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1 Introduction

Prior to their going-live the Data Migration Tool (DMT) offers CSDs and NCBs the opportunity to load bulk
static and dynamic data into T2S. The data is located in Excel or in flat files that are created by the user and
submitted to T2S via a web application. The Excel files are used by a human being that manually transfers
the data into the spreadsheet whereas the flat files are used by a legacy application that automatically ex-
ports the data into the file.

This document specifies the details of the format of the Excel and flat files for T2S data migration. Excel and
flat files are available for all interfaces in the same manner. It is not a user handbook that describes the in-
teraction of the users with DMT.
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Data Record Definition

2 Technical Specification

2.1 Data Record Definition

This chapter refers to Excel and the flat file in the same manner.

2.1.1 Rows and Columns

A spreadsheet consists of horizontal rows and vertical columns. The columns identify the attributes and are restricted to a specific data type. There is no mixup of
different attributes and data types in one column.

2.1.2 Header

The names of the columns appear in the first row. The names support the user to fill out the form but have no further functionality. DMT identifies the attributes
based on the location of the column and does not interpret the column names.

2.1.3 Records

A record is a data structure that contains all parameters for a certain business function. A record spans over several rows. This is due to the fact that a record may
contain attributes that are repeatable. The repeated attributes are placed in a separate row just below the initial row in the same column.

2.1.4 Record Type

The record type describes the business function of the record. A file may contain several records of the same record type. A mixture of different record types in one
file is not possible.

The record type is indicated with a key word in the upper left corner of the file. Since there is only one record type per file the indication occurs only once. For ex-
ample:
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Record Type Record Id An Attribute

Party 1 aaa

2 bbb

2.1.5 Record ldentification

A record is identified with a unique record identifier. The identifier must be unique within the file. It is recommended that the record identifier starts with 1 and is

consecutively numbered.

In case the record contains repeatable attributes and spans over several rows the record identifier is repeated in each row of the record. Rows with the same record
identifier are located one after the other. These connected rows must not be interrupted by rows with another record identifier. For example:

Record Type Record Id A repeatable Attribute A non-repeatable Attribute
Party 1 al cl

1 b1
2 a2
2 b2

2.1.6 Default Values

Default values are not used. When a field has no value the Excel field remains empty. For example:
aaa Cccc

In a flat file the length of a field with no value is 0. For example:

aaa,,ccc

DMT does not provide default values for empty fields. Any input parameter must be stated within the files.

c2
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2.2 Further Details

2.2.1 Format Types

The values appear in the format as in the table below:

DATE The format depends on the country and location of the The format is « dd/mm/yyyy » with no timezone indication.
user. Example: “30/06/2015"

TIME The format depends on the country and location of the The format is «hh:mm:ss » with no timezone indication.
user. Times are in 24 hour format. Example: “15:30:59”

CHAR (n) String with exactly n characters. Same format as Excel.

VARCHAR (n) String with n characters maximum. Same format as Excel.

DEC (p,s) Floating-point number with maximum p integer places and Floating-point number with maximum p integer places and

s decimal places. A dot '." is used as decimal separator. Due s decimal places. A dot '.” is used as decimal separator.
to Excel restriction, cell must be treated as text

NUMERIC (p) Number with maximum p integer places and no decimal Same format as Excel.
places.
BOOLEAN Possible values: Same format as Excel.
I true
I false
2 The CSV format matches to the Excel format when the regional settings of a Windows PC are ,English (Great Britain)"
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2.2.2 I1SO 15022 Interoperability
In order to ensure the interoperability to the ISO 15022 standard the character set of all fields is restricted to the SWIFT X Character Set (see below).

Exceptions might occur if special chars are required. Character set restrictions will not apply on these fields which are not used in ISO15022 messages (e.g. Distin-
guish Name in Party Technical Address for Party) and will not hamper interoperability.

Exceptions are highlighted in the definition of the related fields.

Some fields are restricted in length. The number of characters and integer places is shorter than in ISO 20022. See [UDFS], chapter 2.2.4, for details.

2.2.3 Timezones

Timezones do to appear in the data. The timezone is concidered the actual timezone of Frankfurt. This is either CET (GMT+01:00) or, when a daylight saving hour
is applied, CEST (GMT+02:00).

2.2.4 Character Set

All characters belong to the SWIFT X Character Set. The character set is as follows:

a b c

A B C

012

/ - ?

CR LF

2.2.5 Filenames

de f gh i
DEFGHTI

345678

()

Space

4

Jklmnopgrstuvwzxyz
JKLMNOPOQRSTUVWIXYZ
9

+

Any filename is permitted.

Remark:
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Technical Specification of the Excel File

The filenames of the provided examples contain the record type, e.g. "DMT.SDMG.Party.100”. This helps the user to identify the respective example but is not re-
quired by DMT. DMT only examines the file content to recognize the record type (see chapter 2.1.4 for details).

2.3 Technical Specification of the Excel File

2.3.1 Excel Version
The Excel files adhere to one single distinct version of Microsoft Office.
Comment [A1]: CR645
Detailed information:
I Version: Microsoft® Office Excel® 2007

I File Extension: xlIsx

2.3.2 Restrictions

2.3.2.1 Worksheets

The option that one Excel file may contain several worksheets is not supported. DMT uses only the very first worksheet.

2.3.2.2 Number of Rows
Due to technical limitations the number of rows is restricted.
Detailed information:

I Maximum number of rows: 50.000 3

3 This number might be further optimised
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Technical Specification of the Flat File

2.3.2.3 Size Limits

In addition to the number of rows, the uploaded file can not exceed 9 MB.

2.4 Technical Specification of the Flat File

2.4.1 Compliancy to RFC 4180

The flat file has a CSV format that follows closely RFC 4180. The RFC specifies a format that is widely used by many implementations and eases the development of
an unload process.

Detailed information:

I File Extension: csv

2.4.2 Definition of the CSV Format (RFC 4180)

1. Each row is located on a separate line, delimited by a line break (CRLF). For example:
aaa, bbb, ccc CRLF

222,yyy,xxx CRLF

1. The last row in the file has no ending line break. For example:

aaa, bbb, ccc CRLF
Z22,YYY, XXX

1. Within each row, there are one or more fields, separated by commas. Each row contains the same number of fields throughout the file. Spaces are considered
part of a field and are not ignored. The last field in the record is not followed by a comma. For example:

aaa, bbb, ccc
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Technical Specification of the Flat File

1. Each field may or may not be enclosed in double quotes. If fields are not enclosed with double quotes, then double quotes do not appear inside the fields. For
example:

aaa, "bbb", "ccc" CRLF

z22Z,Yyy, "xxx"

1. Fields containing line breaks (CRLF), double quotes, and commas are enclosed in double-quotes. For example:
aaa,"b CRLF bb",ccc CRLF

Z2Z,VYY, XXX

1. A double-quote appearing inside a field is escaped by preceding it with another double quote *. For example:
"aaa","b""bb", "ccc"

The escaping with double-quotes ensures that all data can appear. Quotes, commas and line breaks may be included into the business data.

2.4.3 Control Characters

In order to structure the data in the flat file the following control characters are used:

Carriage Return (CR) 0x0d
Line Feed (LF) 0x0a

2.4.4 Encoding
The encoding of the flat file is UTF-8 with no Byte Order Mark (BOM).

4 Actually character « quote » is not allowed. See chapter 2.2.4 for details. Please note that the CSV format definition is independent from the character set.
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Technical Specification of the Flat File

2.4.5 Restrictions

2.4.5.1 Number of Rows

Due to technical limitations the number of rows is restricted.
Detailed information:

I Maximum number of rows: 50.000 °

2.4.5.2 Size Limits

In addition to the number of rows, the uploaded file can not exceed 9 MB.

5 This number might be further optimised
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3 Format of Structured Files

3.1 Format of Excel and Flat Files

See chapter 2.2 for the specification and details of the format types.

3.1.1 Technical Prerequisites

3.1.1.1 Record Type Identifier

Prior to the static and dynamic data appears the record type identifier.

Record Type VARCHAR (50) Indicates the business  Occurs in the 2™ ro
function. The required  only.
value can be found in
the first line of the
chapters 3.1.2.1 -
3.1.3.1.
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TasLE 1 - ACF3-1

Unigqueidentifier Mustecawin-ecech I=a
ofttheressrds lire-eftherecords

Greup—Party” 11
€ ParestBIC CHAR 1S i1
4 Fype Pessiblevalues:  Classificationof i1
I PMBK the-party:
I cspp . PMBK—="Pay-
ment-banlk
. EESb
- ESPRp=-=(cSkb
ticipant
| ECSB=FEx
teppal-CSP
5 E COpening-Pate BATFE Activation-deteef Mustbeegualer A=
eurrentdater
6 F Clesing-Pate BATFE Clesing-dateoafihe Mustbegreater O
party: than-the-Opering
Pakes
7 G BIC CEAREES ParbBIis A=
Croup—MName? i1
8 H Eeng-Name VAREHAR(350) Long-name: A=
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SherMame VARCHAR25S Shertrames
= - Musteeem—when  O=k
oestwhernTRpeis
semething-else:
10 3 Street VARCHAR(70) Name-of thestreet It
for-the-address:
i1 K HeuseRlumber VARCHARLES Heusenumberfor Ik
the-address:
12 E Postal-Cede VARCHAR(16) Postal-codefor-the 1=t
address:
13 M Ciy VARGHAR-2E) Cis-forthead- It
dress:
14 N State-orPreovinee VARCHARLZ5S Sktate-oithe O
provineeferthe
address:
15 o Country-Code EHAR(2) Country-code-of 1=t
the-address:
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TechnicaAddress VARCHARL2EE)  Unlquetechnical  ISO45022-interop-
addressefthe crabilibrcharaster

by-(disti £ restriction-d
guished-name):.  netapply
when-TFype-is
PMBIS T used
" ide-client
Hateralisati
serviees
Fhis-groeup-may
oenly-be-used by
NEBs-
17 Q Collateralisation  Pessiblevalue: Tpeoicellateral- WhernFrels Ik
Proecedure I REPO isationprocedure  PMBIEheralue
I REPO
. . - o 010
18 R MawlceSpecifie VARCHARL25) Rame-eoithemar A=
Party-Attribut ket ific ottt
Name ute:
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MarlketSpeeifice  VWARCHARL2503  Valveolthewmar

PartyAttribut ket ificattril
Value utes
20 ¥ RestrictionFrpe GHARLS Listefbleddngre- 11
21 Y Restriction-Valid DATE Valid-from-date  Mustbe-equal-or 11
From-Date and-time-of there- greater-than-the
22 v Restriction-Valid  TIME R EL IR A 1l
23 w Restriction-Valid DATE Valid-to-dateand Date-and-time o1
Fo-Date time-of-therestrie- must-eceurte-
24 x RestrictionValid  TIME i gether: 01
Fo-Fime Must-be-greater
than-the Valid
From-date-and
time:

{CR-863}

I A\ H H 2 4
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Format of Excel and Flat Files

TaBLE 2 - ACTF3:2

PHUHMERECHLES Unigqueidentifier Mushteosswi—inecach i—a

efthereecords Hre-eftherecerds
w - o’ 11
3 € ParentBLE CHFAR S BrCeftheSysterm 11
Ertinrespensible
forthe-parsy
4 P Paky-BIe CHARE BrC-oeftheparky 11
w : ieall =1
5 E Fechnical-Address VARCHAR(256) ISO15022 interop- 11
bitity-ch I
" tricti y
net-apply
6 F MebworlcServdee  VARGHARL25S 11

{CR-863}

2 4 5 5 5 dditionalPartv-Merket Speefie At N
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Format of Excel and Flat Files

TasLE 3 - ACF33

PHUHMERECHLES Urnigueidentiier Mushtecewineach i=n
ofttheresards lirpe-eftherecords

w : P =1
3 € Parent BIC CHAR-(11) BIC-of the-System 11
Entit bl
Ffortheparky
4 ) Party BIC CHAR(11) BIC-of the-party 11
5 E Mace-Cpecifie VARCHARL25S Pleme-eithetmar A=
Party-Attribut ket ific-attrit
Name utes
6 F Market-Speeific  ~ VARCHAR(350) Valueof-the-mar- 11
Party-Attribut ket ificattrit
Velue wEes
{CR-863}
Related-activiti "
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Format of Excel and Flat Files

TaBLE 4 - ACF4-1

Urnigueidentiier Musbtecewineach 1=
ofttheresards lirpe-eftherecords

3 € Securities-Account VARCHAR(35) Unique-seeurities =1

1 €sbp
1 ICSA

1 FOFF

. €sbo partcipantas
1 ISSA eount
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Format of Excel and Flat Files

- ISSA-=Tssu-

5 E Opening-Pate BATFE

6 F Clesing-Pate DATE

7 G HeldRelease Pessiblevaluest
1 HOLDb
. RELE

8 H Negative-Pesitier BOOLEAR

anee-aceount
Hreseaurticsas greaterthan-the
couis currentdate:
iti £ & the-O .
Pakes

Page 23 of 148



targ€t|s

services

Format of Structured Files

Format of Excel and Flat Files

End-Investerfie  Pessiblevalues: Addidenal-dagsfer
couhiFlag I NONE theseauritesas
count:

1 FOPA

1 BVFO

w "
H- O
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Format of Excel and Flat Files

.

Crevwp—MatletSpecificSeeuritesAeccaun A ibute”

i3 M Marlket-Specifie VARCHAR253 Name-eoftthemar Ik
- itiesA : ket ific-attril
AzributeName utes
14 N Marlcel-Specific VARCHAR (2503 Velueefthetmar 11
- itiesA : ket ific ottt
AlrributeValue utes
GFE"F “SEE!II‘l't'IES QEEHIIHE REStI’iEt‘iEH” 9 !o
15 o RestddctionRre  EHARLLS Code-te-identify I
16 P Velid-Frem-Bate BATE Velid-frem-date Mustbe-ecqualer A=
17 Velid-Freom—tme  HHME
e
18 R Valid-Fe-bate DATE Valid-to-dateand Mustbegreater 01
19 [ Valid-Fe-Time TIME time-of the-securit- than-the-Valid
iesaccauhs Frem-dateand
e
{CR-863}

3125 Additional-Seetrities A Market-Specifie At N

I w HH HH H ”
g
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TaBLE 5 - ACF4-3

NUMERICHBS Uriqueidentifier Musteceuinezch I==m
eftthereserds lineef-theresard:

A\ AA A A ” 1?1
3 € Seewritiesessunt VARCHAR25S i1
Plusaber
w H H L4 i"*g
4 b MarletSpecifie VARCHAR25S Name-eofthermar A
5 I - . et ificattrit
AzributeName wkes
5 E Marlet-Specifie VARCHAR(2505 Value-ofthemar A
5 : - ‘ et ificattrit
AEributeValue wes
{CR-863}
I .\\ H 1.4
T b ” I .
Related-activiti "
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Format of Excel and Flat Files

TaBLE 6 - ACF-5:-1

Urnigueidentiier Musbtecewineach 1=
ofttheresards lirpe-eftherecords

3 € ISIN CHAR(12) Actual-valuefor 11
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Format of Excel and Flat Files

7 G Iesue-CurreRey CHAR-E3 Issue-cuirensy-eoia 1=

8 H
Group—"Securiby-Name”
9 I
10 3
i1 K

”

Countr~ofissy-  GHARLZ)

I UNIF

I FAMT

iyt
ter-usingLSe
42 7-standakds
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I FAMT=Nem-

12 E
13 M
14 N
i5 o
16 )
7 Q

H Y/

”

Miplmum-Selidle- BPECH4ALS

RestrictionT CHAR (4)

inal
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18 R RestrictonVealid PATE Velid-frem-date Mustbeegualer 1=

Erem-Pate ard-tmeefthese greakerthanthe

19 s RestrictionValid  TIME curity:

20 ¥ ResteictionVetd  BATE Valid-te-dateand Mustbeequaler Ok
To-BPate Hmre-oftherestde gresterthanthe

21 u RestrictionValid  TIME tonx

{CR-863}

TaBLE 7 - ACF-5:2

NUMERICHDS Urlqueidentifer Musteceuinezch I==
of therecord-: line-of therecord:

nw M H H ” ! !
"
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3 € ISIN CHAR(12) 11

" it
cade e IS -For
theseauwsdngs
w H H ” ! !o
4 =] Marlet-Specifie VARCHARL2E) Name-efthemar 1=t
Party-Attribut ket ific-attril
Name ute:
5 E Matet-Specifie VARCEHAR2505 Valve-efthemar Ik
Party-Attribut ket ific-atteil
Value utes
{CR-863}
- RecerdPper—TnvesterCSR-SeawdyRestrictons™
Related-activiti "

TaBLE 8 - ACF-5-3

NUMERICHLDS Uriqueidentifier Musteceuminezch I==m
of therecord-: line-of therecord:
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3.1.2.8 Investor CSD Security Restrictions - New




target

services

T2S

Format of Structured Files

Format of Excel and Flat Files

A\ HH ”

3 € ISIN CHAR(12) Actual-valuefor 11
" i
code(the ISIN-for
the-security):
4 ) RestrictionType CHAR(4) List-of-bloeking-re- 11
5 E Restriction-Valid DATE Valid-froem-date Must-be-equal-or 11
Erem-Pate and-Hrme-efthere- creakerthanthe
6 6 RestrictionValid  TIME S R 11
7 G ReskHctenValid  BATE Valid-to-dateand Mustbeegualer O
Fo-Date time-of therestrie- greaterthan-the
8 H Restriction-Valid  TIME Hom valid-from-date
{CR-809}
| = fale
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3.1.2.9 CSD Account Link - New




target

services

T2S

Format of Structured Files

Format of Excel and Flat Files

TaBLE 9 - ACTF4-2

Urnigueidentiier Musbtecewineach 1=
ofttheresards lirpe-eftherecords

Groeup—Investor” i1
3 € InvesterPasert CHAR-ES ParerBiCrelaked It
BIC te-theinvester
4 b InvestorBIC EHAR(11) BICrelated-to-in- 1=t
vestor:
5 E IssuerParernBiC  GHAR-EHD PapertBiCrelated I
to-the-technicals-
sueks
6 F IssuerBIe CHARS BECrelated-te-Hae It
7 G Valid-Frem PATE Velid-frem-dateef Mustheegualer It
thelinls greaterthan-the
eurrent-date:
8 H ValidTFe PATE Valid-te-date-otihe Mustbegreater Ot
From-cates
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targ€t|s

services

Format of Structured Files

Format of Excel and Flat Files

CEp-Parteipant  VWARCHARLEEY  CSPparbicipart | MNetalewed i E=

Aecount aceauRumbes  temal-CSE-Park-
iDanRtA o
10 3 MimroLecount VARCHAR253 Mimreraceount Ok
number:
i1 K InterCSP-Aecaunt VARCHAR25S InterCSP-acsount O
AeHEbes
12 E Orantbusfecount VARCHAR(25S Craribusaccaunt O
number
12 M External €SbPar- VARCHAR(35) External CSD-parti- Netalloewedif 01
Helpanticcount clpanktacesunt LeSb-Partelpant
AtHAber Aecouns-spe-
{CR-863}

I A\ H H ”
0
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3.1.2.10 Securities CSD Link - New




target

services

T2S

Format of Structured Files

Format of Excel and Flat Files

TasLE 10 - ACF-6-1

Urnigueidentiier Musbtecewineach 1=

of-therecord: line-of therecord
3 € ISIN CHAR 2 ISH-afthe-seaws It
iy
4 b LinleFype Possible-values:  Pessiblevalues: 1=t
| NVST - PVST=Ta-
I ISSR vestor
- [SSR=Tssues
5 E Valid-Frem PATE Velid-frem-detesf Musthbeegualer I
Hheseeurties-CSPE  gresterthan-the
linls eurrent-date:
6 F ValidTFe PATE Valid-se-date-otihe Mustbegreater Ot
From-cates
7 G EssuerHmvester CHAR 1S IssuerHnavester 11
ParentBEE parertBis
8 H Isseerrvesker CFAR 1S Isseer/nvesker I
BIC BIG:
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target|mns

services

Format of Structured Files

Format of Excel and Flat Files

9 I Security Mainten- BOOLEAN [ “true’=-thein- =1

anee velred-CSP-fis-
suer/-tech-
T ;
e
alse-the-main-
tainer-of the
relatedrefer-
ence-data
10 3 Technica-Fssuer  GHARLES TechnicaHssuer  Beth-veluesmust O
ParentBIC parentBiS ececur-together:
i1 K Technica-Hssver  GHARLS TechnicaHssuer O
BIC BIc:
Groeup—Issuance-Account” 010
12 E Issuance-Account VARCHAR(35) Issuance-account =1
naumber:
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target

services

T2S

Format of Structured Files

Format of Excel and Flat Files

{CR-863}

I :\\ H ™ H ”
;I I. II I EIIB .l. I I. I.
R I I I l. .I. I:

TasLE 11 - ACF15-1

PHUHMERECHLES Unigueidentifier Musbtocewinecach 1=

o € Securities-Account VARCHAR-(35) Number-of-there- 11
Number lated-seeuritiesae-
eount:
4 B F2S Dedicated VARCHAR-(34) DCA-of the CMB 11
Cash-Aeeount the-seeurities-ae-
PMusaber couruEberis
lirleed-o
5 E Velid-From DATE YVelid-fem-date Musitbeequal-er It

ard-tmeefthe  creakerthanthe
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3.1.2.11 CMB Securities Account Links - New




target|mns

services

Format of Structured Files

Format of Excel and Flat Files

6 F Velid-TFe BATE Velid-se-dateand Mustbegreater O+

7 G Defoullnle BOOLEARN
8 H Cellateralisation BOOLEAN
Lirle

tme-eoftheCMB  HhantheValid

linlk=

Erye="TheT25
dedicated-cash
acceuni-isthe
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targ€t|s

services

Format of Structured Files

Format of Excel and Flat Files
9 I Cash-Settlement  BOOLEAN - rue=T2S-can 11

Link use-thelink

{CR-863}

I . w /4
Therecard-isused-to-ereateauser

TaBLE 12 - ACF-16-1

Upigreidentifier Muskesewireach I=n
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3.1.2.12 User - New




target|mns

services

Format of Structured Files

Format of Excel and Flat Files

GFE'IF “l'seF” H--

€ Leginlame VARCHAR 253 Leginnares A
4 b Rlame VAREHARH2 A Rlame-eithevuses I
5 E System-UserRef  VARCHAR-EES Systemreferanee A=t
erenee of theuser:
F LeckeutFrom-Pate PATE Pateand-tHme Mustbeegualor Ok
. whepthevseris  greaterthan-the
7 G LeclkewFrom—Tae TEME O
locked-eutfrom edrrent-dateand
Hhesystems e
Pateand-timecan-
£ ified
false:
Pateand-tmeare
mandaterwhen
8 H Lecleaut BOOLEAR | true=The i1
usercaRRet
enterthesys-
termraftethe
LeclkeuFrom
Pate-and-TFime
w n H
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ssssssss

Format of Structured Files

Format of Excel and Flat Files

ParernBEE CFAR 1Y Pary-parentBIG
10 3 BIC CHAR-(11) Party-BIC. 1.1
{CR-863}
I .\\ ”
TherecordHsused-to-createarole:
Related-activiti "
TasLe 13 -

NUMERIC-HBS Urique-identifier Mustecewinezch I==m
efttherecerds line-of therecord

€ Releblame VARCHAR 253 Name-ofthereles A=
4 P Rele Deseription VARCHAR(127) Deseription-of-the 11
role:
{CR-863}

I w n
:
Fherecord-is-used-to-create-a-secured-group:
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3.1.2.13 Roles - New



up15611
Durchstreichen
3.1.2.14 Secured Group - New




targ

€6

services

T2S

Format of Structured Files

Format of Excel and Flat Files

TaeLE 14 - ACF-16-3

PHUHMERECHLES Unigqueidentifier Mushteosswi—inecach i—a

\

W\

”

o

efthereeords  lineeftherecord

Fype I PART

1 SECY
1 SAceE

1 GASH

the-secured-group:

Page 42 of 148



targ€t|s

services

Format of Structured Files

Format of Excel and Flat Files

5 E BIC CFARH1S BLC-eithesecured i1

parlbebiesks
= jeck: HHes” Ceews-onbwhken 00
Secured-Graun
T 1S ities..
6 F LSTR CEAREY ISHh-etthese- A=
cured-seaurin-ak-
jecks:
n ack: iti W Oeeurs-only-when 010
Secured-Sroun
T isS it
Accounts
7 G SeeuritiecsAesaunt VARCHARL25Y Seeuriticsaceount A
Number number-of these-
y it
aceaunisebieck
= jeck: i “ Oeeuiss-onbnken 040
Secured-Graun
T is“T25 Dedi
ated-Cash-Ae-
eeullts’-
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target

services

T2S

Format of Structured Files

Format of Excel and Flat Files

T2SDedicated @ VARCHAR{(34)  T2Sdedicated-ecash

Cash-fecount accountnumberof
Rumaber Hheseeured-seeri—
itv-obiccts.
{CR-863}
I : A} ”

Fhe-recerdHsused-te-graniareleteaparbandilerauser
Related-activiti "

TaBLE 15 -

PUHMERECHLES Unigueidentiier Mustecewineach i-=

W ” H
3 (<] RelelName VARCHAR25S Pleme-eftherele I
te-be-granteds
“Party—is-het-spe-
ified, Not-all y
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3.1.2.15 Grant Roles - New




targ€t|s

services

Format of Structured Files

Format of Excel and Flat Files

4 P User VARCHAR25S Leginnameeithe 11

Hsers
= = Mandatery-if group 0+1
“User’is-hetspe-
ified—_Notall y
otherwises
5 E ParernBEC CFAR 1S ParernBEicefthe A=
party:
6 F BIC EHAR-EEY BIC-eoitheparks~ 1=
{CR-863}
I . A\ HYH ”
T b » I I ivil l &y le.

TaBLE 16 - ACF-16-4

Uniqueidentifier Mustoeceurineach I=n
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3.1.2.16 Grant System Privilege - New




target|mns

services

Format of Structured Files

Format of Excel and Flat Files

Group"Rele” Oneand-onlyoene 01

oftthegreups
w II’\\ ”
sertrustacenis
3 c Rele-Name VARCHAR(25) Nameeftherole: 1L
= - Cneandenbrere O
oftthegreups
sermustossti=
4 b Parent BIC CHAR(11) ParentBic-ofthe =1
party:
5 E BIC CHEAREEY Biceftheparky~ A=
Creup—Usert Onpeardenlrere 0%
of the-groups
w "’“ ”
sertmustocenis
6 F User VARCHAR(35) Leginname-of-the 1=t
H5EE
W Dpeiag ” I=%
7 G Privilege Name VARCHARL25S Mlameeithesys- IS045022interep- A=
: ivileae. bitity-ch "
¢ tricti y
nekapphy
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target

services

T2S

Format of Structured Files

Format of Excel and Flat Files

8 H PepyrOptien BOOLEAR - brye=Thesys- 1=t
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targ€t|s

services

Format of Structured Files

Format of Excel and Flat Files

10 3 Adrainistatien-Op- BOOLEAR | true=-Tfthe i1

tHen

grartee-aithe

vil .
useroratele
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ssssssss

Format of Structured Files

Format of Excel and Flat Files

- felse=TIfthe

{CR-863}

grartee-aithe

vil .
useroratele
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targ€t|s
Format of Structured Files
Format of Excel and Flat Files
I . ALY - H H ”

A\ n

Related-activiti "

TaBLE 17 -

Unigueidentifier Mushtesswi—inecach i=a

eftherecords Hre-eftherecerds
= - Onpearderlere 0%
of the-groups
w II, AL "
Usertmusteceui:
3 (<] ReleName VARCHARL25S Plame-eittherele: A=
oftthe-greups
w II’ ALY /4
“Usermustocetis
4 P ParentBIC CFAR S ParenktBic-efthe ]
party=
5 E BIC CHAR-HEES BIc-eftheparky 1=t
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1.2.17 Grant Object Privilege - New



up15611
Durchstreichen
3.


target

services

T2S

Format of Structured Files

Format of Excel and Flat Files

Group-“User” One-andeonlyene 01

6 F User VARCHAR253 Leginnarmeoefthe Ak
Users
7 G Seeured-Element  Possiblevalues: Pessiblevalues: Ik
Fype I SYSE I SYSE-=System
I PART Entity
I SECU Ry
SECH—=Seeu~
I PAACSACC :
ity
I CGASH
- PAAC=Parky
aneHtsae-
cobRks
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target

services

T2S

Format of Structured Files

Format of Excel and Flat Files

nw A\

8

9
Group—Security”
10

i1

i - Oeccurs-only-when 0O<1

"

ParentBIC EHAR(11)
BIC EHAR(11)
ISIN CHAR(12)

Seewriy-Aecsunt  VWARCHARL2ES

Secured-Element
Fyrpe-isPARTF
Parb-orPAALS
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target|mns

services

Format of Structured Files

Format of Excel and Flat Files

" Oceewrsonbywhen O=%

CrouwpT2S5-Pedicated-Cash-Secauntt
Secured Element
T 1725 Dedi
ated-Cashfe-
counts
12 E T25-Pedicated VEARGHAR 245 Numberofthe T25 1=t
GCash-fecount dedicated-cashae
Rumber cethk
= s Ceews-enb~wher 0%
Secured Element
TpeisSrSE{Sys-
tem-Ertils
13 M BIC CFAR1S BIC 11
15 N Privdilegelarme VARCHAR25S Plame-eithe-obiect 15845022 nterep- Ik
vl : bititv-cl I
I tricti y
net-apply
16 o PeproOpten BOOLEAR - Erpe—=Theok- It
ectprivil .
licitt
denied
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Format of Structured Files

Format of Excel and Flat Files

- false=Theob-
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target|mns

services

Format of Structured Files

Format of Excel and Flat Files

grar=thesame

vl I
etheruserer
rele-ofthe
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target

services

T2S

Format of Structured Files

Format of Excel and Flat Files

etheruseror

rele-ofthe

{CR-863}
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3.1.2.18 Grant Object Privilege (Secured Group) - New




target

services

T2S

Format of Structured Files

Format of Excel and Flat Files

TasLE 18 - ACF-16-4

PHUHMERECHLES Urnigueidentiier Musbtecewineach 1=
ofttheresards lirpe-eftherecords

= - Oneandonlyene 01
of the-groups
w II, n ”
“User—must-oceus:
3 (<] RelelName VARCHAR25S Plame-eitherele: Ik
Group—Party” Oneand-onlyene 01
of the-groups
w II, AL ”
“Usermust-occu:
4 b ParerBic CHAR-EES ParenBEcefthe A=
party:
5 E BIC CHAR-HES BIC-efthepasky =1
Growp—User Oneandonlyene 01
of the-groups
w II, A} "
“YUsermust-oceus:
6 F User VARCHAR25S Leginrameeithe Ik
HSEE
1\ ” H
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targ€t|s

services

Format of Structured Files

Format of Excel and Flat Files

Seewred-Grawp  MNUMERICLOT Iderbifiereithe
Identifier secured-group-as
celfromrelated
U2A-sereens

w AR A ” ! !
T
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targ€t|s

services

Format of Structured Files

Format of Excel and Flat Files

sivitylinked

to-the-ebject
vl
false=The 2
inciol
. ired-t
perferm-the
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services

Format of Structured Files

Format of Excel and Flat Files

v-admini

trateorsofthe

granteeparky
areallowed-to

Page 60 of 148



target

services

T2S

Format of Structured Files

Format of Excel and Flat Files

{CR-863}

I . W ] ”
O

TasLE 19 - ACF17-1

NUMERICHBS Urique-identifier Mustecewinezch I==m
of-therecord: line-of therecord:

w A A V4

3 € Name VARCHAR253 Name-ofthemes A=
bseripti
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3.1.2.19 Message Subscription Rule Set - New




T2S

services

target

Format of Structured Files

Format of Excel and Flat Files

Peseripten VARCHAR2503 Peseripten-eithe
message-subserip-
tionruleset:
5 E Velid-From BATE Velid-frerm-dateef Mustbegreater 1=

Hhe-messagesub-  Hhan-thesurrernt

= = 010
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target

services

T2S

Format of Structured Files

Format of Excel and Flat Files

ParernBEC CFARH1S ParernBEcefthe
interested-parly~
9 I ParE-BEC CHAR-EEY BIC-eottheinter 1=
estedparks

{CR-863}

. W ] ”
O

- Relatedactivitiescoverad:

TasLE 20 - ACF17-2

Unigueidentiier Mustecewineach 1=

w A A " ! !

nw A A ” ! !
T
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3.1.2.20 Message Subscription Rule - New




targ

€t | T2S

services

Format of Structured Files

Format of Excel and Flat Files

5 E Velid-From BATE Velid-fror-dateef Mustbegreater 1=
thetressagesub-  than-thecurrent

rressagesubserp- creakerthanthe

A\

4

Hen-rHes

yald-frem-dates

Each-MessageSub- 110
intion-Rul
haveup-te-0-Mes-
Subscripti
Rule-Paremeters:

1
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targ€t|s

services

Format of Structured Files

Format of Excel and Flat Files

1 ISIN

I EASH(F2S
D&Y

- INST-Ersbrye-
Hea-Status)

Page 65 of 148



target

services

T2S

Format of Structured Files

Format of Excel and Flat Files

- BUSELSystem

UserRefer
eneey
- INPA(Ia-
sEuetng
Parks
9 I Paremeterype VARCHAR(253 Valueferthepara~ Mandaterwhen Ok
Value rekerbmpe ParameterType
Rlame-is:
PR STENS T
TRERACURR,
AMELPEERS
SECOBUSE:
netallewed-ether
wise
10 3 ParameterParent CGHARCLS Mandater—when Ok
BLCTdentifier Pararmekepe
Name-is: PARTNet
allewed-otherwise:
11 K PararaeterParky  GHARLES Mandaterndhen B+
BICTdentifier ParameterType
Plame-is:
PART
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target

services

T2S

Format of Structured Files

Format of Excel and Flat Files

Metalewed-ether

vHses
Mandater—when
ParameterType
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target|mns

services

Format of Structured Files

Format of Excel and Flat Files

15 o ParameterBysi- CHARHAS Mandaterwhen O=%

nessSending-Pae PararseterRMpe
BURA
Rletallewed-ether
wrises
16 P PapsmeierBusi-  GHARLDS Mandaterwhen 01
ness-SendingParty ParameterType
BILCTdentfier Nameiss
BURA
Rletallsvred-ether
wHSE:
17 Q Pararrekerin- CFAREES Mandaterwhen O
structing Party ParameterType
fier INPA
Rleotallowed-ether
wHses
18 R ParameterIn- EHARCL) Mandaterwhen 01
struetingParty ParameterType
Parb-Bictdent- Nemedss
fier INPA
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target

services

T2S

Format of Structured Files

Format of Excel and Flat Files

Netallewed-ether-

{CR-863}

T ' 't I triction t i
- Relatedactivities-coverad:

TasLE 21 - ACF-18:1

Urigreidentifier Muskesewineach I=n

ofiherecorc: lime-ofthereserd:

Group-"Restriction-Type” =t

3 € RestrictieonPyrpe  GHARMS Restrictonbrpe 1=
codsa:

4 Y Deseription VARCHAR(350) Deseription-of-the 11

triction-type.

5 E ValidFrem DATE Valid from-dateof Mustbe-equalor =1
HherestHdction createrthanthe
type: cupreptcake
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3.1.2.21 Restriction Type - New




target

services

T2S

Format of Structured Files

Format of Excel and Flat Files

6 F Velid-TFe BATE Velid-se-date-oithe Mustbegreater O+

trickiont than-the Valid

Frem-dates

7 G ObjecktReskeiction Pessiblevalues: Possiblevalues: 11

Fype

Hﬁﬁgi%%?

CEBAL=Cash
balaree
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target

services

T2S

Format of Structured Files

Format of Excel and Flat Files

1 INPM=Intra-
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target

services

T2S

Format of Structured Files

Format of Excel and Flat Files

I RESE 1 VAHO=C€SD

vation
9 I CuFreney CHAR=S Musteceti—when O
the Restricti
- inaT .
‘Eammarldng-Ffor
Aute-collateraliza-
10 3 Peositive/Negative BOOLEAN - re—=-Ehere- 11
p terSet triction
lied-if.th
releseresatis-
{CR-863}
I :\\ H H ”
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3.1.2.22 Restriction Type Rule - New




targ€t|s

services

Format of Structured Files

Format of Excel and Flat Files

TaBLE 22 - ACF-182

NUMERICHBS Uriqueidentifier Mustecewinezch I==m

oftherecores line-eftherecords
n P " i1
3 c RestrictionTmee  GHARMS Restictionympe I
codes
4 b Segueneehlvmber PNUMERICLL) SegreReeRubes A=t
E Velid-From BATFE Velid-fom-datesf Mustbeegualer I
trictiont tor-than-t
rule: eurrent-date:
6 F VelidFe BATFE Valid-to-dateoiihe Musibegreater O
triction t than-the Vatid
rules From-date:
7 6 Group VARCHAR(35) 11
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target|mns

services

Format of Structured Files

Format of Excel and Flat Files

8 H RestrictionTrpe  Nameolfthepara- Mandatery-itMar O+

RulePareimeter  meterbppetebe

MName

ket Specific Attt

e Name-isnet
used:
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target|mns

services

Format of Structured Files

Format of Excel and Flat Files

I SECU-Security
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target|mns

services

Format of Structured Files

Format of Excel and Flat Files

MarletSpecific  VWARCHAREEY  MNameeffhewmar Mandaterm-iiRe-

Abtribute Name leetspecificatiri- skEictionTPrpelule
utes Parameter-Name-is
net-used:
Net-allewed-oether-
wises
10 3 RestrictionType  VARCHAR(35) Mandatery-when 01
Rule-Parameter Market-Specifie
Value Attribute-Name-is
specified-erRe~
trictionTypeRul
Parameter-Name
is:
SMOV
PMNT
AORT
OBPRT
ENIS
ERBB
BLEFR
BLTO
MTST
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target

services

T2S

Format of Structured Files

Format of Excel and Flat Files

FRID
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target

services

T2S

Format of Structured Files

Format of Excel and Flat Files

1z M SeeuritiesPara- CHARH2S Mandaterwhen O=%

meterValue

RestrictionT
Fule-Paremeter
Name-is:
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targ€t|s

services

Format of Structured Files

Format of Excel and Flat Files

apphes—en—the Mafket-Spee#'le
cebiteg-oithe AbbributeNemeds
seltlementinstrue- used

Hen

appliesen-the MarletSpecifie
credit-leg-ethe Abbribute Nemeis
seltilementinstrue used

Hen

{CR-863}

3 4 293 Conditional-Seetrities DelivervRite-Set—N

I . W ”
O

T T y 4 L Jiti N it ki I L.
Related-activiti i
TasLE 23 - ACF-20-1

PUHMERECHLGS Unigueidentiier Mustecewineach 1=
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3.1.2.23 Conditional Securities Delivery Rule Set - New




target|mns

services

Format of Structured Files

Format of Excel and Flat Files

3 € Name VARCHAR- 25 Name-oftthecendi- i1

tional it
deliveryrule-set:
4 P Deseription VARCHAR(350)  Deseription-of-the 11
itional
ities-deli "
set:
5 E AdeainisterdngPar- GHARLHES BICeftheparent 1L
ent-BIC of theadminister-
ing-party-
6 F Administering CEHAR(11) BIC-of theadmin- 11
Party-BIC isteri .
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targ€t|s

services

Format of Structured Files

Format of Excel and Flat Files

{CR-863}

3 4.9 24 Condit IS ios Deli Rite—N
- Recerd-Fper—CoSE-Rule”
msm iti iti i ]
Related-activiti p

TasLE 24 - ACTF-20-2

NUMERIC-HBS Urique-identifier Mustecewinezch I==m
of-therecord: line-of therecord:

A\ HH AE A 4
11
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3.1.2.24 Conditional Securities Delivery Rule - New




target|mns

services

Format of Structured Files

Format of Excel and Flat Files

CaSP-RuleSe: VARCHARLEEEY  MNameofthecord-

N it I it
eelivernmulesek

4 b SeguenceMNumber NUMERIC{OY Seguencerelated 1L
to-therule:

5 E Velid-From BATE Velid-frem-dateef Mustbeeguales A=t

o itional ter-than-t
reles

6 F Valid-Fe DATE Valid-to-date-of- the Mustbegreater 01
itional than-the-Valid

A\ ki HH A ”
110
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targ€t|s

services

Format of Structured Files

Format of Excel and Flat Files
9 I Conditienal-Seeu- Nameolfthepara- 1=

ities Deli Rul tort tol
Parameteriame  seltforltherules

Allewedralues
arer

1 ISIN
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1 IBIC{(BICof

Issuer€SD-n
¥285)
 DBIC{BICof
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- STCCE{SekHe-

mrenransass
" Jiti

cade)
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13 4 Parameterparent CHARL) Mandatery-when O-1

BIC Identifi

Conditi IS
itiesDeli Rul
ParameterfName
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1z M ParameterSeeuri- CHARLZS Mandaterwhen O=%

ies-Identifi

Conditi IS
itiesDeli Rul
ParameterfName
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RECE

{CR-863}

I : A\} H H ”
Related-activiti "
TasLE 25 - ACF21-1

PHUHMERECHLES Unigueidentifier Musbtocewineach 1=

o € Configuration VARCHAR-(35) 11
Name
4 D Configuration-De- VARCHAR(350) 1.1
ot
E Bela-Mede BOOLEAN =1
F Report-Name Pessible-values: Name-of-thereport 11
&ype:
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- Statementof

Heldings
 Statementof
Transactions
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- CurrentBusi-

nessPay-Cash
Ferecast

- NesdBusiness
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- Perding-Re-

tricti
Cash
! PendingRe-
tricti
- iti
| SetHedRe-
tricti
Gash
- Setded-Re-
tricti
- it
7 G Systerm-Brtisy BOOLEARN - Erue="System i1
WideR . kit y
Flag perting
w r H H L a"*g
8 H PareatBic CFAR S ParernBicefthe Ik
linked-party-
9 I Parky-B1C CFARH1S Parky-Blcofithe i1
birleed-parky-
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10 3 Push-Mede BOOLEARN - Erue=There- 11

inient-aet
Hherepertn
push-mede
I false=There-
inient-aet
Hhereportin
put-mede
i1 K EsreeutionTFime TEME Firne-efthe-ceey— Mandateor-itBvent o=t
Hen-eoftherepers Typeishokspe-
otherwises
12 E Eren=mpe CFARL4S Codeoftheevert MandatoriitEwe- Ok
Hpe-thattdggers cutlenTFmelisnet
thereport: specificd-Netal-
lewed-ehernises
12 M Velid-Frem BATFE Starting-datefor  Mustbegreater I
dates
14 N VelidFe BATFE Ending-dateforthe Mustbeegualer O
Valid-Freom-dates
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15 o Curreney CHAREESY i o=t

{CR-863}

I A\ HH ”
0

T b » l ligib! I + CSD.

TaBLE 26 - ACF-22-1

PUMERICLL0Y Unigue-identifier Musteseprineach =
of therecord: line-of therecord:
3 € Velid-From BATE Velid-frerm-dates  Musktbeeguales 1=
greater-than-the
eurrent-date:
4 b Valid-Te DATE Valid-te-date: Mustbe-greater o1
than-theValid
From-cates
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InvesterPasent CHAR-ES ParertBiCefthe
BIC imvesters
6 F InvresterBIC CHAR S 11
Qe ” i1
7 G Eligible-counter- CHAR{11) Parent BIC-of the 1=t
par-CShb-Parent cligible-counter
BIC parkCSE-
8 H Eligible-ceunter  GHAR-ED I
Ear-CSR-BIC
Nt h i o i1
9 I Elighsilisy—ype Pessiblevalzes:  Pessiblevalues: I
1 SEcY - SECU—=Seeue
I CTIRY =
1 Iscs - R =—Ceuh-
try
1 ISCS=Issuer
cshb
10 3 ISTR CHAR 2 Secpribidentifies- Mustocewm—iEEl- 01
tion. ibility-T isS
ities’. OH
wise-the-cellmest
be-empty-
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11 K Courtrcede CHAR-ES Mustecem—ifEL- B+

b

PIRTTNE - 1o F

&
x

{CR-863}

3 14297 Cetificate DistingtishedN

I . W =£: ”
O

T ' ;s I tificatedisti ished i
TasLE 27 - ACF-16-5

2 B Recerd-Id NUMERICHLBS Urigueidentifer A=t

eftherecords
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services
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Format of Excel and Flat Files
3 € Certificate Pistin- VARCHAR2553 ISed5e22-intersp- 1=
ished-N bilitv-cl "
" tricti y
netapply

{CR-863}

2 4000y Certif Disti shed-N Lin
- Recsrd-Fpe—UserCertificate PN-RIE
TasLE 28 - ACT-16-6

2 B Recerd-Ld NUMERICHBS Urigueidentifier b

of therecord:
3 (= Certificate Distin- VARCHAR(256) 15015022 interop- 11
iched-N bitity-ct I
£ restriction-d
not-apply
4 b Login-Name VARCHAR(35) F2S-User'slogin =1
nRames
5 E Default BOOLEAN =1

{CR-863}
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e

PUHMERECHLES Urnigueidentiier Mustecewineach i-=

of-therecord: line-of therecord:
Group-Securities-Account” I
3 c Securities-Account VARCHAR(35) Unique-securities 11
Number accountnumber:
Group-“Securitics-Account Restriction” 1.10
4 ) Restriction-Type CHAR(4) Code-of there- 11
shricten-to-beap-
plicek
5 E Restddctionatd  PATE Valid-fren-dake Eris-epienaldin O
From-Date and-time-of there- ease-ofimmediate
6 6 RestrictionValid  FIME strietion: remeval-of restrie- ot
From Time ez
Mustbeegualte
ergreaterthan-the
eurrent-date-and
Hmrereseeplfor
the-tmmediate
sekup-etrestie
tions:
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Inthisecasethe

valueis
~1000-01-01

7 G ResteictionVetd  BATE Valid-se-dateand Musktbeequalte O
To-Bate Hmre-oftherestide ergreaterthan-the

8 H Restrictionalid  TME =1
TFe-Time and-time;-exeept
for-the i fiat

{CR-863}

e

PUHMERECHLGS Unigueidentifier Mushtoccw—inecach i—=

W = " ! !
T
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T2S-Pedicated VARCHAREE4T UplqueR2SPedie

GCash-fecount aked-Cash-Aecaunt
Rumber Rtrber
w - - ” Ho--
4 b RestrictionType - CHARLLS Codeofthere- 1L
triction-to-t
phed:
5 E RestrictionMalid  BATE Valid-fren-dake Fris-epienalin o1
Frem-Pate and-timeatthere- caseceitHmmediate
ieti .
6 6 Restriction-Valid  TIME strietion: removal-of restrie- 01
From-Fime Hons:
Mustbe-egual-ie
orgreaterthan-tthe
erreridateand
Hraereseepior
the fiat
sekup-etreskidie-
Hens.
Ir-thisecasethe
yalueds
*1000-01-04
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7 G RestrictionVealid PATE Velid-se-dateand Mustbeegualis O+
To-Pate Hme-oftheresiie ergreaterthan-the
8 H Restriction-Valid  FIME Hon- o=t

{CR-863}

I . W = ”
O

MNUMERICHES Uaiqueidentifier Muskteeawineach Ik

of thereeord: line-of therecord:
= i “ i3
3 € Cerreney-Cade CFAREES Curreney-fomnhich 11
therate-is
arevideds
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Patly-Echarge BPECHEAES Aetualrates
Rate

5 E EchangeRate BATE Pateforwhichthe 11
Pate ateisprevided

{CR-863}
3.1.3 Dynamic Data

3.1.3.1 Free of Payment Settlement Instruction
I Record Type: “FOP”

The record is used to create a free of payment settlement instruction.

Record Id NUMERIC (10) Unique identifier of the
record.
3 C Instructing Party Parent VARCHAR (11) 1.1
BIC
4 D Instructing Party BIC VARCHAR (11) 1.1
5 E T2S Actor Instruction VARCHAR (16) Transaction identifica- 1.1
Reference RestrictedFIN- tion.

Maxl6Text T2S 1
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10

11

12
13

Securities Movement

Type Code

Payment Type Code

Trade Date

Intended Settlement
Date

Already matched instruc-

tion

Common Reference

ISIN

Settlement Type

Possible values:
I DELI
I RECE
Possible value:
I FREE

DATE

DATE

Possible values:
I MACH

I NMAT

VARCHAR (16)

RestrictedFIN-

Maxl6Text T2S 1
CHAR(12)
Possible values:

I UNIT

I FAMT

I DELI = Delivery

I RECE = Receive

I FREE = FoP instruc-

tion
Must be equal or earlier
than the Intended Set-
tlement Date
Go-live date

I MACH = Already
matched instruction

I NMAT = Unmatched

instruction

Type of quantity:
I UNIT = Unit
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I FAMT = Face
Amount
14 N Settlement Quantity DEC (14,14)* when Set- 1.1
tlement Type is ‘UNIT’
DEC (14,5)* when Set-
tlement Type is ‘FAMT’
15 (0] Securities Account Num- VARCHAR (35) Safekeeping account. 1.1
ber
16 P ISO Transaction Code Possible values: Securities transaction 1.1
I AUTO type:
I BSBK I AUTO = Auto Collat-
eralisation
I BYIY
I BYIY = Buyln
I CLAI
I BSBK = Buy Sell
I CNCB Back
o I CLAI = Market Claim
- colg I CNCB = Central
I CONV Bank Collateral Op-
I CORP eration
1 ETFT I COLI = Collateral In
1 FCTA I COLO = Collateral

Out
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INSP CONV = Depository
1 ISSU Receipt Conversion
I MKDW I CORP = Corporate
Action
I MKUP
I ETFT = Exchange
LB Traded Funds
L i I FCTA = Factor Up-
I OWNE date
I OWNI I INSP = Move of
I PAIR Stock
I PLAC I ISSU = Issuance
I PORT I MKDW = Mark
Down
I REAL
I MKUP = Mark Up
I REDI
I NETT = Netting
I REDM
I NSYN = Non Syndic-
I RELE ated
I REPU I OWNE = External
I RODE Account Transfer
I RVPO I OWNI = Internal Ac-
I SBBK count Transfer
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SBRE
I SECB
I SECL
I SLRE
I SUBS
I SWIF
I SWIT
I SYND
I TBAC
I TRAD
I TRPO
I TRVO

I TURN

PAIR = Pair Off
PLAC = Placement

PORT = Portfolio
Move

REAL = Realignment
REDI = Withdrawal
REDM = Redemp-
tion

RELE = Depository
Receipt Release
Cancellation

REPU = Repo

RODE = Return De-
livery without
Matching

RVPO = Reverse Re-
purchase Agreement
SBBK = Sell Buy
Back

SBRE = Borrowing
Reallocation
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|

SECB = Securities

Borrowing

I SECL = Securities
Lending

I SLRE = Lending
Reallocation

I SUBS = Subscription
I SWIF = Switch From
I SWIT = Switch To

I SYND = Syndicate

Underwriters

I TBAC = TBA Closing

I TRAD = Trade

I TRPO = Triparty
Repo

I TRVO = Triparty Re-
verse Repo

I TURN = Turnaround

17 Q Receiving Depositary BIC VARCHAR (11) Must occur when Secur- 0..1
ities Movement Type
Code is ‘DELI".
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19

20

21

22

23

T2S Receiving Party BIC VARCHAR (11)

T2S Receiving Party Se- VARCHAR (35)

curities Account

Delivering Depository VARCHAR (11)
BIC

T2S Delivering Party BIC VARCHAR (11)

T2S Delivering Party Se- VARCHAR (35)
curities Account

Delivering Securities CHAR(4)
Sub-Balance Type Id

Set up an earmarked po-

sition.

Must occur when Secur-
ities Movement Type
Code is ‘DELT'".

Must occur when when  0..1
Securities Movement

Type Code is ‘DELI" and
Already matched instruc-

tion is ‘MACH'".

Must occur when Secur- 0..1
ities Movement Type

Code is 'RECE’.

Must occur when Secur- 0..1
ities Movement Type
Code is ‘RECE'.

Must occur when Secur- 0..1
ities Movement Type

Code is ‘RECE" and

Already matched instruc-

tion is ‘"MACH'".

Can only be filled in if 0..1
Securities Movement

Type Code is ‘DELI’ or if
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24 X
25 Y
26 z
27 AA
28 AB

RestrictedFINMax16Text_T2S 1 :

Delivering Securities
Sub-Balance Type Issuer

Delivering Securities
Sub-Balance Type
Scheme Name

Receiving Securities Sub-
Balance Type Id

Receiving Securities Sub-
Balance Type Issuer

Receiving Securities Sub-
Balance Type Scheme

Name

Possible value:

Possible value:

Possible value:

Possible value:

RT = Restriction Type

Set up an earmarked po-

sition.

RT = Restriction Type

the settlement instruc-
tion is sent already

matched

Must be present if Deliv- 0..1
ering Securities Sub-Bal-
ance Type Id is present.

Must be present if Deliv- 0..1
ering Securities Sub-Bal-
ance Type Id is present.

Can only be filled inif  0..1
Securities Movement

Type Code is ‘RECE’ or if

the instruction is sent as

already matched

Must be present if Re-  0..1
ceiving Securities Sub-
Balance Type Id is

present.

Must be present if Re-  0..1
ceiving Securities Sub-
Balance Type Id is

present
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I Pattern: [0-9a-zA-Z\-\?:\(\)\., | +](/?([0-9a-zA-Z\-\?:\(\)\., |+ J/?)*[0-9a-zA-Z\-\?:\(\)\., | +]+)?

3.1.3.2 Settlement Restriction

I Record Type: “Settlement Restriction”

The record is used to create a settlement restriction.

Record Id NUMERIC (10) Unique identifier of
the record.
3 C Instructing Party Par- VARCHAR (11) 1.1
ent BIC
4 D Instructing Party BIC VARCHAR (11) 1.1
5 E T2S Actor Instruction VARCHAR (16) - Transaction identific- 1.1
Reference RestrictedFIN-  ation.

Max16Text T2S 1

6 F Intended Settlement DATE il
Date
7 G Priority Possible values: Values for priority: 0..1
I 0001 I 0001 = Reserved
I 0003 I 0003 = High
I 0004 I 0004 = Normal
8 H Securities Account VARCHAR (35) 1..1
Number
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Flat file column Excel Column
9 I

10

11

12

13

14

]

ISIN CHAR(12)
Settlement Type Possible values:

I UNIT

I FAMT
Settlement Quantity DEC (14,14)* when

Corporate Action
Event id

Balance From

Balance To

Settlement Type is
*UNIT’

DEC (14,5)* when
Settlement Type is
‘FAMT’

VARCHAR(16) - Re-
strictedFIN-

Maxl6Text T2S 1

CHAR(4)

CHAR(4)

Type of quantity:
I UNIT = Unit

I FAMT = Face
Amount

AWAS to indicate
movement FROM
"Deliverable" position

AWAS to indicate
movement TO "Deliv-
erable" position

1.1

1.1

1.1

0..1

1.1

1.1
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Restriction Reference  VARCHAR(30)
Id

16 P Link Instruction NUMERIC(3)
Counter
Group “Linkage”
17 Q Link Processing Posi- Possible values:
Hiein I AFTE
I BEFO
1 INFO
I WITH
18 R Securities Settlement VARCHAR (16) -

Transaction id RestrictedFIN-

Maxl6Text T2S 1

Restriction Reference
as assigned by T2S
during the setup of a

restriction
Number of instruc- ~ Mandatory if the in-  0..1
tions that are in- struction belongs to a
cluded in the pool, if pool.
the instruction be-
longs to a pool.
0..100
Type of linkage 0..1
Reference of the Set- Only one reference 0..1

tlement Instruction to must be provided per
be linked occurrence of link-

ages block.
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20

21

22

23

Intra Position Move-

ment Id

Intra Balance Move-

ment Id

Account Servicer
Transaction Id

Market Infrastructure
Transaction Id

Pool Id

VARCHAR (16) -
RestrictedFIN-

Max16Text T2S 1

VARCHAR (16) -
RestrictedFIN-

Maxl6Text T2S 1

VARCHAR (16) -
RestrictedFIN-

Maxl6Text T2S 1

VARCHAR (16) -
RestrictedFIN-

Maxl6Text T2S 1

VARCHAR (16) -
RestrictedFIN-

Maxl6Text T2S 1

Reference of the Se-
curities Settlement
Restriction to be
linked

Reference of the
Cash Settlement Re-
striction to be linked

Reference of the in-
structions provided
by the Account Ser-

vicer

T2S reference of the
instruction to be
linked

Pool Identification to
be linked

Only one reference
must be provided per
occurrence of link-
ages block.

Only one reference
must be provided per
occurrence of link-

ages block.

Only one reference
must be provided per
occurrence of link-

ages block.

Only one reference
must be provided per
occurrence of link-
ages block.

Only one reference
must be provided per
occurrence of link-

ages block.

0..1

0..1

0..1

0..1
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Other Transaction Id VARCHAR (16) - Reference of the in-  Only one reference
RestrictedFIN-  struction provided by must be provided per
Max16Text T2s 1 a Third Party occurrence of link-
ages block.
25 Y Reference Owner BIC VARCHAR (11) BIC of the reference's Must occur when one
owner of the following fields
is present:

I Securities Settle-
ment Transaction
Id

I IntraPosition-
Movement Id

I IntraBal-
anceMovement
Id

I AccountServicer
Transaction Id

I Pool Id

I Other Transac-
tion Id

RestrictedFINMax16Text_T2S 1 :
I Pattern: [0-9a-zA-Z\-\?:\(\)\., | +](/?([0-9a-zA-Z\-\?:\(\)\., |+ J/?)*[0-9a-zA-Z\-\?:\(\)\., | +]+)?

0..1
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3.1.3.3 Pending Instruction
I Record Type: “Pending Instruction”

The record is used to create a pending instruction.

Record Id NUMERIC (10) Unique identifier of
the record.
3 C Instructing Party Par- VARCHAR (11) 1.1
ent BIC
4 D Instructing Party BIC VARCHAR (11) 1.1
5 E T2S Actor Instruction VARCHAR (16) Transaction identific- 1..1
Reference RestrictedrIN-  ation.

Maxl6Text T2S 1

6 F Securities Movement Possible values: I DELI = Delivery 1..1
Type Code I DELI I RECE = Receive
I RECE
7 G Payment Type Code Possible value: I FREE = FoP in- 1..1
I FREE struction
1 APMT I APMT = Against
Payment
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Trade Date DATE Must be equal or

earlier than the In-

tended Settlement

Date
9 I Intended Settlement DATE 1.1
Date
10 ] Already matched in-  Possible values: I MACH = Already 0..1
struction I MACH matched instruc-
tion
I NMAT
I NMAT = Un-
matched instruc-
tion
11 K Common Reference  VARCHAR (16) 0..1
RestrictedFIN-
Max16Text T2S 1
12 L ISIN CHAR(12) 1.1
13 M Settlement Type Possible values: Type of quantity: 1.1
I UNIT I UNIT = Unit
I FAMT I FAMT = Face
Amount
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Settlement Quantity DEC (14,14)* when
Settlement Type is

‘UNIT’

DEC (14,5)* when

Settlement Type is

‘FAMT’

15 (0] Securities Account VARCHAR (35) Safekeeping account. 1.1
Number
16 P ISO Transaction Code Possible values: Securities transaction 1.1
I AUTO type:
1 BSBK I AUTO = Auto
Collateralisation
I BYIY
I BSBK = Buy Sell
I CLAI Back
I CNCB I BYIY = Buyln
— I CLAI = Market
I COLO Claim
I CONV I CNCB = Central
I CORP Bank Collateral
Operation
I FCTA
I COLI = Collateral

I INSP

In
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ISSU

I MKDW
I MKUP
I NETT
I NSYN
I OWNE
I OWNI
I PAIR

I PLAC

I PORT
I REAL
I REDI

I REDM
I RELE

I REPU
I RODE
I RPTO
I RVPO

I SBBK

COLO = Collat-
eral Out

CONV = Deposit-
ory Receipt Con-

version

CORP = Corpor-
ate Action

FCTA = Factor
Update

INSP = Move of
Stock

ISSU = Issuance

MKDW = Mark

Down

MKUP = Mark Up
NETT = Netting
NSYN = Non
Syndicated

OWNE = External

Account Transfer

OWNI = Internal

Account Transfer
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SBRE I PAIR = Pair Off
I SECB I PLAC = Place-
I SECL e
I SLRE I PORT = Portfolio

Move
I SUBS
I REAL = Realign-
I SWIF
ment
o I REDI = With-
I SYND drawal
I TBAC I REDM = Re-
I TRAD demption
I TRPO I RELE = Deposit-
ory Receipt Re-
I TRVO
lease Cancella-
I TURN tion

I REPU = Repo

I RODE = Return
Delivery without
Matching

I RPTO = Report-
ing
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|

RVPO = Reverse
Repurchase

Agreement

SBBK = Sell Buy
Back

SBRE = Borrow-

ing Reallocation

SECB = Securit-

ies Borrowing
SECL = Securit-
ies Lending
SLRE = Lending

Reallocation

SUBS = Subscrip-

tion

SWIF = Switch

From

SWIT = Switch

To

SYND = Syndic-

ate Underwriters
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|

TBAC = TBA
Closing

I TRAD = Trade
I TRPO = Triparty
Repo

I TRVO = Triparty
Reverse Repo

I TURN = Turn-
around
17 Q Receiving Depositary VARCHAR (11) Must occur when Se- 0..1
BIC curities Movement
Type Code is ‘DELI".
Must occur when T2S
Receiving Party BIC is
included
18 R T2S Receiving Party VARCHAR (11) Must occur when Se- 0..1
BIC curities Movement

Type Code is ‘DELI".

Must be present if
Receiving CSD Parti-
cipant's Client BIC is
present.
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T2S Receiving Party VARCHAR (35) Must occur when Se-

Securities Account curities Movement
Type Code is ‘DELI
and Already matched
instruction is ‘MACH'.

20 T Delivering Depository VARCHAR (11) Must occur when Se- 0..1
BIC curities Movement
Type Code is ‘RECE".

Must occur when T2S
Delivering Party BIC

is included
21 u T2S Delivering Party VARCHAR (11) Must occur when Se- 0..1
BIC curities Movement

Type Code is ‘RECE'".

Must be present if
Delivering CSD Parti-
cipant's Client BIC is

present.
22 Vv T2S Delivering Party VARCHAR (35) Must occur when Se- 0..1
Securities Account curities Movement

Type Code is ‘RECE’
and Already matched
instruction is ‘MACH'.

Page 121 of 148



target

Format of Structured Files

Format of Excel and Flat Files

24

25

26

27

Delivering Securities CHAR(4)
Sub-Balance Type Id

Delivering Securities Possible value:

Sub-Balance Type Is- 1 125

suer

Delivering Securities  Possible value:

Sub-Balance Type I RT
Scheme Name

Receiving Securities CHAR(4)
Sub-Balance Type Id

Receiving Securities  Possible value:

Sub-Balance Type Is- 25

suer

Set up an earmarked
position.

RT = Restriction Type

Set up an earmarked

position.

Can only be filled in if 0..1
Securities Movement
Type Code is ‘DELI

or it is sent already
matched

Must be present if 0..1
Delivering Securities
Sub-Balance Type Id

is present.

Must be present if 0..1
Delivering Securities
Sub-Balance Type Id

is present.

Can only be filled in if 0..1
Securities Movement
Type Code is ‘RECE’

or it is sent already

matched

Must be present if 0..1
Receiving Securities
Sub-Balance Type Id

is present.
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Receiving Securities  Possible value: RT = Restriction Type Must be present if
Sub-Balance Type RT Receiving Securities
Scheme Name Sub-Balance Type Id
is present.
29 AC Corporate Action VARCHAR(16) - Re- For migrating 0..1
Event id strictedFIN- pending instructions

Max16Text T2S 1 With ISD in the past,
- this field has to be
filled in with the spe-
cial migration code-
word.

30 AD Cash Account VARCHAR(34) Must be present if 0..1
"Debtor Dedicated
Cash Account Num-
ber" is present and
Credit/Debit Indicator
is ‘DBIT’

Must be present if
"Creditor Dedicated
Cash Account Num-
ber" is present and
Credit/Debit Indicator
is ‘CRDT’
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Hold Indicator BOOLEAN Possible values: I If the hold indic- 0..1
Possible values: I ‘true”: For un- ator is set to
1 true matched instruc- true, at least one
tions, the instruc- occurrence of
I false

tion is set on

hold For already
matched instruc-
tions, at least
one of the legs of
the transaction is
set on hold de-

Hold Status Type
must be present.

If the hold indic-
ator is set to
false or empty,
the Hold Status
Types column

pending on the must not be
Hold Status present.
Type.

‘false’: For un-
matched instruc-
tions, no hold ap-
plies in settle-
ment instruction.
For already
matched instruc-
tions, no hold ap-
plies in any leg of
the transaction.
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I If not specified,
SAC's default
value is applied.

32 AF Priority Possible values: Values for priority: 0..1
I 0001 I 0001 = Reserved
1 0003 I 0003 = High
I 0004 I 0004 = Normal
33 AG Partial Indicator Possible values: Threshold type and 0..1
I NPAR type of partial settle-
ment:
I PARC
I NPAR = Partial-
' PARQ NotAllowed
! PART I PARC = Partial-
SettlementCash-

ThresholdAllowed

I PARQ = Partial-
Settle-
mentQuantity-
ThresholdAllowed

I PART = PartialAl-
lowed
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Modification/Cancel-  Possible values: Description of val- I For an un-

lation allowed TRUE ues : matched settle-
_ ment instruction
FALSE I TRUE = only the
instructed leg only the follow-
BOTH can be modified / ing codes for the
NONE cancelled Modification Can-
cellation Allowed
I FALSE =
are allowed:
— In Already
— TRUE
Matched SIs,
— FALSE

the instructed
leg cannot be I If any value is
modified / specified:

cancelled, but — In Already

the T2S gen- Matched SIs
erated default value
counter-leg is BOTH

can

In Unmatched
SIs, the in-
structed leg
cannot be
modified /
cancelled

In Unmatched
SIs default
value is TRUE
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I BOTH = both

legs can be mod-

ified / cancelled

I NONE = neither
the instructed
nor the T2S gen-
erated leg can be
modified / can-

celled
35 Al Delivering CSD Parti- VARCHAR(11) Must be present if 0..1
cipant's Client BIC Delivering Party 3
BIC is present
36 Al Delivering Party 3 VARCHAR(11) Must be present if 0..1
BIC Delivering Party 4
BIC is present
37 AK Delivering Party 4 VARCHAR(11) 0..1
BIC
38 AL Receiving CSD Parti- VARCHAR(11) Must be present if 0..1
cipant's Client BIC Receiving Party 3 BIC
is present
39 AM Receiving Party 3 BIC VARCHAR(11) Must be present if 0..1
Receiving Party 4 BIC
is present
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Receiving Party 4 BIC VARCHAR(11)

41
42

43
44

45

AO
AP

AQ
AR

AS

Debtor Party BIC

Debtor Dedicated
Cash Account Num-

ber
Creditor Party BIC

Creditor Dedicated
Cash Account Num-

ber

Settlement Amount

VARCHAR(11)
VARCHAR(34)

VARCHAR(11)
VARCHAR(34)

DEC(14,5)

Must occur when
Payment Type Code
is ‘APMT’

“For the triplet cur-
rency — credit/debit
code - Settlement
amount, all of them
are optional for FOP

instructions. However

as soon as one of
them is filled in, the
other two become
mandatory. (Le. In
case of payment

0..1
0..1

0..1
0..1

0..1
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Type Code is 'FREE’,
the field 'Settlement
Amount’ is optional,
but if it is filled in,
the fields 'Currency’
and 'Credit/Debit In-
dicator” must be in-

formed too. There-
fore, in case any of
the three APMT re-
lated fields is filled in,
the three of them
must be filled in to-
gether)”

46 AT Currency CHAR(3) Must occur when 0..1
Payment Type Code
is ‘APMT’
“For the triplet cur-
rency — credit/debit
code - Settlement
amount, all of them
are optional for FOP
instructions. However

as soon as one of
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them is filled in, the

other two become

mandatory. (Le. In
case of payment
Type Code is 'FREE’,
the field 'Settlement
Amount’ is optional,
but if it is filled in,
the fields 'Currency’
and 'Credit/Debit In-
dicator’ must be in-
formed too. There-
fore, in case any of
the three APMT re-
lated fields is filled in,
the three of them
must be filled in to-
gether)”

47 AU Credit/Debit Indicator Possible values: Credit/Debit code: Must occur when 0..1

I CRDT I CRDT = Credit Payment Type Code
is ‘APMT’

I DBIT I DBIT = Debit
“For the triplet cur-
rency — credit/debit

code - Settlement
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Occurs per Record

Occurs per Group
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Link Instruction NUMERIC (3) Mandatory if the in-  0..1
Counter struction belongs to a
pool.
Group “Linkage” 0..100
49 AW Link Processing Posi- Possible values: Type of linkage 0..1
tion I AFTE
I BEFO
I INFO
I WITH
50 AX Securities Settlement VARCHAR (16) - Reference of the Set- Only one reference 0..1
Transaction id RestrictedrFIN- tlement Instruction to must be provided per
Max16Text T2S 1 be linked occurrence of link-
ages block.
51 AY Intra Position Move- VARCHAR (16) - Reference of the Se- Only one reference 0..1
ment Id RestrictedFIN-  curities Settlement must be provided per
Max16Text T2s 1 Restriction to be occurrence of link-
linked ages block.
52 AZ Intra Balance Move- VARCHAR (16) - Reference of the 0..1
ment Id RestrictedrFIN-  Cash Settlement Re-

Max16Text T2s 1 Striction to be linked
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54

55

56

57

BB

BC

BD

BE

Account Servicer

Transaction Id

Market Infrastructure
Transaction Id

Pool Id

Other Transaction Id

VARCHAR (16) -
RestrictedFIN-

Max16Text T2S 1

VARCHAR (16) -
RestrictedFIN-

Maxl6Text T2S 1

VARCHAR (16) -
RestrictedFIN-

Maxl6Text T2S 1

VARCHAR (16) -
RestrictedFIN-

Maxl6Text T2S 1

Reference Owner BIC VARCHAR (11)

Reference of the in-
structions provided
by the Account Ser-

vicer

T2S reference of the
instruction to be
linked

Pool Identification to
be linked

Reference of the in-
struction provided by
a Third Party

BIC of the reference's

owner

Only one reference
must be provided per
occurrence of link-
ages block.

Only one reference
must be provided per
occurrence of link-

ages block.

Only one reference
must be provided per
occurrence of link-

ages block.

Only one reference
must be provided per
occurrence of link-
ages block.

Must occur when one
of the following fields
is present:

I Securities Settle-
ment Transaction
Id

0..1

0..1

0..1

0..1
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I IntraPosition-

Movement Id

I IntraBal-
anceMovement
Id

I AccountServicer
Transaction Id

I Pool Id

I Other Transac-

tion Id
Group “Trade Transaction Condition” 0..1
58 BF Trade Transaction Possible values: Trade Transaction 1..1
Condition Code 1 BCBL Code:
I BCBN I BCBL = BoardLot
I BCFD I BCBN = Bad-
Name
I BCPD
I BCFD = Delivery-
I BCRO
Form
L EE I BCPD = Deliver-
I CBNS CountryIncorpor-
I CCPN gl

Page 134 of 148



target

services

T2S

Format of Structured Files

Format of Excel and Flat Files

CDIV BCRO = Result-
I CRTS Option
I CWAR I BCRP = Resul-
tRepo
I GTDL
I CBNS = CumBo-
I MAPR
nus
e I CCPN = Cum-
I NMPR Coupon
I SPCU I CDIV = CumbDi-
I SPEX vidend
I XBNS I CRTS = Cum-
Rights
I XCPN
I CWAR = Cum-
oIy Warrant
LR I GTDL = Guaran-
I XWAR teedDelivery

I MAPR = Market-
Price

I NEGO = Negoti-
atedTrade

I NMPR = NonMar-
ketPrice
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|

SPCU = Special-
CumbDividend

I SPEX = Spe-
cialExDividend

I XBNS = ExBonus

I XCPN = Ex-
Coupon

I XDIV = ExDi-
vidend

I XRTS = ExRights

I XWAR = ExWar-

rant
Group “Hold Types” 0..2
59 BG Hold Status Types Possible values: Type of hold: I At least one oc- 0..1
I CSDH I CSDH = CSD currence must be
I PTYH Hold only the in- pre.sent if.HOId
structed leg is Indicator is set to
I PRCY
put on CSD Hold e
I BOTH I If the hold indic-

I PTYH = only the
instructed leg is

put on PartyHold false or empty,
the Hold Status

ator is set to
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I PRCY = only the Types column

T2S generated
counterleg is put

must not be

present.

on Party Hold If more than one
BOTH = both Hold Reason oc-
legs are put on curs, the same
Party Hold value cannot be
repeated within
the same In-
struction.

Only the follow-
ing combinations
within the same
instruction are

possible:

— CSDH and
PTYH

— CSDH and
PRCY

— CSDH and
BOTH
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I For an un-

matched settle-
ment instruction
only the follow-
ing codes for the
Hold indicator

are allowed:
I CSDH
I PTYH

I For an already
matched settle-
ment instruction
(i.e. if field
Already matched
instruction has
value MACH)the
following codes
for the Hold in-
dicator are al-

lowed:
— CSDH
— PTYH

— PRCY
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Group “Settlement Transaction Condition”

60 BH
tion Condition

Settlement Transac-

Possible values:

ADEA
ASGN
BSSP
BUTC
CLEN
DIRT
DLWM
DRAW
EXER
EXPI
FRCL
KNOC
NOMC
PENS
PHYS

RESI

Settlement Transac-

tion Condition Code:

ADEA = Accept-
AfterRegularSet-
tlementDeadline
ASGN = Assigne-
ment

BSSP = BuyIn-
PartiallySuccess-
ful

BUTC = Buyto-

Cover
CLEN = Clean
DIRT = Dirty

DLWM = Deliv-
eryWithout-
Matching

DRAW = Drawn

EXER = Exer-
cised

— BOTH

0.3

1.

1
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RHYP
I RPTO
I SHOR
I SPDL
I SPST
I TRAN
I TRIP

I UNEX

EXPI = Expired
FRCL = Free-

CleanSettlement

KNOC = Knocke-
dOut

NOMC = NoAuto-
maticMar-
ketClaim

PENS = Pending-
Sale

PHYS = Physical
RESI = Residual
RHYP = Rehypo-
thecation

RPTO = Report-
ing

SHOR =
ShortSell

SPDL = Spe-
cialDelivery
SPST = SplitSet-
tlement
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I TRAN = Trans-

formation

I TRIP = Tri-
partySegregation

I UNEX = Unex-
posed

61 BI Place of Trade ID- Text [A-Z0-9]{4,4} If the “Place of Trade 0..1 0..1
Market Identifier ID- Market Identifier
Code Code” is filled in,
then “Place of Trade
ID- Description” can-
not be filled in.

If the “Place of
Trade ID- Market
Identifier Code” is
filled in, a value for
the “Place of Trade
Type- Code” must be
filled in.

62 BJ Place of Trade ID- Text{1,30} If the “Place of Trade 0..1 0..1
Description ([0-9a-zA-Z\-\?:\(\) ID- Description” is
\o\+ 1([0-9a-zA-Z\- filled in, then “Place
2D\ \+

Page 141 of 148



targ

€t | T2S

services

Format of Structured Files

Format of Excel and Flat Files

63

64

BK

BL

Place of Trade Type-
Code

Place of clearing

1*(/[0-9a-zA-Z\-\?:\
(O\\+ D)%)

Possible values:
PRIM

SECM

OTCO

VARI

EXCH

VARCHAR (11)
Text [A-Z1{6,6}[A-
72-9][A-NP-20-9]
([AZ0-9K3,3}){0,1}

of Trade ID- Market
Identifier Code” can-

not be filled in.

If the “Place of
Trade ID- Descrip-
tion” is filled in, a
value for the “Place
of Trade Type- Code”
must be filled in.

If the “Place of 1.1 1.1
Trade ID- Market

Identifier Code” or

“Place of Trade ID-

Description” is filled

in, a value for the

“Place of Trade Type-

Code” must be filled

in

Shows the BIC code 0..1 0..1
of the Clearing House

involved in the settle-

ment (if any).
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Beneficial Ownership Possible values: Specifies whether 0..1

I YES there is change of

Beneficial Ownership.
I NO

RestrictedFINMax16Text_T2S 1 :
I Pattern: [0-9a-zA-Z\-\?:\(\)\., | +](/?([0-9a-zA-Z\-\?:\(\)\., |+ J/?)*[0-9a-zA-Z\-\?:\(\)\., | +]+)?

3.2 Format of “Enriched Files”

The format of the enriched files is based on the format of the Excel and the flat files that have been submitted to DMT. The submitted data remains unchanged but
is supplemented with “Further Notifications” and “Statistical Information”.

3.2.1 Further Notifications for Static Data records

This data appears in the first row of each Static Data record. It is located right to the migration data.

last +1 last +1 Status Possible values: Status of the migration. n/a
I Migrated
I Not migrated

last +2 last +2 Error Code CHAR (4) Code of the error. Occurs when Statusis  0..1
‘Not migrated’.
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last +3 last +3 Error Description VARCHAR (210) Description of the error. Occurs when Status is
‘Not migrated’.

last +4 last +4 Error Code 2 CHAR (4) Code of the error. Occurs when Status is
*Not migrated'.

last +5 last +5 Error Description 2 VARCHAR (210) Description of the error. Occurs when Status is
*Not migrated’.

last +6 last +6 Error Code 3 CHAR (4) Code of the error. Occurs when Status is
‘Not migrated’.

last +7 last +7 Error Description 3 VARCHAR (210) Description of the error. Occurs when Status is
*Not migrated'.

last +8 last +8 Error Code 4 CHAR (4) Code of the error. Occurs when Status is
*Not migrated’.

last +9 last +9 Error Description 4 VARCHAR (210) Description of the error. Occurs when Status is
*Not migrated'.

last +10 last +10 Error Code 5 CHAR (4) Code of the error. Occurs when Status is
*Not migrated'.

last +11 last +11 Error Description 5 VARCHAR (210) Description of the error. Occurs when Status is

I “last” stands for the last column with migration data

*Not migrated’.

3.2.2 Further Notifications for Free of Payment Settlement Instruction and Pending Instructions records

This data appears in the first row of each Free of Payment Settlement Instruction or Pending Instructions record. It is located right to the migration data.
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last +1 last +1 Status Possible values: Status of the migration. n/a

I Migrated

I Not migrated

last +2 last +2 T2S Reference DELI VARCHAR (16) T2S Reference of the de- Occurs when Statusis  0..1
livering instruction ‘Migrated'.
last +3 last +3 T2S Reference RECE VARCHAR (16) T2S Reference of the re- Occurs when Statusis  0..1
ceiving instruction ‘Migrated'.
last +4 last +4 Error Code CHAR (4) Code of the error. Occurs when Statusis  0..1
*Not migrated'.
last +5 last +5 Error Description VARCHAR (210) Description of the error. Occurs when Statusis  0..1

*Not migrated'.

last +6 last +6 Error Code 2 CHAR (4) Code of the error. Occurs when Statusis  0..1
*Not migrated’.

last +7 last +7 Error Description 2 VARCHAR (210) Description of the error. Occurs when Statusis  0..1
*Not migrated’.

last +8 last +8 Error Code 3 CHAR (4) Code of the error. Occurs when Statusis  0..1
‘Not migrated’.

last +9 last +9 Error Description 3 VARCHAR (210) Description of the error. Occurs when Statusis  0..1
*Not migrated’.

last +10 last +10 Error Code 4 CHAR (4) Code of the error. Occurs when Statusis  0..1
*Not migrated’.
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last +11 last +11 Error Description 4 VARCHAR (210) Description of the error. Occurs when Status is

‘Not migrated’.

last +12 last +12 Error Code 5 CHAR (4) Code of the error. Occurs when Statusis  0..1
*Not migrated'.

last +13 last +13 Error Description 5 VARCHAR (210) Description of the error. Occurs when Statusis  0..1
*Not migrated’.

I “last” stands for the last column with migration data
I For accepted already matched instructions “T2S Reference DELI” and “T2S Reference RECE” is informed.

I For accepted unmatched instructions, depending on the movement type the corresponding T2S reference column is informed (either “T2S Reference DELI” or
“T2S Reference RECE").

3.2.3 Further Notifications for Settlement Restriction records

This data appears in the first row of each Settlement Restriction record. It is located right to the migration data.

last +1 last +1 Status Possible values: Status of the migration. n/a
I Migrated

I Not migrated

last +2 last +2 T2S Reference VARCHAR (16) T2S Reference of the re- Occurs when Statusis  0..1
striction ‘Migrated'.
last +3 last +3 Error Code CHAR (4) Code of the error. Occurs when Statusis  0..1

*Not migrated'.
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last +4 last +4 Error Description VARCHAR (210) Description of the error. Occurs when Status is
‘Not migrated’.

last +5 last +5 Error Code 2 CHAR (4) Code of the error. Occurs when Status is
*Not migrated'.

last +6 last +6 Error Description 2 VARCHAR (210) Description of the error. Occurs when Status is
*Not migrated’.

last +7 last +7 Error Code 3 CHAR (4) Code of the error. Occurs when Status is
*Not migrated'.

last +8 last +8 Error Description 3 VARCHAR (210) Description of the error. Occurs when Status is
*Not migrated'.

last +9 last +9 Error Code 4 CHAR (4) Code of the error. Occurs when Status is
*Not migrated’.

last +10 last +10 Error Description 4 VARCHAR (210) Description of the error. Occurs when Status is
*Not migrated'.

last +11 last +11 Error Code 5 CHAR (4) Code of the error. Occurs when Status is
*Not migrated'.

last +12 last +12 Error Description 5 VARCHAR (210) Description of the error. Occurs when Status is

I “last” stands for the last column with migration data

3.2.4 Statistical Information

This data appears in the 2™ row of the spreadsheed. It is located right to the further notifications.

*Not migrated'.
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last +12 last +12 Submitted NUMERIC (10) Total number of records
submitted.
last +13 last +13 Migrated NUMERIC (10) Total number of records n/a 1.1

that have been migrated
successfully.

last +14 last +14 Not Migrated NUMERIC (10) Total number or records n/a 1.1
that have not been mi-

grated due to an error.

I “last” stands for the last column with migration data

3.3 Format of Delta Files

The format of the delta files is the same as the format of the Excel and the flat files. The difference is that those records that have been migrated successfully are
dropped from the submitted file. The remaining records shall be edited and the file could be submitted again.
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