Only Securities 

	18. 
	Query MNSS/S
	MNSS/S
	Manual settlement instruction “Settle”
Settlement scheme: Only Securities 

	19. 
	Query Auto Release Collateral
	MRLS
	

	20. 
	Query MSAC/R
	MSAC/R
	Manual settlement instruction “Reject”
Settlement scheme: Securities After Cash 

	21. 
	Query MSAC/S
	MSAC/S
	Manual settlement instruction “Settle”
Settlement scheme: Securities After Cash 

	22. 
	Query MSBC/R
	MSBC/R
	Manual settlement instruction “Reject”
Settlement scheme: Securities Before Cash 

	23. 
	Query MSBC/S
	MSBC/S
	Manual settlement instruction “Settle”
Settlement scheme: Securities Before Cash 

	24. 
	Query MSVC/R
	MSVC/R
	Manual settlement instruction “Reject”
Settlement scheme: Securities Versus Cash 

	25. 
	Query MSVC/S
	MSVC/S
	Manual settlement instruction “Settle”
Settlement scheme: Securities Versus Cash 

	26. 
	Query PRTY
	PRTY
	Change Priority instruction

	27. 
	Query Paym Regeneration
	RGNT
	Payment Regeneration instruction

	28. 
	Query Bid Set Mark
	SMRK
	Bid Set Mark Instruction

	29. 
	Query STAT
	STAT
	Settlement Status Request instruction

	30. 
	Query STPR
	STPR
	STP report request


Query code is stored in field 75: of MT595.
Format of MT595: Query to previously submitted instruction / Request for action
	Status
	Tag
	Field Name
	Format
	Example

	M
	20
	Transaction Reference Number
	16x
	567934QW

	M
	21
	Related Reference. Must contain NONREF for STP report requests
	16x
	ATAS10301

	M
	75
	Query code
	4!a
	AUTH

	M/O
	77A
	Narrative. Must be present only in case of change priority request (Query PRTY)
	4!c
	0020

	M/O
	11S
	Mandatory for Queries related to previously submitted instructions: MT and Date of Original Message (Sent). Must not be present in case of STP report request
	3!n
6!n
4!n6!n
	543
100408
4444666666

	M
	79
	3. In case if the Query is related to previously submitted instruction:
· BIC of Participant
· Value Date of related transfer
4. In case if the Query is related to STP report request:
· SSAG – mandatory parameter  - agent of STP report receiver (depository member);
· RECV – mandatory parameter  - receiver of STP report (DM or investor);
· REPT – mandatory parameter  - code of STP report;
· PAR1 – optional parameter 1 for STP report request;
· PAR2 – optional parameter 2 for STP report request;
· PAR3 – optional parameter 3 for STP report request.
· PAR4 – optional parameter 2 for STP report request;
· PAR5 – optional parameter 3 for STP report request.
	

4!a2!a2!c[3!c]
6!n


/4!c/44x


/4!c/44x

/4!c/44x

/4!c/44x
/4!c/44x

/4!c/44x
	

AGATVNHN
100408


/SSAG/107


/RECV/180931000001
/REPT/ABC09

/PAR1/CA1069
/PAR2/AMT

/PAR3/DESC


Field :20: is a Transaction Reference Number.
Field :21: contains Transaction Reference Number of related instruction. This field contains word “NONREF” in case of MTn95 is generated for STP report request.
Field :75: contains Type of Request. In case of this type message, this field has the code of request (see above).
Field :77A: contains Banking priority that should be assigned to the related transfer.
Field :11S: contains message type of related transfer, date when the message was sent to DEPO/X, Session number and Sequence number.
The last line in the field should be used if related transfer was sent to DEPO/X by a Participant who sends MT595.
The last line in the field may not be used if MT595 is sent to DEPO/X by authorized personnel of VSD or by authorized Participants of DEPO/X.
Field :79: contains the BIC of Participant who issued related transfer and the transfer’s settlement date or details of requested STP report. 
Example 142     
STP report request
Sender:		ALFAVNHNAXXX
Receiver:	VSDSVN01XXXX
:20:120830153350000
:21:NONREF
:75:STPR
:79:
/SSAG/ALFAVNHN
/RECV/180931000001
/REPT/ABC09
/PAR1/CA1069
/PAR2/AMT
/PAR3/DESC
17.2.2 MT596/DONE: Confirmation of request
MT596/DONE is sent to the initiator of request in case of success. 
Format of MT596/DONE: Proprietary confirmation message
	Status
	Tag
	Field Name
	Format
	Example

	M
	20
	Transaction Reference Number
	16x
	65432OK

	M
	21
	Related Reference
	16x
	65432SE

	M
	76
	Message type
DONE/Date and time of answer generation
	35x
4!a[/6!n4!n1!x4!n]
	595
DONE/20080416 16:06:49.000218 +0400


	M/O
	11R
	Present only for Queries related to previously submitted instructions: MT and Date of Original Message (Received).
Not present in case of STP report request
	3!n
6!n
4!n6!n
	535
100408
4444666666

	M
	79
	1. In case if the Query is related to previously submitted instruction:
· BIC of Participant
· Value Date of related transfer
2. In case if the Confirmation is related to STP report:
· FTRN – mandatory parameter  - unique reference number of generated STP report;
· SSAG – mandatory parameter  - agent of STP report receiver (depository member);
· RECV – mandatory parameter  - receiver of STP report (DM or investor);
· REPT – mandatory parameter  - code of STP report.
	

4!a2!a2!c[3!c]
6!n



/4!c/16n

/4!c/44x

/4!c/44x

/4!c/44x
	

AGATVNHN
100408



/FTRN/10010739

/SSAG/107

/RECV/180931000001
/REPT/ABC09



Example 143     
Reply to the MT595/AUTH on successful processing
Sender:		VSDSVN01XXXX
Receiver:	CBCPVNHSAXXX
:20:R9004/596
:21:AGAT148/97
:76:595
DONE/20080416 16:06:49.000218 +0400
:11R:595
100408
0001000007
:79:CBCPVNHSCSD
100408

17.2.3 MT596/ERRC: Report on error
MT596/ERRC is sent to the initiator of request or transfer in case of error. 
Format of MT596: Error code answer message
	Status
	Tag
	Field Name
	Format
	Example

	M
	20
	Transaction Reference Number
	16x
	6457AA

	M
	21
	Related Reference
	16x
	494931/DEV

	M
	76
	Answers
	4!a[/6!n4!n1!x4!n]
	ERRC/1004081706-02

	M
	77A
	Narrative
	3*35x
	/CODE/EB1011
/DESC/INVALID SECURITY CODE
/INFO/OMBCPTB07022


Field :20: is a Transaction Reference Number of MTn96 generated by DEPO/X.
Field :21: contains Transaction Reference Number of related message.
Field :76: contains code “ERRC”, which is followed with the date/time when error occurs in processing a message.
Field :77A: should contain explanation to error given in field :76.
Field :77A: of MTn96 should contain the following rows:
	1 row
	/CODE/
	ErrorCode
	Code of an error/warning

	2 row
	/DESC/
	ErrorDescription
	Description of an error /warning

	3 row
	/INFO/
	ErrorDetails
	Additional information related to an error/warning. 3rd row is optional.



Example 144     
Reply to the MT595/STPR on error
Sender:		VSDSVN01XXXX
Receiver:	CBCPVNHSAXXX
:20:R9004/596
:21:AGAT148/595
:76:ERRC
:77A:/CODE/EB3079
/DESC/Wrong report code
/INFO/ABC09

17.2.4 [bookmark: _heading=h.odc9jc]MT596/CANC: Cancellation answer message
This message is generated in response to related Cancellation request message MTn92.
Format of MTn96 cancellation answer message
	Status
	Tag
	Field Name
	Format
	Example

	M
	20
	Transaction Reference Number
	16x
	6457AA

	M
	21
	Related Reference
	16x
	494931/DEV

	M
	76
	Answers
	4!a[/6!n4!n1!x4!n]
4c[/6!n4!n1!x4!n]
	CANC/0809292300-02
ERRC/0809291706-02

	O
	77A
	Narrative
	3*35x
	E430
Payment has settled

	O
	11R
	Message Type and Date of Original Message
	3!n
6!n
[4!n6!n]
	543
080929
4444666666

	O
	79
	Copy of fields of the original payment instruction
	
	



Field :20: is a Transaction Reference Number of MTn96 generated by DEPO/X.
Field :21: contains Transaction Reference Number of the related request message.
Field :76: contains Type of Answer and the result of related request message. In case of Cancellation Answer message, this field may have the following values:
	CANC
OK
	Transfer is cancelled

	CANC
ERRC
	Error occurs in request processing


First row (CANC) may be followed with the date/time indication of request processing.
Second row may be followed with the date/time indication of:
	OK
	Date/time when transfer is canceled

	ERRC
	Date/time when error occurs in request processing



Field :77A: may contain explanation to the answer given in field :76:. Such explanation is given for the following types of answers:
	CANC
ERRC
	Error description



Field :77A: of MT596 should contain the following rows:
	1 row
	ErrorCode
	Code of an error/warning

	2 row
	ErrorDescription
	Description of an error /warning

	3 row
	ErrorDetails
	Additional information related to an error/warning. 3rd row is optional.



Field :11R: contains message type of related request message, date when this message was sent to DEPO/X, and Session and Sequence number.
Field :79: Copy of at least mandatory fields from original payment instruction in the answer (if exists):
17.2.5 MT596/DONE: STP Notification Report
In case if the Confirmation is related to STP report, STP report information is included in the MT596 confirmation message. Note that STP report CSV file name is generated by “SSAG (agent of STP report receiver)” – “FTRN (unique reference number of generated STP report”.csv 
Format of MT596/DONE: Proprietary confirmation message
	Status
	Tag
	Field Name
	Format
	Example

	M
	20
	Transaction Reference Number
	16x
	65432OK

	M
	21
	Related Reference
	16x
	65432SE

	M
	76
	Message type
DONE/Date and time of answer generation
	35x
4!a[/6!n4!n1!x4!n]
	595
OK/20080416 16:06:49.000218 +0400


	M/O
	11R
	Present only for Queries related to previously submitted instructions: MT and Date of Original Message (Received).
Not present in case of STP report request
	3!n
6!n
4!n6!n
	535
100408
4444666666

	M
	79
	In case if the Confirmation is related to STP report:

· FTRN – mandatory parameter  - unique reference number of generated STP report;
· SSAG – mandatory parameter  - agent of STP report receiver (depository member);
· RECV – mandatory parameter  - receiver of STP report (DM or investor);
· REPT – mandatory parameter  - code of STP report.
	


/4!c/16n

/4!c/44x

/4!c/44x

/4!c/44x
	


/FTRN/10010739

/SSAG/107

/RECV/180931000001

/REPT/ABC09



Example 145     
Reply to the MT595/STPR on successful processing
Sender:		VSDSVN01XXXX
Receiver:	CBCPVNHSAXXX
:20:R9004/596
:21:AGAT148/97
:76:595
DONE/20080416 16:06:49.000218 +0400
:79:
/FTRN/10010739
/SSAG/ALFAVNHN
/RECV/180931000001
/REPT/ABC09



18 [bookmark: _heading=h.38czs75]Common Trade/Settlement Message Formats
18.1.1 [bookmark: _heading=h.1nia2ey]MT540-543: Transfers
18.1.1.1 MT540: Receive Free
This message is order to receive securities in DvF operation. Usually this order should be matched with MT542 (“Deliver Free”) sent by another participant (“MT540, 542: Receive
 Free, Deliver Free     ”).
MT540 may not require matching. 
MT540 may initiate two-leg (repo) and maturity of two-leg (repo) operation. Format specification please see below.
18.1.1.2 MT541: Receive Against Payment
This message is order to receive securities in DvP operation. Usually this order should be matched with MT543 (“Deliver Against Payment”, see 오류! 참조 원본을 찾을 수 없습니다. “     ”). After successful settlement participant’s securities account in DEPO/X will be credited, participant’s cash account in RTS/X will be debited.
MT541 may not require matching. 
MT541 may initiate two-leg (repo) and maturity of two-leg (repo) operation. Format specification please see below.
18.1.1.3 MT541: Deliver Free
The main purpose of this message is order to deliver securities in DvF operation. Usually this order should be matched with MT540 (“Receive Against Free”) sent by another participant (see 오류! 참조 원본을 찾을 수 없습니다.      “오류! 참조 원본을 찾을 수 없습니다.     ”). 
MT542 may not require matching. It is also used to move securities from one sub-account to another of the same participant. 
MT542 may initiate two-leg (repo) and maturity of two-leg (repo) operation. Format specification please see below.
18.1.1.4 MT541: Deliver Against Payment
This message is order to deliver securities in DvP operation. Usually this order should be matched with MT541. After successful settlement participant’s securities account in DEPO/X will be debited, participant’s cash account in RTS/X should be credited. Format specification please see below.
MT543 may not require matching.
MT543 may initiate two-leg (repo) and maturity of two-leg (repo) operation. 
[bookmark: bookmark=id.47hxl2r]Format of MT540-543
	
	
	Status
	Tag
	Quali-
fier
	Field Name
	Content/
Options
	Qualifier Description
	No.

	 
	 
	M
	16R
	 
	Start of Block
	GENL
	Mandatory Sequence A General Information
	1

	 
	
	M
	20C
	SEME
	Sender's Message Reference
	:4!c//16x
	Unique message reference assigned by sender
	2

	 
	
	M
	23G
	
	Function of the Message
	4!c[/4!c]
	Keyword NEWM
	3

	 
	
	O
	98C
	PREP
	Preparation Date/Time
	:4!c//8!n6!n
	PREP//Date and time at which the message has been prepared. 
	4

	 
	
	O
	99B
	4!c
	Number Count
	:4!c//3!n
	SETT/Current Settlement Instruction Number
Sequential number of instruction in a range of linked settlement instructions
TOSE/Total of Linked Settlement Instructions
Total number of settlement instructions that are linked together

Can be used for all-or-nothing settlement of pool of transfers (multiple transfers linked each other). May not be used in VSD.
	5

	 
	 
	M
	16R
	 
	Start of Block
	LINK
	-----> Optional Repetitive Subsequence A1 Linkages
	6

	 
	 
	O
	22F
	LINK
	Linkage Type Indicator
	:4!c/[8c]/4!c
	LINK//WITH Indicates that the message is to be processed with the linked transaction.
LINK//AFTE Indicates that the message is to be processed after the linked message.
LINK//BEFO Indicates that the message is to be processed before the linked message.
INFOIndicates that the messages are linked for information purposes only.
	7

	 
	 
	O
	13A
	LINK
	Linked Message
	:4!c//3!c
	SWIFT message type of the messages referenced in line 9 below. 
	8

	 
	 
	M
	20C
	4!c
	Reference
	:4!c//16x
	PREV// Reference to related sent message
RELA// Reference to related received message 
COMM// Common reference – mandatory
The reference number mutually agreed upon by the transferer and the transferee to identify the trade
POOL// common reference of dependent transactions
The use of pool reference is mandatory for block trading or pool trading to link parent and children instructions. However, there's no specific business defined to use pool of transfers
	9

	 
	 
	
	
	
	
	
	
	

	 
	 
	M
	16S
	 
	End of Block
	LINK
	-----| End of Subsequence A1 Linkages
	11

	 
	 
	M
	16S
	 
	End of Block
	GENL
	End of Sequence A General Information
	12

	 
	 
	M
	16R
	 
	Start of Block
	TRADDET
	Mandatory Sequence B Trade Details
	13

	 
	
	O
	94B
	TRAD
	Place of Trade
	:4!c/[8c]/4!c[/30x]
	TRAD//PRIM/<system Id>/board – primary market transaction
TRAD//SECM/<system Id>/board – secondary market transaction
TRAD//OTCO/<system Id>/board – over the counter transaction

<system id> is either DEPOX or REGIX or TRADX
TRADX is CMA trading module. SBL negotiation and  ETF subscription module use TRADX
REGIX is CMA registry module
	14

	 
	
	M
	98a
	4!c
	Settlement Date
	Option A: 4!c//8!n
Option B: 4!c//4!c


Option C :4!c//8!n6!n
	SETT//Settlement date
Or SETT//WISS – when issued (transaction is pending until instrument status becomes “In circulation”)
In some special cases, securities can be traded and settled before issued and circulated
Or SETT//Settlement date/Earliest settlement time

	15

	
	
	O
	98A
	4!c
	Trade date
	:4!c//8!n
	TRAD//Trade date 
Depository system can do the settlement without knowing trade date. Trade date is optional information for reference only in MT message by standard
	15

	
	
	O
	90A or 90B
	DEAL
	Deal Price
	:4!c//4!c/15d (90A)
:4!c//4!c/3!a15d (90B)
	DEAL//PRCT/Price expressed as a percentage of par (90A).
In general it’s optional field. 
However, in accordance with CR from VSD, for book entry transfers the field is declared mandatory with Qualifier “ACTU’ and currency ”VND“ (90B). Example: 
:90B::DEAL//ACTU/VND700,
	16

	
	
	O
	99A
	DAAC
	Number of Days Accrued
	:4!c//[N]3!n
	Currently Not used
	17

	 
	
	M
	35B
	
	Identification of the Financial Instrument
	[ISIN1!e12!c]
[4*35x]
	Main code of Instrument
	18

	 
	 
	M
	16R
	 
	Start of Block
	FIA
	Optional Subsequence B1 Financial Instrument Attributes
	19

	
	
	O
	94B
	PLIS
	Place of Listing
	:4!c/[8c]/4!c[/30x]
	PLIS//OTCO /<system id>

PLIS//PRIM/AUCT/<Auction code>
<system id> is TRADX

TRADX is trading module for CMA. SBL auction or ETF will use TRADX 
Unique acution code is specified In case instrument is traded in auction (ETF, SBL)
	20

	
	
	----->
	
	
	
	
	
	

	
	
	O
	22F
	4!c
	Indicator
	:4!c/[8c]/4!c
	Currently Not used
	21

	
	
	-----|
	
	
	
	
	
	

	 
	 
	O
	12A
and/or
12C
	4!c

4!c 
	Type of Financial Instrument
	CLAS//30x

CLAS//6!c

Option A: 4!c/[8c]/30x (Qualifier)(Data Source Scheme)(Instrument Code or Description)
Option C: 4!c//6!c (Qualifier)(CFI code)

*Note
Option B: 4!c/[8c]/4!c(Qualifier)(Data Source Scheme)(Instrument Type Code)
Example: 12B::OPTI//CALL
OPTI//CALL or PUTO(call or put option)
OPST//AMER or EURO(American or European Style option) 
	CLAS//Type code of Instrument
Example:12A::CLAS//SHRCOM
CLAS//CFI code of Instrument
Example:12C::CLAS//EXXXXX
In general, CFI code is used in ISO standard for security type

CFI code looks like «C-G-A1-A2-A3-A4»,
Where: 
C – Category (Debt instrument, Equity, etc.);
G – Group (Bonds, Convertible bonds, Shares, etc.);
A1 – Attribute 1 (Voting Right);
A2 – Attribute 2 (Ownership);
A3 – Attribute 3 (Payment Status);
A4 – Attribute 4 (Form).
Example: ESVXXX means Equities, Shares, Voting and no more details.
	22

	
	
	O
	92A
	4!c
	Rate
	:4!c//[N]15d
	INTR//(sign)rate – defined only for sharia instruments if interest is paid at maturity
Its for Sharia (Islamic financial instrument) not for VSD
	25

	 
	 
	O
	13A
	4!c
	Number Identification
	:4!c//3!c
	Currently Not used
	26

	
	
	O
	70E
	FIAN
	Financial Instrument Attribute Narrative
	:4!c//10*35x
	/VERN/1 – tranche number

/AUCT/Auction code
/QOTP/Quotation type
/FLAG/Bit mask of indicators

Values that can be used in the 1st position in flag
· INT = 'I', 
· EXCH='E', 
· OTCO='O',
· PRIM='P', 
· SECM='S', 
· VARI='V',
· INT_CCP='i',
· EXCH_CCP='e', 
· OTCO_CCP='o',
· PRIM_CCP='p', 
· SECM_CCP='s', 
· VARI_CCP='v',

Values that can be used in the 2nd position:
· CDR='C',  //cash driven repo
· SDR='S', //securities driven repo
	
Values that can be used in the 3rd  position:
· DVF_DEAL='D',  //deal reporting
· DVF_TRANS='T' //transfer

Values that can be used in the 5th position:
· ‘D’ the system checks that DEAG corresponds to ACCW and REAG corresponds to PAYE in fields 25a of SETPRTY and CSHPRTY sequences
· ‘R’ the system checks that DEAG corresponds to PAYE and REAG corresponds to ACCW in fields 25a of SETPRTY and CSHPRTY sequences

Example:
:70E::FIAN///FLAG/-S
	31

	 
	 
	M
	16S
	 
	End of Block
	FIA
	End of Subsequence B1 Financial Instrument Attributes
	32

	 
	
	O
	22F
	4!c
	Indicator
	:4!c/[8c]/4!c
	PRIR//transaction priority
Specifies the execution priority of the instruction. In case several trades are settled same time, trades with higher priority will be settled first.
TTCO//Trade Transaction Condition Indicator:
· TTCO//CCPN – cum coupon (means that cash settlement amount will include accrued interest or in other words dirty price to be used for trade settlement);
· TTCO//XCPN – ex coupon (means that cash settlement amount will not include accrued interest or in other words clean price to be used for trade settlement);
· TTCO//SPCU – “Include CA entitlements” option can be used in in «Book-entry Transfer» only. The system automatically performs adjustment of CA entitlements with appropriate notifications to involved parties.
BORR//< Automatic Borrowing Indicator >
· NBOR – Instructed manual collateral allocation mode;
· YBOR – Instructed automated collateral allocation mode.
	33

	
	
	O
	70E
	4!c
	Narrative
	:4!c//10*35x
	SPRO/possible keywords:

Collateral mode
Either /COLL/NCOL – no collateral, 
or /COLL/POOL – collateral in pool, 
or /COLL/EARM/ - earmarking-mode,
in earmarking-mode the following keywords are used to specify sub-balance to which collateral to be moved: AVAI, COLA, PLED after SSBT keyword. 
/OWNR/TAKE – collateral moves to taker
/OWNR/GIVE – collateral moves to giver
/OWNR/GIVS – collateral moves to separate dedicated sub-balance on the same account of collateral giver (securities become not disposable by collateral giver)
/CPST/REAR – for the document settled within registry accounting area
/CPST/DEAR – for the document settled within depository accounting area (default mode, so the keyword can be omitted in the message)

Payment type
/PRPT/10x – Penalty, Fee, Comission, tax or similar payment type. Data after keyword PRPT are copying to field 72 of the message sent to the RTGS system.

Collateral instrument
Either /COLT/CASH – cash instrument only, 
or /COLT/SECU – securities only, 
or /COLT/ANY – any instrument category,
Absence of Qualifier is equivalent to /COLT/ANY.

Collateral substitution
Either /CSUB/Y – allow substitution
or /CSUB/N – do not allow substitution.

Processing
/PRIC/ Cash leg priority 
/SDTL/ Latest settlement date/time 
/ARJT/ Auto reject document flag 
/TYPE/ Type of settlement document. Mandatory keyword for cash settlement documents. Possible values :
· INTR – for coupon payment ;
· DVCA – for dividend payment;
· BILL – for billing payment.
· TRLI – set Trading limit;
· SELI – set Settlement limit.

Settlement type
/STYP/ATRN – anti-tranche;
/STYP/REPL – modifying tranche’s properties;
/STYP/ERLY – key of early redemption
/STYP/ADMC – forced early buy-back

Operation type
/OPTY/<operation type code> - used to specify purpose of the transfer (pledge, attachment, separate safe custody, etc)

Supplementary information
/REAS/<Description> - optional field may contain text string, representing main reason of the transfer. It can be Contract number and date for Pledge, DM identification and the number of the official letter for Attachment or just Separate Safe Custody description. The field is used for reporting purpose only.
/ANNX/<Additional description> - optional field may contain text string, representing additional reason of the transfer. It can be, for example,  Annex number and date for Pledge and any info for other transfer types. The field is used for reporting purpose only.
/+/<Beneficiary info> - optional field may contain text string or BIC of participant registered in DEPO/X. The field is used in one-leg administrative transfers for reporting purpose only.
	36

	 
	 
	M
	16S
	 
	End of Block
	TRADDET
	End of Sequence B Trade Details
	37

	 
	 
	M
	16R
	 
	Start of Block
	FIAC
	-----> Mandatory Sequence C Financial Instrument/Account
	38

	 
	
	M
	36B
	SETT
	Quantity of Financial Instrument
	:4!c//4!c/15d
	For equities
SETT//UNIT/ unit number
For debt instruments
SETT//FAMT/ Face amount
SETT//AMOR/Amortised value
*SETT//UNIT for any types of instruments or only for shares
*SETT//FAMT for any types of instruments or only for debt instruments
	39

	 
	
	M
	97A
	4!c
	Account
	:4!c//35x
	SAFE// Sub-balance and Safekeeping account
Account where financial instruments are maintained.
Example: SAFE//AVAI/001C001234
	43

	 
	 
	M
	16S
	 
	End of Block
	FIAC
	-----| End of Sequence C Financial Instrument/Account
	52

	 
	 
	M
	16R
	 
	Start of Block
	REPO
	Optional Sequence D Two Leg Transaction Details
	53

	 
	
	O
	98A
	4!c
	Date/Time
	:4!c//8!n
	TERM//Date of two-leg operation (repo) maturity / release
If second leg date is not defined for Pledge, Attachment or Separate Safe Custody operation, codeword OPEN must be used in :98B:
:98B::TERM//OPEN
Used for 2 leg collateralized transactions like Pledge, Attachment or SBL
	54

	 
	
	
	
	
	
	
	
	

	
	
	----->
	
	
	
	
	
	

	
	
	O
	22F
	4!c
	Indicator
	:4!c/[8c]/4!c
	Revaluation of collateral position
Either REVA//REVY – Revaluation of collateral position should be performed.
or REVA//REVN - No revaluation of collateral position should be performed.

Identification of Receiver of Manufacturer dividend for collateral
Either INTR//GIVE – to Giver
or INTR//TAKE – to Taker.

Maturity Date Modification Indicator
OMAT//MATA - Maturity date modification is allowed.
OMAT//MATN - Maturity date modification is not allowed.

	55

	
	
	-----|
	
	
	
	
	
	

	 
	
	O
	20C
	4!c
	Reference
	:4!c//16x
	REPO//<repo reference>
If omitted for repo openining it will be equal to COMM reference.
Mandatory in repo closing and repo modification messages. 
Used for 2 leg collateralized transactions like Pledge, Attachment or SBL
	56

	 
	
	O
	92A
	4!c
	Rate
	:4!c//[N]15d
	REPO//Repurchase rate
SLMG//initial margin
Used for 2 leg collateralized transactions like Pledge, Attachment or SBL
	57

	 
	
	O
	99B
	4!c
	Number Count
	:4!c//3!n
	Currently Not used
	58

	 
	
	O
	19A
	4!c
	Amount
	:4!c//[N]3!a15d
	Currently Not used
	59

	 
	
	O
	70C
	SECO
	Second Leg Narrative
	:4!c//4*35x
	SECO/possible keywords:

Dividend re-routing
Either /DIVP/COUP – at time of Coupon payment
or /DIVP/MATU – at time of repo maturity payment.
Used for 2 leg collateralized transactions like Pledge, Attachment or SBL
	60

	 
	 
	M
	16S
	 
	End of Block
	REPO
	End of Sequence D Two Leg Transaction Details
	61

	 
	 
	M
	16R
	 
	Start of Block
	SETDET
	Mandatory Sequence E Settlement Details
	62

	 
	
	M
	22F
	4!c
	Indicator
	:4!c/[8c]/4!c
	22F is stands for Indicator (code for representing subsequence block of MT message). Depending on MT message types and subsequence, Indicator can have many types. Please refer to the Message reference for standard MT

STCO//DLWM – for transfers without matching requirement; 
STCO//SPDL – identification of Separate Safe Custody transfer;
STCO//SPST – if field 98A is present in sequence E3 (MT541, MT543);
SETR//ISSU for tranches;
SETR//PLAC for placement (sale of securities to a small number of private investors, 3rd party allocation CA for new issue of a financial instrument);
SETR//TRAD for DVF and DvP trades;
STCO//TRAN – identification of Rollover (transaction resulting from a transformation);

Repo and Two-leg operations (Pledge, Attachment, Separate Safe Custody):
· SETR//RVPO for the 1st leg / repo opening in MT542-543, for the 2nd leg / repo closing in MT540-541;
· SETR//REPU for the 1st leg / reverse repo opening in MT540-541, for 2nd leg / reverse repo closing in MT542-543;

SETR//REDM redemption and discounting;

Identification of Receiver of Manufacturer dividend for Main instrument:
· BENE//YBEN – to Buyer
· BENE//NBEN – to Seller

Securities Lending and Borrowing:
· COLA//SECL for Securities lending initiation in MT543, for Securities lending return in MT541;
· COLA//SECB for Securities borrowing initiation in MT541, for Securities borrowing return in MT543;

COLA//REPO – identification of collaterized borrowing;
COLA//SLEB – identification of Securities lending and borrowing;
COLA//SBSB – identification of Sell/Buy Back;
COLA//LIQU – identification of ILF and FPJP;
COLA//SLOA – identification of Pledge / Lien;
COLA//SCRP – identification of Attachment / Seizure / Separate Safe Custody;
COLA//CRSP – identification of deposit;

REPT//CALL – Relates to a change in the closing or maturity date

REST//RSTR – identification of Seizure / Attachment
	63


	 
	 
	M
	16R
	 
	Start of Block
	SETPRTY
	 Section “SETPRTY” be repeated for every specific settlement party
	64

	 
	 
	M
	95a
	4!c
	Party
	P – for SWIFT-registered
Q – for non-SWIFT-registered
:4!c//4!a2!a2!c[3!c]
	DEAG//BIC of Deliver Agent (Broker). 
Delivery agent: Party that interacts with the delivering agent unless intermediaries exist. 
Options depends on whether it is registered in SWIFT or not Delivering party that interacts with the place of settlement.

Option P :4!c//4!a2!a2!c[3!c] (Qualifier)(Identifier Code) : for SWIFT - real BIC
Example: 95P::REAG//ICBKCNBJ
Option Q :4!c//4*35x (Qualifier)(Name and Address) : for non-SWIFT - BIC(participant code, DM or investor SID)
Example: 95Q::SELL//VSDSVNH0
*Option Q can be used for registered SWIFT, because DEPOX interact via only VPN
Option R :4!c/8c/34x (Qualifier)(Data Source Scheme)(Proprietary Code) : for investor/account servicer - DM investor code/servicer code
Example: 95R::BUYR//investor code
, 95R::DECU//CSD
	65

	
	
	O M
	97A
	SAFE
	Account
	:4!c//35x
	Sub-balance and Seller's Sub-account in DEPO/X
Seller’s account. Account securities actually deposited (depository member or custodian)
	66

	 
	 
	O
	95a
	4!c
	Party
	P – for SWIFT-registered
Q – for non-SWIFT-registered
:4!c//4!a2!a2!c[3!c]
R – for custodian code
:4!c/8c/34x
	DECU//BIC of Delivery Custodian 
BIC SWIFT-like code of Delivery Custodian. Used in case investor has separate custodian to safekeep security
In case it is SWIFT registered, option is P
Option: Refer to explanation of No.65 above
	65

	 
	 
	O
	97A
	SAFE
	Account
	:4!c//35x
	SAFE/Account of Custodian
Account securities actually deposited (depository member or custodian)
HSBCFABC123
	66

	 
	 
	M
	95a
	4!c
	Party
	P – for SWIFT-registered
Q – for non-SWIFT-registered
:4!c//4!a2!a2!c[3!c]
R – for investor code registered in books of depository member
:4!c/8c/34x
	SELL//BIC of Seller 
BIC SWIFT-like code of Delivery Custodian
In case it is SWIFT registered, option is P
Option: Refer to explanation of No.65 above
	65

	 
	 
	O
	97A
	SAFE
	Account
	:4!c//35x
	Seller's account 
	65

	
	
	M
	95Q
	4!c
	Party
	:4!c//4!a2!a2!c[3!c]
	PSET//BIC of DEPO/X(VSDSVNHD) – Place of Settlement 
BIC SWIFT-like code for VSD DR system
Option: Refer to explanation of No.65 above
	65

	 
	 
	M
	95a
	4!c
	Party
	P – for SWIFT-registered
Q – for non-SWIFT-registered
:4!c//4!a2!a2!c[3!c]
	REAG//BIC of Receiving Agent (Broker) 
Option: Refer to explanation of No.65 above
	65

	 
	 
	O M
	97A
	SAFE
	Account
	:4!c//35x
	Sub-balance and Buyer's Sub-account in DEPO/X
	66

	 
	 
	O
	95a
	4!c
	Party
	P – for SWIFT-registered
Q – for non-SWIFT-registered
:4!c//4!a2!a2!c[3!c]
R – for custodian code
:4!c/8c/34x
	RECU//BIC of Receiving Custodian 
Option: Refer to explanation of No.65 above
	65

	 
	 
	O
	97A
	SAFE
	Account
	:4!c//35x
	SAFE/Account of Custodian
	66

	 
	 
	M
	95a
	4!c
	Party
	P – for SWIFT-registered
Q – for non-SWIFT-registered
:4!c//4!a2!a2!c[3!c]
R – for investor code registered in books of depository member
:4!c/8c/34x 
	BUYR//BIC of Buyer (Beneficial Owner). 
List of possible options. System can accept these options but it is recommended to use option P as default:

Option P :4!c//4!a2!a2!c[3!c] (Qualifier)(Identifier Code)
Option Q :4!c//4*35x (Qualifier)(Name and Address)
Option R :4!c/8c/34x (Qualifier)(Data Source Scheme)(Proprietary Code)
Option: Refer to explanation of No.65 above
	65

	 
	 
	O
	97A
	SAFE
	Account
	:4!c//35x
	Buyer's account
	66

	 
	 
	M
	16S
	 
	End of Block
	SETPRTY
	-----| End of Subsequence E1 Settlement Parties
	70

	 
	 
	M
	16R
	 
	Start of Block
	CSHPRTY
	-----> Optional Repetitive Subsequence E2 Cash Parties
Identifies parties to the cash side of trade (if applicable)
	71

	
	
	O
	95Q
	4!c
	Party
	:4!c//4*35x
	BENM//Beneficiary of Money
Option: Refer to explanation of No.65 above
	72

	
	
	O
	97A
	4!c
	Account
	:4!c//35x
	CASH//Account of Beneficiary of Money
	73

	 
	 
	M
	95a
	4!c
	Party
	P – for SWIFT-registered
Q – for non-SWIFT-registered
:4!c//4!a2!a2!c[3!c]
	ACCW//Owner of account in RTS/X
Option: Refer to explanation of No.65 above
	72

	 
	 
	M
	97A
	4!c
	Account
	:4!c//35x
	CASH//Account crediting in RTS/X
	73

	 
	 
	M
	95a
	4!c
	Party
	P – for SWIFT-registered
Q – for non-SWIFT-registered
:4!c//4!a2!a2!c[3!c]
	PAYE//Owner of account debiting in RTS/X
Option: Refer to explanation of No.65 above
	72

	 
	 
	M
	97A
	4!c
	Account
	:4!c//35x
	CASH//Account debiting in RTS/X
	73

	
	
	O
	95Q
	4!c
	Party
	:4!c//4*35x
	DEBT//Debtor
Option: Refer to explanation of No.65 above
	72

	
	
	O
	97A
	4!c
	Account
	:4!c//35x
	CASH//Account of Debtor
	73

	 
	 
	M
	16S
	 
	End of Block
	CSHPRTY
	-----| End of Subsequence E2 Cash Parties
	75

	 
	 
	M
	16R
	 
	Start of Block
	AMT
	-----> Mandatory (MT540, MT541, MT542, MT543) | Optional (MT540, MT542) Repetitive Subsequence E3 Amount
	76

	
	
	O
	17B
	ACRU
	Accrued Interest Flag
	Option B :4!c//1!a
	Tag 17B: in section AMT is added into maturity / rollover instructions on interest bearing documents (e.g. SLB) with the following variations:
1. :17B::ACRU//N or missing :17B::ACRU means that accrued interest is not paid based on the instruction (partial maturity or rollover). Accrued interest to be accounted for new document (SLB trade for not yet matured quantity of borrowed main instrument or new SLB trade registered in result of rollover);
2. :17B::ACRU//Y means that accrued interest is paid based on the instruction (full maturity)
	77

	 
	 
	M
	19A
	4!c
	Amount
	:4!c//[N]3!a15d
	DEAL// (Sign)(Currency Code)(Amount) Amount = Principal amount of a trade (price multiplied by quantity).
SETT// (Sign)(Currency Code)(Amount)
Amount = Total amount of money to be paid or received in exchange for the financial instrument = sum of cash leg 
ACRU//(Sign)(Currency Code)(Amount) 
Amount= Amount of interest that has been accrued in between coupon payment periods
<TaxCodeQualifier>//(Sign)(Currency Code) (Amount) 
Amount = Amount of <TaxCode> tax
	78

	
	
	O
	98A
98C
	VALU
	Value Date/Time
	Option A :4!c//8!n
Option C :4!c//8!n6!n
	VALU//Value date (and earliest time) of cash leg if other than value date of securities leg. The tag is used in MT541 and MT543 only.
	79

	
	
	O
	92B
	EXCH
	Exchange Rate

	4!c//3!a/3!a/15d

	EXCH// (First Currency Code)(Second Currency Code)(Rate)
The field is mandatory in case Nominal Currency <> Settlement Currency
	80

	 
	 
	M
	16S
	 
	End of Block
	AMT
	-----| End of Subsequence E3 Amount
	81

	 
	 
	M
	16S
	 
	End of Block
	SETDET
	End of Sequence E Settlement Details
	82





18.1.2 [bookmark: _heading=h.2mn7vak]MT544-547: Settlement Confirmations
MT544, 545, 546, 547 are sent to account servicers as result of successful settlement of DvF or DvP transactions. 
MT544 is sent as DvF credit confirmation. 
MT545 is sent as DvP credit confirmation.
MT546 is sent as DvF debit confirmation.
MT547 is sent as DvP debit confirmation.
DvP transactions are initiated by MT541 or MT543, DvF transactions are initiated by MT540 or MT542, 
Most field of MT544, 545, 546, 547 are present in the message if there are correspondent fields in MT540-543. 
Format of MT544: Receive Free Confirmation
Format of MT545: Receive Against Payment Confirmation
Format of MT546: Deliver Free Confirmation
Format of MT547: Deliver Against Payment Confirmation
	
	
	Status
	Tag
	Qualifier
	Field Name
	Content/
Options
	Qualifier Description
	No.

	 
	
	M
	16R
	 
	Start of Block
	GENL
	Mandatory Sequence A General Information
	1

	 
	
	M
	20C
	SEME
	Sender's Message Reference
	:4!c//16x
	Unique message reference assigned by sender
	2

	 
	
	M
	23G
	 
	Function of the Message
	4!c[/4!c]
	Keyword NEWM
	3

	 
	
	O
	98C
	PREP
	Preparation Date/Time
	:4!c//8!n6!n
	PREP//Date and time at which the message was prepared. 
	4

	 
	 
	M
	16R
	 
	Start of Block
	LINK
	-----> Mandatory Repetitive Subsequence A1 Linkages
	6

	 
	 
	O
	22F
	LINK
	Linkage Type Indicator
	:4!c/[8c]/4!c
	Copy of content of field in line 7 of related message if the field is present in it
	7

	 
	 
	O
	13a
	LINK
	Linked Message
	A or B
	Type of related message (540...543) referenced after keyword RELA in line 9 below
	8

	 
	 
	M
	20C
	4!c
	Reference
	:4!c//16x
	RELA//reference of related message;
COMM// - common reference
Unique reference agreed upon by the two trade counterparties to identify the trade.
	9

	 
	 
	M
	16S
	 
	End of Block
	LINK
	-----| End of Subsequence A1 Linkages
	10

	 
	 
	M
	16S
	 
	End of Block
	GENL
	End of Sequence A General Information
	11

	 
	 
	M
	16R
	 
	Start of Block
	TRADDET
	Mandatory Sequence B Trade Details
	12

	 
	
	O
	94B
	TRAD
	Place of Trade
	:4!c/[8c]/4!c[/30x]
	Copy of content of field in line 14 of related message if the field is present in it
	13

	 
	
	----->
	
	 
	 
	 
	 
	

	 
	
	M
	98a
	4!c
	Date/Time
	A, B, C, or E
	ESET//Effective Settlement Date/Time
List of possible options. System can accept these options but it is recommended to use option A or C as default:
Option A :4!c//8!n (Qualifier)(Date)
Option B :4!c/[8c]/4!c (Qualifier)(Data Source Scheme)(Date Code)
Option C :4!c//8!n6!n (Qualifier)(Date)(Time)
	14

	 
	
	-----|
	
	 
	 
	 
	 
	

	 
	
	O
	90a
	DEAL
	Deal Price
	A or B
	Copy of content of field in line 16 of related message if the field is present in it
	15

	 
	
	O
	99A
	DAAC
	Number of Days Accrued
	:4!c//[N]3!n
	Copy of content of field in line 17 of related message if the field is present in it
	16

	 
	
	M
	35B
	 
	Identification of the Financial Instrument
	[ISIN1!e12!c]
[4*35x]
	Copy of content of field in line 18 of related message if the field is present in it
	17

	 
	 
	M
	16R
	 
	Start of Block
	FIA
	Optional Subsequence B1 Financial Instrument Attributes
	18

	 
	 
	O
	94B
	PLIS
	Place of Listing
	:4!c/[8c]/4!c[/30x]
	Copy of content of field in line 20 of related message if the field is present in it
	19

	 
	 
	----->
	
	 
	 
	 
	 
	

	 
	 
	O
	22F
	4!c
	Indicator
	:4!c/[8c]/4!c
	Copy of content of field in line 21 of related message if the field is present in it
	20

	 
	 
	-----|
	
	 
	 
	 
	 
	

	 
	 
	----->
	
	 
	 
	 
	 
	

	 
	 
	O
	12a
	4!c
	Type of Financial Instrument
	A, B, or C
	Copy of content of field in line 22 of related message if the field is present in it
	21

	 
	 
	-----|
	
	 
	 
	 
	 
	

	 
	 
	O
	11A
	DENO
	Currency of Denomination
	:4!c//3!a
	Copy of content of field in line 23 of related message if the field is present in it
	22

	 
	 
	----->
	
	 
	 
	 
	 
	

	 
	 
	O
	98A
	4!c
	Date
	:4!c//8!n
	Copy of content of field in line 24 of related message if the field is present in it
	23

	 
	 
	-----|
	
	 
	 
	 
	 
	

	 
	 
	----->
	
	 
	 
	 
	 
	

	 
	 
	O
	92A
	4!c
	Rate
	:4!c//[N]15d
	Copy of content of field in line 25 of related message if the field is present in it
	24

	 
	 
	-----|
	
	 
	 
	 
	 
	

	 
	 
	----->
	
	 
	 
	 
	 
	

	 
	 
	O
	13a
	4!c
	Number Identification
	A or B
	Copy of content of field in line 26 of related message if the field is present in it
	25

	 
	 
	-----|
	
	 
	 
	 
	 
	

	 
	 
	----->
	
	 
	 
	 
	 
	

	 
	 
	O
	17B
	4!c
	Flag
	:4!c//1!a
	Copy of content of field in line 27 of related message if the field is present in it
	26

	 
	 
	-----|
	
	 
	 
	 
	 
	

	 
	 
	----->
	
	 
	 
	 
	 
	

	 
	 
	O
	90a
	4!c
	Price
	A or B
	Copy of content of field in line 28 of related message if the field is present in it
	27

	 
	 
	-----|
	
	 
	 
	 
	 
	

	 
	 
	----->
	
	 
	 
	 
	 
	

	 
	 
	O
	36B
	4!c
	Quantity of Financial Instrument
	:4!c//4!c/15d
	Copy of content of field in line 29 of related message if the field is present in it
	28

	 
	 
	-----|
	
	 
	 
	 
	 
	

	 
	 
	----->
	
	 
	 
	 
	 
	

	 
	 
	O
	35B
	 
	Identification of the Financial Instrument
	[ISIN1!e12!c]
[4*35x]
	Copy of content of field in line 30 of related message if the field is present in it
	29

	 
	 
	-----|
	
	 
	 
	 
	 
	

	 
	 
	O
	70E
	FIAN
	Financial Instrument Attribute Narrative
	:4!c//10*35x
	Copy of content of field in line 31 of related message if the field is present in it
	30

	 
	 
	M
	16S
	 
	End of Block
	FIA
	End of Subsequence B1 Financial Instrument Attributes
	31

	 
	
	----->
	
	 
	 
	 
	 
	

	 
	
	O
	22F
	4!c
	Indicator
	:4!c/[8c]/4!c
	Copy of content of field in line 33 of related message if the field is present in it
	32

	 
	
	-----|
	
	 
	 
	 
	 
	

	 
	
	----->
	
	 
	 
	 
	 
	

	 
	
	O
	70E
	4!c
	Narrative
	:4!c//10*35x
	Copy of content of field in line 36 of related message if the field is present in it
	33

	 
	
	-----|
	
	 
	 
	 
	 
	

	 
	 
	M
	16S
	 
	End of Block
	TRADDET
	End of Sequence B Trade Details
	34

	 
	 
	M
	16R
	 
	Start of Block
	FIAC
	-----> Mandatory Sequence C Financial Instrument/Account
	35

	 
	
	----->
	
	 
	 
	 
	 
	

	 
	
	M
	36B
	4!c
	Quantity of Financial Instrument
	:4!c//4!c/15d
	ESTT//<Quantity Type Code>/Quantity of Financial Instrument Settled
Quantity Type Code possible values:
· AMOR - Amortised Value
Quantity expressed as an amount representing the current amortised face amount of a bond, for example, a periodic reduction/increase of a bond's principal amount.
· FAMT - Face Amount
Quantity expressed as an amount representing the face amount, that is, the principal, of a debt instrument.
· UNIT - Unit number
Quantity expressed as a number, for example, a number of shares.
	36

	 
	
	-----|
	
	 
	 
	 
	 
	

	 
	
	O
	70D
	DENC
	Denomination Choice
	:4!c//6*35x
	Copy of content of field in line 40 of related message if the field is present in it
	38

	 
	
	----->
	
	 
	 
	 
	 
	

	 
	
	O
	13B
	CERT
	Certificate Number
	:4!c/[8c]/30x
	Copy of content of field in line 41 of related message if the field is present in it
	39

	 
	
	-----|
	
	 
	 
	 
	 
	

	 
	
	----->
	
	 
	 
	 
	 
	

	 
	
	M
	97a
	4!c
	Account
	A or B
	Copy of content of field in line 43 of related message if the field is present in it
	41

	 
	
	-----|
	
	 
	 
	 
	 
	

	 
	
	O
	94a
	SAFE
	Place of Safekeeping
	B, C, or F
	Copy of content of field in line 44 of related message if the field is present in it
	42

	 
	 
	M
	16S
	 
	End of Block
	FIAC
	-----| End of Sequence C Financial Instrument/Account
	50

	 
	 
	M
	16R
	 
	Start of Block
	SETDET
	Mandatory Sequence E Settlement Details
	60

	 
	
	----->
	
	 
	 
	 
	 
	

	 
	
	M
	22F
	4!c
	Indicator
	:4!c/[8c]/4!c
	Copy of content of field in line 63 of related message if the field is present in it
	61

	 
	
	-----|
	
	 
	 
	 
	 
	

	 
	 
	M
	16R
	 
	Start of Block
	SETPRTY
	-----> Mandatory Repetitive Subsequence E1 Settlement Parties
	62

	 
	 
	----->
	
	 
	 
	 
	 
	

	 
	 
	M
	95a
	4!c
	Party
	C, P, Q, R, or S
	Copy of content of field in line 65 of related message if the field is present in it
	63

	 
	 
	-----|
	
	 
	 
	 
	 
	

	 
	 
	O
	97a
	SAFE
	Safekeeping Account
	A or B
	Copy of content of field in line 66 of related message if the field is present in it
	64

	 
	 
	O
	98a
	PROC
	Processing Date/Time
	A or C
	Copy of content of field in line 67 of related message if the field is present in it
	65

	 
	 
	O
	20C
	PROC
	Processing Reference
	:4!c//16x
	Copy of content of field in line 68 of related message if the field is present in it
	66

	 
	 
	----->
	
	 
	 
	 
	 
	

	 
	 
	O
	70a
	4!c
	Narrative
	C, D, or E
	Copy of content of field in line 69 of related message if the field is present in it
	67

	 
	 
	-----|
	
	 
	 
	 
	 
	

	 
	 
	M
	16S
	 
	End of Block
	SETPRTY
	-----| End of Subsequence E1 Settlement Parties
	68

	 
	 
	M
	16R
	 
	Start of Block
	CSHPRTY
	-----> Optional Repetitive Subsequence E2 Cash Parties
	69

	 
	 
	----->
	
	 
	 
	 
	 
	

	 
	 
	M
	95a
	4!c
	Party
	P, Q, R, or S
	Copy of content of field in line 72 of related message if the field is present in it
	70

	 
	 
	-----|
	
	 
	 
	 
	 
	

	 
	 
	----->
	
	 
	 
	 
	 
	

	 
	 
	O
	97A
	4!c
	Account
	:4!c//35x
	Copy of content of field in line 73 of related message if the field is present in it
	71

	 
	 
	-----|
	
	 
	 
	 
	 
	

	 
	 
	----->
	
	 
	 
	 
	 
	

	 
	 
	O
	70a
	4!c
	Narrative
	C, D, or E
	Copy of content of field in line 74 of related message if the field is present in it
	73

	 
	 
	-----|
	
	 
	 
	 
	 
	

	 
	 
	M
	16S
	 
	End of Block
	CSHPRTY
	-----| End of Subsequence E2 Cash Parties
	74

	 
	 
	M
	16R
	 
	Start of Block
	AMT
	-----> Mandatory (MT544, MT545, MT546, MT547) | Optional (MT544, MT546) Repetitive Subsequence E3 Amount
	75

	 
	 
	----->
	
	 
	 
	 
	 
	

	 
	 
	O
	17B
	4!c
	Flag
	:4!c//1!a
	Copy of content of field in line 77 of related message if the field is present in it
	76

	 
	 
	-----|
	
	 
	 
	 
	 
	

	 
	 
	----->
	
	 
	 
	 
	 
	

	 
	 
	M
	19A
	4!c
	Amount
	:4!c//[N]3!a15d
	ESTT//<Sign><Currency><Settled amount>
	77

	 
	 
	-----|
	
	 
	 
	 
	 
	

	 
	 
	O
	98A
	VALU
	Value Date/Time
	:4!c//8!n
	VALU//Settlement date of cash leg
	78

	 
	 
	M
	16S
	 
	End of Block
	AMT
	-----| End of Subsequence E3 Amount
	80

	 
	 
	M
	16S
	 
	End of Block
	SETDET
	End of Sequence E Settlement Details
	81

	 
	 
	O
	16R
	 
	Start of Block
	OTHRPRTY
	-----> Optional Repetitive Sequence F Other Parties
Optional block
	82

	 
	
	----->
	
	 
	 
	 
	 
	

	 
	
	M
	95a
	4!c
	Party
	C, P, Q, R, or S
	Copy of content of field in line 84 of related message if the field is present in it
	83

	 
	
	-----|
	
	 
	 
	 
	 
	

	 
	
	----->
	
	 
	 
	 
	 
	

	 
	
	O
	97A
	4!c
	Account
	:4!c//35x
	Copy of content of field in line 85 of related message if the field is present in it
	84

	 
	
	-----|
	
	 
	 
	 
	 
	

	 
	
	----->
	
	 
	 
	 
	 
	

	 
	
	O
	70a
	4!c
	Narrative
	C, D, or E
	Copy of content of field in line 86 of related message if the field is present in it
	85

	 
	
	-----|
	
	 
	 
	 
	 
	

	 
	
	O
	20C
	PROC
	Processing Reference
	:4!c//16x
	Copy of content of field in line 87 of related message if the field is present in it
	86

	 
	 
	M
	16S
	 
	End of Block
	OTHRPRTY
	-----| End of Sequence F Other Parties
	87





18.1.3 [bookmark: _heading=h.11si5id]MT548: Settlement Status and Processing Advice
MT 548 “Settlement Status and Processing Advice” is sent to inform participants on status of transfer before settlement.
Format of MT548: Settlement Status and Processing Advice 
	
	
	Status
	Tag
	Qualifier
	Field Name
	Content/
Options
	Qualifier Description
	No.

	 
	 
	M
	16R
	 
	Start of Block
	GENL
	Mandatory Sequence A General Information
	1

	 
	
	M
	20C
	SEME
	Sender's Message Reference
	:4!c//16x
	Unique message reference assigned by sender
	2

	 
	
	M
	23G
	 
	Function of the Message
	4!c[/4!c]
	Keyword INST = Transaction Status
	3

	 
	
	O
	98C
	PREP
	Preparation Date/Time
	:4!c//8!n6!n
	PREP//Date and time at which the message was prepared. 
	4

	 
	 
	M
	16R
	 
	Start of Block
	LINK
	-----> Mandatory Repetitive Subsequence A1 Linkages
	5

	 
	 
	O M
	13a
	LINK
	Linked Message
	A or B
	SWIFT message type of the messages referenced in line 7 below. 
	6

	 
	 
	M
	20C
	4!c
	Reference
	:4!c//16x
	RELA//reference of request message and keywords from related transfer
	7

	 
	 
	M
	16S
	 
	End of Block
	LINK
	-----| End of Subsequence A1 Linkages
	8

	 
	 
	M
	16R
	 
	Start of Block
	STAT
	-----> Mandatory Repetitive Subsequence A2 Status
	9

	 
	 
	M
	25D
	4!c
	Status
	:4!c/[8c]/4!c
	Status keyword

CALL: Repo Call Request Status
Provides the status of the repo call request.

CPRC: Cancellation Processing Status
Provides the status of a cancellation request.

INMH: Inferred Matching Status
Provides the matching status of an instruction as per the account servicer based on an allegement. At this time no matching took place on the market (at the CSD/ICSD).

IPRC:Instruction Processing Status
Provides the processing status of an instruction (at account servicer level). It’s used to inform the main MT54n document sender that referred document is waiting for submission of collateral / securities package: 
:16R:STAT
:25D::IPRC//PPRC
:16R:REAS
:24B::PPRC//YCOL
:70D::REAS//WCOL
:16S:REAS
:16S:STAT

MTCH: Matching Status
Provides the matching status of the instruction.

SETT:Settlement Status
Provides the status of settlement of an instruction.

SPRC:Request for Statement/Status Advice Status
Provides the status of an MT 549 - Request for Statement/Status Advice.

TPRC:Processing Change Command Status
Provides the status of a processing change command.
	10

	 
	 
	M
	16R
	 
	Start of Block
	REAS
	-----> Optional Repetitive Subsequence A2a Reason
	11

	 
	 
	M
	24B
	4!c
	Reason
	:4!c/[8c]/4!c
	Reason keywords
	12

	 
	 
	O
	70D
	REAS
	Reason Narrative
	:4!c//6*35x
	Narrative keywords
	13

	 
	 
	M
	16S
	 
	End of Block
	REAS
	-----| End of Subsequence A2a Reason
	14

	 
	 
	M
	16S
	 
	End of Block
	STAT
	-----| End of Subsequence A2 Status
	15

	 
	 
	M
	16S
	 
	End of Block
	GENL
	End of Sequence A General Information
	16

	 
	 
	M
	16R
	 
	Start of Block
	SETTRAN
	Optional Sequence B Settlement Transaction Details
	17

	 
	
	----->
	
	 
	 
	 
	 
	

	 
	
	O
	94a
	4!c
	Place
	B or H
	Copy of content of field in line 14 of related message if the field is present in it
	18

	 
	
	-----|
	
	 
	 
	 
	 
	

	 
	
	M
	35B
	 
	Identification of the Financial Instrument
	[ISIN1!e12!c]
[4*35x]
	Copy of content of field in line 18 of related message if the field is present in it
	19

	 
	
	----->
	
	 
	 
	 
	 
	

	 
	
	M
	36B
	SETT
	Quantity of Financial Instrument to be Settled
	:4!c//4!c/15d
	Copy of content of field in line 39 of related message if the field is present in it
	20

	 
	
	-----|
	
	 
	 
	 
	 
	

	 
	
	----->
	
	 
	 
	 
	 
	

	 
	
	O
	19A
	4!c
	Amount
	:4!c//[N]3!a15d
	Copy of content of field in line 78 of related message if the field is present in it
	21

	 
	
	-----|
	
	 
	 
	 
	 
	

	 
	
	M
	97a
	SAFE
	Safekeeping Account
	A or B
	Copy of content of field in line 43 of related message if the field is present in it
	23

	 
	
	M
	22F
	4!c
	Type of settlement indicator
	:4!c//4!c
	SETR//Copy of indicator from line 63 of related message after SETR qualifier. 
	24

	
	
	M
	22H
	4!c
	Receiver/Deliver Indicator
	:4!c//4!c
	REDE//DELI – Financial Instruments will be debited from the safekeeping account.
REDE//RECE – Financial Instruments will be credited to the safekeeping account.
	24

	
	
	M
	22H
	4!c
	Payment Indicator
	:4!c//4!c
	PAYM/APMT – in response to MT541 & MT543
PAYM/FREE – in response to MT540 & MT542
	24

	
	
	O
	22F
	4!c
	Beneficial Ownership Indicator
	:4!c//4!c
	BENE//Copy of indicator from line 63 of related message after BENE qualifier if present.
	24

	
	
	O
	22F
	4!c
	Exposure Type Indicator
	
	COLA//Copy of indicator from line 63 of related message after COLA qualifier if present.
	24

	 
	
	M
	98A
	4!c
	Date/Time
	:4!c//8!n
	SETT//Settlement date
	25

	 
	
	O
	98A
	4!c
	Date/Time
	:4!c//8!n
	TRAD//Trade date if present in line 15 of related message
	25

	 
	
	O
	70E
	SPRO
	Settlement Instruction Processing Narrative
	:4!c//10*35x
	Copy of content of field in line 36 of related message if the field is present in it
	26

	 
	 
	M
	16R
	 
	Start of Block
	SETPRTY
	-----> Optional Repetitive Subsequence B1 Settlement Parties
	27

	 
	 
	M
	95a
	4!c
	Party
	C, P, Q, or R
	Copy of content of field in line 65 of related message if the field is present in it
	28

	 
	 
	O
	97a
	SAFE
	Safekeeping Account
	A or B
	Copy of content of field in line 66 of related message if the field is present in it
	29

	 
	 
	O
	20C
	PROC
	Processing Reference
	:4!c//16x
	Copy of content of field in line 68 of related message if the field is present in it
	30

	 
	 
	M
	16S
	 
	End of Block
	SETPRTY
	-----| End of Subsequence B1 Settlement Parties
	31

	 
	 
	M
	16S
	 
	End of Block
	SETTRAN
	End of Sequence B Settlement Transaction Details
	32

	 
	 
	M
	16R
	 
	Start of Block
	ADDINFO
	Optional Sequence F Additional Information
	33

	 
	
	----->
	
	
	
	
	
	

	 
	
	O
	95a
	4!c
	Party
	C, P, Q, R, or S
	MEOR//Message originator 
	34

	 
	
	-----|
	
	
	
	
	Party that originated the message, if other than the Sender. MEOR can be used in case there’s multiple broker agent / custodian / intermediaries involved in trade, like cross-border.
	

	 
	 
	M
	16S
	 
	End of Block
	ADDINFO
	End of Sequence F Additional Information
	35







19 [bookmark: _heading=h.3ls5o66]Appendix: Message Formats
[bookmark: _heading=h.20xfydz]See attachment: “DEPO/X Message Formats – User’s Handbook”


20 Appendix: Custom Fields and Related Person Types code for Foreign investor

	External participant type
	Related person type
	Custom field
	Input requirement
	Requirement for trading code

	INV-FI (Foreign individual investor)
	　
	NOTE (Note)
	Optional
	Optional

	INV-FI (Foreign individual investor)
	DISA (Information Disclosure Agent)
	　
	Optional
	Optional

	INV-FI (Foreign individual investor)
	GCUS (Global Custodian)
	　
	Optional
	Optional

	INV-FI (Foreign individual investor)
	VFMC (Vietnamese Fund Management Company)
	　
	Optional
	Optional

	INV-FI (Foreign individual investor)
	AGVN (Agent in Vietnam)
	　
	Optional
	Optional

	INV-FI (Foreign individual investor)
	　
	BVNI (Broker firms in Vietnam)
	Optional
	Optional

	INV-FI (Foreign individual investor)
	　
	BFIA (Bank where the client opens FIIA  (+ Number of FIIIA))
	Optional
	Optional

	INV-FO (Foreign institutional investor)
	
	TCAT
(0 : N/A, It has only 1 trading code
1 : MG, If a broker firm, trading code for broker(customers) account
2 : TD, If a broker firm, trading code for own account)
	Optional
	Optional

	INV-FO (Foreign institutional investor)
	　
	RATH (The relationship between the Applicant and the above STC holder)
	Optional
	Optional

	INV-FO (Foreign institutional investor)
	　
	TCSB (If a broker/subsidiary of institution granted with TSC: trading code and issue date)
	Optional
	Optional

	INV-FO (Foreign institutional investor)
	　
	RAAI (The relationship between the Applicant and the affiliated institution)
	Optional
	Optional

	INV-FO (Foreign institutional investor)
	　
	IOVN (Investment Objective in Vietnam)
	Mandatory
	Mandatory

	INV-FO (Foreign institutional investor)
	　
	PRPI (Purpose of investment)
	Optional
	Optional

	INV-FO (Foreign institutional investor)
	　
	SHRH (Names of the Shareholders who own 5% or more of Applicant's share capital)
	Optional
	Optional

	INV-FO (Foreign institutional investor)
	　
	NOTE (Note)
	Optional
	Optional

	INV-FO (Foreign institutional investor)
	　
	RPIS (Representative for the Institution)
	Optional
	Optional

	INV-FO (Foreign institutional investor)
	TRST (Trustee (if any))
	　
	Optional
	Optional

	INV-FO (Foreign institutional investor)
	DISA (Information Disclosure Agent)
	　
	Optional
	Optional

	INV-FO (Foreign institutional investor)
	GCUS (Global Custodian)
	　
	Optional
	Optional

	INV-FO (Foreign institutional investor)
	VFMC (Vietnamese Fund Management Company)
	　
	Optional
	Optional

	INV-FO (Foreign institutional investor)
	　
	ICAP (Maximum allowed investment value in Vietnam (in USD))
	Mandatory
	Mandatory

	INV-FO (Foreign institutional investor)
	　
	IETM (Estimated investment term in years)
	Mandatory
	Mandatory

	INV-FO (Foreign institutional investor)
	　
	AALC (Asset alloc: composite field)
	Mandatory
	Mandatory

	INV-FO (Foreign institutional investor)
	　
	BVNI (Broker firms in Vietnam)
	Optional
	Optional

	INV-FO (Foreign institutional investor)
	　
	BFIA (Bank where the client opens FIIA  (+ Number of FIIIA))
	Optional
	Optional

	INV-FO (Foreign institutional investor)
	　
	RPCN (Bank Suppervisor (single value, free plain text))
	Optional
	Optional

	INV-FO (Foreign institutional investor)
	　
	RPVN (Representative Office in Vietnam)
	Optional
	Optional

	INV-FO (Foreign institutional investor)
	FAMC (Foreign Fund Management Company)
	　
	Optional
	Optional

	INV-FO (Foreign institutional investor)
	AGVN (Agent in Vietnam)
	　
	Optional
	Optional

	INV-FO (Foreign institutional investor)
	CPER (Contract person)
	　
	Optional
	Optional




AALC: Asset alloc: composite field
BFIA: Bank where the client opens FIIA (+ Number of FIIIA)
BVNI: Broker firms in Vietnam
ECNC: Number of listed securities-candidates for eligible collateral list
ICAP: Maximum allowed investment value in Vietnam (in USD)
IETM: Estimated investment term in years
IOVN: Investment Objective in Vietnam
NOTE: Note
PRPI: Purpose of investment
RAAI: The relationship between the Applicant and the affiliated instituion
RATH: The relationship between the Applicant and the above STC holder
RMRK: Remark on investor creation / modification
RPCN: Bank Supervisor (single value, free plain text)
RPRI: Representative for the Individual
RPRO: Representative Office in Vietnam
SHRH: Names of the Shareholders who own 5% or more of Applicant’s share capital
TCCA: If a broker firm: Trading code for broker (customers) account
TCFR: Other. It has only 1 trading code
TCOA: If a broker firm: Trading code for own account
TCSB: If a broker/subsidiary of institution granted with SCT: trading code and issu…
TRCC: Trading code certificate: date of issuance


AGVN: Agent in Vietnam
AURP: Authorized representative
BFIA: Bank where the client opens foreign indirect investment account
BFVN: Broker firms in Vietnam
CPER: Contract person
DISA: Information Disclosure Agent
FAMC: Foreign Asset Management Company
FRPA: Foreign Related person in Vietnam according to Art 2.7.a
FRPB: Foreign Related person in Vietnam according to Art 2.7.b
FRPC: Foreign Related person in Vietnam according to Art 2.7.c
FRPD: Foreign Related person in Vietnam according to Art 2.7.d
FRPE: Foreign Related person in Vietnam according to Art 2.7.e
GCUS: Global Custodian
TRAG: Trade Representative/Agent in Vietnam
TRST: Trustee (if any)
VCUS: Vietnamese Custodian
VFMC: Vietnamese Fund Management Company
VNBF: Vietnamese Broker Firm

Block :05:RELP contains information about related persons (market actors not registered as participants in DEPO/X, but providing some services to DMs and Investors, i.e. Information disclosure agents, Global custodians, etc.)
1. Related person can be selected in TMS/X from the list of already registered related persons. In such case, the related person is identified by its code via simple format: /VNBF/VNBF0001. STP participants may refer in their automated systems to reference document published by VSD
2. In a case if the related person is not yet registered in the system, participant may register new one using predefined format:
/R-/FRPB ← type code of related person
/R-N/Name
/R-A/Address
/R-E/Email
/R-W/Website
/R-T/Tel
/R-F/Fax
/R-C/Account
/R-R/Trading code
/R-D/Date of Birth or Incorporation (YYYYMMDD) 
Example:

:05:RELP
/R-/FRPB
/R-N/FRPB Name
/R-A/FRPB Address
/R-E/FRPB(at)mail.vn
/R-W/www.FRPB.vn
/R-T/+96 542127777
/R-F/+96 542127779
/R-C/111325900-VND
/R-R/
/R-D/20021229

Block :06: CSTF contains information to be registered in custom fields (that is information not being a part of regular investor profile in standard DEPO/X package). 
Format is very simple for any type of custom field:
/CFLD/string representing content of CFLD in accordance with predefined custom field composition
Structure of already registered custom fields is available in DBO.
RPRO is not a list and so it contains information about only one office. This information always consists of two subfields: RPON: Name of RPRO and RPOA: Address of RPRO
Subfields are separated by character “'“
Example:
:06: CSTF
…
/RPRO/Name of RPRO'Address of RPRO
…
SHRH is a list and so it may contain information about more than one shareholders. One shareholder is described by four subfields:

SHNM - Name of shareholder
CHPR - % for investor
SHNA - Nationality/Country of domicile
SHDC - Document
Subfields of one shareholder are separated by character “'“
Shareholders are separated by character “+“

Example:
:06: CSTF

…

/SHRH/Name1'VN'123'0.3+Name2'CN'9854'0.7

…

Note that Custom Fields and Related Person Types code can be created and modified by the users themselves. They can also be searched in DBO.


21 Appendix: Explanation about Tag TMPL

Tag TMPL is a conditional field and contains code of template requested by DM for automated account(s) registration for the investor:

· In most of general / standard cases, TMPL can be omitted in the message: the system uses so called “default template” with code equal to investor type code of the investor to be registered;

· However participant may request registration of accounts based on another template registered and certified by VSD for using on the market. In such case, the template code must be present for REGI mode. In any scenario, the template code must be missing for MODI. 









22 Appendix: Explanation about Tag TMPLApproval Request Message

If Approval Step is configured for CA related operation(for example, CA registration, CA modification) or Instrument related operation(for example, Instrument registration, Instrument modification) :Tag TMPL is a conditional field and contains code of template requested by DM for automated account(s) registration for the investor:

· In most of general / standard cases, TMPL can be omitted in the message: the system uses so called “default template” with code equal to investor type code of the investor to be registered;Issuer and Registrar will always receive a copy of Approval Request Message

Note: Authorization of Registered operation in DEPOX

	Sequential number of message
	Message type
	Name of message 
in the diagram

	1
	MT595
	Request

	2
	MT5nn
	Approval request

	3
	MT595/AUTH/NAUT
	Approval reply

	4
	MT5nn
	Approval reject


[image: ]
However participant may request registration of accounts based on another template registered and certified by VSD for using on the market. In such case, the template code must be present for REGI mode. In any scenario, the template code must be missing for MODI.
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