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1 Message Set Overview

Introduction

Set of messages designed for the investment funds industry to support account management;
subscription, redemption and switch order and confirmation; order status reporting, fund cash forecast
reporting, price reporting, fund processing passsport, statements of holdings and transactions; transfer
and confirmation; transfer status reporting and portfolio transfer.

1.1 List of MessageDefinitions

The following table lists all MessageDefinitions described in this book.

MessageDefinition Definition
acmt.001.001.08 The AccountOpeninglnstruction message is sent by an
AccountOpeninglnstructionvV08 account owner, for example, an investor or its

designated agent to the account servicer, for example,
a registrar, transfer agent, custodian or securities
depository, to instruct the opening of an account or the
opening of an account and the establishment of an
investment plan.

acmt.002.001.08 The AccountDetailsConfirmation message is sent by
AccountDetailsConfirmation\VV08 an account servicer, for example, a registrar, transfer
agent, custodian bank or securities depository to the
account owner, for example, an investor to confirm the
opening of an account, execution of an
AccountModificationInstruction or to return information
requested in a GetAccountDetails message.

acmt.003.001.08 The AccountModificationInstruction message is sent by
AccountMadificationInstructionvV08 an account owner, for example, an investor or its
designated agent to the account servicer, for example,
a registrar, transfer agent, custodian bank or securities
depository to modify, that is, create, update or delete
specific details of an existing account.

acmt.004.001.06 The GetAccountDetails message is sent by an account
GetAccountDetailsV06 owner, for example, an investor or its designated agent
to the account servicer, for example, a registrar,
transfer agent, custodian bank or securities depository
to query the details of an existing account.

acmt.005.001.06 The RequestForAccountManagementStatusReport
RequestForAccountManagementStatusReportV | message is sent by an account owner, for example, an
06 investor or its designated agent, to the account

servicer, for example, a registrar, transfer agent,
custodian bank or securities depository to request the
status of an AccountOpeninglnstruction,
GetAccountDetails or an
AccountModificationInstruction.

acmt.006.001.07 The AccountManagementStatusReport message is
AccountManagementStatusReportV07 sent by an account servicer, for example, a registrar,
transfer agent, custodian bank or securities depository
to the account owner or its designated agent, for
example, an investor to report on the receipt or the
processing status of a previously received account
management message.

camt.040.001.04 A report provider, such as a transfer agent, sends the
FundEstimatedCashForecastReportV04 FundEstimatedCashForecastReport message to the
report user, such as an investment manager or pricing
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agent, to report the estimated cash incomings and
outgoings of one or more share classes of an
investment fund on one or more trade dates.

The cash movements may result from, for example,
redemption, subscription, switch transactions or
reinvestment of dividends.

camt.041.001.04
FundConfirmedCashForecastReportV04

A report provider, such as a transfer agent, sends the
FundConfirmedCashForecastReport message to the
report user, such as an investment manager or pricing
agent, to report the confirmed cash incomings and
outgoings of one or more share classes of an
investment fund on one or more trade dates.

The cash movements may result from, for example,
redemption, subscription, switch transactions or
reinvestment of dividends.

camt.042.001.04
FundDetailedEstimatedCashForecastReportVO
4

A report provider, such as a transfer agent, sends the
FundDetailedEstimatedCashForecastReport message
to the report user, such as an investment manager or
pricing agent, to report the estimated cash incomings
and outgoings, sorted by country, institution name or
other criteria defined by the user of one or more share
classes of an investment fund on one or more trade
dates.

The cash movements may result from, for example,
redemption, subscription, switch transactions or
reinvestment of dividends.

camt.043.001.04
FundDetailedConfirmedCashForecastReportV0
4

A report provider, such as a transfer agent, sends the
FundDetailedConfirmedCashForecastReport message
to the report user, such as an investment manager or
pricing agent, to report the confirmed cash incomings
and outgoings, sorted by country, institution name or
other criteria defined by the user of one or more share
classes of an investment fund on one or more trade
dates.

The cash movements may result from, for example,
redemption, subscription, switch transactions or
reinvestment of dividends.

camt.044.001.03
FundConfirmedCashForecastReportCancellatio
nvo3

A report provider, such as a transfer agent, sends the
FundConfirmedCashForecastReportCancellation
message to the report user, such as an investment
manager or pricing agent, to cancel a previously sent
FundConfirmedCashForecastReport message.

camt.045.001.03
FundDetailedConfirmedCashForecastReportCa
ncellationv03

A report provider, such as a transfer agent, sends the
FundDetailedConfirmedCashForecastReportCancellati
on messages to the report user, such as an investment
manager, fund accountant or any other interested
party, to cancel a previously sent
FundDetailedConfirmedCashForecastReport.

reda.001.001.04
PriceReportvV04

A report provider, for example, a transfer agent, fund
accountant or market data provider, sends the
PriceReport message to the report recipient, for
example, a fund management company, transfer
agent, market data provider, regulator or any other
interested party to provide the net asset value and
price information for financial instruments on specific
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trade dates and, optionally, to quote price variation
information.

reda.002.001.04
PriceReportCancellationV04

A report provider, for example, a transfer agent, fund
accountant or market data provider, sends the
PriceReportCancellation message to the report
recipient, for example, a fund management company,
transfer agent, market data provider, regulator or any
other interested party to cancel previously sent prices.

reda.004.001.06
FundReferenceDataReportV06

The FundReferenceDataReport message is sent by a
report provider, for example, a fund promoter, fund
management company, transfer agent, or market data
provider to the report recipient, for example, a
professional investor, investment fund distributor,
market data provider, regulator or other interested
party, to provide the key reference data for financial
instruments to facilitate trading. The message may also
include reporting data concerning product governance,
such as target market data, and a breakdown of the
costs and fees.

reda.005.001.03
InvestmentFundReportRequestV03

The InvestmentFundReportRequest message is sent
by a report user, for example, a professional investor,
investment fund distributor, market data provider,
regulator or other interested party to the report
provider, for example, a fund promoter, fund
management company, transfer agent, or market data
provider to request a report.

The Investment Fund Report Request message can be
used to request one or many fund reference data
report messages.

semt.001.001.03
SecuritiesMessageRejectionV03

An account servicer, for example, a registrar, transfer
agent or custodian bank, sends the
SecuritiesMessageRejection message to the account
owner, for example, an investor or its authorised agent,
to reject a previously received message on which
action cannot be taken.

The message may also be sent by an executing party,
for example, transfer agent to the instructing party, for
example, investment manager or its authorised
representative to reject a previously received message
on which action cannot be taken.

semt.002.001.02
CustodyStatementOfHoldingsV02

An account servicer, for example, a transfer agent
sends the CustodyStatementOfHoldings message to
the account owner, for example, a fund manager or an
account owner's designated agent to provide detailed
holdings of the portfolio at a specified moment in time.

The message provides, at a moment in time, the
quantity and identification of the financial instruments
that the account servicer holds for the account owner.
The message can also include availability and the
location of holdings to facilitate trading and minimise
settlement issues.

The message reports all information per financial
instrument, ie, when a financial instrument is held at
multiple places of safekeeping, the total holdings for all
locations can be provided.

February 2022
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semt.003.001.02
AccountingStatementOfHoldingsV02

An account servicer, for example, a transfer agent
sends the AccountStatementOfHoldings message to
the account owner, for example, a fund manager or an
account owner's designated agent to provide detailed
holdings of the portfolio at a specified moment in time.

The message provides, at a moment in time,
valuations of the portfolio together with details of each
financial instrument holding.

The message can be sent either audited or un-audited
and may be provided on a trade date or settlement
date basis.

semt.004.001.02
CustodyStatementOfHoldingsCancellationV02

An account servicer, for example, a transfer agent,
sends the CustodyStatementOfHoldingsCancellation
message to the account owner, for example, an
investment manager or its authorised representative to
cancel a previously sent CustodyStatementOfHoldings
message.

semt.005.001.02
AccountingStatementOfHoldingsCancellationVVO
2

An account servicer, for example, a transfer agent,
sends the AccountingStatementofHoldingsCancellation
message to the account owner, for example, a fund
manager or an account owner's designated agent, to
notify the cancellation of a previously sent
AccountingStatementOfHoldings message.

semt.006.001.02
StatementOflnvestmentFundTransactionsV02

An account servicer, for example, a transfer agent
sends the StatementOflnvestmentFundTransactions
message to the account owner, for example, an
investment manager or its authorised representative to
provide detailed transactions (increases and
decreases) of holdings which occurred during a
specified period of time.

semt.007.001.02
StatementOflnvestmentFundTransactionsCanc
ellationv02

An account servicer, for example, a transfer agent
sends the
StatementOflnvestmentFundTransactionsCancellation
message to the account owner, for example, an
investment manager or its authorised representative to
cancel a previously sent
StatementOfinvestmentFundTransactions message.

semt.012.001.01
AlternativeFundsAccountingStatementOfHoldin
gsVvo1

An account servicer, for example, a transfer agent or
administrator, sends the
AlternativeFundsAccountingStatementOfHoldings
message to the account owner, for example, an
investment manager, custodian, fund manager or an
account owner's designated agent, to provide detailed
holdings of the portfolio at a specified moment in time.

There may be one or more parties between the
account servicer and the account owner.

The message provides, at a moment in time,
valuations of the portfolio together with details of each
financial instrument holding.

semt.041.001.02
SecuritiesBalanceTransparencyReportV02

The SecuritiesBalanceTransparencyReport message is
sent by an account servicer, such as a custodian,
central securities depository or international central
securities depository, to the account owner to provide
holdings information for the accounts that it services, to
disclose underlying details of holdings on an omnibus
account that the sender owns or operates at the
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receiver. The receiver may also be a custodian, central
securities depository, international central securities
depository, and the ultimate receiver may be a
registrar, transfer agent, fund company, official agent
of the reported instrument(s) and/or other parties.

The SecuritiesBalanceTransparencyReport message
provides transparency of holdings through layers of
custody chains in a consolidated statement, to allow for
an efficient gathering of investor data, which, in turn,
may be used to measure marketing effectiveness,
validation of compliance with prospectuses and
regulatory requirements, and the calculation of trailer
fees and other retrocessions.

semt.042.001.01
SecuritiesBalanceTransparencyReportStatusAd
viceV01

An account owner, such as a custodian, central
securities depository, international securities
depository or transfer agent, sends the
SecuritiesBalanceTransparencyReportStatusAdvice
message in response to a
SecuritiesBalanceTransparencyReport, to accept or
reject the statement of holdings as sentin a
SecuritiesBalanceTransparencyReport.

sese.001.001.09
TransferOutlnstructionVV09

The TransferOutlnstruction message is sent by an
instructing party, for example, an investment manager
or its authorised representative, to the executing party,
for example, a transfer agent, to instruct the delivery of
a financial instrument, free of payment, on a given date
from a specified party.

This message may also be used to instruct the delivery
of a financial instrument, free of payment, to another of
the instructing parties own accounts or to a third party.

sese.002.001.09
TransferOutCancellationRequestV09

The TransferOutCancellationRequest message is sent
by an instructing party, for example, an investment
manager or its authorised representative, to the
executing party, for example, a transfer agent, to
request the cancellation of a previously sent transfer
out instruction.

sese.003.001.09
TransferOutConfirmationV09

sese.004.001.09
ReversalOfTransferOutConfirmationV09

The ReversalOfTransferOutConfirmation message is
sent by an executing party, for example, a transfer
agent, to the instructing party, for example, an
investment manager or its authorised representative, to
cancel a previously sent transfer out confirmation.

sese.005.001.09
TransferlnlnstructionVV09

sese.006.001.09
TransferinCancellationRequestV09

The TransferInCancellationRequest message is sent
by an instructing party, for example, an investment
manager or its authorised representative, to the
executing party, for example, a transfer agent, to
request the cancellation of a previously sent transfer in
instruction.

sese.007.001.09
TransferInConfirmationV09

The TransferiInConfirmation message is sent by an
executing party, for example, a transfer agent, to the
instructing party, for example, an investment manager
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or its authorised representative, to confirm the receipt
of a financial instrument, free of payment, on a given
date, from a specified party.

This message may also be used to confirm the receipt
of a financial instrument, free of payment, from another
of the instructing parties own accounts or from a third

party.

This message may also be used as an advice, that is,
the message is used to provide account information.

sese.008.001.09
ReversalOfTransferInConfirmationV09

The ReversalOfTransferInConfirmation message is
sent by an executing party, for example, a transfer
agent, to the instructing party, for example, an
investment manager or its authorised representative, to
cancel a previously sent transfer in confirmation.

sese.009.001.08
RequestForTransferStatusReportV08

The RequestForTransferStatusReport is sent by an
instructing party, for example, an investment manager
or its authorised representative, to the executing party,
for example, a transfer agent to request the status of a
previously instructed transfer.

The RequestForTransferStatusReport may also be
sent by any party in the transfer transaction to another
party in the transfer transaction chain to request
information relevant for the settlement of a transfer
transaction.

sese.010.001.07
TransferCancellationStatusReportvV07

The TransferCancellationStatusReport message is
sent by an executing party, for example, a transfer
agent, to the instructing party, for example, an
investment manager or one of its authorised
representatives to provide the status of a previously
received transfer cancellation instruction.

sese.011.001.09
TransferInstructionStatusReportV09

The TransferInstructionStatusReport message is sent
by an executing party, for example, a transfer agent, to
the instructing party, for example, an investment
manager or one of its authorised representatives to
provide the status of a previously received request for
holdings information, portfolio transfer or transfer
instruction.

It may also be used to report the status of an event
related to the asset being transferred or provide
additional information.

The TransferInstructionStatusReport message may
also be sent by any party in the transfer transaction to
another party in the transfer transaction chain to
provide information relevant for the settlement of a
transfer transaction.

sese.012.001.11
PortfolioTransferlnstructionV11

The PortfolioTransferInstruction message is sent by an
instructing party, for example, a (new) plan manager
(transferee), to the executing party, for example, a (old)
plan manager (transferor), on behalf of the initiating
party, for example, an investor (client), to instruct the
transfer of financial instruments from the client's
account at the old plan manager (transferor) to the
clients account at the new plan manager (transferee).

sese.013.001.11
PortfolioTransferConfirmationV11

The PortfolioTransferConfirmation message is sent by
an executing party, for example, a (old) plan manager

February 2022

17



Message Definition Report Part 2
Funds November 2022 for Standards MX

Message Set Overview

MessageDefinition

Definition

(transferor), to the instructing party for example, a
(new) plan manager (transferee), to confirm the
transfer of financial instruments from the client's
account at the old plan manager (transferor) to the
clients account at the new plan manager (transferee).

sese.014.001.09
PortfolioTransferCancellationRequestV09

The PortfolioTransferCancellationRequest message is
sent by, for example, an investment manager or its
authorised representative, to the executing party, for
example, a transfer agent, to request the cancellation
of a previously sent PortfolioTransferlnstruction
message.

sese.018.001.09
AccountHoldinginformationV09

The AccountHoldingIinformation message is sent by an
executing party, for example, a (old) plan manager
(transferor), to the instructing party, for example, a
(new) plan manager (transferee), to provide
information about financial instruments held on behalf
of a client.

sese.019.001.08
AccountHoldinginformationRequestV08

The AccountHoldinginformationRequest message is
sent by an instructing party, for example, a (new) plan
manager (transferee), to the executing party, for
example, a (old) plan manager (transferor), on behalf
of the initiating party, for example, an investor (client),
to request information about financial instruments held
on behalf of the client.

setr.001.001.04
RedemptionBulkOrderV04

The RedemptionBulkOrder message is sent by an
instructing party, for example, an investment manager
or its authorised representative, to the executing party,
for example, a transfer agent, to instruct a redemption
from a financial instrument for two or more accounts.

setr.002.001.04
RedemptionBulkOrderCancellationRequestV04

The RedemptionBulkOrderCancellationRequest
message is sent by an instructing party, for example,
an investment manager or its authorised
representative, to the executing party, for example, a
transfer agent, to request the cancellation of a
previously sent RedemptionBulkOrder.

setr.003.001.02
RedemptionBulkOrderConfirmationV02

The RedemptionBulkOrderConfirmation message is
sent by an executing party, eg, a transfer agent, to an
instructing party, eg, an investment manager or its
authorised representative. There may be one or more
intermediary parties between the executing party and
the instructing party. The intermediary party is, for
example, an intermediary or a concentrator.

This message is used to confirm the details of the
execution of a RedemptionBulkOrder message.

setr.004.001.04
RedemptionOrderV04

The RedemptionOrder message is sent by an
instructing party, for example, an investment manager
or its authorised representative, to the executing party,
for example, a transfer agent, to instruct the
redemption of one or more financial instruments for
one investment fund account.

setr.005.001.04
RedemptionOrderCancellationRequestV04

The RedemptionOrderCancellationRequest message
is sent by an instructing party, for example, an
investment manager or its authorised representative, to
the executing party, for example, a transfer agent, to
request the cancellation of a previously sent
RedemptionOrder.

February 2022

18



Message Definition Report Part 2
Funds November 2022 for Standards MX

Message Set Overview

MessageDefinition

Definition

setr.006.001.04
RedemptionOrderConfirmationV04

The RedemptionOrderConfirmation message is sent by
an executing party, for example, a transfer agent, to
the instructing party, for example, an investment
manager or its authorised representative, to confirm
the details of execution for a previously received
RedemptionOrder message.

setr.007.001.04
SubscriptionBulkOrderV04

The SubscriptionBulkOrder message is sent by an
instructing party, for example, an investment manager
or its authorised representative, to the executing party,
for example, a transfer agent, to instruct a subscription
to a financial instrument for two or more accounts.

setr.008.001.04
SubscriptionBulkOrderCancellationRequestV04

The SubscriptionBulkOrderCancellationRequest
message is sent by an instructing party, for example,
an investment manager or its authorised
representative, to the executing party, for example, a
transfer agent, to request the cancellation of a
previously sent SubscriptionBulkOrder.

setr.009.001.04
SubscriptionBulkOrderConfirmationV04

The SubscriptionBulkOrderConfirmation message is
sent by an executing party, for example, a transfer
agent, to the instructing party, for example, an
investment manager or its authorised representative, to
confirm the details of the execution of a
SubscriptionBulkOrder instruction.

setr.010.001.04
SubscriptionOrderV04

The SubscriptionOrder message is sent by an
instructing party, for example, an investment manager
or its authorised representative, to the executing party,
for example, a transfer agent, to instruct the
subscription of one or more financial instruments for
one investment fund account.

setr.011.001.04
SubscriptionOrderCancellationRequestV04

The SubscriptionOrderCancellationRequest message
is sent by an instructing party, for example, an
investment manager or its authorised representative, to
the executing party, for example, a transfer agent, to
request the cancellation of a previously sent
SubscriptionOrder.

setr.012.001.04
SubscriptionOrderConfirmation\VV04

The SubscriptionOrderConfirmation message is sent
by an executing party, for example, a transfer agent, to
the instructing party, for example, an investment
manager or its authorised representative, to confirm
the details of the execution of a SubscriptionOrder
instruction.

setr.013.001.04
SwitchOrderV04

The SwitchOrder message is sent by an instructing
party, for example, an investment manager or its
authorised representative, to the executing party, for
example, a transfer agent, to instruct a switch
transaction from a financial instrument or multiple
financial instruments to a different specified financial
instrument or instruments for a specified amount/
guantity.

setr.014.001.04
SwitchOrderCancellationRequestV04

The SwitchOrderCancellationRequest message is sent
by an instructing party, for example, an investment
manager or its authorised representative, to the
executing party, for example, a transfer agent, to
request the cancellation of a previously sent
SwitchOrder instruction.

setr.015.001.04
SwitchOrderConfirmationV04

The SwitchOrderConfirmation message is sent by an
executing party, for example, a transfer agent, to the
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instructing party, for example, an investment manager
or its authorised representative, to confirm the details
of the execution of a previously received SwitchOrder
instruction.

setr.016.001.04
OrderlInstructionStatusReportV04

The OrderinstructionStatusReport message is sent by
an executing party, for example, a transfer agent, to
the instructing party, for example, an investment
manager or its authorised representative, to report the
status of an order from the time the executing party
receives the order until the time the order is executed.

setr.017.001.04
OrderCancellationStatusReportvV04

The OrderCancellationStatusReport message is sent
by an executing party, for example, a transfer agent, to
the instructing party, for example, an investment
manager or its authorised representative, to report the
status of an order cancellation request that was
previously received.

setr.018.001.04
RequestForOrderStatusReportV04

The RequestForOrderStatusReport message is sent by
an instructing party, for example, an investment
manager or its authorised representative, to the
executing party, for example, a transfer agent, to
request the status of one or more order instructions or
order cancellation requests.

setr.047.001.02
SubscriptionOrderConfirmationCancellationinstr
uctionV02

The
SubscriptionOrderConfirmationCancellationinstruction
message is sent by an executing party, for example, a
transfer agent, to the instructing party, for example, an
investment manager or its authorised representative, to
cancel a previously sent
SubscriptionOrderConfirmation.

setr.049.001.02
SubscriptionBulkOrderConfirmationCancellation
InstructionV02

The
SubscriptionBulkOrderConfirmationCancellationinstruct
ion message is sent by an executing party, for
example, a transfer agent, to the instructing party, for
example, an investment manager or its authorised
representative, to cancel a previously sent
SubscriptionBulkOrderConfirmation.

setr.051.001.02
RedemptionOrderConfirmationCancellationInstr
uctionVvV02

The
RedemptionOrderConfirmationCancellationinstruction
message is sent by an executing party, for example, a
transfer agent, to the instructing party, for example, an
investment manager or its authorised representative, to
cancel a previously sent
RedemptionOrderConfirmation.

setr.053.001.02
RedemptionBulkOrderConfirmationCancellationl
nstructionvV02

The
RedemptionBulkOrderConfirmationCancellationinstruct
ion message is sent by an executing party, for
example, a transfer agent, to the instructing party, for
example, an investment manager or its authorised
representative, to cancel a previously sent
RedemptionBulkOrderConfirmation.

setr.055.001.02
SwitchOrderConfirmationCancellationInstruction
V02

The SwitchOrderConfirmationCancellationInstruction
message is sent by an executing party, for example, a
transfer agent, to the instructing party, for example, an
investment manager or its authorised representative, to
cancel a previously sent SwitchOrderConfirmation.

setr.057.001.02
OrderConfirmationStatusReportV02

The OrderConfirmationStatusReport message is sent
by an instructing party, for example, an investment
manager or its authorised representative, to the
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executing party, for example, a transfer agent, to report
the status of an order confirmation or an order
confirmation amendment.

setr.058.001.02 The RequestForOrderConfirmationStatusReport
RequestForOrderConfirmationStatusReportV02 | message is ent by an executing party, for example, a
transfer agent, to the instructing party, for example, an
investment manager or its authorised representative, to
request the status of one or more order confirmations.

setr.059.001.01 An instructing party, for example, an investment
AlternativeFundsSubscriptionOrdervV01 manager, custodian or its authorised representative,
sends the AlternativeFundsSubscriptionOrder
message to the executing party, for example, a transfer
agent or administrator, to instruct the subscription of a
financial instrument for one investment fund account.

There may be one or more parties between the
instructing party and the executing party.

setr.060.001.01 An instructing party, for example, an investment
AlternativeFundsRedemptionOrderV01l manager, custodian or its authorised representative,
sends the AlternativeFundsRedemptionOrder message
to the executing party, for example, a transfer agent or
administrator, to instruct the redemption of a financial
instrument for one investment fund account.

There may be one or more parties between the
instructing party and the executing party.

setr.061.001.01 An executing party, for example, a transfer agent or
AlternativeFundsSubscriptionOrderConfirmation | administrator, sends the
Vo1 AlternativeFundsSubscriptionOrderConfirmation

message to the instructing party, for example, an
investment manager, custodian or its authorised
representative to confirm the details of the execution of
a previously received
AlternativeFundsSubscriptionOrder instruction.

There may be one or more parties between the
executing party and the instructing party.

setr.062.001.01 An executing party, for example, a transfer agent or
AlternativeFundsRedemptionOrderConfirmation | administrator, sends the
Vo1 AlternativeFundsRedemptionOrderConfirmation

message to the instructing party, for example, an
investment manager, custodian or its authorised
representative to confirm the details of execution of a
previously received AlternativeFundsRedemptionOrder
instruction.

There may be one or more parties between the
executing party and the instructing party.

setr.064.001.01 An executing party, for example, a transfer agent or
AlternativeFundsOrderInstructionStatusReportV | administrator, sends the
01 AlternativeFundsOrderinstructionStatusReport to the

instructing party, for example, an investment manager,
custodian or its authorised representative to report the
status of an order from the time the executing party

receives the order until the time the order is executed.

There may be one or more parties between the
executing party and the instructing party.
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setr.065.001.01 An instructing party, for example, an investment
InvestmentFundOrderCancellationRequestV01l | manager, a custodian or its authorised representative,
sends the InvestmentFundOrderCancellationRequest
to the executing party, for example, the transfer agent
or administrator, to request the cancellation of a
previously sent investment fund order, such as the
SubscriptionOrder, AlternativeFundsSubscriptionOrder,
AlternativeFundsRedemptionOrder, etc.

There may be one or more parties between the
instructing party and the executing party.

setr.066.001.01 An executing party/account servicer, for example, a
InvestmentFundCancellationAdviceVVO1 transfer agent or administrator, sends the
InvestmentFundCancellationAdvice to the instructing
party/account owner, for example, an investment
manager, custodian or its authorised representative, to
cancel a previously sent investment fund order
confirmation or statement message.

There may be one or more parties between the
executing party/account servicer and the instructing
party/account owner.
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2

2.1

MX acmt.001.001.08
AccountOpeninglInstructionV08

MessageDefinition Functionality

Scope

The AccountOpeninglnstruction message is sent by an account owner, for example, an investor or its
designated agent to the account servicer, for example, a registrar, transfer agent, custodian or
securities depository, to instruct the opening of an account or the opening of an account and the
establishment of an investment plan.

Usage

The AccountOpeninglnstruction is used to open an account directly or indirectly with the account
servicer or an intermediary.

In some markets, for example, Australia, and for some products in the United Kingdom, a first order
(also known as a deposit instruction) is placed at the same time as the account opening. To cater for
this scenario, an order message can be linked (via references in the message) to the
AccountOpeninglnstruction message when needed.

Execution of the AccountOpeninglnstruction is confirmed via an AccountDetailsConfirmation message.
Outline

The AccountOpeninglnstructionV08 MessageDefinition is composed of 16 MessageBuildingBlocks:

A. Messageldentification
Reference that uniquely identifies the message from a business application standpoint.
B. OrderReference
Identifies a related order or settlement transaction.
C. PreviousReference
Reference to a linked message that was previously sent.
D. InstructionDetails
Information about the opening instruction.
E. InvestmentAccount
Detailed information about the account to be opened.
F. AccountParties
Information related to parties that are related to the account, for example, primary account owner.
G. Intermediaries

Intermediary or other party related to the management of the account.

H. Placement

Referral information.
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I. NewlssueAllocation
Eligibility conditions applicable when there is an allocation of new issues for hedge fund account
opening.

J. SavingsinvestmentPlan

Plan that allows individuals to set aside a fixed amount of money at specified intervals, usually for a
special purpose, for example, retirement.

K. WithdrawallnvestmentPlan

Plan through which holdings are depleted through regular withdrawals at specified intervals.

L. CashSettlement

Cash settlement standing instruction associated to transactions on the account.

M. ServiceLevelAgreement

Identifies documents to be provided for the account opening.

N. Additionallnformation

Additional information such as remarks or notes that must be conveyed about the account
management activity and or any limitations and restrictions.

0. MarketPracticeVersion

Identifies the market practice to which the message conforms.

P. Extension

Additional information that cannot be captured in the structured elements and/or any other specific
block.
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2.2 Structure
Or MessageElement/BuildingBlock<XML Tag> Mult. Type Col\?str. Page
0.
Message root <Document> <AcctOpnglnstr> [1..1] C14,
C24

Messageldentification <Msgld> [1.1] + 31
OrderReference <OrdrRef> [0..1] + 31
PreviousReference <PrvsRef> [0..1] + 31
InstructionDetails <InstrDtls> [1..1] 32

OpeningType <OpngTp> [1..1] + 32

AccountApplicationldentification <AcctApplld> [0..1] Text 32

ClientReference <CIntRef> [0..1] Text 32

CounterpartyReference <CtrPtyRef> [0..1] * 33

ExistingAccountldentification <ExstgAcctld> [0..%] + 33
InvestmentAccount <InvstmtAcct> [1..1] + C13, 33

C23,C9

AccountParties <AcctPties> [1..1] + 36
Intermediaries <Intrmies> [0..%] + 36
Placement <Plcmnt> [0..1] + c22 37
NewlssueAllocation <NewlsseAllcn> [0..1] + 37
SavingsinvestmentPlan <SvgsinvstmtPlan> [0..50] + C3 38
WithdrawallnvestmentPlan <WdrwllinvstmtPlan> [0..10] + C3 40
CashSettlement <CshSttim> [0..8] + 41
ServicelLevelAgreement <SvcLvIAgrmt> [0..30] + 42
Additionallnformation <Addtlinf> [0..%] + 43
MarketPracticeVersion <MktPrctcVrsn> [0..1] + 43
Extension <Xtnsn> [0..%] + C8 44

2.3

Constraints

The tick symbol () means that the rule is validated on the SWIFT Network, if the message is part of a

solution for which validation is enabled.

Cl ActiveCurrency
(Rule)

The currency code must be a valid active currency code, not yet withdrawn on the day the

message containing the currency is exchanged. Valid active currency codes are registered with
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Cc2

C3

C4

C5

the ISO 4217 Maintenance Agency, consist of three (3) contiguous letters, and are not yet
withdrawn on the day the message containing the Currency is exchanged. (Algorithm)

Error handling:

— Error severity: Fatal

— Error Code: DO0005

— Error Text: Invalid currency code
ActiveOrHistoricCurrency

(Rule)

The Currency Code must be registered, or have already been registered. Valid active or historic
currency codes are registered with the ISO 4217 Maintenance Agency, consist of three (3)
contiguous letters, and may be or not be withdrawn on the day the message containing the
Currency is exchanged. (Algorithm)

Error handling:

— Error severity: Fatal

— Error Code: DO0006

— Error Text: Invalid currency code.
AmountRule

(Rule)

If Quantity/Amount is not present, then GrossAmountindicator is not
allowed. (CrossElementComplexRule)

Error handling:

— Error severity: Fatal

— Error Code: X00295

— Error Text: GrossAmountindicator is not allowed.
AnyBIC

(Rule)

Only a valid Business identifier code is allowed. Business identifier codes for financial or non-
financial institutions are registered and published by the ISO 9362 Registration Authority in the
ISO directory of BICs, and consists of eight (8) or eleven (11) contiguous

characters. (Algorithm)

Error handling:

— Error severity: Fatal

— Error Code: DO0008
— Error Text: Invalid BIC.

BICFI
(Rule)
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Co6

Cc7

C8

C9

C10

Valid BICs for financial institutions are registered and published by the ISO 9362 Registration
Authority in the ISO directory of BICs, and consist of eight (8) or eleven (11) contiguous
characters. (Algorithm)

Error handling:

— Error severity: Fatal

— Error Code: D0O0001

— Error Text: Invalid FI BIC.
Country

(Rule)

The code is checked against the list of country names obtained from the United Nations (ISO
3166, Alpha-2 code). (Algorithm)

Error handling:

— Error severity: Fatal

— Error Code: DO0004

— Error Text: Invalid Country Code.

CurrencyAmount
(Rule)

The number of fractional digits (or minor unit of currency) must comply with ISO 4217.

Note: The decimal separator is a dot. (Algorithm)

Error handling:

— Error severity: Fatal

— Error Code: DO0007

— Error Text: Invalid currency code or too many decimal digits.

ExtensionRule
(Rule)

This component may not be used without the explicit approval of the Registration Authority and
without strict usage rules published by the Registration Authority.

FinanciallnstrumentDetailsGuideline
(Guideline)

FinanciallnstrumentDetails may be present if a single investment fund is associated to the
investment account. If several investment funds are associated to the investment account, the
FundFamilyName only should be specified.

HoldingCertificateNumberRule

(Rule)

If BlockHolding is CERT (Certificate) then HoldingCertificateNumber is
mandatory. (CrossElementComplexRule)
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C11

C12

C13

Ci4

C15

C16

Error handling:

— Error severity: Fatal

— Error Code: X00294

— Error Text: HoldingCertificateNumber must be present.
IBAN

(Rule)

A valid IBAN consists of all three of the following components: Country Code, check digits and
BBAN. (Algorithm)

Error handling:

— Error severity: Fatal

— Error Code: DO0003

— Error Text: Invalid IBAN format or invalid check digits.
IdentificationGuideline

(Guideline)

It is recommended that ISIN is used in Identification.

When an ISIN code exists, it is strongly recommended that the ISIN be used.

IncomePreferenceReinvestment1Rule
(Rule)

If IncomePreference is CASH (Cash), then ReinvestmentDetails is not
allowed. (CrossElementComplexRule)

Error handling:

— Error severity: Fatal

— Error Code: X00326

— Error Text: ReinvestmentDetails is not allowed because IncomePreference is CASH.
InvestmentAccountldentificationRule

(Rule)

If InstructionDetails/OpeningType/Code is SUPA (SupplementaryAccountOpening), then
InvestmentAccount/Identification must be present and must contain the identification of the
main account to which the supplementary account is related.

This constraint is defined at the MessageDefinition level.

MailingIndicatorRule

(Rule)

If RegistrationAddressindicator is "true" or "1" (Yes), then MailingIndicator must be "true" or "1".
OrganisationElementRule

(Rule)
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C17

C18

C19

C20

One of the elements (Name, ShortName, Identification, LegalEntityldentifier, Purpose,
RegistrationCountry, RegistrationDate, PostalAddress, TypeOfOrganisation, PlaceOfListing)
must be present.

Error handling:

— Error severity: Fatal

— Error Code:

— Error Text:
OwnershipBeneficiaryRateRule
(Rule)

Either Rate or Fraction must be present. Both may be present.
Error handling:

— Error severity: Fatal

— Error Code:

— Error Text:
PartialHoldingUnits1Rule

(Rule)

If BlockHolding is NPRH (NonPartialHolding) then PartialHoldingUnits must not be
present. (CrossElementComplexRule)

Error handling:

— Error severity: Fatal

— Error Code: X00291

— Error Text: PartialHoldingUnits must not be present.
PartialHoldingUnits2Rule

(Rule)

If BlockHolding is PRTH (PartialHolding) then PartialHoldingUnits is
mandatory. (CrossElementComplexRule)

Error handling:

— Error severity: Fatal

— Error Code: X00293

— Error Text: PartialHoldingUnits must be present.
PartialHoldingUnits3Rule

(Rule)

If BlockHolding is CERT (Certificate) then PartialHoldingUnits must not be
present. (CrossElementComplexRule)
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c21

Cc22

C23

C24

Error handling:

— Error severity: Fatal

— Error Code: X00292

— Error Text: PartialHoldingUnits must not be present.
PoliticallyExposedPersonTypeRule

(Rule)

If PoliticallyExposedPersonType/Code is 'NoPoliticalExposure' (NPEX) then
PoliticallyExposedPersonStatus is not allowed. (CrossElementComplexRule)

Error handling:

— Error severity: Fatal

— Error Code: X00449

— Error Text: PoliticallyExposedPersonStatus must not be present.
ReferredPlacementAgentRule

(Rule)
ReferredPlacementAgent may only be present if Referred is REFR (Referred).

ReinvestmentPercentagelRule
(Rule)

Sum of all occurrences of ReinvestmentDetails/ReinvestmentPercentage must not be greater
than 100.

Error handling:

— Error severity: Fatal

— Error Code:

— Error Text: Reinvestment Percentage must not be greater 100.
UnitRule

(Rule)

If SavingsinvestmentPlan is present, then SavingsinvestmentPlan/Quantity/Unit is not
allowed. (CrossElementComplexRule)

On Condition
/SavingslInvestmentPlan[*] is present

Following Must be True
/SavingsiInvestmentPlan[*]/Quantity/Unit Must be absent

Error handling:
— Error severity: Fatal
— Error Code: X00296

— Error Text: Unit is not allowed.

This constraint is defined at the MessageDefinition level.
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C25

C26

2.4

ValidationByTable
(Rule)

Must be a valid terrestrial language. (Algorithm)

ValidationByTable
(Rule)
Must be a valid nationality. (Algorithm)

Message Building Blocks

This chapter describes the MessageBuildingBlocks of this MessageDefinition.

24.1

Messageldentification <Msgld>

Presence: [1..1]

Definition: Reference that uniquely identifies the message from a business application standpoint.

Messageldentification <Msgld> contains the following elements (see Messageldentificationl on
page 2016 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <ld> [1..1] Text 2016
CreationDateTime <CreDtTm> [1..1] DateTime 2016

2.4.2

OrderReference <OrdrRef>

Presence: [0..1]

Definition: Identifies a related order or settlement transaction.

OrderReference <OrdrRef> contains the following elements (see InvestmentFundOrder4 on page 2336

for details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
OrderReference <OrdrRef> [0..1] Text 2337
MasterReference <MstrRef> [0..1] Text 2337
2.4.3 PreviousReference <PrvsRef>
Presence: [0..1]
Definition: Reference to a linked message that was previously sent.
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PreviousReference <PrvsRef> contains the following elements (see AdditionalReferencel3 on
page 2000 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Reference <Ref> [1..1] Text 2000
Referencelssuer <Reflssr> [0..1] + 2000
MessageName <MsgNm> [0..1] Text 2000
2.4.4 InstructionDetails <InstrDtls>

Presence: [1..1]
Definition: Information about the opening instruction.

InstructionDetails <InstrDtls> contains the following InvestmentAccountOpening4 elements

Or MessageElement<XML Tag> Mult. Type Cc;\?str. Page
0.
OpeningType <OpngTp> [1..1] + 32
AccountApplicationldentification <AcctApplid> [0..1] Text 32
ClientReference <CIntRef> [0..1] Text 32
CounterpartyReference <CtrPtyRef> [0..1] * 33
ExistingAccountldentification <ExstgAcctld> [0..%] + 33

2.4.4.1 OpeningType <OpngTp>
Presence: [1..1]

Definition: Specifies if the account opening instruction is about a newly created account or a
supplementary account.

OpeningType <OpngTp> contains one of the following elements (see AccountOpeningTypelChoice
on page 1589 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Code <Cd> [1..1] CodeSet 1589
Or} Proprietary <Prtry> [1..1] + 1590

2.4.4.2 AccountApplicationldentification <AcctApplid>
Presence: [0..1]
Definition: Unique and unambiguous identifier of the account opening request at application level.

Datatype: Max35Text on page 3409

2.4.4.3 ClientReference <CIntRef>

Presence: [0..1]
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Definition: Unique and unambiguous identification of a transaction, for example, a transfer, as assigned

by the investor or account owner.

Datatype: Max35Text on page 3409

2.4.4.4 CounterpartyReference <CtrPtyRef>

Presence: [0..1]

Definition: Unambiguous identification of the transaction, for example, a transfer, as allocated by the

counterparty.

CounterpartyReference <CtrPtyRef> contains the following elements (see AdditionalReferencel3 on

page 2000 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Reference <Ref> [1..1] Text 2000
Referencelssuer <Reflssr> [0..1] + 2000
MessageName <MsgNm> [0..1] Text 2000

2.4.4.5 ExistingAccountldentification <ExstgAcctld>
Presence: [0..*]

Definition: Account to which the account opening is related.

ExistingAccountldentification <ExstgAcctld> contains the following elements (see Account23 on

page 1590 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Accountldentification <Acctld> [1..1] Text 1590
RelatedAccountDetails <RItdAcctDtls> [0..1] + 1590
2.4.5 InvestmentAccount <lnvstmtAcct>
Presence: [1..1]
Definition: Detailed information about the account to be opened.
Impacted by: C13 IncomePreferenceReinvestment1Rule, C23 ReinvestmentPercentagelRule, C9
FinanciallnstrumentDetailsGuideline
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InvestmentAccount <InvstmtAcct> contains the following elements (see InvestmentAccount73 on
page 2048 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
Identification <Id> [0..1] Text 2050
Name <Nm> [0..1] Text 2051
Designation <Dsgnt> [0..1] Text 2051
Type <Tp> [0..1] + 2051
OwnershipType <OwnrshTp> [1..1] * 2051
TaxExemption <TaxXmptn> [0..1] + 2051
StatementFrequency <StmtFrqcy> [0..1] + 2052
ReferenceCurrency <RefCcy> [0..1] CodeSet C2 2052
Language <Lang> [0..1] CodeSet C34 2052
IncomePreference <IncmPref> [0..1] CodeSet 2053
ReinvestmentDetails <RinvstmtDtls> [0..%] + 2053
TaxWithholdingMethod <TaxWhldgMtd> [0..1] CodeSet 2053
TaxReporting <TaxRptg> [0..%] + 2054
LetterIntentDetails <LttrInttDtls> [0..1] + 2055
AccumulationRightReference <AcmltnRghtRef> [0..1] Text 2056
RequiredSignatoriesNumber <ReqrdSgntriesNb> [0..1] Quantity 2056
FundFamilyName <FndFmlyNm> [0..1] Text 2056
FinanciallnstrumentDetails <FinlnstrmDtls> [0..%] * Cc20 2056
RoundingDetails <RndgDtls> [0..1] + 2057
AccountServicer <AcctSvcr> [0..1] + 2058
BlockedStatus <BlckdSts> [0..1] + 2058
AccountUsageType <AcctUsgTp> [0..1] + 2059
ForeignStatusCertification <FrgnStsCertfctn> [0..1] CodeSet 2059
AccountSignatureDateTime <AcctSgntrDtTm> [0..1] + 2059
TransactionChannelType <TxChanITp> [0..1] + 2059
InvestmentAccountCategory <InvstmtAcctCtgy> [0..1] + 2059
Pledging <Pldgg> [0..1] CodeSet 2060
Collateral <Coll> [0..1] CodeSet 2060
ThirdPartyRights <ThrdPtyRghts> [0..1] + 2060
PowerOfAttorneyLevelOfControl <PwrOfAttnyLvIOfCtrl> | [0..1] + 2061
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Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
AccountingStatus <AcctgSts> [0..1] + 2061
OpeningDate <OpngDt> [0..1] * 2061
ClosingDate <ClsgDt> [0..1] + 2061
Negativelndicator <Neglnd> [0..1] Indicator 2062
ProcessingOrder <PrcgOrdr> [0..1] CodeSet 2062
Liability <Lblty> [0.1] * 2062
InvestorProfile <InvstrPrfl> [0..%] + 2062
FiscalYear <FsclYr> [0..1] + 2063

Constraints

FinanciallnstrumentDetailsGuideline
(Guideline)

FinanciallnstrumentDetails may be present if a single investment fund is associated to the
investment account. If several investment funds are associated to the investment account, the
FundFamilyName only should be specified.

IncomePreferenceReinvestment1Rule
(Rule)

If IncomePreference is CASH (Cash), then ReinvestmentDetails is not allowed.

On Condition
/IncomePreference is equal to value "Cash”
Following Must be True
/ReinvestmentDetai ls[*] Must be absent

Error handling:

— Error severity: Fatal

— Error Code: X00326

— Error Text: ReinvestmentDetails is not allowed because IncomePreference is CASH.

ReinvestmentPercentagelRule
(Rule)

Sum of all occurrences of ReinvestmentDetails/ReinvestmentPercentage must not be greater than
100.

Error handling:
— Error severity: Fatal
— Error Code:

— Error Text: Reinvestment Percentage must not be greater 100.
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2.4.6

AccountParties <AcctPties>

Presence: [1..1]

Definition: Information related to parties that are related to the account, for example, primary account

owner.

AccountParties <AcctPties> contains the following elements (see AccountParties17 on page 2542 for

details)
Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.

PrincipalAccountParty <PrncplAcctPty> [1..1] 2543

{Or PrimaryOwner <PmryOwnr> [1..1] + 2543

Or Trustee <Trstee> [1..5] + 2545

Or Nominee <Nmnee> [1..1] + 2547

Or} JointOwner <JntOwnr> [1..5] * 2549
SecondaryOwner <ScndryOwnr> [0..%] + 2551
Beneficiary <Bnfcry> [0..%] + 2553
PowerOfAttorney <PwrOfAttny> [0..%] + 2555
LegalGuardian <LglGuardn> [0..%] + 2557
CustodianForMinor <CtdnForMnr> [0..%] + 2559
SuccessorOnDeath <SucssrOnDth> [0..%] + 2561
Administrator <Admstr> [0..%] + 2563
OtherParty <OthrPty> [0..%] + 2565
Granter <Grntr> [0.%] * 2565
Settlor <Sttlr> [0..%] + 2567
SeniorManagingOfficial <SnrMggOffcl> [0..%] + 2569
Protector <Prtctr> [0..%] * 2571
RegisteredShareholderName <RegdShrhldrNm> [0..1] * 2573

2.4.7 Intermediaries <Intrmies>
Presence: [0..*]
Definition: Intermediary or other party related to the management of the account.
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Intermediaries <Intrmies> contains the following elements (see Intermediary46 on page 2597 for

details)
Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
Identification <Id> [1..1] 2598
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C1 2598
Or} Proprietaryldentification <Prtryld> [1..1] + 2599
LegalEntityldentifier <LgINttyldr> [0..1] IdentifierSet 2599
Account <Acct> [0..1] 2599
Identification <ld> [0..1] Text 2599
AccountServicer <AcctSvcr> [1..1] + 2599
WaivedTrailerCommissionindicator <WvdTrlrComssnind> | [0..1] Indicator 2600
Role <Role> [0..1] + 2600
PrimaryCommunicationAddress <PmryComAdr> [0..%] + 2600
SecondaryCommunicationAddress <ScndryComAdr> [0..%] * 2601
NameAndAddress <NmAndAdr> [0..1] * 2601
2.4.8 Placement <Plcmnt>

Presence: [0..1]

Definition: Referral information.

Impacted by: C22 ReferredPlacementAgentRule

Placement <Plcmnt> contains the following elements (see ReferredAgent3 on page 2594 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Referred <Rfrd> [1..1] CodeSet 2594
ReferredPlacementAgent <RfrdPlcmntAgt> [0..1] + 2595
Constraints
* ReferredPlacementAgentRule
(Rule)
ReferredPlacementAgent may only be present if Referred is REFR (Referred).
2.4.9 NewlssueAllocation <NewlsseAllcn>
Presence: [0..1]
Definition: Eligibility conditions applicable when there is an allocation of new issues for hedge fund
account opening.
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NewlssueAllocation <NewlsseAllcn> contains the following elements (see NewlssueAllocation2 on
page 2393 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Restricted <Rstrctd> [1..1] Indicator 2393
ExemptPersonReason <XmptPrsnRsn> [0..1] Text 2393
DeMinimus <DeMnms> [0..1] + 2393
2.4.10 SavingsinvestmentPlan <SvgsinvstmtPlan>
Presence: [0..50]
Definition: Plan that allows individuals to set aside a fixed amount of money at specified intervals,
usually for a special purpose, for example, retirement.
Impacted by: C3 AmountRule
38
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SavingsinvestmentPlan <SvgsinvstmtPlan> contains the following elements (see InvestmentPlan17
on page 2253 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
Frequency <Frgcy> [1..1] + 2254
StartDate <StartDt> [0..1] Date 2254
EndDate <EndDt> [0..1] Date 2254
Quantity <Qty> [1..1] + 2254
GrossAmountindicator <GrssAmtind> [0..1] Indicator 2254
IncomePreference <IncmPref> [0..1] CodeSet 2255
InitialAmount <InitlAmt> [0..1] + 2255
TotalNumberOfinstalments <TtINbOflnstimts> [0..1] Quantity 2255
RoundingDirection <RndgDrctn> [0..1] CodeSet 2255
SecurityDetails <SctyDtls> [1..50] 2256
Quantity <Qty> [1..1] + 2256
Financiallnstrument <Finlnstrm> [1..1] + Cc20 2256
CurrencyOfPlan <CcyOfPlan> [0..1] CodeSet C3 2257
CashSettlement <CshSttim> [0..8] + 2258
ContractReference <CtrctRef> [0..1] Text 2259
RelatedContractReference <RltdCtrctRef> [0..1] Text 2259
Productldentification <Pdctld> [0..1] Text 2260
SLAChargeAndCommissionReference [0..1] Text 2260
<SLAChrgAndComssnRef>
InsuranceCover <InsrncCover> [0..1] + 2260
PlanStatus <PlanSts> [0..1] + 2260
InstalmentManagerRole <InstimtMgrRole> [0..1] + 2260
Constraints
* AmountRule
(Rule)
If Quantity/Amount is not present, then GrossAmountindicator is not allowed.
On Condition
/Quantity/Amount is absent
Following Must be True
/GrossAmountindicator Must be absent
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Error handling:

— Error severity: Fatal

— Error Code: X00295

— Error Text: GrossAmountindicator is not allowed.

2.4.11

WithdrawallnvestmentPlan <WdrwlinvstmtPlan>
Presence: [0..10]

Definition: Plan through which holdings are depleted through regular withdrawals at specified intervals.

Impacted by: C3 AmountRule

WithdrawallnvestmentPlan <WdrwlIinvstmtPlan> contains the following elements (see
InvestmentPlan17 on page 2253 for details)

Or MessageElement<XML Tag> Mult. Type Cc;\?str. Page
0.
Frequency <Frgcy> [1..1] + 2254
StartDate <StartDt> [0..1] Date 2254
EndDate <EndDt> [0..1] Date 2254
Quantity <Qty> [1..1] + 2254
GrossAmountindicator <GrssAmtind> [0..1] Indicator 2254
IncomePreference <IncmPref> [0..1] CodeSet 2255
InitialAmount <InitlAmt> [0..1] + 2255
TotalNumberOfinstalments <TtINbOflnstimts> [0..1] Quantity 2255
RoundingDirection <RndgDrctn> [0..1] CodeSet 2255
SecurityDetails <SctyDtls> [1..50] 2256
Quantity <Qty> [1..1] * 2256
Financiallnstrument <FinInstrm> [1..1] + Cc20 2256
CurrencyOfPlan <CcyOfPlan> [0..1] CodeSet C3 2257
CashSettlement <CshSttim> [0..8] + 2258
ContractReference <CtrctRef> [0..1] Text 2259
RelatedContractReference <RItdCtrctRef> [0..1] Text 2259
Productldentification <Pdctld> [0..1] Text 2260
SLAChargeAndCommissionReference [0..1] Text 2260
<SLAChrgAndComssnRef>

InsuranceCover <InsrncCover> [0..1] + 2260
PlanStatus <PlanSts> [0..1] + 2260
InstalmentManagerRole <InstimtMgrRole> [0..1] * 2260
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Constraints

* AmountRule
(Rule)
If Quantity/Amount is not present, then GrossAmountindicator is not allowed.

On Condition
/Quantity/Amount is absent
Following Must be True
/GrossAmountindicator Must be absent

Error handling:
— Error severity: Fatal
— Error Code: X00295

— Error Text: GrossAmountindicator is not allowed.

2.4.12 CashSettlement <CshSttim>

Presence: [0..8]

Definition: Cash settlement standing instruction associated to transactions on the account.
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CashSettlement <CshSttim> contains the following elements (see CashSettlement3 on page 2941 for

details)
Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
CashAccountDetails <CshAcctDtls> [0..%] 2942
SettlementCurrency <SttimCcy> [1..1] CodeSet Cc2 2943
Identification <ld> [1..1] + 2944
AccountOwner <AcctOwnr> [0..1] + 2944
AccountServicer <AcctSvcr> [0..1] + 2944
AccountServicerBranch <AcctSvcrBrnch> [0..1] + 2945
AccountOwnerOtherldentification <AcctOwnrOthrld> [0..%] + 2945
InvestmentAccountType <InvstmtAcctTp> [0..1] + 2946
CreditDebit <CdtDbt> [0..1] CodeSet 2946
SettlementinstructionReason <SttimInstrRsn> [0..1] 2946
{Or Code <Cd> [1..1] CodeSet 2947
Or} Proprietary <Prtry> [1..1] + 2947
CashAccountPurpose <CshAcctPurp> [0..1] 2948
{Or Code <Cd> [1..1] CodeSet 2948
Or} Proprietary <Prtry> [1..1] + 2948
CashAccountDesignation <CshAcctDsgnt> [0..1] 2949
{Or Code <Cd> [1.1] CodeSet 2949
Or} Proprietary <Prtry> [1..1] + 2949
DividendPercentage <DvddPctg> [0..1] Rate 2949
OtherCashSettlementDetails <OthrCshSttimDtls> [0..%] + 2949
2.4.13 ServicelLevelAgreement <SvcLvIAgrmt>
Presence: [0..30]
Definition: Identifies documents to be provided for the account opening.
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ServiceLevelAgreement <SvcLvIAgrmt> contains the following elements (see DocumentToSend4 on

page 2912 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
Type <Tp> [1.1] Text 2912
Recipient <Rcpt> [1..1] + 2912
MethodOfTransmission <MtdOfTrnsmssn> [1..1] 2913
{Or Code <Cd> [1..1] CodeSet 2913
Or} Proprietary <Prtry> [1..1] * 2913

2.4.14 AdditionallInformation <AddtlInf>

Presence: [0..*]

Definition: Additional information such as remarks or notes that must be conveyed about the account

management activity and or any limitations and restrictions.

AdditionallInformation <Addtlinf> contains the following elements (see Additiononallnformation13 on

page 2376 for details)

Or MessageElement<XML Tag> Mult. Type Co'\?str. Page
0.
Limitation <Lmttn> [0..1] Text 2377
Additionallnformation <Addtlinf> [0..1] Text 2377
AccountValidation <AcctVIdtn> [0..1] Text 2377
Type <Tp> [0..1] Text 2377
Regulator <Rgltr> [0..1] + 2377
Status <Sts> [0..1] 2378
{Or Code <Cd> [1..1] CodeSet 2378
Or} Proprietary <Prtry> [1..1] + 2378
Period <Prd> [0..1] 2378
FromDateTime <FrDtTm> [1..1] DateTime 2379
ToDateTime <ToDtTm> [0..1] DateTime 2379
2.4.15 MarketPracticeVersion <MktPrctcVrsn>
Presence: [0..1]
Definition: Identifies the market practice to which the message conforms.
February 2022 43




Message Definition Report Part 2
Funds November 2022 for Standards MX

MX acmt.001.001.08
AccountOpeningInstructionV08

MarketPracticeVersion <MktPrctcVrsn> contains the following elements (see

MarketPracticeVersionl on page 2452 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Name <Nm> [1..1] Text 2453
Date <Dt> [0..1] YearMonth 2453
Number <Nb> [0..1] Text 2453
2.4.16 Extension <Xtnsn>

Presence: [0..*]

Definition: Additional information that cannot be captured in the structured elements and/or any other
specific block.

Impacted by: C8 ExtensionRule

Extension <Xtnsn> contains the following elements (see Extensionl on page 2472 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
PlaceAndName <PlcAndNm> [1..1] Text 2473
Text <Txt> [1..1] Text 2473
Constraints
« ExtensionRule
(Rule)
This component may not be used without the explicit approval of the Registration Authority and
without strict usage rules published by the Registration Authority.
44
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3

3.1

MX acmt.002.001.08
AccountDetailsConfirmationV08

MessageDefinition Functionality

Scope

The AccountDetailsConfirmation message is sent by an account servicer, for example, a registrar,
transfer agent, custodian bank or securities depository to the account owner, for example, an investor to
confirm the opening of an account, execution of an AccountModificationInstruction or to return
information requested in a GetAccountDetails message.

Usage

The AccountDetailsConfirmation message is used to confirm the opening of an account, modification of
an account or the provision of information requested in a previously sent GetAccountDetails message.
The message contains detailed information relevant to the opened account.

When the AccountDetailsConfirmation is used to confirm execution of an AccountModificationInstruction
message, it may:

- contain the modified subsets of account details that were specified in the
AccountModificationInstruction, and/or

- provide the status of the account.

When the AccountModificationlInstruction message is used to instruct the closure of an account, the
AccountDetailsConfirmation message is used to confirm the account has been closed.

When the AccountDetailsConfirmation is used to reply to a GetAccountDetails message, it returns the
selected subsets of account details that were specified in the GetAccountDetails message.
Outline

The AccountDetailsConfirmationV08 MessageDefinition is composed of 16 MessageBuildingBlocks:

A. Messageldentification

Reference that uniquely identifies the message from a business application standpoint.

B. OrderReference

Identifies a related order or settlement transaction.

C. RelatedReference

Reference to a linked message that was previously received.

D. ConfirmationDetails

Information about the request or instruction which triggered this confirmation.

E. InvestmentAccount

Confirmation of the information related to the investment account.

F. AccountParties
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Confirmation of information related to parties that are related to the account, for example, primary
account owner.

G. Intermediaries

Confirmation of an intermediary or other party related to the management of the account.

H. Placement

Confirmation of referral information.

I. NewlssueAllocation

Confirmation of eligibility conditions applicable when there is an allocation of new issues for hedge
fund account opening.

J. SavingsinvestmentPlan

Confirmation of the information related to a savings plan that is related to the account.

K. WithdrawallnvestmentPlan

Confirmation of the information related to a withdrawal plan that is related to the account.

L. CashSettlement

Confirmation of a cash settlement standing instruction associated to transactions on the account.

M. ServiceLevelAgreement

Identifies documents to be provided for the account opening.

N. Additionallnformation

Additional information such as remarks or notes that must be conveyed about the party and or
limitations and restrictions.

O. MarketPracticeVersion
Identifies the market practice to which the message conforms.

P. Extension

Additional information that cannot be captured in the structured elements and/or any other specific
block.
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3.2 Structure
Or MessageElement/BuildingBlock<XML Tag> Mult. Type Col\?str. Page
0.

Message root <Document> <AcctDtlsConf> [1..1] c22,

C33
Messageldentification <Msgld> [1.1] + 55
OrderReference <OrdrRef> [0..1] + 55
RelatedReference <RItdRef> [0..1] + 55
ConfirmationDetails <ConfDtls> [1..1] 55
ConfirmationType <ConfTp> [1..1] + 56
AccountApplicationldentification <AcctApplld> [0..1] Text 56
ClientReference <CIntRef> [0..1] Text 56
CounterpartyReference <CtrPtyRef> [0..1] * 56
ExistingAccountldentification <ExstgAcctld> [0..%] + 57
InvestmentAccount <InvstmtAcct> [0..1] + C21, 57

C31,

C17
AccountParties <AcctPties> [0..1] + 60
Intermediaries <Intrmies> [0..%] + 60
Placement <Plcmnt> [0..1] * C30 61
NewlssueAllocation <NewlsseAllcn> [0..1] + 61
SavingsinvestmentPlan <SvgsinvstmtPlan> [0..50] + C3 62
WithdrawallnvestmentPlan <WdrwllinvstmtPlan> [0..10] + C3 64
CashSettlement <CshSttim> [0..8] + 65
ServiceLevelAgreement <SvcLvlAgrmt> [0..30] + 66
Additionallnformation <Addtlinf> [0..%] + 67
MarketPracticeVersion <MktPrctcVrsn> [0..1] + 67
Extension <Xtnsn> [0..%] + Cl6 68

3.3

Constraints

The tick symbol () means that the rule is validated on the SWIFT Network, if the message is part of a

solution for which validation is enabled.

Cl ActiveCurrency
(Rule)
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Cc2

C3

C4

C5

The currency code must be a valid active currency code, not yet withdrawn on the day the
message containing the currency is exchanged. Valid active currency codes are registered with
the ISO 4217 Maintenance Agency, consist of three (3) contiguous letters, and are not yet
withdrawn on the day the message containing the Currency is exchanged. (Algorithm)

Error handling:

— Error severity: Fatal

— Error Code: DO0005

— Error Text: Invalid currency code

ActiveOrHistoricCurrency
(Rule)

The Currency Code must be registered, or have already been registered. Valid active or historic
currency codes are registered with the ISO 4217 Maintenance Agency, consist of three (3)
contiguous letters, and may be or not be withdrawn on the day the message containing the
Currency is exchanged. (Algorithm)

Error handling:

— Error severity: Fatal

— Error Code: DO0006

— Error Text: Invalid currency code.
AmountRule

(Rule)

If Quantity/Amount is not present, then GrossAmountindicator is not
allowed. (CrossElementComplexRule)

Error handling:

— Error severity: Fatal

— Error Code: X00295

— Error Text: GrossAmountindicator is not allowed.
AnyBIC

(Rule)

Only a valid Business identifier code is allowed. Business identifier codes for financial or non-
financial institutions are registered and published by the ISO 9362 Registration Authority in the
ISO directory of BICs, and consists of eight (8) or eleven (11) contiguous

characters. (Algorithm)

Error handling:

— Error severity: Fatal

— Error Code: DO0008
— Error Text: Invalid BIC.

BICFI
(Rule)
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Co6

C7

C8

C9

Valid BICs for financial institutions are registered and published by the ISO 9362 Registration
Authority in the ISO directory of BICs, and consist of eight (8) or eleven (11) contiguous
characters. (Algorithm)

Error handling:

— Error severity: Fatal

— Error Code: D0O0001

— Error Text: Invalid FI BIC.

ClosedStatus1Rule

(Rule)

If Closed is present then Enabled is not allowed. (CrossElementComplexRule)
Error handling:

— Error severity: Fatal

— Error Code: X00404

— Error Text: Enabled is not allowed when Closed is present.
ClosedStatus2Rule

(Rule)

If Closed is present then Disabled is not allowed. (CrossElementComplexRule)
Error handling:

— Error severity: Fatal

— Error Code: X00406

— Error Text: Disabled is not allowed when Closed is present.
ClosedStatus3Rule

(Rule)

If Closed is present then Pending is not allowed. (CrossElementComplexRule)
Error handling:

— Error severity: Fatal

— Error Code: X00405

— Error Text: Pending is not allowed when Closed is present.
ClosedStatus4Rule

(Rule)

If Closed is present then PendingOpening is not allowed. (CrossElementComplexRule)
Error handling:

— Error severity: Fatal

— Error Code: X00407

— Error Text: PendingOpening is not allowed when Closed is present.
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C10

C11

C12

C13

C14

ClosedStatus5Rule

(Rule)

If Closed is present then Proforma is not allowed. (CrossElementComplexRule)
Error handling:

— Error severity: Fatal

— Error Code: X00408

— Error Text: Proforma is not allowed when Closed is present.
ClosedStatus6Rule

(Rule)

If Closed is present then ClosurePending is not allowed. (CrossElementComplexRule)
Error handling:

— Error severity: Fatal

— Error Code: X00409

— Error Text: ClosurePending is not allowed when Closed is present.

Country

(Rule)

The code is checked against the list of country names obtained from the United Nations (ISO
3166, Alpha-2 code). (Algorithm)

Error handling:

— Error severity: Fatal

— Error Code: DO0004

— Error Text: Invalid Country Code.

CurrencyAmount
(Rule)

The number of fractional digits (or minor unit of currency) must comply with ISO 4217.
Note: The decimal separator is a dot. (Algorithm)

Error handling:

— Error severity: Fatal

— Error Code: DO0007

— Error Text: Invalid currency code or too many decimal digits.

EnabledDisabledStatus1Rule
(Rule)

If Enabled is present, then Disabled is not allowed. (CrossElementComplexRule)
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C15

C16

C17

C18

C19

Error handling:

— Error severity: Fatal

— Error Code: X00402

— Error Text: Disabled is not allowed when Enabled is present.

EnabledDisabledStatus2Rule
(Rule)
If Disabled is present, then Enabled is not allowed. (CrossElementComplexRule)

Error handling:

— Error severity: Fatal

— Error Code: X00403

— Error Text: Enabled is not allowed when Disabled is present.

ExtensionRule
(Rule)

This component may not be used without the explicit approval of the Registration Authority and
without strict usage rules published by the Registration Authority.

FinanciallnstrumentDetailsGuideline
(Guideline)

FinanciallnstrumentDetails may be present if a single investment fund is associated to the
investment account. If several investment funds are associated to the investment account, the
FundFamilyName only should be specified.

HoldingCertificateNumberRule
(Rule)

If BlockHolding is CERT (Certificate) then HoldingCertificateNumber is
mandatory. (CrossElementComplexRule)

Error handling:

— Error severity: Fatal

— Error Code: X00294

— Error Text: HoldingCertificateNumber must be present.

IBAN
(Rule)

A valid IBAN consists of all three of the following components: Country Code, check digits and
BBAN. (Algorithm)

Error handling:
— Error severity: Fatal
— Error Code: DO0003

— Error Text: Invalid IBAN format or invalid check digits.
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C20

C21

C22

C23

C24

C25

IdentificationGuideline
(Guideline)

It is recommended that ISIN is used in Identification.

When an ISIN code exists, it is strongly recommended that the ISIN be used.

IncomePreferenceReinvestment1Rule
(Rule)

If IncomePreference is CASH (Cash), then ReinvestmentDetails is not
allowed. (CrossElementComplexRule)

Error handling:

— Error severity: Fatal

— Error Code: X00326

— Error Text: ReinvestmentDetails is not allowed because IncomePreference is CASH.

InvestmentAccountRule
(Rule)

If ConfirmationDetails/ConfirmationType/Code is ACCO (AccountOpening), then
InvestmentAccount must be present.

This constraint is defined at the MessageDefinition level.
MailingIndicatorRule
(Rule)

If RegistrationAddressindicator is "true" or "1" (Yes), then MailingIndicator must be "true" or "1".

OrganisationElementRule
(Rule)

One of the elements (Name, ShortName, Identification, LegalEntityldentifier, Purpose,
RegistrationCountry, RegistrationDate, PostalAddress, TypeOfOrganisation, PlaceOfListing)
must be present.

Error handling:
— Error severity: Fatal
— Error Code:
— Error Text:

OwnershipBeneficiaryRateRule
(Rule)
Either Rate or Fraction must be present. Both may be present.

Error handling:
— Error severity: Fatal
— Error Code:

— Error Text:
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C26

c27

C28

C29

C30

PartialHoldingUnits1Rule
(Rule)

If BlockHolding is NPRH (NonPartialHolding) then PartialHoldingUnits must not be
present. (CrossElementComplexRule)

Error handling:

— Error severity: Fatal

— Error Code: X00291

— Error Text: PartialHoldingUnits must not be present.
PartialHoldingUnits2Rule

(Rule)

If BlockHolding is PRTH (PartialHolding) then PartialHoldingUnits is
mandatory. (CrossElementComplexRule)

Error handling:

— Error severity: Fatal

— Error Code: X00293

— Error Text: PartialHoldingUnits must be present.
PartialHoldingUnits3Rule

(Rule)

If BlockHolding is CERT (Certificate) then PartialHoldingUnits must not be
present. (CrossElementComplexRule)

Error handling:

— Error severity: Fatal

— Error Code: X00292

— Error Text: PartialHoldingUnits must not be present.

PoliticallyExposedPersonTypeRule
(Rule)

If PoliticallyExposedPersonType/Code is 'NoPoliticalExposure' (NPEX) then
PoliticallyExposedPersonStatus is not allowed. (CrossElementComplexRule)

Error handling:

— Error severity: Fatal

— Error Code: X00449

— Error Text: PoliticallyExposedPersonStatus must not be present.

ReferredPlacementAgentRule
(Rule)
ReferredPlacementAgent may only be present if Referred is REFR (Referred).
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C31

C32

C33

C34

C35

ReinvestmentPercentagelRule
(Rule)

Sum of all occurrences of ReinvestmentDetails/ReinvestmentPercentage must not be greater
than 100.

Error handling:

— Error severity: Fatal

— Error Code:

— Error Text: Reinvestment Percentage must not be greater than 100.

StatusElementRule
(Rule)

One of the elements (Enabled, Disabled, Pending, PendingOpening, Proforma, Closed,
ClosurePending, Other) must be present.

Error handling:

— Error severity: Fatal
— Error Code:

— Error Text:
UnitRule

(Rule)

If SavingsinvestmentPlan is present, then SavingsinvestmentPlan/Quantity/Unit is not
allowed. (CrossElementComplexRule)

On Condition
/SavingsiInvestmentPlan[*] is present

Following Must be True
/SavingslInvestmentPlan[*]/Quantity/Unit Must be absent

Error handling:

— Error severity: Fatal

— Error Code: X00296

— Error Text: Unit is not allowed.

This constraint is defined at the MessageDefinition level.

ValidationByTable

(Rule)

Must be a valid terrestrial language. (Algorithm)
ValidationByTable

(Rule)

Must be a valid nationality. (Algorithm)
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3.4 Message Building Blocks

This chapter describes the MessageBuildingBlocks of this MessageDefinition.

3.4.1

Messageldentification <Msgld>

Presence: [1..1]

Definition: Reference that uniquely identifies the message from a business application standpoint.

Messageldentification <Msgld> contains the following elements (see Messageldentification1 on
page 2016 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <ld> [1..1] Text 2016
CreationDateTime <CreDtTm> [1..1] DateTime 2016

3.4.2

OrderReference <OrdrRef>

Presence: [0..1]

Definition: ldentifies a related order or settlement transaction.

OrderReference <OrdrRef> contains the following elements (see InvestmentFundOrder4 on page 2336

for details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
OrderReference <OrdrRef> [0..1] Text 2337
MasterReference <MstrRef> [0..1] Text 2337
3.4.3 RelatedReference <RItdRef>
Presence: [0..1]
Definition: Reference to a linked message that was previously received.
RelatedReference <RItdRef> contains the following elements (see AdditionalReferencel3 on
age 2000 for details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Reference <Ref> [1.1] Text 2000
Referencelssuer <Reflssr> [0..1] * 2000
MessageName <MsgNm> [0..1] Text 2000
3.4.4 ConfirmationDetails <ConfDtls>
Presence: [1..1]
Definition: Information about the request or instruction which triggered this confirmation.
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ConfirmationDetails <ConfDtls> contains the following AccountManagementConfirmation5

elements
Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
ConfirmationType <ConfTp> [1..1] + 56
AccountApplicationldentification <AcctApplid> [0..1] Text 56
ClientReference <CIntRef> [0..1] Text 56
CounterpartyReference <CtrPtyRef> [0..1] + 56
ExistingAccountldentification <ExstgAcctld> [0..%] + 57

3.4.4.1 ConfirmationType <ConfTp>
Presence: [1..1]
Definition: Specifies the confirmation type.

ConfirmationType <ConfTp> contains one of the following elements (see ConfirmationTypelChoice
on page 1588 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Code <Cd> [1..1] CodeSet 1589
Or} Proprietary <Prtry> [1..1] + 1589

3.4.4.2 AccountApplicationldentification <AcctApplid>
Presence: [0..1]

Definition: Unique and unambiguous identifier of the account opening or modification instruction at
application level.

Datatype: Max35Text on page 3409

3.4.4.3 ClientReference <CIntRef>

Presence: [0..1]

Definition: Unique and unambiguous identification of a transaction, for example, a transfer, as assigned
by the investor or account owner.

Datatype: Max35Text on page 3409

3.4.4.4 CounterpartyReference <CtrPtyRef>
Presence: [0..1]

Definition: Unambiguous identification of the transaction, for example, a transfer, as allocated by the
counterparty.
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CounterpartyReference <CtrPtyRef> contains the following elements (see AdditionalReferencel3 on

page 2000 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Reference <Ref> [1..1] Text 2000
Referencelssuer <Reflssr> [0..1] + 2000
MessageName <MsgNm> [0..1] Text 2000
3.4.4.5 ExistingAccountldentification <ExstgAcctld>
Presence: [0..*]
Definition: Account to which the account opening is related.
ExistingAccountldentification <ExstgAcctld> contains the following elements (see Account23 on
page 1590 for details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Accountldentification <Acctld> [1..1] Text 1590
RelatedAccountDetails <RItdAcctDtls> [0..1] + 1590
3.4.5 InvestmentAccount <invstmtAcct>
Presence: [0..1]
Definition: Confirmation of the information related to the investment account.
Impacted by: C21 IncomePreferenceReinvestmentlRule, C31 ReinvestmentPercentagelRule, C17
FinanciallnstrumentDetailsGuideline
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InvestmentAccount <InvstmtAcct> contains the following elements (see InvestmentAccount74 on
page 2028 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
Identification <Id> [1..1] Text 2031
AccountStatus <AcctSts> [0..1] * C6,C7, |2031
C8, C9,
C10,
C11,
C14,
C15,
C32
BlockedStatus <BlckdSts> [0..1] + 2034
StatusDate <StsDt> [0..1] + 2034
Name <Nm> [0..1] Text 2034
Designation <Dsgnt> [0..1] Text 2035
Type <Tp> [0..1] + 2035
OwnershipType <OwnrshTp> [0..1] * 2035
TaxExemption <TaxXmptn> [0..1] + 2035
StatementFrequency <StmtFrqcy> [0..1] + 2036
ReferenceCurrency <RefCcy> [0..1] CodeSet C2 2036
Language <Lang> [0..1] CodeSet C34 2036
IncomePreference <IncmPref> [0..1] CodeSet 2037
ReinvestmentDetails <RinvstmtDtls> [0..%] + 2037
TaxWithholdingMethod <TaxWhldgMtd> [0..1] CodeSet 2037
TaxReporting <TaxRptg> [0.%] + 2038
LetterIntentDetails <LttrinttDtls> [0..1] + 2039
AccumulationRightReference <AcmltnRghtRef> [0..1] Text 2040
RequiredSignatoriesNumber <ReqrdSgntriesNb> [0..1] Quantity 2040
FundFamilyName <FndFmlyNm> [0..1] Text 2040
FinanciallnstrumentDetails <FinlnstrmDtls> [0..%] + C20 2040
RoundingDetails <RndgDtls> [0..1] * 2041
AccountServicer <AcctSvcr> [0..1] + 2042
AccountUsageType <AcctUsgTp> [0..1] + 2042
ForeignStatusCertification <FrgnStsCertfctn> [0..1] CodeSet 2042
AccountSignatureDateTime <AcctSgntrDtTm> [0..1] + 2042
TransactionChannelType <TxChanITp> [0..1] + 2043
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Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
InvestmentAccountCategory <InvstmtAcctCtgy> [0..1] + 2043
Pledging <Pldgg> [0..1] CodeSet 2043
Collateral <Coll> [0..1] CodeSet 2043
ThirdPartyRights <ThrdPtyRghts> [0..1] + 2044
PowerOfAttorneyLevelOfControl <PwrOfAttnyLvIOfCtrl> | [0..1] + 2044
AccountingStatus <AcctgSts> [0..1] + 2044
OpeningDate <OpngDt> [0..1] + 2045
ClosingDate <ClsgDt> [0..1] + 2045
Negativelndicator <Negind> [0..1] Indicator 2045
ProcessingOrder <PrcgOrdr> [0..1] CodeSet 2045
Liability <Lblty> [0..1] * 2045
InvestorProfile <InvstrPrfl> [0..%] * 2046
FiscalYear <FsclYr> [0..1] + 2047

Constraints

FinanciallnstrumentDetailsGuideline
(Guideline)

FinanciallnstrumentDetails may be present if a single investment fund is associated to the
investment account. If several investment funds are associated to the investment account, the
FundFamilyName only should be specified.

IncomePreferenceReinvestmentlRule
(Rule)

If IncomePreference is CASH (Cash), then ReinvestmentDetails is not allowed.

On Condition
/IncomePreference is equal to value "Cash”
Following Must be True
/ReinvestmentDetails[*] Must be absent

Error handling:

— Error severity: Fatal

— Error Code: X00326

— Error Text: ReinvestmentDetails is not allowed because IncomePreference is CASH.

ReinvestmentPercentagelRule
(Rule)

Sum of all occurrences of ReinvestmentDetails/ReinvestmentPercentage must not be greater than
100.
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Error handling:

— Error severity: Fatal

— Error Code:

— Error Text: Reinvestment Percentage must not be greater than 100.

3.4.6

AccountParties <AcctPties>

Presence: [0..1]

Definition: Confirmation of information related to parties that are related to the account, for example,
primary account owner.

AccountParties <AcctPties> contains the following elements (see AccountParties17 on page 2542 for

details)
Or MessageElement<XML Tag> Mult. Type Cc;\?str. Page
0.

PrincipalAccountParty <PrncplAcctPty> [1..1] 2543

{Or PrimaryOwner <PmryOwnr> [1..1] + 2543

Or Trustee <Trstee> [1..5] * 2545

Or Nominee <Nmnee> [1..1] + 2547

Or} JointOwner <JntOwnr> [1..5] * 2549
SecondaryOwner <ScndryOwnr> [0..%] * 2551
Beneficiary <Bnfcry> [0..%] + 2553
PowerOfAttorney <PwrOfAttny> [0..%] + 2555
LegalGuardian <LglGuardn> [0..%] + 2557
CustodianForMinor <CtdnForMnr> [0..%] + 2559
SuccessorOnDeath <SucssrOnDth> [0..%] + 2561
Administrator <Admstr> [0..%] * 2563
OtherParty <OthrPty> [0..%] * 2565
Granter <Grntr> [0.%] * 2565
Settlor <Sttlr> [0.%] * 2567
SeniorManagingOfficial <SnrMggOffcl> [0..%] + 2569
Protector <Prtctr> [0..%] + 2571
RegisteredShareholderName <RegdShrhldrNm> [0..1] * 2573

3.4.7 Intermediaries <Intrmies>

Presence: [0..*]

Definition: Confirmation of an intermediary or other party related to the management of the account.
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Intermediaries <Intrmies> contains the following elements (see Intermediary46 on page 2597 for

details)
Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
Identification <Id> [1..1] 2598
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C1 2598
Or} Proprietaryldentification <Prtryld> [1..1] + 2599
LegalEntityldentifier <LgINttyldr> [0..1] IdentifierSet 2599
Account <Acct> [0..1] 2599
Identification <ld> [0..1] Text 2599
AccountServicer <AcctSvcr> [1..1] + 2599
WaivedTrailerCommissionindicator <WvdTrlrComssnind> | [0..1] Indicator 2600
Role <Role> [0..1] + 2600
PrimaryCommunicationAddress <PmryComAdr> [0..%] + 2600
SecondaryCommunicationAddress <ScndryComAdr> [0..%] * 2601
NameAndAddress <NmAndAdr> [0..1] + 2601
3.4.8 Placement <Plcmnt>

Presence: [0..1]

Definition: Confirmation of referral information.

Impacted by: C30 ReferredPlacementAgentRule

Placement <Plcmnt> contains the following elements (see ReferredAgent3 on page 2594 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Referred <Rfrd> [1..1] CodeSet 2594
ReferredPlacementAgent <RfrdPlcmntAgt> [0..1] + 2595

Constraints

* ReferredPlacementAgentRule
(Rule)
ReferredPlacementAgent may only be present if Referred is REFR (Referred).

3.4.9

NewlssueAllocation <NewlsseAllcn>

Presence: [0..1]

Definition: Confirmation of eligibility conditions applicable when there is an allocation of new issues for
hedge fund account opening.
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NewlssueAllocation <NewlsseAllcn> contains the following elements (see NewlssueAllocation2 on
page 2393 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Restricted <Rstrctd> [1..1] Indicator 2393
ExemptPersonReason <XmptPrsnRsn> [0..1] Text 2393
DeMinimus <DeMnms> [0..1] + 2393
3.4.10 SavingsinvestmentPlan <SvgsinvstmtPlan>
Presence: [0..50]
Definition: Confirmation of the information related to a savings plan that is related to the account.
Impacted by: C3 AmountRule
62
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SavingsinvestmentPlan <SvgsinvstmtPlan> contains the following elements (see InvestmentPlan17
on page 2253 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
Frequency <Frgcy> [1..1] + 2254
StartDate <StartDt> [0..1] Date 2254
EndDate <EndDt> [0..1] Date 2254
Quantity <Qty> [1..1] + 2254
GrossAmountindicator <GrssAmtind> [0..1] Indicator 2254
IncomePreference <IncmPref> [0..1] CodeSet 2255
InitialAmount <InitlAmt> [0..1] + 2255
TotalNumberOfinstalments <TtINbOflnstimts> [0..1] Quantity 2255
RoundingDirection <RndgDrctn> [0..1] CodeSet 2255
SecurityDetails <SctyDtls> [1..50] 2256
Quantity <Qty> [1..1] + 2256
Financiallnstrument <Finlnstrm> [1..1] + Cc20 2256
CurrencyOfPlan <CcyOfPlan> [0..1] CodeSet C3 2257
CashSettlement <CshSttim> [0..8] + 2258
ContractReference <CtrctRef> [0..1] Text 2259
RelatedContractReference <RltdCtrctRef> [0..1] Text 2259
Productldentification <Pdctld> [0..1] Text 2260
SLAChargeAndCommissionReference [0..1] Text 2260
<SLAChrgAndComssnRef>
InsuranceCover <InsrncCover> [0..1] + 2260
PlanStatus <PlanSts> [0..1] + 2260
InstalmentManagerRole <InstimtMgrRole> [0..1] + 2260
Constraints
* AmountRule
(Rule)
If Quantity/Amount is not present, then GrossAmountindicator is not allowed.
On Condition
/Quantity/Amount is absent
Following Must be True
/GrossAmountindicator Must be absent
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Error handling:

— Error severity: Fatal

— Error Code: X00295

— Error Text: GrossAmountindicator is not allowed.

3.4.11

Definition: Confirmation of the information related to a withdrawal plan that is related to the account.

WithdrawallnvestmentPlan <WdrwlinvstmtPlan>
Presence: [0..10]

Impacted by: C3 AmountRule

WithdrawallnvestmentPlan <WdrwlIinvstmtPlan> contains the following elements (see

InvestmentPlan17 on page 2253 for details)

Or MessageElement<XML Tag> Mult. Type Cc;\?str. Page
0.
Frequency <Frgcy> [1..1] + 2254
StartDate <StartDt> [0..1] Date 2254
EndDate <EndDt> [0..1] Date 2254
Quantity <Qty> [1..1] + 2254
GrossAmountindicator <GrssAmtind> [0..1] Indicator 2254
IncomePreference <IncmPref> [0..1] CodeSet 2255
InitialAmount <InitlAmt> [0..1] + 2255
TotalNumberOfinstalments <TtINbOflnstimts> [0..1] Quantity 2255
RoundingDirection <RndgDrctn> [0..1] CodeSet 2255
SecurityDetails <SctyDtls> [1..50] 2256
Quantity <Qty> [1..1] * 2256
Financiallnstrument <FinInstrm> [1..1] + Cc20 2256
CurrencyOfPlan <CcyOfPlan> [0..1] CodeSet C3 2257
CashSettlement <CshSttim> [0..8] + 2258
ContractReference <CtrctRef> [0..1] Text 2259
RelatedContractReference <RItdCtrctRef> [0..1] Text 2259
Productldentification <Pdctld> [0..1] Text 2260
SLAChargeAndCommissionReference [0..1] Text 2260
<SLAChrgAndComssnRef>

InsuranceCover <InsrncCover> [0..1] + 2260
PlanStatus <PlanSts> [0..1] + 2260
InstalmentManagerRole <InstimtMgrRole> [0..1] * 2260
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Constraints

* AmountRule
(Rule)
If Quantity/Amount is not present, then GrossAmountindicator is not allowed.

On Condition
/Quantity/Amount is absent
Following Must be True
/GrossAmountindicator Must be absent

Error handling:
— Error severity: Fatal
— Error Code: X00295

— Error Text: GrossAmountindicator is not allowed.

3.4.12 CashSettlement <CshSttim>

Presence: [0..8]

Definition: Confirmation of a cash settlement standing instruction associated to transactions on the
account.
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CashSettlement <CshSttim> contains the following elements (see CashSettlement3 on page 2941 for

details)
Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
CashAccountDetails <CshAcctDtls> [0..%] 2942
SettlementCurrency <SttimCcy> [1..1] CodeSet Cc2 2943
Identification <ld> [1..1] + 2944
AccountOwner <AcctOwnr> [0..1] + 2944
AccountServicer <AcctSvcr> [0..1] + 2944
AccountServicerBranch <AcctSvcrBrnch> [0..1] + 2945
AccountOwnerOtherldentification <AcctOwnrOthrld> [0..%] + 2945
InvestmentAccountType <InvstmtAcctTp> [0..1] + 2946
CreditDebit <CdtDbt> [0..1] CodeSet 2946
SettlementinstructionReason <SttimInstrRsn> [0..1] 2946
{Or Code <Cd> [1..1] CodeSet 2947
Or} Proprietary <Prtry> [1..1] + 2947
CashAccountPurpose <CshAcctPurp> [0..1] 2948
{Or Code <Cd> [1..1] CodeSet 2948
Or} Proprietary <Prtry> [1..1] + 2948
CashAccountDesignation <CshAcctDsgnt> [0..1] 2949
{Or Code <Cd> [1.1] CodeSet 2949
Or} Proprietary <Prtry> [1..1] + 2949
DividendPercentage <DvddPctg> [0..1] Rate 2949
OtherCashSettlementDetails <OthrCshSttimDtls> [0..%] + 2949
3.4.13 ServicelLevelAgreement <SvcLvIAgrmt>
Presence: [0..30]
Definition: Identifies documents to be provided for the account opening.
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ServiceLevelAgreement <SvcLvIAgrmt> contains the following elements (see DocumentToSend4 on

page 2912 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
Type <Tp> [1.1] Text 2912
Recipient <Rcpt> [1..1] + 2912
MethodOfTransmission <MtdOfTrnsmssn> [1..1] 2913
{Or Code <Cd> [1..1] CodeSet 2913
Or} Proprietary <Prtry> [1..1] * 2913

3.4.14 AdditionallInformation <AddtlInf>

Presence: [0..*]

Definition: Additional information such as remarks or notes that must be conveyed about the party and

or limitations and restrictions.

AdditionallInformation <Addtlinf> contains the following elements (see Additiononallnformation13 on

page 2376 for details)

Or MessageElement<XML Tag> Mult. Type Co'\?str. Page
0.
Limitation <Lmttn> [0..1] Text 2377
Additionallnformation <Addtlinf> [0..1] Text 2377
AccountValidation <AcctVIdtn> [0..1] Text 2377
Type <Tp> [0..1] Text 2377
Regulator <Rgltr> [0..1] + 2377
Status <Sts> [0..1] 2378
{Or Code <Cd> [1..1] CodeSet 2378
Or} Proprietary <Prtry> [1..1] + 2378
Period <Prd> [0..1] 2378
FromDateTime <FrDtTm> [1..1] DateTime 2379
ToDateTime <ToDtTm> [0..1] DateTime 2379
3.4.15 MarketPracticeVersion <MktPrctcVrsn>
Presence: [0..1]
Definition: Identifies the market practice to which the message conforms.
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MarketPracticeVersion <MktPrctcVrsn> contains the following elements (see

MarketPracticeVersionl on page 2452 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Name <Nm> [1..1] Text 2453
Date <Dt> [0..1] YearMonth 2453
Number <Nb> [0..1] Text 2453
3.4.16 Extension <Xtnsn>

Presence: [0..*]

Definition: Additional information that cannot be captured in the structured elements and/or any other
specific block.

Impacted by: C16 ExtensionRule

Extension <Xtnsn> contains the following elements (see Extensionl on page 2472 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
PlaceAndName <PlcAndNm> [1..1] Text 2473
Text <Txt> [1..1] Text 2473
Constraints
« ExtensionRule
(Rule)
This component may not be used without the explicit approval of the Registration Authority and
without strict usage rules published by the Registration Authority.
68
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4

4.1

MX acmt.003.001.08
AccountModificationlnstructionV08

MessageDefinition Functionality

Scope

The AccountModificationlnstruction message is sent by an account owner, for example, an investor or
its designated agent to the account servicer, for example, a registrar, transfer agent, custodian bank or
securities depository to modify, that is, create, update or delete specific details of an existing account.

Usage
The AccountModificationlnstruction message is used to modify the details of an existing account.
The AccountModificationInstruction message can be used to:

- maintain/update any of the existing account details, for example, to update the address of the
beneficiary or modify the preference to income from distribution to capitalisation, or,

- add/create specific details to the existing account when these details were not yet recorded at the time
of account creation, for example, to add a second address or to establish new cash settlement standing
instructions, or,

- delete specific account details, for example, delete cash standing instructions, or,
- instruct a change to the status of the account, for example, instruct the closure of the account.

The usage of this message may be subject to service level agreement (SLA) between the
counterparties.

Execution of the AccountModificationInstruction is confirmed via an AccountDetailsConfirmation
message.
Outline

The AccountModificationInstructionV08 MessageDefinition is composed of 16 MessageBuildingBlocks:

A. Messageldentification
Reference that uniquely identifies the message from a business application standpoint.
B. PreviousReference
Reference to a linked message that was previously sent.
C. InstructionDetails
Information about the modification instruction.
D. InvestmentAccountSelection

Identifies the account for which the information is modified.

E. ModifiedInvestmentAccount

Information related to general characteristics of the account to be inserted, updated or deleted.

February 2022 69



Message Definition Report Part 2 MX acmt.003.001.08
Funds November 2022 for Standards MX AccountModificationInstructionvV08

F. ModifiedAccountParties
Information related to an account party to be inserted, updated or deleted.
G. ModifiedIintermediaries
Information related to intermediaries to be inserted, updated or deleted.
H. ModifiedPlacement
Information related to referral information to be inserted, updated or deleted.
I. ModifiedlssueAllocation
Eligibility conditions related to allocation of new issues to be inserted, updated or deleted.
J. ModifiedSavingsInvestmentPlan
Information related to a savings plan to be inserted, updated or deleted.
K. ModifiedWithdrawallnvestmentPlan
Information related to a withdrawal plan to be inserted, updated or deleted.
L. ModifiedCashSettlement
Cash settlement standing instruction to be either inserted or deleted.
M. ModifiedServiceLevelAgreement
Information related to documents to be added, deleted or updated.
N. ModifiedAdditionallnformation
Information related to additional information to be added, deleted or updated.
O. MarketPracticeVersion
Identifies the market practice to which the message conforms.

P. Extension

Additional information that cannot be captured in the structured elements and/or any other specific
block.
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4.2  Structure
Or MessageElement/BuildingBlock<XML Tag> Mult. Type Col\?str. Page
0.

Message root <Document> <AcctModInstr> [1..1] C30
Messageldentification <Msgld> [1..1] + 79
PreviousReference <PrvsRef> [0..1] + 79
InstructionDetails <InstrDtls> [0..1] C18 79
ModificationReason <ModRsn> [0..1] Text 80
AccountApplicationldentification <AcctApplid> [0..1] Text 80
ClientReference <CIntRef> [0..1] Text 80
CounterpartyReference <CtrPtyRef> [0..1] + 80
ExistingAccountldentification <ExstgAcctld> [0..%] + 81
InvestmentAccountSelection <InvstmtAcctSelctn> [1..1] 81
{Or Accountldentification <Acctld> [1..1] Text 81
Or} OtherAccountSelectionData <OthrAcctSelctnData> [1.1] + C1 81
ModifiedInvestmentAccount <ModfdInvstmtAcct> [0..1] + C2,C17, |83

C29,

C12
ModifiedAccountParties <ModfdAcctPties> [0..%] + C5 86
ModifiedIntermediaries <ModfdIntrmies> [0..%] + 88
ModifiedPlacement <ModfdPlcmnt> [0..1] + 88
ModifiedlssueAllocation <ModfdlsseAllcn> [0..1] + 88
ModifiedSavingsinvestmentPlan <ModfdSvgsinvstmtPlan> [0..50] + 89
ModifiedWithdrawallnvestmentPlan <ModfdWdrwlinvstmtPlan> |[0..10] + 90
ModifiedCashSettlement <ModfdCshSttim> [0..8] + 91
ModifiedServiceLevelAgreement <ModfdSvcLvIAgrmt> [0..30] + 92
ModifiedAdditionalinformation <ModfdAddtlinf> [0..%] + 93
MarketPracticeVersion <MktPrctcVrsn> [0..1] + 93
Extension <Xtnsn> [0..%] + Cil1 93

4.3

Constraints

The tick symbol () means that the rule is validated on the SWIFT Network, if the message is part of a

solution for which validation is enabled.
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C1

Cc2

C3

C4

AccountDataElementRule
(Rule)

One of the elements (Name, Designation, FundType, FundFamilyName, SecurityDetails,
AccountOwner, Intermediary, Account Servicer) must be present.

Error handling:
— Error severity: Fatal
— Error Code:
— Error Text:

AccountElementRule
(Rule)

One of the elements (AccountStatusUpdatelnstruction, Name, Designation, Type,
OwnershipType, TaxExemption, StatementFrequency, ReferenceCurrency, Language,
IncomePreference, ReinvestmentDetails, TaxWithholdingMethod, TaxReporting,
LetterintentDetails, AccumulationRightReference, RequiredSignatoriesNumber,
FundFamilyName, ModifiedFinanciallnstrumentDetails, RoundingDetails, Account Servicer,
BlockedStatus, AccountUsageType, ForeignStatusCertification, AccountSignatureDateTime,
TransactionChannelType, InvestmentAccountCategory, Pledging, Collateral, ThirdPartyRights,
PowerOfAttorneyLevelOfControl, AccountingStatus, OpeningDate, ClosingDate,
Negativelndicator, ProcessingOrder, Liability, ModifiedInvestorProfile, FiscalYear) must be
present.

Error handling:

— Error severity: Fatal
— Error Code:

— Error Text:
ActiveCurrency

(Rule)

The currency code must be a valid active currency code, not yet withdrawn on the day the
message containing the currency is exchanged. Valid active currency codes are registered with
the ISO 4217 Maintenance Agency, consist of three (3) contiguous letters, and are not yet
withdrawn on the day the message containing the Currency is exchanged. (Algorithm)

Error handling:

— Error severity: Fatal

— Error Code: DO0005

— Error Text: Invalid currency code
ActiveOrHistoricCurrency

(Rule)

The Currency Code must be registered, or have already been registered. Valid active or historic
currency codes are registered with the ISO 4217 Maintenance Agency, consist of three (3)
contiguous letters, and may be or not be withdrawn on the day the message containing the
Currency is exchanged. (Algorithm)
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C5

C6

Error handling:

— Error severity: Fatal

— Error Code: DO0006

— Error Text: Invalid currency code.

AddressRule
(Rule)

If ModificationScopelndication is INSE (InsertNewDataSet), then one of the following must be
present:

PrincipalAccountParty/./Party/./ModifiedPostalAddress/ModificationScopelndication/INSE
(InsertNewDataSet)

CustodianForMinor/Party/./ModifiedPostalAddress/ModificationScopelndication/INSE
(InsertNewDataSet)

SecondaryOwner/Party/./ModifiedPostalAddress/ModificationScopelndication/INSE
(InsertNewDataSet)

Beneficiary/Party/./ModifiedPostalAddress/ModificationScopelndication/INSE
(InsertNewDataSet)

PowerOfAttorney/Party/./ModifiedPostalAddress/ModificationScopelndication/INSE
(InsertNewDataSet)

LegalGuardian/Party/./ModifiedPostalAddress/ModificationScopelndication/INSE
(InsertNewDataSet)

SuccessorOnDeath/Party/./ModifiedPostalAddress/ModificationScopelndication/INSE
(InsertNewDataSet)

Administrator/Party/./ModifiedPostalAddress/ModificationScopelndication/INSE
(InsertNewDataSet)

OtherParty/OtherPartyDetails/Party/./ModifiedPostalAddress/ModificationScopelndication/INSE
(InsertNewDataSet)

Granter/Party/./ModifiedPostalAddress/ModificationScopelndication/INSE (InsertNewDataSet)
Settlor/Party/./ModifiedPostalAddress/ModificationScopelndication/INSE (InsertNewDataSet)

SeniorManagingOfficial/./ModifiedPostalAddress/ModificationScopelndication/INSE
(InsertNewDataSet)

Protector/./ModifiedPostalAddress/ModificationScopelndication/INSE (InsertNewDataSet).

AmountRule
(Rule)

If Quantity/Amount is not present, then GrossAmountindicator is not
allowed. (CrossElementComplexRule)
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Cc7

C8

C9

C10

Error handling:

— Error severity: Fatal

— Error Code: X00295

— Error Text: GrossAmountindicator is not allowed.
AnyBIC

(Rule)

Only a valid Business identifier code is allowed. Business identifier codes for financial or non-
financial institutions are registered and published by the ISO 9362 Registration Authority in the
ISO directory of BICs, and consists of eight (8) or eleven (11) contiguous

characters. (Algorithm)

Error handling:

— Error severity: Fatal

— Error Code: D0O0008
— Error Text: Invalid BIC.
BICFI

(Rule)

Valid BICs for financial institutions are registered and published by the ISO 9362 Registration
Authority in the ISO directory of BICs, and consist of eight (8) or eleven (11) contiguous
characters. (Algorithm)

Error handling:

— Error severity: Fatal

— Error Code: D0O0001

— Error Text: Invalid FI BIC.

Country
(Rule)

The code is checked against the list of country names obtained from the United Nations (ISO
3166, Alpha-2 code). (Algorithm)

Error handling:

— Error severity: Fatal

— Error Code: DO0004

— Error Text: Invalid Country Code.

CurrencyAmount
(Rule)

The number of fractional digits (or minor unit of currency) must comply with ISO 4217.

Note: The decimal separator is a dot. (Algorithm)
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C11

C12

C13

C14

C15

C16

Error handling:

— Error severity: Fatal

— Error Code: DO0007

— Error Text: Invalid currency code or too many decimal digits.
ExtensionRule

(Rule)

This component may not be used without the explicit approval of the Registration Authority and
without strict usage rules published by the Registration Authority.

FinanciallnstrumentDetailsGuideline
(Guideline)

ModifiedFinanciallnstrumentDetails/FinanciallnstrumentDetails may be present if a single
investment fund is associated to the investment account. If several investment funds are
associated to the investment account, the FundFamilyName only should be specified.

HoldingCertificateNumberRule
(Rule)

If BlockHolding is CERT (Certificate) then HoldingCertificateNumber is
mandatory. (CrossElementComplexRule)

Error handling:

— Error severity: Fatal

— Error Code: X00294

— Error Text: HoldingCertificateNumber must be present.
IBAN

(Rule)

A valid IBAN consists of all three of the following components: Country Code, check digits and
BBAN. (Algorithm)

Error handling:

— Error severity: Fatal

— Error Code: DO0003

— Error Text: Invalid IBAN format or invalid check digits.

IdentificationGuideline
(Guideline)

It is recommended that ISIN is used in Identification.

When an ISIN code exists, it is strongly recommended that the ISIN be used.

IdentificationGuideline
(Guideline)

It is recommended that ISIN is used in Identification.
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C17

C18

C19

C20

c21

When an ISIN code exists, it is strongly recommended that the ISIN be used.

IncomePreferenceReinvestmentRule
(Rule)

If IncomePreference is CASH (Cash), then ReinvestmentDetails is not
allowed. (CrossElementComplexRule)

Error handling:

— Error severity: Fatal

— Error Code: X00326

— Error Text: ReinvestmentDetails is not allowed becauselncomePreference is CASH.

InstructionDetailsElementRule
(Rule)

One of the elements (ModificationReason, AccountApplicationldentification, ClientReference,
CounterpartyReference, ExistingAccountldentification) must be present.

Error handling:
— Error severity: Fatal
— Error Code:
— Error Text:

MailingIndicatorRule
(Rule)

If RegistrationAddresslindicator is "true" or "1" (Yes), then Mailingindicator must be "true" or "1".
OrganisationElementRule

(Rule)

One of the elements (Name, ShortName, Identification, LegalEntityldentifier, Purpose,
RegistrationCountry, RegistrationDate, ModifiedPostalAddress, TypeOfOrganisation,
PlaceOfListing) must be present.

Error handling:
— Error severity: Fatal
— Error Code:
— Error Text:

OrganisationldentificationRule
(Rule)

Either Identification or Legal Entity Identifier must be present. Both Identification and Legal
Entity Identifier may be present. (CrossElementSimpleRule)

Error handling:
— Error severity: Fatal

— Error Code: X00380
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C22

C23

C24

C25

C26

— Error Text: Identification or Legal Entity Identifier must be present.

OwnershipBeneficiaryRateRule

(Rule)

Either Rate or Fraction must be present. Both may be present.
Error handling:

— Error severity: Fatal

— Error Code:

— Error Text:

PartialHoldingUnits1Rule
(Rule)

If BlockHolding is NPRH (NonPartialHolding) then PartialHoldingUnits must not be
present. (CrossElementComplexRule)

Error handling:

— Error severity: Fatal

— Error Code: X00291

— Error Text: PartialHoldingUnits must not be present.

PartialHoldingUnits2Rule
(Rule)

If BlockHolding is PRTH (PartialHolding) then PartialHoldingUnits is
mandatory. (CrossElementComplexRule)

Error handling:

— Error severity: Fatal

— Error Code: X00293

— Error Text: PartialHoldingUnits must be present.
PartialHoldingUnits3Rule

(Rule)

If BlockHolding is CERT (Certificate) then PartialHoldingUnits must not be
present. (CrossElementComplexRule)

Error handling:

— Error severity: Fatal

— Error Code: X00292

— Error Text: PartialHoldingUnits must not be present.

PoliticallyExposedPersonTypeRule
(Rule)

If PoliticallyExposedPersonType/Code is ‘'NoPoliticalExposure' (NPEX) then
PoliticallyExposedPersonStatus is not allowed. (CrossElementComplexRule)
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c27

C28

C29

C30

Error handling:

— Error severity: Fatal

— Error Code: X00449

— Error Text: PoliticallyExposedPersonStatus must not be present.
ReasonElementRule

(Rule)

Either Code or Additionallnformation must be present. Both may be present.
Error handling:

— Error severity: Fatal

— Error Code:

— Error Text:

ReferredPlacementAgentRule

(Rule)
ReferredPlacementAgent may only be present if Referred is REFR (Referred).

ReinvestmentPercentageRule
(Rule)

Sum of all occurrences of ReinvestmentDetails/ReinvestmentPercentage must not be greater
than 100.

Error handling:

— Error severity: Fatal

— Error Code:

— Error Text: Reinvestment Percentage must not be greater 100.

UnitRule
(Rule)

If ModifiedSavingsinvestmentPlan is present, then ModifiedSavingsinvestmentPlan/
InvestmentPlan/Quantity/Unit is not allowed. (CrossElementComplexRule)

On Condition
/ModifiedSavingslnvestmentPlan[*] is present
Following Must be True
/ModifiedSavingslnvestmentPlan[*]/InvestmentPlan/Quantity/Unit Must be
absent

Error handling:
— Error severity: Fatal
— Error Code: X00296

— Error Text: Unit is not allowed.

This constraint is defined at the MessageDefinition level.
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C31 \ValidationByTable

(Rule)

Must be a valid terrestrial language. (Algorithm)
C32 \ValidationByTable

(Rule)

Must be a valid nationality. (Algorithm)

4.4  Message Building Blocks

This chapter describes the MessageBuildingBlocks of this MessageDefinition.

4.4.1 Messageldentification <Msgld>
Presence: [1..1]
Definition: Reference that uniquely identifies the message from a business application standpoint.

Messageldentification <Msgld> contains the following elements (see Messageldentificationl on
page 2016 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <ld> [1..1] Text 2016
CreationDateTime <CreDtTm> [1..1] DateTime 2016
4.4.2 PreviousReference <PrvsRef>

Presence: [0..1]
Definition: Reference to a linked message that was previously sent.

PreviousReference <PrvsRef> contains the following elements (see AdditionalReferencel3 on
page 2000 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Reference <Ref> [1..1] Text 2000
Referencelssuer <Reflssr> [0..1] + 2000
MessageName <MsgNm> [0..1] Text 2000
4.4.3 InstructionDetails <InstrDtls>

Presence: [0..1]
Definition: Information about the modification instruction.

Impacted by: C18 InstructionDetailsElementRule
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InstructionDetails <InstrDtls> contains the following InvestmentAccountModification4 elements

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
ModificationReason <ModRsn> [0..1] Text 80
AccountApplicationldentification <AcctApplid> [0..1] Text 80
ClientReference <CIntRef> [0..1] Text 80
CounterpartyReference <CtrPtyRef> [0..1] + 80
ExistingAccountldentification <ExstgAcctld> [0..%] + 81

Constraints

¢ |InstructionDetailsElementRule
(Rule)

One of the elements (ModificationReason, AccountApplicationldentification, ClientReference,
CounterpartyReference, ExistingAccountldentification) must be present.

Error handling:

— Error severity: Fatal

— Error Code:

— Error Text:

4.4.3.1 ModificationReason <ModRsn>

Presence: [0..1]

Definition: Reason for the modification to the investment account information.

Datatype: Max350Text on page 3409

4.4.3.2 AccountApplicationldentification <AcctApplid>

Presence: [0..1]

Definition: Unique and unambiguous identifier of the account modification request.

Datatype: Max35Text on page 3409

4.4.3.3 ClientReference <CIntRef>

Presence: [0..1]

Definition: Unique and unambiguous investor's identification of a transfer.

Datatype: Max35Text on page 3409

4.4.3.4 CounterpartyReference <CtrPtyRef>

Presence: [0..1]

Definition: Unambiguous identification of the transaction, for example, a transfer, as allocated by the
counterparty.
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CounterpartyReference <CtrPtyRef> contains the following elements (see AdditionalReferencel3 on
page 2000 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Reference <Ref> [1..1] Text 2000
Referencelssuer <Reflssr> [0..1] + 2000
MessageName <MsgNm> [0..1] Text 2000

4.4.3.5 ExistingAccountldentification <ExstgAcctld>

Presence: [0..*]

Definition: Account to which the account opening is related.

ExistingAccountldentification <ExstgAcctld> contains the following elements (see Account23 on
page 1590 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Accountldentification <Acctld> [1..1] Text 1590
RelatedAccountDetails <RItdAcctDtls> [0..1] + 1590
4.4.4 InvestmentAccountSelection <InvstmtAcctSelctn>
Presence: [1..1]
Definition: Identifies the account for which the information is modified.
InvestmentAccountSelection <IlnvstmtAcctSelctn> contains one of the following
AccountSelection3Choice elements
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Accountldentification <Acctld> [1..1] Text 81
Or} OtherAccountSelectionData <OthrAcctSelctnData> [1..1] * C1 81

4.4.4.1 Accountldentification <Acctld>

Presence: [1..1]

Definition: Unique and unambiguous identification for the account between the account owner and the
account servicer.

Datatype: Max35Text on page 3409

4.4.4.2 OtherAccountSelectionData <OthrAcctSelctnData>

Presence: [1..1]

Definition: Various investment account information used to select a specific account.

Impacted by: C1 AccountDataElementRule
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OtherAccountSelectionData <OthrAcctSelctnData> contains the following elements (see
InvestmentAccount76 on page 2114 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
Name <Nm> [0..1] Text 2115
Designation <Dsgnt> [0..1] Text 2115
FundType <FndTp> [0..1] Text 2115
FundFamilyName <FndFmlyNm> [0..1] Text 2115
SecurityDetails <SctyDtls> [0..1] C4 2115
Identification <ld> [1..1] * 2116
Name <Nm> [0..1] Text 2117
ShortName <ShrtNm> [0..1] Text 2117
Supplementaryldentification <Splmtryld> [0..1] Text 2117
ClassType <ClssTp> [0..1] Text 2118
SecuritiesForm <SctiesForm> [0..1] CodeSet 2118
DistributionPolicy <DstrbtnPlcy> [0..1] CodeSet 2118
ProductGroup <PdctGrp> [0..1] Text 2118
AccountOwner <AcctOwnr> [0..1] 2118
{Or IndividualOwnerldentification <IndvOwnrid> [1..1] 2119
{Or IdentificationNumber <ldNb> [1..1] + 2119
Or} PersonName <PrsnNm> [1..1] * 2119
Or} OrganisationOwnerldentification <OrgOwnrld> [1..1] + C6 2120
Intermediary <Intrmy> [0..%] + 2121
AccountServicer <AcctSvcr> [0..1] + 2121
Constraints
* AccountDataElementRule
(Rule)
One of the elements (Name, Designation, FundType, FundFamilyName, SecurityDetails,
AccountOwner, Intermediary, Account Servicer) must be present.
Error handling:
— Error severity: Fatal
— Error Code:
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— Error Text:
4.4.5 ModifiedInvestmentAccount <ModfdInvstmtAcct>

Presence: [0..1]

Definition: Information related to general characteristics of the account to be inserted, updated or
deleted.

Impacted by: C2 AccountElementRule, C17 IncomePreferenceReinvestmentRule, C29
ReinvestmentPercentageRule, C12 FinanciallnstrumentDetailsGuideline
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ModifiedInvestmentAccount <ModfdIinvstmtAcct> contains the following elements (see
InvestmentAccount75 on page 2096 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
AccountStatusUpdatelnstruction <AcctStsUpdInstr> [0..1] + 2099
Name <Nm> [0..1] Text 2099
Designation <Dsgnt> [0..1] Text 2100
Type <Tp> [0..1] * 2100
OwnershipType <OwnrshTp> [0..1] + 2100
TaxExemption <TaxXmptn> [0..1] + 2100
StatementFrequency <StmtFrqcy> [0..1] + 2101
ReferenceCurrency <RefCcy> [0..1] CodeSet C2 2101
Language <Lang> [0..1] CodeSet C34 2101
IncomePreference <IncmPref> [0..1] CodeSet 2102
ReinvestmentDetails <RinvstmtDtls> [0..%] + 2102
TaxWithholdingMethod <TaxWhldgMtd> [0..1] CodeSet 2102
TaxReporting <TaxRptg> [0..%] + 2103
LetterIntentDetails <LttrInttDtls> [0..1] + 2104
AccumulationRightReference <AcmltnRghtRef> [0..1] Text 2105
RequiredSignatoriesNumber <ReqrdSgntriesNb> [0..1] Quantity 2105
FundFamilyName <FndFmlyNm> [0..1] Text 2105
ModifiedFinanciallnstrumentDetails [0..%] 2105
<ModfdFinInstrmDtls>

ModificationScopelndication <ModScpindctn> [1..1] CodeSet 2105
FinanciallnstrumentDetails <FinlnstrmDtls> [1..1] + Cc20 2106
RoundingDetails <RndgDtls> [0..1] + 2107
AccountServicer <AcctSvcr> [0..1] + 2107
BlockedStatus <BlckdSts> [0..1] + 2107
AccountUsageType <AcctUsgTp> [0..1] + 2108
ForeignStatusCertification <FrgnStsCertfctn> [0..1] CodeSet 2108
AccountSignatureDateTime <AcctSgntrDtTm> [0..1] + 2108
TransactionChannelType <TxChanITp> [0..1] + 2109
InvestmentAccountCategory <InvstmtAcctCtgy> [0..1] + 2109
Pledging <PIldgg> [0..1] CodeSet 2109
Collateral <Coll> [0..1] CodeSet 2109
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Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.

ThirdPartyRights <ThrdPtyRghts> [0..1] + 2110
PowerOfAttorneyLevelOfControl <PwrOfAttnyLvIOfCtrl> | [0..1] + 2110
AccountingStatus <AcctgSts> [0..1] + 2110
OpeningDate <OpngDt> [0..1] + 2111
ClosingDate <ClsgDt> [0..1] * 2111
Negativelndicator <Negind> [0..1] Indicator 2111
ProcessingOrder <PrcgOrdr> [0..1] CodeSet 2111
Liability <Lblty> [0..1] * 2111
ModifiedInvestorProfile <ModfdinvstrPrfl> [0..%] 2112

ModificationScopelndication <ModScplindctn> [1..1] CodeSet 2112

InvestorProfile <InvstrPrfl> [1..1] * 2112
FiscalYear <FsclYr> [0..1] + 2113

Constraints

* AccountElementRule
(Rule)

One of the elements (AccountStatusUpdatelnstruction, Name, Designation, Type, OwnershipType,
TaxExemption, StatementFrequency, ReferenceCurrency, Language, IncomePreference,

ReinvestmentDetails, TaxWithholdingMethod, TaxReporting, LetterintentDetails,

AccumulationRightReference, RequiredSignatoriesNumber, FundFamilyName,
ModifiedFinanciallnstrumentDetails, RoundingDetails, Account Servicer, BlockedStatus,
AccountUsageType, ForeignStatusCertification, AccountSignatureDateTime,
TransactionChannelType, InvestmentAccountCategory, Pledging, Collateral, ThirdPartyRights,
PowerOfAttorneyLevelOfControl, AccountingStatus, OpeningDate, ClosingDate, Negativelndicator,

ProcessingOrder, Liability, ModifiedInvestorProfile, FiscalYear) must be present.

Error handling:

— Error severity: Fatal

— Error Code:

— Error Text:

¢ FinanciallnstrumentDetailsGuideline
(Guideline)

ModifiedFinanciallnstrumentDetails/FinanciallnstrumentDetails may be present if a single investment
fund is associated to the investment account. If several investment funds are associated to the

investment account, the FundFamilyName only should be specified.

* IncomePreferenceReinvestmentRule
(Rule)

If IncomePreference is CASH (Cash), then ReinvestmentDetails is not allowed.
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On Condition
/IncomePreference is equal to value "Cash”
Following Must be True
/ReinvestmentDetai ls[*] Must be absent

Error handling:

— Error severity: Fatal

— Error Code: X00326

— Error Text: ReinvestmentDetails is not allowed becauselncomePreference is CASH.

* ReinvestmentPercentageRule
(Rule)

Sum of all occurrences of ReinvestmentDetails/ReinvestmentPercentage must not be greater than
100.

Error handling:
— Error severity: Fatal
— Error Code:

— Error Text: Reinvestment Percentage must not be greater 100.

4.4.6 ModifiedAccountParties <ModfdAcctPties>

Presence: [0..*]
Definition: Information related to an account party to be inserted, updated or deleted.
Impacted by: C5 AddressRule
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ModifiedAccountParties <ModfdAcctPties> contains the following elements (see AccountParties18
on page 2507 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
ModificationScopelndication <ModScplIndctn> [1..1] CodeSet 2509
PrincipalAccountParty <PrncplAcctPty> [0..1] 2509
{Or PrimaryOwner <PmryOwnr> [1..1] + 2509
Or Trustee <Trstee> [1..5] + 2512
Or Nominee <Nmnee> [1.1] + 2514
Or} JointOwner <JntOwnr> [1..5] * 2516
SecondaryOwner <ScndryOwnr> [0..%] + 2518
Beneficiary <Bnfcry> [0..%] + 2520
PowerOfAttorney <PwrOfAttny> [0..%] + 2522
LegalGuardian <LglGuardn> [0..%] + 2524
CustodianForMinor <CtdnForMnr> [0..%] * 2526
SuccessorOnDeath <SucssrOnDth> [0..%] + 2528
Administrator <Admstr> [0..%] + 2530
OtherParty <OthrPty> [0.%] * 2532
Granter <Grntr> [0..%] + 2532
Settlor <Sttlr> [0..%] + 2535
SeniorManagingOfficial <SnrMggOffcl> [0..4] + 2537
Protector <Prtctr> [0..%] + 2539
RegisteredShareholderName <RegdShrhldrNm> [0..1] + 2541
Constraints
* AddressRule
(Rule)
If ModificationScopelndication is INSE (InsertNewDataSet), then one of the following must be
present:

PrincipalAccountParty/./Party/./ModifiedPostalAddress/ModificationScopelndication/INSE
(InsertNewDataSet)

CustodianForMinor/Party/./ModifiedPostalAddress/MaodificationScopelndication/INSE
(InsertNewDataSet)

SecondaryOwner/Party/./ModifiedPostalAddress/ModificationScopelndication/INSE

(InsertNewDataSet)

Beneficiary/Party/./ModifiedPostalAddress/ModificationScopelndication/INSE (InsertNewDataSet)
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PowerOfAttorney/Party/./ModifiedPostalAddress/MaodificationScopelndication/INSE
(InsertNewDataSet)

LegalGuardian/Party/./ModifiedPostalAddress/ModificationScopelndication/INSE (InsertNewDataSet)

SuccessorOnDeath/Party/./ModifiedPostalAddress/ModificationScopelndication/INSE
(InsertNewDataSet)

Administrator/Party/./ModifiedPostalAddress/ModificationScopelndication/INSE (InsertNewDataSet)

OtherParty/OtherPartyDetails/Party/./ModifiedPostalAddress/ModificationScopelndication/INSE
(InsertNewDataSet)

Granter/Party/./ModifiedPostalAddress/ModificationScopelndication/INSE (InsertNewDataSet)
Settlor/Party/./ModifiedPostalAddress/ModificationScopelndication/INSE (InsertNewDataSet)

SeniorManagingOfficial/./ModifiedPostalAddress/ModificationScopelndication/INSE
(InsertNewDataSet)

Protector/./ModifiedPostalAddress/ModificationScopelndication/INSE (InsertNewDataSet).

4.4.7 ModifiedIntermediaries <ModfdIntrmies>

Presence: [0..*]
Definition: Information related to intermediaries to be inserted, updated or deleted.

ModifiedIntermediaries <ModfdIntrmies> contains the following elements (see ModificationScope40
on page 2575 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
ModificationScopelndication <ModScplindctn> [1..1] CodeSet 2575
Intermediary <Intrmy> [1..1] + 2575
4.4.8 ModifiedPlacement <ModfdPlcmnt>

Presence: [0..1]

Definition: Information related to referral information to be inserted, updated or deleted.

ModifiedPlacement <ModfdPlcmnt> contains the following elements (see ModificationScope43 on
page 2574 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
ModificationScopelndication <ModScplindctn> [1..1] CodeSet 2574
Placement <Plcmnt> [1.1] + C30 2574
4.4.9 ModifiedIssueAllocation <ModfdIsseAllcn>

Presence: [0..1]
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Definition: Eligibility conditions related to allocation of new issues to be inserted, updated or deleted.

ModifiedIssueAllocation <ModfdlsseAllcn> contains the following elements (see

ModificationScope21 on page 2383 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
ModificationScopelndication <ModScplIndctn> [1..1] CodeSet 2383
IssueAllocation <IsseAllcn> [1..1] t 2384
4.4.10 ModifiedSavingsinvestmentPlan
<ModfdSvgsinvstmtPlan>
Presence: [0..50]
Definition: Information related to a savings plan to be inserted, updated or deleted.
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ModifiedSavingsinvestmentPlan <ModfdSvgsinvstmtPlan> contains the following elements (see

ModificationScope4l1 on page 2243 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
ModificationScopelndication <ModScplIndctn> [1..1] CodeSet 2244
InvestmentPlan <InvstmtPlan> [1..1] C6 2244
Frequency <Frqcy> [1..1] + 2246
StartDate <StartDt> [0..1] Date 2246
EndDate <EndDt> [0..1] Date 2246
Quantity <Qty> [1..1] + 2246
GrossAmountindicator <GrssAmtind> [0..1] Indicator 2246
IncomePreference <IncmPref> [0..1] CodeSet 2247
InitialAmount <InitlAmt> [0..1] + 2247
TotalNumberOflnstalments <TtINbOflnstimts> [0..1] Quantity 2247
RoundingDirection <RndgDrctn> [0..1] CodeSet 2247
SecurityDetails <SctyDtls> [1..50] 2247
Quantity <Qty> [1..1] + 2248
Financiallnstrument <FinInstrm> [1..1] + Cc20 2248
CurrencyOfPlan <CcyOfPlan> [0..1] CodeSet C3 2249
ModifiedCashSettlement <ModfdCshSttim> [0..8] * 2250
ContractReference <CtrctRef> [0..1] Text 2251
RelatedContractReference <RItdCtrctRef> [0..1] Text 2251
Productldentification <Pdctld> [0..1] Text 2252
SLAChargeAndCommissionReference [0..1] Text 2252
<SLAChrgAndComssnRef>
InsuranceCover <InsrncCover> [0..1] + 2252
PlanStatus <PlanSts> [0..1] + 2252
InstalmentManagerRole <InstimtMgrRole> [0..1] + 2252
4.4.11 ModifiedWithdrawallnvestmentPlan
<ModfdWdrwlinvstmtPlan>
Presence: [0..10]
Definition: Information related to a withdrawal plan to be inserted, updated or deleted.
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ModifiedWithdrawallnvestmentPlan <ModfdWdrwlinvstmtPlan> contains the following elements

(see ModificationScope41 on page 2243 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
ModificationScopelndication <ModScplIndctn> [1..1] CodeSet 2244
InvestmentPlan <InvstmtPlan> [1..1] C6 2244
Frequency <Frqcy> [1..1] + 2246
StartDate <StartDt> [0..1] Date 2246
EndDate <EndDt> [0..1] Date 2246
Quantity <Qty> [1..1] + 2246
GrossAmountindicator <GrssAmtind> [0..1] Indicator 2246
IncomePreference <IncmPref> [0..1] CodeSet 2247
InitialAmount <InitlAmt> [0..1] + 2247
TotalNumberOflnstalments <TtINbOflnstimts> [0..1] Quantity 2247
RoundingDirection <RndgDrctn> [0..1] CodeSet 2247
SecurityDetails <SctyDtls> [1..50] 2247
Quantity <Qty> [1..1] + 2248
Financiallnstrument <FinInstrm> [1..1] + Cc20 2248
CurrencyOfPlan <CcyOfPlan> [0..1] CodeSet C3 2249
ModifiedCashSettlement <ModfdCshSttim> [0..8] * 2250
ContractReference <CtrctRef> [0..1] Text 2251
RelatedContractReference <RItdCtrctRef> [0..1] Text 2251
Productldentification <Pdctld> [0..1] Text 2252
SLAChargeAndCommissionReference [0..1] Text 2252
<SLAChrgAndComssnRef>
InsuranceCover <InsrncCover> [0..1] + 2252
PlanStatus <PlanSts> [0..1] + 2252
InstalmentManagerRole <InstimtMgrRole> [0..1] + 2252
4.4.12 ModifiedCashSettlement <ModfdCshSttim>
Presence: [0..8]
Definition: Cash settlement standing instruction to be either inserted or deleted.
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ModifiedCashSettlement <ModfdCshSttim> contains the following elements (see CashSettlement4

on page 2950 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
ModificationScopelndication <ModScplIndctn> [1..1] CodeSet 2951
CashAccountDetails <CshAcctDtls> [0..%] 2951
SettlementCurrency <SttimCcy> [1..1] CodeSet C2 2952
Identification <ld> [1..1] + 2953
AccountOwner <AcctOwnr> [0..1] + 2953
AccountServicer <AcctSvcr> [0..1] * 2953
AccountServicerBranch <AcctSvcrBrnch> [0..1] + 2954
AccountOwnerOtherldentification <AcctOwnrOthrld> [0.%] + 2954
InvestmentAccountType <InvstmtAcctTp> [0..1] + 2955
CreditDebit <CdtDbt> [0..1] CodeSet 2955
SettlementInstructionReason <SttiminstrRsn> [0..1] 2955
{Or Code <Cd> [1..1] CodeSet 2956
Or} Proprietary <Prtry> [1..1] + 2956
CashAccountPurpose <CshAcctPurp> [0..1] 2957
{Or Code <Cd> [1..1] CodeSet 2957
Or} Proprietary <Prtry> [1..1] + 2957
CashAccountDesignation <CshAcctDsgnt> [0..1] 2958
{Or Code <Cd> [1..1] CodeSet 2958
Or} Proprietary <Prtry> [1..1] + 2958
DividendPercentage <DvddPctg> [0..1] Rate 2958
OtherCashSettlementDetails <OthrCshSttimDtls> [0..%] + 2958
4.4.13 ModifiedServiceLevelAgreement
<ModfdSvcLvIAgrmt>
Presence: [0..30]

Definition: Information related to documents to be added, deleted or updated.
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ModifiedServiceLevelAgreement <ModfdSvcLvIAgrmt> contains the following elements (see
ModificationScope44 on page 2914 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
ModificationScopelndication <ModScplIndctn> [1..1] CodeSet 2914
ServicelLevelAgreement <SvcLvlAgrmt> [1..1] + 2914

4.4.14 ModifiedAdditionallnformation <ModfdAddtlInf>

Presence: [0..*]
Definition: Information related to additional information to be added, deleted or updated.

ModifiedAdditionallnformation <ModfdAddtlinf> contains the following elements (see
ModificationScope45 on page 2375 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
ModificationScopelndication <ModScpindctn> [1..1] CodeSet 2375
Additionallnformation <Addtlinf> [1..%] + 2376
4.4.15 MarketPracticeVersion <MktPrctcVrsn>

Presence: [0..1]
Definition: Identifies the market practice to which the message conforms.

MarketPracticeVersion <MktPrctcVrsn> contains the following elements (see
MarketPracticeVersionl on page 2452 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Name <Nm> [1..1] Text 2453
Date <Dt> [0..1] YearMonth 2453
Number <Nb> [0..1] Text 2453
4.4.16 Extension <Xtnsn>

Presence: [0..*]

Definition: Additional information that cannot be captured in the structured elements and/or any other
specific block.

Impacted by: C11 ExtensionRule

Extension <Xtnsn> contains the following elements (see Extensionl on page 2472 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
PlaceAndName <PlcAndNm> [1.1] Text 2473
Text <Txt> [1..1] Text 2473
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Constraints

+ ExtensionRule

(Rule)

This component may not be used without the explicit approval of the Registration Authority and
without strict usage rules published by the Registration Authority.
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5.1

MX acmt.004.001.06
GetAccountDetailsV06

MessageDefinition Functionality

Scope

The GetAccountDetails message is sent by an account owner, for example, an investor or its
designated agent to the account servicer, for example, a registrar, transfer agent, custodian bank or
securities depository to query the details of an existing account.

Usage

The GetAccountDetails message is used to query all or some of the account details for a given account
held with an account servicer.

The message is used prior to an AccountModificationInstruction in order to validate account information
before requesting a modification.

The GetAccountDetails message may also be used to collect account information for general account
reconciliation purposes.

The response to a GetAccountDetails message is via an AccountDetailsConfirmation message.
Outline

The GetAccountDetailsV06 MessageDefinition is composed of 3 MessageBuildingBlocks:

A. Messageldentification

Reference that uniquely identifies the message from a business application standpoint.

B. InvestmentAccountSelection

Identifies the account for which query is sent.

C. SelectedInformationType

Identifies the type of information that is to be returned via an AccountDetailsConfirmation message.

February 2022 95



Message Definition Report Part 2
Funds November 2022 for Standards MX

MX acmt.004.001.06 GetAccountDetailsV06

52 Structure

Or MessageElement/BuildingBlock<XML Tag> Mult. Type Col\?str. Page
0.
Message root <Document> <GetAcctDtls> [1..1]

Messageldentification <Msgld> [1..1] + 97

InvestmentAccountSelection <InvstmtAcctSelctn> [1..1] 98

{Or Accountldentification <Acctld> [1..1] Text 98

Or} OtherAccountSelectionData <OthrAcctSelctnData> [1..1] + C1 98
SelectedInformationType <SelctdInfTp> [1..1] 100
InvestmentAccount <InvstmtAcct> [1..1] Indicator 100
AccountParties <AcctPties> [1..1] Indicator 100
Intermediaries <Intrmies> [1..1] Indicator 100
InvestmentPlan <InvstmtPlan> [1..1] Indicator 101
CashSettlement <CshSttim> [1..1] Indicator 101
ServicelLevelAgreement <SvcLvlAgrmt> [1.1] Indicator 101

53 Constraints

The tick symbol () means that the rule is validated on the SWIFT Network, if the message is part of a

solution for which validation is enabled.

Cl1 AccountDataElementRule
(Rule)

One of the elements (Name, Designation, FundType, FundFamilyName, SecurityDetails,
AccountOwner, Intermediary, Account Servicer) must be present.

Error handling:
— Error severity: Fatal
— Error Code:
— Error Text:

C2 AnyBIC
(Rule)

Only a valid Business identifier code is allowed. Business identifier codes for financial or non-
financial institutions are registered and published by the 1ISO 9362 Registration Authority in the
ISO directory of BICs, and consists of eight (8) or eleven (11) contiguous

characters. (Algorithm)
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C3

C4

C5

Co6

5.4

Error handling:

— Error severity: Fatal

— Error Code: D0O0008
— Error Text: Invalid BIC.
Country

(Rule)

The code is checked against the list of country names obtained from the United Nations (ISO
3166, Alpha-2 code). (Algorithm)

Error handling:

— Error severity: Fatal

— Error Code: DO0004

— Error Text: Invalid Country Code.

IdentificationGuideline
(Guideline)

It is recommended that ISIN is used in Identification.

When an ISIN code exists, it is strongly recommended that the ISIN be used.

MailingIndicatorRule

(Rule)

If RegistrationAddresslindicator is "true" or "1" (Yes), then Mailingindicator must be "true" or "1".
OrganisationldentificationRule

(Rule)

Either Identification or Legal Entity Identifier must be present. Both Identification and Legal
Entity Identifier may be present. (CrossElementSimpleRule)

Error handling:
— Error severity: Fatal
— Error Code: X00380

— Error Text: Identification or Legal Entity Identifier must be present.

Message Building Blocks

This chapter describes the MessageBuildingBlocks of this MessageDefinition.

5.4.1

Messageldentification <Msgld>

Presence: [1..1]

Definition: Reference that uniquely identifies the message from a business application standpoint.
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Messageldentification <Msgld> contains the following elements (see Messageldentification1 on
page 2016 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <Id> [1..1] Text 2016
CreationDateTime <CreDtTm> [1..1] DateTime 2016
5472 InvestmentAccountSelection <InvstmtAcctSelctn>
Presence: [1..1]
Definition: Identifies the account for which query is sent.
InvestmentAccountSelection <lnvstmtAcctSelctn> contains one of the following
AccountSelection3Choice elements
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Accountldentification <Acctld> [1..1] Text 98
Or} OtherAccountSelectionData <OthrAcctSelctnData> [1..1] + C1 98

5.4.2.1 Accountldentification <Acctld>

Presence: [1..1]

Definition: Unique and unambiguous identification for the account between the account owner and the
account servicer.

Datatype: Max35Text on page 3409

5.4.2.2 OtherAccountSelectionData <OthrAcctSelctnData>

Presence: [1..1]

Definition: Various investment account information used to select a specific account.

Impacted by: C1 AccountDataElementRule
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OtherAccountSelectionData <OthrAcctSelctnData> contains the following elements (see
InvestmentAccount76 on page 2114 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
Name <Nm> [0..1] Text 2115
Designation <Dsgnt> [0..1] Text 2115
FundType <FndTp> [0..1] Text 2115
FundFamilyName <FndFmlyNm> [0..1] Text 2115
SecurityDetails <SctyDtls> [0..1] C4 2115
Identification <ld> [1..1] * 2116
Name <Nm> [0..1] Text 2117
ShortName <ShrtNm> [0..1] Text 2117
Supplementaryldentification <Splmtryld> [0..1] Text 2117
ClassType <ClssTp> [0..1] Text 2118
SecuritiesForm <SctiesForm> [0..1] CodeSet 2118
DistributionPolicy <DstrbtnPlcy> [0..1] CodeSet 2118
ProductGroup <PdctGrp> [0..1] Text 2118
AccountOwner <AcctOwnr> [0..1] 2118
{Or IndividualOwnerldentification <IndvOwnrid> [1..1] 2119
{Or IdentificationNumber <ldNb> [1..1] + 2119
Or} PersonName <PrsnNm> [1..1] * 2119
Or} OrganisationOwnerldentification <OrgOwnrld> [1..1] + C6 2120
Intermediary <Intrmy> [0..%] + 2121
AccountServicer <AcctSvcr> [0..1] + 2121
Constraints
* AccountDataElementRule
(Rule)
One of the elements (Name, Designation, FundType, FundFamilyName, SecurityDetails,
AccountOwner, Intermediary, Account Servicer) must be present.
Error handling:
— Error severity: Fatal
— Error Code:
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— Error Text:

5.4.3

Definition: Identifies the type of information that is to be returned via an AccountDetailsConfirmation

SelectedInformationType <SelctdInfTp>

Presence: [1..1]

message.

SelectedInformationType <SelctdInfTp> contains the following

InvestmentAccountinformationTypel elements

Or MessageElement<XML Tag> Mult. Type Cc;\?str. Page
0.
InvestmentAccount <InvstmtAcct> [1..1] Indicator 100
AccountParties <AcctPties> [1..1] Indicator 100
Intermediaries <Intrmies> [1..1] Indicator 100
InvestmentPlan <InvstmtPlan> [1..1] Indicator 101
CashSettlement <CshSttim> [1..1] Indicator 101
ServiceLevelAgreement <SvcLvlAgrmt> [1..1] Indicator 101
5.4.3.1 InvestmentAccount <InvstmtAcct>
Presence: [1..1]
Definition: Indicates if the core investment account information must be selected.
Datatype: One of the following values must be used (see YesNolndicator on page 3405):
¢ Meaning When True: Yes
* Meaning When False: No
5.4.3.2 AccountParties <AcctPties>
Presence: [1..1]
Definition: Indicates if the information about account parties must be selected.
Datatype: One of the following values must be used (see YesNolndicator on page 3405):
* Meaning When True: Yes
* Meaning When False: No
5.4.3.3 Intermediaries <Intrmies>
Presence: [1..1]
Definition: Indicates if the information about the intermediaries must be selected.
Datatype: One of the following values must be used (see YesNolndicator on page 3405):
« Meaning When True: Yes
* Meaning When False: No
February 2022 100




Message Definition Report Part 2 MX acmt.004.001.06 GetAccountDetailsV06
Funds November 2022 for Standards MX

5.4.3.4 InvestmentPlan <InvstmtPlan>
Presence: [1..1]
Definition: Indicates if the information about the investment plan(s) must be selected.

Datatype: One of the following values must be used (see YesNolndicator on page 3405):

« Meaning When True: Yes

* Meaning When False: No

5.4.3.5 CashSettlement <CshSttim>
Presence: [1..1]
Definition: Indicates if the cash settlement information must be selected.

Datatype: One of the following values must be used (see YesNolndicator on page 3405):

* Meaning When True: Yes

* Meaning When False: No

5.4.3.6 ServiceLevelAgreement <SvcLvIAgrmt>
Presence: [1..1]
Definition: Indicates if the Service Level Agreement information must be selected.

Datatype: One of the following values must be used (see YesNolndicator on page 3405):

* Meaning When True: Yes

* Meaning When False: No
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6

6.1

MX acmt.005.001.06
RequestForAccountManagementStatusRepor
tVO6

MessageDefinition Functionality

Scope

The RequestForAccountManagementStatusReport message is sent by an account owner, for example,
an investor or its designated agent, to the account servicer, for example, a registrar, transfer agent,
custodian bank or securities depository to request the status of an AccountOpeninglinstruction,
GetAccountDetails or an AccountModificationInstruction.

Usage

The RequestForAccountManagementStatusReport message is used to request the processing status of
a previously sent AccountOpeninglnstruction, GetAccountDetails or an AccountModificationInstruction
message for which an AccountDetailsConfirmation message has not yet been received.

Outline

The RequestForAccountManagementStatusReportV06 MessageDefinition is composed of 2
MessageBuildingBlocks:

A. Messageldentification

Reference that uniquely identifies the message from a business application standpoint.

B. RequestDetails

Identifies the account for which the status of the account management instruction is requested.
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6.2 Structure
Or MessageElement/BuildingBlock<XML Tag> Mult. Type Col\?str. Page
0.
Message root <Document> <RegForAcctMgmtStsRpt> [1..1]

Messageldentification <Msgld> [1..1] + 104
RequestDetails <ReqDtls> [1..1] C3 105
LinkedReference <LkdRef> [0.1] C4,C5 |105
{Or PreviousReference <PrvsRef> [1..1] + 106
Or} OtherReference <OthrRef> [1..1] + 106
StatusRequestType <StsReqTp> [1..1] CodeSet 107
AccountApplicationldentification <AcctApplld> [0..1] Text 107
ExistingAccountldentification <ExstgAcctld> [0..1] + 107
InvestmentAccount <lnvstmtAcct> [0..1] 107
Accountldentification <Acctld> [1..1] Text 108
AccountName <AcctNm> [0..1] Text 108
AccountDesignation <AcctDsgnt> [0..1] Text 108
Ownerldentification <Ownrld> [0..1] 108
{Or IndividualOwnerldentification <IndvOwnrld> [1..1] 109
{Or IdentificationNumber <ldNb> [1..1] + 109
Or} PersonName <PrsnNm> [1..1] + 109
Or} OrganisationOwnerldentification <OrgOwnrld> [1..1] + 110
AccountServicer <AcctSvcr> [0..1] + 110

6.3

Constraints

Cl AnyBIC
(Rule)

The tick symbol () means that the rule is validated on the SWIFT Network, if the message is part of a
solution for which validation is enabled.

Only a valid Business identifier code is allowed. Business identifier codes for financial or non-
financial institutions are registered and published by the ISO 9362 Registration Authority in the
ISO directory of BICs, and consists of eight (8) or eleven (11) contiguous

characters. (Algorithm)

Error handling:
— Error severity: Fatal

— Error Code: DO0008
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C2

C3

C4

C5

6.4

— Error Text: Invalid BIC.

Country
(Rule)

The code is checked against the list of country names obtained from the United Nations (ISO

3166, Alpha-2 code). (Algorithm)

Error handling:
— Error severity: Fatal
— Error Code: D00004

— Error Text: Invalid Country Code.

LinkedReferenceOrAccountApplicationldentificationRule

(Rule)

Either LinkedReference or AccountApplicationldentification must be present.

OtherReferenceGuideline
(Guideline)

OtherReference should be used for an account opening or an account modification instruction

sent in a proprietary way or for system references.

If OtherReference is present, OtherReference/MessageName must contain, for example, 'fax’

or 'phone' or 'email".
PreviousReferenceGuideline
(Guideline)

If PreviousReference/MessageName is present, it must start with acmt.001 or acmt.003 and
PreviousReference/Reference must contain the business reference of a message.

Message Building Blocks

This chapter describes the MessageBuildingBlocks of this MessageDefinition.

6.4.1

Messageldentification <Msgld>

Presence: [1..1]

Definition: Reference that uniquely identifies the message from a business application standpoint.

Messageldentification <Msgld> contains the following elements (see Messageldentificationl on
page 2016 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <ld> [1..1] Text 2016
CreationDateTime <CreDtTm> [1..1] DateTime 2016
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6.4.2 RequestDetails <ReqDtls>

Presence: [1..1]

Definition: Identifies the account for which the status of the account management instruction is

requested.

Impacted by: C3 LinkedReferenceOrAccountApplicationldentificationRule

RequestDetails <ReqDtls> contains the following AccountManagementMessageReference5

elements
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
LinkedReference <LkdRef> [0..1] C4,C5 105
{Or PreviousReference <PrvsRef> [1..1] + 106
Or} OtherReference <OthrRef> [1..1] + 106
StatusRequestType <StsReqTp> [1..1] CodeSet 107
AccountApplicationldentification <AcctApplid> [0..1] Text 107
ExistingAccountldentification <ExstgAcctld> [0..1] * 107
InvestmentAccount <lnvstmtAcct> [0..1] 107
Accountldentification <Acctld> [1..1] Text 108
AccountName <AcctNm> [0..1] Text 108
AccountDesignation <AcctDsgnt> [0..1] Text 108
Ownerldentification <Ownrld> [0..1] 108
{Or IndividualOwnerldentification <IndvOwnrld> [1..1] 109
{Or IdentificationNumber <ldNb> [1..1] + 109
Or} PersonName <PrsnNm> [1..1] + 109
Or} OrganisationOwnerldentification <OrgOwnrld> [1..1] + 110
AccountServicer <AcctSvcr> [0..1] + 110
Constraints
e LinkedReferenceOrAccountApplicationldentificationRule
(Rule)
Either LinkedReference or AccountApplicationldentification must be present.
6.4.2.1 LinkedReference <LkdRef>
Presence: [0..1]
Definition: Reference to a linked message.
Impacted by: C4 OtherReferenceGuideline, C5 PreviousReferenceGuideline
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LinkedReference <LkdRef> contains one of the following LinkedMessage5Choice elements

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or PreviousReference <PrvsRef> [1..1] + 106
Or} OtherReference <OthrRef> [1..1] + 106

Constraints

¢ OtherReferenceGuideline
(Guideline)

OtherReference should be used for an account opening or an account modification instruction sent in

a proprietary way or for system references.

If OtherReference is present, OtherReference/MessageName must contain, for example, ‘fax’ or

'‘phone’ or 'email'.
* PreviousReferenceGuideline
(Guideline)

If PreviousReference/MessageName is present, it must start with acmt.001 or acmt.003 and

PreviousReference/Reference must contain the business reference of a message.

6.4.2.1.1 PreviousReference <PrvsRef>

Presence: [1..1]

Definition: Reference to a linked message that was previously sent.

PreviousReference <PrvsRef> contains the following elements (see AdditionalReferencel3 on

page 2000 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Reference <Ref> [1..1] Text 2000
Referencelssuer <Reflssr> [0..1] + 2000
MessageName <MsgNm> [0..1] Text 2000

6.4.2.1.2 OtherReference <OthrRef>

Presence: [1..1]

Definition: Reference to a linked message sent in a proprietary way or reference of a system.

OtherReference <OthrRef> contains the following elements (see AdditionalReferencel3 on page 2000

for details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Reference <Ref> [1.1] Text 2000
Referencelssuer <Reflssr> [0..1] + 2000
MessageName <MsgNm> [0..1] Text 2000
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6.4.2.2 StatusRequestType <StsReqTp>

Presence: [1..1]

Definition: Type of account management instruction for which the status is requested or a request to

know the status of the account.

Datatype: AccountManagementType3Code on page 3242

CodeName

Name

Definition

ACCM

AccountModification

Refers to an account modification
instruction message.

ACCO AccountOpening Refers to an account opening instruction
message.

GACC GetAccountDetails Refers to a get account details message.

ACST AccountStatus Refers to the account status.

6.4.2.3 AccountApplicationldentification <AcctApplid>

Presence: [0..1]

Definition: Unique and unambiguous identifier of the account opening or account modification
instruction at application level.

Datatype: Max35Text on page 3409

6.4.2.4 ExistingAccountldentification <ExstgAcctld>

Presence: [0..1]

Definition: Account to which the account opening is related.

ExistingAccountldentification <ExstgAcctld> contains the following elements (see Account23 on
page 1590 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Accountldentification <Acctld> [1..1] Text 1590
RelatedAccountDetails <RItdAcctDtls> [0..1] + 1590

6.4.2.5 InvestmentAccount <InvstmtAcct>

Presence: [0..1]

Definition: Account information for which the status of an account management instruction is requested.
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InvestmentAccount <InvstmtAcct> contains the following InvestmentAccount77 elements

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
Accountldentification <Acctld> [1..1] Text 108
AccountName <AcctNm> [0..1] Text 108
AccountDesignation <AcctDsgnt> [0..1] Text 108
Ownerldentification <Ownrld> [0..1] 108
{Or IndividualOwnerldentification <IndvOwnrld> [1..1] 109
{Or IdentificationNumber <ldNb> [1..1] * 109
Or} PersonName <PrsnNm> [1..1] + 109
Or} OrganisationOwnerldentification <OrgOwnrld> [1..1] + 110
AccountServicer <AcctSvcr> [0..1] + 110

6.4.2.5.1 Accountldentification <Acctld>

Presence: [1..1]

Definition: Unique and unambiguous identification for the account between the account owner and the
account servicer.

Datatype: Max35Text on page 3409

6.4.2.5.2 AccountName <AcctNm>

Presence: [0..1]

Definition: Name of the account. It provides an additional means of identification, and is designated by

the account servicer in agreement with the account owner.

Datatype: Max35Text on page 3409

6.4.2.5.3 AccountDesignation <AcctDsgnt>

Presence: [0..1]

Definition: Supplementary registration information applying to a specific block of units for dealing and
reporting purposes. The supplementary registration information may be used when all the units are
registered, for example, to a funds supermarket, but holdings for each investor have to be reconciled
individually.

Datatype: Max35Text on page 3409

6.4.2.5.4 Ownerldentification <Ownrld>

Presence: [0..1]

Definition: Identification of the owner of the account.
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Ownerldentification <Ownrld> contains one of the following Ownerldentification3Choice elements

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
{Or IndividualOwnerldentification <IndvOwnrld> [1..1] 109
{Or IdentificationNumber <IdNb> [1..1] + 109
Or} PersonName <PrsnNm> [1..1] + 109
Or} OrganisationOwnerldentification <OrgOwnrld> [1..1] + 110
6.4.2.5.4.1 IndividualOwnerldentification <IndvOwnrld>
Presence: [1..1]
Definition: Identification of the individual person.
IndividualOwnerldentification <IndvOwnrld> contains one of the following
IndividualPersonldentification2Choice elements
Or MessageElement<XML Tag> Mult. Type C(:\?str. Page
0.
{Or IdentificationNumber <IdNb> [1..1] + 109
Or} PersonName <PrsnNm> [1..1] + 109
6.4.2.5.4.1.1 IdentificationNumber <IdNb>
Presence: [1..1]
Definition: Identification of a party, such as a tax or social security identifier.
IdentificationNumber <IdNb> contains the following elements (see Genericldentification81 on
page 2010 for details)
Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
Identification <Id> [1..1] Text 2011
IdentificationType <IdTp> [1..1] 2011
{Or Code <Cd> [1..1] CodeSet 2011
Or} Proprietary <Prtry> [1..1] + 2012

6.4.2.5.4.1.2 PersonName <PrsnNm>

Presence: [1..1]

Definition: Human entity, as distinguished from a corporate entity (which is sometimes referred to as an
‘artificial person’).
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PersonName <PrsnNm> contains the following elements (see IndividualPerson30 on page 2775 for

details)
Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
GivenName <GvnNm> [0..1] Text 2775
MiddleName <MddINm> [0..1] Text 2775
Name <Nm> [1..1] Text 2775
Gender <Gndr> [0..1] CodeSet 2775
BirthDate <BirthDt> [0..1] Date 2776
6.4.2.5.4.2 OrganisationOwnerldentification <OrgOwnrld>
Presence: [1..1]
Definition: Identification of an organisation.
OrganisationOwnerldentification <OrgOwnrld> contains the following elements (see
Partyldentification139 on page 2619 for details)
Or MessageElement<XML Tag> Mult. Type Cc;\?str. Page
0.
Party <Pty> [1..1] + 2619
LEI <LEI> [0..1] IdentifierSet 2620

6.4.2.5.5 AccountServicer <AcctSvcr>

Presence: [0..1]

Definition: Party that manages the account on behalf of the account owner, that is manages the
registration and booking of entries on the account, calculates balances on the account and provides
information about the account.

AccountServicer <AcctSvcr> contains one of the following elements (see

Partyldentification125Choice on page 2618 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C1 2618
Or Proprietaryldentification <Prtryld> [1..1] + 2619
Or} NameAndAddress <NmAndAdr> [1.1] * 2619
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v

7.1

MX acmt.006.001.07
AccountManagementStatusReportV07

MessageDefinition Functionality

Scope

The AccountManagementStatusReport message is sent by an account servicer, for example, a
registrar, transfer agent, custodian bank or securities depository to the account owner or its designated
agent, for example, an investor to report on the receipt or the processing status of a previously received
account management message.

Usage

The AccountManagementStatusReport message is used to provide the status of a previously received
AccountOpeninglnstruction, an AccountModificationinstruction or a GetAccountDetails message. It may
also be used to report the status of the account.

The AccountManagementStatusReport message is also used to reject an AccountOpeninglnstruction,
AccountModificationInstruction or GetAccountDetails message when the message is not compliant with
the agreed SLA or when the account cannot be uniquely identified.

Outline

The AccountManagementStatusReportV07 MessageDefinition is composed of 5
MessageBuildingBlocks:

A. Messageldentification

Reference that uniquely identifies the message from a business application standpoint.

B. RelatedReference

Reference to a linked message that was previously received.

C. StatusReport

Status details of the account management instruction for which the status is provided.

D. MarketPracticeVersion

Identifies the market practice to which the message conforms.

E. Extension

Additional information that cannot be captured in the structured elements and/or any other specific
block.
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7.2 Structure
Or MessageElement/BuildingBlock<XML Tag> Mult. Type Col\?str. Page
0.
Message root <Document> <AcctMgmtStsRpt> [1..1]
Messageldentification <Msgld> [1..1] + 115
RelatedReference <RItdRef> [1..2] + 115
StatusReport <StsRpt> [1..1] 115
Status <Sts> [1..1] + 116
StatusReason <StsRsn> [0..%] + 116
AccountApplicationldentification <AcctApplid> [0..1] Text 116
ExistingAccountldentification <ExstgAcctld> [0..%] + 117
Accountldentification <Acctld> [0..1] Text 117
AccountStatus <AcctSts> [0.1] + C2,C3, |117
C4, C5,
Ce6, C7,
C9, C10,
C12
BlockedStatus <BlckdSts> [0..1] * 120
FATCAReportingDate <FATCARptgDt> [0..1] Date 120
CRSReportingDate <CRSRptgDt> [0..1] Date 121
MarketPracticeVersion <MktPrctcVrsn> [0..1] + 121
Extension <Xtnsn> [0..%] * Ci1 121

7.3

Constraints

The tick symbol () means that the rule is validated on the SWIFT Network, if the message is part of a

solution for which validation is enabled.

Cl AnyBIC
(Rule)

Only a valid Business identifier code is allowed. Business identifier codes for financial or non-
financial institutions are registered and published by the ISO 9362 Registration Authority in the
ISO directory of BICs, and consists of eight (8) or eleven (11) contiguous

characters. (Algorithm)

Error handling:
— Error severity: Fatal
— Error Code: DO0008

— Error Text: Invalid BIC.
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Cc2

C3

C4

C5

Co6

ClosedStatus1Rule

(Rule)

If Closed is present then Enabled is not allowed. (CrossElementComplexRule)
Error handling:

— Error severity: Fatal

— Error Code: X00404

— Error Text: Enabled is not allowed when Closed is present.

ClosedStatus2Rule
(Rule)
If Closed is present then Disabled is not allowed. (CrossElementComplexRule)

Error handling:

— Error severity: Fatal

— Error Code: X00406

— Error Text: Disabled is not allowed when Closed is present.

ClosedStatus3Rule
(Rule)
If Closed is present then Pending is not allowed. (CrossElementComplexRule)

Error handling:

— Error severity: Fatal

— Error Code: X00405

— Error Text: Pending is not allowed when Closed is present.

ClosedStatus4Rule

(Rule)

If Closed is present then PendingOpening is not allowed. (CrossElementComplexRule)
Error handling:

— Error severity: Fatal

— Error Code: X00407

— Error Text: PendingOpening is not allowed when Closed is present.

ClosedStatus5Rule
(Rule)
If Closed is present then Proforma is not allowed. (CrossElementComplexRule)

Error handling:
— Error severity: Fatal

— Error Code: X00408
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C7

C8

C9

C10

Ci1

— Error Text: Proforma is not allowed when Closed is present.

ClosedStatus6Rule

(Rule)

If Closed is present then ClosurePending is not allowed. (CrossElementComplexRule)
Error handling:

— Error severity: Fatal

— Error Code: X00409

— Error Text: ClosurePending is not allowed when Closed is present.

Country

(Rule)

The code is checked against the list of country names obtained from the United Nations (ISO
3166, Alpha-2 code). (Algorithm)

Error handling:

— Error severity: Fatal

— Error Code: D00004

— Error Text: Invalid Country Code.

EnabledDisabledStatus1Rule

(Rule)

If Enabled is present, then Disabled is not allowed. (CrossElementComplexRule)
Error handling:

— Error severity: Fatal

— Error Code: X00402

— Error Text: Disabled is not allowed when Enabled is present.
EnabledDisabledStatus2Rule

(Rule)

If Disabled is present, then Enabled is not allowed. (CrossElementComplexRule)
Error handling:

— Error severity: Fatal

— Error Code: X00403

— Error Text: Enabled is not allowed when Disabled is present.

ExtensionRule

(Rule)

This component may not be used without the explicit approval of the Registration Authority and
without strict usage rules published by the Registration Authority.
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Cl12 StatusElementRule

7.4

(Rule)

One of the elements (Enabled, Disabled, Pending, PendingOpening, Proforma, Closed,

ClosurePending, Other) must be present.

Error handling:
— Error severity: Fatal
— Error Code:

— Error Text:

Message Building Blocks

This chapter describes the MessageBuildingBlocks of this MessageDefinition.

7.4.1

Messageldentification <Msgld>

Presence: [1..1]

Definition: Reference that uniquely identifies the message from a business application standpoint.

Messageldentification <Msgld> contains the following elements (see Messageldentificationl on
page 2016 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <ld> [1..1] Text 2016
CreationDateTime <CreDtTm> [1..1] DateTime 2016
7.4.2 RelatedReference <RItdRef>
Presence: [1..2]
Definition: Reference to a linked message that was previously received.
RelatedReference <RItdRef> contains the following elements (see AdditionalReferencel3 on
page 2000 for details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Reference <Ref> [1..1] Text 2000
Referencelssuer <Reflssr> [0..1] + 2000
MessageName <MsgNm> [0..1] Text 2000
7.4.3 StatusReport <StsRpt>
Presence: [1..1]
Definition: Status details of the account management instruction for which the status is provided.
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StatusReport <StsRpt> contains the following AccountManagementStatusAndReason5 elements

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.

Status <Sts> [1..1] + 116
StatusReason <StsRsn> [0.%] + 116
AccountApplicationldentification <AcctApplid> [0..1] Text 116
ExistingAccountldentification <ExstgAcctld> [0..%] + 117
Accountldentification <Acctld> [0..1] Text 117
AccountStatus <AcctSts> [0..1] + C2,C3, |117

C4, C5,

Ce, C7,

C9, C10,

C12
BlockedStatus <BlckdSts> [0..1] + 120
FATCAReportingDate <FATCARptgDt> [0..1] Date 120
CRSReportingDate <CRSRptgDt> [0..1] Date 121

7.4.3.1 Status <Sts>
Presence: [1..1]
Definition: Status of the account management instruction that was previously received.

Status <Sts> contains one of the following elements (see Status25Choice on page 2994 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Status <Sts> [1..1] CodeSet 2994
Or} Rejected <Rjctd> [1..10] + 2994

7.4.3.2 StatusReason <StsRsn>
Presence: [0..*]
Definition: Reason for the status of the account management instruction.

StatusReason <StsRsn> contains one of the following elements (see AcceptedStatusReason1Choice
on page 3023 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Code <Cd> [1..1] CodeSet 3023
Or} Proprietary <Prtry> [1..1] + 3023

7.4.3.3 AccountApplicationldentification <AcctApplid>
Presence: [0..1]

Definition: Unique and unambiguous identifier of the account opening or modification instruction at
application level.
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Datatype: Max35Text on page 3409

7.4.3.4 ExistingAccountldentification <ExstgAcctld>
Presence: [0..*]
Definition: Account to which the account opening is related.

ExistingAccountldentification <ExstgAcctld> contains the following elements (see Account23 on
page 1590 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Accountldentification <Acctld> [1..1] Text 1590
RelatedAccountDetails <RItdAcctDtls> [0..1] + 1590

7.4.3.5 Accountldentification <Acctld>
Presence: [0..1]

Definition: Unique and unambiguous identification for the account between the account owner and the
account servicer.

Datatype: Max35Text on page 3409

7.4.3.6 AccountStatus <AcctSts>
Presence: [0..1]
Definition: Status of the account.

Impacted by: C2 ClosedStatus1Rule, C3 ClosedStatus?2Rule, C4 ClosedStatus3Rule, C5
ClosedStatus4Rule, C6 ClosedStatus5Rule, C7 ClosedStatus6Rule, C9 EnabledDisabledStatus1Rule,
C10 EnabledDisabledStatus2Rule, C12 StatusElementRule

AccountStatus <AcctSts> contains the following elements (see AccountStatus2 on page 3028 for

details)
Or MessageElement<XML Tag> Mult. Type Cc;\?str. Page
0.
Enabled <Nbld> [0.1] * 3031
Disabled <Dsbld> [0..1] + 3031
Pending <Pdg> [0..1] + 3031
PendingOpening <PdgOpng> [0..1] + 3032
Proforma <Profrm> [0..1] + 3032
Closed <Clsd> [0..1] * 3032
ClosurePending <ClsrPdg> [0..1] * 3033
Other <Othr> [0.%] * 3033

Constraints

¢ ClosedStatus1Rule
(Rule)
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If Closed is present then Enabled is not allowed.

On Condition
/Closed is present
Following Must be True
/Enabled Must be absent

Error handling:

— Error severity: Fatal

— Error Code: X00404

— Error Text: Enabled is not allowed when Closed is present.

* ClosedStatus2Rule
(Rule)

If Closed is present then Disabled is not allowed.

On Condition
/Closed is present
Following Must be True
/Disabled Must be absent

Error handling:

— Error severity: Fatal

— Error Code: X00406

— Error Text: Disabled is not allowed when Closed is present.

* ClosedStatus3Rule
(Rule)

If Closed is present then Pending is not allowed.

On Condition
/Closed is present
Following Must be True
/Pending Must be absent

Error handling:

— Error severity: Fatal

— Error Code: X00405

— Error Text: Pending is not allowed when Closed is present.

* ClosedStatus4Rule
(Rule)

If Closed is present then PendingOpening is not allowed.

On Condition
/Closed is present

Following Must be True
/PendingOpening Must be absent

Error handling:
— Error severity: Fatal

— Error Code: X00407

February 2022 118



Message Definition Report Part 2 MX acmt.006.001.07
Funds November 2022 for Standards MX AccountManagementStatusReportV07

— Error Text: PendingOpening is not allowed when Closed is present.

* ClosedStatus5Rule
(Rule)

If Closed is present then Proforma is not allowed.

On Condition
/Closed is present
Following Must be True
/Proforma Must be absent

Error handling:

— Error severity: Fatal

— Error Code: X00408

— Error Text: Proforma is not allowed when Closed is present.

* ClosedStatus6Rule
(Rule)

If Closed is present then ClosurePending is not allowed.

On Condition
/Closed is absent

Following Must be True
/ClosurePending Must be absent

Error handling:

— Error severity: Fatal

— Error Code: X00409

— Error Text: ClosurePending is not allowed when Closed is present.

+ EnabledDisabledStatus1Rule
(Rule)

If Enabled is present, then Disabled is not allowed.

On Condition
/Enabled is present
Following Must be True
/Disabled Must be absent

Error handling:

— Error severity: Fatal

— Error Code: X00402

— Error Text: Disabled is not allowed when Enabled is present.
» EnabledDisabledStatus2Rule

(Rule)

If Disabled is present, then Enabled is not allowed.

On Condition
/Disabled is present
Following Must be True
/Enabled Must be absent
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Error handling:
— Error severity: Fatal

— Error Code: X00403

— Error Text: Enabled is not allowed when Disabled is present.

* StatusElementRule
(Rule)

One of the elements (Enabled, Disabled, Pending, PendingOpening, Proforma, Closed,

ClosurePending, Other) must be present.

Error handling:
— Error severity: Fatal
— Error Code:

— Error Text:

7.4.3.7 BlockedStatus <BlckdSts>

Presence: [0..1]

Definition: Specifies the account is blocked and other factors for the blocked account.

BlockedStatus <BlckdSts> contains one of the following elements (see BlockedStatusReason2Choice

on page 3047 for details)

Or MessageElement<XML Tag> Mult. Type Cc;\?str. Page
0.
{Or NoSpecifiedReason <NoSpcfdRsn> [1..1] CodeSet 3048
Or} Reason <Rsn> [1.%] 3048
TransactionType <TxTp> [1..1] 3049
{Or Code <Cd> [1..1] CodeSet 3049
Or} Proprietary <Prtry> [1..1] + 3050
Blocked <Blckd> [1..1] Indicator 3050
Reason <Rsn> [0..%] 3050
{Or Code <Cd> [1..1] CodeSet 3051
Or} Proprietary <Prtry> [1..1] + 3051
Additionallnformation <Addtlinf> [1..1] Text 3051

7.4.3.8 FATCAReportingDate <FATCARptgDt>

Presence: [0..1]

Definition: Date provided by the account owner to inform the account servicer of the date on which the

holdings must be reported before the account is subsequently closed.

Datatype: ISODate on page 3391
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7.4.3.9 CRSReportingDate <CRSRptgDt>

Presence: [0..1]

Definition: Date provided by the account owner to inform the account servicer of the date on which the
holdings must be reported before the account is subsequently closed.

Datatype: ISODate on page 3391

7.4.4 MarketPracticeVersion <MktPrctcVrsn>

Presence: [0..1]
Definition: Identifies the market practice to which the message conforms.

MarketPracticeVersion <MktPrctcVrsn> contains the following elements (see
MarketPracticeVersionl on page 2452 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Name <Nm> [1..1] Text 2453
Date <Dt> [0..1] YearMonth 2453
Number <Nb> [0..1] Text 2453
7.4.5 Extension <Xtnsn>

Presence: [0..*]

Definition: Additional information that cannot be captured in the structured elements and/or any other
specific block.

Impacted by: C11 ExtensionRule

Extension <Xtnsn> contains the following elements (see Extensionl on page 2472 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
PlaceAndName <PlcAndNm> [1..1] Text 2473
Text <Txt> [1..1] Text 2473

Constraints

+ ExtensionRule
(Rule)

This component may not be used without the explicit approval of the Registration Authority and
without strict usage rules published by the Registration Authority.
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8.1

MX camt.040.001.04
FundEstimatedCashForecastReportV04

MessageDefinition Functionality

Scope

A report provider, such as a transfer agent, sends the FundEstimatedCashForecastReport message to
the report user, such as an investment manager or pricing agent, to report the estimated cash
incomings and outgoings of one or more share classes of an investment fund on one or more trade
dates.

The cash movements may result from, for example, redemption, subscription, switch transactions or
reinvestment of dividends.

Usage

The FundEstimatedCashForecastReport is used to report estimated cash movements, that is, it is sent
prior to the cut-off time and/or the price valuation of the fund.

The message contains incoming and outgoing cash flows that are estimated, that is, the price has not
been applied. If the price is definitive, then the FundConfirmedCashForecastReport message must be
used.

The message structure allows for the following uses:

- to provide cash in and cash out amounts for a fund/sub fund (FundOrSubFundDetails sequence is
used),

- to provide cash in and cash out amounts for a fund/sub fund and one or more share classes (a
FundOrSubFundDetails sequence and one or more EstimatedFundCashForecastDetails sequences are
used),

- to provide cash in and cash out amounts for one or more share classes (one or more
EstimatedFundCashForecastDetails sequences are used).

- to provide cash in and cash out amounts for more than one fund/sub fund, and more than one share
classes (two or more FundOrSubFundDetails sequences and two or more
EstimatedFundCashForecastDetails sequences and used); however, it should be noted that, in this
usage, there is no way to determine which share class belongs to which fund/sub fund from the
message content itself, which may not be desirable and the use of this kind of combination should be
bilaterally agreed.

This message allows the report provider to report estimated cash movements in or out of a fund, but
does not allow the Sender to categorise these movements, for example by country, or to give details of
the underlying orders, commission or charges. If the report provider wishes to give detailed information
related to estimated cash movements, then the FundDetailedEstimatedCashForecastReport message
must be used.

Outline
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The FundEstimatedCashForecastReportV04 MessageDefinition is composed of 9
MessageBuildingBlocks:

A.

Messageldentification

Identifies the message.

PoolReference

Collective reference identifying a set of messages.
PreviousReference

Reference to a linked message that was previously sent.

RelatedReference

Reference to a linked message that was previously received.
MessagePagination
Pagination of the message.

FundOrSubFundDetails

Information about the fund/sub fund when the report either specifies cash flow for the fund/sub fund
or for a share class of the fund/sub fund.

. EstimatedFundCashForecastDetails

Information related to the estimated cash-in and cash-out flows for a specific trade date as a result
of transactions in shares in an investment fund, for example, subscriptions, redemptions or
switches.

ConsolidatedNetCashForecast

Estimated net cash as a result of the cash-in and cash-out flows.

. Extension

Additional information that can not be captured in the structured fields and/or any other specific
block.
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8.2 Structure
Or MessageElement/BuildingBlock<XML Tag> Mult. Type Constr. | Page
No.
Message root <Document> <FndEstmtdCshFcstRpt> [1..1] C7, C16,

C17,

C18,

C19
Messageldentification <Msgld> [1..1] + 129
PoolReference <PoolRef> [0..1] + 129
PreviousReference <PrvsRef> [0..%] + 130
RelatedReference <RItdRef> [0..%] + 130
MessagePagination <MsgPgntn> [1..1] + 130
FundOrSubFundDetails <FndOrSubFndDtls> [0..%] + C13, 130

Ci14,

C15
EstimatedFundCashForecastDetails <EstmtdFndCshFcstDtls> | [0..*] + C10 132
ConsolidatedNetCashForecast <CnsltdNetCshFcst> [0..1] + 133
Extension <Xtnsn> [0..%] + Cc1a 134

8.3

Constraints

The tick symbol () means that the rule is validated on the SWIFT Network, if the message is part of a

solution for which validation is enabled.

Cl ActiveCurrency
(Rule)

The currency code must be a valid active currency code, not yet withdrawn on the day the

message containing the currency is exchanged. Valid active currency codes are registered with

the ISO 4217 Maintenance Agency, consist of three (3) contiguous letters, and are not yet

withdrawn on the day the message containing the Currency is exchanged. (Algorithm)

Error handling:

— Error severity: Fatal

— Error Code: DO0005

— Error Text: Invalid currency code

C2 ActiveOrHistoricCurrency
(Rule)

The Currency Code must be registered, or have already been registered. Valid active or historic

currency codes are registered with the ISO 4217 Maintenance Agency, consist of three (3)
contiguous letters, and may be or not be withdrawn on the day the message containing the

Currency is exchanged. (Algorithm)
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Error handling:

— Error severity: Fatal

— Error Code: DO0006

— Error Text: Invalid currency code.

C3 AdditionalBalanceRule
(Rule)

If AdditionalBalance is present, then at least one or more elements in the list
(AdditionalBalance/TotalUnitsFromUnitOrders, AdditionalBalance/TotalUnitsFromCashOrders,
AdditionalBalance/TotalCashFromUnitOrders, AdditionalBalance/TotalCashFromCashOrders)
must be present. (CrossElementComplexRule)

Error handling:
— Error severity: Fatal
— Error Code: X00360
— Error Text:

C4 AdditionalBalanceRule
(Rule)

If AdditionalBalance is present, then at least one or more elements in the list
(AdditionalBalance/TotalUnitsFromUnitOrders, AdditionalBalance/TotalUnitsFromCashOrders,
AdditionalBalance/TotalCashFromUnitOrders, AdditionalBalance/TotalCashFromCashOrders)
must be present. (CrossElementComplexRule)

Error handling:
— Error severity: Fatal
— Error Code: X00360
— Error Text:

C5 AdditionalBalanceRule
(Rule)

If AdditionalBalance is present, then at least one or more elements in the list
(AdditionalBalance/TotalUnitsFromUnitOrders, AdditionalBalance/TotalUnitsFromCashOrders,
AdditionalBalance/TotalCashFromUnitOrders, AdditionalBalance/TotalCashFromCashOrders)
must be present. (CrossElementComplexRule)

Error handling:

— Error severity: Fatal
— Error Code: X00360
— Error Text:

C6 AnyBIC
(Rule)
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C7

C8

C9

Only a valid Business identifier code is allowed. Business identifier codes for financial or non-
financial institutions are registered by the ISO 9362 Registration Authority in the BIC directory,
and consists of eight (8) or eleven (11) contiguous characters. (Algorithm)

Error handling:

— Error severity: Fatal

— Error Code: DO0008
— Error Text: Invalid BIC.

ConsolidatedNetCashRule
(Rule)

If ConsolidatedNetCashForecast is present, then at least one occurrence of either
FundOrSubFundDetails or EstimatedFundCashForecastDetails must be present. Both
FundOrSubFundDetails and EstimatedFundCashForecastDetails may be

present. (CrossElementComplexRule)

On Condition
/ConsolidatedNetCashForecast is present
Following Must be True
/FundOrSubFundDetails[*] Must be present
Oor /EstimatedFundCashForecastDetails[*] Must be present

Error handling:
— Error severity: Fatal
— Error Code: X00351

— Error Text: ConsolidatedNetCashForecast must not be present.

This constraint is defined at the MessageDefinition level.

Country
(Rule)

The code is checked against the list of country names obtained from the United Nations (ISO
3166, Alpha-2 code). (Algorithm)

Error handling:

— Error severity: Fatal

— Error Code: D00004

— Error Text: Invalid Country Code.

CurrencyAmount
(Rule)

The number of fractional digits (or minor unit of currency) must comply with 1ISO 4217.
Note: The decimal separator is a dot. (Algorithm)

Error handling:

— Error severity: Fatal

— Error Code: DO0007
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C10

C11

C12

C13

Ci14

C15

— Error Text: Invalid currency code or too many decimal digits.

ExceptionalCashFlowIndicatorRule
(Rule)

If Exceptional NetCashFlowlindicator is "true" or "1" (Yes), then either
EstimatedCashInForecastDetails/ExceptionalCashFlowIndicator or
EstimatedCashOutForecastDetails/ExceptionalCashFlowIndicator must be present. Both may
be present.

ExtensionRule
(Rule)

This component may not be used without the explicit approval of the Registration Authority and
without strict usage rules published by the Registration Authority.

FinanciallnstrumentldentificationGuideline

(Guideline)

It is recommended that ISIN be used in Identification\Securityldentification3Choice.
Fundldentification1Rule

(Rule)

If Identification is not present, then Name or LegalEntityldentifier must be present. Identification,
Name and Legal Entity Identifier may all be present. (CrossElementComplexRule)

Error handling:

— Error severity: Fatal

— Error Code: X00348

— Error Text: Identification, Name or LegalEntityldentifier must be present.
Fundldentification2Rule

(Rule)

If Name is not present, then Identification or Legal Entity Identifier must be present.
Identification, Name and Legal Entity Identifier may all be
present. (CrossElementComplexRule)

Error handling:

— Error severity: Fatal

— Error Code: X00349

— Error Text: Identification, Name or LegalEntityldentifier must be present.
Fundldentification3Rule

(Rule)

If Legal Entity Identifier is not present, then Identification or Name must be present.
Identification, Name and Legal Entity Identifier may all be
present. (CrossElementComplexRule)
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C16

C17

C18

Error handling:

— Error severity: Fatal

— Error Code: X00350

— Error Text: Identification, Name or LegalEntityldentifier must be present.

FundOrSubFundAndShareClassGuideline
(Rule)

When using the message to provide cash in and cash out amounts for more than one fund/sub
fund, and more than one share classes, (two or more FundOrSubFundDetails sequences and
two or more EstimatedFundCashForecastDetails sequences and used), in this usage there is
no way to determine which share class belongs to which fund/sub fund from the message
content itself, which may not be desirable and this type of usage should be bilaterally agreed.

Error handling:
— Error severity: Fatal
— Error Code:

— Error Text:

This constraint is defined at the MessageDefinition level.

PreviousTradeDateRule
(Rule)

If any occurrence of EstimatedFundCashForecastDetails is present, then any occurrence of
FundOrSubFundDetails/PreviousDateTime is not allowed. (CrossElementComplexRule)

On Condition
/EstimatedFundCashForecastDetails[*] is present
Following Must be True
/FundOrSubFundDetai ls[*]/PreviousTradeDateTime Must be absent

Error handling:
— Error severity: Fatal
— Error Code: X00352

— Error Text: PreviousDateTime must not be present.

This constraint is defined at the MessageDefinition level.

TradeDatelRule
(Rule)

If any occurrence of EstimatedFundCashForecastDetails is present, then any occurrence of
FundOrSubFundDetails/TradeDateTime is not allowed. (CrossElementComplexRule)

On Condition
/EstimatedFundCashForecastDetails[*] is present
Following Must be True
/FundOrSubFundDetails[*]/TradeDateTime Must be absent

Error handling:
— Error severity: Fatal

— Error Code: X00353

February 2022

128



Message Definition Report Part 2 MX camt.040.001.04

Funds November

2022 for Standards MX FundEstimatedCashForecastReportV04

C19

— Error Text: TradeDateTime must not be present.

This constraint is defined at the MessageDefinition level.

TradeDate2Rule
(Rule)

If EstimatedFundCashForecastDetails is not present, then at least one occurrence of
FundOrSubFundDetails/TradeDateTime must be present. (CrossElementComplexRule)

On Condition
/EstimatedFundCashForecastDetails[*] is absent
Following Must be True
/FundOrSubFundDetails[*]/TradeDateTime Must be present

Error handling:
— Error severity: Fatal
— Error Code: X00354

— Error Text: TradeDateTime must be present.

This constraint is defined at the MessageDefinition level.

8.4  Message Building Blocks

This chapter describes the MessageBuildingBlocks of this MessageDefinition.

8.4.1

Messageldentification <Msgld>

Presence: [1..1]

Definition: Identifies the message.

Messageldentification <Msgld> contains the following elements (see Messageldentification1 on
page 2016 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <ld> [1..1] Text 2016
CreationDateTime <CreDtTm> [1..1] DateTime 2016

8.4.2

PoolReference <PoolRef>

Presence: [0..1]

Definition: Collective reference identifying a set of messages.

PoolReference <PoolRef> contains the following elements (see AdditionalReference3 on page 2022 for

details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Reference <Ref> [1..1] Text 2022
Referencelssuer <Reflssr> [0..1] + 2022
MessageName <MsgNm> [0..1] Text 2023
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8.4.3

PreviousReference <PrvsRef>

Presence: [0..*]

Definition: Reference to a linked message that was previously sent.

PreviousReference <PrvsRef> contains the following elements (see AdditionalReference3 on
page 2022 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Reference <Ref> [1..1] Text 2022
Referencelssuer <Reflssr> [0..1] + 2022
MessageName <MsgNm> [0..1] Text 2023
8.4.4 RelatedReference <RItdRef>

Presence: [0..*]

Definition: Reference to a linked message that was previously received.

RelatedReference <RItdRef> contains the following elements (see AdditionalReference3 on page 2022

for details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Reference <Ref> [1..1] Text 2022
Referencelssuer <Reflssr> [0..1] + 2022
MessageName <MsgNm> [0..1] Text 2023
8.4.5 MessagePagination <MsgPgntn>

Presence: [1..1]

Definition: Pagination of the message.

MessagePagination <MsgPgntn> contains the following elements (see Pagination on page 2472 for

details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
PageNumber <PgNb> [1.1] Text 2472
LastPagelndicator <LastPglnd> [1..1] Indicator 2472
8.4.6 FundOrSubFundDetails <FndOrSubFndDtls>

Presence: [0..*]

Definition: Information about the fund/sub fund when the report either specifies cash flow for the
fund/sub fund or for a share class of the fund/sub fund.

Impacted by: C13 Fundldentification1Rule, C14 Fundidentification2Rule, C15 Fundldentification3Rule
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FundOrSubFundDetails <FndOrSubFndDtls> contains the following elements (see Fundl on
page 2194 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Name <Nm> [0..1] Text 2196
LegalEntityldentifier <LgINttyldr> [0..1] IdentifierSet 2196
Identification <ld> [0..1] 2197
Identification <ld> [1..1] Text 2197
Type <Tp> [1..1] * 2197
Currency <Ccy> [0..1] CodeSet C3 2197
TradeDateTime <TradDtTm> [0..1] + 2198
PreviousTradeDateTime <PrvsTradDtTm> [0..1] + 2198
EstimatedTotalNAV <EstmtdTtINAV> [0..1] Amount C3, |2198
C12
PreviousTotalNAV <PrvsTtINAV> [0..1] Amount C3, |2199
C12
EstimatedTotalUnitsNumber <EstmtdTtlUnitsNb> [0..1] + 2200
PreviousTotalUnitsNumber <PrvsTtlUnitsNb> [0..1] + 2200
EstimatedPercentageOfFundTotalNAV [0..1] Rate 2200
<EstmtdPctgOfFndTtINAV>
EstimatedCashInForecastDetails <EstmtdCshinFcstDtls> | [0..%] + 2200
EstimatedCashOutForecastDetails [0..%] + 2201
<EstmtdCshOutFcstDtls>
EstimatedNetCashForecastDetails [0..%] 2201
<EstmtdNetCshFcstDtls>
CashSettlementDate <CshSttimDt> [0..1] Date 2201
NetAmount <NetAmt> [0..1] Amount C3, 2201
C12
NetUnitsNumber <NetUnitsNb> [0..1] + 2202
FlowDirection <FlowDrctn> [1..1] CodeSet 2202
Constraints
¢ Fundldentification1Rule
(Rule)
If Identification is not present, then Name or LegalEntityldentifier must be present. Identification,
Name and Legal Entity Identifier may all be present.
On Condition
/ldentification is absent
Following Must be True
/Name Must be present
Oor /LegalEntityldentifier Must be present
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Error handling:

— Error severity: Fatal

— Error Code: X00348

— Error Text: Identification, Name or LegalEntityldentifier must be present.

* Fundldentification2Rule
(Rule)

If Name is not present, then Identification or Legal Entity Identifier must be present. Identification,
Name and Legal Entity Identifier may all be present.

On Condition
/Name is absent
Following Must be True
/ldentification Must be present
Oor /LegalEntityldentifier Must be absent

Error handling:

— Error severity: Fatal

— Error Code: X00349

— Error Text: Identification, Name or LegalEntityldentifier must be present.

* Fundldentification3Rule
(Rule)

If Legal Entity Identifier is not present, then Identification or Name must be present. Identification,
Name and Legal Entity Identifier may all be present.

On Condition
/LegalEntityldentifier is absent
Following Must be True
/ldentification Must be present
or /Name Must be present

Error handling:
— Error severity: Fatal
— Error Code: X00350

— Error Text: Identification, Name or LegalEntityldentifier must be present.

8.4.7 EstimatedFundCashForecastDetalls
<EstmtdFndCshFcstDtls>

Presence: [0..*]

Definition: Information related to the estimated cash-in and cash-out flows for a specific trade date as a
result of transactions in shares in an investment fund, for example, subscriptions, redemptions or
switches.

Impacted by: C10 ExceptionalCashFlowlndicatorRule
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EstimatedFundCashForecastDetails <EstmtdFndCshFcstDtls> contains the following elements

(see EstimatedFundCashForecast6 on page 2185 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <Id> [1..1] Text 2186
TradeDateTime <TradDtTm> [1..1] + 2187
PreviousTradeDateTime <PrvsTradDtTm> [0..1] + 2187
FinanciallnstrumentDetails <FinInstrmDtls> [1..1] + C13 2187
EstimatedTotalNAV <EstmtdTtINAV> [0..%] Amount C3, 2188
C12
PreviousTotalNAV <PrvsTtINAV> [0..%] Amount C3, |2188
C12
EstimatedTotalUnitsNumber <EstmtdTtlUnitsNb> [0..1] + 2189
PreviousTotalUnitsNumber <PrvsTtlUnitsNb> [0..1] + 2189
EstimatedTotaINAVChangeRate [0..1] Rate 2190
<EstmtdTtINAVChngRate>
InvestmentCurrency <InvstmtCcy> [0..%] CodeSet C3 2190
CurrencyStatus <CcySts> [0..1] + 2190
ExceptionalNetCashFlowIndicator [1..1] Indicator 2190
<XcptnINetCshFlowInd>
Price <Pric> [0..1] + 2191
ForeignExchangeRate <FXRate> [0..1] + 2191
EstimatedPercentageOfShareClassTotaINAV [0..1] Rate 2191
<EstmtdPctgOfShrCIssTtINAV>
EstimatedCashInForecastDetails <EstmtdCshinFcstDtls> | [0..%] + C3 2191
EstimatedCashOutForecastDetails [0..%] + C4 2192
<EstmtdCshOutFcstDtls>
EstimatedNetCashForecastDetails [0..%] + C7 2193
<EstmtdNetCshFcstDtls>

Constraints

» ExceptionalCashFlowIndicatorRule
(Rule)

If Exceptional NetCashFlowlndicator is "true" or "1" (Yes), then either

EstimatedCashInForecastDetails/ExceptionalCashFlowlndicator or
EstimatedCashOutForecastDetails/ExceptionalCashFlowIndicator must be present. Both may be

present.

8.4.8

ConsolidatedNetCashForecast <CnsltdNetCshFcst>

Presence: [0..1]

Definition: Estimated net cash as a result of the cash-in and cash-out flows.
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ConsolidatedNetCashForecast <CnsltdNetCshFcst> contains the following elements (see
NetCashForecast3 on page 1732 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
NetAmount <NetAmt> [0..1] Amount C3, 1732
C12
NetUnitsNumber <NetUnitsNb> [0..1] + 1733
FlowDirection <FlowDrctn> [1..1] CodeSet 1733
8.4.9 Extension <Xtnsn>
Presence: [0..*]
Definition: Additional information that can not be captured in the structured fields and/or any other
specific block.
Impacted by: C11 ExtensionRule
Extension <Xtnsn> contains the following elements (see Extensionl on page 2472 for details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
PlaceAndName <PlcAndNm> [1.1] Text 2473
Text <Txt> [1..1] Text 2473
Constraints
» ExtensionRule
(Rule)
This component may not be used without the explicit approval of the Registration Authority and
without strict usage rules published by the Registration Authority.
134
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9

9.1

MX camt.041.001.04
FundConfirmedCashForecastReportV04

MessageDefinition Functionality

Scope

A report provider, such as a transfer agent, sends the FundConfirmedCashForecastReport message to
the report user, such as an investment manager or pricing agent, to report the confirmed cash
incomings and outgoings of one or more share classes of an investment fund on one or more trade
dates.

The cash movements may result from, for example, redemption, subscription, switch transactions or
reinvestment of dividends.

Usage

The FundConfirmedCashForecastReport is used to report definitive cash movements, that is it is sent
after the cut-off time and/or the price valuation of the fund.

This message contains incoming and outgoing cash flows that are confirmed, that is, the price has been
applied. If the price is not yet definitive, then the FundEstimatedCashForecastReport message must be
used.

The message structure allows for the following uses:

- to provide cash in and cash out amounts for a fund/sub fund (a FundOrSubFundDetails sequence is
used),

- to provide cash in and cash out amounts for a fund/sub fund and one or more share classes
(FundOrSubFundDetails sequence and one or more FundCashForecastDetails sequences are used),

- to provide cash in and cash out amounts for one or more share classes (one or more
FundCashForecastDetails sequences are used).

- to provide cash in and cash out amounts for more than one fund/sub fund, and more than one share
classes (two or more FundOrSubFundDetails sequences and two or more FundCashForecastDetails
sequences and used); however, it should be noted that, in this usage, there is no way to determine
which share class belongs to which fund/sub fund from the message content itself, which may not be
desirable and the use of this kind of combination should be bilaterally agreed.

This message allows the report provider to report cash movements in or out of a fund, but does not
allow the Sender to categorise these movements, for example by country, or to give details of the
underlying orders, commission or charges.

If the report provider wishes to give detailed information related to cash movements, then the
FundDetailedConfirmedCashForecastReport message must be used.
Outline

The FundConfirmedCashForecastReportV04 MessageDefinition is composed of 9
MessageBuildingBlocks:

A. Messageldentification
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Identifies the message.

B. PoolReference

Collective reference identifying a set of messages.

C. PreviousReference

Reference to a linked message that was previously sent.

D. RelatedReference

Reference to a linked message that was previously received.

E. MessagePagination

Pagination of the message.

F. FundOrSubFundDetails

Information about the fund/sub fund when the report either specifies cash flow for the fund/sub fund
or for a share class of the fund/sub fund.

G. FundCashForecastDetails

Information related to the cash-in and cash-out flows for a specific trade date as a result of
transactions in shares in an investment fund, for example, subscriptions, redemptions or switches.

H. ConsolidatedNetCashForecast

Estimated net cash as a result of the cash-in and cash-out flows.

. Extension

Additional information that cannot be captured in the structured elements and/or any other specific
block.
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9.2 Structure
Or MessageElement/BuildingBlock<XML Tag> Mult. Type Constr. | Page
No.
Message root <Document> <FndConfdCshFcstRpt> [1..1] C7, C16,

C17,

C18,

C19
Messageldentification <Msgld> [1..1] + 142
PoolReference <PoolRef> [0..1] + 142
PreviousReference <PrvsRef> [0..%] + 143
RelatedReference <RItdRef> [0..%] * 143
MessagePagination <MsgPgntn> [1..1] + 143
FundOrSubFundDetails <FndOrSubFndDtls> [0..%] + C13, 143

Ci14,

C15
FundCashForecastDetails <FndCshFcstDtls> [0..%] + C10 145
ConsolidatedNetCashForecast <CnsltdNetCshFcst> [0..1] + 146
Extension <Xtnsn> [0..%] + Cil1 147

9.3

Constraints

The tick symbol () means that the rule is validated on the SWIFT Network, if the message is part of a

solution for which validation is enabled.

Cl ActiveCurrency
(Rule)

The currency code must be a valid active currency code, not yet withdrawn on the day the

message containing the currency is exchanged. Valid active currency codes are registered with

the ISO 4217 Maintenance Agency, consist of three (3) contiguous letters, and are not yet

withdrawn on the day the message containing the Currency is exchanged. (Algorithm)

Error handling:

— Error severity: Fatal

— Error Code: DO0005

— Error Text: Invalid currency code

C2 ActiveOrHistoricCurrency
(Rule)

The Currency Code must be registered, or have already been registered. Valid active or historic

currency codes are registered with the ISO 4217 Maintenance Agency, consist of three (3)
contiguous letters, and may be or not be withdrawn on the day the message containing the

Currency is exchanged. (Algorithm)
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Error handling:

— Error severity: Fatal

— Error Code: DO0006

— Error Text: Invalid currency code.

C3 AdditionalBalanceRule
(Rule)

If AdditionalBalance is present, then at least one or more elements in the list
(AdditionalBalance/TotalUnitsFromUnitOrders, AdditionalBalance/TotalUnitsFromCashOrders,
AdditionalBalance/TotalCashFromUnitOrders, AdditionalBalance/TotalCashFromCashOrders)
must be present. (CrossElementComplexRule)

Error handling:
— Error severity: Fatal
— Error Code: X00360
— Error Text:

C4 AdditionalBalanceRule
(Rule)

If AdditionalBalance is present, then at least one or more elements in the list
(AdditionalBalance/TotalUnitsFromUnitOrders, AdditionalBalance/TotalUnitsFromCashOrders,
AdditionalBalance/TotalCashFromUnitOrders, AdditionalBalance/TotalCashFromCashOrders)
must be present. (CrossElementComplexRule)

Error handling:
— Error severity: Fatal
— Error Code: X00360
— Error Text:

C5 AdditionalBalanceRule
(Rule)

If AdditionalBalance is present, then at least one or more elements in the list
(AdditionalBalance/TotalUnitsFromUnitOrders, AdditionalBalance/TotalUnitsFromCashOrders,
AdditionalBalance/TotalCashFromUnitOrders, AdditionalBalance/TotalCashFromCashOrders)
must be present. (CrossElementComplexRule)

Error handling:

— Error severity: Fatal
— Error Code: X00360
— Error Text:

C6 AnyBIC
(Rule)
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C7

C8

C9

Only a valid Business identifier code is allowed. Business identifier codes for financial or non-
financial institutions are registered by the ISO 9362 Registration Authority in the BIC directory,
and consists of eight (8) or eleven (11) contiguous characters. (Algorithm)

Error handling:

— Error severity: Fatal

— Error Code: DO0008
— Error Text: Invalid BIC.

ConsolidatedNetCashRule
(Rule)

If ConsolidatedNetCashForecast is present, then at least one occurrence of either
FundOrSubFundDetails or FundCashForecastDetails must be present. Both
FundOrSubFundDetails and FundCashForecastDetails may be

present. (CrossElementComplexRule)

On Condition

/ConsolidatedNetCashForecast is present
Following Must be True

/FundOrSubFundDetails[*] Must be present
Oor /FundCashForecastDetails[*] Must be present

Error handling:
— Error severity: Fatal
— Error Code: X00351

— Error Text: ConsolidatedNetCashForecast must not be present.

This constraint is defined at the MessageDefinition level.

Country
(Rule)

The code is checked against the list of country names obtained from the United Nations (ISO
3166, Alpha-2 code). (Algorithm)

Error handling:

— Error severity: Fatal

— Error Code: D00004

— Error Text: Invalid Country Code.

CurrencyAmount
(Rule)

The number of fractional digits (or minor unit of currency) must comply with 1ISO 4217.
Note: The decimal separator is a dot. (Algorithm)

Error handling:

— Error severity: Fatal

— Error Code: DO0007
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C10

C11

C12

C13

Cil4

C15

— Error Text: Invalid currency code or too many decimal digits.

ExceptionalCashFlowIndicatorRule
(Rule)

If Exceptional NetCashFlow Indicator is "true" or "1" (Yes), then CashiInForecastDetails/
ExceptionalCashFlowIndicator and CashOutForecastDetails/ ExceptionalCashFlowIndicator
must be present.

ExtensionRule
(Rule)

This component may not be used without the explicit approval of the Registration Authority and
without strict usage rules published by the Registration Authority.

FinanciallnstrumentldentificationGuideline

(Guideline)

It is recommended that ISIN be used in Identification\Securityldentification3Choice.
Fundldentification1Rule

(Rule)

If Identification is not present, then Name or LegalEntityldentifier must be present. Identification,
Name and Legal Entity Identifier may all be present. (CrossElementComplexRule)

Error handling:

— Error severity: Fatal

— Error Code: X00348

— Error Text: Identification, Name or LegalEntityldentifier must be present.
Fundldentification2Rule

(Rule)

If Name is not present, then Identification or Legal Entity Identifier must be present.
Identification, Name and Legal Entity Identifier may all be
present. (CrossElementComplexRule)

Error handling:

— Error severity: Fatal

— Error Code: X00349

— Error Text: Identification, Name or LegalEntityldentifier must be present.
Fundldentification3Rule

(Rule)

If Legal Entity Identifier is not present, then Identification or Name must be present.
Identification, Name and Legal Entity Identifier may all be
present. (CrossElementComplexRule)

Error handling:
— Error severity: Fatal

— Error Code: X00350
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C16

C17

C18

— Error Text: Identification, Name or LegalEntityldentifier must be present.

FundOrSubFundAndShareClassGuideline
(Rule)

When using the message to provide cash in and cash out amounts for more than one fund/sub
fund, and more than one share classes, (two or more FundOrSubFundDetails sequences and
two or more FundCashForecastDetails sequences and used), in this usage there is no way to
determine which share class belongs to which fund/sub fund from the message content itself,
which may not be desirable and this type of usage should be bilaterally agreed.

Error handling:
— Error severity: Fatal
— Error Code:

— Error Text:

This constraint is defined at the MessageDefinition level.

PreviousTradeDateRule
(Rule)

If any occurrence of FundCashForecastDetails is present, then any occurrence of
FundOrSubFundDetails/PreviousTradeDateTime is not allowed. (CrossElementComplexRule)

On Condition
/FundCashForecastDetails[*] is present

Following Must be True
/FundOrSubFundDetails[*]/PreviousTradeDateTime Must be absent

Error handling:
— Error severity: Fatal
— Error Code: X00352

— Error Text: PreviousDateTime must not be present.

This constraint is defined at the MessageDefinition level.

TradeDatelRule
(Rule)

If any occurrence of FundCashForecastDetails is present, then any occurrence of
FundOrSubFundDetails/TradeDateTime is not allowed. (CrossElementComplexRule)

On Condition
/FundCashForecastDetails[*] is present

Following Must be True
/FundOrSubFundDetails[*]/TradeDateTime Must be absent

Error handling:
— Error severity: Fatal
— Error Code: X00353

— Error Text: TradeDateTime must not be present.

This constraint is defined at the MessageDefinition level.
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C19

TradeDate2Rule
(Rule)

If FundCashForecastDetails is not present, then at least one occurrence of
FundOrSubFundDetails/TradeDateTime must be present. (CrossElementComplexRule)

On Condition
/FundCashForecastDetails[*] is absent

Following Must be True
/FundOrSubFundDetails[*]/TradeDateTime Must be present

Error handling:
— Error severity: Fatal
— Error Code: X00354

— Error Text: TradeDateTime must be present.

This constraint is defined at the MessageDefinition level.

9.4  Message Building Blocks

This chapter describes the MessageBuildingBlocks of this MessageDefinition.

94.1

Messageldentification <Msgld>

Presence: [1..1]

Definition: Identifies the message.

Messageldentification <Msgld> contains the following elements (see Messageldentificationl on
page 2016 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <ld> [1..1] Text 2016
CreationDateTime <CreDtTm> [1..1] DateTime 2016

9.4.2

PoolReference <PoolRef>

Presence: [0..1]

Definition: Collective reference identifying a set of messages.

PoolReference <PoolRef> contains the following elements (see AdditionalReference3 on page 2022 for

details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Reference <Ref> [1..1] Text 2022
Referencelssuer <Reflssr> [0..1] + 2022
MessageName <MsgNm> [0..1] Text 2023
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9.4.3

PreviousReference <PrvsRef>

Presence: [0..*]

Definition: Reference to a linked message that was previously sent.

PreviousReference <PrvsRef> contains the following elements (see AdditionalReference3 on
page 2022 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Reference <Ref> [1..1] Text 2022
Referencelssuer <Reflssr> [0..1] + 2022
MessageName <MsgNm> [0..1] Text 2023
9.4.4 RelatedReference <RItdRef>

Presence: [0..*]

Definition: Reference to a linked message that was previously received.

RelatedReference <RItdRef> contains the following elements (see AdditionalReference3 on page 2022

for details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Reference <Ref> [1..1] Text 2022
Referencelssuer <Reflssr> [0..1] + 2022
MessageName <MsgNm> [0..1] Text 2023
9.4.5 MessagePagination <MsgPgntn>

Presence: [1..1]

Definition: Pagination of the message.

MessagePagination <MsgPgntn> contains the following elements (see Pagination on page 2472 for

details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
PageNumber <PgNb> [1.1] Text 2472
LastPagelndicator <LastPglnd> [1..1] Indicator 2472
9.4.6 FundOrSubFundDetails <FndOrSubFndDtls>

Presence: [0..*]

Definition: Information about the fund/sub fund when the report either specifies cash flow for the
fund/sub fund or for a share class of the fund/sub fund.

Impacted by: C13 Fundldentification1Rule, C14 Fundidentification2Rule, C15 Fundldentification3Rule
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FundOrSubFundDetails <FndOrSubFndDtls> contains the following elements (se
page 2156 for details)

e Fund2 on

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Name <Nm> [0..1] Text 2158
LegalEntityldentifier <LgINttyldr> [0..1] IdentifierSet 2158
Identification <ld> [0..1] 2158
Identification <ld> [1..1] Text 2159
Type <Tp> [1..1] * 2159
Currency <Ccy> [0..1] CodeSet C3 2159
TradeDateTime <TradDtTm> [0..1] + 2159
PreviousTradeDateTime <PrvsTradDtTm> [0..1] + 2160
TotalNAV <TtINAV> [0..1] Amount C3, |2160
C12
PreviousTotalNAV <PrvsTtINAV> [0..1] Amount C3, |2161
C12
TotalUnitsNumber <TtlUnitsNb> [0..1] + 2161
PreviousTotalUnitsNumber <PrvsTtlUnitsNb> [0..1] + 2162
PercentageOfFundTotaINAV <PctgOfFndTtINAV> [0..1] Rate 2162
CashiInForecastDetails <CshInFcstDtls> [0..%] + 2162
CashOutForecastDetails <CshOutFcstDtls> [0..%] + 2162
NetCashForecastDetails <NetCshFcstDtls> [0..%] 2163
CashSettlementDate <CshSttimDt> [0..1] Date 2163
NetAmount <NetAmt> [0..1] Amount C3, 2163
C12
NetUnitsNumber <NetUnitsNb> [0..1] + 2164
FlowDirection <FlowDrctn> [1..1] CodeSet 2164
Constraints
¢ Fundldentification1Rule
(Rule)
If Identification is not present, then Name or LegalEntityldentifier must be present. Identification,
Name and Legal Entity Identifier may all be present.
On Condition
/ldentification is absent
Following Must be True
/Name Must be present
Oor /LegalEntityldentifier Must be present
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Error handling:

— Error severity: Fatal

— Error Code: X00348

— Error Text: Identification, Name or LegalEntityldentifier must be present.

* Fundldentification2Rule
(Rule)

If Name is not present, then Identification or Legal Entity Identifier must be present. Identification,
Name and Legal Entity Identifier may all be present.

On Condition
/Name is absent
Following Must be True
/ldentification Must be present
Oor /LegalEntityldentifier Must be absent

Error handling:

— Error severity: Fatal

— Error Code: X00349

— Error Text: Identification, Name or LegalEntityldentifier must be present.

* Fundldentification3Rule
(Rule)

If Legal Entity Identifier is not present, then Identification or Name must be present. Identification,
Name and Legal Entity Identifier may all be present.

On Condition
/LegalEntityldentifier is absent
Following Must be True
/ldentification Must be present
or /Name Must be present

Error handling:
— Error severity: Fatal
— Error Code: X00350

— Error Text: Identification, Name or LegalEntityldentifier must be present.

9.4.7 FundCashForecastDetails <FndCshFcstDtls>

Presence: [0..*]

Definition: Information related to the cash-in and cash-out flows for a specific trade date as a result of
transactions in shares in an investment fund, for example, subscriptions, redemptions or switches.

Impacted by: C10 ExceptionalCashFlowlndicatorRule
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FundCashForecastDetails <FndCshFcstDtls> contains the following elements (see

FundCashForecast7 on page 2176 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
Identification <Id> [1..1] Text 2177
TradeDateTime <TradDtTm> [1..1] + 2177
PreviousTradeDateTime <PrvsTradDtTm> [0..1] + 2178
FinanciallnstrumentDetails <FinInstrmDtls> [1..1] + C13 2178
TotalNAV <TtINAV> [0..%] Amount C3, 2179
C12
PreviousTotalNAV <PrvsTtINAV> [0..%] Amount C3, |2179
C12
TotalUnitsNumber <TtlUnitsNb> [0..1] + 2180
PreviousTotalUnitsNumber <PrvsTtlUnitsNb> [0..1] + 2180
TotaINAVChangeRate <TtINAVChngRate> [0..1] Rate 2180
InvestmentCurrency <InvstmtCcy> [0..%] CodeSet C3 2181
CurrencyStatus <CcySts> [0..1] * 2181
ExceptionalNetCashFlowIndicator [1..1] Indicator 2181
<XcptnINetCshFlowInd>
Price <Pric> [0..1] + 2181
ForeignExchangeRate <FXRate> [0..1] + 2182
PercentageOfShareClassTotalNAV [0..1] Rate 2182
<PctgOfShrCIssTtINAV>
CashiInForecastDetails <CshInFcstDtls> [0..%] + C3 2182
CashOutForecastDetails <CshOutFcstDtls> [0..%] + C4 2183
NetCashForecastDetails <NetCshFcstDtls> [0..%] + C7 2184

Constraints

» ExceptionalCashFlowIndicatorRule
(Rule)

If Exceptional NetCashFlow Indicator is "true" or "1" (Yes), then CashiInForecastDetails/
ExceptionalCashFlowIndicator and CashOutForecastDetails/ ExceptionalCashFlowlIndicator must be
present.

9.4.8

ConsolidatedNetCashForecast <CnsltdNetCshFcst>

Presence: [0..1]

Definition: Estimated net cash as a result of the cash-in and cash-out flows.
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ConsolidatedNetCashForecast <CnsltdNetCshFcst> contains the following elements (see
NetCashForecast3 on page 1732 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
NetAmount <NetAmt> [0..1] Amount C3, 1732
C12
NetUnitsNumber <NetUnitsNb> [0..1] + 1733
FlowDirection <FlowDrctn> [1..1] CodeSet 1733

9.4.9

Extension <Xtnsn>

Presence: [0..*]

Definition: Additional information that cannot be captured in the structured elements and/or any other
specific block.

Impacted by: C11 ExtensionRule

Extension <Xtnsn> contains the following elements (see Extensionl on page 2472 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
PlaceAndName <PlcAndNm> [1.1] Text 2473
Text <Txt> [1..1] Text 2473
Constraints
» ExtensionRule
(Rule)
This component may not be used without the explicit approval of the Registration Authority and
without strict usage rules published by the Registration Authority.
147
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MX camt.042.001.04
FundDetailedEstimatedCashForecastReportV
04

10.1 MessageDefinition Functionality

Scope

A report provider, such as a transfer agent, sends the FundDetailedEstimatedCashForecastReport
message to the report user, such as an investment manager or pricing agent, to report the estimated
cash incomings and outgoings, sorted by country, institution name or other criteria defined by the user
of one or more share classes of an investment fund on one or more trade dates.

The cash movements may result from, for example, redemption, subscription, switch transactions or
reinvestment of dividends.

Usage

The FundDetailedEstimatedCashForecastReport is used to provide estimated cash movements, that is,
it is sent prior to the cut-off time and/or the price valuation of the fund. The message contains incoming
and outgoing cash flows that are estimated, that is, the price has not been applied. If the price is
definitive, then the FundDetailedConfirmedCashForecastReport message must be used.

The message structure allows for the following uses:

- to provide cash in and cash out amounts for a fund/sub fund and one or more share classes (a
FundOrSubFundDetails sequence and one or more EstimatedFundCashForecastDetails sequences are
used),

- to provide cash in and cash out amounts for one or more share classes (one or more
EstimatedFundCashForecastDetails sequences are used).

If the report is to provide estimated cash in and cash out for a fund/sub fund only and not for one or
more share classes, then the FundEstimatedCashForecastReport message must be used.

The FundDetailedEstimatedCashForecastReport message is used to report cash movements in or out
of a fund, organised by party, such as fund management company, country, currency or by some other
criteria defined by the report provider. If the report is used to give the cash-in and cash-out for a party,

then additional criteria, such as currency and country, can be specified.

In addition, the underlying transaction type for the cash-in or cash-out movement can be specified, as
well as information about the cash movement's underlying orders, such as commission and charges.
Outline

The FundDetailedEstimatedCashForecastReportV04 MessageDefinition is composed of 9
MessageBuildingBlocks:

A. Messageldentification

Identifies the message.

B. PoolReference
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Collective reference identifying a set of messages.

C. PreviousReference

Reference to a linked message that was previously sent.

D. RelatedReference

Reference to a linked message that was previously received.

E. MessagePagination

Pagination of the message.

F. FundOrSubFundDetails

Information about the fund/sub fund when the report either specifies cash flow for the fund/sub fund

or for a share class of the fund/sub fund.

G. EstimatedFundCashForecastDetails

Information related to the estimated cash-in and cash-out flows for a specific trade date as a result
of transactions in shares in an investment fund, for example, subscriptions, redemptions or

switches. The information provided is sorted by pre-defined criteria such as country, institution,

currency or user defined criteria.

H. ConsolidatedNetCashForecast

Estimated net cash as a result of the cash-in and cash-out flows specified in the fund cash forecast

details.

I. Extension

Additional information that can not be captured in the structured fields and/or any other specific

block.

10.2 Structure

Or MessageElement/BuildingBlock<XML Tag> Mult. Type Col\?str. Page
0.
Message root <Document> <FndDtldEstmtdCshFcstRpt> [1..1]
Messageldentification <Msgld> [1..1] + 154
PoolReference <PoolRef> [0..1] * 154
PreviousReference <PrvsRef> [0..%] + 154
RelatedReference <RItdRef> [0..%] + 155
MessagePagination <MsgPgntn> [1..1] + 155
FundOrSubFundDetails <FndOrSubFndDtls> [0..1] + C14, 155
C15,
Cl6
EstimatedFundCashForecastDetails <EstmtdFndCshFcstDtls> | [1..*] + Cc1a 157
ConsolidatedNetCashForecast <CnsltdNetCshFcst> [0..1] + 159
Extension <Xtnsn> [0..%] + Ci12 159
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10.3 Constraints

The tick symbol () means that the rule is validated on the SWIFT Network, if the message is part of a
solution for which validation is enabled.

C1

C2

C3

C4

AccountOrOwnerlRule
(Rule)

If Accountldentification is not present, then Ownerldentification must be present. Both
Accountldentification and Ownerldentification may be present. (CrossElementComplexRule)

Error handling:

— Error severity: Fatal
— Error Code: X00355
— Error Text:

AccountOrOwner2Rule
(Rule)

If Ownerldentification is not present, then Accountldentification must be present. Both
Ownerldentification and Accountldentification may be present. (CrossElementComplexRule)

Error handling:

— Error severity: Fatal
— Error Code: X00356
— Error Text:
ActiveCurrency

(Rule)

The currency code must be a valid active currency code, not yet withdrawn on the day the
message containing the currency is exchanged. Valid active currency codes are registered with
the ISO 4217 Maintenance Agency, consist of three (3) contiguous letters, and are not yet
withdrawn on the day the message containing the Currency is exchanged. (Algorithm)

Error handling:

— Error severity: Fatal

— Error Code: DO0005

— Error Text: Invalid currency code

ActiveOrHistoricCurrency
(Rule)

The Currency Code must be registered, or have already been registered. Valid active or historic
currency codes are registered with the ISO 4217 Maintenance Agency, consist of three (3)
contiguous letters, and may be or not be withdrawn on the day the message containing the
Currency is exchanged. (Algorithm)
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Error handling:

— Error severity: Fatal

— Error Code: DO0006

— Error Text: Invalid currency code.

C5 AdditionalBalanceRule
(Rule)

If AdditionalBalance is present, then at least one or more elements in the list
(AdditionalBalance/TotalUnitsFromUnitOrders, AdditionalBalance/TotalUnitsFromCashOrders,
AdditionalBalance/TotalCashFromUnitOrders, AdditionalBalance/TotalCashFromCashOrders)
must be present. (CrossElementComplexRule)

Error handling:
— Error severity: Fatal
— Error Code: X00360
— Error Text:

C6 AdditionalBalanceRule
(Rule)

If AdditionalBalance is present, then at least one or more elements in the list
(AdditionalBalance/TotalUnitsFromUnitOrders, AdditionalBalance/TotalUnitsFromCashOrders,
AdditionalBalance/TotalCashFromUnitOrders, AdditionalBalance/TotalCashFromCashOrders)
must be present. (CrossElementComplexRule)

Error handling:
— Error severity: Fatal
— Error Code: X00360
— Error Text:

C7 AdditionalBalanceRule
(Rule)

If AdditionalBalance is present, then at least one or more elements in the list
(AdditionalBalance/TotalUnitsFromUnitOrders, AdditionalBalance/TotalUnitsFromCashOrders,
AdditionalBalance/TotalCashFromUnitOrders, AdditionalBalance/TotalCashFromCashOrders)
must be present. (CrossElementComplexRule)

Error handling:

— Error severity: Fatal
— Error Code: X00360
— Error Text:

C8 AnyBIC
(Rule)
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C9

C10

C11

Only a valid Business identifier code is allowed. Business identifier codes for financial or non-
financial institutions are registered by the ISO 9362 Registration Authority in the BIC directory,
and consists of eight (8) or eleven (11) contiguous characters. (Algorithm)

Error handling:

— Error severity: Fatal

— Error Code: DO0008
— Error Text: Invalid BIC.

Country
(Rule)

The code is checked against the list of country names obtained from the United Nations (ISO
3166, Alpha-2 code). (Algorithm)

Error handling:

— Error severity: Fatal

— Error Code: DO0004

— Error Text: Invalid Country Code.

CurrencyAmount
(Rule)

The number of fractional digits (or minor unit of currency) must comply with ISO 4217.

Note: The decimal separator is a dot. (Algorithm)

Error handling:

— Error severity: Fatal

— Error Code: DO0007

— Error Text: Invalid currency code or too many decimal digits.

ExceptionalCashFlowIndicatorRule
(Rule)

If ExceptionalNetCashFlowlndicator is "true" or "1" (Yes), then at least one or more of the
following must be present:

BreakdownByParty/CashinForecast/ExceptionalCashFlowlIndicator, or
BreakdownByParty/CashOutForecast/ExceptionalCashFlowlIndicator, or
BreakdownByCountry/CashinForecast/ExceptionalCashFlowlIndicator, or
BreakdownByCountry/CashOutForecast/ExceptionalCashFlowlndicator, or
BreakdownByCurrency/CashinForecast/ExceptionalCashFlowlIndicator, or
BreakdownByCurrency/CashOutForecast/ExceptionalCashFlowIndicator, or

BreakdownByUserDefinedParameter/CashinForecast/ExceptionalCashFlowIndicator, or
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C12

C13

Ci4

C15

C16

C17

BreakdownByUserDefinedParameter/CashOutForecast/ExceptionalCashFlowlIndicator.

ExtensionRule
(Rule)

This component may not be used without the explicit approval of the Registration Authority and
without strict usage rules published by the Registration Authority.

FinanciallnstrumentldentificationGuideline

(Guideline)

It is recommended that ISIN be used in Identification\Securityldentification3Choice.
Fundldentification1Rule

(Rule)

If Identification is not present, then Name or LegalEntityldentifier must be present. Identification,
Name and Legal Entity Identifier may all be present. (CrossElementComplexRule)

Error handling:

— Error severity: Fatal

— Error Code: X00348

— Error Text: Identification, Name or LegalEntityldentifier must be present.

Fundldentification2Rule
(Rule)

If Name is not present, then Identification or Legal Entity Identifier must be present.
Identification, Name and Legal Entity Identifier may all be
present. (CrossElementComplexRule)

Error handling:

— Error severity: Fatal

— Error Code: X00349

— Error Text: Identification, Name or LegalEntityldentifier must be present.

Fundldentification3Rule
(Rule)

If Legal Entity Identifier is not present, then Identification or Name must be present.
Identification, Name and Legal Entity Identifier may all be
present. (CrossElementComplexRule)

Error handling:

— Error severity: Fatal

— Error Code: X00350

— Error Text: Identification, Name or LegalEntityldentifier must be present.

UserDefinedRule
(Rule)
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At least one message element in the list (Party, Country, Currency, UserDefined) must be
present. More than one element in the list (Party, Country, Currency, UserDefined) may be
present.

10.4 Message Building Blocks

This chapter describes the MessageBuildingBlocks of this MessageDefinition.

10.4.1 Messageldentification <Msgld>

Presence: [1..1]
Definition: Identifies the message.

Messageldentification <Msgld> contains the following elements (see Messageldentification1 on
page 2016 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <ld> [1..1] Text 2016
CreationDateTime <CreDtTm> [1..1] DateTime 2016
10.4.2 PoolReference <PoolRef>

Presence: [0..1]
Definition: Collective reference identifying a set of messages.

PoolReference <PoolRef> contains the following elements (see AdditionalReference3 on page 2022 for

details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Reference <Ref> [1..1] Text 2022
Referencelssuer <Reflssr> [0..1] + 2022
MessageName <MsgNm> [0..1] Text 2023
10.4.3 PreviousReference <PrvsRef>

Presence: [0..*]
Definition: Reference to a linked message that was previously sent.

PreviousReference <PrvsRef> contains the following elements (see AdditionalReference3 on
page 2022 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Reference <Ref> [1..1] Text 2022
Referencelssuer <Reflssr> [0..1] + 2022
MessageName <MsgNm> [0..1] Text 2023
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10.4.4 RelatedReference <RItdRef>

Presence: [0..*]
Definition: Reference to a linked message that was previously received.

RelatedReference <RItdRef> contains the following elements (see AdditionalReference3 on page 2022

for details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Reference <Ref> [1..1] Text 2022
Referencelssuer <Reflssr> [0..1] + 2022
MessageName <MsgNm> [0..1] Text 2023

10.4.5 MessagePagination <MsgPgntn>
Presence: [1..1]
Definition: Pagination of the message.

MessagePagination <MsgPgntn> contains the following elements (see Pagination on page 2472 for

details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
PageNumber <PgNb> [1..1] Text 2472
LastPagelndicator <LastPglnd> [1..1] Indicator 2472

10.4.6 FundOrSubFundDetails <FndOrSubFndDtls>

Presence: [0..1]

Definition: Information about the fund/sub fund when the report either specifies cash flow for the
fund/sub fund or for a share class of the fund/sub fund.

Impacted by: C14 Fundldentification1Rule, C15 Fundldentification2Rule, C16 Fundldentification3Rule
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FundOrSubFundDetails <FndOrSubFndDtls> contains the following elements (see Fund3 on
page 2207 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
Name <Nm> [0..1] Text 2209
LegalEntityldentifier <LgINttyldr> [0..1] IdentifierSet 2209
Identification <ld> [0..1] 2209
Identification <ld> [1..1] Text 2209
Type <Tp> [1..1] + 2210
Currency <Ccy> [0..1] CodeSet C3 2210
EstimatedTotalNAV <EstmtdTtINAV> [0..1] Amount C3, |2210
C12
PreviousTotalNAV <PrvsTtINAV> [0..1] Amount C3, |2211
C12
EstimatedTotalUnitsNumber <EstmtdTtlUnitsNb> [0..1] + 2212
PreviousTotalUnitsNumber <PrvsTtlUnitsNb> [0..1] + 2212
EstimatedPercentageOfFundTotalNAV [0..1] Rate 2212
<EstmtdPctgOfFndTtINAV>

Constraints

* Fundldentification1Rule
(Rule)

If Identification is not present, then Name or LegalEntityldentifier must be present. Identification,

Name and Legal Entity Identifier may all be present.

On Condition

Fol

or

/ldentification is absent

lowing Must be True

/Name Must be present
/LegalEntityldentifier Must be present

Error handling:

— Error severity: Fatal

— Error Code: X00348

— Error Text: Identification, Name or LegalEntityldentifier must be present.

* Fundldentification2Rule
(Rule)

If Name is not present, then Identification or Legal Entity Identifier must be present. Identification,

Name and Legal Entity Identifier may all be present.

On Condition

Fol

or

/Name is absent

lowing Must be True

/ldentification Must be present
/LegalEntityldentifier Must be absent
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Error handling:

— Error severity: Fatal

— Error Code: X00349

— Error Text: Identification, Name or LegalEntityldentifier must be present.

* Fundldentification3Rule
(Rule)

If Legal Entity Identifier is not present, then Identification or Name must be present. Identification,
Name and Legal Entity Identifier may all be present.

On Condition
/LegalEntityldentifier is absent
Following Must be True
/ldentification Must be present
Oor /Name Must be present

Error handling:
— Error severity: Fatal
— Error Code: X00350

— Error Text: Identification, Name or LegalEntityldentifier must be present.

10.4.7 EstimatedFundCashForecastDetalls
<EstmtdFndCshFcstDtls>

Presence: [1..*]

Definition: Information related to the estimated cash-in and cash-out flows for a specific trade date as a
result of transactions in shares in an investment fund, for example, subscriptions, redemptions or
switches. The information provided is sorted by pre-defined criteria such as country, institution, currency
or user defined criteria.

Impacted by: C11 ExceptionalCashFlowlndicatorRule
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EstimatedFundCashForecastDetails <EstmtdFndCshFcstDtls> contains the following elements

(see EstimatedFundCashForecast5 on page 2165 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <Id> [1..1] Text 2167
TradeDateTime <TradDtTm> [1..1] + 2167
PreviousTradeDateTime <PrvsTradDtTm> [0..1] + 2167
FinanciallnstrumentDetails <FinInstrmDtls> [1..1] + C13 2167
EstimatedTotalNAV <EstmtdTtINAV> [0..%] Amount C3, 2168
Ci12
PreviousTotalNAV <PrvsTtINAV> [0..%] Amount C3, |2169
C12
EstimatedTotalUnitsNumber <EstmtdTtlUnitsNb> [0..1] + 2169
PreviousTotalUnitsNumber <PrvsTtlUnitsNb> [0..1] + 2170
EstimatedTotaINAVChangeRate [0..1] Rate 2170
<EstmtdTtINAVChngRate>
InvestmentCurrency <InvstmtCcy> [0..%] CodeSet C3 2170
CurrencyStatus <CcySts> [0..1] * 2170
ExceptionalNetCashFlowIndicator [1..1] Indicator 2171
<XcptnINetCshFlowInd>
Price <Pric> [0.1] t 2171
ForeignExchangeRate <FXRate> [0..1] + 2171
EstimatedPercentageOfShareClassTotaINAV [0..1] Rate 2172
<EstmtdPctgOfShrCIssTtINAV>
BreakdownByParty <BrkdwnByPty> [0.%] + 2172
BreakdownByCountry <BrkdwnByCtry> [0..%] + 2172
BreakdownByCurrency <BrkdwnByCcy> [0..%] + 2173
BreakdownByUserDefinedParameter [0..4] + C17 2174
<BrkdwnByUsrDfndParam>
EstimatedNetCashForecastDetails [0..%] + C7 2175
<EstmtdNetCshFcstDtls>

Constraints

» ExceptionalCashFlowIndicatorRule
(Rule)

If ExceptionalNetCashFlowlndicator is "true" or "1" (Yes), then at least one or more of the following
must be present:

BreakdownByParty/CashinForecast/ExceptionalCashFlowlIndicator, or

BreakdownByParty/CashOutForecast/ExceptionalCashFlowIndicator, or
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BreakdownByCountry/CashinForecast/ExceptionalCashFlowIndicator, or
BreakdownByCountry/CashOutForecast/ExceptionalCashFlowlndicator, or
BreakdownByCurrency/CashinForecast/ExceptionalCashFlowlIndicator, or
BreakdownByCurrency/CashOutForecast/ExceptionalCashFlowIndicator, or
BreakdownByUserDefinedParameter/CashinForecast/ExceptionalCashFlowIndicator, or

BreakdownByUserDefinedParameter/CashOutForecast/ExceptionalCashFlowlIndicator.

10.4.8 ConsolidatedNetCashForecast <CnsltdNetCshFcst>

Presence: [0..1]

Definition: Estimated net cash as a result of the cash-in and cash-out flows specified in the fund cash
forecast details.

ConsolidatedNetCashForecast <CnsltdNetCshFcst> contains the following elements (see
NetCashForecast3 on page 1732 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
NetAmount <NetAmt> [0..1] Amount C3, 1732
C12
NetUnitsNumber <NetUnitsNb> [0..1] + 1733
FlowDirection <FlowDrctn> [1..1] CodeSet 1733
10.4.9 Extension <Xtnsn>

Presence: [0..*]

Definition: Additional information that can not be captured in the structured fields and/or any other
specific block.

Impacted by: C12 ExtensionRule

Extension <Xtnsn> contains the following elements (see Extensionl on page 2472 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
PlaceAndName <PlcAndNm> [1..1] Text 2473
Text <Txt> [1..1] Text 2473

Constraints

* ExtensionRule
(Rule)

This component may not be used without the explicit approval of the Registration Authority and
without strict usage rules published by the Registration Authority.
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11

MX camt.043.001.04
FundDetailedConfirmedCashForecastReport
V04

11.1 MessageDefinition Functionality

Scope

A report provider, such as a transfer agent, sends the FundDetailedConfirmedCashForecastReport
message to the report user, such as an investment manager or pricing agent, to report the confirmed
cash incomings and outgoings, sorted by country, institution name or other criteria defined by the user
of one or more share classes of an investment fund on one or more trade dates.

The cash movements may result from, for example, redemption, subscription, switch transactions or
reinvestment of dividends.

Usage

The FundDetailedConfirmedCashForecastReport is used to provide definitive cash movements, that is,
it is sent after the cut-off time and/or the price valuation of the fund.

If the price is not yet definitive, then the FundDetailedEstimatedCashForecastReport message must be
used.

The message structure allows for the following uses:

- to provide cash in and cash out amounts for a fund/sub fund and one or more share classes (a
FundOrSubFundDetails sequence and one or FundCashForecastDetails sequences are used),

- to provide cash in and cash out amounts for one or more share classes (one or more
FundCashForecastDetails sequences are used).

If the report is to provide cash in and cash out for a fund/sub fund only and not for one or more share
classes, then the FundConfirmedCashForecastReport message must be used.

The FundDetailedConfirmedCashForecastReport message is used to report cash movements in or out
of a fund, organised by party, such as fund management company, country, currency or by some other
criteria defined by the report provider. If the report is used to given the cash-in and cash-out for a party,
then additional criteria, such as currency and country, can be specified.

In addition, the underlying transaction type for the cash-in or cash-out movement can be specified, as
well as information about the cash movement's underlying orders, such as commission and charges.
Outline

The FundDetailedConfirmedCashForecastReportV04 MessageDefinition is composed of 9
MessageBuildingBlocks:

A. Messageldentification

Identifies the message.

B. PoolReference
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Collective reference identifying a set of messages.

C. PreviousReference

Reference to a linked message that was previously sent.

D. RelatedReference

Reference to a linked message that was previously received.

E. MessagePagination

Pagination of the message.

F. FundOrSubFundDetails

Information about the fund/sub fund when the report either specifies cash flow for the fund/sub fund
or for a share class of the fund/sub fund.

G. FundCashForecastDetails

Information related to the cash-in and cash-out flows for a specific trade date as a result of
transactions in shares in an investment fund, for example, subscriptions, redemptions or switches.
The information provided is sorted by pre-defined criteria such as country, institution, currency or
user defined criteria.

H. ConsolidatedNetCashForecast
Net cash as a result of the cash-in and cash-out flows specified in the fund cash forecast details.

I. Extension

Additional information that cannot be captured in the structured elements and/or any other specific
block.
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11.2 Structure

Or MessageElement/BuildingBlock<XML Tag> Mult. Type Col\?str. Page
0.
Message root <Document> <FndDtldConfdCshFcstRpt> [1..1]
Messageldentification <Msgld> [1..1] + 167
PoolReference <PoolRef> [0..1] + 167
PreviousReference <PrvsRef> [0..%] + 167
RelatedReference <RItdRef> [0..%] + 168
MessagePagination <MsgPgntn> [1..1] + 168
FundOrSubFundDetails <FndOrSubFndDtls> [0..1] + C14, 168
cle
FundCashForecastDetails <FndCshFcstDtls> [1.%] Cl1 170
Identification <ld> [1..1] Text 172
TradeDateTime <TradDtTm> [1..1] + 172
PreviousTradeDateTime <PrvsTradDtTm> [0..1] + 172
FinanciallnstrumentDetails <FinInstrmDtls> [1..1] * C13 172
TotalNAV <TtINAV> [0..%] Amount C4, 173
C10
PreviousTotalNAV <PrvsTtINAV> [0..%] Amount C4, |174
C10
TotalUnitsNumber <TtlUnitsNb> [0..1] + 174
PreviousTotalUnitsNumber <PrvsTtlUnitsNb> [0..1] + 175
TotalNAVChangeRate <TtINAVChngRate> [0..1] Rate 175
InvestmentCurrency <InvstmtCcy> [0..%] CodeSet C4 175
CurrencyStatus <CcySts> [0..1] + 175
ExceptionalNetCashFlowIndicator <XcptnINetCshFlowlnd> [1.1] Indicator 176
Price <Pric> [0..1] + 176
ForeignExchangeRate <FXRate> [0..1] + 176
PercentageOfShareClassTotalNAV <PctgOfShrClssTtINAV> [0..1] Rate 177
BreakdownByParty <BrkdwnByPty> [0..%] + 177
BreakdownByCountry <BrkdwnByCtry> [0..%] + 177
BreakdownByCurrency <BrkdwnByCcy> [0..%] + 178
BreakdownByUserDefinedParameter [0..%] + C17 179
<BrkdwnByUsrDfndParam>
NetCashForecastDetails <NetCshFcstDtls> [0..%] + Cc7 180
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Or MessageElement/BuildingBlock<XML Tag> Mult. Type Constr. | Page
No.
ConsolidatedNetCashForecast <CnsltdNetCshFcst> [0..1] + 181
Extension <Xtnsn> [0..%] + C12 182

11.3 Constraints

The tick symbol () means that the rule is validated on the SWIFT Network, if the message is part of a
solution for which validation is enabled.

Cl1 AccountOrOwnerlRule
(Rule)

If Accountldentification is not present, then Ownerldentification must be present. Both
Accountldentification and Ownerldentification may be present. (CrossElementComplexRule)

Error handling:

— Error severity: Fatal
— Error Code: X00355
— Error Text:

C2 AccountOrOwner2Rule
(Rule)

If Ownerldentification is not present, then Accountldentification must be present. Both
Ownerldentification and Accountldentification may be present. (CrossElementComplexRule)

Error handling:

— Error severity: Fatal
— Error Code: X00356
— Error Text:

C3 ActiveCurrency
(Rule)

The currency code must be a valid active currency code, not yet withdrawn on the day the
message containing the currency is exchanged. Valid active currency codes are registered with
the ISO 4217 Maintenance Agency, consist of three (3) contiguous letters, and are not yet
withdrawn on the day the message containing the Currency is exchanged. (Algorithm)

Error handling:

— Error severity: Fatal

— Error Code: DO0005

— Error Text: Invalid currency code

C4  ActiveOrHistoricCurrency
(Rule)
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The Currency Code must be registered, or have already been registered. Valid active or historic
currency codes are registered with the ISO 4217 Maintenance Agency, consist of three (3)
contiguous letters, and may be or not be withdrawn on the day the message containing the
Currency is exchanged. (Algorithm)

Error handling:

— Error severity: Fatal

— Error Code: DO0006

— Error Text: Invalid currency code.

C5 AdditionalBalanceRule
(Rule)

If AdditionalBalance is present, then at least one or more elements in the list
(AdditionalBalance/TotalUnitsFromUnitOrders, AdditionalBalance/TotalUnitsFromCashOrders,
AdditionalBalance/TotalCashFromUnitOrders, AdditionalBalance/TotalCashFromCashOrders)
must be present. (CrossElementComplexRule)

Error handling:
— Error severity: Fatal
— Error Code: X00360
— Error Text:

C6 AdditionalBalanceRule
(Rule)

If AdditionalBalance is present, then at least one or more elements in the list
(AdditionalBalance/TotalUnitsFromUnitOrders, AdditionalBalance/TotalUnitsFromCashOrders,
AdditionalBalance/TotalCashFromUnitOrders, AdditionalBalance/TotalCashFromCashOrders)
must be present. (CrossElementComplexRule)

Error handling:
— Error severity: Fatal
— Error Code: X00360
— Error Text:

C7 AdditionalBalanceRule
(Rule)

If AdditionalBalance is present, then at least one or more elements in the list
(AdditionalBalance/TotalUnitsFromUnitOrders, AdditionalBalance/TotalUnitsFromCashOrders,
AdditionalBalance/TotalCashFromUnitOrders, AdditionalBalance/TotalCashFromCashOrders)
must be present. (CrossElementComplexRule)

Error handling:
— Error severity: Fatal
— Error Code: X00360

— Error Text:
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C8 AnyBIC
(Rule)

C9

C10

C11

Only a valid Business identifier code is allowed. Business identifier codes for financial or non-
financial institutions are registered by the ISO 9362 Registration Authority in the BIC directory,
and consists of eight (8) or eleven (11) contiguous characters. (Algorithm)

Error handling:

— Error severity: Fatal

— Error Code: D0O0008
— Error Text: Invalid BIC.

Country
(Rule)

The code is checked against the list of country names obtained from the United Nations (ISO
3166, Alpha-2 code). (Algorithm)

Error handling:

— Error severity: Fatal

— Error Code: DO0004

— Error Text: Invalid Country Code.

CurrencyAmount
(Rule)

The number of fractional digits (or minor unit of currency) must comply with ISO 4217.

Note: The decimal separator is a dot. (Algorithm)

Error handling:

— Error severity: Fatal

— Error Code: DO0007

— Error Text: Invalid currency code or too many decimal digits.

ExceptionalCashFlowIndicatorRule
(Rule)

If ExceptionalNetCashFlowlndicator is "true" or "1" (Yes), then at least one or more of the
following must be present:

BreakdownByParty/CashinForecast/ExceptionalCashFlowlIndicator, or
BreakdownByParty/CashOutForecast/ExceptionalCashFlowIndicator, or
BreakdownByCountry/CashinForecast/ExceptionalCashFlowlIndicator, or
BreakdownByCountry/CashOutForecast/ExceptionalCashFlowlndicator, or

BreakdownByCurrency/CashinForecast/ExceptionalCashFlowlIndicator, or
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C12

C13

Ci4

C15

C16

BreakdownByCurrency/CashOutForecast/ExceptionalCashFlowIndicator, or
BreakdownByUserDefinedParameter/CashinForecast/ExceptionalCashFlowIndicator, or

BreakdownByUserDefinedParameter/CashOutForecast/ExceptionalCashFlowlIndicator.

ExtensionRule
(Rule)

This component may not be used without the explicit approval of the Registration Authority and
without strict usage rules published by the Registration Authority.

FinanciallnstrumentldentificationGuideline

(Guideline)

It is recommended that ISIN be used in Identification\Securityldentification3Choice.
Fundldentification1Rule

(Rule)

If Identification is not present, then Name or LegalEntityldentifier must be present. Identification,
Name and Legal Entity Identifier may all be present. (CrossElementComplexRule)

Error handling:

— Error severity: Fatal

— Error Code: X00348

— Error Text: Identification, Name or LegalEntityldentifier must be present.
Fundldentification2Rule

(Rule)

If Name is not present, then Identification or Legal Entity Identifier must be present.
Identification, Name and Legal Entity Identifier may all be
present. (CrossElementComplexRule)

Error handling:

— Error severity: Fatal

— Error Code: X00349

— Error Text: Identification, Name or LegalEntityldentifier must be present.

Fundldentification3Rule
(Rule)

If Legal Entity Identifier is not present, then Identification or Name must be present.
Identification, Name and Legal Entity Identifier may all be
present. (CrossElementComplexRule)

Error handling:
— Error severity: Fatal
— Error Code: X00350

— Error Text: Identification, Name or LegalEntityldentifier must be present.
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C17

UserDefinedRule
(Rule)

At least one message element in the list (Party, Country, Currency, UserDefined) must be
present. More than one element in the list (Party, Country, Currency, UserDefined) may be

present.

11.4 Message Building Blocks

This chapter describes the MessageBuildingBlocks of this MessageDefinition.

11.4.1

Messageldentification <Msgld>

Presence: [1..1]

Definition: Identifies the message.

Messageldentification <Msgld> contains the following elements (see Messageldentification1 on
page 2016 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <ld> [1..1] Text 2016
CreationDateTime <CreDtTm> [1..1] DateTime 2016
11.4.2 PoolReference <PoolRef>

Presence: [0..1]

Definition: Collective reference identifying a set of messages.

PoolReference <PoolRef> contains the following elements (see AdditionalReference3 on page 2022 for

details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Reference <Ref> [1..1] Text 2022
Referencelssuer <Reflssr> [0..1] + 2022
MessageName <MsgNm> [0..1] Text 2023
11.4.3 PreviousReference <PrvsRef>
Presence: [0..*]
Definition: Reference to a linked message that was previously sent.
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PreviousReference <PrvsRef> contains the following elements (see AdditionalReference3 on
page 2022 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Reference <Ref> [1..1] Text 2022
Referencelssuer <Reflssr> [0..1] + 2022
MessageName <MsgNm> [0..1] Text 2023

11.4.4 RelatedReference <RItdRef>

Presence: [0..*]
Definition: Reference to a linked message that was previously received.

RelatedReference <RItdRef> contains the following elements (see AdditionalReference3 on page 2022

for details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Reference <Ref> [1..1] Text 2022
Referencelssuer <Reflssr> [0..1] + 2022
MessageName <MsgNm> [0..1] Text 2023

11.4.5 MessagePagination <MsgPgntn>
Presence: [1..1]
Definition: Pagination of the message.

MessagePagination <MsgPgntn> contains the following elements (see Pagination on page 2472 for

details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
PageNumber <PgNb> [1..1] Text 2472
LastPagelndicator <LastPglnd> [1..1] Indicator 2472

11.4.6 FundOrSubFundDetails <FndOrSubFndDtls>

Presence: [0..1]

Definition: Information about the fund/sub fund when the report either specifies cash flow for the
fund/sub fund or for a share class of the fund/sub fund.

Impacted by: C14 Fundldentification1Rule, C15 Fundidentification2Rule, C16 Fundldentification3Rule
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FundOrSubFundDetails <FndOrSubFndDtls> contains the following elements (see Fund4 on
page 2202 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.

Name <Nm> [0..1] Text 2204

LegalEntityldentifier <LgINttyldr> [0..1] IdentifierSet 2204

Identification <ld> [0..1] 2204

Identification <ld> [1.1] Text 2204

Type <Tp> [1..1] + 2205

Currency <Ccy> [0..1] CodeSet C3 2205

TotalNAV <TtINAV> [0..1] Amount C3, |2205
C12

PreviousTotalNAV <PrvsTtINAV> [0..1] Amount C3, 2206
C12

TotalUnitsNumber <TtlUnitsNb> [0..1] + 2207

PreviousTotalUnitsNumber <PrvsTtlUnitsNb> [0..1] + 2207

PercentageOfFundTotalNAV <PctgOfFndTtINAV> [0..1] Rate 2207

Constraints

* Fundldentification1Rule
(Rule)

If Identification is not present, then Name or LegalEntityldentifier must be present. Identification,
Name and Legal Entity Identifier may all be present.

On Condition

/ldentification is absent

Following Must be True

or

/Name Must be present
/LegalEntityldentifier Must be present

Error handling:

— Error severity: Fatal

— Error Code: X00348

— Error Text: Identification, Name or LegalEntityldentifier must be present.

* Fundldentification2Rule
(Rule)

If Name is not present, then Identification or Legal Entity Identifier must be present. Identification,
Name and Legal Entity Identifier may all be present.

On Condition

/Name is absent

Following Must be True

or

/ldentification Must be present
/LegalEntityldentifier Must be absent
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Error handling:

— Error severity: Fatal

— Error Code: X00349

— Error Text: Identification, Name or LegalEntityldentifier must be present.

* Fundldentification3Rule
(Rule)

If Legal Entity Identifier is not present, then Identification or Name must be present. Identification,
Name and Legal Entity Identifier may all be present.

On Condition
/LegalEntityldentifier is absent
Following Must be True
/ldentification Must be present
Oor /Name Must be present

Error handling:
— Error severity: Fatal
— Error Code: X00350

— Error Text: Identification, Name or LegalEntityldentifier must be present.

11.4.7 FundCashForecastDetails <FndCshFcstDtls>

Presence: [1..*]

Definition: Information related to the cash-in and cash-out flows for a specific trade date as a result of
transactions in shares in an investment fund, for example, subscriptions, redemptions or switches. The
information provided is sorted by pre-defined criteria such as country, institution, currency or user
defined criteria.

Impacted by: C11 ExceptionalCashFlowlndicatorRule
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FundCashForecastDetails <FndCshFcstDtls> contains the following FundCashForecast6 elements

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
Identification <Id> [1..1] Text 172
TradeDateTime <TradDtTm> [1..1] + 172
PreviousTradeDateTime <PrvsTradDtTm> [0..1] + 172
FinanciallnstrumentDetails <FinInstrmDtls> [1..1] + C13 172
TotalNAV <TtINAV> [0..%] Amount C4, 173
C10
PreviousTotalNAV <PrvsTtINAV> [0..%] Amount C4, |174
C10
TotalUnitsNumber <TtlUnitsNb> [0..1] + 174
PreviousTotalUnitsNumber <PrvsTtlUnitsNb> [0..1] + 175
TotalNAVChangeRate <TtINAVChngRate> [0..1] Rate 175
InvestmentCurrency <InvstmtCcy> [0..%] CodeSet C4 175
CurrencyStatus <CcySts> [0..1] + 175
ExceptionalNetCashFlowIndicator [1..1] Indicator 176
<XcptnINetCshFlowInd>
Price <Pric> [0..1] + 176
ForeignExchangeRate <FXRate> [0..1] + 176
PercentageOfShareClassTotalNAV [0..1] Rate 177
<PctgOfShrCIssTtINAV>
BreakdownByParty <BrkdwnByPty> [0..%] + 177
BreakdownByCountry <BrkdwnByCtry> [0..%] + 177
BreakdownByCurrency <BrkdwnByCcy> [0..%] + 178
BreakdownByUserDefinedParameter [0..%] + C17 179
<BrkdwnByUsrDfndParam>
NetCashForecastDetails <NetCshFcstDtls> [0..%] + C7 180

Constraints

« ExceptionalCashFlowIndicatorRule
(Rule)

If ExceptionalNetCashFlowlndicator is "true" or "1" (Yes), then at least one or more of the following
must be present:

BreakdownByParty/CashlnForecast/ExceptionalCashFlowlIndicator, or

BreakdownByParty/CashOutForecast/ExceptionalCashFlowIndicator, or

BreakdownByCountry/CashlInForecast/ExceptionalCashFlowIndicator, or
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BreakdownByCountry/CashOutForecast/ExceptionalCashFlowlndicator, or

BreakdownByCurrency/CashinForecast/ExceptionalCashFlowlIndicator, or

BreakdownByCurrency/CashOutForecast/ExceptionalCashFlowIndicator, or

BreakdownByUserDefinedParameter/CashinForecast/ExceptionalCashFlowIndicator, or

BreakdownByUserDefinedParameter/CashOutForecast/ExceptionalCashFlowlIndicator.

11.4.7.1 ldentification <ld>

Presence: [1..1]

Definition: Unique technical identifier for an instance of a fund cash forecast within a fund cash forecast
report as assigned by the issuer of the report.

Datatype: Max35Text on page 3409

11.4.7.2 TradeDateTime <TradDtTm>

Presence: [1..1]

Definition: Date and, if required, the time, at which the price has been applied.

TradeDateTime <TradDtTm> contains one of the following elements (see DateAndDateTimeChoice on
page 1828 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or | Date <Dt> [1.1] Date 1828
Or} DateTime <DtTm> [1..1] DateTime 1828
11.4.7.3 PreviousTradeDateTime <PrvsTradDtTm>
Presence: [0..1]
Definition: Previous date and time at which the price was applied.
PreviousTradeDateTime <PrvsTradDtTm> contains one of the following elements (see
DateAndDateTimeChoice on page 1828 for details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Date <Dt> [1..1] Date 1828
Or} DateTime <DtTm> [1..1] DateTime 1828
11.4.7.4 FinanciallnstrumentDetails <FinInstrmDtls>
Presence: [1..1]
Definition: Investment fund class to which the cash flow is related.
Impacted by: C13 FinanciallnstrumentldentificationGuideline
172
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FinanciallnstrumentDetails <FinlnstrmDtls> contains the following elements (see

Financiallnstrument9 on page 1903 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
Identification <Id> [1..1] + 1903
Name <Nm> [0..1] Text 1904
Supplementaryldentification <Splmtryld> [0..1] Text 1904
RequestedNAVCurrency <ReqdNAVCcy> [0..1] CodeSet C3 1904
ClassType <ClssTp> [0..1] Text 1905
SecuritiesForm <SctiesForm> [0..1] CodeSet 1905
DistributionPolicy <DstrbtnPlcy> [0..1] CodeSet 1905
DualFundindicator <DualFndInd> [1..1] Indicator 1906

Constraints

* FinanciallnstrumentldentificationGuideline

(Guideline)

It is recommended that ISIN be used in Identification\Securityldentification3Choice.

11.4.7.5 TotalNAV <TtINAV>

Presence: [0..*]

Definition: Total value of all the holdings, less the fund's liabilities, attributable to a specific investment
fund class.

Impacted by: C4 ActiveOrHistoricCurrency

C10 CurrencyAmount

Datatype: ActiveOrHistoricCurrencyAndAmount on page 3239

Constraints

e ActiveOrHistoricCurrency
(Rule)

The Currency Code must be registered, or have already been registered. Valid active or historic

currency codes are registered with the ISO 4217 Maintenance Agency, consist of three (3)
contiguous letters, and may be or not be withdrawn on the day the message containing the Currency
is exchanged.

Error handling:

— Error severity: Fatal

— Error Code: DO0006

— Error Text: Invalid currency code.

¢ CurrencyAmount
(Rule)

The number of fractional digits (or minor unit of currency) must comply with ISO 4217.
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Note: The decimal separator is a dot.

Error handling:
— Error severity: Fatal
— Error Code: DO0007

— Error Text: Invalid currency code or too many decimal digits.

11.4.7.6 PreviousTotalNAV <PrvsTtINAV>

Presence: [0..*]

Definition: Previous value of all the holdings, less the fund's liabilities, attributable to a specific
investment fund class.

Impacted by: C4 ActiveOrHistoricCurrency C10 CurrencyAmount

Datatype: ActiveOrHistoricCurrencyAndAmount on page 3239

Constraints

* ActiveOrHistoricCurrency
(Rule)

The Currency Code must be registered, or have already been registered. Valid active or historic
currency codes are registered with the ISO 4217 Maintenance Agency, consist of three (3)
contiguous letters, and may be or not be withdrawn on the day the message containing the Currency
is exchanged.

Error handling:

— Error severity: Fatal

— Error Code: DO0006

— Error Text: Invalid currency code.

e CurrencyAmount
(Rule)

The number of fractional digits (or minor unit of currency) must comply with ISO 4217.
Note: The decimal separator is a dot.

Error handling:

— Error severity: Fatal

— Error Code: DO0007

— Error Text: Invalid currency code or too many decimal digits.

11.4.7.7 TotalUnitsNumber <TtlUnitsNb>
Presence: [0..1]

Definition: Total number of investment fund class units that have been issued.
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TotalUnitsNumber <TtlUnitsNb> contains the following elements (see FinanciallnstrumentQuantityl

on page 2910 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Unit <Unit> [1..1] Quantity 2910
11.4.7.8 PreviousTotalUnitsNumber <PrvsTtlUnitsNb>
Presence: [0..1]
Definition: Previous total number of investment fund class units that have been issued.
PreviousTotalUnitsNumber <PrvsTtlUnitsNb> contains the following elements (see
FinanciallnstrumentQuantityl on page 2910 for details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Unit <Unit> [1..1] Quantity 2910

11.4.7.9 TotaINAVChangeRate <TtINAVChngRate>
Presence: [0..1]

Definition: Rate of change of the net asset value.

Datatype: PercentageRate on page 3406

11.4.7.10 InvestmentCurrency <InvstmtCcy>
Presence: [0..*]
Definition: Currency of the investment fund class.

Impacted by: C4 ActiveOrHistoricCurrency

Datatype: ActiveOrHistoricCurrencyCode on page 3246

Constraints
e ActiveOrHistoricCurrency

(Rule)

The Currency Code must be registered, or have already been registered. Valid active or historic
currency codes are registered with the ISO 4217 Maintenance Agency, consist of three (3)

contiguous letters, and may be or not be withdrawn on the day the message containing the Currency

is exchanged.

Error handling:

Error severity: Fatal

Error Code: DO0006

Error Text: Invalid currency code.

11.4.7.11 CurrencyStatus <CcySts>

Presence: [0..1]
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Definition: Information about the designation of the share class currency, that is, whether it is for
onshore or offshore purposes and other information that may be required. This is typically only required

for CNY funds.

CurrencyStatus <CcySts> contains the following elements (see CurrencyDesignationl on page 2381

for details)
Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
CurrencyDesignation <CcyDsgnt> [0..1] CodeSet 2382
Location <Lctn> [0..1] CodeSet Cl1l |2382
Additionallnformation <Addtlinf> [0..1] Text 2382
11.4.7.12 ExceptionalNetCashFlowIndicator <XcptnINetCshFlowInd>

Presence: [1..1]

Definition: Indicates whether the net cash flow is exceptional.

Datatype: One of the following values must be used (see YesNolndicator on page 3405):

* Meaning When True: Yes

e Meaning When False: No

11.4.7.13 Price <Pric>

Presence: [0..1]

Definition: Price per unit of the trade date.

Price <Pric> contains the following elements (see UnitPrice1l9 on page 2868 for details)

Or MessageElement<XML Tag> Mult. Type Co'\?str. Page
0.

PriceType <PricTp> [1.1] 2868

{Or Code <Cd> [1..1] CodeSet 2868

Or} Proprietary <Prtry> [1..1] + 2869
Value <Vval> [1..1] + 2870

11.4.7.14 ForeignExchangeRate <FXRate>

Presence: [0..1]

Definition: Foreign exchange rate.

ForeignExchangeRate <FXRate> contains the following elements (see ForeignExchangeTerms19 on

page 1988 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
UnitCurrency <UnitCcy> [1..1] CodeSet Cc2 1989
QuotedCurrency <QtdCcy> [1..1] CodeSet C2 1989
ExchangeRate <XchgRate> [1..1] Rate 1990
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11.4.7.15 PercentageOfShareClassTotalNAV <PctgOfShrCIssTtINAV>

Presence: [0..1]

Definition: Net cash flow expressed as a percentage of the total NAV for the share class.

Datatype: PercentageRate on page 3406

11.4.7.16 BreakdownByParty <BrkdwnByPty>

Presence: [0..*]

Definition: Cash flow by party.

BreakdownByParty <BrkdwnByPty> contains the following elements (see BreakdownByParty3 on
page 2443 for details)

Or MessageElement<XML Tag> Mult. Type Cc;\?str. Page
0.

Party <Pty> [1.1] Cl1,C2 |2443
Accountldentification <Acctld> [0..1] + 2444
Ownerldentification <Ownrld> [0..1] + 2445
AccountServicer <AcctSvcr> [0..1] + 2445

AdditionalParameters <AddtlIParams> [0..1] + 2445

CashlInForecast <CshInFcst> [0.%] C5 2446
CashSettlementDate <CshSttimDt> [1..1] Date 2446
SubTotalAmount <SubTtIAmt> [0..1] Amount C3, |2446

C12
SubTotalUnitsNumber <SubTtlUnitsNb> [0..1] + 2447
ExceptionalCashFlowlIndicator <XcptnlCshFlowInd> [0..1] Indicator 2447
CashInBreakdownDetails <CshInBrkdwnDtls> [0..%] + 2448
AdditionalBalance <AddtIBal> [0..1] + 2448

CashOutForecast <CshOutFcst> [0..%] C6 2449
CashSettlementDate <CshSttimDt> [1..1] Date 2449
SubTotalAmount <SubTtlAmt> [0..1] Amount C3, |2449

C12

SubTotalUnitsNumber <SubTtlUnitsNb> [0..1] * 2450
ExceptionalCashFlowIndicator <XcptnlCshFlowInd> [0..1] Indicator 2450
CashOutBreakdownDetails <CshOutBrkdwnDtls> [0..%] + 2451
AdditionalBalance <AddtIBal> [0..1] + 2451
NetCashForecast <NetCshFcst> [0..%] + c7 2452

11.4.7.17 BreakdownByCountry <BrkdwnByCtry>

Presence: [0..*]
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Definition: Cash flow by country.

BreakdownByCountry <BrkdwnByCtry> contains the following elements (see BreakdownByCountry2
on page 2435 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
Country <Ctry> [1..1] CodeSet Cll |2435
CashInForecast <CshInFcst> [0.4] C5 2436
CashSettlementDate <CshSttimDt> [1..1] Date 2437
SubTotalAmount <SubTtIAmt> [0..1] Amount C3, |2437
Ci12
SubTotalUnitsNumber <SubTtlUnitsNb> [0..1] + 2437
ExceptionalCashFlowlIndicator <XcptnlCshFlowInd> [0..1] Indicator 2438
CashInBreakdownDetails <CshInBrkdwnDtls> [0..%] + 2438
AdditionalBalance <AddtIBal> [0..1] + 2438
CashOutForecast <CshOutFcst> [0..%] C6 2439
CashSettlementDate <CshSttimDt> [1..1] Date 2440
SubTotalAmount <SubTtlAmt> [0..1] Amount C3, |2440
C12
SubTotalUnitsNumber <SubTtlUnitsNb> [0..1] + 2440
ExceptionalCashFlowIndicator <XcptnlCshFlowInd> [0..1] Indicator 2441
CashOutBreakdownDetails <CshOutBrkdwnDtls> [0..%] + 2441
AdditionalBalance <AddtIBal> [0..1] + 2441
NetCashForecast <NetCshFcst> [0.%] + Cc7 2442
11.4.7.18 BreakdownByCurrency <BrkdwnByCcy>
Presence: [0..*]
Definition: Cash flow by currency.
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BreakdownByCurrency <BrkdwnByCcy> contains the following elements (see
BreakdownByCurrency?2 on page 2426 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
Currency <Ccy> [1..1] CodeSet C3 2427
CashOutForecast <CshOutFcst> [0.%] C6 2428
CashSettlementDate <CshSttimDt> [1..1] Date 2428
SubTotalAmount <SubTtIAmt> [0..1] Amount C3, |2428
C12
SubTotalUnitsNumber <SubTtlUnitsNb> [0..1] + 2429
ExceptionalCashFlowlIndicator <XcptnlCshFlowInd> [0..1] Indicator 2429
CashOutBreakdownDetails <CshOutBrkdwnDtls> [0..%] + 2430
AdditionalBalance <AddtlBal> [0..1] * 2430
CashlInForecast <CshInFcst> [0..4] C5 2431
CashSettlementDate <CshSttimDt> [1..1] Date 2432
SubTotalAmount <SubTtIAmt> [0..1] Amount C3, |2432
C12
SubTotalUnitsNumber <SubTtlUnitsNb> [0..1] + 2432
ExceptionalCashFlowIndicator <XcptnlCshFlowInd> [0..1] Indicator 2433
CashlInBreakdownDetails <CshInBrkdwnDtls> [0..%] + 2433
AdditionalBalance <AddtIBal> [0..1] + 2433
NetCashForecast <NetCshFcst> [0.%] + Cc7 2434
11.4.7.19 BreakdownByUserDefinedParameter <BrkdwnByUsrDfndParam>
Presence: [0..*]
Definition: Cash flow by a user defined parameter/s.
Impacted by: C17 UserDefinedRule
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BreakdownByUserDefinedParameter <BrkdwnByUsrDfndParam> contains the following elements

(see BreakdownByUserDefinedParameter3 on page 2415 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.

Party <Pty> [0..1] Cl1,C2 |2416
Accountldentification <Acctld> [0..1] + 2417
Ownerldentification <Ownrld> [0..1] + 2418
AccountServicer <AcctSvcr> [0..1] + 2418

Country <Ctry> [0..1] CodeSet Cl1l |2418

Currency <Ccy> [0..1] CodeSet C3 2419

UserDefined <UsrDfnd> [0..1] + 2419

CashInForecast <CshInFcst> [0.%] C5 2419
CashSettlementDate <CshSttimDt> [1..1] Date 2420
SubTotalAmount <SubTtIAmt> [0..1] Amount C3, |2420

Ci12
SubTotalUnitsNumber <SubTtlUnitsNb> [0..1] + 2421
ExceptionalCashFlowlIndicator <XcptnlCshFlowInd> [0..1] Indicator 2421
CashInBreakdownDetails <CshInBrkdwnDtls> [0..%] + 2421
AdditionalBalance <AddtIBal> [0..1] + 2422

CashOutForecast <CshOutFcst> [0..%] C6 2422
CashSettlementDate <CshSttimDt> [1..1] Date 2423
SubTotalAmount <SubTtIAmt> [0..1] Amount C3, |2423

C12
SubTotalUnitsNumber <SubTtlUnitsNb> [0..1] + 2424
ExceptionalCashFlowlIndicator <XcptnlCshFlowInd> [0..1] Indicator 2424
CashOutBreakdownDetails <CshOutBrkdwnDtls> [0..%] + 2424
AdditionalBalance <AddtIBal> [0..1] + 2425
NetCashForecast <NetCshFcst> [0..%] + c7 2425

Constraints

¢ UserDefinedRule
(Rule)

At least one message element in the list (Party, Country, Currency, UserDefined) must be present.
More than one element in the list (Party, Country, Currency, UserDefined) may be present.

11.4.7.20 NetCashForecastDetails <NetCshFcstDtls>

Presence: [0..*]
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Definition: Net cash movements per financial instrument.

Impacted by: C7 AdditionalBalanceRule

NetCashForecastDetails <NetCshFcstDtls> contains the following elements (see NetCashForecast4

on page 1734 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
CashSettlementDate <CshSttimDt> [1..1] Date 1734
NetAmount <NetAmt> [0..1] Amount C3, |1734
C12
NetUnitsNumber <NetUnitsNb> [0..1] + 1735
FlowDirection <FlowDrctn> [1..1] CodeSet 1735
AdditionalBalance <AddtIBal> [0..1] + 1736

Constraints

* AdditionalBalanceRule
(Rule)

If AdditionalBalance is present, then at least one or more elements in the list (AdditionalBalance/

TotalUnitsFromUnitOrders, AdditionalBalance/TotalUnitsFromCashOrders, AdditionalBalance/
TotalCashFromUnitOrders, AdditionalBalance/TotalCashFromCashOrders) must be present.

On Condition
/AdditionalBalance is present
Following Must be True

/AdditionalBalance/TotalUnitsFromUnitOrders Must be present

Oor /AdditionalBalance/TotalUnitsFromCashOrders Must be present
or /AdditionalBalance/TotalCashFromUnitOrders Must be present
or /AdditionalBalance/TotalCashFromCashOrders Must be present

Error handling:
— Error severity: Fatal
— Error Code: X00360

— Error Text:

11.4.8 ConsolidatedNetCashForecast <CnsltdNetCshFcst>

Presence: [0..1]

Definition: Net cash as a result of the cash-in and cash-out flows specified in the fund cash forecast

details.
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ConsolidatedNetCashForecast <CnsltdNetCshFcst> contains the following elements (see
NetCashForecast3 on page 1732 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
NetAmount <NetAmt> [0..1] Amount C3, 1732
C12
NetUnitsNumber <NetUnitsNb> [0..1] + 1733
FlowDirection <FlowDrctn> [1..1] CodeSet 1733
11.4.9 Extension <Xtnsn>

Presence: [0..*]

Definition: Additional information that cannot be captured in the structured elements and/or any other
specific block.

Impacted by: C12 ExtensionRule

Extension <Xtnsn> contains the following elements (see Extensionl on page 2472 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
PlaceAndName <PlcAndNm> [1.1] Text 2473
Text <Txt> [1..1] Text 2473
Constraints
» ExtensionRule
(Rule)
This component may not be used without the explicit approval of the Registration Authority and
without strict usage rules published by the Registration Authority.
182
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12 MX camt.044.001.03
FundConfirmedCashForecastReportCancellat
lonV03

12.1 MessageDefinition Functionality

Scope

A report provider, such as a transfer agent, sends the FundConfirmedCashForecastReportCancellation
message to the report user, such as an investment manager or pricing agent, to cancel a previously
sent FundConfirmedCashForecastReport message.

Usage

The FundConfirmedCashForecastReportCancellation message is used to cancel an entire
FundConfirmedCashForecastReport message that was previously sent by the report provider. This
message must contain reference to the of the message being cancelled.

This message may also contain details of the message to be cancelled, but this is not recommended.
Outline

The FundConfirmedCashForecastReportCancellationV03 MessageDefinition is composed of 6
MessageBuildingBlocks:

A. Messageldentification
Identifies the message.
B. PoolReference
Collective reference identifying a set of messages.
C. PreviousReference
Reference to a linked message that was previously sent.
D. RelatedReference
Reference to a linked message that was previously received.

E. MessagePagination

Pagination of the message.

F. CashForecastReportToBeCancelled

The FundDetailedConfirmedCashForecastReport to be cancelled.

February 2022 183



Message Definition Report Part 2
Funds November 2022 for Standards MX

MX camt.044.001.03
FundConfirmedCashForecastReportCancellationVVO

3
12.2 Structure
Or MessageElement/BuildingBlock<XML Tag> Mult. Type Constr. | Page
No.
Message root <Document> <FndConfdCshFcstRptCxI> [1..1]

Messageldentification <Msgld> [1..1] + 188
PoolReference <PoolRef> [0..1] + 189
PreviousReference <PrvsRef> [0..1] + 189
RelatedReference <RItdRef> [0..%] + 189
MessagePagination <MsgPgntn> [1..1] + 190
CashForecastReportToBeCancelled <CshFcstRptToBeCanc> | [0..1] + C7,C16, | 190

C17,

C18,

C19

12.3 Constraints

The tick symbol () means that the rule is validated on the SWIFT Network, if the message is part of a
solution for which validation is enabled.

C1

C2

ActiveCurrency
(Rule)

The currency code must be a valid active currency code, not yet withdrawn on the day the

message containing the currency is exchanged. Valid active currency codes are registered with

the ISO 4217 Maintenance Agency, consist of three (3) contiguous letters, and are not yet

withdrawn on the day the message containing the Currency is exchanged. (Algorithm)

Error handling:

— Error severity: Fatal

— Error Code: DO0005

— Error Text: Invalid currency code

ActiveOrHistoricCurrency
(Rule)

The Currency Code must be registered, or have already been registered. Valid active or historic

currency codes are registered with the ISO 4217 Maintenance Agency, consist of three (3)
contiguous letters, and may be or not be withdrawn on the day the message containing the

Currency is exchanged. (Algorithm)

Error handling:
— Error severity: Fatal
— Error Code: DO0006

— Error Text: Invalid currency code.
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C3 AdditionalBalanceRule
(Rule)

If AdditionalBalance is present, then at least one or more elements in the list
(AdditionalBalance/TotalUnitsFromUnitOrders, AdditionalBalance/TotalUnitsFromCashOrders,
AdditionalBalance/TotalCashFromUnitOrders, AdditionalBalance/TotalCashFromCashOrders)
must be present. (CrossElementComplexRule)

Error handling:

— Error severity: Fatal
— Error Code: X00360
— Error Text:

C4 AdditionalBalanceRule
(Rule)

If AdditionalBalance is present, then at least one or more elements in the list
(AdditionalBalance/TotalUnitsFromUnitOrders, AdditionalBalance/TotalUnitsFromCashOrders,
AdditionalBalance/TotalCashFromUnitOrders, AdditionalBalance/TotalCashFromCashOrders)
must be present. (CrossElementComplexRule)

Error handling:

— Error severity: Fatal
— Error Code: X00360
— Error Text:

C5 AdditionalBalanceRule
(Rule)

If AdditionalBalance is present, then at least one or more elements in the list
(AdditionalBalance/TotalUnitsFromUnitOrders, AdditionalBalance/TotalUnitsFromCashOrders,
AdditionalBalance/TotalCashFromUnitOrders, AdditionalBalance/TotalCashFromCashOrders)
must be present. (CrossElementComplexRule)

Error handling:
— Error severity: Fatal
— Error Code: X00360
— Error Text:

C6 AnyBIC
(Rule)

Only a valid Business identifier code is allowed. Business identifier codes for financial or non-
financial institutions are registered by the ISO 9362 Registration Authority in the BIC directory,
and consists of eight (8) or eleven (11) contiguous characters. (Algorithm)

Error handling:
— Error severity: Fatal

— Error Code: DO0008
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C7

C8

C9

C10

C11

— Error Text: Invalid BIC.

ConsolidatedNetCashRule
(Rule)

If ConsolidatedNetCashForecast is present, then at least one occurrence of either
FundOrSubFundDetails or FundCashForecastDetails must be present. Both
FundOrSubFundDetails and FundCashForecastDetails may be

present. (CrossElementComplexRule)

Error handling:

— Error severity: Fatal

— Error Code: X00351

— Error Text: ConsolidatedNetCashForecast must not be present.
Country

(Rule)

The code is checked against the list of country names obtained from the United Nations (ISO
3166, Alpha-2 code). (Algorithm)

Error handling:

— Error severity: Fatal

— Error Code: D00004

— Error Text: Invalid Country Code.
CurrencyAmount

(Rule)

The number of fractional digits (or minor unit of currency) must comply with 1ISO 4217.

Note: The decimal separator is a dot. (Algorithm)

Error handling:

— Error severity: Fatal

— Error Code: DO0007

— Error Text: Invalid currency code or too many decimal digits.
ExceptionalCashFlowIndicatorRule

(Rule)

If Exceptional NetCashFlow Indicator is "true" or "1" (Yes), then CashinForecastDetails/
ExceptionalCashFlowlIndicator and CashOutForecastDetails/ ExceptionalCashFlowIndicator
must be present.

ExtensionRule

(Rule)

This component may not be used without the explicit approval of the Registration Authority and
without strict usage rules published by the Registration Authority.
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C12

C13

Ci4

C15

C16

FinanciallnstrumentldentificationGuideline

(Guideline)

It is recommended that ISIN be used in Identification\Securityldentification3Choice.
Fundldentification1Rule

(Rule)

If Identification is not present, then Name or LegalEntityldentifier must be present. Identification,
Name and Legal Entity Identifier may all be present. (CrossElementComplexRule)

Error handling:

— Error severity: Fatal

— Error Code: X00348

— Error Text: Identification, Name or LegalEntityldentifier must be present.
Fundldentification2Rule

(Rule)

If Name is not present, then Identification or Legal Entity Identifier must be present.
Identification, Name and Legal Entity Identifier may all be
present. (CrossElementComplexRule)

Error handling:

— Error severity: Fatal

— Error Code: X00349

— Error Text: Identification, Name or LegalEntityldentifier must be present.
Fundldentification3Rule

(Rule)

If Legal Entity Identifier is not present, then Identification or Name must be present.
Identification, Name and Legal Entity Identifier may all be
present. (CrossElementComplexRule)

Error handling:

— Error severity: Fatal

— Error Code: X00350

— Error Text: Identification, Name or LegalEntityldentifier must be present.
FundOrSubFundAndShareClassGuideline

(Rule)

When using the message to provide cash in and cash out amounts for more than one fund/sub
fund, and more than one share classes, (two or more FundOrSubFundDetails sequences and
two or more FundCashForecastDetails sequences and used), in this usage there is no way to
determine which share class belongs to which fund/sub fund from the message content itself,
which may not be desirable and this type of usage should be bilaterally agreed.
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C17

C18

C19

Error handling:

— Error severity: Fatal

— Error Code:

— Error Text:
PreviousTradeDatelRule

(Rule)

If any occurrence of FundCashForecastDetails is present, then any occurrence of
FundOrSubFundDetails/PreviousTradeDateTime is not allowed. (CrossElementComplexRule)

Error handling:

— Error severity: Fatal

— Error Code: X00352

— Error Text: PreviousDateTime must not be present.
TradeDatelRule

(Rule)

If any occurrence of FundCashForecastDetails is present, then any occurrence of
FundOrSubFundDetails/TradeDateTime is not allowed. (CrossElementComplexRule)

Error handling:

— Error severity: Fatal

— Error Code: X00353

— Error Text: TradeDateTime must not be present.

TradeDate2Rule
(Rule)

If FundCashForecastDetails is not present, then at least one occurrence of
FundOrSubFundDetails/TradeDateTime must be present. (CrossElementComplexRule)

Error handling:
— Error severity: Fatal
— Error Code: X00354

— Error Text: TradeDateTime must be present.

12.4 Message Building Blocks

This chapter describes the MessageBuildingBlocks of this MessageDefinition.

12.4.1

Messageldentification <Msgld>

Presence: [1..1]

Definition: Identifies the message.

February 2022

188



Message Definition Report Part 2 MX camt.044.001.03
Funds November 2022 for Standards MX FundConfirmedCashForecastReportCancellationVO
3

Messageldentification <Msgld> contains the following elements (see Messageldentification1 on
page 2016 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <Id> [1..1] Text 2016
CreationDateTime <CreDtTm> [1..1] DateTime 2016
12.4.2 PoolReference <PoolRef>

Presence: [0..1]
Definition: Collective reference identifying a set of messages.

PoolReference <PoolRef> contains the following elements (see AdditionalReference3 on page 2022 for

details)
Or MessageElement<XML Tag> Mult. Type C(:\?str. Page
0.
Reference <Ref> [1..1] Text 2022
Referencelssuer <Reflssr> [0..1] + 2022
MessageName <MsgNm> [0..1] Text 2023
12.4.3 PreviousReference <PrvsRef>
Presence: [0..1]
Definition: Reference to a linked message that was previously sent.
PreviousReference <PrvsRef> contains the following elements (see AdditionalReference3 on
page 2022 for details)
Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
Reference <Ref> [1..1] Text 2022
Referencelssuer <Reflssr> [0..1] * 2022
MessageName <MsgNm> [0..1] Text 2023

12.4.4 RelatedReference <RItdRef>

Presence: [0..%]

Definition: Reference to a linked message that was previously received.
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RelatedReference <RItdRef> contains the following elements (see AdditionalReference3 on page 2022
for details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Reference <Ref> [1..1] Text 2022
Referencelssuer <Reflssr> [0..1] + 2022
MessageName <MsgNm> [0..1] Text 2023

12.4.5 MessagePagination <MsgPgntn>
Presence: [1..1]
Definition: Pagination of the message.

MessagePagination <MsgPgntn> contains the following elements (see Pagination on page 2472 for

details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
PageNumber <PgNb> [1..1] Text 2472
LastPagelndicator <LastPglnd> [1..1] Indicator 2472

12.4.6 CashForecastReportToBeCancelled
<CshFcstRptToBeCanc>

Presence: [0..1]
Definition: The FundDetailedConfirmedCashForecastReport to be cancelled.

Impacted by: C7 ConsolidatedNetCashRule, C16 FundOrSubFundAndShareClassGuideline, C17
PreviousTradeDatelRule, C18 TradeDatelRule, C19 TradeDate2Rule

CashForecastReportToBeCancelled <CshFcstRptToBeCanc> contains the following elements (see
FundConfirmedCashForecastReport3 on page 1726 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
FundOrSubFundDetails <FndOrSubFndDtls> [0..%] + C13, 1728
C14,
C15
FundCashForecastDetails <FndCshFcstDtls> [0..%] + C10 1730
ConsolidatedNetCashForecast <CnsltdNetCshFcst> [0..1] + 1731
Extension <Xtnsn> [0..%] + Cl6 1732

Constraints

¢ ConsolidatedNetCashRule
(Rule)
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If ConsolidatedNetCashForecast is present, then at least one occurrence of either
FundOrSubFundDetails or FundCashForecastDetails must be present. Both FundOrSubFundDetails
and FundCashForecastDetails may be present.

On Condition

/ConsolidatedNetCashForecast is present
Following Must be True

/FundOrSubFundDetails[*] Must be present
Oor /FundCashForecastDetails[*] Must be present

Error handling:

— Error severity: Fatal

— Error Code: X00351

— Error Text: ConsolidatedNetCashForecast must not be present.

* FundOrSubFundAndShareClassGuideline
(Rule)

When using the message to provide cash in and cash out amounts for more than one fund/sub fund,
and more than one share classes, (two or more FundOrSubFundDetails sequences and two or more
FundCashForecastDetails sequences and used), in this usage there is no way to determine which
share class belongs to which fund/sub fund from the message content itself, which may not be
desirable and this type of usage should be bilaterally agreed.

Error handling:
— Error severity: Fatal
— Error Code:
— Error Text:

* PreviousTradeDatelRule
(Rule)

If any occurrence of FundCashForecastDetails is present, then any occurrence of
FundOrSubFundDetails/PreviousTradeDateTime is not allowed.

On Condition
/FundCashForecastDetails[*] is present

Following Must be True
/FundOrSubFundDetails[*]/PreviousTradeDateTime Must be absent

Error handling:

— Error severity: Fatal

— Error Code: X00352

— Error Text: PreviousDateTime must not be present.

* TradeDatelRule
(Rule)

If any occurrence of FundCashForecastDetails is present, then any occurrence of
FundOrSubFundDetails/TradeDateTime is not allowed.

On Condition
/FundCashForecastDetails[*] is present

Following Must be True
/FundOrSubFundDetails[*]/TradeDateTime Must be absent
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Error handling:

— Error severity: Fatal

— Error Code: X00353

— Error Text: TradeDateTime must not be present.

¢ TradeDate2Rule
(Rule)

If FundCashForecastDetails is not present, then at least one occurrence of FundOrSubFundDetails/
TradeDateTime must be present.

On Condition
/FundCashForecastDetails[*] is absent

Following Must be True
/FundOrSubFundDetails[*]/TradeDateTime Must be present

Error handling:
— Error severity: Fatal
— Error Code: X00354

— Error Text: TradeDateTime must be present.
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CancellationV03

13.1 MessageDefinition Functionality

Scope

A report provider, such as a transfer agent, sends the
FundDetailedConfirmedCashForecastReportCancellation messages to the report user, such as an
investment manager, fund accountant or any other interested party, to cancel a previously sent
FundDetailedConfirmedCashForecastReport.

Usage

The FundDetailedConfirmedCashForecastReportCancellation message is used to cancel an entire
FundDetailedConfirmedCashForecastReport message that was previously sent. This message must
contain the reference of the message to be cancelled.

This message may also contain details of the message to be cancelled, but this is not recommended.
Outline

The FundDetailedConfirmedCashForecastReportCancellationV03 MessageDefinition is composed of 6
MessageBuildingBlocks:

A. Messageldentification
Identifies the message.
B. PoolReference
Collective reference identifying a set of messages.
C. PreviousReference
Reference to a linked message that was previously sent.
D. RelatedReference
Reference to a linked message that was previously received.

E. MessagePagination

Pagination of the message.

F. CashForecastReportToBeCancelled

The FundDetailedConfirmedCashForecastReport to be cancelled.
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13.2 Structure

Or MessageElement/BuildingBlock<XML Tag> Mult. Type Constr. | Page
No.
Message root <Document> <FndDtldConfdCshFcstRptCxI> [1..1]
Messageldentification <Msgld> [1..1] + 198
PoolReference <PoolRef> [0..1] + 198
PreviousReference <PrvsRef> [0..1] + 199
RelatedReference <RItdRef> [0..%] + 199
MessagePagination <MsgPgntn> [1..1] + 199
CashForecastReportToBeCancelled <CshFcstRptToBeCanc> | [0..1] + 199

13.3 Constraints

The tick symbol () means that the rule is validated on the SWIFT Network, if the message is part of a
solution for which validation is enabled.

C1

C2

C3

AccountOrOwnerlRule
(Rule)

If Accountldentification is not present, then Ownerldentification must be present. Both
Accountldentification and Ownerldentification may be present. (CrossElementComplexRule)

Error handling:

— Error severity: Fatal
— Error Code: X00355
— Error Text:
AccountOrOwner2Rule

(Rule)

If Ownerldentification is not present, then Accountldentification must be present. Both
Ownerldentification and Accountldentification may be present. (CrossElementComplexRule)

Error handling:

— Error severity: Fatal
— Error Code: X00356
— Error Text:
ActiveCurrency

(Rule)

The currency code must be a valid active currency code, not yet withdrawn on the day the
message containing the currency is exchanged. Valid active currency codes are registered with
the ISO 4217 Maintenance Agency, consist of three (3) contiguous letters, and are not yet
withdrawn on the day the message containing the Currency is exchanged. (Algorithm)
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Error handling:

— Error severity: Fatal

— Error Code: DO0005

— Error Text: Invalid currency code
C4  ActiveOrHistoricCurrency

(Rule)

The Currency Code must be registered, or have already been registered. Valid active or historic
currency codes are registered with the ISO 4217 Maintenance Agency, consist of three (3)
contiguous letters, and may be or not be withdrawn on the day the message containing the
Currency is exchanged. (Algorithm)

Error handling:

— Error severity: Fatal

— Error Code: DO0006

— Error Text: Invalid currency code.

C5 AdditionalBalanceRule
(Rule)

If AdditionalBalance is present, then at least one or more elements in the list
(AdditionalBalance/TotalUnitsFromUnitOrders, AdditionalBalance/TotalUnitsFromCashOrders,
AdditionalBalance/TotalCashFromUnitOrders, AdditionalBalance/TotalCashFromCashOrders)
must be present. (CrossElementComplexRule)

Error handling:
— Error severity: Fatal
— Error Code: X00360
— Error Text:

C6 AdditionalBalanceRule
(Rule)

If AdditionalBalance is present, then at least one or more elements in the list
(AdditionalBalance/TotalUnitsFromUnitOrders, AdditionalBalance/TotalUnitsFromCashOrders,
AdditionalBalance/TotalCashFromUnitOrders, AdditionalBalance/TotalCashFromCashOrders)
must be present. (CrossElementComplexRule)

Error handling:
— Error severity: Fatal
— Error Code: X00360
— Error Text:

C7 AdditionalBalanceRule
(Rule)

If AdditionalBalance is present, then at least one or more elements in the list
(AdditionalBalance/TotalUnitsFromUnitOrders, AdditionalBalance/TotalUnitsFromCashOrders,
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AdditionalBalance/TotalCashFromUnitOrders, AdditionalBalance/TotalCashFromCashOrders)
must be present. (CrossElementComplexRule)

Error handling:
— Error severity: Fatal
— Error Code: X00360
— Error Text:

C8 AnyBIC
(Rule)

Only a valid Business identifier code is allowed. Business identifier codes for financial or non-
financial institutions are registered by the ISO 9362 Registration Authority in the BIC directory,
and consists of eight (8) or eleven (11) contiguous characters. (Algorithm)

Error handling:

— Error severity: Fatal

— Error Code: D0O0008
— Error Text: Invalid BIC.

C9 Country
(Rule)

The code is checked against the list of country names obtained from the United Nations (ISO
3166, Alpha-2 code). (Algorithm)

Error handling:

— Error severity: Fatal

— Error Code: DO0004

— Error Text: Invalid Country Code.

C10 CurrencyAmount
(Rule)

The number of fractional digits (or minor unit of currency) must comply with ISO 4217.
Note: The decimal separator is a dot. (Algorithm)

Error handling:

— Error severity: Fatal

— Error Code: DO0007

— Error Text: Invalid currency code or too many decimal digits.

C11 ExceptionalCashFlowIndicatorRule
(Rule)

If ExceptionalNetCashFlowlndicator is "true" or "1" (Yes), then at least one or more of the
following must be present:

BreakdownByParty/CashinForecast/ExceptionalCashFlowlIndicator, or
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C12

C13

Ci4

C15

C16

BreakdownByParty/CashOutForecast/ExceptionalCashFlowlIndicator, or
BreakdownByCountry/CashinForecast/ExceptionalCashFlowIndicator, or
BreakdownByCountry/CashOutForecast/ExceptionalCashFlowlndicator, or
BreakdownByCurrency/CashinForecast/ExceptionalCashFlowlIndicator, or
BreakdownByCurrency/CashOutForecast/ExceptionalCashFlowIndicator, or
BreakdownByUserDefinedParameter/CashinForecast/ExceptionalCashFlowIndicator, or

BreakdownByUserDefinedParameter/CashOutForecast/ExceptionalCashFlowIndicator.

ExtensionRule
(Rule)

This component may not be used without the explicit approval of the Registration Authority and
without strict usage rules published by the Registration Authority.

FinanciallnstrumentldentificationGuideline

(Guideline)

It is recommended that ISIN be used in Identification\Securityldentification3Choice.
Fundldentification1Rule

(Rule)

If Identification is not present, then Name or LegalEntityldentifier must be present. Identification,
Name and Legal Entity Identifier may all be present. (CrossElementComplexRule)

Error handling:

— Error severity: Fatal

— Error Code: X00348

— Error Text: Identification, Name or LegalEntityldentifier must be present.

Fundldentification2Rule
(Rule)

If Name is not present, then Identification or Legal Entity Identifier must be present.
Identification, Name and Legal Entity Identifier may all be
present. (CrossElementComplexRule)

Error handling:

— Error severity: Fatal

— Error Code: X00349

— Error Text: Identification, Name or LegalEntityldentifier must be present.

Fundldentification3Rule
(Rule)
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C17

If Legal Entity Identifier is not present, then Identification or Name must be present.
Identification, Name and Legal Entity Identifier may all be
present. (CrossElementComplexRule)

Error handling:

— Error severity: Fatal

— Error Code: X00350

— Error Text: Identification, Name or LegalEntityldentifier must be present.
UserDefinedRule

(Rule)

At least one message element in the list (Party, Country, Currency, UserDefined) must be
present. More than one element in the list (Party, Country, Currency, UserDefined) may be
present.

13.4 Message Building Blocks

This chapter describes the MessageBuildingBlocks of this MessageDefinition.

13.4.1

Messageldentification <Msgld>

Presence: [1..1]

Definition: Identifies the message.

Messageldentification <Msgld> contains the following elements (see Messageldentification1 on
page 2016 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <ld> [1..1] Text 2016
CreationDateTime <CreDtTm> [1..1] DateTime 2016
13.4.2 PoolReference <PoolRef>

Presence: [0..1]

Definition: Collective reference identifying a set of messages.

PoolReference <PoolRef> contains the following elements (see AdditionalReference3 on page 2022 for

details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Reference <Ref> [1..1] Text 2022
Referencelssuer <Reflssr> [0..1] + 2022
MessageName <MsgNm> [0..1] Text 2023
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13.4.3 PreviousReference <PrvsRef>

Presence: [0..1]
Definition: Reference to a linked message that was previously sent.

PreviousReference <PrvsRef> contains the following elements (see AdditionalReference3 on
page 2022 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Reference <Ref> [1..1] Text 2022
Referencelssuer <Reflssr> [0..1] + 2022
MessageName <MsgNm> [0..1] Text 2023

13.4.4 RelatedReference <RItdRef>

Presence: [0..*]
Definition: Reference to a linked message that was previously received.

RelatedReference <RItdRef> contains the following elements (see AdditionalReference3 on page 2022

for details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Reference <Ref> [1..1] Text 2022
Referencelssuer <Reflssr> [0..1] + 2022
MessageName <MsgNm> [0..1] Text 2023

13.4.5 MessagePagination <MsgPgntn>
Presence: [1..1]
Definition: Pagination of the message.

MessagePagination <MsgPgntn> contains the following elements (see Pagination on page 2472 for

details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
PageNumber <PgNb> [1..1] Text 2472
LastPagelndicator <LastPglnd> [1..1] Indicator 2472

13.4.6 CashForecastReportToBeCancelled
<CshFcstRptToBeCanc>
Presence: [0..1]

Definition: The FundDetailedConfirmedCashForecastReport to be cancelled.
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CashForecastReportToBeCancelled <CshFcstRptToBeCanc> contains the following elements (see
FundDetailedConfirmedCashForecastReport3 on page 1711 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
FundOrSubFundDetails <FndOrSubFndDtls> [0..1] + Cl14, 1712
C15,
C16
FundCashForecastDetails <FndCshFcstDtls> [1..%] Cl1 1714
Identification <ld> [1..1] Text 1716
TradeDateTime <TradDtTm> [1..1] + 1716
PreviousTradeDateTime <PrvsTradDtTm> [0..1] + 1716
FinanciallnstrumentDetails <FinInstrmDtls> [1..1] * C13 1716
TotalNAV <TtINAV> [0..%] Amount C3, |1717
C12
PreviousTotalNAV <PrvsTtINAV> [0..%] Amount C3, |1718
Ci12
TotalUnitsNumber <TtlUnitsNb> [0..1] + 1718
PreviousTotalUnitsNumber <PrvsTtlUnitsNb> [0..1] + 1719
TotalNAVChangeRate <TtINAVChngRate> [0..1] Rate 1719
InvestmentCurrency <InvstmtCcy> [0..%] CodeSet C3 1719
CurrencyStatus <CcySts> [0..1] * 1719
ExceptionalNetCashFlowIndicator [1..1] Indicator 1720
<XcptnINetCshFlowlnd>
Price <Pric> [0..1] t 1720
ForeignExchangeRate <FXRate> [0..1] + 1720
PercentageOfShareClassTotalNAV [0..1] Rate 1721
<PctgOfShrCIssTtINAV>
BreakdownByParty <BrkdwnByPty> [0.%] * 1721
BreakdownByCountry <BrkdwnByCtry> [0..%] + 1721
BreakdownByCurrency <BrkdwnByCcy> [0..%] + 1722
BreakdownByUserDefinedParameter [0..%] * C17 1723
<BrkdwnByUsrDfndParam>
NetCashForecastDetails <NetCshFcstDtls> [0..%] + Cc7 1724
ConsolidatedNetCashForecast <CnsltdNetCshFcst> [0..1] + 1725
Extension <Xtnsn> [0..%] + Cl6 1726
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PriceReportVV04

14.1 MessageDefinition Functionality
SCOPE

A report provider, for example, a transfer agent, fund accountant or market data provider, sends the
PriceReport message to the report recipient, for example, a fund management company, transfer agent,
market data provider, regulator or any other interested party to provide the net asset value and price
information for financial instruments on specific trade dates and, optionally, to quote price variation
information.

USAGE

The PriceReport message is sent by the report provider to the report recipient to:

- report prices for one or several different financial instruments for one or several different trade dates,
- report statistical information about the valuation of a financial instrument,

- inform another party that the quotation of a financial instrument is suspended,

- report prices that are used for other purposes than the execution of investment funds orders.

Outline
The PriceReportV04 MessageDefinition is composed of 10 MessageBuildingBlocks:
A. Messageldentification
Reference that uniquely identifies a message from a business application standpoint.
B. PoolReference
Collective reference identifying a set of messages.
C. PreviousReference
Reference to a linked message that was previously sent.
D. RelatedReference
Reference to a linked message that was previously received.
E. MessagePagination
Pagination of the message.
F. PriceReportldentification
Unique and unambiguous identifier for the price report, as assigned by the reporting party.
G. Function

Function of the price report, that is, whether the price report is a new price report or a replacement
of some kind.
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H. Cancellationldentification

Unique and unambiguous identifier for the cancellation of the previous price report, as assigned by
the reporting party.

I. PriceValuationDetails
Information related to the price valuation of a financial instrument.

J. Extension

Additional information that cannot be captured in the structured elements and/or any other specific
block.
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14.2 Structure

Or MessageElement/BuildingBlock<XML Tag> Mult. Type Col\?str. Page
0.

Message root <Document> <PricRpt> [1..1] Cl6
Messageldentification <Msgld> [1..1] + 207
PoolReference <PoolRef> [0..1] + 207
PreviousReference <PrvsRef> [0..%] + 207
RelatedReference <RItdRef> [0..1] + 207
MessagePagination <MsgPgntn> [1..1] + 208
PriceReportldentification <PricRptld> [1..1] Text 208
Function <Fctn> [1..1] CodeSet 208
Cancellationldentification <Cxlld> [0..1] Text 209
PriceValuationDetails <PricValtnDtls> [1.4] C18 209
Identification <Id> [0..1] Text 210
ValuationDateTime <ValthDtTm> [0..1] + 210
NAVDateTime <NAVDtTm> [1..1] + 210
FinanciallnstrumentDetails <FinlnstrmDtls> [1..1] + C15 210
FundManagementCompany <FndMgmtCpny> [0..1] + 211
TotalNAV <TtINAV> [0..%] Amount C3, |211

C10

TotalUnitsNumber <TtlUnitsNb> [0..1] + 212
NextValuationDateTime <NxtValtnDtTm> [0..1] + 212
PreviousValuationDateTime <PrvsValtnDtTm> [0..1] + 212
ValuationType <ValtnTp> [1..1] CodeSet 213
ValuationFrequency <ValtnFrqcy> [0..1] CodeSet 213
OfficialValuationIndicator <OffclValtnind> [1..1] Indicator 214
SuspendedIindicator <Sspdind> [1..1] Indicator 214
PriceDetails <PricDtls> [0.%] + Cc8 214
ValuationStatistics <ValtnSttstcs> [0..%] + C11, 216

C12,

C13
PerformanceDetails <PrfrmncDtls> [0..1] + C1 218
Extension <Xtnsn> [0..%] * C14 219
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14.3 Constraints

The tick symbol () means that the rule is validated on the SWIFT Network, if the message is part of a
solution for which validation is enabled.

C1

C2

C3

C4

C5

C6

AccumulationPeriodRule
(Rule)

AccumulationPeriod must be present if CumulativeCorporateActionFactor is present.

ActiveCurrency
(Rule)

The currency code must be a valid active currency code, not yet withdrawn on the day the
message containing the currency is exchanged. Valid active currency codes are registered with
the ISO 4217 Maintenance Agency, consist of three (3) contiguous letters, and are not yet
withdrawn on the day the message containing the Currency is exchanged. (Algorithm)

Error handling:

— Error severity: Fatal

— Error Code: DO0005

— Error Text: Invalid currency code

ActiveOrHistoricCurrency
(Rule)

The Currency Code must be registered, or have already been registered. Valid active or historic
currency codes are registered with the ISO 4217 Maintenance Agency, consist of three (3)
contiguous letters, and may be or not be withdrawn on the day the message containing the
Currency is exchanged. (Algorithm)

Error handling:

— Error severity: Fatal

— Error Code: DO0006

— Error Text: Invalid currency code.
AmountAndOrRateRule

(Rule)

If Amount is not present, then Rate is mandatory. If Amount is present, then Rate is optional.
AmountAndOrRateRule

(Rule)

If Amount is not present, then Rate is mandatory. If Amount is present, then Rate is optional.
AmountSignRule

(Rule)

If Amount is present, then AmountSign is optional. If Amount is not present, then AmountSign is
not allowed.
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Cc7

C8

C9

C10

Ci1

C12

AnyBIC
(Rule)

Only a valid Business identifier code is allowed. Business identifier codes for financial or non-
financial institutions are registered by the ISO 9362 Registration Authority in the BIC directory,
and consists of eight (8) or eleven (11) contiguous characters. (Algorithm)

Error handling:

— Error severity: Fatal

— Error Code: D0O0008
— Error Text: Invalid BIC.
CalculationBasisRule

(Rule)

If Type is not NonAdjustedUnpublished, then CalculationBasis is not allowed. If Type is
NonAdjustedUnpublished, then CalculationBasis may be present.

Country
(Rule)

The code is checked against the list of country names obtained from the United Nations (ISO
3166, Alpha-2 code). (Algorithm)

Error handling:

— Error severity: Fatal

— Error Code: D00004

— Error Text: Invalid Country Code.
CurrencyAmount

(Rule)

The number of fractional digits (or minor unit of currency) must comply with 1ISO 4217.

Note: The decimal separator is a dot. (Algorithm)

Error handling:

— Error severity: Fatal

— Error Code: DO0007

— Error Text: Invalid currency code or too many decimal digits.

CurrencyPredefinedPeriodsRule
(Rule)

Currency in ByPredefinedTimePeriods/HighestPriceValuel2Months/Amount,
ByPredefinedTimePeriods/LowestPriceValuel12Months/Amount, ByPredefinedTimePeriods/
OneYearPriceChange/Amount, ByPredefinedTimePeriods/ThreeYearPriceChange/Amount and
ByPredefinedTimePeriods/FiveYearPriceChange/Amount must be the same as Currency.

CurrencyPriceChangeRule
(Rule)
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C13

Ci14

C15

C16

C17

C18

Currency in PriceChange/Amount must be the same as Currency.

CurrencyUserDefinedPeriodsRule
(Rule)

Currency in ByUserDefinedTimePeriod/HighestPriceValue/Amount, ByUserDefinedTimePeriod/
LowestPriceValue/Amount and ByUserDefinedTimePeriod/PriceChange/Amount must be the
same as Currency.

ExtensionRule
(Rule)

This component may not be used without the explicit approval of the Registration Authority and
without strict usage rules published by the Registration Authority.

FinanciallnstrumentldentificationGuideline
(Guideline)

It is recommended that ISIN be used in Identification\Securityldentification3Choice.

NewPriceReportRule
(Rule)

If Function is "NEWP" then Cancellationldentification must not be
present. (CrossElementComplexRule)

On Condition
/Function is equal to value "NewPriceReport*
Following Must be True
/Cancellationldentification Must be absent

Error handling:

— Error severity: Fatal

— Error Code: X00298

— Error Text: Cancellationldentification is not allowed.
This constraint is defined at the MessageDefinition level.

OtherCodeRule

(Rule)

If Structured is OTHR, then Additionallnformation is mandatory.
PriceDetailsRule

(Rule)

If Suspendedindicator is "true" or "1" (Yes), then PriceDetails is optional.

If Suspendedindicator is "false" or "0" (No), and if FinanciallnstrumentDetails /
DualFundIndicator is "false" or "0" (No), then PriceDetails must be present at least once.

If Suspendedindicator is "false" or "0" (No), and if FinanciallnstrumentDetails /
DualFundIndicator is "true" or "1" (Yes), then PriceDetails must be present two or more times
and PriceDetails/Type must be present with the values "BIDE" and "OFFR".
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14.4 Message Building Blocks

This chapter describes the MessageBuildingBlocks of this MessageDefinition.

14.4.1

Messageldentification <Msgld>

Presence: [1..1]

Definition: Reference that uniquely identifies a message from a business application standpoint.

Messageldentification <Msgld> contains the following elements (see Messageldentification1 on
page 2016 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <ld> [1..1] Text 2016
CreationDateTime <CreDtTm> [1..1] DateTime 2016
14.4.2 PoolReference <PoolRef>

Presence: [0..1]

Definition: Collective reference identifying a set of messages.

PoolReference <PoolRef> contains the following elements (see AdditionalReference3 on page 2022 for

details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Reference <Ref> [1..1] Text 2022
Referencelssuer <Reflssr> [0..1] + 2022
MessageName <MsgNm> [0..1] Text 2023
14.4.3 PreviousReference <PrvsRef>
Presence: [0..*]
Definition: Reference to a linked message that was previously sent.
PreviousReference <PrvsRef> contains the following elements (see AdditionalReference3 on
page 2022 for details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Reference <Ref> [1..1] Text 2022
Referencelssuer <Reflssr> [0..1] + 2022
MessageName <MsgNm> [0..1] Text 2023
14.4.4 RelatedReference <RItdRef>
Presence: [0..1]
Definition: Reference to a linked message that was previously received.
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RelatedReference <RItdRef> contains the following elements (see AdditionalReference3 on page 2022

for details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Reference <Ref> [1..1] Text 2022
Referencelssuer <Reflssr> [0..1] + 2022
MessageName <MsgNm> [0..1] Text 2023

14.4.5

MessagePagination <MsgPgntn>

Presence: [1..1]

Definition: Pagination of the message.

MessagePagination <MsgPgntn> contains the following elements (see Pagination on page 2472 for

details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
PageNumber <PgNb> [1..1] Text 2472
LastPagelndicator <LastPglnd> [1..1] Indicator 2472

14.4.6

PriceReportldentification <PricRptld>

Presence: [1..1]

Definition: Unique and unambiguous identifier for the price report, as assigned by the reporting party.

Datatype: Max35Text on page 3409

14.4.7

Function <Fctn>

Presence: [1..1]

Definition: Function of the price report, that is, whether the price report is a new price report or a

replacemen

Datatype: PriceReportFunction1Code on page 3330

t of some kind.

CodeName

Name

Definition

REPL

CompleteReplacementPriceReport

The price report conveys the correction
of the complete set of prices previously
sent for the same price report
identification.

NEWP NewPriceReport The price report is 'new’, that is the
report is not being used as a correction
of previously sent prices.

PART PartialCorrectionPriceReport The price report conveys the correction

of some of the prices previously sent for
the same price report identification.
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14.4.8

Cancellationldentification <Cxlld>

Presence: [0..1]

Definition: Unique and unambiguous identifier for the cancellation of the previous price report, as
assigned by the reporting party.

Datatype: Max35Text on page 3409

14.4.9

PriceValuationDetails <PricValtnDtls>

Presence: [1..*]

Definition: Information related to the price valuation of a financial instrument.

Impacted by: C18 PriceDetailsRule

PriceValuationDetails <PricValtnDtls> contains the following PriceValuation4 elements

Or MessageElement<XML Tag> Mult. Type Cc;\?str. Page
0.
Identification <Id> [0..1] Text 210
ValuationDateTime <ValtnDtTm> [0..1] + 210
NAVDateTime <NAVDtTm> [1..1] + 210
FinanciallnstrumentDetails <FinlnstrmDtls> [1..1] + Ci15 210
FundManagementCompany <FndMgmtCpny> [0..1] + 211
TotalNAV <TtINAV> [0..%] Amount C3, |[211
c10
TotalUnitsNumber <TtlUnitsNb> [0..1] + 212
NextValuationDateTime <NxtValtnDtTm> [0..1] + 212
PreviousValuationDateTime <PrvsValtnDtTm> [0..1] + 212
ValuationType <ValtnTp> [1..1] CodeSet 213
ValuationFrequency <ValtnFrgcy> [0..1] CodeSet 213
OfficialValuationindicator <OffclValtnind> [1..1] Indicator 214
Suspendedindicator <Sspdind> [1.1] Indicator 214
PriceDetails <PricDtls> [0..%] + C8 214
ValuationStatistics <ValtnSttstcs> [0..%] + Cl11, 216
C12,
C13
PerformanceDetails <PrfrmncDtls> [0..1] + C1 218
Constraints
* PriceDetailsRule
(Rule)
If Suspendedindicator is "true" or "1" (Yes), then PriceDetails is optional.
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If Suspendedindicator is "false" or "0" (No), and if FinanciallnstrumentDetails /DualFundindicator is
"false" or "0" (No), then PriceDetails must be present at least once.

If Suspendedindicator is "false" or "0" (No), and if FinanciallnstrumentDetails /DualFundindicator is
"true" or "1" (Yes), then PriceDetails must be present two or more times and PriceDetails/Type must
be present with the values "BIDE" and "OFFR".

14.4.9.1 ldentification <ld>

Presence: [0..1]

Definition: Unique technical identifier for an instance of a price valuation within a price report, as
assigned by the issuer of the report.

Datatype: Max35Text on page 3409

14.4.9.2 ValuationDateTime <ValtnDtTm>
Presence: [0..1]
Definition: Date and time of the price valuation for the investment fund/fund class.

ValuationDateTime <ValtnDtTm> contains one of the following elements (see
DateAndDateTimeChoice on page 1828 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Date <Dt> [1..1] Date 1828
Or} DateTime <DtTm> [1..1] DateTime 1828

14.4.9.3 NAVDateTime <NAVDtTm>

Presence: [1..1]

Definition: Date and time at which a price is applied, according to the terms stated in the prospectus.
The NAV date is also known as the trade date. The NAV date becomes the trade date in an order.

NAVDateTime <NAVDtTm> contains one of the following elements (see DateAndDateTimeChoice on
page 1828 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Date <Dt> [1..1] Date 1828
Or} DateTime <DtTm> [1..1] DateTime 1828

14.4.9.4 FinanciallnstrumentDetails <FinInstrmDtls>
Presence: [1..1]
Definition: Investment fund class for which the net asset value is calculated.

Impacted by: C15 FinanciallnstrumentldentificationGuideline
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FinanciallnstrumentDetails <FinlnstrmDtls> contains the following elements (see
Financiallnstrument8 on page 1890 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
Identification <Id> [1..10] + 1891
Name <Nm> [0..1] Text 1892
Supplementaryldentification <Splmtryld> [0..1] Text 1892
DenominationCurrency <DnmtnCcy> [0..1] CodeSet C3 1892
ClassType <ClssTp> [0..1] Text 1893
SecuritiesForm <SctiesForm> [0..1] CodeSet 1893
DistributionPolicy <DstrbtnPlcy> [0..1] CodeSet 1893
DualFundindicator <DualFndInd> [1..1] Indicator 1894

Constraints

* FinanciallnstrumentldentificationGuideline
(Guideline)

It is recommended that ISIN be used in Identification\Securityldentification3Choice.

14.4.9.5 FundManagementCompany <FndMgmtCpny>
Presence: [0..1]
Definition: Issuer of the fund.

FundManagementCompany <FndMgmtCpny> contains one of the following elements (see
Partyldentification2Choice on page 2493 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or BICOrBEI <BICOrBEI> [1..1] IdentifierSet C7 2493
Or Proprietaryldentification <Prtryld> [1..1] + 2493
Or} NameAndAddress <NmAndAdr> [1..1] + 2494

14.4.9.6 TotalNAV <TtINAV>
Presence: [0..*]

Definition: Value of all the holdings, less the fund's liabilities, attributable to a specific investment fund
class.

Impacted by: C3 ActiveOrHistoricCurrency C10 CurrencyAmount

Datatype: ActiveOrHistoricCurrencyAndAmount on page 3239

Constraints

e ActiveOrHistoricCurrency
(Rule)
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The Currency Code must be registered, or have already been registered. Valid active or historic
currency codes are registered with the ISO 4217 Maintenance Agency, consist of three (3)

contiguous letters, and may be or not be withdrawn on the day the message containing the Currency

is exchanged.

Error handling:

— Error severity: Fatal

— Error Code: DO0006

— Error Text: Invalid currency code.

e CurrencyAmount
(Rule)

The number of fractional digits (or minor unit of currency) must comply with ISO 4217.
Note: The decimal separator is a dot.

Error handling:

— Error severity: Fatal

— Error Code: DO0007

— Error Text: Invalid currency code or too many decimal digits.

14.4.9.7 TotalUnitsNumber <TtlUnitsNb>
Presence: [0..1]

Definition: Total number of investment fund class units that have been issued.

TotalUnitsNumber <TtlUnitsNb> contains the following elements (see FinanciallnstrumentQuantityl

on page 2910 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Unit <Unit> [1..1] Quantity 2910
14.4.9.8 NextValuationDateTime <NxtValtnDtTm>
Presence: [0..1]
Definition: Date and time of the next price valuation for the investment fund/fund class.
NextValuationDateTime <NxtValtnDtTm> contains one of the following elements (see
DateAndDateTimeChoice on page 1828 for details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Date <Dt> [1..1] Date 1828
Or} DateTime <DtTm> [1..1] DateTime 1828
14.4.9.9 PreviousValuationDateTime <PrvsValtnDtTm>
Presence: [0..1]
February 2022 212




Message Definition Report Part 2
Funds November 2022 for Standards MX

MX reda.001.001.04 PriceReportvV04

Definition: Date and time of the previous price valuation for the investment fund/fund class.

PreviousValuationDateTime <PrvsValtnDtTm> contains one of the following elements (see

DateAndDateTimeChoice on page 1828 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Date <Dt> [1..1] Date 1828
Or} DateTime <DtTm> [1..1] DateTime 1828
14.4.9.10 ValuationType <ValtnTp>
Presence: [1..1]
Definition: Specifies how the valuation is done, based on the schedule stated in the prospectus.
Datatype: ValuationTiminglCode on page 3390
CodeName Name Definition
EXCP Exceptional Price valuation is done exceptionally,
outside the timeframe specified in the
prospectus.
USUA Usual Price valuation is done within the
timeframe specified in the prospectus.
PATC Particular Price valuation that is done outside the
usual timeframe, but in conformance
with a case specified in the prospectus,
eg, market closing day.
14.4.9.11 ValuationFrequency <ValtnFrqcy>
Presence: [0..1]
Definition: Frequency of the valuation.
Datatype: EventFrequencylCode on page 3276
CodeName Name Definition
YEAR Annual Event takes place every year or once a
year.
SEMI SemiAnnual Event takes place every six months or
two times a year.
QUTR Quarterly Event takes place every three months or
four times a year.
TOMN EveryTwoMonths Event takes place every two months.
MNTH Monthly Event takes place every month or once a
month.
TWMN TwiceAMonth Event takes place two times a month.
TOWK EveryTwoWeeks Event takes place every two weeks.
WEEK Weekly Event takes place once a week.
DAIL Daily Event takes place every day.
ADHO Adhoc Event takes place as necessary.
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CodeName Name Definition

INDA IntraDay Event takes place several times a day.
OVNG Overnight Event takes place overnight.

ONDE OnDemand Event takes place on demand.

14.4.9.12 OfficialValuationIindicator <OffclValtnind>
Presence: [1..1]
Definition: Indicates whether the valuation is an official valuation.

Datatype: One of the following values must be used (see YesNolndicator on page 3405):

* Meaning When True: Yes

¢ Meaning When False: No

14.4.9.13 Suspendedindicator <Sspdind>
Presence: [1..1]
Definition: Indicates whether the valuation of the investment fund class is suspended.

Datatype: One of the following values must be used (see YesNolndicator on page 3405):

« Meaning When True: Yes

* Meaning When False: No

14.4.9.14 PriceDetails <PricDtls>
Presence: [0..*]

Definition: Amount of money for which goods or services are offered, sold, or bought.
Impacted by: C8 CalculationBasisRule
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PriceDetails <PricDtls> contains the following elements (see UnitPricel5 on page 2872 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
{Or Type <Tp> [1..1] CodeSet 2874
Or} ExtendedType <XtndedTp> [1..1] Text 2876
PriceMethod <PricMtd> [0..1] CodeSet 2876
ValuelnlnvestmentCurrency <VallninvstmtCcy> [1..%] + 2876
ValuelnAlternativeCurrency <VallnAltrntvCcy> [0..%] + 2876
ForExecutionIndicator <ForExctnind> [1..1] Indicator 2876
CumbDividendIndicator <CumDvddInd> [1..1] Indicator 2877
CalculationBasis <ClctnBsis> [0..1] Rate 2877
EstimatedPricelndicator <EstmtdPricind> [1..1] Indicator 2877
NumberOfDaysAccrued <NbOfDaysAcrd> [0..1] Quantity 2877
TaxablelncomePerShare <TaxblincmPerShr> [0..1] Amount C3 2877
{Or TaxablelIncomePerShareCalculated [0..1] CodeSet 2878
<TaxblincmPerShrClctd>
Or} ExtendedTaxablelncomePerShareCalculated [0..1] Text 2878
<XtndedTaxblincmPerShrClctd>
TaxableIncomePerDividend <TaxblincmPerDvdd> [0..1] Amount C3 2878
{Or EUDividendStatus <EUDvddSts> [0..1] CodeSet 2879
Or} ExtendedEUDividendStatus <XtndedEUDvddSts> [0..1] Text 2879
ChargeDetails <ChrgDtls> [0..%] 2879
{Or Type <Tp> [1..1] CodeSet 2880
Or} ExtendedType <XtndedTp> [1.1] Text 2880
{Or Amount <Amt> [1..1] Amount C2 2881
Or} Rate <Rate> [1..1] Rate 2881
{Or CalculationBasis <ClctnBsis> [0..1] CodeSet 2881
Or} ExtendedCalculationBasis <XtndedClctnBsis> [0..1] Text 2882
TaxLiabilityDetails <TaxLbltyDtls> [0..%] C4 2882
{Or Type <Tp> [1..1] CodeSet 2883
Or} ExtendedType <XtndedTp> [1..1] Text 2883
Amount <Amt> [0..7] Amount C3 2883
Rate <Rate> [0..1] Rate 2884
Country <Ctry> [1..1] CodeSet Cl1 |2884
TaxCalculationDetails <TaxClctnDtls> [0..1] 2884
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Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
{Or EUCapitalGain <EUCptIGn> [0..1] CodeSet 2885
Or} ExtendedEUCapitalGain <XtndedEUCptIGn> [0..1] Text 2885
PercentageOfDebtClaim <PctgOfDebtCIm> [0..1] Rate 2885
PercentageGrandfatheredDebt <PctgGrdfthdDebt> [0..1] Rate 2886
TaxablelncomePerDividend <TaxblincmPerDvdd> [0..1] Amount C3 2886
{Or EUDividendStatus <EUDvddSts> [0..1] CodeSet 2886
Or} ExtendedEUDividendStatus <XtndedEUDvddSts> [0..1] Text 2886
TaxRefundDetails <TaxRfndDtls> [0..%] C4 2887
{Or Type <Tp> [1..1] CodeSet 2887
Or} ExtendedType <XtndedTp> [1..1] Text 2888
Amount <Amt> [0..7] Amount C3 2888
Rate <Rate> [0..1] Rate 2889
Country <Ctry> [1..1] CodeSet Cl1 |2889
TaxCalculationDetails <TaxClctnDtls> [0..1] 2889
{Or EUCapitalGain <EUCptIGn> [0..1] CodeSet 2890
Or} ExtendedEUCapitalGain <XtndedEUCptIGn> [0..1] Text 2890
PercentageOfDebtClaim <PctgOfDebtCim> [0..1] Rate 2890
PercentageGrandfatheredDebt <PctgGrdfthdDebt> [0..1] Rate 2891
TaxablelncomePerDividend <TaxblincmPerDvdd> [0..1] Amount C3 2891
{Or EUDividendStatus <EUDvddSts> [0..1] CodeSet 2891
Or} ExtendedEUDividendStatus <XtndedEUDvddSts> [0..1] Text 2891
Constraints
e CalculationBasisRule
(Rule)
If Type is not NonAdjustedUnpublished, then CalculationBasis is not allowed. If Type is
NonAdjustedUnpublished, then CalculationBasis may be present.
14.4.9.15 ValuationStatistics <ValtnSttstcs>
Presence: [0..*]
Definition: Information related to the price variations of an investment fund class.
Impacted by: C11 CurrencyPredefinedPeriodsRule, C12 CurrencyPriceChangeRule, C13
CurrencyUserDefinedPeriodsRule
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ValuationStatistics <ValtnSttstcs> contains the following elements (see ValuationStatistics3 on
page 2455 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.

Currency <Ccy> [1..1] CodeSet C3 2457
PriceTypeChangeBasis <PricTpChngBsis> [1..1] C18 2458
Structured <Strd> [1..1] CodeSet 2458
Additionallnformation <Addtlinf> [0..1] Text 2459
PriceChange <PricChng> [1..1] C5,C6 |2459
Amount <Amt> [0..1] Amount C3 2460
AmountSign <AmtSgn> [0..1] Indicator 2460
Rate <Rate> [0..1] Rate 2461
Yield <YId> [0..1] Rate 2461
ByPredefinedTimePeriods <ByPrdfndTmPrds> [0..1] 2461
HighestPriceValuel2Months <HghstPricVall2Mnths> [0..1] 2462
Amount <Amt> [1..1] Amount C3 2462
LowestPriceValuel2Months <LwstPricVall2Mnths> [0..1] 2462
Amount <Amt> [1..1] Amount C3 2462
OneYearPriceChange <OneYrPricChng> [0..1] C5,C6 |2463
Amount <Amt> [0..1] Amount C3 2463
AmountSign <AmtSgn> [0..1] Indicator 2464
Rate <Rate> [0..1] Rate 2464
ThreeYearPriceChange <ThreeYrPricChng> [0..1] C5,C6 |2464
Amount <Amt> [0..1] Amount C3 2465
AmountSign <AmtSgn> [0..1] Indicator 2465
Rate <Rate> [0..1] Rate 2465
FiveYearPriceChange <FiveYrPricChng> [0..1] C5,C6 |2465
Amount <Amt> [0..1] Amount C3 2466
AmountSign <AmtSgn> [0..1] Indicator 2466
Rate <Rate> [0..1] Rate 2467
ByUserDefinedTimePeriod <ByUsrDfndTmPrd> [0..%] 2467
Period <Prd> [1..1] + 2467
HighestPriceValue <HghstPricvVal> [0..1] 2467
Amount <Amt> [1..1] Amount C3 2468
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Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
LowestPriceValue <LwstPricVal> [0..1] 2468
Amount <Amt> [1..1] Amount C3 2468
PriceChange <PricChng> [0..1] C5,C6 |2469
Amount <Amt> [0..1] Amount C3 2469
AmountSign <AmtSgn> [0..1] Indicator 2470
Rate <Rate> [0..1] Rate 2470
Yield <YId> [0..1] Rate 2470

Constraints

e CurrencyPredefinedPeriodsRule
(Rule)

Currency in ByPredefinedTimePeriods/HighestPriceValuel2Months/Amount,
ByPredefinedTimePeriods/LowestPriceValuel12Months/Amount, ByPredefinedTimePeriods/
OneYearPriceChange/Amount, ByPredefinedTimePeriods/ThreeYearPriceChange/Amount and
ByPredefinedTimePeriods/FiveYearPriceChange/Amount must be the same as Currency.

e CurrencyPriceChangeRule
(Rule)

Currency in PriceChange/Amount must be the same as Currency.

¢ CurrencyUserDefinedPeriodsRule
(Rule)

Currency in ByUserDefinedTimePeriod/HighestPriceValue/Amount, ByUserDefinedTimePeriod/
LowestPriceValue/Amount and ByUserDefinedTimePeriod/PriceChange/Amount must be the same
as Currency.

14.4.9.16 PerformanceDetails <PrfrmncDtls>
Presence: [0..1]
Definition: Factors that give indications about the performance of a fund.

Impacted by: C1 AccumulationPeriodRule

PerformanceDetails <PrfrmncDtls> contains the following elements (see PerformanceFactorsl on
page 2382 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
CorporateActionFactor <CorpActnFctr> [0..1] Quantity 2383
CumulativeCorporateActionFactor <CmltvCorpActnFctr> | [0..1] Quantity 2383
AccumulationPeriod <AcmltnPrd> [0..1] + 2383
NormalPerformance <NrmlPrfrmnc> [0..1] Quantity 2383
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Constraints

+ AccumulationPeriodRule
(Rule)

AccumulationPeriod must be present if CumulativeCorporateActionFactor is present.

14.4.10

Extension <Xtnsn>

Presence: [0..*]

Definition: Additional information that cannot be captured in the structured elements and/or any other
specific block.

Impacted by: C14 ExtensionRule

Extension <Xtnsn> contains the following elements (see Extensionl on page 2472 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
PlaceAndName <PIcAndNm> [1..1] Text 2473
Text <Txt> [1..1] Text 2473
Constraints
* ExtensionRule
(Rule)
This component may not be used without the explicit approval of the Registration Authority and
without strict usage rules published by the Registration Authority.
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15 MXreda.002.001.04
PriceReportCancellationV04

15.1 MessageDefinition Functionality
SCOPE

A report provider, for example, a transfer agent, fund accountant or market data provider, sends the
PriceReportCancellation message to the report recipient, for example, a fund management company,
transfer agent, market data provider, regulator or any other interested party to cancel previously sent
prices.

USAGE
The PriceReportCancellation message is used to either:

- cancel an entire PriceReport that was previously sent (by quoting the business reference of the
original price report in the PriceReportldentification element), or,

- cancel one or more individual prices from a previously sent price report (by using the
PriceDetailsToBeCancelled sequence).

Technically, it is possible to cancel all the prices individually by using the PriceDetailsToBeCancelled
sequence, but this is not recommended.

The cancellation should not contain the cancellation of prices for more than one NAV date.

Outline

The PriceReportCancellationVV04 MessageDefinition is composed of 11 MessageBuildingBlocks:

A. Messageldentification

Reference that uniquely identifies a message from a business application standpoint.

B. PoolReference

Collective reference identifying a set of messages.
C. PreviousReference

Reference to a linked message that was previously sent.
D. MessagePagination

Pagination of the message.

E. PriceReportldentification

Unique and unambiguous identifier for the price report, as assigned by the reporting party.

F. Cancellationldentification

Unique and unambiguous identifier for the cancellation of the previous price report, as assigned by
the reporting party.

G. CancellationReason
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Reason for the cancellation.

H. ExpectedPriceCorrectionDate

Date or date and time the price will be corrected.

I. CompletePriceCancellation

Indicates whether or not all the prices of the referenced price report are cancelled.

J. CancelledPriceValuationDetails

Details of prices to be cancelled.

K. Extension

Additional information that cannot be captured in the structured elements and/or any other specific

block.

15.2 Structure

Or MessageElement/BuildingBlock<XML Tag> Mult. Type Col\?str. Page
0.
Message root <Document> <PricRptCxI> [1..1] C9, C10
Messageldentification <Msgld> [1..1] + 225
PoolReference <PoolRef> [0..1] + 225
PreviousReference <PrvsRef> [0..1] + 225
MessagePagination <MsgPgntn> [1..1] + 226
PriceReportldentification <PricRptld> [1.1] Text 226
Cancellationldentification <Cxlld> [1..1] Text 226
CancellationReason <CxIRsn> [0..1] Text 226
ExpectedPriceCorrectionDate <XpctdPricCrrctnDt> [0..1] + 226
CompletePriceCancellation <CmpltPricCxI> [1..1] Indicator 226
CancelledPriceValuationDetails <CancPricValtnDtls> [0..%] * 227
Extension <Xtnsn> [0..%] + Ci16 227

15.3 Constraints

The tick symbol () means that the rule is validated on the SWIFT Network, if the message is part of a

solution for which validation is enabled.

Cl1 AccumulationPeriodRule
(Rule)

AccumulationPeriod must be present if CumulativeCorporateActionFactor is present.

C2 ActiveCurrency
(Rule)

February 2022

221




Message Definition Report Part 2 MX reda.002.001.04 PriceReportCancellationvV04
Funds November 2022 for Standards MX

C3

C4

C5

Co6

C7

The currency code must be a valid active currency code, not yet withdrawn on the day the
message containing the currency is exchanged. Valid active currency codes are registered with
the ISO 4217 Maintenance Agency, consist of three (3) contiguous letters, and are not yet
withdrawn on the day the message containing the Currency is exchanged. (Algorithm)

Error handling:

— Error severity: Fatal

— Error Code: DO0005

— Error Text: Invalid currency code

ActiveOrHistoricCurrency
(Rule)

The Currency Code must be registered, or have already been registered. Valid active or historic
currency codes are registered with the ISO 4217 Maintenance Agency, consist of three (3)
contiguous letters, and may be or not be withdrawn on the day the message containing the
Currency is exchanged. (Algorithm)

Error handling:

— Error severity: Fatal

— Error Code: DO0006

— Error Text: Invalid currency code.

AmountAndOrRateRule

(Rule)

If Amount is not present, then Rate is mandatory. If Amount is present, then Rate is optional.
AmountAndOrRateRule

(Rule)

If Amount is not present, then Rate is mandatory. If Amount is present, then Rate is optional.
AmountSignRule

(Rule)

If Amount is present, then AmountSign is optional. If Amount is not present, then AmountSign is
not allowed.

AnyBIC
(Rule)

Only a valid Business identifier code is allowed. Business identifier codes for financial or non-
financial institutions are registered by the ISO 9362 Registration Authority in the BIC directory,
and consists of eight (8) or eleven (11) contiguous characters. (Algorithm)

Error handling:
— Error severity: Fatal
— Error Code: D0O0008

— Error Text: Invalid BIC.
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C8

C9

C10

Ci1

CalculationBasisRule
(Rule)

If Type is not NonAdjustedUnpublished, then CalculationBasis is not allowed. If Type is
NonAdjustedUnpublished, then CalculationBasis may be present.

CompletePriceCancellation1Rule
(Rule)

If CompletePriceCancellation is "false" or "0" (No), then one or more instances of
CancelledPriceValuationDetails must be present. (CrossElementComplexRule)

On Condition
/CompletePriceCancellation is equal to value "False”
Following Must be True
/CancelledPriceValuationDetails[*] Must be present

Error handling:
— Error severity: Fatal
— Error Code: X00299

— Error Text: One or more instances of CancelledPriceValuationDetails must be present.

This constraint is defined at the MessageDefinition level.

CompletePriceCancellation2Rule
(Rule)

If CompletePriceCancellation is "true" or "1" (Yes), then CancelledPriceValuationDetails must
not be present. (CrossElementComplexRule)

On Condition
/CompletePriceCancellation is equal to value "True*
Following Must be True
/CancelledPriceValuationDetails[*] Must be absent

Error handling:
— Error severity: Fatal
— Error Code: X00300

— Error Text: CancelledPriceValuationDetails is not allowed.

This constraint is defined at the MessageDefinition level.

Country
(Rule)

The code is checked against the list of country names obtained from the United Nations (ISO
3166, Alpha-2 code). (Algorithm)

Error handling:
— Error severity: Fatal
— Error Code: D00004

— Error Text: Invalid Country Code.
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C12

C13

Ci14

C15

C16

C17

C18

C19

CurrencyAmount
(Rule)

The number of fractional digits (or minor unit of currency) must comply with ISO 4217.

Note: The decimal separator is a dot. (Algorithm)

Error handling:

— Error severity: Fatal

— Error Code: DO0007

— Error Text: Invalid currency code or too many decimal digits.

CurrencyPredefinedPeriodsRule
(Rule)

Currency in ByPredefinedTimePeriods/HighestPriceValue12Months/Amount,
ByPredefinedTimePeriods/LowestPriceValuel2Months/Amount, ByPredefinedTimePeriods/
OneYearPriceChange/Amount, ByPredefinedTimePeriods/ThreeYearPriceChange/Amount and
ByPredefinedTimePeriods/FiveYearPriceChange/Amount must be the same as Currency.

CurrencyPriceChangeRule
(Rule)

Currency in PriceChange/Amount must be the same as Currency.

CurrencyUserDefinedPeriodsRule
(Rule)

Currency in ByUserDefinedTimePeriod/HighestPriceValue/Amount, ByUserDefinedTimePeriod/
LowestPriceValue/Amount and ByUserDefinedTimePeriod/PriceChange/Amount must be the
same as Currency.

ExtensionRule

(Rule)

This component may not be used without the explicit approval of the Registration Authority and
without strict usage rules published by the Registration Authority.

FinanciallnstrumentldentificationGuideline

(Guideline)

It is recommended that ISIN be used in Identification\Securityldentification3Choice.
OtherCodeRule

(Rule)

If Structured is OTHR, then Additionalinformation is mandatory.

PriceDetailsRule
(Rule)

If Suspendedindicator is "true" or "1" (Yes), then PriceDetalils is optional.

If Suspendedindicator is "false" or "0" (No), and if FinanciallnstrumentDetails /
DualFundIindicator is "false" or "0" (No), then PriceDetails must be present at least once.
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If Suspendedindicator is "false" or "0" (No), and if FinanciallnstrumentDetails /

DualFundlindicator is "true" or "1" (Yes), then PriceDetails must be present two or more times

and PriceDetails/Type must be present with the values "BIDE" and "OFFR".

15.4 Message Building Blocks

This chapter describes the MessageBuildingBlocks of this MessageDefinition.

15.4.1

Messageldentification <Msgld>

Presence: [1..1]

Definition: Reference that uniquely identifies a message from a business application standpoint.

Messageldentification <Msgld> contains the following elements (see Messageldentification1 on
page 2016 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <ld> [1..1] Text 2016
CreationDateTime <CreDtTm> [1..1] DateTime 2016
15.4.2 PoolReference <PoolRef>

Presence: [0..1]

Definition: Collective reference identifying a set of messages.

PoolReference <PoolRef> contains the following elements (see AdditionalReference3 on page 2022 for

details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Reference <Ref> [1..1] Text 2022
Referencelssuer <Reflssr> [0..1] + 2022
MessageName <MsgNm> [0..1] Text 2023
15.4.3 PreviousReference <PrvsRef>
Presence: [0..1]
Definition: Reference to a linked message that was previously sent.
PreviousReference <PrvsRef> contains the following elements (see AdditionalReference3 on
page 2022 for details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Reference <Ref> [1..1] Text 2022
Referencelssuer <Reflssr> [0..1] + 2022
MessageName <MsgNm> [0..1] Text 2023
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15.4.4

MessagePagination <MsgPgntn>

Presence: [1..1]

Definition: Pagination of the message.

MessagePagination <MsgPgntn> contains the following elements (see Pagination on page 2472 for

details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
PageNumber <PgNb> [1..1] Text 2472
LastPagelndicator <LastPglnd> [1..1] Indicator 2472

15.4.5

PriceReportldentification <PricRptld>

Presence: [1..1]

Definition: Unique and unambiguous identifier for the price report, as assigned by the reporting party.

Datatype: Max35Text on page 3409

15.4.6

Cancellationldentification <Cxlld>

Presence: [1..1]

Definition: Unique and unambiguous identifier for the cancellation of the previous price report, as
assigned by the reporting party.

Datatype: Max35Text on page 3409

15.4.7

CancellationReason <CxIRsn>

Presence: [0..1]

Definition: Reason for the cancellation.

Datatype: Max350Text on page 3409

15.4.8

ExpectedPriceCorrectionDate <XpctdPricCrrctnDt>

Presence: [0..1]

Definition: Date or date and time the price will be corrected.

ExpectedPriceCorrectionDate <XpctdPricCrrctnDt> contains one of the following elements (see
DateAndDateTimelChoice on page 1825 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Date <Dt> [1..1] Date 1825
Or} DateTime <DtTm> [1..1] DateTime 1825
15.4.9 CompletePriceCancellation <CmpltPricCxI>

Presence: [1..1]
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Definition: Indicates whether or not all the prices of the referenced price report are cancelled.

Datatype: One of the following values must be used (see YesNolndicator on page 3405):

« Meaning When True: Yes

* Meaning When False: No

15.4.10 CancelledPriceValuationDetails <CancPricValtnDtls>

Presence: [0..*]
Definition: Details of prices to be cancelled.

CancelledPriceValuationDetails <CancPricValtnDtls> contains the following elements (see
PriceReport3 on page 2843 for details)

Or MessageElement<XML Tag> Mult. Type Cc;\?str. Page
0.
PriceValuationDetails <PricValtnDtls> [1..%] C19 2844
Identification <Ild> [0..1] Text 2845
ValuationDateTime <ValtnDtTm> [0..1] * 2846
NAVDateTime <NAVDtTm> [1..1] + 2846
FinanciallnstrumentDetails <FinIinstrmDtls> [1..1] + C17 2846
FundManagementCompany <FndMgmtCpny> [0..1] + 2847
TotalNAV <TtINAV> [0..%] Amount C3, |2847
Ci12
TotalUnitsNumber <TtlUnitsNb> [0..1] + 2848
NextValuationDateTime <NxtValtnDtTm> [0..1] + 2848
PreviousValuationDateTime <PrvsValtnDtTm> [0..1] + 2848
ValuationType <ValtnTp> [1..1] CodeSet 2848
ValuationFrequency <ValtnFrgcy> [0..1] CodeSet 2849
OfficialValuationlndicator <OffclValtnind> [1.1] Indicator 2849
Suspendedindicator <Sspdind> [1..1] Indicator 2850
PriceDetails <PricDtls> [0..4] + C8 2850
ValuationStatistics <ValtnSttstcs> [0..%] + C13, 2852
C14,
C15
PerformanceDetails <PrfrmncDtls> [0..1] + Ci 2854

15.4.11 Extension <Xtnsn>

Presence: [0..*]

Definition: Additional information that cannot be captured in the structured elements and/or any other

specific block.
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Impacted by: C16 ExtensionRule
Extension <Xtnsn> contains the following elements (see Extensionl on page 2472 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
PlaceAndName <PlcAndNm> [1..1] Text 2473
Text <Txt> [1..1] Text 2473
Constraints
» ExtensionRule
(Rule)
This component may not be used without the explicit approval of the Registration Authority and
without strict usage rules published by the Registration Authority.
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FundReferenceDataReportV06

16.1 MessageDefinition Functionality

Scope

The FundReferenceDataReport message is sent by a report provider, for example, a fund promoter,
fund management company, transfer agent, or market data provider to the report recipient, for example,
a professional investor, investment fund distributor, market data provider, regulator or other interested
party, to provide the key reference data for financial instruments to facilitate trading. The message may
also include reporting data concerning product governance, such as target market data, and a
breakdown of the costs and fees.

Usage

A FundReferenceDataReport message should be prepared for each class of unit/share (for which an
individual ISIN should have been allocated), in respect of its "home" market. Each time the fund data
changes, the 'product provider' must provide the data to a product user, for example, the distributors, by
sending a new funds reference data report. A single message may contain more than one report. When
the FundReferenceDataReport message is sent to provide updated reference data, the message
overwrites the previously sent data.

The FundReferenceDataReport message may be used in various models or environments:

- in a standalone environment, for example, initiated by the Report Provider (fund promoter, fund
manager and / or reference data vendors) sent on a regular frequency, or when changes are needed.

- in a request / response environment, with the InvestmentFundReportRequest, for example, initiated by
report users (data vendors, professional investors, regulators or investment fund distributors) in
enabling the user to control the flow and updates of information.

- in a reference data vendor environment, for example, market infrastructure and reference data
providers may collate and store all fund reference data information centrally for access via database or
regular distribution information. A reference data vendor may assume the role of both report provider
and report user.

The FundReferenceDataReport message may be used to provide data concerning product governance,
such as target market data, and a breakdown of the costs and fees in the context of MiFID I, with
respect to the European MiFID Template (EMT) version 3 and 3.1. Versions 3 and 3.1 will coexist until
version 4 is available.

Outline

The FundReferenceDataReportV06 MessageDefinition is composed of 5 MessageBuildingBlocks:

A. Messageldentification

Reference that uniquely identifies the message from a business application standpoint.

B. PreviousReference

Reference to a linked message that was previously sent.

C. RelatedReference
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Reference to a linked message that was previously received.

D. FundReferenceDataReportldentification

Unique and unambiguous identifier for the fund reference data report, as assigned by the issuer of
the report.

E. Report

Fund reference data.
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16.2 Structure

Or MessageElement/BuildingBlock<XML Tag> Mult. Type Col\?str. Page
0.
Message root <Document> <FndRefDataRpt> [1..1]
Messageldentification <Msgld> [1..1] + 243
PreviousReference <PrvsRef> [0..%] + 243
RelatedReference <RItdRef> [0..1] + 243
FundReferenceDataReportldentification <FndRefDataRptld> [0..1] Text 243
Report <Rpt> [1..%] C3,C4 244
Identification <ld> [0..1] Text 250
Version <Vrsn> [0..1] + 250
AuthorisedProxy <AuthrsdPrxy> [0..1] + 250
GeneralReferenceDate <GnlRefDt> [1..1] Date 251
TargetMarketindicator <TrgtMktind> [0..1] Indicator 251
ExAntelndicator <ExAntelnd> [0..1] Indicator 251
ExPostindicator <ExPstind> [0..1] Indicator 251
Securityldentification <Sctyld> [1..1] 252
Identification <ld> [1..1] C11, | 254
C12,
C20,

C21,

C26
Otherldentification <Othrld> [0..%] 255
Identification <ld> [1..1] Text 256
Suffix <Sfx> [0..1] Text 256
Type <Tp> [1..1] t 256
Description <Desc> [0..1] Text 256
ISIN <ISIN> [0..1] IdentifierSet 256
Name <Nm> [1..1] Text 256
ShortName <ShrtNm> [0..1] Text 256
ClassType <ClssTp> [0..1] Text 257
UmbrellaName <UmbrlINm> [0..1] Text 257
NewUmbrella <NewUmbrll> [0..1] Indicator 257
ClassificationType <ClssfctnTp> [0..1] + 257
BaseCurrency <BaseCcy> [0..1] CodeSet C1 257
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Or MessageElement/BuildingBlock<XML Tag> Mult. Type Col\?str. Page
0.

CountryOfDomicile <CtryOfDmcl> [0..1] CodeSet C5 258
RegisteredDistributionCountry <RegdDstrbtnCtry> [0..%] CodeSet C5 258
ProductType <PdctTp> [0..1] 259
{Or Code <Cd> [1..1] CodeSet 259
Or} Proprietary <Prtry> [1..1] + 259
Issuer <lIssr> [0..1] * 260
IssuerProductGovernanceProcess <IssrPdctGovncPrc> [0..1] + 260
ProductCategory <PdctCtgy> [0..1] Text 260
ProductCategoryGermany <PdctCtgyDE> [0..1] Text 261
NotionalOrUnitBased <NtnlOrUnitBased> [0..1] 261
{Or Code <Cd> [1..1] CodeSet 261
Or} Proprietary <Prtry> [1..1] + 261
QuotationType <QtnTp> [0..1] + 262
LeveragedOrContigentLiability <LvrgdOrCntgntLblty> [0..1] Indicator 262
NoRetrocessionindicator <NoRtrcssnind> [0..1] Indicator 262
ExPostCostCalculationBasis <ExPstCostClctnBsis> [0..1] 263
{Or Code <Cd> [1..1] CodeSet 263
Or} Proprietary <Prtry> [1..1] + 263
Additionallnformation <Addtlinf> [0..%] + 263
FundParties <FndPties> [0..1] + 264
MainFundOrderDesk <MainFndOrdrDsk> [0..1] + 264
FundManagementCompany <FndMgmtCpny> [0..1] + 264
FundDetails <FndDtls> [0..1] * 265
ValuationDealingCharacteristics <ValtnDealgChrtcs> [0..1] + 267
InvestmentRestrictions <InvstmtRstrctns> [0..1] + 267
SubscriptionProcessingCharacteristics <ShcptPrcgChrtcs> | [0..1] + C7 268
RedemptionProcessingCharacteristics <RedPrcgChrtcs> [0..1] + C8 270
SwitchProcessingCharacteristics <SwtchPrcgChrtcs> [0..1] + C9 272
PlanCharacteristics <PlanChrtcs> [0..%] + C19 273
Paymentinstrument <Pmtinstrm> [0..%] + 274
CashSettlementDetails <CshSttimDtls> [0..%] 274
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Or MessageElement/BuildingBlock<XML Tag> Mult. Type Col\?str. Page
0.
Currency <Ccy> [0..1] CodeSet C1 275
PrimaryAccount <PmryAcct> [0..1] 275
Accountldentification <Acctld> [1..1] 276
Identification <ld> [1..1] + 276
Name <Nm> [0..1] Text 276
Servicer <Svcr> [0..1] IdentifierSet Cc2 276
AccountTypeDescription <AcctTpDesc> [0..1] Text 277
SecondaryAccount <ScndryAcct> [0..1] 277
Accountldentification <Acctld> [1..1] 277
Identification <ld> [1..1] + 278
Name <Nm> [0..1] Text 278
Servicer <Svcr> [0..1] IdentifierSet Cc2 278
AccountTypeDescription <AcctTpDesc> [0..1] Text 279
LocalMarketAnnex <LcIMktAnx> [0..%] 279
Country <Ctry> [1..%] CodeSet C5 280
LocalOrderDesk <LclOrdrDsk> [1..1] + 280
SubscriptionProcessingCharacteristics <ShcptPrcgChrtcs> | [0..1] + C7 280
RedemptionProcessingCharacteristics <RedPrcgChrtcs> [0..1] + C10 |282
SwitchProcessingCharacteristics <SwtchPrcgChrtcs> [0..1] + C9 284
CashSettlementDetails <CshSttimDtls> [0.%] 285
Currency <Ccy> [0..1] CodeSet C1 285
PrimaryAccount <PmryAcct> [0..1] 286
Accountldentification <Acctld> [1..1] 286
Identification <ld> [1..1] * 286
Name <Nm> [0..1] Text 287
Servicer <Svcr> [0..1] IdentifierSet Cc2 287
AccountTypeDescription <AcctTpDesc> [0..1] Text 287
SecondaryAccount <ScndryAcct> [0..1] 287
Accountldentification <Acctld> [1..1] 288
Identification <ld> [1..1] * 288
Name <Nm> [0..1] Text 288
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Or MessageElement/BuildingBlock<XML Tag> Mult. Type Col\?str. Page
0.
Servicer <Svcr> [0..1] IdentifierSet Cc2 288
AccountTypeDescription <AcctTpDesc> [0..1] Text 289
Additionallnformation <Addtlinf> [0..%] + 289
TargetMarket <TrgtMkt> [0..1] 289
ReferenceDate <RefDt> [0..1] Date 291
InvestorType <InvstrTp> [0..1] 291
InvestorTypeRetail <InvstrTpRtl> [0..1] CodeSet 291
InvestorTypeProfessional <InvstrTpPrfssnl> [0..1] + 292
InvestorTypeEligibleCounterparty <InvstrTpEIgbICtrPty> [0..1] CodeSet 292
Other <Othr> [0..%] + 292
KnowledgeAndOrExperience <KnwldgAndOrExprnc> [0..1] 293
Basiclnvestor <Bsiclnvstr> [0..1] CodeSet 293
InformedInvestor <InfrmdInvstr> [0..1] CodeSet 293
AdvancedInvestor <AdvncdInvstr> [0..1] CodeSet 294
ExpertinvestorGermany <ExprtinvstrDE> [0..1] CodeSet 294
Other <Othr> [0..%] * 294
AbilityToBearLosses <AbltyToBearLosses> [0..1] 295
NoCapitalLoss <NoCptlLoss> [0..1] CodeSet 295
LimitedCapitalLoss <LtdCptlLoss> [0..1] CodeSet 295
LimitedCapitalLossLevel <LtdCptlLossLvI> [0..1] Rate 296
NoCapitalGuarantee <NoCptlGrnt> [0..1] CodeSet 296
LossBeyondCapital <LossByndCptl> [0..1] CodeSet 296
Other <Othr> [0..%] * 296
RiskTolerance <RskTIrnce> [0..1] 297
RiskTolerancePRIIPSMethodology [0..1] Quantity 297
<RskTIrncePRIIPSMthdigy>
RiskToleranceUCITSMethodology [0..1] Quantity 297
<RskTIrnceUCITSMthdigy>
RiskTolerancelnternal <RskTlrncelntl> [0..1] CodeSet 297
RiskToleranceForNonPRIIPSAndNonUCITSSpain [0..1] Quantity 298
<RskTIrnceForNonPRIIPSAndNonUCITSES>
NotForinvestorsWithTheLowestRiskToleranceGermany [0..1] CodeSet 298
<NotForinvstrsWthTheLwstRskTIrnceDE>
Other <Othr> [0..%] + 298
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Or MessageElement/BuildingBlock<XML Tag> Mult. Type Col\?str. Page
0.
ClientObjectivesAndNeeds <CIntObjctvsAndNeeds> [0..1] 298
ReturnProfilePreservation <RtrPrflPrsrvtn> [0..1] CodeSet 299
ReturnProfileGrowth <RtrPrflGrwth> [0..1] CodeSet 299
ReturnProfilelncome <RtrPrflincm> [0..1] CodeSet 300
ReturnProfileHedging <RtrPrflHdgg> [0..1] CodeSet 300
OptionOrLeveragedReturnProfile <OptnOrLvrgdRtrPrfl> [0..1] CodeSet 300
ReturnProfilePensionSchemeGermany [0..1] CodeSet 300
<RtrPrflPnsnSchmeDE>
MinimumHoldingPeriod <MinHIdgPrd> [0..1] + 301
ESGPreferences <ESGPrefs> [0..1] CodeSet 301
SustainabilityPreferences <SstnbltyPrefs> [0..1] CodeSet 301
OtherSpecificlnvestmentNeed <OthrSpcfcinvstmtNeed> [0..1] + 302
Other <Othr> [0..%] + 302
Other <Othr> [0..%] + 302
DistributionStrategy <DstrbtnStrtgy> [0..1] + 302
CostsAndCharges <CostsAndChrgs> [0..2] * C15, 303
C18
AdditionalProductinformationGermanMarket [0..1] 304
<AddtlPdctInfGrmnMkt>
ESGCategoryGermanFundMarket <ESGCtgyGrmnFndMkt> | [0..1] CodeSet 304
ESGCategoryGermanStructuredSecuritiesMarket [0..1] CodeSet 305
<ESGCtgyGrmnStrdSctiesMkt>
ESGFocus <ESGFcs> [0..1] CodeSet 305
ESGLabelOrStandard <ESGLablOrStd> [0..%] CodeSet 306
AdditionalProductinformationFrenchMarket [0..1] 306
<AddtlPdctInfFrnchMkt>
AMFDoctrine <AMFDctrn> [0..1] CodeSet 307
Extension <Xtnsn> [0..%] + Cle6 307

16.3 Constraints

The tick symbol () means that the rule is validated on the SWIFT Network, if the message is part of a

solution for which validation is enabled.

Cl ActiveCurrency
(Rule)

The currency code must be a valid active currency code, not yet withdrawn on the day the

message containing the currency is exchanged. Valid active currency codes are registered with
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the ISO 4217 Maintenance Agency, consist of three (3) contiguous letters, and are not yet
withdrawn on the day the message containing the Currency is exchanged. (Algorithm)

Error handling:

— Error severity: Fatal

— Error Code: DO0005

— Error Text: Invalid currency code
C2 AnyBIC

(Rule)

Only a valid Business identifier code is allowed. Business identifier codes for financial or non-
financial institutions are registered and published by the ISO 9362 Registration Authority in the
ISO directory of BICs, and consists of eight (8) or eleven (11) contiguous

characters. (Algorithm)

Error handling:
— Error severity: Fatal
— Error Code: DO0008
— Error Text: Invalid BIC.
C3 CostsAndChargesl1Guideline
(Rule)

One repetition of CostsAndCharges may be present for the specification of Ex Ante costs and
charges.

Error handling:
— Error severity: Fatal
— Error Code:
— Error Text:
C4 CostsAndCharges2Guideline
(Rule)

One repetition of CostsAndCharges may be present for the specification of Ex Post costs and
charges

Error handling:
— Error severity: Fatal
— Error Code:
— Error Text:

C5 Country
(Rule)

The code is checked against the list of country names obtained from the United Nations (ISO
3166, Alpha-2 code). (Algorithm)
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C6

Cc7

C8

C9

Error handling:

— Error severity: Fatal

— Error Code: D0O0004

— Error Text: Invalid Country Code.
CurrencyAmount

(Rule)

The number of fractional digits (or minor unit of currency) must comply with ISO 4217.

Note: The decimal separator is a dot. (Algorithm)

Error handling:

— Error severity: Fatal

— Error Code: DO0007

— Error Text: Invalid currency code or too many decimal digits.

DealingCutOffTimeFrameRule
(Rule)

If DealingCutOffTimeFrame is present, then DealingCutOffTimeFrame/
OtherTimeFrameDescription or DealingCutOffTimeFrame/ReferToOrderDesk or
DealingCutOffTimeFrame/TradeMinus must be present. (CrossElementComplexRule)

Error handling:

— Error severity: Fatal

— Error Code: X00156

— Error Text: At least one element must be present.

DealingCutOffTimeFrameRule
(Rule)

If DealingCutOffTimeFrame is present, then DealingCutOffTimeFrame/
OtherTimeFrameDescription or DealingCutOffTimeFrame/ReferToOrderDesk or
DealingCutOffTimeFrame/TradeMinus must be present. (CrossElementComplexRule)

Error handling:

— Error severity: Fatal

— Error Code: X00156

— Error Text: At least one element must be present.
DealingCutOffTimeFrameRule

(Rule)

If DealingCutOffTimeFrame is present, then DealingCutOffTimeFrame/
OtherTimeFrameDescription or DealingCutOffTimeFrame/ReferToOrderDesk or
DealingCutOffTimeFrame/TradeMinus must be present. (CrossElementComplexRule)
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C10

C11

C12

C13

Ci4

Error handling:

— Error severity: Fatal

— Error Code: X00156

— Error Text: At least one element must be present.
DealingCutOffTimeFrameRule

(Rule)

If DealingCutOffTimeFrame is present, then DealingCutOffTimeFrame/
OtherTimeFrameDescription or DealingCutOffTimeFrame/ReferToOrderDesk or
DealingCutOffTimeFrame/TradeMinus must be present. (CrossElementComplexRule)

Error handling:

— Error severity: Fatal

— Error Code: X00156

— Error Text: At least one element must be present.
DescriptionPresenceRule

(Rule)

If Description is not present then either ISIN or at least one occurrence of Otherldentification
must be present. (CrossElementComplexRule)

Error handling:

— Error severity: Fatal

— Error Code: X00192

— Error Text: At least one identification must be present.
DescriptionUsageRule

(Rule)

Description must be used alone as the last resort.

ExAnteOrExPost1Guideline

(Rule)

If ExAnteOrExPost contains ANTE then CostType must be an ex ante cost or charge.
Error handling:

— Error severity: Fatal

— Error Code:

— Error Text:

ExAnteOrExPost2Guideline
(Rule)

If ExAnteOrExPost contains POST then CostType must be an ex post cost or charge.
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C15

C16

C17

C18

C19

Error handling:

— Error severity: Fatal

— Error Code:

— Error Text:
ExAnteReferenceDateGuideline

(Rule)

The ex-ante reference date should not be confused with the reporting date as specified in the
European MiFID Template (EMT) reference 00050.

Error handling:

— Error severity: Fatal
— Error Code:

— Error Text:
ExtensionRule

(Rule)

This component may not be used without the explicit approval of the Registration Authority and
without strict usage rules published by the Registration Authority.

IBAN
(Rule)

A valid IBAN consists of all three of the following components: Country Code, check digits and
BBAN. (Algorithm)

Error handling:

— Error severity: Fatal

— Error Code: DO0003

— Error Text: Invalid IBAN format or invalid check digits.
IndividualCostAndChargelGuideline

(Rule)

If ExAnteReferenceDate is present, then all repetitions of IndividualCostOrCharge must specify
Ex Ante costs

Error handling:
— Error severity: Fatal
— Error Code:
— Error Text:

InvestmentPlanRule
(Rule)

If PlanType/Code is not INVP the AdditionalSubscription and AdditionalSubscriptionFunction
must not be present.
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C20

C21

C22

C23

C24

Error handling:

— Error severity: Fatal

— Error Code:

— Error Text:

ISINGuideline

(Rule)

When an ISIN code exists, it is strongly recommended that the ISIN be used.

ISINPresenceRule
(Rule)

If ISIN is not present then either Description or at least one occurrence of Otherldentification
must be present. (CrossElementComplexRule)

Error handling:

— Error severity: Fatal

— Error Code: X00194

— Error Text: At least one identification must be present.

NonWorkingDayAdjustmentRule
(Rule)

If NonWorkingDayAdjustment is present then TradeMinus must also be
present. (CrossElementComplexRule)

Error handling:

— Error severity: Fatal

— Error Code: X00155

— Error Text: TradeMinus element must be present
NonWorkingDayAdjustmentRule

(Rule)

If NonWorkingDayAdjustment is present then TradePlus must also be
present. (CrossElementComplexRule)

Error handling:

— Error severity: Fatal

— Error Code: X00155

— Error Text: TradeMinus element must be present

NonWorkingDayAdjustmentRule
(Rule)

If NonWorkingDayAdjustment is present then TradePlus must also be
present. (CrossElementComplexRule)

February 2022

240



Message Definition Report Part 2 MX reda.004.001.06 FundReferenceDataReportV06
Funds November 2022 for Standards MX

C25

C26

c27

C28

Error handling:

— Error severity: Fatal

— Error Code: X00155

— Error Text: TradePlus element must be present

NonWorkingDayAdjustmentRule
(Rule)

If NonWorkingDayAdjustment is present then TradeMinus must also be
present. (CrossElementComplexRule)

Error handling:

— Error severity: Fatal

— Error Code: X00155

— Error Text: TradeMinus element must be present

OtherldentificationPresenceRule
(Rule)

If Otherldentification is not present then either ISIN or Description must be
present. (CrossElementComplexRule)

Error handling:

— Error severity: Fatal

— Error Code: X00193

— Error Text: At least one identification must be present.

SignAmount1Rule
(Rule)
If Amount is not present, then Sign is not allowed. (CrossElementComplexRule)

Error handling:

— Error severity: Fatal

— Error Code: X00496

— Error Text: Sign is not allowed.

SignAmount2Rule
(Rule)
Sign must only be used to express a negative value for Amount.

Error handling:
— Error severity: Fatal
— Error Code:

— Error Text:
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C29

C30

C31

C32

TradeMinusRule
(Rule)

If TradeMinus is present then NonWorkingDayAdjustment must also be

present. (CrossElementComplexRule)

Error handling:

— Error severity: Fatal

— Error Code: X00154

— Error Text: NonWorkingDayAdjustment element must be present
TradePlusRule

(Rule)

If TradePlus is present then NonWorkingDayAdjustment must also be
present. (CrossElementComplexRule)

Error handling:

— Error severity: Fatal

— Error Code: X00419

— Error Text: NonWorkingDayAdjustment element must be present
TradePlusRule

(Rule)

If TradePlus is present then NonWorkingDayAdjustment must also be
present. (CrossElementComplexRule)

Error handling:

— Error severity: Fatal

— Error Code: X00419

— Error Text: NonWorkingDayAdjustment element must be present

TradePlusRule
(Rule)

If TradePlus is present then NonWorkingDayAdjustment must also be
present. (CrossElementComplexRule)

Error handling:
— Error severity: Fatal
— Error Code: X00419

— Error Text: NonWorkingDayAdjustment element must be present

16.4 Message Building Blocks

This chapter describes the MessageBuildingBlocks of this MessageDefinition.
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16.4.1

Messageldentification <Msgld>

Presence: [1..1]

Definition: Reference that uniquely identifies the message from a business application standpoint.

Messageldentification <Msgld> contains the following elements (see Messageldentification1 on
page 2016 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <Id> [1..1] Text 2016
CreationDateTime <CreDtTm> [1..1] DateTime 2016
16.4.2 PreviousReference <PrvsRef>
Presence: [0..*]
Definition: Reference to a linked message that was previously sent.
PreviousReference <PrvsRef> contains the following elements (see AdditionalReferencel0 on
page 2002 for details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Reference <Ref> [1..1] Text 2002
Referencelssuer <Reflssr> [0..1] + 2002
MessageName <MsgNm> [0..1] Text 2003
16.4.3 RelatedReference <RItdRef>
Presence: [0..1]
Definition: Reference to a linked message that was previously received.
RelatedReference <RItdRef> contains the following elements (see AdditionalReferencel0 on
page 2002 for details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Reference <Ref> [1..1] Text 2002
Referencelssuer <Reflssr> [0..1] + 2002
MessageName <MsgNm> [0..1] Text 2003
16.4.4 FundReferenceDataReportldentification
<FndRefDataRptid>
Presence: [0..1]
Definition: Unique and unambiguous identifier for the fund reference data report, as assigned by the
issuer of the report.
Datatype: Max35Text on page 3409
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16.4.5 Report <Rpt>

Presence: [1..*]
Definition: Fund reference data.
Impacted by: C3 CostsAndCharges1Guideline, C4 CostsAndCharges2Guideline
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Report <Rpt> contains the following FundReferenceDataReport4 elements

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
Identification <Id> [0..1] Text 250
Version <Vrsn> [0..1] + 250
AuthorisedProxy <AuthrsdPrxy> [0..1] + 250
GeneralReferenceDate <GnlRefDt> [1..1] Date 251
TargetMarketindicator <TrgtMktind> [0..1] Indicator 251
ExAntelndicator <ExAntelnd> [0..1] Indicator 251
ExPostIndicator <ExPstind> [0..1] Indicator 251
Securityldentification <Sctyld> [1..1] 252
Identification <Id> [1..1] Cl1, |254
C12,
C20,

C21,

C26
Otherldentification <Othrld> [0..%] 255
Identification <ld> [1..1] Text 256
Suffix <Sfx> [0..1] Text 256
Type <Tp> [1..1] + 256
Description <Desc> [0..1] Text 256
ISIN <ISIN> [0..1] IdentifierSet 256
Name <Nm> [1..1] Text 256
ShortName <ShrtNm> [0..1] Text 256
ClassType <ClssTp> [0..1] Text 257
UmbrellaName <UmbrlINm> [0..1] Text 257
NewUmbrella <NewUmbrll> [0..1] Indicator 257
ClassificationType <ClssfctnTp> [0..1] * 257
BaseCurrency <BaseCcy> [0..1] CodeSet C1 257
CountryOfDomicile <CtryOfDmcl> [0..1] CodeSet C5 258
RegisteredDistributionCountry <RegdDstrbtnCtry> [0..%] CodeSet C5 258
ProductType <PdctTp> [0..1] 259
{Or Code <Cd> [1..1] CodeSet 259
Or} Proprietary <Prtry> [1..1] + 259
Issuer <lIssr> [0..1] * 260
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Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
IssuerProductGovernanceProcess [0..1] + 260
<IssrPdctGovncPrc>
ProductCategory <PdctCtgy> [0..1] Text 260
ProductCategoryGermany <PdctCtgyDE> [0..1] Text 261
NotionalOrUnitBased <NtnlOrUnitBased> [0..1] 261
{Or Code <Cd> [1..1] CodeSet 261
Or} Proprietary <Prtry> [1..1] + 261
QuotationType <QtnTp> [0..1] + 262
LeveragedOrContigentLiability <LvrgdOrCntgntLblty> |[0..1] Indicator 262
NoRetrocessionindicator <NoRtrcssnind> [0..1] Indicator 262
ExPostCostCalculationBasis <ExPstCostClctnBsis> | [0..1] 263
{Or Code <Cd> [1..1] CodeSet 263
Or} Proprietary <Prtry> [1..1] + 263
Additionallnformation <Addtlinf> [0..%] + 263
FundParties <FndPties> [0..1] * 264
MainFundOrderDesk <MainFndOrdrDsk> [0..1] * 264
FundManagementCompany <FndMgmtCpny> [0..1] + 264
FundDetails <FndDtls> [0..1] + 265
ValuationDealingCharacteristics <ValtnDealgChrtcs> | [0..1] + 267
InvestmentRestrictions <InvstmtRstrctns> [0..1] + 267
SubscriptionProcessingCharacteristics [0..1] + C7 268
<ShcptPrcgChrtcs>
RedemptionProcessingCharacteristics [0..1] * Cc8 270
<RedPrcgChrtcs>
SwitchProcessingCharacteristics <SwtchPrcgChrtcs> | [0..1] + C9 272
PlanCharacteristics <PlanChrtcs> [0..%] + C19 273
Paymentinstrument <Pmtinstrm> [0..%] + 274
CashSettlementDetails <CshSttimDtls> [0..%] 274
Currency <Ccy> [0..1] CodeSet C1 275
PrimaryAccount <PmryAcct> [0..1] 275
Accountldentification <Acctld> [1.1] 276
Identification <ld> [1..1] + 276
Name <Nm> [0..1] Text 276
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Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
Servicer <Svcr> [0..1] IdentifierSet Cc2 276
AccountTypeDescription <AcctTpDesc> [0..1] Text 277
SecondaryAccount <ScndryAcct> [0..1] 277
Accountldentification <Acctld> [1..1] 277
Identification <Ild> [1..1] * 278
Name <Nm> [0..1] Text 278
Servicer <Svcr> [0..1] IdentifierSet Cc2 278
AccountTypeDescription <AcctTpDesc> [0..1] Text 279
LocalMarketAnnex <LcIMktAnx> [0..%] 279
Country <Ctry> [1..%] CodeSet C5 280
LocalOrderDesk <LclOrdrDsk> [1..1] + 280
SubscriptionProcessingCharacteristics [0..1] + Cc7 280
<ShcptPrcgChrtcs>
RedemptionProcessingCharacteristics [0..1] + C10 |282
<RedPrcgChrtcs>
SwitchProcessingCharacteristics <SwtchPrcgChrtcs> | [0..1] + C9 284
CashSettlementDetails <CshSttimDtls> [0..%] 285
Currency <Ccy> [0..1] CodeSet C1 285
PrimaryAccount <PmryAcct> [0..1] 286
Accountldentification <Acctld> [1..1] 286
Identification <Id> [1..1] * 286
Name <Nm> [0..1] Text 287
Servicer <Svcr> [0..1] IdentifierSet Cc2 287
AccountTypeDescription <AcctTpDesc> [0..1] Text 287
SecondaryAccount <ScndryAcct> [0..1] 287
Accountldentification <Acctld> [1..1] 288
Identification <Id> [1..1] * 288
Name <Nm> [0..1] Text 288
Servicer <Svcr> [0..1] IdentifierSet Cc2 288
AccountTypeDescription <AcctTpDesc> [0..1] Text 289
Additionallnformation <Addtlinf> [0..%] + 289
TargetMarket <TrgtMkt> [0..1] 289
ReferenceDate <RefDt> [0..1] Date 291
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Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
InvestorType <InvstrTp> [0..1] 291
InvestorTypeRetail <InvstrTpRtl> [0..1] CodeSet 291
InvestorTypeProfessional <InvstrTpPrfssnl> [0..1] + 292
InvestorTypeEligibleCounterparty [0..1] CodeSet 292
<InvstrTpElgbICtrPty>
Other <Othr> [0..%] + 292
KnowledgeAndOrExperience <KnwldgAndOrExprnc> |[0..1] 293
Basiclnvestor <Bsiclnvstr> [0..1] CodeSet 293
InformedInvestor <InfrmdInvstr> [0..1] CodeSet 293
AdvancedInvestor <Advncdinvstr> [0..1] CodeSet 294
ExpertinvestorGermany <ExprtinvstrDE> [0..1] CodeSet 294
Other <Othr> [0.%] + 294
AbilityToBearLosses <AbltyToBearLosses> [0..1] 295
NoCapitalLoss <NoCptlLoss> [0..1] CodeSet 295
LimitedCapitalLoss <LtdCptlLoss> [0..1] CodeSet 295
LimitedCapitalLossLevel <LtdCptlLossLvI> [0..1] Rate 296
NoCapitalGuarantee <NoCptlGrnt> [0..1] CodeSet 296
LossBeyondCapital <LossByndCptl> [0..1] CodeSet 296
Other <Othr> [0..%] + 296
RiskTolerance <RskTIrnce> [0..1] 297
RiskTolerancePRIIPSMethodology [0..1] Quantity 297
<RskTIrncePRIIPSMthdlgy>
RiskToleranceUCITSMethodology [0..1] Quantity 297
<RskTIrnceUCITSMthdlgy>
RiskTolerancelnternal <RskTlIrncelntl> [0..1] CodeSet 297
RiskToleranceForNonPRIIPSAndNonUCITSSpain [0..1] Quantity 298
<RskTIrnceForNonPRIIPSAndNonUCITSES>
NotForinvestorsWithTheLowestRiskToleranceGer |[0..1] CodeSet 298
many <NotForlnvstrsWthTheLwstRskTIrnceDE>
Other <Othr> [0..%] + 298
ClientObjectivesAndNeeds <CIntObjctvsAndNeeds> | [0..1] 298
ReturnProfilePreservation <RtrPrflPrsrvtn> [0..1] CodeSet 299
ReturnProfileGrowth <RtrPrflGrwth> [0..1] CodeSet 299
ReturnProfileincome <RtrPrflincm> [0..1] CodeSet 300
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Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
ReturnProfileHedging <RtrPrflHdgg> [0..1] CodeSet 300
OptionOrLeveragedReturnProfile [0..1] CodeSet 300
<OptnOrLvrgdRtrPrfl>
ReturnProfilePensionSchemeGermany [0..1] CodeSet 300
<RtrPrflPnsnSchmeDE>
MinimumHoldingPeriod <MinHIdgPrd> [0..1] + 301
ESGPreferences <ESGPrefs> [0..1] CodeSet 301
SustainabilityPreferences <SstnbltyPrefs> [0..1] CodeSet 301
OtherSpecificinvestmentNeed [0..1] + 302
<OthrSpcfclnvstmtNeed>
Other <Othr> [0..%] + 302
Other <Othr> [0..%] + 302
DistributionStrategy <DstrbtnStrtgy> [0..1] + 302
CostsAndCharges <CostsAndChrgs> [0..2] * C15, 303
C18
AdditionalProductinformationGermanMarket [0..1] 304
<AddtIPdctinfGrmnMkt>
ESGCategoryGermanFundMarket [0..1] CodeSet 304
<ESGCtgyGrmnFndMkt>
ESGCategoryGermanStructuredSecuritiesMarket [0..1] CodeSet 305
<ESGCtgyGrmnStrdSctiesMkt>
ESGFocus <ESGFcs> [0..1] CodeSet 305
ESGLabelOrStandard <ESGLablOrStd> [0..%] CodeSet 306
AdditionalProductinformationFrenchMarket [0..1] 306
<AddtlPdctIinfFrnchMkt>
AMFDoctrine <AMFDctrn> [0..1] CodeSet 307
Extension <Xtnsn> [0..%] + C16 307
Constraints
e CostsAndChargeslGuideline
(Rule)
One repetition of CostsAndCharges may be present for the specification of Ex Ante costs and
charges.
Error handling:
— Error severity: Fatal
— Error Code:
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— Error Text:

e CostsAndCharges2Guideline
(Rule)

One repetition of CostsAndCharges may be present for the specification of Ex Post costs and
charges

Error handling:

— Error severity: Fatal

— Error Code:

— Error Text:

16.4.5.1 Identification <ld>

Presence: [0..1]

Definition: Unique technical identifier for an instance of a report within a fund reference data report, as
assigned by the issuer of the report.

Datatype: Max35Text on page 3409

16.4.5.2 Version <Vrsn>

Presence: [0..1]

Definition: Version Number. When used in reference to MiFID, this is in the scope of the European

MiFID Template (EMT) reference 00001 and is the version of the template for which the EMT data is
provided.

Version <Vrsn> contains the following elements (see MarketPracticeVersionl on page 2452 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Name <Nm> [1.1] Text 2453
Date <Dt> [0..1] YearMonth 2453
Number <Nb> [0..1] Text 2453

16.4.5.3 AuthorisedProxy <AuthrsdPrxy>

Presence: [0..1]

Definition: Party that reports the data on behalf of the issuer and the entry point e-mail address for

contact. When used in reference to MiFID, this is in the scope of the European MiFID Template (EMT)
references 00002, 00003 and 00004.
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AuthorisedProxy <AuthrsdPrxy> contains the following elements (see ContactAttributes6 on
page 2501 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
Name <Nm> [0.1] Text 2502
PostalAddress <PstlAdr> [0..1] + 2502
PhoneNumber <PhneNb> [0..1] Text 2502
FaxNumber <FaxNb> [0..1] Text 2503
EmailAddress <EmailAdr> [0..1] Text 2503
URLAddress <URLAdr> [0..1] Text 2503
AnyBIC <AnyBIC> [0..1] IdentifierSet C1 2503
LEI <LEI> [0..1] IdentifierSet 2503

16.4.5.4 GeneralReferenceDate <GnlRefDt>

Presence: [1..1]

Definition: Date to which the data refers. When used in reference to MiFID, this is in the scope of the

European MiFID Template (EMT) reference 00050.

Datatype: ISODate on page 3391

16.4.5.5 TargetMarketindicator <TrgtMktind>

Presence: [0..1]

Definition: Indicates whether target market data is included in the report. When used in reference to
MIFID, this is in the scope of the European MiFID Template (EMT) reference 00006.

Datatype: One of the following values must be used (see YesNolndicator on page 3405):

* Meaning When True: Yes

¢ Meaning When False: No

16.4.5.6 ExAntelndicator <ExAntelnd>

Presence: [0..1]

Definition: Indicates whether ex ante costs and charges are included in the report. When used in
reference to MiFID, this is in the scope of the European MiFID Template (EMT) reference 00007.

Datatype: One of the following values must be used (see YesNolndicator on page 3405):

« Meaning When True: Yes

* Meaning When False: No

16.4.5.7 ExPostIndicator <ExPstInd>

Presence: [0..1]

Definition: Indicates whether ex post costs and charges are included in the report. When used in
reference to MiFID, this is in the scope of the European MiFID Template (EMT) reference 00008.
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Datatype: One of the following values must be used (see YesNolndicator on page 3405):

« Meaning When True: Yes

* Meaning When False: No

16.4.5.8 Securityldentification <Sctyld>
Presence: [1..1]

Definition: Identification of the security.
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Securityldentification <Sctyld> contains the following Securityldentification41 elements

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
Identification <ld> [1..1] C11, | 254
C12,
C20,

C21,

C26
Otherldentification <Othrld> [0..%] 255
Identification <ld> [1..1] Text 256
Suffix <Sfx> [0.1] Text 256
Type <Tp> [1..1] t 256
Description <Desc> [0..1] Text 256
ISIN <ISIN> [0..1] IdentifierSet 256
Name <Nm> [1..1] Text 256
ShortName <ShrtNm> [0..1] Text 256
ClassType <ClssTp> [0..1] Text 257
UmbrellaName <UmbrlINm> [0..1] Text 257
NewUmbrella <NewUmbrll> [0..1] Indicator 257
ClassificationType <ClssfctnTp> [0..1] + 257
BaseCurrency <BaseCcy> [0..1] CodeSet C1 257
CountryOfDomicile <CtryOfDmcl> [0..1] CodeSet C5 258
RegisteredDistributionCountry <RegdDstrbtnCtry> [0..%] CodeSet C5 258
ProductType <PdctTp> [0..1] 259
{Or Code <Cd> [1..1] CodeSet 259
Or} Proprietary <Prtry> [1.1] * 259
Issuer <Issr> [0..1] + 260
IssuerProductGovernanceProcess [0..1] * 260

<IssrPdctGovncPrc>
ProductCategory <PdctCtgy> [0..1] Text 260
ProductCategoryGermany <PdctCtgyDE> [0..1] Text 261
NotionalOrUnitBased <NtnlOrUnitBased> [0..1] 261
{Or Code <Cd> [1..1] CodeSet 261
Or} Proprietary <Prtry> [1..1] + 261
QuotationType <QtnTp> [0..1] + 262
LeveragedOrContigentLiability <LvrgdOrCntgntLblty> |[0..1] Indicator 262
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Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
NoRetrocessionlIndicator <NoRtrcssnind> [0..1] Indicator 262
ExPostCostCalculationBasis <ExPstCostClctnBsis> [0..1] 263
{Or Code <Cd> [1..1] CodeSet 263
Or} Proprietary <Prtry> [1..1] * 263
Additionallnformation <Addtlinf> [0..%] + 263

16.4.5.8.1 Identification <Id>

Presence: [1..1]

Definition: Identification of the security, typically by an ISIN.

Impacted by: C11 DescriptionPresenceRule , C12 DescriptionUsageRule, C20 ISINGuideline,
C21 ISINPresenceRule C26 OtherldentificationPresenceRule

Identification <ld> contains the following Securityldentification40 elements

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Otherldentification <Othrld> [0..%] 255
Identification <Id> [1..1] Text 256
Suffix <Sfx> [0..1] Text 256
Type <Tp> [1..1] + 256
Description <Desc> [0..1] Text 256
ISIN <ISIN> [0..1] IdentifierSet 256
Constraints
» DescriptionPresenceRule
(Rule)
If Description is not present then either ISIN or at least one occurrence of Otherldentification must be
present.
On Condition
/Description is absent
Following Must be True
/1SIN Must be present
Oor /Otherldentification[*] Must be present
Error handling:
— Error severity: Fatal
— Error Code: X00192
— Error Text: At least one identification must be present.
e DescriptionUsageRule
(Rule)
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Description must be used alone as the last resort.

* |SINGuideline
(Rule)

When an ISIN code exists, it is strongly recommended that the ISIN be used.

* |SINPresenceRule
(Rule)

If ISIN is not present then either Description or at least one occurrence of Otherldentification must be
present.

On Condition
/1SIN is absent
Following Must be True
/Otherldentification[*] Must be present
Oor /Description Must be present

Error handling:

— Error severity: Fatal

— Error Code: X00194

— Error Text: At least one identification must be present.

* OtherldentificationPresenceRule
(Rule)

If Otherldentification is not present then either ISIN or Description must be present.

On Condition

/0therldentification[*] is absent
Following Must be True

/1SIN Must be present
or /Description Must be present

Error handling:
— Error severity: Fatal
— Error Code: X00193
— Error Text: At least one identification must be present.
16.4.5.8.1.1 Otherldentification <Othrld>
Presence: [0..*]

Definition: Identification of a security by proprietary or domestic identification scheme.

Otherldentification <Othrld> contains the following Otherldentification1 elements

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <ld> [1..1] Text 256
Suffix <Sfx> [0..1] Text 256
Type <Tp> [1..1] + 256
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16.4.5.8.1.1.1 Identification <Id>
Presence: [1..1]
Definition: Identification of a security.

Datatype: Max35Text on page 3409

16.4.5.8.1.1.2 Suffix <Sfx>
Presence: [0..1]
Definition: Identifies the suffix of the security identification.

Datatype: Max16Text on page 3408

16.4.5.8.1.1.3 Type <Tp>
Presence: [1..1]
Definition: Type of the identification.

Type <Tp> contains one of the following elements (see IdentificationSource3Choice on page 2016 for

details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Code <Cd> [1..1] CodeSet 2016
Or} Proprietary <Prtry> [1..1] Text 2017

16.4.5.8.1.2 Description <Desc>
Presence: [0..1]
Definition: Textual description of a security instrument.

Datatype: Max140Text on page 3407

16.4.5.8.1.3 ISIN <ISIN>
Presence: [0..1]

Definition: International Securities Identification Number (ISIN). A numbering system designed by the
United Nation's International Organisation for Standardisation (ISO). The ISIN is composed of a 2-
character prefix representing the country of issue, followed by the national security number (if one
exists), and a check digit. Each country has a national numbering agency that assigns ISIN numbers for
securities in that country.

Datatype: ISINOct2015Identifier on page 3400

16.4.5.8.2 Name <Nm>
Presence: [1..1]
Definition: Name of the financial instrument in free format text.

Datatype: Max350Text on page 3409

16.4.5.8.3 ShortName <ShrtNm>

Presence: [0..1]

Definition: Financial Instrument Short Name (FISN) expressed in conformance with the ISO 18774
standard.
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Datatype: Max35Text on page 3409

16.4.5.8.4 ClassType <ClIssTp>
Presence: [0..1]

Definition: Features of units offered by a fund. For example, a unit may have a specific load structure,
for example, front end or back end, an income policy, for example, pay out or accumulate, or a trailer
policy, for example, with or without. Fund classes are typically denoted by a single character, for
example, 'Class A', 'Class 2.

Datatype: Max35Text on page 3409

16.4.5.8.5 UmbrellaName <UmbrlINm>
Presence: [0..1]
Definition: Name of the umbrella fund in which the financial instrument is contained.

Datatype: Max35Text on page 3409

16.4.5.8.6 NewUmbrella <NewUmbrll>
Presence: [0..1]
Definition: Indicates whether the financial instrument is part of a new umbrella.

Datatype: One of the following values must be used (see YesNolndicator on page 3405):

* Meaning When True: Yes

* Meaning When False: No

16.4.5.8.7 ClassificationType <ClssfctnTp>
Presence: [0..1]

Definition: Classification type of the financial instrument, as per the 1SO Classification of Financial
Instrument (CFI) codification, for example, common share with voting rights, fully paid, or registered.

ClassificationType <ClssfctnTp> contains one of the following elements (see
SecurityClassificationType2Choice on page 2379 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or CFI <CFI> [1..1] IdentifierSet 2379
Or} AlternateClassification <AltrnClssfctn> [1..1] + 2379

16.4.5.8.8 BaseCurrency <BaseCcy>
Presence: [0..1]
Definition: Currency of the investment fund class.

Impacted by: C1 ActiveCurrency

Datatype: ActiveCurrencyCode on page 3246

Constraints

* ActiveCurrency
(Rule)
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The currency code must be a valid active currency code, not yet withdrawn on the day the message
containing the currency is exchanged. Valid active currency codes are registered with the ISO 4217
Maintenance Agency, consist of three (3) contiguous letters, and are not yet withdrawn on the day
the message containing the Currency is exchanged.

Error handling:
— Error severity: Fatal
— Error Code: DO0005

— Error Text: Invalid currency code

16.4.5.8.9 CountryOfDomicile <CtryOfDmcl>
Presence: [0..1]
Definition: Country where the fund has legal domicile.

Impacted by: C5 Country
Datatype: CountryCode on page 3267

Constraints

e Country
(Rule)

The code is checked against the list of country names obtained from the United Nations (ISO 3166,
Alpha-2 code).

Error handling:
— Error severity: Fatal
— Error Code: D0O0004

— Error Text: Invalid Country Code.

16.4.5.8.10 RegisteredDistributionCountry <RegdDstrbtnCtry>
Presence: [0..*]
Definition: Country where the fund is registered for distribution.

Impacted by: C5 Country
Datatype: CountryCode on page 3267

Constraints

e Country
(Rule)

The code is checked against the list of country names obtained from the United Nations (ISO 3166,
Alpha-2 code).

Error handling:
— Error severity: Fatal

— Error Code: DO0004
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— Error Text: Invalid Country Code.

16.4.5.8.11 ProductType <PdctTp>

Presence: [0..1]

Definition: Classification of the financial instrument. When used in reference to MiFID, this is in the

scope of the European MiFID Template (EMT) reference 00060.

ProductType <PdctTp> contains one of the following ProductStructurelChoice elements

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Code <Cd> [1..1] CodeSet 259
Or} Proprietary <Prtry> [1..1] + 259
16.4.5.8.11.1 Code <Cd>
Presence: [1..1]
Definition: Product structure expressed as a code.
Datatype: ProductStructure1Code on page 3331
CodeName Name Definition
BOND Bond Product is a bond.
NUMM NonUCITSMoneyMarketFund Product is a money market fund that is
not an Undertaking for Collective
Investment in Transferable Securities
(UCITS).
UCMM UCITSMoneyMarketFund Product is an Undertaking for Collective
Investment in Transferable Securities
(UCITS) money market fund.
EXTC ExchangeTradedCommodity Product is an exchange traded
commodity.
UCIT UCITS Product is an Undertaking for Collective
Investment in Transferable Securities
(UCITS).
SSEC StructuredSecurity Product is a structured security.
SFUN StructuredFund Product is a structured fund.
NUCI NonUCITS Product is a not an Undertaking for
Collective Investment in Transferable
Securities (UCITS).
16.4.5.8.11.2 Proprietary <Prtry>
Presence: [1..1]
Definition: Product structure expressed as a proprietary code.
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Proprietary <Prtry> contains the following elements (see Genericldentification47 on page 2015 for

details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <Id> [1..1] Text 2015
Issuer <Issr> [1..1] Text 2015
SchemeName <SchmeNm> [0..1] Text 2015

16.4.5.8.12 Issuer <Issr>

Presence: [0..1]

Definition: Issuer of the financial instrument. When used in reference to MiFID, this is in the scope of the

European MiFID Template (EMT) reference 00070.

Issuer <lIssr> contains the following elements (see ContactAttributes5 on page 2606 for details)

Or MessageElement<XML Tag> Mult. Type C(:\?str. Page
0.
Name <Nm> [1..1] Text 2607
PostalAddress <PstlAdr> [0..1] + 2607
PhoneNumber <PhneNb> [0..1] Text 2607
FaxNumber <FaxNb> [0..1] Text 2607
EmailAddress <EmailAdr> [0..1] Text 2607
URLAddress <URLAdr> [0..1] Text 2607
AnyBIC <AnyBIC> [0..1] IdentifierSet C1 2608
LEI <LEI> [0..1] IdentifierSet 2608

16.4.5.8.13 IssuerProductGovernanceProcess <IssrPdctGovncPrc>

Presence: [0..1]

Definition: Governance procedure that must be followed. When used in reference to MiFID, this is in the
scope of the European MiFID Template (EMT) reference 00075.

IssuerProductGovernanceProcess <IssrPdctGovncPrc> contains one of the following elements

(see GovernanceProcess1Choice on page 1885 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Code <Cd> [1..1] CodeSet 1885
Or} Proprietary <Prtry> [1..1] + 1885

16.4.5.8.14 ProductCategory <PdctCtgy>

Presence: [0..1]

Definition: Designation of the product category or nature, for example, Pacific Equity, Equity Fund,

Money Market Fund. If the product is a structured security product, the European Structured Investment
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Products Association (EUSIPA) code should be used as defined in the scope of European MiFID
Template (EMT) reference 00095.

Datatype: Max140Text on page 3407

16.4.5.8.15 ProductCategoryGermany <PdctCtgyDE>
Presence: [0..1]
Definition: Designation of the respective product category or nature for Germany.
If the financial instrument is distributed in the German market, then the German classification of

financial instruments code should be used. When used in reference to MiFID, this is in the scope of the
European MiFID Template (EMT) reference 00090.

Datatype: Max140Text on page 3407

16.4.5.8.16 NotionalOrUnitBased <NtnlOrUnitBased>
Presence: [0..1]

Definition: Specifies whether the financial instrument is unit based or notional (nominal). When used in
reference to MiFID, this is in the scope of the European MiFID Template (EMT) reference 00085.

NotionalOrUnitBased <NtnlOrUnitBased> contains one of the following
NotionalOrUnitBased1Choice elements

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Code <Cd> [1..1] CodeSet 261
Or} Proprietary <Prtry> [1..1] + 261

16.4.5.8.16.1 Code <Cd>
Presence: [1..1]

Definition: Type of unit basis for a financial instrument expressed as a code.

Datatype: NotionalOrUnitBased1Code on page 3316

CodeName Name Definition

UNIT Unit Basis of a financial instrument is unit.

NOTI Notional Basis of a financial instrument is
notional.

16.4.5.8.16.2 Proprietary <Prtry>
Presence: [1..1]

Definition: Type of unit basis for a financial instrument expressed as a proprietary code.
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Proprietary <Prtry> contains the following elements (see Genericldentification47 on page 2015 for

details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <Id> [1..1] Text 2015
Issuer <Issr> [1..1] Text 2015
SchemeName <SchmeNm> [0..1] Text 2015
16.4.5.8.17 QuotationType <QtnTp>
Presence: [0..1]
Definition: When the financial instrument is a structured security, specifies if the ex-ante and ex-post
costs and charges are specified as an absolute figure, that is, a currency and amount, or as a
percentage rate, related to the specific reference value.
When used in reference to MiFID, this is in the scope of the European MiFID Template reference
00096.
QuotationType <QtnTp> contains one of the following elements (see QuotationTypelChoice on
page 1884 for details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Code <Cd> [1..1] CodeSet 1884
Or} Proprietary <Prtry> [1..1] + 1884

16.4.5.8.18 LeveragedOrContigentLiability <LvrgdOrCntgntLblty>

Presence: [0..1]

Definition: Indicates whether the financial instrument is leveraged or has contingent liability. This
enables reporting on the depreciation of leveraged financial instruments or contingent liability
transactions in accordance with Art. 62 of the MiFID IlI's Delegated Regulation as defined in the scope

of European MiFID Template (EMT) reference 00100.

Datatype: One of the following values must be used (see YesNolndicator on page 3405):

¢ Meaning When True: Yes

* Meaning When False: No

16.4.5.8.19 NoRetrocessionIndicator <NoRtrcssnind>

Presence: [0..1]

Definition: Indicates whether the share class does not pay retrocession fees and commissions. When
used in reference to MiFID, this is in the scope of the European MiFID Template (EMT) reference

00110.

Datatype: One of the following values must be used (see YesNolndicator on page 3405):

* Meaning When True: Yes

* Meaning When False: No
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16.4.5.8.20 ExPostCostCalculationBasis <ExPstCostClctnBsis>

Presence: [0..1]

Definition: Specifies the basis for ex-post calculations. When used in reference to MiFID, this is in the
scope of the European MiFID Template (EMT) reference 00120.

ExPostCostCalculationBasis <ExPstCostClctnBsis> contains one of the following
ExPostCostCalculationBasis1Choice elements

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
{Or Code <Cd> [1..1] CodeSet 263
Or} Proprietary <Prtry> [1..1] + 263
16.4.5.8.20.1 Code <Cd>
Presence: [1..1]
Definition: Ex post cost calculation basis expressed as a code.
Datatype: ExPostCostCalculationBasis1Code on page 3279
CodeName Name Definition
FIXB FixedBasis Basic for cost calculation is fixed, that is
calendar year.
ROLL RollingBasis Basis for cost calculation is rolling, that
is, the last twelve months.

16.4.5.8.20.2 Proprietary <Prtry>

Presence: [1..1]

Definition: Ex post cost calculation basis expressed as a proprietary code.

Proprietary <Prtry> contains the following elements (see Genericldentification47 on page 2015 for

details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <ld> [1..1] Text 2015
Issuer <Issr> [1..1] Text 2015
SchemeName <SchmeNm> [0..1] Text 2015
16.4.5.8.21 Additionallnformation <Addtlinf>
Presence: [0..*]
Definition: Additional information about the security.
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Additionalinformation <Addtlinf> contains the following elements (see Additionallnformation15 on
page 1885 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
InformationType <InfTp> [1..1] + 1886
InformationValue <InfVal> [1..1] Text 1886

16.4.5.9 FundParties <FndPties>

Presence: [0..1]

Definition: Parties related to the investment fund.

FundParties <FndPties> contains the following elements (see FundPartiesl on page 2608 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Guarantor <Guarntr> [0..1] + 2608
Auditor <Audtr> [0..1] + 2609
Trustee <Trstee> [0..1] + 2609
OtherParty <OthrPty> [0..%] + 2610

16.4.5.10 MainFundOrderDesk <MainFndOrdrDsk>

Presence: [0..1]

Definition: Principal entity appointed by the fund, to which orders should be submitted. Usually located
in the country of domicile.

MainFundOrderDesk <MainFndOrdrDsk> contains the following elements (see OrderDesk1 on
page 2604 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
OrderDesk <OrdrDsk> [0..1] * 2604
ClosureDates <ClsrDts> [0..%] Date 2605
Additionallnformation <Addtlinf> [0..%] + 2605

16.4.5.11 FundManagementCompany <FndMgmtCpny>

Presence: [0..1]

Definition: Company that is responsible for the management and operation of the fund, for example,
determines the investment strategy, appoints the service providers, and makes major decisions for the
fund. It is usually responsible for the distribution and marketing of the fund. For self-managed funds, this

will often be a separate promoter or sponsor of the fund.
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FundManagementCompany <FndMgmtCpny> contains the following elements (see

ContactAttributes5 on page 2606 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
Name <Nm> [1..1] Text 2607
PostalAddress <PstlAdr> [0..1] + 2607
PhoneNumber <PhneNb> [0..1] Text 2607
FaxNumber <FaxNb> [0..1] Text 2607
EmailAddress <EmailAdr> [0..1] Text 2607
URLAddress <URLAdr> [0..1] Text 2607
AnyBIC <AnyBIC> [0..1] IdentifierSet C1 2608
LEI <LEI> [0..1] IdentifierSet 2608

16.4.5.12 FundDetails <FndDtls>

Presence: [0..1]

Definition: Security that is a sub-set of an investment fund, and is governed by the same investment
fund policy, for example, dividend option or valuation currency.
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FundDetails <FndDtls> contains the following elements (see Financiallnstrument96 on page 1856 for

details)
Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
PhysicalBearerSecurities <PhysBrScties> [0..1] Indicator 1857
DematerialisedBearerSecurities <DmtrlsdBrScties> [0..1] Indicator 1858
PhysicalRegisteredSecurities <PhysRegdScties> [0..1] Indicator 1858
DematerialisedRegisteredSecurities [0..1] Indicator 1858
<DmtrlsdRegdScties>
DistributionPolicy <DstrbtnPlcy> [0..1] CodeSet 1858
DividendPolicy <DvddPIcy> [0..1] CodeSet 1858
DividendFrequency <DvddFrqcy> [0..1] CodeSet 1859
ReinvestmentFrequency <RinvstmtFrqcy> [0..1] CodeSet 1859
FrontEndLoad <FrntEndLd> [0..1] Indicator 1860
BackEndLoad <BckEndLd> [0..1] Indicator 1860
SwitchFee <SwtchFee> [0..1] Indicator 1860
EUSavingsDirective <EUSvgsDrctv> [0..1] CodeSet 1860
LaunchDate <LnchDt> [0..1] Date 1861
FundEndDate <FndEndDt> [0..1] Date 1861
TerminationDate <TermntnDt> [0..1] Date 1861
InitialOfferEndDate <InitlOfferEndDt> [0..1] Date 1861
SuspensionStartDate <SspnsnStartDt> [0..1] Date 1861
SuspensionEndDate <SspnsnEndDt> [0..1] Date 1861
MaturityDate <MtrtyDt> [0..1] Date 1861
MayBeTerminatedEarly <MayBeTermntdEarly> [0..1] CodeSet 1862
ClosedEndFund <ClsdEndFnd> [0..1] Indicator 1862
Equalisation <Equlstn> [0..1] Indicator 1862
TaxEfficientProductEligible <TaxEffcntPdctElgbl> [0..1] Indicator 1862
Authorised <Authrsd> [0..1] Indicator 1862
RDRCompliant <RDRCmplint> [0..1] Indicator 1863
ManagementFeeSource <MgmtFeeSrc> [0..1] CodeSet 1863
PerformanceFee <PrfrmncFee> [0..1] Indicator 1863
Additionallnformation <Addtlinf> [0..%] + 1863
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16.4.5.13 ValuationDealingCharacteristics <ValtnDealgChrtcs>
Presence: [0..1]
Definition: Processing characteristics linked to the instrument, that is, not to the market.

ValuationDealingCharacteristics <ValtnDealgChrtcs> contains the following elements (see
ValuationDealingProcessingCharacteristics3 on page 2840 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
ValuationFrequency <ValtnFrqcy> [0..1] CodeSet 2841
ValuationFrequencyDescription <ValtnFrgcyDesc> [0..1] Text 2841
ValuationTime <ValtnTm> [0..1] Time 2842
DecimalisationUnits <DcmlistnUnits> [0..1] Quantity 2842
DecimalisationPrice <DcmlstnPric> [0..1] Quantity 2842
DualFundindicator <DualFndInd> [0..1] Indicator 2842
PriceMethod <PricMtd> [0..1] CodeSet 2842
PriceCurrency <PricCcy> [0..%] CodeSet C2 2842
Additionallnformation <Addtlinf> [0..%] + 2843

16.4.5.14 InvestmentRestrictions <InvstmtRstrctns>

Presence: [0..1]

Definition: Investment restrictions linked to the trading of the investment fund or an alternative/hedge

fund.
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InvestmentRestrictions <InvstmtRstrctns> contains the following elements (see

InvestmentRestrictions3 on page 2294 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
MinimuminitialSubscriptionAmount <MinInitiISbcptAmt> [0..1] Amount gio 2294
MinimuminitialSubscriptionUnits <MinlnitlSbcptUnits> [0..1] Quantity 2295
MinimumSubsequentSubscriptionAmount [0..1] Amount C2, |2295
<MinSbhsgntSbcptAmt> C10
MinimumSubsequentSubscriptionUnits [0..1] Quantity 2296
<MinSbsgntShcptUnits>
MaximumRedemptionAmount <MaxRedAmt> [0..1] Amount C2, 2296
C10
MaximumRedemptionUnits <MaxRedUnits> [0..1] Quantity 2297
MinimumRedemptionPercentage <MinRedPctg> [0..1] Quantity 2297
OtherRedemptionRestrictions <OthrRedRstrctns> [0..1] Text 2297
MinimumSwitchSubscriptionAmount [0..1] Amount C2, |2297
<MinSwtchSbcptAmt> C10
MinimumSwitchSubscriptionUnits <MinSwtchShcptUnits> | [0..1] Quantity 2298
MaximumSwitchRedemptionAmount [0..1] Amount C2, |2298
<MaxSwtchRedAmt> C10
MaximumSwitchRedemptionUnits <MaxSwtchRedUnits> |[0..1] Quantity 2299
OtherSwitchRestrictions <OthrSwtchRstrctns> [0..1] Text 2299
MinimumHoldingAmount <MinHIdgAmt> [0..1] Amount C2, |2299
C10
MinimumHoldingUnits <MinHIdgUnits> [0..1] Quantity 2300
MinimumHoldingPeriod <MinHIdgPrd> [0..1] Text 2300
HoldingTransferable <HIdgTrfbl> [0..1] CodeSet 2300
Additionallnformation <Addtlinf> [0..4] * 2300
16.4.5.15 SubscriptionProcessingCharacteristics <SbcptPrcgChrtcs>
Presence: [0..1]
Definition: Processing characteristics linked to a subscription to the investment fund or alternative/
hedge fund.
Impacted by: C7 DealingCutOffTimeFrameRule
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SubscriptionProcessingCharacteristics <SbcptPrcgChrtcs> contains the following elements (see
ProcessingCharacteristics8 on page 2215 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.

DealingCurrencyAccepted <DealgCcyAccptd> [0..%] CodeSet Cc2 2217
InitiallnvestmentApplication <InitlinvstmtAppl> [0..1] 2217
ApplicationForm <ApplForm> [1..1] Indicator 2217
SignatureType <SgntrTp> [1..1] CodeSet 2218
SubsequentinvestmentApplication <SbsgntinvstmtAppl> | [0..1] 2218
ApplicationForm <ApplForm> [1..1] Indicator 2218
SignatureType <SgntrTp> [1..1] CodeSet 2218
Amountindicator <Amtind> [0..1] Indicator 2219
Unitsindicator <UnitsInd> [0..1] Indicator 2219
Rounding <Rndg> [0..1] CodeSet 2219
MainFundOrderDeskLocation <MainFndOrdrDskLctn> [0..1] + 2219
DealingFrequency <DealgFrgcy> [0..1] CodeSet 2220
DealingFrequencyDescription <DealgFrgcyDesc> [0..1] Text 2220
DealingCutOffTime <DealgCutOffTm> [0..1] Time 2220
DealingCutOffTimeFrame <DealgCutOffTmFrame> [0..1] + C22, | 2221

C29
DealConfirmationTime <DealConfTm> [0..1] Time 2221
DealConfirmationTimeFrame <DealConfTmFrame> [0..1] + C23, | 2222

C30
LimitedPeriod <LtdPrd> [0..1] Text 2223
SettlementCycle <SttimCycl> [0..1] 2223
{Or TradePlus <TPlus> [1..1] Quantity 2223
Or} Prepayment <Prepmt> [1..1] Indicator 2223
Additionallnformation <Addtlinf> [0..%] + 2223

Constraints

* DealingCutOffTimeFrameRule
(Rule)

If DealingCutOffTimeFrame is present, then DealingCutOffTimeFrame/OtherTimeFrameDescription
or DealingCutOffTimeFrame/ReferToOrderDesk or DealingCutOffTimeFrame/TradeMinus must be
present.

On Condition

/DealingCutOffTimeFrame is present

Following Must be True

/DealingCutOffTimeFrame/OtherTimeFrameDescription Must be present
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Oor /Deal ingCutOffTimeFrame/TradeMinus Must be present
or /Deal ingCutOffTimeFrame/ReferToOrderDesk Must be present

Error handling:

— Error severity: Fatal

Error Code: X00156

Error Text: At least one element must be present.

16.4.5.16 RedemptionProcessingCharacteristics <RedPrcgChrtcs>

Presence: [0..1]

Definition: Processing characteristics linked to a redemption from the investment fund or alternative/
hedge fund.

Impacted by: C8 DealingCutOffTimeFrameRule
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RedemptionProcessingCharacteristics <RedPrcgChrtcs> contains the following elements (see

ProcessingCharacteristics7 on page 2265 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.

DealingCurrencyAccepted <DealgCcyAccptd> [0..%] CodeSet Cc2 2267
RedemptionAuthorisation <RedAuthstn> [0..1] 2267
ApplicationForm <ApplForm> [1..1] Indicator 2267
SignatureType <SgntrTp> [1..1] CodeSet 2268
AmountIndicator <Amtind> [0..1] Indicator 2268
Unitsindicator <UnitsInd> [0..1] Indicator 2268
Rounding <Rndg> [0..1] CodeSet 2268
Percentagelndicator <Pctgind> [0..1] Indicator 2268
MainFundOrderDeskLocation <MainFndOrdrDskLctn> [0..1] + 2269
DealingFrequency <DealgFrgcy> [0..1] CodeSet 2269
DealingFrequencyDescription <DealgFrgcyDesc> [0..1] Text 2269
DealingCutOffTime <DealgCutOffTm> [0..1] Time 2270
DealingCutOffTimeFrame <DealgCutOffTmFrame> [0..1] + C22, | 2270

C29
DealConfirmationTime <DealConfTm> [0..1] Time 2271
DealConfirmationTimeFrame <DealConfTmFrame> [0..1] + C24, | 2271

C31
LimitedPeriod <LtdPrd> [0..1] Text 2272
SettlementCycle <SttimCycl> [0..1] 2272
{Or TradePlus <TPlus> [1..1] Quantity 2272
Or} RenunciationPlus <RPlus> [1.1] Quantity 2272
Additionallnformation <Addtlinf> [0..%] + 2272

Constraints

e DealingCutOffTimeFrameRule
(Rule)

If DealingCutOffTimeFrame is present, then DealingCutOffTimeFrame/OtherTimeFrameDescription
or DealingCutOffTimeFrame/ReferToOrderDesk or DealingCutOffTimeFrame/TradeMinus must be
present.

On Condition

/DealingCutOffTimeFrame is present

Following Must be True

or
or

/Deal ingCutOffTimeFrame/OtherTimeFrameDescription Must be present

/DealingCutOffTimeFrame/TradeMinus Must be present
/Deal ingCutOffTimeFrame/ReferToOrderDesk Must be present
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Error handling:

16.4.5.17

Error severity: Fatal
Error Code: X00156

Error Text: At least one element must be present.

SwitchProcessingCharacteristics <SwtchPrcgChrtcs>

Presence: [0..1]

Definition: Processing characteristics linked to a switch of the investment fund or alternative/hedge

fund.

Impacted by: C9 DealingCutOffTimeFrameRule

SwitchProcessingCharacteristics <SwtchPrcgChrtcs> contains the following elements (see

ProcessingCharacteristics6 on page 2280 for details)

Or MessageElement<XML Tag> Mult. Type Cc;\?str. Page
0.

DealingCurrencyAccepted <DealgCcyAccptd> [0..%] CodeSet Cc2 2281
SwitchAuthorisation <SwtchAuthstn> [0..1] 2281
ApplicationForm <ApplForm> [1..1] Indicator 2281
SignatureType <SgntrTp> [1..1] CodeSet 2282
Amountindicator <Amtind> [0..1] Indicator 2282
Unitsindicator <UnitsInd> [0..1] Indicator 2282
Rounding <Rndg> [0..1] CodeSet 2282
MainFundOrderDeskLocation <MainFndOrdrDskLctn> [0..1] + 2282
DealingFrequency <DealgFrgcy> [0..1] CodeSet 2283
DealingFrequencyDescription <DealgFrgcyDesc> [0..1] Text 2283
DealingCutOffTime <DealgCutOffTm> [0..1] Time 2283
DealingCutOffTimeFrame <DealgCutOffTmFrame> [0..1] + C22, | 2284

C29
DealConfirmationTime <DealConfTm> [0..1] Time 2284
DealConfirmationTimeFrame <DealConfTmFrame> [0..1] + C25, | 2285

C32
LimitedPeriod <LtdPrd> [0..1] Text 2286
SettlementCycle <SttimCycl> [0..1] 2286
{Or TradePlus <TPlus> [1..1] Quantity 2286
Or} RenunciationPlus <RPlus> [1..1] Quantity 2286
Additionallnformation <AddtlInf> [0..%] + 2286
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Constraints

e DealingCutOffTimeFrameRule
(Rule)

If DealingCutOffTimeFrame is present, then DealingCutOffTimeFrame/OtherTimeFrameDescription
or DealingCutOffTimeFrame/ReferToOrderDesk or DealingCutOffTimeFrame/TradeMinus must be
present.

On Condition

/DealingCutOffTimeFrame is present

Following Must be True

or
or

/DealingCutOffTimeFrame/OtherTimeFrameDescription Must be present
/Deal ingCutOffTimeFrame/TradeMinus Must be present
/Deal ingCutOffTimeFrame/ReferToOrderDesk Must be present

Error handling:

16.4.5.18

Error severity: Fatal

Error Code: X00156

Error Text: At least one element must be present.

PlanCharacteristics <PlanChrtcs>

Presence: [0..*]

Definition: Characteristics of the investment plan.

Impacted by: C19 InvestmentPlanRule

PlanCharacteristics <PlanChrtcs> contains the following elements (see

InvestmentPlanCharacteristics1 on page 2277 for details)

Or MessageElement<XML Tag> Mult. Type Cc;\?str. Page
0.
PlanType <PlanTp> [1..1] 2277
{Or Code <Cd> [1..1] CodeSet 2277
Or} Proprietary <Prtry> [1..1] + 2278
Frequency <Frqcy> [0..1] + 2278
TotalNumberOfinstalments <TtINbOflnstimts> [0..1] Quantity 2278
Quantity <Qty> [0..1] + 2278
PlanContinuation <PlanConttn> [0..1] Indicator 2279
AdditionalSubscription <AddtlSbcpt> [0..1] Indicator 2279
AdditionalSubscriptionFunction <AddtlSbcptFctn> [0..1] Indicator 2279
Additionallnformation <Addtlinf> [0..%] + 2279
Constraints
* InvestmentPlanRule
(Rule)
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If PlanType/Code is not INVP the AdditionalSubscription and AdditionalSubscriptionFunction must
not be present.

Error handling:

16.4.5.19

Error severity: Fatal
Error Code:

Error Text:

Paymentinstrument <Pmtinstrm>

Presence: [0..*]

Definition: Specifies, for a specific type of transaction, how amounts are to be paid in or paid out.

Paymentinstrument <Pmtinstrm> contains the following elements (see Paymentinstrument16 on

page 2728 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
OrderType <OrdrTp> [1..1] 2728
{Or Code <Cd> [1..1] CodeSet 2729
Or} Proprietary <Prtry> [1..1] + 2729
InstrumentType <InstrmTp> [1..1] 2729
{Or Code <Cd> [1..1] CodeSet 2730
Or} Proprietary <Prtry> [1..1] + 2730
Additionallnformation <Addtlinf> [0..%] + 2730
16.4.5.20 CashSettlementDetails <CshSttimDtls>
Presence: [0..*]
Definition: Account to be used for cash settlement.
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CashSettlementDetails <CshSttimDtls> contains the following CashAccount205 elements

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.

Currency <Ccy> [0..1] CodeSet C1 275
PrimaryAccount <PmryAcct> [0..1] 275
Accountldentification <Acctld> [1..1] 276
Identification <Ild> [1..1] + 276
Name <Nm> [0..1] Text 276
Servicer <Svcr> [0..1] IdentifierSet Cc2 276
AccountTypeDescription <AcctTpDesc> [0..1] Text 277
SecondaryAccount <ScndryAcct> [0..1] 277
Accountldentification <Acctld> [1..1] 277
Identification <Id> [1..1] + 278
Name <Nm> [0..1] Text 278
Servicer <Svcr> [0..1] IdentifierSet Cc2 278
AccountTypeDescription <AcctTpDesc> [0..1] Text 279

16.4.5.20.1 Currency <Ccy>

Presence: [0..1]

Definition: Currency of the settlement.

Impacted by: C1 ActiveCurrency

Datatype: ActiveCurrencyCode on page 3246

Constraints

» ActiveCurrency
(Rule)

The currency code must be a valid active currency code, not yet withdrawn on the day the message
containing the currency is exchanged. Valid active currency codes are registered with the ISO 4217
Maintenance Agency, consist of three (3) contiguous letters, and are not yet withdrawn on the day

the message containing the Currency is exchanged.

Error handling:

— Error severity: Fatal

— Error Code: DO0005

— Error Text: Invalid currency code

16.4.5.20.2 PrimaryAccount <PmryAcct>

Presence: [0..1]

Definition: Cash account for settlement.
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PrimaryAccount <PmryAcct> contains the following CashAccount206 elements

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
Accountldentification <Acctld> [1..1] 276
Identification <Id> [1..1] + 276
Name <Nm> [0..1] Text 276
Servicer <Svcr> [0..1] IdentifierSet C2 276
AccountTypeDescription <AcctTpDesc> [0..1] Text 277

16.4.5.20.2.1 Accountldentification <Acctld>
Presence: [1..1]

Definition: Unique and unambiguous identification for the account between the account owner and the
account servicer.

Accountldentification <Acctld> contains the following AccountldentificationAndName7 elements

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <Id> [1..1] + 276
Name <Nm> [0..1] Text 276

16.4.5.20.2.1.1 Identification <Id>
Presence: [1..1]

Definition: Unique and unambiguous identification for the account between the account owner and the
account servicer.

Identification <ld> contains one of the following elements (see CashAccountldentification8Choice on
page 1593 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Other <Othr> [1..1] + 1593
Or} IBAN <IBAN> [1..1] IdentifierSet Cl16 |1593

16.4.5.20.2.1.2 Name <Nm>
Presence: [0..1]

Definition: Name of the account. It provides an additional means of identification, and is designated by
the account servicer in agreement with the account owner.

Datatype: Max35Text on page 3409

16.4.5.20.2.2 Servicer <Svcr>
Presence: [0..1]

Definition: Party that manages the account on behalf of the account owner, that is, manages the
registration and booking of entries on the account, calculates balances on the account and provides
information about the account.
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Impacted by: C2 AnyBIC
Datatype: AnyBICDec2014Identifier on page 3392

Constraints

* AnyBIC
(Rule)

Only a valid Business identifier code is allowed. Business identifier codes for financial or non-
financial institutions are registered and published by the ISO 9362 Registration Authority in the 1ISO
directory of BICs, and consists of eight (8) or eleven (11) contiguous characters.

Error handling:
— Error severity: Fatal
— Error Code: DO0008

— Error Text: Invalid BIC.

16.4.5.20.2.3 AccountTypeDescription <AcctTpDesc>
Presence: [0..1]

Definition: Additional means of identification of the account, as designated by the account servicer in
agreement with the account owner.

Datatype: Max35Text on page 3409

16.4.5.20.3 SecondaryAccount <ScndryAcct>
Presence: [0..1]
Definition: Sub-division of a master or omnibus cash account.

SecondaryAccount <ScndryAcct> contains the following CashAccount206 elements

Or MessageElement<XML Tag> Mult. Type Cc;\?str. Page
0.
Accountldentification <Acctld> [1.1] 277
Identification <ld> [1..1] * 278
Name <Nm> [0..1] Text 278
Servicer <Svcr> [0..1] IdentifierSet C2 278
AccountTypeDescription <AcctTpDesc> [0..1] Text 279

16.4.5.20.3.1 Accountldentification <Acctld>
Presence: [1..1]

Definition: Unique and unambiguous identification for the account between the account owner and the
account servicer.
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Accountldentification <Acctld> contains the following AccountldentificationAndName7 elements

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <ld> [1..1] + 278
Name <Nm> [0..1] Text 278

16.4.5.20.3.1.1 Identification <Id>
Presence: [1..1]

Definition: Unique and unambiguous identification for the account between the account owner and the
account servicer.

Identification <Id> contains one of the following elements (see CashAccountldentification8Choice on
page 1593 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Other <Othr> [1..1] + 1593
Or} IBAN <IBAN> [1..1] IdentifierSet Cl16 |1593

16.4.5.20.3.1.2 Name <Nm>
Presence: [0..1]

Definition: Name of the account. It provides an additional means of identification, and is designated by
the account servicer in agreement with the account owner.

Datatype: Max35Text on page 3409

16.4.5.20.3.2 Servicer <Svcr>
Presence: [0..1]

Definition: Party that manages the account on behalf of the account owner, that is, manages the
registration and booking of entries on the account, calculates balances on the account and provides
information about the account.

Impacted by: C2 AnyBIC

Datatype: AnyBICDec2014ldentifier on page 3392

Constraints

« AnyBIC
(Rule)

Only a valid Business identifier code is allowed. Business identifier codes for financial or non-
financial institutions are registered and published by the ISO 9362 Registration Authority in the 1ISO
directory of BICs, and consists of eight (8) or eleven (11) contiguous characters.

Error handling:
— Error severity: Fatal

— Error Code: DO0008
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— Error Text: Invalid BIC.

16.4.5.20.3.3 AccountTypeDescription <AcctTpDesc>

Presence: [0..1]

Definition: Additional means of identification of the account, as designated by the account servicer in

agreement with the account owner.

Datatype: Max35Text on page 3409

16.4.5.21 LocalMarketAnnex <LcIMktAnx>

Presence: [0..*]

Definition: Processing characteristics specific to a local fund order desk.

LocalMarketAnnex <LcIMktAnx> contains the following LocalMarketAnnex5 elements

Or MessageElement<XML Tag> Mult. Type Cc;\?str. Page
0.
Country <Ctry> [1..%] CodeSet C5 280
LocalOrderDesk <LclOrdrDsk> [1..1] + 280
SubscriptionProcessingCharacteristics [0..1] + C7 280
<ShcptPrcgChrtcs>
RedemptionProcessingCharacteristics [0..1] + Cl10 |282
<RedPrcgChrtcs>
SwitchProcessingCharacteristics <SwtchPrcgChrtcs> | [0..1] * C9 284
CashSettlementDetails <CshSttimDtls> [0..%] 285
Currency <Ccy> [0..1] CodeSet C1 285
PrimaryAccount <PmryAcct> [0..1] 286
Accountldentification <Acctld> [1..1] 286
Identification <Id> [1..1] + 286
Name <Nm> [0..1] Text 287
Servicer <Svcr> [0..1] IdentifierSet Cc2 287
AccountTypeDescription <AcctTpDesc> [0..1] Text 287
SecondaryAccount <ScndryAcct> [0..1] 287
Accountldentification <Acctld> [1..1] 288
Identification <Id> [1..1] + 288
Name <Nm> [0..1] Text 288
Servicer <Svcr> [0..1] IdentifierSet Cc2 288
AccountTypeDescription <AcctTpDesc> [0..1] Text 289
AdditionallInformation <Addtlinf> [0..%] + 289
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16.4.5.21.1 Country <Ctry>

Presence: [1..*]

Definition: Country of the local fund order desk.

Impacted by: C5 Country
Datatype: CountryCode on page 3267

Constraints

e Country
(Rule)

The code is checked against the list of country names obtained from the United Nations (ISO 3166,
Alpha-2 code).

Error handling:

— Error severity: Fatal

— Error Code: D0O0004

— Error Text: Invalid Country Code.

16.4.5.21.2 LocalOrderDesk <LclOrdrDsk>

Presence: [1..1]

Definition: Local entity appointed by the fund, to which orders should be submitted.

LocalOrderDesk <LclOrdrDsk> contains the following elements (see OrderDeskl on page 2604 for

details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
OrderDesk <OrdrDsk> [0..1] * 2604
ClosureDates <ClsrDts> [0..%] Date 2605
Additionallnformation <Addtlinf> [0..%] + 2605
16.4.5.21.3 SubscriptionProcessingCharacteristics <ShcptPrcgChrtcs>
Presence: [0..1]
Definition: Processing characteristics linked to a subscription to the investment fund or alternative/
hedge fund.
Impacted by: C7 DealingCutOffTimeFrameRule
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SubscriptionProcessingCharacteristics <SbcptPrcgChrtcs> contains the following elements (see
ProcessingCharacteristics8 on page 2215 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.

DealingCurrencyAccepted <DealgCcyAccptd> [0..%] CodeSet Cc2 2217
InitiallnvestmentApplication <InitlinvstmtAppl> [0..1] 2217
ApplicationForm <ApplForm> [1..1] Indicator 2217
SignatureType <SgntrTp> [1..1] CodeSet 2218
SubsequentinvestmentApplication <SbsgntinvstmtAppl> | [0..1] 2218
ApplicationForm <ApplForm> [1..1] Indicator 2218
SignatureType <SgntrTp> [1..1] CodeSet 2218
Amountindicator <Amtind> [0..1] Indicator 2219
Unitsindicator <UnitsInd> [0..1] Indicator 2219
Rounding <Rndg> [0..1] CodeSet 2219
MainFundOrderDeskLocation <MainFndOrdrDskLctn> [0..1] + 2219
DealingFrequency <DealgFrgcy> [0..1] CodeSet 2220
DealingFrequencyDescription <DealgFrgcyDesc> [0..1] Text 2220
DealingCutOffTime <DealgCutOffTm> [0..1] Time 2220
DealingCutOffTimeFrame <DealgCutOffTmFrame> [0..1] + C22, | 2221

C29
DealConfirmationTime <DealConfTm> [0..1] Time 2221
DealConfirmationTimeFrame <DealConfTmFrame> [0..1] + C23, | 2222

C30
LimitedPeriod <LtdPrd> [0..1] Text 2223
SettlementCycle <SttimCycl> [0..1] 2223
{Or TradePlus <TPlus> [1..1] Quantity 2223
Or} Prepayment <Prepmt> [1..1] Indicator 2223
Additionallnformation <Addtlinf> [0..%] + 2223

Constraints

* DealingCutOffTimeFrameRule
(Rule)

If DealingCutOffTimeFrame is present, then DealingCutOffTimeFrame/OtherTimeFrameDescription
or DealingCutOffTimeFrame/ReferToOrderDesk or DealingCutOffTimeFrame/TradeMinus must be
present.

On Condition

/DealingCutOffTimeFrame is present

Following Must be True

/DealingCutOffTimeFrame/OtherTimeFrameDescription Must be present
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Oor /Deal ingCutOffTimeFrame/TradeMinus Must be present
or /Deal ingCutOffTimeFrame/ReferToOrderDesk Must be present

Error handling:
— Error severity: Fatal
— Error Code: X00156

— Error Text: At least one element must be present.

16.4.5.21.4 RedemptionProcessingCharacteristics <RedPrcgChrtcs>
Presence: [0..1]

Definition: Processing characteristics linked to a redemption to the investment fund or alternative/hedge
fund.

Impacted by: C10 DealingCutOffTimeFrameRule
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RedemptionProcessingCharacteristics <RedPrcgChrtcs> contains the following elements (see

ProcessingCharacteristics5 on page 2286 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.

DealingCurrencyAccepted <DealgCcyAccptd> [0..%] CodeSet Cc2 2288
RedemptionAuthorisation <RedAuthstn> [0..1] 2288
ApplicationForm <ApplForm> [1..1] Indicator 2288
SignatureType <SgntrTp> [1..1] CodeSet 2289
AmountIndicator <Amtind> [0..1] Indicator 2289
Unitsindicator <UnitsInd> [0..1] Indicator 2289
Rounding <Rndg> [0..1] CodeSet 2289
Percentagelndicator <Pctgind> [0..1] Indicator 2289
MainFundOrderDeskLocation <MainFndOrdrDskLctn> [0..1] + 2290
DealingFrequency <DealgFrgcy> [0..1] CodeSet 2290
DealingFrequencyDescription <DealgFrgcyDesc> [0..1] Text 2290
DealingCutOffTime <DealgCutOffTm> [0..1] Time 2291
DealingCutOffTimeFrame <DealgCutOffTmFrame> [0..1] + C22, | 2291

C29
DealConfirmationTime <DealConfTm> [0..1] Time 2292
DealConfirmationTimeFrame <DealConfTmFrame> [0..1] * C25, | 2292

C32
LimitedPeriod <LtdPrd> [0..1] Text 2293
SettlementCycle <SttimCycl> [0..1] 2293
{Or TradePlus <TPlus> [1..1] Quantity 2293
Or} RenunciationPlus <RPlus> [1.1] Quantity 2293
Additionallnformation <Addtlinf> [0..%] + 2293

Constraints

e DealingCutOffTimeFrameRule
(Rule)

If DealingCutOffTimeFrame is present, then DealingCutOffTimeFrame/OtherTimeFrameDescription
or DealingCutOffTimeFrame/ReferToOrderDesk or DealingCutOffTimeFrame/TradeMinus must be
present.

On Condition

/DealingCutOffTimeFrame is present

Following Must be True

or
or

/Deal ingCutOffTimeFrame/OtherTimeFrameDescription Must be present

/DealingCutOffTimeFrame/TradeMinus Must be present
/Deal ingCutOffTimeFrame/ReferToOrderDesk Must be present
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Error handling:

— Error severity: Fatal

— Error Code: X00156

— Error Text: At least one element must be present.

16.4.5.21.5 SwitchProcessingCharacteristics <SwtchPrcgChrtcs>

Presence: [0..1]

Definition: Processing characteristics linked to a switch of the investment fund or alternative/hedge

fund.

Impacted by: C9 DealingCutOffTimeFrameRule

SwitchProcessingCharacteristics <SwtchPrcgChrtcs> contains the following elements (see
ProcessingCharacteristics6 on page 2280 for details)

Or MessageElement<XML Tag> Mult. Type Co'\?str. Page
0.

DealingCurrencyAccepted <DealgCcyAccptd> [0..%] CodeSet C2 2281
SwitchAuthorisation <SwtchAuthstn> [0..1] 2281
ApplicationForm <ApplForm> [1..1] Indicator 2281
SignatureType <SgntrTp> [1..1] CodeSet 2282
Amountindicator <Amtind> [0..1] Indicator 2282
Unitsindicator <UnitsInd> [0..1] Indicator 2282
Rounding <Rndg> [0..1] CodeSet 2282
MainFundOrderDeskLocation <MainFndOrdrDskLctn> [0..1] + 2282
DealingFrequency <DealgFrgcy> [0..1] CodeSet 2283
DealingFrequencyDescription <DealgFrgcyDesc> [0..1] Text 2283
DealingCutOffTime <DealgCutOffTm> [0..1] Time 2283
DealingCutOffTimeFrame <DealgCutOffTmFrame> [0..1] + C22, | 2284

C29
DealConfirmationTime <DealConfTm> [0..1] Time 2284
DealConfirmationTimeFrame <DealConfTmFrame> [0..1] + C25, | 2285

C32
LimitedPeriod <LtdPrd> [0..1] Text 2286
SettlementCycle <SttimCycl> [0..1] 2286
{Or TradePlus <TPlus> [1..1] Quantity 2286
Or} RenunciationPlus <RPlus> [1..1] Quantity 2286
Additionallnformation <Addtlinf> [0..%] + 2286
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Constraints

e DealingCutOffTimeFrameRule
(Rule)

If DealingCutOffTimeFrame is present, then DealingCutOffTimeFrame/OtherTimeFrameDescription
or DealingCutOffTimeFrame/ReferToOrderDesk or DealingCutOffTimeFrame/TradeMinus must be
present.

On Condition

/DealingCutOffTimeFrame is present

Following Must be True

or
or

/DealingCutOffTimeFrame/OtherTimeFrameDescription Must be present

/Deal ingCutOffTimeFrame/TradeMinus Must be present
/Deal ingCutOffTimeFrame/ReferToOrderDesk Must be present

Error handling:

— Error severity: Fatal

— Error Code: X00156

— Error Text: At least one element must be present.

16.4.5.21.6 CashSettlementDetails <CshSttImDtls>

Presence: [0..*]

Definition: Account to be used for cash settlement.

CashSettlementDetails <CshSttimDtls> contains the following CashAccount205 elements

Or MessageElement<XML Tag> Mult. Type Co'\?str. Page
0.
Currency <Ccy> [0..1] CodeSet Ci 285
PrimaryAccount <PmryAcct> [0..1] 286
Accountldentification <Acctld> [1..1] 286
Identification <ld> [1..1] + 286
Name <Nm> [0..1] Text 287
Servicer <Svcr> [0..1] IdentifierSet C2 287
AccountTypeDescription <AcctTpDesc> [0..1] Text 287
SecondaryAccount <ScndryAcct> [0..1] 287
Accountldentification <Acctld> [1..1] 288
Identification <ld> [1..1] + 288
Name <Nm> [0..1] Text 288
Servicer <Svcr> [0..1] |dentifierSet C2 288
AccountTypeDescription <AcctTpDesc> [0..1] Text 289
16.4.5.21.6.1 Currency <Ccy>
Presence: [0..1]
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Definition: Currency of the settlement.

Impacted by:

C1 ActiveCurrency

Datatype: ActiveCurrencyCode on page 3246

Constraints

* ActiveCurrency
(Rule)

The currency code must be a valid active currency code, not yet withdrawn on the day the message
containing the currency is exchanged. Valid active currency codes are registered with the ISO 4217
Maintenance Agency, consist of three (3) contiguous letters, and are not yet withdrawn on the day

the message containing the Currency is exchanged.

Error handling:

— Error severity: Fatal

— Error Code: DO0005

— Error Text: Invalid currency code

16.4.5.21.6.2 PrimaryAccount <PmryAcct>

Presence: [0..1]

Definition: Cash account for settlement.

PrimaryAccount <PmryAcct> contains the following CashAccount206 elements

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
Accountldentification <Acctld> [1..1] 286
Identification <Id> [1..1] + 286
Name <Nm> [0..1] Text 287
Servicer <Svcr> [0..1] IdentifierSet Cc2 287
AccountTypeDescription <AcctTpDesc> [0..1] Text 287

16.4.5.21.6.2.1 Accountldentification <Acctld>

Presence: [1..1]

Definition: Unique and unambiguous identification for the account between the account owner and the
account servicer.

Accountldentification <Acctld> contains the following AccountldentificationAndName7 elements

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <ld> [1..1] * 286
Name <Nm> [0..1] Text 287
16.4.5.21.6.2.1.1 Identification <ld>
Presence: [1..1]
February 2022 286




Message Definition Report Part 2 MX reda.004.001.06 FundReferenceDataReportV06
Funds November 2022 for Standards MX

Definition: Unique and unambiguous identification for the account between the account owner and the
account servicer.

Identification <ld> contains one of the following elements (see CashAccountldentification8Choice on
page 1593 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Other <Othr> [1..1] + 1593
Or} IBAN <IBAN> [1..1] IdentifierSet Cl16 |1593

16.4.5.21.6.2.1.2 Name <Nm>
Presence: [0..1]

Definition: Name of the account. It provides an additional means of identification, and is designated by
the account servicer in agreement with the account owner.

Datatype: Max35Text on page 3409

16.4.5.21.6.2.2 Servicer <Svcr>
Presence: [0..1]

Definition: Party that manages the account on behalf of the account owner, that is, manages the
registration and booking of entries on the account, calculates balances on the account and provides
information about the account.

Impacted by: C2 AnyBIC
Datatype: AnyBICDec2014ldentifier on page 3392

Constraints
* AnyBIC
(Rule)

Only a valid Business identifier code is allowed. Business identifier codes for financial or non-
financial institutions are registered and published by the 1ISO 9362 Registration Authority in the ISO
directory of BICs, and consists of eight (8) or eleven (11) contiguous characters.

Error handling:
— Error severity: Fatal
— Error Code: DO0008

— Error Text: Invalid BIC.

16.4.5.21.6.2.3 AccountTypeDescription <AcctTpDesc>
Presence: [0..1]

Definition: Additional means of identification of the account, as designated by the account servicer in
agreement with the account owner.

Datatype: Max35Text on page 3409

16.4.5.21.6.3 SecondaryAccount <ScndryAcct>

Presence: [0..1]
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Definition: Sub-division of a master or omnibus cash account.

SecondaryAccount <ScndryAcct> contains the following CashAccount206 elements

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
Accountldentification <Acctld> [1..1] 288
Identification <Id> [1..1] + 288
Name <Nm> [0..1] Text 288
Servicer <Svcr> [0..1] |dentifierSet C2 288
AccountTypeDescription <AcctTpDesc> [0..1] Text 289

16.4.5.21.6.3.1 Accountldentification <Acctld>

Presence: [1..1]

Definition: Unique and unambiguous identification for the account between the account owner and the
account servicer.

Accountldentification <Acctld> contains the following AccountldentificationAndName7 elements

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <Id> [1..1] + 288
Name <Nm> [0..1] Text 288

16.4.5.21.6.3.1.1 Identification <ld>

Presence: [1..1]

Definition: Unique and unambiguous identification for the account between the account owner and the
account servicer.

Identification <ld> contains one of the following elements (see CashAccountldentification8Choice on
page 1593 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Other <Othr> [1..1] + 1593
Or} IBAN <IBAN> [1..1] IdentifierSet Cl16 |1593

16.4.5.21.6.3.1.2 Name <Nm>

Presence: [0..1]

Definition: Name of the account. It provides an additional means of identification, and is designated by

the account servicer in agreement with the account owner.

Datatype: Max35Text on page 3409

16.4.5.21.6.3.2 Servicer <Svcr>

Presence: [0..1]
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Definition: Party that manages the account on behalf of the account owner, that is, manages the
registration and booking of entries on the account, calculates balances on the account and provides
information about the account.

Impacted by: C2 AnyBIC

Datatype: AnyBICDec2014Identifier on page 3392

Constraints
* AnyBIC
(Rule)

Only a valid Business identifier code is allowed. Business identifier codes for financial or non-
financial institutions are registered and published by the ISO 9362 Registration Authority in the 1ISO
directory of BICs, and consists of eight (8) or eleven (11) contiguous characters.

Error handling:
— Error severity: Fatal
— Error Code: DO0008

— Error Text: Invalid BIC.

16.4.5.21.6.3.3 AccountTypeDescription <AcctTpDesc>
Presence: [0..1]

Definition: Additional means of identification of the account, as designated by the account servicer in
agreement with the account owner.

Datatype: Max35Text on page 3409

16.4.5.21.7 Additionallnformation <AddtlIinf>
Presence: [0..*]
Definition: Additional information about the fund order desk.

AdditionallInformation <Addtlinf> contains the following elements (see Additionalinformation15 on
page 1885 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
InformationType <InfTp> [1..1] + 1886
InformationValue <InfVal> [1..1] Text 1886

16.4.5.22 TargetMarket <TrgtMkt>

Presence: [0..1]

Definition: Target market criteria.
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TargetMarket <TrgtMkt> contains the following TargetMarket3 elements

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
ReferenceDate <RefDt> [0..1] Date 291
InvestorType <InvstrTp> [0..1] 291
InvestorTypeRetail <InvstrTpRtl> [0..1] CodeSet 291
InvestorTypeProfessional <InvstrTpPrfssnl> [0..1] + 292
InvestorTypeEligibleCounterparty [0..1] CodeSet 292
<InvstrTpElgblCtrPty>
Other <Othr> [0..%] + 292
KnowledgeAndOrExperience <KnwldgAndOrExprnc> | [0..1] 293
Basiclnvestor <Bsiclnvstr> [0..1] CodeSet 293
InformedInvestor <Infrmdinvstr> [0..1] CodeSet 293
AdvancedInvestor <AdvncdInvstr> [0..1] CodeSet 294
ExpertinvestorGermany <ExprtinvstrDE> [0..1] CodeSet 294
Other <Othr> [0..%] + 294
AbilityToBearLosses <AbltyToBearLosses> [0..1] 295
NoCapitalLoss <NoCptlLoss> [0..1] CodeSet 295
LimitedCapitalLoss <LtdCptlLoss> [0..1] CodeSet 295
LimitedCapitalLossLevel <LtdCptlLossLvI> [0..1] Rate 296
NoCapitalGuarantee <NoCptIGrnt> [0..1] CodeSet 296
LossBeyondCapital <LossByndCptl> [0..1] CodeSet 296
Other <Othr> [0..%] + 296
RiskTolerance <RskTIrnce> [0..1] 297
RiskTolerancePRIIPSMethodology [0..1] Quantity 297
<RskTIrncePRIIPSMthdlgy>
RiskToleranceUCITSMethodology [0..1] Quantity 297
<RskTIrnceUCITSMthdlgy>
RiskTolerancelnternal <RskTlrncelntl> [0..1] CodeSet 297
RiskToleranceForNonPRIIPSAndNonUCITSSpain [0..1] Quantity 298
<RskTIrnceForNonPRIIPSAndNonUCITSES>
NotForinvestorsWithTheLowestRiskToleranceGerm |[0..1] CodeSet 298
any <NotForlnvstrsWthTheLwstRskTlrnceDE>
Other <Othr> [0..%] + 298
ClientObjectivesAndNeeds <CIntObjctvsAndNeeds> [0..1] 298
ReturnProfilePreservation <RtrPrflPrsrvtn> [0..1] CodeSet 299
ReturnProfileGrowth <RtrPrflGrwth> [0..1] CodeSet 299
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Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
ReturnProfileincome <RtrPrflincm> [0..1] CodeSet 300
ReturnProfileHedging <RtrPrflHdgg> [0..1] CodeSet 300
OptionOrLeveragedReturnProfile [0..1] CodeSet 300
<OptnOrLvrgdRtrPrfl>
ReturnProfilePensionSchemeGermany [0..1] CodeSet 300
<RtrPrflPnsnSchmeDE>
MinimumHoldingPeriod <MinHIdgPrd> [0..1] + 301
ESGPreferences <ESGPrefs> [0..1] CodeSet 301
SustainabilityPreferences <SstnbltyPrefs> [0..1] CodeSet 301
OtherSpecificlnvestmentNeed [0..1] + 302
<OthrSpcfclnvstmtNeed>
Other <Othr> [0..%] + 302
Other <Othr> [0..%] + 302

16.4.5.22.1 ReferenceDate <RefDt>

Presence: [0..1]

Definition: Date to which the target market data refers. When used in reference to MiFID, this is in the
scope of the European MiFID Template (EMT) reference 01000.

Datatype: ISODate on page 3391

16.4.5.22.2 InvestorType <InvstrTp>

Presence: [0..1]

Definition: Investor for which the financial instrument is targeted.

InvestorType <InvstrTp> contains the following InvestorType2 elements

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
InvestorTypeRetail <InvstrTpRtl> [0..1] CodeSet 291
InvestorTypeProfessional <InvstrTpPrfssnl> [0..1] + 292
InvestorTypeEligibleCounterparty [0..1] CodeSet 292
<InvstrTpEIlgbICtrPty>
Other <Othr> [0..%] + 292

16.4.5.22.2.1 InvestorTypeRetail <InvstrTpRtI>

Presence: [0..1]

Definition: Specifies whether the product is aimed at the retail investor. If neutral, the manufacturer
estimates that there is neither a negative nor a positive target market. When used in reference to MiFID,
this is in the scope of the European MiFID Template (EMT) reference 01010.

Datatype: TargetMarketlCode on page 3359
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CodeName Name Definition
YSCO InScope Yes, is applicable.

NEUT Neutral Neutral or has no impact.
NSCO NotInScope No, is not applicable.

16.4.5.22.2.2 InvestorTypeProfessional <InvstrTpPrfssnl>
Presence: [0..1]

Definition: Specifies how the product is aimed at the professional investor. When used in reference to
MIFID, this is in the scope of the European MiFID Template (EMT) reference 01020.

InvestorTypeProfessional <InvstrTpPrfssnl> contains one of the following elements (see
TargetMarket5Choice on page 2351 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or | Type <Tp> [1..1] CodeSet 2352
Or} Other <Othr> [1..1] CodeSet 2352

16.4.5.22.2.3 InvestorTypeEligibleCounterparty <InvstrTpElIgbICtrPty>
Presence: [0..1]

Definition: Specifies whether the product is aimed at the eligible counterparty. When used in reference
to MiFID, this is in the scope of the European MiFID Template (EMT) reference 01030.

Datatype: TargetMarket3Code on page 3359

CodeName Name Definition
YSCO InScope Yes, is applicable.
NSCO NotInScope No, is not applicable.

16.4.5.22.2.4 Other <Othr>
Presence: [0..*]
Definition: Specifies another investor type.

Other <Othr> contains the following elements (see OtherTargetMarketinvestorl on page 2356 for

details)
Or MessageElement<XML Tag> Mult. Type Co'\?str. Page
0.

InvestorType <InvstrTp> [0..1] Text 2357
Target <Trgt> [0..1] 2357

{Or Type <Tp> [1.1] CodeSet 2357

Or Other <Othr> [1..1] CodeSet 2357

Or} Proprietary <Prtry> [1..1] + 2358
Additionallnformation <AddtlInf> [0..1] + 2358
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16.4.5.22.3 KnowledgeAndOrExperience <KnwldgAndOrExprnc>
Presence: [0..1]
Definition: Knowledge and/or experience of the investor.

KnowledgeAndOrExperience <KnwldgAndOrExprnc> contains the following InvestorKnowledgel

elements
Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
Basiclnvestor <Bsiclnvstr> [0..1] CodeSet 293
InformedInvestor <InfrmdInvstr> [0..1] CodeSet 293
AdvancedInvestor <AdvncdInvstr> [0..1] CodeSet 294
ExpertinvestorGermany <ExprtinvstrDE> [0..1] CodeSet 294
Other <Othr> [0..%] + 294

16.4.5.22.3.1 Basiclnvestor <Bsiclnvstr>
Presence: [0..1]
Definition: Specifies whether the investor is a basic investor. A basic investor has one, or more, of the
following characteristics:

- a basic knowledge of relevant financial instruments (a basic investor can make an informed
investment decision based on the regulated and authorised offering documentation or with the help of
basic information provided at the point of sale),

- no financial industry experience, that is, suited to a first time investor.

When used in reference to MiFID, this is in the scope of the European MiFID Template (EMT) reference
02010.

Datatype: TargetMarketlCode on page 3359

CodeName Name Definition
YSCO InScope Yes, is applicable.

NEUT Neutral Neutral or has no impact.
NSCO NotInScope No, is not applicable.

16.4.5.22.3.2 InformedInvestor <InfrmdInvstr>
Presence: [0..1]
Definition: Specifies whether the investor is an informed investor. An informed investor has one, or
more, of the following characteristics:

- average knowledge of relevant financial products (an informed investor can make an informed
investment decision based on the regulated and authorised offering documentation, together with
knowledge and understanding of the specific factors/risks highlighted within them only),

- some financial industry experience.

When used in reference to MIFID, this is in the scope of the European MiFID Template (EMT) reference
02020.
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Datatype: TargetMarketlCode on page 3359

CodeName Name Definition
YSCO InScope Yes, is applicable.

NEUT Neutral Neutral or has no impact.
NSCO NotInScope No, is not applicable.

16.4.5.22.3.3 AdvancedlInvestor <AdvncdInvstr>

Presence: [0..1]

Definition: Specifies whether the investor is an advanced investor. An advanced investor has one, or
more, of the following characteristics:

- good knowledge of relevant financial products and transactions, financial industry experience or
accompanied by professional investment advice or included in a - discretionary portfolio service.

When used in reference to MiFID, this is in the scope of the European MiFID Template (EMT) reference
02030.

Datatype: TargetMarketlCode on page 3359

CodeName Name Definition
YSCO InScope Yes, is applicable.

NEUT Neutral Neutral or has no impact.
NSCO NotInScope No, is not applicable.

16.4.5.22.3.4 ExpertinvestorGermany <ExprtinvstrDE>

Presence: [0..1]

Definition: Specifies whether the investor is an expert investor. An expert investor has expert knowledge
of and/or experience with highly specialised financial products. (Specific to Germany.)

When used in reference to MiIFID, this is in the scope of the European MiFID Template (EMT) reference
02040.

Datatype: TargetMarket1Code on page 3359

CodeName Name Definition
YSCO InScope Yes, is applicable.

NEUT Neutral Neutral or has no impact.
NSCO NotIinScope No, is not applicable.

16.4.5.22.3.5 Other <Othr>

Presence: [0..*]
Definition: Type of investor knowledge and experience for which the financial instrument is targeted.

294
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Other <Othr> contains the following elements (see OtherTargetMarketinvestorKnowledgel on
page 2355 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
InvestorkKnowledgeType <InvstrKnwldgTp> [0..1] Text 2355
Target <Trgt> [0..1] 2355
{Or Code <Cd> [1..1] CodeSet 2356
Or} Proprietary <Prtry> [1..1] + 2356
Additionallnformation <AddtlInf> [0..1] + 2356

16.4.5.22.4 AbilityToBearLosses <AbltyToBearLosses>
Presence: [0..1]
Definition: Investor's ability to bear losses.

AbilityToBearLosses <AbltyToBearLosses> contains the following LossBearing2 elements

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
NoCapitalLoss <NoCptlLoss> [0..1] CodeSet 295
LimitedCapitalLoss <LtdCptlLoss> [0..1] CodeSet 295
LimitedCapitalLossLevel <LtdCptlLossLvI> [0..1] Rate 296
NoCapitalGuarantee <NoCptlGrnt> [0..1] CodeSet 296
LossBeyondCapital <LossByndCptl> [0..1] CodeSet 296
Other <Othr> [0..%] + 296

16.4.5.22.4.1 NoCapitalLoss <NoCptlLoss>
Presence: [0..1]

Definition: Specifies whether the product is compatible with a client who cannot bear loss of capital.
Minor losses especially due to costs are possible. For a negative target (no), the product should not be
sold to investors that cannot bear losses. When used in reference to MiFID, this is in the scope of the
European MiFID Template (EMT) reference 03010.

Datatype: TargetMarketlCode on page 3359

CodeName Name Definition
YSCO InScope Yes, is applicable.

NEUT Neutral Neutral or has no impact.
NSCO NotInScope No, is not applicable.

16.4.5.22.4.2 LimitedCapitalLoss <LtdCptlLoss>
Presence: [0..1]

Definition: Specifies whether the product is compatible with a client who is seeking to preserve capital
or who can bear losses limited to a level specified by a structured security or structure fund product.
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When used in reference to MiFID, this is in the scope of the European MiFID Template (EMT) reference

03020.
Datatype: TargetMarketlCode on page 3359
CodeName Name Definition
YSCO InScope Yes, is applicable.
NEUT Neutral Neutral or has no impact.
NSCO NotInScope No, is not applicable.

16.4.5.22.4.3 LimitedCapitalLossLevel <LtdCptlLossLvI>

Presence: [0..1]

Definition: Specifies the percentage of loss that can be carried by the investor. This is only specified
when a clear partial capital guarantee is provided on the primary market. When used in reference to
MIFID, this is in the scope of the European MiFID Template (EMT) reference 03030.

Datatype: PercentageRate on page 3406

16.4.5.22.4.4 NoCapitalGuarantee <NoCptlGrnt>

Presence: [0..1]

Definition: Specifies the product is compatible with a client who does not need capital guarantee nor

protection. One hundred percent of the capital is at risk. When used in reference to MiFID, this is in the
scope of the European MiFID Template (EMT) reference 03040.

Datatype: TargetMarketlCode on page 3359

CodeName Name Definition
YSCO InScope Yes, is applicable.

NEUT Neutral Neutral or has no impact.
NSCO NotInScope No, is not applicable.

16.4.5.22.4.5 LossBeyondCapital <LossByndCptl>

Presence: [0..1]

Definition: Specifies the product is compatible with a client who can bear loss beyond the capital. When

used in reference to MiFID, this is in the scope of the European MiFID Template (EMT) reference

03050.
Datatype: TargetMarket1Code on page 3359
CodeName Name Definition
YSCO InScope Yes, is applicable.
NEUT Neutral Neutral or has no impact.
NSCO NotIinScope No, is not applicable.

16.4.5.22.4.6 Other <Othr>

Presence: [0..*]

Definition: Specifies another type of loss bearing.
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Other <Othr> contains the following elements (see OtherTargetMarketlL ossBearingl on page 2353 for

details)
Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
AbilityToBearLossesType <AbltyToBearLossesTp> [0..1] Text 2354
Target <Trgt> [0..1] 2354
{Or Code <Cd> [1..1] CodeSet 2354
Or} Proprietary <Prtry> [1..1] + 2354
Additionallnformation <Addtlinf> [0..1] + 2355
16.4.5.22.5 RiskTolerance <RskTIrnce>
Presence: [0..1]
Definition: Investor's tolerance to risk.
RiskTolerance <RskTlrnce> contains the following RiskTolerancel elements
Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
RiskTolerancePRIIPSMethodology [0..1] Quantity 297
<RskTIrncePRIIPSMthdlgy>
RiskToleranceUCITSMethodology [0..1] Quantity 297
<RskTIrnceUCITSMthdlgy>
RiskTolerancelnternal <RskTlrncelntl> [0..1] CodeSet 297
RiskToleranceForNonPRIIPSAndNonUCITSSpain [0..1] Quantity 298
<RskTIrnceForNonPRIIPSAndNonUCITSES>
NotForinvestorsWithTheLowestRiskToleranceGerma |[0..1] CodeSet 298
ny <NotForlnvstrsWthTheLwstRskTIrnceDE>
Other <Othr> [0..%] + 298

16.4.5.22.5.1 RiskTolerancePRIIPSMethodology <RskTIrncePRIIPSMthdlgy>

Presence: [0..1]

Definition: Specifies the Summary Risk Indicator (SRI). When used in reference to MiFID, this is in the
scope of the European MiFID Template (EMT) reference 04010.

Datatype: Max1Number on page 3405

16.4.5.22.5.2 RiskToleranceUCITSMethodology <RskTIrnceUCITSMthdlgy>

Presence: [0..1]

Definition: Specifies the Synthetic Risk and Reward Indicator (SRRI). When used in reference to MiFID,
this is in the scope of the European MiFID Template (EMT) reference 04020.

Datatype: Max1Number on page 3405

16.4.5.22.5.3 RiskTolerancelnternal <RskTlrncelntl>

Presence: [0..1]
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Definition: Specifies the risk tolerance for non-PRIIPs and non-UCITS instructions. When used in
reference to MiFID, this is in the scope of the European MiFID Template (EMT) reference 04030.

Datatype: RiskLevellCode on page 3347

CodeName Name Definition
HIGH High High.

LOWW Low Low.

MEDM Medium Medium.

16.4.5.22.5.4 RiskToleranceForNonPRIIPSAndNonUCITSSpain
<RskTIlrnceForNonPRIIPSAndNonUCITSES>

Presence: [0..1]

Definition: Specifies the Summary Risk Indicator (SRI) for a Spanish product. When used in reference

to MIFID, this is in the scope of the European MiFID Template (EMT) reference 04040.

Datatype: Max1Number on page 3405

16.4.5.22.5.5 NotForIinvestorsWithTheLowestRiskToleranceGermany
<NotForlnvstrsWthTheLwstRskTIrnceDE>

Presence: [0..1]

Definition: Specifies the risk tolerance for a German product. When used in reference to MiFID, this is in

the scope of the European MiFID Template (EMT) reference 04050.

Datatype: TargetMarket2Code on page 3359

CodeName Name Definition
NEUT Neutral Neutral or has no impact.
YSCO InScope Yes, is applicable.

16.4.5.22.5.6 Other <Othr>

Presence: [0..*]

Definition: Specifies another type of risk tolerance.

Other <Othr> contains the following elements (see OtherTargetMarketRiskTolerancel on page 2352 for

details)
Or MessageElement<XML Tag> Mult. Type Cc;\?str. Page
0.
RiskToleranceType <RskTlrnceTp> [0..1] Text 2352
Target <Trgt> [0..1] 2352
{Or Code <Cd> [1..1] CodeSet 2353
Or} Proprietary <Prtry> [1..1] + 2353
Additionallnformation <Addtlinf> [0..1] + 2353
16.4.5.22.6 ClientObjectivesAndNeeds <CIntObjctvsAndNeeds>
Presence: [0..1]
Definition: Investor's investment requirements.
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ClientObjectivesAndNeeds <CIntObjctvsAndNeeds> contains the following

InvestorRequirements3 elements

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
ReturnProfilePreservation <RtrPrflPrsrvtn> [0..1] CodeSet 299
ReturnProfileGrowth <RtrPrflGrwth> [0..1] CodeSet 299
ReturnProfileincome <RtrPrflincm> [0..1] CodeSet 300
ReturnProfileHedging <RtrPrflHdgg> [0..1] CodeSet 300
OptionOrLeveragedReturnProfile [0..1] CodeSet 300
<OptnOrLvrgdRtrPrfl>
ReturnProfilePensionSchemeGermany [0..1] CodeSet 300
<RtrPrflPnsnSchmeDE>
MinimumHoldingPeriod <MinHIdgPrd> [0..1] + 301
ESGPreferences <ESGPrefs> [0..1] CodeSet 301
SustainabilityPreferences <SstnbltyPrefs> [0..1] CodeSet 301
OtherSpecificlnvestmentNeed [0..1] + 302
<OthrSpcfclnvstmtNeed>
Other <Othr> [0..%] + 302

16.4.5.22.6.1 ReturnProfilePreservation <RtrPrflPrsrvtn>

Presence: [0..1]

Definition: Specifies whether the product is compatible with a client who is looking for the preservation
of capital. When used in reference to MiFID, this is in the scope of the European MiFID Template (EMT)

reference 05010.
Datatype: TargetMarketlCode on page 3359

CodeName Name Definition
YSCO InScope Yes, is applicable.

NEUT Neutral Neutral or has no impact.
NSCO NotInScope No, is not applicable.

16.4.5.22.6.2 ReturnProfileGrowth <RtrPrflGrwth>

Presence: [0..1]

Definition: Specifies whether the product is compatible with a client looking for capitalisation growth.
When used in reference to MIFID, this is in the scope of the European MiFID Template (EMT) reference

05020.
Datatype: TargetMarket1Code on page 3359

CodeName Name Definition
YSCO InScope Yes, is applicable.

NEUT Neutral Neutral or has no impact.
NSCO NotInScope No, is not applicable.
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16.4.5.22.6.3 ReturnProfilelncome <RtrPrflilncm>
Presence: [0..1]

Definition: Specifies whether the product is compatible with a client who is looking for income. When
used in reference to MiFID, this is in the scope of the European MiFID Template (EMT) reference
05030.

Datatype: TargetMarketlCode on page 3359

CodeName Name Definition
YSCO InScope Yes, is applicable.

NEUT Neutral Neutral or has no impact.
NSCO NotInScope No, is not applicable.

16.4.5.22.6.4 ReturnProfileHedging <RtrPrflHdgg>
Presence: [0..1]
Definition: Level of compatibility of the investor risk profile with the hedging profile of a structured
security product.
When used in reference to MiFID, this is in the scope of the European MiFID Template (EMT) reference
05040.
Datatype: TargetMarketlCode on page 3359

CodeName Name Definition
YSCO InScope Yes, is applicable.

NEUT Neutral Neutral or has no impact.
NSCO NotInScope No, is not applicable.

16.4.5.22.6.5 OptionOrLeveragedReturnProfile <OptnOrLvrgdRtrPrfl>

Presence: [0..1]

Definition: Level of compatibility of the investor risk profile with the option or leveraged return profile of a
structured security product. When used in reference to MiFID, this is in the scope of the European
MiFID Template (EMT) reference 05050.

Datatype: TargetMarket1Code on page 3359

CodeName Name Definition
YSCO InScope Yes, is applicable.

NEUT Neutral Neutral or has no impact.
NSCO NotIinScope No, is not applicable.

16.4.5.22.6.6 ReturnProfilePensionSchemeGermany <RtrPrflPnsnSchmeDE>
Presence: [0..1]

Definition: Level of compatibility of the investor risk profile with the Return Profile Pension Scheme
Germany profile of the product. When used in reference to MiFID, this is in the scope of the European
MiFID Template (EMT) reference 05070.

Datatype: TargetMarketlCode on page 3359
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CodeName Name Definition
YSCO InScope Yes, is applicable.

NEUT Neutral Neutral or has no impact.
NSCO NotInScope No, is not applicable.

16.4.5.22.6.7 MinimumHoldingPeriod <MinHIdgPrd>

Presence: [0..1]

Definition: Minimum recommended holding period (RHP).

When used in reference to MiFID, this is in the scope of the European MiFID Template (EMT) reference

05080.

MinimumHoldingPeriod <MinHIdgPrd> contains one of the following elements (see
TimeHorizon2Choice on page 1830 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or NumberOfYears <NbOfYrs> [1..1] Quantity 1830
Or} TimeFrame <TmFrame> [1.1] 1831
{Or Code <Cd> [1..1] CodeSet 1831
Or} Proprietary <Prtry> [1..1] + 1831

16.4.5.22.6.8 ESGPreferences <ESGPrefs>

Presence: [0..1]

Definition: Specifies whether the product is compatible with investors that have Environmental, Social
and Governance (ESG) preferences. When used in reference to MiFID, this is in the scope of the

European MiFID Template (EMT) reference 05105.

Datatype: TargetMarket2Code on page 3359

CodeName Name Definition
NEUT Neutral Neutral or has no impact.
YSCO InScope Yes, is applicable.

16.4.5.22.6.9 SustainabilityPreferences <SstnbltyPrefs>

Presence: [0..1]

Definition: Specifies whether the product is compatible with investors that have sustainability
preferences. When used in reference to MiFID, this is in the scope of the European MiFID Template
(EMT V3.1) reference 05105.

Datatype: SustainabilityPreferences1Code on page 3359

CodeName Name Definition

CESG ESGPreference Preference for products having
environmental, social and corporate
governance (ESG) characteristics.

NEUT Neutral Neutral or has no impact.
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CodeName Name

Definition

Oosus SustainablePreference

Preference for products having
sustainable objectives.

16.4.5.22.6.10 OtherSpecificinvestmentNeed <OthrSpcfcinvstmtNeed>

Presence: [0..1]

Definition: Specifies other specific investment needs. When used in reference to MiFID, this is in the
scope of the European MiFID Template (EMT) reference 05115.

OtherSpecificlnvestmentNeed <OthrSpcfclnvstmtNeed> contains one of the following elements

(see InvestmentNeed2Choice on page 2223 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Code <Cd> [1..1] CodeSet 2224
Or} Proprietary <Prtry> [1..1] + 2224

16.4.5.22.6.11 Other <Othr>
Presence: [0..*]

Definition: Other investment need.

Other <Othr> contains the following elements (see OtherinvestmentNeed1 on page 2262 for details)

Or MessageElement<XML Tag> Mult. Type C(:\?str. Page
0.
ClientObjectivesAndNeedsType [0..1] Text 2263
<CIntObjctvsAndNeedsTp>
Target <Trgt> [0..1] 2263
{Or Code <Cd> [1..1] CodeSet 2263
Or} Proprietary <Prtry> [1..1] + 2263
Additionallnformation <Addtlinf> [0..1] + 2263

16.4.5.22.7 Other <Othr>
Presence: [0..*]

Definition: Other target market parameter.

Other <Othr> contains the following elements (see OtherTargetMarketl on page 2276 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
TargetMarketType <TrgtMktTp> [1..1] Text 2276
Additionallnformation <Addtlinf> [0..1] + 2276
16.4.5.23 DistributionStrategy <DstrbtnStrtgy>
Presence: [0..1]
Definition: Distribution strategy criteria.
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DistributionStrategy <DstrbtnStrtgy> contains the following elements (see DistributionStrategyl on
page 2274 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
ExecutionOnly <ExctnOnly> [0..1] + 2274
ExecutionWithAppropriatenessTestOrNonAdvisedService | [0..1] + 2275
s <ExctnWthApprprtnssTstOrNonAdvsdSvcs>
InvestmentAdvice <InvstmtAdvc> [0..1] + 2275
PortfolioManagement <PrtfIMgmt> [0..1] * 2275
Other <Othr> [0..1] + 2276

16.4.5.24 CostsAndCharges <CostsAndChrgs>

Presence: [0..2]

Definition: Costs and charges associated with the distribution of selling of the financial instrument.

These may be one-off or recurring. These may be ex ante (intended) or post ante (actual).

Impacted by: C15 ExAnteReferenceDateGuideline, C18 IndividualCostAndChargelGuideline

CostsAndCharges <CostsAndChrgs> contains the following elements (see CostsAndCharges2 on
page 1742 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.

ExAnteReferenceDate <ExAnteRefDt> [0..1] Date 1744
IndividualCostOrCharge <IndvCostOrChrg> [1.%] C13, 1744

C14,

C27,

c28
CostType <CostTp> [1..1] 1745
{Or Code <Cd> [1..1] CodeSet 1745
Or} Proprietary <Prtry> [1..1] + 1751
ExAnteOrExPost <ExAnteOrExPst> [1..1] CodeSet 1751
Amount <Amt> [0..1] Amount Cc2 1751
Sign <Sgn> [0..1] Indicator 1752
Rate <Rate> [0..1] Rate 1752
ReferencePeriod <RefPrd> [0..1] 1752
StartDate <StartDt> [1..1] Date 1752
EndDate <EndDt> [1..1] Date 1752
Additionallnformation <Addtlinf> [0..1] * 1752
Additionallnformation <Addtlinf> [0..1] * 1753
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Constraints

+ ExAnteReferenceDateGuideline
(Rule)

The ex-ante reference date should not be confused with the reporting date as specified in the
European MiFID Template (EMT) reference 00050.

Error handling:
— Error severity: Fatal
— Error Code:
— Error Text:

¢ IndividualCostAndChargelGuideline
(Rule)

If ExAnteReferenceDate is present, then all repetitions of IndividualCostOrCharge must specify Ex
Ante costs

Error handling:
— Error severity: Fatal
— Error Code:

Error Text:

16.4.5.25 AdditionalProductinformationGermanMarket <AddtIPdctinfGrmnMkt>
Presence: [0..1]
Definition: Additional information required for distribution in the German market.

AdditionalProductinformationGermanMarket <AddtIPdctinfGrmnMkt> contains the following
AdditionalProductinformationl elements

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
ESGCategoryGermanFundMarket [0..1] CodeSet 304
<ESGCtgyGrmnFndMkt>
ESGCategoryGermanStructuredSecuritiesMarket [0..1] CodeSet 305
<ESGCtgyGrmnStrdSctiesMkt>
ESGFocus <ESGFcs> [0..1] CodeSet 305
ESGLabelOrStandard <ESGLablOrStd> [0..%] CodeSet 306

16.4.5.25.1 ESGCategoryGermanFundMarket <ESGCtgyGrmnFndMkt>
Presence: [0..1]

Definition: Category of fund product. When used in reference to MiFID, this is in the scope of the
European MiFID Template (EMT V3.1) reference 09000.

Datatype: ESGCategoryGermanFundMarket1Code on page 3273

CodeName Name Definition

NEUT Neutral Neutral or has no impact.
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CodeName

Name

Definition

IMPF Impact

Product with impact-related investment
(pursuant to Article 9 Disclosure
Regulation):

- No serious breach of the United
Nations Global Compact (UNGC);

- Relevant for both individual products
and those in a portfolio/basket (shares/
bonds);

- Product manager follows a recognised
industry standard (UN PRI).

ESGF ESGStrategy

Product with a dedicated environmental,
social and corporate governance (ESG)

strategy (pursuant to Article 8 Disclosure
Regulation).

BASF BasicCategory

Product having environmental, social
and corporate governance (ESG)
characteristics, opportunities or risks
according to the "ESG integration
enhanced" criteria.

Product integration approach is
disclosed and the product manager
follows a recognised industry standard
(UN PRI).

16.4.5.25.2 ESGCategoryGermanStructuredSecuritiesMarket <ESGCtgyGrmnStrdSctiesMkt>

Presence: [0..1]

Definition: Category of structured securities product. When used in reference to MiFID, this is in the

scope of the European MiFID Template (EMT V3.1) reference 09000.

Datatype: ESGCategoryGermanStructuredSecuritiesMarket1Code on page 3273

CodeName

Name

Definition

NEUT Neutral

Netural or has no impact.

IMPS ImpactSS

Impact-related bond according to
recognised market standards (for
example, Green/Social Bond Principles,
EU Green Bond Standards).

ESGS ESGStrategySS

Product manufacturer attains at least
with one rating agency the status of a
sustainable company.

BASS BasicCategorySS

Product manufacturer follows
environmental, social and corporate
governance (ESG) product and
transparency standard.

16.4.5.25.3 ESGFocus <ESGFcs>

Presence: [0..1]

Definition: Specifies if the focus will be Environmental, Social or Governance. When used in reference
to MIFID, this is in the scope of the European MiFID Template (EMT V3.1) reference 09010.
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Datatype: ESGFocus1Code on page 3274

CodeName Name Definition

ENVR Environmental Main focus will be environmental.
GOVR Governance Main focus will be governance.
SOCL Social Main focus will be social.

16.4.5.25.4 ESGLabelOrStandard <ESGLablOrStd>

Presence: [0..*]

Definition: ESG label or standard of a product. When used in reference to MiFID, this is in the scope of
the European MiFID Template (EMT V3.1) reference 09020.

Datatype: ESGLabelOrStandard1Code on page 3274

CodeName Name Definition

E005 CBIClimateBonds Climate Bonds Initiative (CBI) Climate
Bonds Standard.

C003 EUEcolabel EU Ecolabel for financial products.

B002 EUGreenBond EU Green Bond Standard.

L012 FebelfinTowardsSustainability Febelfin Towards Sustainability label.

D004 FNGSiegel FNG-Siegel.

0015 GreenfinLabel Greenfin label.

A001 ICMAGreenBond International Capital Markets Association
(ICMA) Green Bond Principles.

F006 ICMASocialBonds International Capital Markets Association
(ICMA) Social Bonds Principles.

K011 ISR Label "Investissement Socialement
Responsable” (ISR).

J010 KeinVerstoRGegenAtomwaffensperrvertrag Kein Verstoss gegen
Atomwaffensperrvertrag.

HO08 LuxFLAGClimate LuxFLAG climate finance label.

1009 LuxFLAGEnNvironment LuxFLAG environment label.

G007 LuxFLAGESG LuxFLAG ESG label.

NO014 NordicSwan Nordic Swan Ecolabel.

MO013 uz49 UZz49 - das Oesterreichische
Umweltzeichen.

16.4.5.26 AdditionalProductIinformationFrenchMarket <AddtlPdctinfFrnchMkt>

Presence: [0..1]

Definition: Additional information required for distribution in the French market.
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AdditionalProductinformationFrenchMarket <AddtIPdctInfFrnchMkt> contains the following
AdditionalProductinformation2 elements

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.

AMFDoctrine <AMFDctrn> [0..1] CodeSet 307

16.4.5.26.1 AMFDoctrine <AMFDctrn>

Presence: [0..1]

Definition: Approach of the Autorite des Marches Financiers (AMF) recommendation 2020-03 to which
the fund complies. When used in reference to MiFID, this is in the scope of the European MiFID
Template (EMT V3.1) reference 01020.

Datatype: AMFDoctrinelCode on page 3247

CodeName Name Definition

AMF1 SignificantlyEngagingMethodology Approach based on a significantly
engaging methodology.

AMF3 NotMeetingCentralCommunicationStandards Approach not meeting central
communication standards or based on
limited communication standards.

AMF2 NonSignificantlyEngagingMethodology Approach based on a non-significantly
engaging methodology.

16.4.5.27 Extension <Xtnsn>

Presence: [0..*]

Definition: Additional information that cannot be captured in the structured elements and/or any other
specific block.

Impacted by: C16 ExtensionRule

Extension <Xtnsn> contains the following elements (see Extensionl on page 2472 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
PlaceAndName <PlcAndNm> [1..1] Text 2473
Text <Txt> [1..1] Text 2473

Constraints

* ExtensionRule
(Rule)

This component may not be used without the explicit approval of the Registration Authority and
without strict usage rules published by the Registration Authority.
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17.1 MessageDefinition Functionality

Scope

The InvestmentFundReportRequest message is sent by a report user, for example, a professional
investor, investment fund distributor, market data provider, regulator or other interested party to the
report provider, for example, a fund promoter, fund management company, transfer agent, or market
data provider to request a report.

The Investment Fund Report Request message can be used to request one or many fund reference
data report messages.

Usage

If the InvestmentFundReportRequest message is used to request a fund reference data report then the
request can specify the financial instrument for which the report is requested. Other appropriate
parameters can also be included. It is also possible to indicate that the request is an open request, that
is, there is no specific criteria for the report requested. For example, a request for a fund reference data
report that is specified as "no criteria" means that the request is a request for a reference data report
messages for all funds.

Outline

The InvestmentFundReportRequestV03 MessageDefinition is composed of 4 MessageBuildingBlocks:

A. Messageldentification

Reference that uniquely identifies the message from a business application standpoint.
B. PreviousReference

Reference to a linked message that was previously sent.
C. RelatedReference

Reference to a linked message that was previously received.

D. ReportRequest

Parameters for which the report is requested.
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17.2 Structure

Or MessageElement/BuildingBlock<XML Tag> Mult. Type Col\?str. Page
0.
Message root <Document> <InvstmtFndRptReq> [1..1]

Messageldentification <Msgld> [1..1] + 311
PreviousReference <PrvsRef> [0..1] + 311
RelatedReference <RItdRef> [0..1] + 311
ReportRequest <RptReqg> [1..%] C8 312

{Or NoCriteria <NoCrit> [1.1] CodeSet 313
Or} Parameters <Params> [1..1] 313
FinanciallnstrumentDetails <FinInstrmDtls> [0..%] + 313
FundManagementCompany <FndMgmtCpny> [0..%] + 314
DateFrom <DtFr> [0..1] Date 314
CountryOfDomicile <CtryOfDmcl> [0..1] CodeSet C2 314
RegisteredDistributionCountry <RegdDstrbtnCtry> [0..%] CodeSet C2 315

17.3 Constraints

The tick symbol () means that the rule is validated on the SWIFT Network, if the message is part of a
solution for which validation is enabled.

C1

C2

AnyBIC
(Rule)

Only a valid Business identifier code is allowed. Business identifier codes for financial or non-
financial institutions are registered and published by the 1ISO 9362 Registration Authority in the
ISO directory of BICs, and consists of eight (8) or eleven (11) contiguous

characters. (Algorithm)

Error handling:

— Error severity: Fatal

— Error Code: DO0008
— Error Text: Invalid BIC.

Country
(Rule)

The code is checked against the list of country names obtained from the United Nations (ISO

3166, Alpha-2 code). (Algorithm)

February 2022

309




Message Definition Report Part 2 MX reda.005.001.03
Funds November 2022 for Standards MX InvestmentFundReportRequestV03

C3

C4

C5

Co6

C7

Error handling:

— Error severity: Fatal

— Error Code: D0O0004

— Error Text: Invalid Country Code.

DescriptionPresenceRule
(Rule)

If Description is not present then either ISIN or at least one occurrence of Otherldentification
must be present. (CrossElementComplexRule)

Error handling:

— Error severity: Fatal

— Error Code: X00192

— Error Text: At least one identification must be present.

DescriptionUsageRule

(Rule)

Description must be used alone as the last resort.
ISINGuideline

(Rule)

When an ISIN code exists, it is strongly recommended that the ISIN be used.

ISINPresenceRule
(Rule)

If ISIN is not present then either Description or at least one occurrence of Otherldentification
must be present. (CrossElementComplexRule)

Error handling:

— Error severity: Fatal

— Error Code: X00194

— Error Text: At least one identification must be present.

OtherldentificationPresenceRule
(Rule)

If Otherldentification is not present then either ISIN or Description must be
present. (CrossElementComplexRule)

Error handling:
— Error severity: Fatal
— Error Code: X00193

— Error Text: At least one identification must be present.
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C8

ReportParameterRulel
(Rule)

If Parameters is present, at least one element in the list (Parameters/
FundManagementCompany, Parameters/FinanciallnstrumentDetails, Parameters/DateFrom)
must be present. More than one element in the list (Parameters/FundManagementCompany,
Parameters/FinanciallnstrumentDetails, Parameters/DateFrom) may be

present. (CrossElementComplexRule)

Error handling:
— Error severity: Fatal
— Error Code: X00157

— Error Text: At least one element must be present.

17.4 Message Building Blocks

This chapter describes the MessageBuildingBlocks of this MessageDefinition.

17.4.1

Messageldentification <Msgld>

Presence: [1..1]

Definition: Reference that uniquely identifies the message from a business application standpoint.

Messageldentification <Msgld> contains the following elements (see Messageldentificationl on
page 2016 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <ld> [1..1] Text 2016
CreationDateTime <CreDtTm> [1..1] DateTime 2016
17.4.2 PreviousReference <PrvsRef>

Presence: [0..1]

Definition: Reference to a linked message that was previously sent.

PreviousReference <PrvsRef> contains the following elements (see AdditionalReferencel0 on
page 2002 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Reference <Ref> [1..1] Text 2002
Referencelssuer <Reflssr> [0..1] + 2002
MessageName <MsgNm> [0..1] Text 2003
17.4.3 RelatedReference <RItdRef>

Presence: [0..1]

Definition: Reference to a linked message that was previously received.
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RelatedReference <RItdRef> contains the following elements (see AdditionalReferencel0 on
page 2002 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
Reference <Ref> [1..1] Text 2002
Referencelssuer <Reflssr> [0..1] + 2002
MessageName <MsgNm> [0..1] Text 2003
17.4.4 ReportRequest <RptReg>
Presence: [1..*]
Definition: Parameters for which the report is requested.
Impacted by: C8 ReportParameterRulel
ReportRequest <RptReq> contains one of the following FundParameters4Choice elements
Or MessageElement<XML Tag> Mult. Type Cc;\?str. Page
0.
{Or NoCriteria <NoCrit> [1..1] CodeSet 313
Or} Parameters <Params> [1.1] 313
FinanciallnstrumentDetails <FinlnstrmDtls> [0..%] + 313
FundManagementCompany <FndMgmtCpny> [0..%] + 314
DateFrom <DtFr> [0..1] Date 314
CountryOfDomicile <CtryOfDmcl> [0..1] CodeSet Cc2 314
RegisteredDistributionCountry <RegdDstrbtnCtry> [0..%] CodeSet C2 315

Constraints

* ReportParameterRulel
(Rule)

If Parameters is present, at least one element in the list (Parameters/FundManagementCompany,

Parameters/FinanciallnstrumentDetails, Parameters/DateFrom) must be present. More than one

element in the list (Parameters/FundManagementCompany, Parameters/FinanciallnstrumentDetails,
Parameters/DateFrom) may be present.

On Condition

/Parameters is present

Following Must be True
/Parameters/Financial InstrumentDetails[*] Must be present

or
or

/Parameters/FundManagementCompany[*] Must be present

/Parameters/DateFrom Must be present

Error handling:

— Error severity: Fatal

— Error Code: X00157
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— Error Text: At least one element must be present.

17.4.4.1 NoCriteria <NoCrit>

Presence: [1..1]

Definition: Specifies that there is no criteria for the report. The request is a request for all reports, rather
than reports attributed to a specific fund manager, date or financial instrument.

Datatype: NoCriterialCode on page 3316

CodeName Name

Definition

NOCR

NoCriteria

No criteria.

17.4.4.2 Parameters <Params>

Presence: [1..1]

Definition: Report parameters.

Parameters <Params> contains the following FundParameters5 elements

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
FinanciallnstrumentDetails <FinInstrmDtls> [0..%] + 313
FundManagementCompany <FhdMgmtCpny> [0..%] + 314
DateFrom <DtFr> [0..1] Date 314
CountryOfDomicile <CtryOfDmcl> [0..1] CodeSet Cc2 314
RegisteredDistributionCountry <RegdDstrbtnCtry> [0..%] CodeSet Cc2 315
17.4.4.2.1 FinanciallnstrumentDetails <FinInstrmDtls>
Presence: [0..*]
Definition: Financial instrument for which the report is requested.
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FinanciallnstrumentDetails <FinlnstrmDtls> contains the following elements (see
Financiallnstrument71 on page 1886 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
Identification <Id> [1..1] + C3, |1886
C4, C5,
C6,
C7
ShortName <ShrtNm> [0..1] Text 1888
Name <Nm> [0..1] Text 1888
Supplementaryldentification <Splmtryld> [0..1] Text 1888
ClassType <ClssTp> [0..1] Text 1888
SecuritiesForm <SctiesForm> [0..1] CodeSet 1889
DistributionPolicy <DstrbtnPlcy> [0..1] CodeSet 1889
ProductGroup <PdctGrp> [0..1] Text 1889
17.4.4.2.2 FundManagementCompany <FndMgmtCpny>
Presence: [0..*]
Definition: Fund management company for which the report is requested.
FundManagementCompany <FndMgmtCpny> contains the following elements (see
Partyldentification139 on page 2619 for details)
Or MessageElement<XML Tag> Mult. Type Cc;\?str. Page
0.
Party <Pty> [1..1] * 2619
LEI <LEI> [0..1] IdentifierSet 2620
17.4.4.2.3 DateFrom <DtFr>
Presence: [0..1]
Definition: Specifies the date on or after which the information required will have been last updated.
Only the most recent versions of the data is required.
Datatype: ISODate on page 3391
17.4.4.2.4 CountryOfDomicile <CtryOfDmcl>
Presence: [0..1]
Definition: Country where the fund has legal domicile.
Impacted by: C2 Country
Datatype: CountryCode on page 3267
Constraints
« Country
(Rule)
February 2022 314




Message Definition Report Part 2 MX reda.005.001.03
Funds November 2022 for Standards MX InvestmentFundReportRequestV03

The code is checked against the list of country names obtained from the United Nations (ISO 3166,
Alpha-2 code).

Error handling:
— Error severity: Fatal
— Error Code: DO0004

— Error Text: Invalid Country Code.

17.4.4.2.5 RegisteredDistributionCountry <RegdDstrbtnCtry>
Presence: [0..*]
Definition: Country where the fund is registered for distribution.

Impacted by: C2 Country
Datatype: CountryCode on page 3267

Constraints

* Country
(Rule)

The code is checked against the list of country names obtained from the United Nations (ISO 3166,
Alpha-2 code).

Error handling:
— Error severity: Fatal
— Error Code: D0O0004

— Error Text: Invalid Country Code.
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18 MXsemt.001.001.03
SecuritiesMessageRejectionV03

18.1 MessageDefinition Functionality

Scope

An account servicer, for example, a registrar, transfer agent or custodian bank, sends the
SecuritiesMessageRejection message to the account owner, for example, an investor or its authorised
agent, to reject a previously received message on which action cannot be taken.

The message may also be sent by an executing party, for example, transfer agent to the instructing
party, for example, investment manager or its authorised representative to reject a previously received
message on which action cannot be taken.

Usage
The SecuritiesMessageRejection message is used for the following reasons:

- the executing party does not recognise the linked reference, so the executing party cannot process the
message

- the instructing party should not have sent the message.

Reasons that a receiver does not expect a message include no SLA in place between the Sender and
the Receiver.

The SecuritiesMessageRejection message must not be used to reject an instruction message that
cannot be processed for business reasons, for example, if information is missing in an instruction
message or because securities are not available for settlement.

Outline

The SecuritiesMessageRejectionV03 MessageDefinition is composed of 3 MessageBuildingBlocks:

A. Messageldentification
Reference that uniquely identifies a message from a business application standpoint.
B. RelatedReference

Reference to a linked message that was previously received.

C. Reason

Reason to reject the message.

February 2022 316



Message Definition Report Part 2
Funds November 2022 for Standards MX

MX semt.001.001.03
SecuritiesMessageRejectionV03

18.2 Structure

Or MessageElement/BuildingBlock<XML Tag> Mult. Type Constr. | Page
No.
Message root <Document> <SctiesMsgRjctn> [1..1]
Messageldentification <Msgld> [1..1] + 318
RelatedReference <RItdRef> [1..1] + 318
Reason <Rsn> [1..1] 318
Reason <Rsn> [1..1] CodeSet 318
Additionallnformation <Addtlinf> [0..1] Text 319
LinkedMessage <LkdMsg> [0..1] + 319

18.3 Constraints

The tick symbol () means that the rule is validated on the SWIFT Network, if the message is part of a

18.4 Message Building Blocks

solution for which validation is enabled.

Cl AnyBIC
(Rule)

Only a valid Business identifier code is allowed. Business identifier codes for financial or non-
financial institutions are registered by the ISO 9362 Registration Authority in the BIC directory,
and consists of eight (8) or eleven (11) contiguous characters. (Algorithm)

Error handling:

— Error severity: Fatal

— Error Code: D0O0008
— Error Text: Invalid BIC.

C2 Country
(Rule)

The code is checked against the list of country names obtained from the United Nations (ISO

3166, Alpha-2 code). (Algorithm)

Error handling:
— Error severity: Fatal
— Error Code: DO0004

— Error Text: Invalid Country Code.

This chapter describes the MessageBuildingBlocks of this MessageDefinition.
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18.4.1

Messageldentification <Msgld>

Presence: [1..1]

Definition: Reference that uniquely identifies a message from a business application standpoint.

Messageldentification <Msgld> contains the following elements (see Messageldentification1 on
page 2016 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <Id> [1..1] Text 2016
CreationDateTime <CreDtTm> [1..1] DateTime 2016
18.4.2 RelatedReference <RItdRef>

Presence: [1..1]

Definition: Reference to a linked message that was previously received.

RelatedReference <RItdRef> contains the following elements (see AdditionalReference3 on page 2022

for details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Reference <Ref> [1..1] Text 2022
Referencelssuer <Reflssr> [0..1] + 2022
MessageName <MsgNm> [0..1] Text 2023
18.4.3 Reason <Rsn>
Presence: [1..1]
Definition: Reason to reject the message.
Reason <Rsn> contains the following RejectionReason23 elements
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Reason <Rsn> [1..1] CodeSet 318
Additionallnformation <Addtlinf> [0..1] Text 319
LinkedMessage <LkdMsg> [0..1] + 319
18.4.3.1 Reason <Rsn>
Presence: [1..1]
Definition: Reason to reject the message.
Datatype: MessageRejectedReason1Code on page 3314
CodeName Name Definition
REFE InvalidOrUnrecognisedReference Request contains an invalid or
unrecognised business reference.
February 2022 318




Message Definition Report Part 2
Funds November 2022 for Standards MX

MX semt.001.001.03
SecuritiesMessageRejectionV03

CodeName

Name

Definition

NALO

NotAllowedRequest

Instructing party is not allowed to ask for
a status for that specific order.

18.4.3.2 Additionalinformation <AddtlIinf>

Presence: [0..1]

Definition: Additional information about the rejection reason.

Datatype: Max140Text on page 3407

18.4.3.3 LinkedMessage <LkdMsg>

Presence: [0..1]

Definition: Identification of the invalid or unrecognised reference.

LinkedMessage <LkdMsg> contains one of the following elements (see LinkedMessagelChoice on
page 2380 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or PreviousReference <PrvsRef> [1..1] + 2380
Or OtherReference <OthrRef> [1..1] + 2381
Or} RelatedReference <RItdRef> [1..1] + 2381
February 2022 319




Message Definition Report Part 2 MX semt.002.001.02
Funds November 2022 for Standards MX CustodyStatementOfHoldingsV02

19 MXsemt.002.001.02
CustodyStatementOfHoldingsV02

19.1 MessageDefinition Functionality

Scope

An account servicer, for example, a transfer agent sends the CustodyStatementOfHoldings message to
the account owner, for example, a fund manager or an account owner's designated agent to provide
detailed holdings of the portfolio at a specified moment in time.

The message provides, at a moment in time, the quantity and identification of the financial instruments
that the account servicer holds for the account owner. The message can also include availability and
the location of holdings to facilitate trading and minimise settlement issues.

The message reports all information per financial instrument, ie, when a financial instrument is held at
multiple places of safekeeping, the total holdings for all locations can be provided.

Usage

The CustodyStatementOfHoldings message is used to provide detailed quantity and availability
information for financial instrument holdings of a portfolio. The message should be sent at a frequency
agreed bi-laterally between the account servicer and the account owner.

This message can be also be used to report where the financial instruments are safe-kept, physically or
notionally. If a security is held in more than one safekeeping place, this can also be indicated.

This message can reflect all outstanding holding information or may only contain changes since the
previously sent statement.

The CustodyStatementOfHoldings message can only be used to list the holdings of a single (master)
account. However, it is possible to break down these holdings into one or several sub-accounts.
Therefore, this message can be used to either specify holdings at

- the main account level, or,

- the sub-account level.
Outline

The CustodyStatementOfHoldingsV02 MessageDefinition is composed of 10 MessageBuildingBlocks:

A. Messageldentification

Reference that uniquely identifies a message from a business application standpoint.

B. PreviousReference

Reference to a linked message that was previously sent.

C. RelatedReference

Reference to a linked message that was previously received.

D. MessagePagination

Pagination of the message.
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E. StatementGeneralDetails

General information related to the custody statement of holdings.

F. AccountDetails

The safekeeping or investment account.

G. BalanceForAccount

Net position of a segregated holding, in a single security, within the overall position held in a
securities account.

H. SubAccountDetails

The sub-account of the safekeeping or investment account.

. TotalValues

Value of total holdings reported.

J. Extension

Additional information that cannot be captured in the structured elements and/or any other specific
block.
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19.2 Structure

Or MessageElement/BuildingBlock<XML Tag> Mult. Type Col\?str. Page
0.
Message root <Document> <CtdyStmtOfHIdgsV02> [1..1] C9
Messageldentification <Msgld> [1..1] + 325
PreviousReference <PrvsRef> [0..%] + 325
RelatedReference <RItdRef> [0..%] + 326
MessagePagination <MsgPgntn> [1..1] + 326
StatementGeneralDetails <StmtGnIDtls> [1..1] 326
Reference <Ref> [1..1] Text 327
StatementDateTime <StmtDtTm> [1..1] + 327
CreationDateTime <CreDtTm> [0..1] + 327
Frequency <Frqcy> [1..1] + 328
UpdateType <UpdTp> [1..1] + 328
ActivityIndicator <Actvtylnd> [1.1] Indicator 328
StatementBasis <StmtBsis> [1..1] + 328
ReportNumber <RptNb> [0..1] Text 328
AccountDetails <AcctDtls> [1..1] + 329
BalanceForAccount <BalForAcct> [0..%] + C1,C8, 329
C5
SubAccountDetails <SubAcctDtls> [0..%] * 331
TotalValues <TtlVals> [0..1] * 331
Extension <Xtnsn> [0..%] + C13 332

19.3 Constraints

The tick symbol () means that the rule is validated on the SWIFT Network, if the message is part of a

solution for which validation is enabled.

Cl AccruedinterestAmountSignRule
(Rule)

if AccruedinterestAmount is present, then AccruedinterestAmountSign must be present. If

AccruedIinterestAmount is not present, then AccruedinterestAmountSign may not be present.

C2 AccruedinterestAmountSignRule
(Rule)

If AccruedinterestAmount is present, then AccruedinterestAmountSign must be present. If

AccruedinterestAmount is not present, then AccruedinterestAmountSign may not be present.
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C3

C4

C5

C6

C7

ActiveCurrency
(Rule)

The currency code must be a valid active currency code, not yet withdrawn on the day the
message containing the currency is exchanged. Valid active currency codes are registered with
the ISO 4217 Maintenance Agency, consist of three (3) contiguous letters, and are not yet
withdrawn on the day the message containing the Currency is exchanged. (Algorithm)

Error handling:

— Error severity: Fatal

— Error Code: DO0005

— Error Text: Invalid currency code
ActiveOrHistoricCurrency

(Rule)

The Currency Code must be registered, or have already been registered. Valid active or historic
currency codes are registered with the ISO 4217 Maintenance Agency, consist of three (3)
contiguous letters, and may be or not be withdrawn on the day the message containing the
Currency is exchanged. (Algorithm)

Error handling:

— Error severity: Fatal

— Error Code: DO0006

— Error Text: Invalid currency code.
AggregateQuantityGuideline

(Guideline)

The AggregateQuantity should be the sum of AvailableQuantity and NotAvailableQuantity if
AvailableQuantity and NotAvailableQuantity are both present.

AggregateQuantityGuideline
(Guideline)

The AggregateQuantity should be the sum of AvailableQuantity and NotAvailableQuantity if
AvailableQuantityand NotAvailableQuantity are both present.

AnyBIC
(Rule)

Only a valid Business identifier code is allowed. Business identifier codes for financial or non-
financial institutions are registered by the ISO 9362 Registration Authority in the BIC directory,
and consists of eight (8) or eleven (11) contiguous characters. (Algorithm)

Error handling:
— Error severity: Fatal
— Error Code: D0O0008

— Error Text: Invalid BIC.
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C8 BalanceAtSafekeepingPlaceRule
(Rule)

If SafekeepingPlace is present, then BalanceAtSafekeepingPlace is not allowed.

C9 BalanceForAccountOrSubAccountDetailsRule
(Rule)

If StatementGeneralDetails/Activitylndicator is "true" or "1" (Yes), then either
BalanceForAccount or SubAccountDetails is mandatory. If StatementGeneralDetails/
Activitylndicator is "false" or "0" (No), then BalanceForAccount and SubAccountDetails may be
present.

This constraint is defined at the MessageDefinition level.

C10 Country
(Rule)

The code is checked against the list of country names obtained from the United Nations (ISO
3166, Alpha-2 code). (Algorithm)

Error handling:

— Error severity: Fatal

— Error Code: D00004

— Error Text: Invalid Country Code.

Cl11 CurrencyAmount
(Rule)

The number of fractional digits (or minor unit of currency) must comply with ISO 4217.
Note: The decimal separator is a dot. (Algorithm)

Error handling:

— Error severity: Fatal

— Error Code: DO0007

— Error Text: Invalid currency code or too many decimal digits.

Cl12 CurrencyAmount
(Rule)

The number of fractional digits (or minor unit of currency) must comply with ISO 4217.
Note: The decimal separator is a dot. (Algorithm)

Error handling:

— Error severity: Fatal

— Error Code: DO0007

— Error Text: Invalid currency code or too many decimal digits.

C13 ExtensionRule
(Rule)
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Ci4

C15

C16

C17

This component may not be used without the explicit approval of the Registration Authority and
without strict usage rules published by the Registration Authority.

FinanciallnstrumentldentificationGuideline

(Guideline)

It is recommended that ISIN be used in Identification\Securityldentification3Choice.
PartylRule

(Rule)

If PlaceSafekeeping is not SHHE, then Party is mandatory. If PlaceSafekeeping is SHHE, then
Party is optional.

StreetNameAndOrPostOfficeBoxRule
(Rule)

If StreetName is not present, then PostOfficeBox is mandatory. If StreetName is present, then
PostOfficeBox is optional.

ValueRule
(Rule)

If Type is not MRKT, then Value may not be expressed with Unknownlindicator.

19.4 Message Building Blocks

This chapter describes the MessageBuildingBlocks of this MessageDefinition.

19.4.1

Messageldentification <Msgld>

Presence: [1..1]

Definition: Reference that uniquely identifies a message from a business application standpoint.

Messageldentification <Msgld> contains the following elements (see Messageldentification1 on
page 2016 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <ld> [1..1] Text 2016
CreationDateTime <CreDtTm> [1..1] DateTime 2016
19.4.2 PreviousReference <PrvsRef>

Presence: [0..*]

Definition: Reference to a linked message that was previously sent.
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PreviousReference <PrvsRef> contains the following elements (see AdditionalReference2 on
page 1998 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Reference <Ref> [1..1] Text 1998
Referencelssuer <Reflssr> [0..1] + 1998
MessageName <MsgNm> [0..1] Text 1999
19.4.3 RelatedReference <RItdRef>

Presence: [0..*]

Definition: Reference to a linked message that was previously received.

RelatedReference <RItdRef> contains the following elements (see AdditionalReference2 on page 1998

for details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Reference <Ref> [1..1] Text 1998
Referencelssuer <Reflssr> [0..1] + 1998
MessageName <MsgNm> [0..1] Text 1999

19.4.4

MessagePagination <MsgPgntn>

Presence: [1..1]

Definition: Pagination of the message.

MessagePagination <MsgPgntn> contains the following elements (see Pagination on page 2472 for

details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
PageNumber <PgNb> [1..1] Text 2472
LastPagelndicator <LastPglnd> [1..1] Indicator 2472
19.4.5 StatementGeneralDetails <StmtGnlIDtls>
Presence: [1..1]
Definition: General information related to the custody statement of holdings.
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StatementGeneralDetails <StmtGnlIDtls> contains the following Statement7 elements

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
Reference <Ref> [1..1] Text 327
StatementDateTime <StmtDtTm> [1..1] + 327
CreationDateTime <CreDtTm> [0..1] + 327
Frequency <Frqcy> [1..1] + 328
UpdateType <UpdTp> [1..1] + 328
ActivityIndicator <Actvtylnd> [1..1] Indicator 328
StatementBasis <StmtBsis> [1..1] + 328
ReportNumber <RptNb> [0..1] Text 328
19.4.5.1 Reference <Ref>

Presence: [1..1]

Definition: Reference of the statement.

Datatype: Max35Text on page 3409

19.4.5.2 StatementDateTime <StmtDtTm>

Presence: [1..1]

Definition: Date of the statement.

StatementDateTime <StmtDtTm> contains one of the following elements (see

DateAndDateTimeChoice on page 1828 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
{Or Date <Dt> [1..1] Date 1828
Or} DateTime <DtTm> [1..1] DateTime 1828

19.4.5.3 CreationDateTime <CreDtTm>

Presence: [0..1]

Definition: Preparation date of the statement.

CreationDateTime <CreDtTm> contains one of the following elements (see DateAndDateTimeChoice
on page 1828 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Date <Dt> [1..1] Date 1828
Or} DateTime <DtTm> [1..1] DateTime 1828
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19.4.5.4 Frequency <Frqcy>

Presence: [1..1]

Definition: Frequency of the statement.

Frequency <Frqcy> contains one of the following elements (see
FrequencyCodeAndDSSCodelChoice on page 2897 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or FrequencyAsCode <FrqcyAsCd> [1..1] CodeSet 2897
Or} FrequencyAsDSS <FrqcyAsDSS> [1..1] + 2898
19.4.5.5 UpdateType <UpdTp>
Presence: [1..1]
Definition: Indicates whether the report is complete or contains changes only.
UpdateType <UpdTp> contains one of the following elements (see
StatementUpdateTypeCodeAndDSSCodeChoice on page 2960 for details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or StatementUpdateTypeAsCode <StmtUpdTpAsCd> [1..1] CodeSet 2960
Or} StatementUpdateTypeAsDSS <StmtUpdTpAsDSS> [1..1] + 2961
19.4.5.6 ActivityIlndicator <Actvtylnd>
Presence: [1..1]
Definition: Indicates whether there is activity or information update reported in the statement.
Datatype: One of the following values must be used (see YesNolndicator on page 3405):
* Meaning When True: Yes
e Meaning When False: No
19.4.5.7 StatementBasis <StmtBsis>
Presence: [1..1]
Definition: Type of balance on which the statement is prepared.
StatementBasis <StmtBsis> contains one of the following elements (see
StatementBasisCodeAndDSSCodeChoice on page 2959 for details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or StatementBasisAsCode <StmtBsisAsCd> [1..1] CodeSet 2960
Or} | StatementBasisAsDSS <StmtBsisAsDSS> [1..1] t 2960
19.4.5.8 ReportNumber <RptNb>
Presence: [0..1]
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Definition: Sequential number of the statement.

Datatype: Max5NumericText on page 3410

19.4.6

AccountDetails <AcctDtls>

Presence: [1..1]

Definition: The safekeeping or investment account.

AccountDetails <AcctDtls> contains the following elements (see SafekeepingAccount2 on page 2026

for details)
Or MessageElement<XML Tag> Mult. Type Cc;\?str. Page
0.
Identification <ld> [1..1] + 2026
Fungiblelndicator <Fngbind> [1..1] Indicator 2027
Name <Nm> [0..1] Text 2027
Designation <Dsgnt> [0..1] Text 2027
Intermediarylnformation <IntrmyInf> [0..10] + 2027
AccountOwner <AcctOwnr> [0..1] + 2028
AccountServicer <AcctSvcr> [0..1] + 2028

19.4.7

BalanceForAccount <BalForAcct>

Presence: [0..*]

Definition: Net position of a segregated holding, in a single security, within the overall position held in a
securities account.

Impacted by: C1 AccruedinterestAmountSignRule, C8 BalanceAtSafekeepingPlaceRule, C5
AggregateQuantityGuideline
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BalanceForAccount <BalForAcct> contains the following elements (see

AggregateBalancelnformation4 on page 1660 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.

AggregateQuantity <AggtQty> [1..1] * 1662

AvailableQuantity <AviblQty> [0..1] + 1662

NotAvailableQuantity <NotAvIblQty> [0..1] + 1663

DaysAccrued <DaysAcrd> [0..1] Quantity 1663

HoldingValue <HIdgVal> [0..%] Amount C3, |1663
C12

PreviousHoldingValue <PrvsHIdgVal> [0..1] Amount C3, |1664
C12

AccruedInterestAmount <AcrdIntrstAmt> [0..1] Amount C3, 1664
C12

AccruedInterestAmountSign <AcrdIntrstAmtSgn> [0..1] Indicator 1665

BookValue <BookVal> [0..1] Amount C3, |1665
C12

SafekeepingPlace <SfkpgPlc> [0..1] + 1666

FinanciallnstrumentDetails <FinlnstrmDtls> [1..1] + C12 1666

PriceDetails <PricDtls> [0..%] + C15 1667

ForeignExchangeDetails <FXDtls> [0..1] + 1668

BalanceBreakdownDetails <BalBrkdwnDtls> [0..%] + 1668

AdditionalBalanceBreakdownDetails [0..%] + 1668

<AddtlBalBrkdwnDtls>

BalanceAtSafekeepingPlace <BalAtSfkpgPlc> [0..%] C2,C6 |1669

AggregateQuantity <AggtQty> [1..1] + 1670

AvailableQuantity <AviblQty> [0..1] + 1670

NotAvailableQuantity <NotAviblQty> [0..1] * 1670

DaysAccrued <DaysAcrd> [0..1] Quantity 1670

HoldingValue <HldgVal> [0..%] Amount C3, |1671
C12

PreviousHoldingValue <PrvsHIdgVal> [0..1] Amount C3, |1671
C12

AccruedInterestAmount <AcrdintrstAmt> [0..1] Amount C3, |1672
C12

AccruedinterestAmountSign <AcrdIntrstAmtSgn> [0..1] Indicator 1673

BookValue <BookVal> [0..1] Amount C3, 1673
C12

SafekeepingPlace <SfkpgPlc> [1..1] + 1674
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Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
PriceDetails <PricDtls> [0..%] + C15 1674
ForeignExchangeDetails <FXDtls> [0..1] + 1675
BalanceBreakdownDetails <BalBrkdwnDtls> [0..%] + 1675
AdditionalBalanceBreakdownDetails [0..%] + 1675
<AddtliBalBrkdwnDtls>

Constraints

e AccruedinterestAmountSignRule
(Rule)

if AccruedinterestAmount is present, then AccruedinterestAmountSign must be present. If
AccruedInterestAmount is not present, then AccruedinterestAmountSign may not be present.

* AggregateQuantityGuideline
(Guideline)

The AggregateQuantity should be the sum of AvailableQuantity and NotAvailableQuantity if
AvailableQuantity and NotAvailableQuantity are both present.

« BalanceAtSafekeepingPlaceRule
(Rule)

If SafekeepingPlace is present, then BalanceAtSafekeepingPlace is not allowed.

19.4.8 SubAccountDetails <SubAcctDtls>

Presence: [0..*]
Definition: The sub-account of the safekeeping or investment account.

SubAccountDetails <SubAcctDtls> contains the following elements (see SubAccountldentification5
on page 1597 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <ld> [1..1] * 1598
Fungiblelndicator <Fngblnd> [1..1] Indicator 1598
ActivityIndicator <Actvtylnd> [1..1] Indicator 1598
BalanceForSubAccount <BalForSubAcct> [0..%] + C1,C8, |1598
C5

19.4.9 TotalValues <TtlVals>

Presence: [0..1]

Definition: Value of total holdings reported.
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TotalValues <TtlVals> contains the following elements (see TotalValuelnPageAndStatement on
page 1650 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
TotalHoldingsValueOfPage <TtIHIdgsValOfPg> [0..1] Amount C2, 1650
C10
TotalHoldingsValueOfStatement <TtIHIdgsValOfStmt> [1..1] Amount C2, |1651
C10
19.4.10 Extension <Xtnsn>

Presence: [0..*]

Definition: Additional information that cannot be captured in the structured elements and/or any other
specific block.

Impacted by: C13 ExtensionRule

Extension <Xtnsn> contains the following elements (see Extensionl on page 2472 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
PlaceAndName <PIcAndNm> [1..1] Text 2473
Text <Txt> [1..1] Text 2473
Constraints
* ExtensionRule
(Rule)
This component may not be used without the explicit approval of the Registration Authority and
without strict usage rules published by the Registration Authority.
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20  MXsemt.003.001.02
AccountingStatementOfHoldingsV02

20.1 MessageDefinition Functionality

Scope

An account servicer, for example, a transfer agent sends the AccountStatementOfHoldings message to
the account owner, for example, a fund manager or an account owner's designated agent to provide
detailed holdings of the portfolio at a specified moment in time.

The message provides, at a moment in time, valuations of the portfolio together with details of each
financial instrument holding.

The message can be sent either audited or un-audited and may be provided on a trade date or
settlement date basis.

Usage

The AccountingStatementOfHoldings message is used to provide valuation detail for each financial
instrument held in a portfolio. The message should be sent at a frequency agreed bi-laterally between
the account servicer and the account owner.

This message can only be used to list the holdings of a single (master) account. However, it is possible
to break down these holdings into one or several sub-accounts. Therefore, the message can be used to
either specify holdings at

- the main account level, or,
- the sub-account level.

This message can be used to report where the financial instruments are safe-kept, physically or
notionally. If a security is held in more than one safekeeping place, this can also be indicated.
The AccountingStatementOfHoldings message should not be used for trading purposes.
Outline

The AccountingStatementOfHoldingsV02 MessageDefinition is composed of 10
MessageBuildingBlocks:

A. Messageldentification

Reference that uniquely identifies a message from a business application standpoint.

B. PreviousReference

Reference to a linked message that was previously sent.

C. RelatedReference

Reference to a linked message that was previously received.

D. MessagePagination

Pagination of the message.
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E. StatementGeneralDetails

General information related to the accounting statement of holdings.

F. AccountDetails

The safekeeping or investment account.

G. BalanceForAccount

Net position of a segregated holding, in a single security, within the overall position held in a
securities account.

H. SubAccountDetails

The sub-account of the safekeeping or investment account.

. TotalValues

Value of total holdings reported.

J. Extension

Additional information that cannot be captured in the structured elements and/or any other specific
block.
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20.2 Structure

Or MessageElement/BuildingBlock<XML Tag> Mult. Type Col\?str. Page
0.
Message root <Document> <AcctgStmtOfHIdgsVv02> [1..1] C7
Messageldentification <Msgld> [1.1] + 338
PreviousReference <PrvsRef> [0..%] + 338
RelatedReference <RItdRef> [0..%] + 338
MessagePagination <MsgPgntn> [1..1] + 339
StatementGeneralDetails <StmtGnIDtls> [1..1] 339
Reference <Ref> [1..1] Text 339
StatementDateTime <StmtDtTm> [1.1] + 340
CreationDateTime <CreDtTm> [0..1] * 340
Frequency <Frqcy> [1..1] + 340
UpdateType <UpdTp> [1..1] + 340
ActivityIndicator <Actvtylnd> [1..1] Indicator 341
StatementBasis <StmtBsis> [1..1] + 341
ReportNumber <RptNb> [0..1] Text 341
AuditedIndicator <Audtdind> [1..1] Indicator 341
AccountDetails <AcctDtls> [1..1] + 341
BalanceForAccount <BalForAcct> [0..%] + C1,C6 |[342
SubAccountDetails <SubAcctDtls> [0..%] * 343
TotalValues <TtlVals> [0..1] + 344
Extension <Xtnsn> [0.%] + C11 344

20.3 Constraints

The tick symbol () means that the rule is validated on the SWIFT Network, if the message is part of a

solution for which validation is enabled.

Cl1 AccruedinterestAmountSignRule
(Rule)

If AccruedinterestAmount is present, then AccruedinterestAmountSign must be present. If

AccruedinterestAmount is not present, then AccruedinterestAmountSign may not be present.

C2 AccruedinterestAmountSignRule
(Rule)
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C3

C4

C5

C6

Cc7

If AccruedinterestAmount is present, then AccruedinterestAmountSign must be present. If
AccruedinterestAmount is not present, then AccruedinterestAmountSign may not be present.

ActiveCurrency
(Rule)

The currency code must be a valid active currency code, not yet withdrawn on the day the
message containing the currency is exchanged. Valid active currency codes are registered with
the ISO 4217 Maintenance Agency, consist of three (3) contiguous letters, and are not yet
withdrawn on the day the message containing the Currency is exchanged. (Algorithm)

Error handling:

— Error severity: Fatal

— Error Code: DO0005

— Error Text: Invalid currency code

ActiveOrHistoricCurrency
(Rule)

The Currency Code must be registered, or have already been registered. Valid active or historic
currency codes are registered with the ISO 4217 Maintenance Agency, consist of three (3)
contiguous letters, and may be or not be withdrawn on the day the message containing the
Currency is exchanged. (Algorithm)

Error handling:

— Error severity: Fatal

— Error Code: DO0006

— Error Text: Invalid currency code.

AnyBIC
(Rule)

Only a valid Business identifier code is allowed. Business identifier codes for financial or non-
financial institutions are registered by the ISO 9362 Registration Authority in the BIC directory,
and consists of eight (8) or eleven (11) contiguous characters. (Algorithm)

Error handling:

— Error severity: Fatal

— Error Code: DO0008

— Error Text: Invalid BIC.
BalanceAtSafekeepingPlaceRule

(Rule)

If SafekeepingPlace is present, then BalanceAtSafekeepingPlace is not allowed.
BalanceForAccountOrSubAccountDetailsRule

(Rule)

If StatementGeneralDetails/Activitylndicator is "true” or "1" (Yes), then either
BalanceForAccount or SubAccountDetails is mandatory. If StatementGeneralDetails/
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C8

C9

C10

Ci1

C12

Activitylndicator is "false" or "0" (No), then BalanceForAccount and SubAccountDetails may be
present.

This constraint is defined at the MessageDefinition level.

Country
(Rule)

The code is checked against the list of country names obtained from the United Nations (ISO
3166, Alpha-2 code). (Algorithm)

Error handling:

— Error severity: Fatal

— Error Code: D00004

— Error Text: Invalid Country Code.

CurrencyAmount
(Rule)

The number of fractional digits (or minor unit of currency) must comply with 1ISO 4217.
Note: The decimal separator is a dot. (Algorithm)

Error handling:

— Error severity: Fatal

— Error Code: DO0007

— Error Text: Invalid currency code or too many decimal digits.

CurrencyAmount
(Rule)

The number of fractional digits (or minor unit of currency) must comply with 1ISO 4217.
Note: The decimal separator is a dot. (Algorithm)

Error handling:

— Error severity: Fatal

— Error Code: DO0007

— Error Text: Invalid currency code or too many decimal digits.

ExtensionRule
(Rule)

This component may not be used without the explicit approval of the Registration Authority and
without strict usage rules published by the Registration Authority.

FinanciallnstrumentldentificationGuideline
(Guideline)

It is recommended that ISIN be used in Identification\Securityldentification3Choice.

February 2022

337



Message Definition Report Part 2
Funds November 2022 for Standards MX

MX semt.003.001.02
AccountingStatementOfHoldingsV02

C13

Ci14

C15

PartylRule
(Rule)

If PlaceSafekeeping is not SHHE, then Party is mandatory. If PlaceSafekeeping is SHHE, then

Party is optional.

StreetNameAndOrPostOfficeBoxRule
(Rule)

If StreetName is not present, then PostOfficeBox is mandatory. If StreetName is present, then

PostOfficeBox is optional.

ValueRule
(Rule)

If Type is not MRKT, then Value may not be expressed with Unknownlindicator.

20.4 Message Building Blocks

This chapter describes the MessageBuildingBlocks of this MessageDefinition.

20.4.1

Messageldentification <Msgld>

Presence: [1..1]

Definition: Reference that uniquely identifies a message from a business application standpoint.

Messageldentification <Msgld> contains the following elements (see Messageldentification1 on
page 2016 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <ld> [1..1] Text 2016
CreationDateTime <CreDtTm> [1..1] DateTime 2016
20.4.2 PreviousReference <PrvsRef>
Presence: [0..*]
Definition: Reference to a linked message that was previously sent.
PreviousReference <PrvsRef> contains the following elements (see AdditionalReference2 on
page 1998 for details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Reference <Ref> [1..1] Text 1998
Referencelssuer <Reflssr> [0..1] + 1998
MessageName <MsgNm> [0..1] Text 1999
20.4.3 RelatedReference <RItdRef>
Presence: [0..*]
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Definition: Reference to a linked message that was previously received.

RelatedReference <RItdRef> contains the following elements (see AdditionalReference2 on page 1998

for details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Reference <Ref> [1..1] Text 1998
Referencelssuer <Reflssr> [0..1] + 1998
MessageName <MsgNm> [0..1] Text 1999

20.4.4 MessagePagination <MsgPgntn>

Presence: [1..1]

Definition: Pagination of the message.

MessagePagination <MsgPgntn> contains the following elements (see Pagination on page 2472 for

details)
Or MessageElement<XML Tag> Mult. Type Cc;\?str. Page
0.
PageNumber <PgNb> [1..1] Text 2472
LastPagelndicator <LastPglnd> [1..1] Indicator 2472
20.4.5 StatementGeneralDetails <StmtGnlDtls>

Presence: [1..1]

Definition: General information related to the accounting statement of holdings.

StatementGeneralDetails <StmtGnlDtls> contains the following Statement6 elements

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.

Reference <Ref> [1..1] Text 339
StatementDateTime <StmtDtTm> [1..1] * 340
CreationDateTime <CreDtTm> [0..1] + 340
Frequency <Frqcy> [1..1] + 340
UpdateType <UpdTp> [1..1] + 340
ActivityIndicator <Actvtylnd> [1..1] Indicator 341
StatementBasis <StmtBsis> [1.1] * 341
ReportNumber <RptNb> [0..1] Text 341
AuditedIndicator <AudtdInd> [1..1] Indicator 341

20.4.5.1 Reference <Ref>

Presence: [1..1]
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Definition: Reference of the statement.

Datatype: Max35Text on page 3409

20.4.5.2 StatementDateTime <StmtDtTm>

Presence: [1..1]

Definition: Date of the statement.

StatementDateTime <StmtDtTm> contains one of the following elements (see

DateAndDateTimeChoice on page 1828 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Date <Dt> [1..1] Date 1828
Or} DateTime <DtTm> [1..1] DateTime 1828

20.4.5.3 CreationDateTime <CreDtTm>

Presence: [0..1]

Definition: Preparation date of the statement.

CreationDateTime <CreDtTm> contains one of the following elements (see DateAndDateTimeChoice
on page 1828 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Date <Dt> [1..1] Date 1828
Or} DateTime <DtTm> [1.1] DateTime 1828
20.4.5.4 Frequency <Frgcy>
Presence: [1..1]
Definition: Frequency of the statement.
Frequency <Frgcy> contains one of the following elements (see
FrequencyCodeAndDSSCodelChoice on page 2897 for details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or FrequencyAsCode <FrqcyAsCd> [1..1] CodeSet 2897
Or} FrequencyAsDSS <FrqcyAsDSS> [1..1] + 2898
20.4.5.5 UpdateType <UpdTp>
Presence: [1..1]
Definition: Indicates whether the report is complete or contains changes only.
340
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UpdateType <UpdTp> contains one of the following elements (see
StatementUpdateTypeCodeAndDSSCodeChoice on page 2960 for details)

Or

MessageElement<XML Tag>

Mult.

Type

Constr.
No.

Page

{Or StatementUpdateTypeAsCode <StmtUpdTpAsCd>

[1..1]

CodeSet

2960

Or} StatementUpdateTypeAsDSS <StmtUpdTpAsDSS>

[1..1]

+

2961

20.4.5.6 ActivityIndicator <ActvtyIlnd>

Presence: [1..1]

Definition: Indicates whether there is activity or information update reported in the statement.

Datatype: One of the following values must be used (see YesNolndicator on page 3405):

¢ Meaning When True: Yes

* Meaning When False: No

20.4.5.7 StatementBasis <StmtBsis>

Presence: [1..1]

Definition: Type of balance on which the statement is prepared.

StatementBasis <StmtBsis> contains one of the following elements (see

StatementBasisCodeAndDSSCodeChoice on page 2959 for details)

Or

MessageElement<XML Tag>

Mult.

Type

Constr.
No.

Page

{Or StatementBasisAsCode <StmtBsisAsCd>

[1..1]

CodeSet

2960

Or} StatementBasisAsDSS <StmtBsisAsDSS>

[1..1]

+

2960

20.4.5.8 ReportNumber <RptNb>

Presence: [0..1]

Definition: Sequential number of the statement.

Datatype: Max5NumericText on page 3410

20.4.5.9 AuditedIndicator <Audtdind>

Presence: [1..1]

Definition: Indicates whether the statement is audited.

Datatype: One of the following values must be used (see YesNolndicator on page 3405):

« Meaning When True: Yes

* Meaning When False: No

20.4.6 AccountDetails <AcctDtls>

Presence: [1..1]

Definition: The safekeeping or investment account.
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AccountDetails <AcctDtls> contains the following elements (see SafekeepingAccount2 on page 2026

for details)
Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
Identification <ld> [1..1] + 2026
Fungiblelndicator <Fngblnd> [1..1] Indicator 2027
Name <Nm> [0..1] Text 2027
Designation <Dsgnt> [0..1] Text 2027
Intermediarylnformation <IntrmyInf> [0..10] + 2027
AccountOwner <AcctOwnr> [0..1] + 2028
AccountServicer <AcctSvcr> [0..1] + 2028
20.4.7 BalanceForAccount <BalForAcct>

Presence: [0..*]

Definition: Net position of a segregated holding, in a single security, within the overall position held in a
securities account.

Impacted by: C1 AccruedinterestAmountSignRule, C6 BalanceAtSafekeepingPlaceRule
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BalanceForAccount <BalForAcct> contains the following elements (see
AggregateBalancelnformation3 on page 1652 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
AggregateQuantity <AggtQty> [1..1] + 1653
DaysAccrued <DaysAcrd> [0..1] Quantity 1653
HoldingValue <HIdgVal> [1..%] Amount C3, |1653
C12
PreviousHoldingValue <PrvsHIdgVal> [0..1] Amount C3, |1654
C12
AccruedInterestAmount <AcrdintrstAmt> [0..1] Amount C3, |1655
C12
AccruedInterestAmountSign <AcrdIntrstAmtSgn> [0..1] Indicator 1655
BookValue <BookVal> [0..1] Amount C3, |1655
C12
SafekeepingPlace <SfkpgPlc> [0..1] + 1656
FinanciallnstrumentDetails <FinlnstrmDtls> [1..1] + C12 1657
PriceDetails <PricDtls> [1..%] + Ci15 1657
ForeignExchangeDetails <FXDtls> [0..1] + 1658
BalanceBreakdownDetails <BalBrkdwnDtls> [0..%] + 1658
AdditionalBalanceBreakdownDetails [0..%] + 1659
<AddtlBalBrkdwnDtls>
BalanceAtSafekeepingPlace <BalAtSfkpgPIlc> [0..%] + Cc2 1659
Constraints
e AccruedinterestAmountSignRule
(Rule)
If AccruedinterestAmount is present, then AccruedinterestAmountSign must be present. If
AccruedInterestAmount is not present, then AccruedinterestAmountSign may not be present.
« BalanceAtSafekeepingPlaceRule
(Rule)
If SafekeepingPlace is present, then BalanceAtSafekeepingPlace is not allowed.
20.4.8 SubAccountDetails <SubAcctDtls>
Presence: [0..*]
Definition: The sub-account of the safekeeping or investment account.
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SubAccountDetails <SubAcctDtls> contains the following elements (see SubAccountldentification3
on page 1595 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <Id> [1..1] + 1595
Fungiblelndicator <Fngblnd> [1..1] Indicator 1596
ActivityIndicator <Actvtylnd> [1..1] Indicator 1596
BalanceForSubAccount <BalForSubAcct> [0..%] + C1, Cé6 1596
20.4.9 TotalValues <TtlVals>
Presence: [0..1]
Definition: Value of total holdings reported.
TotalValues <TtlVals> contains the following elements (see TotalValuelInPageAndStatement on
page 1650 for details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
TotalHoldingsValueOfPage <TtIHIdgsValOfPg> [0..1] Amount C2, |1650
C10
TotalHoldingsValueOfStatement <TtIHIdgsValOfStmt> [1..1] Amount C2, |1651
C10
20.4.10 Extension <Xtnsn>

Presence: [0..*]

Definition: Additional information that cannot be captured in the structured elements and/or any other
specific block.

Impacted by: C11 ExtensionRule

Extension <Xtnsn> contains the following elements (see Extensionl on page 2472 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
PlaceAndName <PlcAndNm> [1..1] Text 2473
Text <Txt> [1..1] Text 2473
Constraints
« ExtensionRule
(Rule)
This component may not be used without the explicit approval of the Registration Authority and
without strict usage rules published by the Registration Authority.
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21

MX semt.004.001.02
CustodyStatementOfHoldingsCancellationVO
2

21.1 MessageDefinition Functionality

Scope

An account servicer, for example, a transfer agent, sends the
CustodyStatementOfHoldingsCancellation message to the account owner, for example, an investment
manager or its authorised representative to cancel a previously sent CustodyStatementOfHoldings
message.

Usage

The CustodyStatementOfHoldingsCancellation message is used to cancel a previously sent
CustodyStatementOfHoldings message. This message must contain the reference of the message to
be cancelled.

This message may also contain details of the message to be cancelled, but this is not recommended.
Outline

The CustodyStatementOfHoldingsCancellationV02 MessageDefinition is composed of 5
MessageBuildingBlocks:

A. Messageldentification

Reference that uniquely identifies a message from a business application standpoint.

B. PreviousReference

Reference to a linked message that was previously sent.

C. RelatedReference

Reference to a linked message that was previously received.

D. MessagePagination

Number used to sequence pages when it is not possible for data to be conveyed in a single
message and the data has to be split across several pages (messages).

E. StatementToBeCancelled

The Custody Statement of Holdings message to cancel.
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21.2 Structure

Or MessageElement/BuildingBlock<XML Tag> Mult. Type Constr. | Page
No.
Message root <Document> <CtdyStmtOfHIdgsCxIV02> [1..1]
Messageldentification <Msgld> [1..1] + 349
PreviousReference <PrvsRef> [0..1] + 349
RelatedReference <RItdRef> [0..1] + 349
MessagePagination <MsgPgntn> [1..1] + 349
StatementToBeCancelled <StmtToBeCanc> [0..1] + C9 350

21.3 Constraints

The tick symbol () means that the rule is validated on the SWIFT Network, if the message is part of a
solution for which validation is enabled.

C1

C2

C3

c4

AccruedinterestAmountSignRule
(Rule)

if AccruedinterestAmount is present, then AccruedinterestAmountSign must be present. If
AccruedinterestAmount is not present, then AccruedinterestAmountSign may not be present.

AccruedInterestAmountSignRule
(Rule)

If AccruedinterestAmount is present, then AccruedinterestAmountSign must be present. If
AccruedIinterestAmount is not present, then AccruedinterestAmountSign may not be present.

ActiveCurrency
(Rule)

The currency code must be a valid active currency code, not yet withdrawn on the day the
message containing the currency is exchanged. Valid active currency codes are registered with
the 1ISO 4217 Maintenance Agency, consist of three (3) contiguous letters, and are not yet
withdrawn on the day the message containing the Currency is exchanged. (Algorithm)

Error handling:

— Error severity: Fatal

— Error Code: DO0005

— Error Text: Invalid currency code
ActiveOrHistoricCurrency

(Rule)

The Currency Code must be registered, or have already been registered. Valid active or historic
currency codes are registered with the ISO 4217 Maintenance Agency, consist of three (3)
contiguous letters, and may be or not be withdrawn on the day the message containing the
Currency is exchanged. (Algorithm)
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Error handling:

— Error severity: Fatal

— Error Code: DO0006

— Error Text: Invalid currency code.

C5 AggregateQuantityGuideline
(Guideline)

The AggregateQuantity should be the sum of AvailableQuantity and NotAvailableQuantity if
AvailableQuantity and NotAvailableQuantity are both present.

C6 AggregateQuantityGuideline
(Guideline)

The AggregateQuantity should be the sum of AvailableQuantity and NotAvailableQuantity if
AvailableQuantityand NotAvailableQuantity are both present.

C7 AnyBIC
(Rule)

Only a valid Business identifier code is allowed. Business identifier codes for financial or non-
financial institutions are registered by the ISO 9362 Registration Authority in the BIC directory,
and consists of eight (8) or eleven (11) contiguous characters. (Algorithm)

Error handling:
— Error severity: Fatal
— Error Code: D0O0008
— Error Text: Invalid BIC.
C8 BalanceAtSafekeepingPlaceRule
(Rule)

If SafekeepingPlace is present, then BalanceAtSafekeepingPlace is not allowed.

C9 BalanceForAccountOrSubAccountDetailsRule
(Rule)

If StatementGeneralDetails/Activitylndicator is "true" or "1" (Yes), then either
BalanceForAccount or SubAccountDetails is mandatory. If StatementGeneralDetails/
Activitylndicator is "false" or "0" (No), then BalanceForAccount and SubAccountDetails may be
present.

C10 Country
(Rule)

The code is checked against the list of country names obtained from the United Nations (ISO
3166, Alpha-2 code). (Algorithm)

Error handling:
— Error severity: Fatal

— Error Code: D0O0004
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Ci11

C12

C13

C14

C15

C16

C17

— Error Text: Invalid Country Code.

CurrencyAmount
(Rule)

The number of fractional digits (or minor unit of currency) must comply with 1ISO 4217.

Note: The decimal separator is a dot. (Algorithm)

Error handling:

— Error severity: Fatal

— Error Code: DO0007

— Error Text: Invalid currency code or too many decimal digits.

CurrencyAmount
(Rule)

The number of fractional digits (or minor unit of currency) must comply with 1ISO 4217.

Note: The decimal separator is a dot. (Algorithm)

Error handling:

— Error severity: Fatal

— Error Code: DO0007

— Error Text: Invalid currency code or too many decimal digits.

ExtensionRule
(Rule)

This component may not be used without the explicit approval of the Registration Authority and
without strict usage rules published by the Registration Authority.

FinanciallnstrumentldentificationGuideline

(Guideline)

It is recommended that ISIN be used in Identification\Securityldentification3Choice.
PartylRule

(Rule)

If PlaceSafekeeping is not SHHE, then Party is mandatory. If PlaceSafekeeping is SHHE, then
Party is optional.

StreetNameAndOrPostOfficeBoxRule
(Rule)

If StreetName is not present, then PostOfficeBox is mandatory. If StreetName is present, then
PostOfficeBox is optional.

ValueRule
(Rule)

If Type is not MRKT, then Value may not be expressed with UnknownlIndicator.
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21.4 Message Building Blocks

This chapter describes the MessageBuildingBlocks of this MessageDefinition.

21.4.1

Messageldentification <Msgld>

Presence: [1..1]

Definition: Reference that uniquely identifies a message from a business application standpoint.

Messageldentification <Msgld> contains the following elements (see Messageldentification1 on
page 2016 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <ld> [1..1] Text 2016
CreationDateTime <CreDtTm> [1..1] DateTime 2016
21.4.2 PreviousReference <PrvsRef>
Presence: [0..1]
Definition: Reference to a linked message that was previously sent.
PreviousReference <PrvsRef> contains the following elements (see AdditionalReference2 on
page 1998 for details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Reference <Ref> [1..1] Text 1998
Referencelssuer <Reflssr> [0..1] + 1998
MessageName <MsgNm> [0..1] Text 1999
21.4.3 RelatedReference <RItdRef>

Presence: [0..1]

Definition: Reference to a linked message that was previously received.

RelatedReference <RItdRef> contains the following elements (see AdditionalReference2 on page 1998

for details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Reference <Ref> [1..1] Text 1998
Referencelssuer <Reflssr> [0..1] + 1998
MessageName <MsgNm> [0..1] Text 1999
21.4.4 MessagePagination <MsgPgntn>
Presence: [1..1]
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Definition: Number used to sequence pages when it is not possible for data to be conveyed in a single

message and the data has to be split across several pages (messages).

MessagePagination <MsgPgntn> contains the following elements (see Pagination on page 2472 for

details)
Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
PageNumber <PgNb> [1..1] Text 2472
LastPagelndicator <LastPglnd> [1..1] Indicator 2472
21.4.5 StatementToBeCancelled <StmtToBeCanc>
Presence: [0..1]
Definition: The Custody Statement of Holdings message to cancel.
Impacted by: C9 BalanceForAccountOrSubAccountDetailsRule
StatementToBeCancelled <StmtToBeCanc> contains the following elements (see
CustodyStatementOfHoldings2 on page 1643 for details)
Or MessageElement<XML Tag> Mult. Type C(:\?str. Page
0.
StatementGeneralDetails <StmtGnIDtls> [0..1] 1644
Reference <Ref> [1..1] Text 1645
StatementDateTime <StmtDtTm> [1.1] * 1645
CreationDateTime <CreDtTm> [0..1] + 1645
Frequency <Frqcy> [1..1] + 1645
UpdateType <UpdTp> [1..1] + 1646
Activitylndicator <Actvtylnd> [1..1] Indicator 1646
StatementBasis <StmtBsis> [1..1] + 1646
ReportNumber <RptNb> [0..1] Text 1646
AccountDetails <AcctDtls> [0..1] + 1647
BalanceForAccount <BalForAcct> [0..%] + gé C8, |1647
SubAccountDetails <SubAcctDtls> [0..%] + 1649
TotalValues <TtlVals> [0..1] * 1649
Extension <Xtnsn> [0..%] + C16 1650
Constraints
» BalanceForAccountOrSubAccountDetailsRule
(Rule)
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If StatementGeneralDetails/Activityindicator is "true" or "1" (Yes), then either BalanceForAccount or
SubAccountDetails is mandatory. If StatementGeneralDetails/Activitylndicator is "false" or "0" (No),
then BalanceForAccount and SubAccountDetails may be present.
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22

22.1

MX semt.005.001.02
AccountingStatementOfHoldingsCancellation
V02

MessageDefinition Functionality

Scope

An account servicer, for example, a transfer agent, sends the
AccountingStatementofHoldingsCancellation message to the account owner, for example, a fund
manager or an account owner's designated agent, to notify the cancellation of a previously sent
AccountingStatementOfHoldings message.

Usage

The AccountingStatementOfHoldingsCancellation message is used to cancel a previously sent
AccountingStatementOfHoldings message. This message must contain the reference of the message to
be cancelled.

This message may also contain all the details of the message to be cancelled, but this is not
recommended.
Outline

The AccountingStatementOfHoldingsCancellationV02 MessageDefinition is composed of 5
MessageBuildingBlocks:

A. Messageldentification

Reference that uniquely identifies a message from a business application standpoint.

B. PreviousReference

Reference to a linked message that was previously sent.

C. RelatedReference

Reference to a linked message that was previously received.
D. MessagePagination

Pagination of the message.
E. StatementToBeCancelled

The Accounting Statement of Holdings message to cancel.
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22.2 Structure

Or MessageElement/BuildingBlock<XML Tag> Mult. Type Constr. | Page
No.
Message root <Document> <AcctgStmtOfHIdgsCxIV02> [1..1]
Messageldentification <Msgld> [1..1] + 355
PreviousReference <PrvsRef> [0..1] + 356
RelatedReference <RItdRef> [0..1] + 356
MessagePagination <MsgPgntn> [1..1] + 356
StatementToBeCancelled <StmtToBeCanc> [0..1] + C7 357

22.3 Constraints

The tick symbol () means that the rule is validated on the SWIFT Network, if the message is part of a
solution for which validation is enabled.

C1

C2

C3

c4

AccruedinterestAmountSignRule
(Rule)

If AccruedinterestAmount is present, then AccruedinterestAmountSign must be present. If
AccruedinterestAmount is not present, then AccruedinterestAmountSign may not be present.

AccruedInterestAmountSignRule
(Rule)

If AccruedinterestAmount is present, then AccruedinterestAmountSign must be present. If
AccruedIinterestAmount is not present, then AccruedinterestAmountSign may not be present.

ActiveCurrency
(Rule)

The currency code must be a valid active currency code, not yet withdrawn on the day the
message containing the currency is exchanged. Valid active currency codes are registered with
the 1ISO 4217 Maintenance Agency, consist of three (3) contiguous letters, and are not yet
withdrawn on the day the message containing the Currency is exchanged. (Algorithm)

Error handling:

— Error severity: Fatal

— Error Code: DO0005

— Error Text: Invalid currency code
ActiveOrHistoricCurrency

(Rule)

The Currency Code must be registered, or have already been registered. Valid active or historic
currency codes are registered with the ISO 4217 Maintenance Agency, consist of three (3)
contiguous letters, and may be or not be withdrawn on the day the message containing the
Currency is exchanged. (Algorithm)
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Error handling:

— Error severity: Fatal

— Error Code: DO0006

— Error Text: Invalid currency code.
C5 AnyBIC

(Rule)

Only a valid Business identifier code is allowed. Business identifier codes for financial or non-
financial institutions are registered by the ISO 9362 Registration Authority in the BIC directory,
and consists of eight (8) or eleven (11) contiguous characters. (Algorithm)

Error handling:
— Error severity: Fatal
— Error Code: D0O0008
— Error Text: Invalid BIC.
C6 BalanceAtSafekeepingPlaceRule
(Rule)

If SafekeepingPlace is present, then BalanceAtSafekeepingPlace is not allowed.

C7 BalanceForAccountOrSubAccountDetailsRule
(Rule)

If StatementGeneralDetails/Activitylndicator is "true" or "1" (Yes), then either
BalanceForAccount or SubAccountDetails is mandatory. If StatementGeneralDetails/
Activitylndicator is "false" or "0" (No), then BalanceForAccount and SubAccountDetails may be
present.

C8 Country
(Rule)

The code is checked against the list of country names obtained from the United Nations (ISO
3166, Alpha-2 code). (Algorithm)

Error handling:

— Error severity: Fatal

— Error Code: DO0004

— Error Text: Invalid Country Code.

C9 CurrencyAmount
(Rule)

The number of fractional digits (or minor unit of currency) must comply with ISO 4217.

Note: The decimal separator is a dot. (Algorithm)
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C10

C11

C12

C13

Ci4

C15

Error handling:

— Error severity: Fatal

— Error Code: DO0007

— Error Text: Invalid currency code or too many decimal digits.
CurrencyAmount

(Rule)

The number of fractional digits (or minor unit of currency) must comply with ISO 4217.

Note: The decimal separator is a dot. (Algorithm)

Error handling:

— Error severity: Fatal

— Error Code: DO0007

— Error Text: Invalid currency code or too many decimal digits.

ExtensionRule
(Rule)

This component may not be used without the explicit approval of the Registration Authority and
without strict usage rules published by the Registration Authority.

FinanciallnstrumentldentificationGuideline

(Guideline)

It is recommended that ISIN be used in Identification\Securityldentification3Choice.
PartylRule

(Rule)

If PlaceSafekeeping is not SHHE, then Party is mandatory. If PlaceSafekeeping is SHHE, then
Party is optional.

StreetNameAndOrPostOfficeBoxRule
(Rule)

If StreetName is not present, then PostOfficeBox is mandatory. If StreetName is present, then
PostOfficeBox is optional.

ValueRule
(Rule)

If Type is not MRKT, then Value may not be expressed with Unknownlindicator.

22.4 Message Building Blocks

This chapter describes the MessageBuildingBlocks of this MessageDefinition.

22.4.1

Messageldentification <Msgld>

Presence: [1..1]
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Definition: Reference that uniquely identifies a message from a business application standpoint.

Messageldentification <Msgld> contains the following elements (see Messageldentification1 on
page 2016 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <Id> [1..1] Text 2016
CreationDateTime <CreDtTm> [1..1] DateTime 2016
22.4.2 PreviousReference <PrvsRef>

Presence: [0..1]
Definition: Reference to a linked message that was previously sent.

PreviousReference <PrvsRef> contains the following elements (see AdditionalReference2 on
page 1998 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Reference <Ref> [1..1] Text 1998
Referencelssuer <Reflssr> [0..1] + 1998
MessageName <MsgNm> [0..1] Text 1999

22.4.3 RelatedReference <RItdRef>

Presence: [0..1]
Definition: Reference to a linked message that was previously received.

RelatedReference <RItdRef> contains the following elements (see AdditionalReference2 on page 1998

for details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Reference <Ref> [1..1] Text 1998
Referencelssuer <Reflssr> [0..1] + 1998
MessageName <MsgNm> [0..1] Text 1999

22.4.4 MessagePagination <MsgPgntn>

Presence: [1..1]

Definition: Pagination of the message.
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MessagePagination <MsgPgntn> contains the following elements (see Pagination on page 2472 for

details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
PageNumber <PgNb> [1..1] Text 2472
LastPagelndicator <LastPglnd> [1..1] Indicator 2472

22.4.5 StatementToBeCancelled <StmtToBeCanc>

Presence: [0..1]

Definition: The Accounting Statement of Holdings message to cancel.

Impacted by: C7 BalanceForAccountOrSubAccountDetailsRule

StatementToBeCancelled <StmtToBeCanc> contains the following elements (see

AccountingStatementOfHoldings2 on page 1638 for details)

Or MessageElement<XML Tag> Mult. Type C(:\?str. Page
0.
StatementGeneralDetails <StmtGnIDtls> [0..1] 1638
Reference <Ref> [1..1] Text 1639
StatementDateTime <StmtDtTm> [1..1] * 1639
CreationDateTime <CreDtTm> [0..1] + 1639
Frequency <Frqcy> [1..1] + 1640
UpdateType <UpdTp> [1..1] + 1640
Activitylndicator <Actvtylnd> [1..1] Indicator 1640
StatementBasis <StmtBsis> [1..1] + 1640
ReportNumber <RptNb> [0..1] Text 1640
Auditedindicator <Audtdind> [1.1] Indicator 1641
AccountDetails <AcctDtls> [0..1] + 1641
BalanceForAccount <BalForAcct> [0..%] + C1,C6 |1641
SubAccountDetails <SubAcctDtls> [0..%] + 1642
TotalValues <TtlVals> [0..1] + 1643
Extension <Xtnsn> [0..%] + C16 1643

Constraints

+ BalanceForAccountOrSubAccountDetailsRule

(Rule)

If StatementGeneralDetails/Activitylndicator is "true" or "1" (Yes), then either BalanceForAccount or
SubAccountDetails is mandatory. If StatementGeneralDetails/Activitylndicator is "false" or "0" (No),
then BalanceForAccount and SubAccountDetails may be present.
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StatementOfinvestmentFundTransactionsV02

23.1 MessageDefinition Functionality

Scope

An account servicer, for example, a transfer agent sends the StatementOfinvestmentFundTransactions
message to the account owner, for example, an investment manager or its authorised representative to
provide detailed transactions (increases and decreases) of holdings which occurred during a specified
period of time.

Usage

The StatementOflnvestmentFundTransactions message is used to list the holdings transactions of a
single (master) account or several sub-accounts.

This message should be used at a frequency agreed bi-laterally between the account servicer and the
account owner.

This message must not be used in place of confirmation messages.

Outline

The StatementOflnvestmentFundTransactionsV02 MessageDefinition is composed of 9
MessageBuildingBlocks:

A. Messageldentification

Reference that uniquely identifies a message from a business application standpoint.

B. PreviousReference

Reference to a linked message that was previously sent.

C. RelatedReference

Reference to a linked message that was previously received.
D. MessagePagination

Pagination of the message.
E. StatementGeneralDetails

General information related to the investment fund statement of transactions.

F. InvestmentAccountDetails

Information related to an investment account.

G. TransactionOnAccount

Creation/cancellation of investment units on the books of the fund or its designated agent, as a
result of executing an investment fund order.

H. SubAccountDetails

The sub-account of the safekeeping or investment account.
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. Extension

Additional information that cannot be captured in the structured elements and/or any other specific
block.
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23.2 Structure

Or MessageElement/BuildingBlock<XML Tag> Mult. Type Col\?str. Page
0.
Message root <Document> <StmtOflnvstmtFndTxsV02> [1..1] C7
Messageldentification <Msgld> [1..1] + 363
PreviousReference <PrvsRef> [0..%] + 363
RelatedReference <RItdRef> [0..%] + 363
MessagePagination <MsgPgntn> [1..1] + 364
StatementGeneralDetails <StmtGnlIDtls> [1..1] 364
Reference <Ref> [1..1] Text 364
StatementPeriod <StmtPrd> [1..1] + 364
CreationDateTime <CreDtTm> [0..1] + 365
Frequency <Frqcy> [0..1] CodeSet 365
UpdateType <UpdTp> [1..1] CodeSet 366
ActivityIndicator <Actvtylnd> [1.1] Indicator 366
ReportNumber <RptNb> [0..1] Text 366
InvestmentAccountDetails <InvstmtAcctDtls> [1..1] + 366
TransactionOnAccount <TxOnAcct> [0..%] 366
Identification <ld> [1..1] + 367
Name <Nm> [0..1] Text 368
Supplementaryldentification <Spimtryld> [0..1] Text 368
SecuritiesForm <SctiesForm> [0..1] CodeSet 368
ClassType <ClssTp> [0..1] Text 368
DistributionPolicy <DstrbtnPlcy> [0..1] CodeSet 368
TransactionDetails <TxDtls> [1..%] + C9, C10 | 368
BalanceByPage <BalByPg> [0..1] + 370
SubAccountDetails <SubAcctDtls> [0..%] C8 370
Identification <ld> [1..1] + 371
ActivityIndicator <Actvtylnd> [1..1] Indicator 371
TransactionOnSubAccount <TxOnSubAcct> [0..%] 372
Identification <Id> [1..1] + 372
Name <Nm> [0..1] Text 373
Supplementaryldentification <Spimtryld> [0..1] Text 373
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Or MessageElement/BuildingBlock<XML Tag> Mult. Type Col\?str. Page
0.
SecuritiesForm <SctiesForm> [0..1] CodeSet 373
ClassType <ClssTp> [0..1] Text 374
DistributionPolicy <DstrbtnPlcy> [0..1] CodeSet 374
TransactionDetails <TxDtls> [1..%] + C9, C10 |374
BalanceByPage <BalByPg> [0..1] * 376
Extension <Xtnsn> [0..%] + C5 376

23.3 Constraints

The tick symbol () means that the rule is validated on the SWIFT Network, if the message is part of a
solution for which validation is enabled.

C1

C2

C3

ActiveCurrency
(Rule)

The currency code must be a valid active currency code, not yet withdrawn on the day the
message containing the currency is exchanged. Valid active currency codes are registered with
the ISO 4217 Maintenance Agency, consist of three (3) contiguous letters, and are not yet
withdrawn on the day the message containing the Currency is exchanged. (Algorithm)

Error handling:

— Error severity: Fatal

— Error Code: DO0005

— Error Text: Invalid currency code

AnyBIC
(Rule)

Only a valid Business identifier code is allowed. Business identifier codes for financial or non-
financial institutions are registered by the ISO 9362 Registration Authority in the BIC directory,
and consists of eight (8) or eleven (11) contiguous characters. (Algorithm)

Error handling:

— Error severity: Fatal

— Error Code: D0O0008
— Error Text: Invalid BIC.

Country
(Rule)

The code is checked against the list of country names obtained from the United Nations (ISO
3166, Alpha-2 code). (Algorithm)
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C4

C5

C6

Cc7

C8

C9

C10

Error handling:

— Error severity: Fatal

— Error Code: D0O0004

— Error Text: Invalid Country Code.

CurrencyAmount
(Rule)

The number of fractional digits (or minor unit of currency) must comply with ISO 4217.

Note: The decimal separator is a dot. (Algorithm)

Error handling:

— Error severity: Fatal

— Error Code: DO0007

— Error Text: Invalid currency code or too many decimal digits.

ExtensionRule
(Rule)

This component may not be used without the explicit approval of the Registration Authority and
without strict usage rules published by the Registration Authority.

StreetNameAndOrPostOfficeBoxRule
(Rule)

If StreetName is not present, then PostOfficeBox is mandatory. If StreetName is present, then
PostOfficeBox is optional.

TransactionOnAccountOrSubAccountDetailsRule
(Rule)

If StatementGeneralDetails/Activitylndicator is "true” or "1" (Yes), then either
TransactionOnAccount or SubAccountDetails is mandatory. If StatementGeneralDetails/
ActivityIndicator is "false" or "0" (No), then TransactionOnAccount and SubAccountDetails are
not allowed.

This constraint is defined at the MessageDefinition level.

TransactionOnSubAccountRule
(Rule)

If Activitylndicator is "true" or "1" (Yes), then TransactionOnSubAccount must be present. If
Activitylndicator is "false" or "0" (No), then TransactionOnSubAccount is not allowed.

TransactionTypelLegExecutionldentificationRule
(Rule)

If TransactionType is SWII or SWIO, then LegExecutionldentification is optional. If
TransactionType is neither SWII nor SWIO, then LegExecutionldentification is not allowed.

TransactionTypeLegldentificationRule
(Rule)
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If TransactionType is SWII or SWIO, then Legldentification is optional. If TransactionType is

neither SWII nor SWIO, then Legldentification is not allowed.

23.4 Message Building Blocks

This chapter describes the MessageBuildingBlocks of this MessageDefinition.

23.4.1

Messageldentification <Msgld>

Presence: [1..1]

Definition: Reference that uniquely identifies a message from a business application standpoint.

Messageldentification <Msgld> contains the following elements (see Messageldentification1 on
page 2016 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <ld> [1..1] Text 2016
CreationDateTime <CreDtTm> [1..1] DateTime 2016
23.4.2 PreviousReference <PrvsRef>
Presence: [0..*]
Definition: Reference to a linked message that was previously sent.
PreviousReference <PrvsRef> contains the following elements (see AdditionalReference2 on
page 1998 for details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Reference <Ref> [1..1] Text 1998
Referencelssuer <Reflssr> [0..1] + 1998
MessageName <MsgNm> [0..1] Text 1999
23.4.3 RelatedReference <RItdRef>

Presence: [0..*]

Definition: Reference to a linked message that was previously received.

RelatedReference <RItdRef> contains the following elements (see AdditionalReference2 on page 1998

for details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Reference <Ref> [1..1] Text 1998
Referencelssuer <Reflssr> [0..1] + 1998
MessageName <MsgNm> [0..1] Text 1999
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23.4.4 MessagePagination <MsgPgntn>

Presence: [1..1]

Definition: Pagination of the message.

MessagePagination <MsgPgntn> contains the following elements (see Pagination on page 2472 for

details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
PageNumber <PgNb> [1..1] Text 2472
LastPagelndicator <LastPglnd> [1..1] Indicator 2472
23.4.5 StatementGeneralDetails <StmtGnlIDtls>
Presence: [1..1]
Definition: General information related to the investment fund statement of transactions.
StatementGeneralDetails <StmtGnlIDtls> contains the following Statement8 elements
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Reference <Ref> [1..1] Text 364
StatementPeriod <StmtPrd> [1..1] + 364
CreationDateTime <CreDtTm> [0..1] + 365
Frequency <Frqcy> [0..1] CodeSet 365
UpdateType <UpdTp> [1..1] CodeSet 366
ActivityIndicator <Actvtylnd> [1..1] Indicator 366
ReportNumber <RptNb> [0..1] Text 366
23.4.5.1 Reference <Ref>
Presence: [1..1]
Definition: Reference of the statement.
Datatype: Max35Text on page 3409
23.4.5.2 StatementPeriod <StmtPrd>
Presence: [1..1]
Definition: Period on which the statement is reporting.
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StatementPeriod <StmtPrd> contains the following elements (see DatePeriodDetails on page 1823 for

details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
FromDate <FrDt> [1..1] Date 1823
ToDate <ToDt> [1..1] Date 1823

23.4.5.3 CreationDateTime <CreDtTm>

Presence: [0..1]

Definition: Creation date of the statement.

CreationDateTime <CreDtTm> contains one of the following elements (see DateAndDateTimeChoice
on page 1828 for details)

Or MessageElement<XML Tag> Mult. Type C(:\?str. Page
0.
{Or Date <Dt> [1..1] Date 1828
Or} DateTime <DtTm> [1..1] DateTime 1828
23.4.5.4 Frequency <Frqcy>
Presence: [0..1]
Definition: Frequency of the statement.
Datatype: EventFrequencylCode on page 3276
CodeName Name Definition
YEAR Annual Event takes place every year or once a
year.
SEMI SemiAnnual Event takes place every six months or
two times a year.
QUTR Quarterly Event takes place every three months or
four times a year.
TOMN EveryTwoMonths Event takes place every two months.
MNTH Monthly Event takes place every month or once a
month.
TWMN TwiceAMonth Event takes place two times a month.
TOWK EveryTwoWeeks Event takes place every two weeks.
WEEK Weekly Event takes place once a week.
DAIL Daily Event takes place every day.
ADHO Adhoc Event takes place as necessary.
INDA IntraDay Event takes place several times a day.
OVNG Overnight Event takes place overnight.
ONDE OnDemand Event takes place on demand.
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23.4.5.5 UpdateType <UpdTp>
Presence: [1..1]
Definition: Specifies if the statement is complete or only contains changes.

Datatype: StatementUpdateTypeCode on page 3358

CodeName Name Definition
COMP Complete Statement is complete.
DELT Delta Statement contains changes only.

23.4.5.6 ActivityIndicator <Actvtylnd>
Presence: [1..1]
Definition: Indicates whether there is activity reported in the statement.

Datatype: One of the following values must be used (see YesNolndicator on page 3405):

¢ Meaning When True: Yes

* Meaning When False: No

23.4.5.7 ReportNumber <RptNb>
Presence: [0..1]
Definition: Sequential number of the statement.

Datatype: Max5NumericText on page 3410

23.4.6 InvestmentAccountDetails <InvstmtAcctDtls>

Presence: [1..1]
Definition: Information related to an investment account.

InvestmentAccountDetails <InvstmtAcctDtls> contains the following elements (see
InvestmentAccount25 on page 2024 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <Id> [1..1] + 2025
Name <Nm> [0..1] Text 2025
Designation <Dsgnt> [0..1] Text 2025
Intermediarylnformation <IntrmyInf> [0..10] + 2025
AccountServicer <AcctSvcr> [0..1] + 2026
23.4.7 TransactionOnAccount <TxOnAcct>

Presence: [0..*]

Definition: Creation/cancellation of investment units on the books of the fund or its designated agent, as
a result of executing an investment fund order.
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TransactionOnAccount <TxOnAcct> contains the following InvestmentFundTransactionsByFund?2

elements
Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
Identification <Id> [1..1] + 367
Name <Nm> [0..1] Text 368
Supplementaryldentification <Spimtryld> [0..1] Text 368
SecuritiesForm <SctiesForm> [0..1] CodeSet 368
ClassType <ClssTp> [0..1] Text 368
DistributionPolicy <DstrbtnPlcy> [0..1] CodeSet 368
TransactionDetails <TxDtls> [1.%] + C9, C10 |368
BalanceByPage <BalByPg> [0..1] + 370
23.4.7.1 Identification <ld>
Presence: [1..1]
Definition: Identification of a security by an ISIN.
Identification <ld> contains one of the following elements (see Securityldentification3Choice on
page 2907 for details)
Or MessageElement<XML Tag> Mult. Type C(:\?str. Page
0.
{Or ISIN <ISIN> [1..1] IdentifierSet 2908
Or SEDOL <SEDOL> [1..1] IdentifierSet 2908
Or CUSIP <CUSIP> [1..1] IdentifierSet 2908
Or RIC <RIC> [1..1] IdentifierSet 2908
Or TickerSymbol <TckrSymb> [1..1] IdentifierSet 2908
Or Bloomberg <Blmbrg> [1..1] IdentifierSet 2908
Or CTA <CTA> [1..1] IdentifierSet 2908
Or QUICK <QUICK> [1..1] IdentifierSet 2909
Or Wertpapier <Wrtppr> [1..1] IdentifierSet 2909
Or Dutch <Dtch> [1..1] IdentifierSet 2909
Or Valoren <VIrn> [1..1] IdentifierSet 2909
Or Sicovam <SCVM> [1..1] IdentifierSet 2909
Or Belgian <Belgn> [1..1] IdentifierSet 2909
Or Common <Cmon> [1..1] IdentifierSet 2909
Or} OtherProprietaryldentification <OthrPrtryld> [1..1] + 2910
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23.4.7.2 Name <Nm>
Presence: [0..1]
Definition: Name of the financial instrument in free format text.

Datatype: Max350Text on page 3409

23.4.7.3 Supplementaryldentification <Splmtryld>
Presence: [0..1]
Definition: Additional information about a financial instrument to help identify the instrument.

Datatype: Max35Text on page 3409

23.4.7.4 SecuritiesForm <SctiesForm>
Presence: [0..1]
Definition: Form, ie, ownership, of the security, eg, registered or bearer.

Datatype: FormOfSecuritylCode on page 3281

CodeName Name Definition

BEAR Bearer The financial instrument does not specify
any registration of ownership, and is
payable to whomever possesses the
certificate.

REGD Registered Shareholder name of the financial
instrument appears in the corporation/
funds books.

23.4.7.5 ClassType <ClIssTp>

Presence: [0..1]

Definition: Features of units offered by a fund. For example, a unit may have a specific load structure,

eg, front end or back end, an income policy, eg, pay out or accumulate, or a trailer policy, eg, with or

without. Fund classes are typically denoted by a single character, eg, 'Class A', 'Class 2'.

Datatype: Max35Text on page 3409

23.4.7.6 DistributionPolicy <DstrbtnPlcy>
Presence: [0..1]
Definition: Income policy relating to a class type, ie, if income is paid out or retained in the fund.

Datatype: DistributionPolicylCode on page 3271

CodeName Name Definition

DIST Distribution Income is distributed to the investors in
the fund.

ACCU Accumulation Income is added to the capital of the
fund.

23.4.7.7 TransactionDetails <TxDtls>

Presence: [1..*]
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Definition: Process of buying, selling, switching or transferring fund units.

Impacted by: C9 TransactionTypelLegExecutionldentificationRule, C10

TransactionTypelegldentificationRule

TransactionDetails <TxDtls> contains the following elements (see InvestmentFundTransaction3 on
page 2303 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
{Or TransactionType <TxTp> [1..1] CodeSet 2305
Or ExtendedTransactionType <XtndedTxTp> [1..1] Text 2306
Or CorporateActionEventType <CorpActnEvtTp> [1..1] CodeSet 2306
Or} ExtendedCorporateActionEventType [1..1] Text 2308
<XtndedCorpActnEvtTp>
BookingStatus <BookgSts> [0..1] CodeSet 2308
MasterReference <MstrRef> [0..1] Text 2309
OrderReference <OrdrRef> [0..1] Text 2309
ClientReference <CIntRef> [0..1] Text 2309
DealReference <DealRef> [0..1] Text 2309
Legldentification <Legld> [0..1] Text 2309
LegExecutionldentification <LegExctnld> [0..1] Text 2309
OrderDateTime <OrdrDtTm> [0..1] DateTime 2309
SettledTransactionIndicator <SttldTxInd> [1..1] Indicator 2310
RegisteredTransactionIndicator <RegdTxInd> [1..1] Indicator 2310
UnitsQuantity <UnitsQty> [1.1] + 2310
CreditDebit <CdtDbt> [1..1] CodeSet 2310
Reversal <Rvs|> [0..1] CodeSet 2310
SettlementAmount <SttimAmt> [0..1] Amount C2, |2311
C10
SettlementDate <SttimDt> [0..1] Date 2311
TradeDateTime <TradDtTm> [1..1] + 2311
CumbDividendIndicator <CumDvddInd> [1..1] Indicator 2312
PartiallyExecutedIndicator <PrtlyExctdIind> [1..1] Indicator 2312
PriceDetails <PricDtls> [0..1] 2312
{Or Type <Tp> [1..1] CodeSet 2312
Or} ExtendedType <XtndedTp> [1..1] Text 2313
Value <Val> [1..1] * 2314
PriceMethod <PricMtd> [0..1] CodeSet 2314
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Constraints

e TransactionTypelLegExecutionldentificationRule
(Rule)

If TransactionType is SWII or SWIO, then LegExecutionldentification is optional. If TransactionType
is neither SWII nor SWIO, then LegExecutionldentification is not allowed.

e TransactionTypeLegldentificationRule
(Rule)

If TransactionType is SWII or SWIO, then Legldentification is optional. If TransactionType is neither
SWII nor SWIO, then Legldentification is not allowed.

23.4.7.8 BalanceByPage <BalByPg>
Presence: [0..1]

Definition: Balance of the financial instrument for this specific statement page.

BalanceByPage <BalByPg> contains the following elements (see PaginationBalancel on page 1616 for

details)
Or MessageElement<XML Tag> Mult. Type Cc;\?str. Page
0.
{Or FirstOpeningBalance <FrstOpngBal> [0..1] + 1616
Or} IntermediaryOpeningBalance <IntrmyOpngBal> [0..1] + 1617
{Or FinalClosingBalance <FnIClsgBal> [0..1] + 1617
Or} IntermediaryClosingBalance <IntrmyClsgBal> [0..1] * 1617

23.4.8 SubAccountDetails <SubAcctDtls>

Presence: [0..*]
Definition: The sub-account of the safekeeping or investment account.

Impacted by: C8 TransactionOnSubAccountRule
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SubAccountDetails <SubAcctDtls> contains the following SubAccountldentification6 elements

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
Identification <Id> [1..1] + 371
ActivityIndicator <Actvtylnd> [1..1] Indicator 371
TransactionOnSubAccount <TxOnSubAcct> [0..%] 372
Identification <Id> [1..1] + 372
Name <Nm> [0..1] Text 373
Supplementaryldentification <Spimtryld> [0..1] Text 373
SecuritiesForm <SctiesForm> [0..1] CodeSet 373
ClassType <ClssTp> [0..1] Text 374
DistributionPolicy <DstrbtnPlcy> [0..1] CodeSet 374
TransactionDetails <TxDtls> [1..%] + C9,C10 374
BalanceByPage <BalByPg> [0..1] * 376

Constraints

¢ TransactionOnSubAccountRule
(Rule)

If Activitylndicator is "true" or "1" (Yes), then TransactionOnSubAccount must be present. If
Activitylndicator is "false" or "0" (No), then TransactionOnSubAccount is not allowed.

23.4.8.1 ldentification <Id>

Presence: [1..1]

Definition: Unique and unambiguous identification for the account between the account owner and the

account servicer.

Identification <ld> contains one of the following elements (see AccountldentificationFormatChoice on

page 1604 for details)

Or MessageElement<XML Tag> Mult. Type Co'\?str. Page
0.
{Or Simpleldentification <Smplld> [1.1] + 1604
Or IdentificationAndPurpose <ldAndPurp> [1..1] 1604
Identification <ld> [1.1] + 1604
Purpose <Purp> [1..1] CodeSet 1605
Or} IdentificationAsDSS <IdAsDSS> [1..1] + 1605

23.4.8.2 Activitylndicator <Actvtylnd>

Presence: [1..1]

Definition: Indicates whether there is activity reported in the statement.
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Datatype: One of the following values must be used (see YesNolndicator on page 3405):

« Meaning When True: Yes

* Meaning When False: No

23.4.8.3 TransactionOnSubAccount <TxOnSubAcct>

Presence: [0..*]

Definition: Creation/cancellation of investment units on the books of the fund or its designated agent, as
a result of executing an investment fund order.

TransactionOnSubAccount <TxOnSubAcct> contains the following
InvestmentFundTransactionsByFund?2 elements

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <Id> [1..1] + 372
Name <Nm> [0..1] Text 373
Supplementaryldentification <Spimtryld> [0..1] Text 373
SecuritiesForm <SctiesForm> [0..1] CodeSet 373
ClassType <ClssTp> [0..1] Text 374
DistributionPolicy <DstrbtnPlcy> [0..1] CodeSet 374
TransactionDetails <TxDtls> [1..%] + C9,C10 374
BalanceByPage <BalByPg> [0..1] + 376
23.4.8.3.1 Identification <ld>
Presence: [1..1]
Definition: Identification of a security by an ISIN.
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Identification <ld> contains one of the following elements (see Securityldentification3Choice on
page 2907 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
{Or ISIN <ISIN> [1..1] IdentifierSet 2908
Or SEDOL <SEDOL> [1..1] IdentifierSet 2908
Or CUSIP <CUSIP> [1..1] IdentifierSet 2908
Or RIC <RIC> [1..1] IdentifierSet 2908
Or TickerSymbol <TckrSymb> [1..1] IdentifierSet 2908
Or Bloomberg <Blmbrg> [1..1] IdentifierSet 2908
Or CTA <CTA> [1..1] IdentifierSet 2908
Or QUICK <QUICK> [1..1] IdentifierSet 2909
Or Wertpapier <Wrtppr> [1..1] IdentifierSet 2909
Or Dutch <Dtch> [1..1] IdentifierSet 2909
Or Valoren <VIrn> [1..1] IdentifierSet 2909
Or Sicovam <SCVM> [1..1] IdentifierSet 2909
Or Belgian <Belgn> [1..1] IdentifierSet 2909
Or Common <Cmon> [1..1] IdentifierSet 2909
Or} OtherProprietaryldentification <OthrPrtryld> [1..1] + 2910
23.4.8.3.2 Name <Nm>
Presence: [0..1]
Definition: Name of the financial instrument in free format text.
Datatype: Max350Text on page 3409
23.4.8.3.3 Supplementaryldentification <Splmtryld>
Presence: [0..1]
Definition: Additional information about a financial instrument to help identify the instrument.
Datatype: Max35Text on page 3409
23.4.8.3.4 SecuritiesForm <SctiesForm>
Presence: [0..1]
Definition: Form, ie, ownership, of the security, eg, registered or bearer.
Datatype: FormOfSecuritylCode on page 3281
CodeName Name Definition
BEAR Bearer The financial instrument does not specify
any registration of ownership, and is
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CodeName Name Definition
payable to whomever possesses the
certificate.

REGD Registered Shareholder name of the financial
instrument appears in the corporation/
funds books.

23.4.8.3.5 ClassType <ClssTp>

Presence: [0..1]

Definition: Features of units offered by a fund. For example, a unit may have a specific load structure,
eg, front end or back end, an income policy, eg, pay out or accumulate, or a trailer policy, eg, with or
without. Fund classes are typically denoted by a single character, eg, 'Class A', 'Class 2'.

Datatype: Max35Text on page 3409

23.4.8.3.6 DistributionPolicy <DstrbtnPlcy>

Presence: [0..1]
Definition: Income policy relating to a class type, ie, if income is paid out or retained in the fund.

Datatype: DistributionPolicylCode on page 3271

CodeName Name Definition

DIST Distribution Income is distributed to the investors in
the fund.

ACCU Accumulation Income is added to the capital of the
fund.

23.4.8.3.7 TransactionDetails <TxDtls>
Presence: [1..*]
Definition: Process of buying, selling, switching or transferring fund units.

Impacted by: C9 TransactionTypelLegExecutionldentificationRule, C10
TransactionTypelegldentificationRule
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TransactionDetails <TxDtls> contains the following elements (see InvestmentFundTransaction3 on
page 2303 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
{Or TransactionType <TxTp> [1..1] CodeSet 2305
Or ExtendedTransactionType <XtndedTxTp> [1..1] Text 2306
Or CorporateActionEventType <CorpActnEvtTp> [1..1] CodeSet 2306
Or} ExtendedCorporateActionEventType [1..1] Text 2308
<XtndedCorpActnEvtTp>
BookingStatus <BookgSts> [0..1] CodeSet 2308
MasterReference <MstrRef> [0..1] Text 2309
OrderReference <OrdrRef> [0..1] Text 2309
ClientReference <CIntRef> [0..1] Text 2309
DealReference <DealRef> [0..1] Text 2309
Legldentification <Legld> [0..1] Text 2309
LegExecutionldentification <LegExctnld> [0..1] Text 2309
OrderDateTime <OrdrDtTm> [0..1] DateTime 2309
SettledTransactionIndicator <SttldTxInd> [1..1] Indicator 2310
RegisteredTransactionindicator <RegdTxInd> [1..1] Indicator 2310
UnitsQuantity <UnitsQty> [1.1] + 2310
CreditDebit <CdtDbt> [1..1] CodeSet 2310
Reversal <Rvs|> [0..1] CodeSet 2310
SettlementAmount <SttimAmt> [0..1] Amount C2, |2311
C10
SettlementDate <SttimDt> [0..1] Date 2311
TradeDateTime <TradDtTm> [1..1] + 2311
CumbDividendIndicator <CumDvddInd> [1..1] Indicator 2312
PartiallyExecutedIndicator <PrtlyExctdIind> [1..1] Indicator 2312
PriceDetails <PricDtls> [0..1] 2312
{Or Type <Tp> [1..1] CodeSet 2312
Or} ExtendedType <XtndedTp> [1.1] Text 2313
Value <Val> [1..1] * 2314
PriceMethod <PricMtd> [0..1] CodeSet 2314
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Constraints

e TransactionTypelLegExecutionldentificationRule
(Rule)

If TransactionType is SWII or SWIO, then LegExecutionldentification is optional. If TransactionType
is neither SWII nor SWIO, then LegExecutionldentification is not allowed.

e TransactionTypeLegldentificationRule
(Rule)
If TransactionType is SWII or SWIO, then Legldentification is optional. If TransactionType is neither
SWII nor SWIO, then Legldentification is not allowed.
23.4.8.3.8 BalanceByPage <BalByPg>
Presence: [0..1]
Definition: Balance of the financial instrument for this specific statement page.

BalanceByPage <BalByPg> contains the following elements (see PaginationBalancel on page 1616 for

details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or FirstOpeningBalance <FrstOpngBal> [0..1] + 1616
Or} IntermediaryOpeningBalance <IntrmyOpngBal> [0..1] + 1617
{Or FinalClosingBalance <FnIClsgBal> [0..1] + 1617
Or} IntermediaryClosingBalance <IntrmyClsgBal> [0..1] + 1617
23.4.9 Extension <Xtnsn>

Presence: [0..*]

Definition: Additional information that cannot be captured in the structured elements and/or any other
specific block.

Impacted by: C5 ExtensionRule

Extension <Xtnsn> contains the following elements (see Extensionl on page 2472 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
PlaceAndName <PlcAndNm> [1.1] Text 2473
Text <Txt> [1..1] Text 2473

Constraints
+ ExtensionRule

(Rule)

This component may not be used without the explicit approval of the Registration Authority and
without strict usage rules published by the Registration Authority.
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24

MX semt.007.001.02
StatementOfinvestmentFundTransactionsCan
cellationVv02

24.1 MessageDefinition Functionality

Scope

An account servicer, for example, a transfer agent sends the
StatementOfinvestmentFundTransactionsCancellation message to the account owner, for example, an
investment manager or its authorised representative to cancel a previously sent
StatementOfinvestmentFundTransactions message.

Usage

The StatementOflnvestmentFundTransactionsCancellation message is used to cancel a previously sent
StatementOfinvestmentFundTransactions message. This message must contain the reference of the
message to be cancelled.

This message may also contain all the details of the message to be cancelled, but this is not
recommended.
Outline

The StatementOflnvestmentFundTransactionsCancellationV02 MessageDefinition is composed of 5
MessageBuildingBlocks:

A. Messageldentification

Reference that uniquely identifies a message from a business application standpoint.

B. PreviousReference

Reference to a linked message that was previously sent.

C. RelatedReference

Reference to a linked message that was previously received.
D. MessagePagination

Pagination of the message.

E. StatementToBeCancelled

The Statement of Investment Fund Transactions message to cancel.
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24.2 Structure

Or MessageElement/BuildingBlock<XML Tag> Mult. Type Constr. | Page
No.
Message root <Document> <StmtOflnvstmtFndTxsCxIV02> [1..1]
Messageldentification <Msgld> [1..1] + 380
PreviousReference <PrvsRef> [0..1] + 380
RelatedReference <RItdRef> [0..1] + 380
MessagePagination <MsgPgntn> [1..1] + 381
StatementToBeCancelled <StmtToBeCanc> [0..1] + C7 381

24.3 Constraints

The tick symbol () means that the rule is validated on the SWIFT Network, if the message is part of a
solution for which validation is enabled.

C1

C2

C3

ActiveCurrency
(Rule)

The currency code must be a valid active currency code, not yet withdrawn on the day the
message containing the currency is exchanged. Valid active currency codes are registered with
the 1ISO 4217 Maintenance Agency, consist of three (3) contiguous letters, and are not yet
withdrawn on the day the message containing the Currency is exchanged. (Algorithm)

Error handling:

— Error severity: Fatal

— Error Code: DO0005

— Error Text: Invalid currency code

AnyBIC
(Rule)

Only a valid Business identifier code is allowed. Business identifier codes for financial or non-
financial institutions are registered by the ISO 9362 Registration Authority in the BIC directory,
and consists of eight (8) or eleven (11) contiguous characters. (Algorithm)

Error handling:

— Error severity: Fatal

— Error Code: DO0008
— Error Text: Invalid BIC.

Country
(Rule)

The code is checked against the list of country names obtained from the United Nations (ISO
3166, Alpha-2 code). (Algorithm)
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C4

C5

C6

Cc7

C8

C9

C10

Error handling:

— Error severity: Fatal

— Error Code: D0O0004

— Error Text: Invalid Country Code.
CurrencyAmount

(Rule)

The number of fractional digits (or minor unit of currency) must comply with ISO 4217.

Note: The decimal separator is a dot. (Algorithm)

Error handling:

— Error severity: Fatal

— Error Code: DO0007

— Error Text: Invalid currency code or too many decimal digits.

ExtensionRule
(Rule)

This component may not be used without the explicit approval of the Registration Authority and
without strict usage rules published by the Registration Authority.

StreetNameAndOrPostOfficeBoxRule
(Rule)

If StreetName is not present, then PostOfficeBox is mandatory. If StreetName is present, then
PostOfficeBox is optional.

TransactionOnAccountOrSubAccountDetailsRule
(Rule)

If StatementGeneralDetails/Activitylndicator is "true” or "1" (Yes), then either
TransactionOnAccount or SubAccountDetails must be present. If StatementGeneralDetails/
ActivityIndicator is "false" or "0" (No), then TransactionOnAccount and SubAccountDetails are
not allowed.

TransactionOnSubAccountRule
(Rule)

If Activitylndicator is "true" or "1" (Yes), then TransactionOnSubAccount must be present. If
Activitylndicator is "false" or "0" (No), then TransactionOnSubAccount is not allowed.

TransactionTypelLegExecutionldentificationRule

(Rule)

If TransactionType is SWII or SWIO, then LegExecutionldentification is optional. If
TransactionType is neither SWII nor SWIO, then LegExecutionldentification is not allowed.

TransactionTypeLegldentificationRule
(Rule)
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If TransactionType is SWII or SWIO, then Legldentification is optional. If TransactionType is
neither SWII nor SWIO, then Legldentification is not allowed.

24.4 Message Building Blocks

This chapter describes the MessageBuildingBlocks of this MessageDefinition.

24.4.1 Messageldentification <Msgld>

Presence: [1..1]
Definition: Reference that uniquely identifies a message from a business application standpoint.

Messageldentification <Msgld> contains the following elements (see Messageldentification1 on
page 2016 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <ld> [1..1] Text 2016
CreationDateTime <CreDtTm> [1..1] DateTime 2016
24.4.2 PreviousReference <PrvsRef>

Presence: [0..1]
Definition: Reference to a linked message that was previously sent.

PreviousReference <PrvsRef> contains the following elements (see AdditionalReference2 on
page 1998 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Reference <Ref> [1..1] Text 1998
Referencelssuer <Reflssr> [0..1] + 1998
MessageName <MsgNm> [0..1] Text 1999

24.4.3 RelatedReference <RItdRef>

Presence: [0..1]
Definition: Reference to a linked message that was previously received.

RelatedReference <RItdRef> contains the following elements (see AdditionalReference2 on page 1998

for details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Reference <Ref> [1..1] Text 1998
Referencelssuer <Reflssr> [0..1] + 1998
MessageName <MsgNm> [0..1] Text 1999
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24.4.4 MessagePagination <MsgPgntn>
Presence: [1..1]
Definition: Pagination of the message.

MessagePagination <MsgPgntn> contains the following elements (see Pagination on page 2472 for

details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
PageNumber <PgNb> [1..1] Text 2472
LastPagelndicator <LastPglnd> [1..1] Indicator 2472

24.4.5 StatementToBeCancelled <StmtToBeCanc>

Presence: [0..1]
Definition: The Statement of Investment Fund Transactions message to cancel.

Impacted by: C7 TransactionOnAccountOrSubAccountDetailsRule
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StatementToBeCancelled <StmtToBeCanc> contains the following elements (see
StatementOfinvestmentFundTransactions2 on page 1623 for details)
Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
StatementGeneralDetails <StmtGnIDtls> [0..1] 1625
Reference <Ref> [1..1] Text 1625
StatementPeriod <StmtPrd> [1..1] + 1625
CreationDateTime <CreDtTm> [0..1] + 1625
Frequency <Frqcy> [0..1] CodeSet 1626
UpdateType <UpdTp> [1..1] CodeSet 1626
Activitylndicator <Actvtylnd> [1..1] Indicator 1626
ReportNumber <RptNb> [0..1] Text 1627
InvestmentAccountDetails <InvstmtAcctDtls> [0..1] + 1627
TransactionOnAccount <TxOnAcct> [0..%] 1627
Identification <ld> [1..1] * 1628
Name <Nm> [0..1] Text 1629
Supplementaryldentification <Spimtryld> [0..1] Text 1629
SecuritiesForm <SctiesForm> [0..1] CodeSet 1629
ClassType <ClssTp> [0..1] Text 1629
DistributionPolicy <DstrbtnPlcy> [0..1] CodeSet 1629
TransactionDetails <TxDtls> [1..4] + C9, C10 |1629
BalanceByPage <BalByPg> [0..1] * 1631
SubAccountDetails <SubAcctDtls> [1..1] C8 1631
Identification <ld> [1..1] + 1632
ActivityIndicator <Actvtylnd> [1..1] Indicator 1632
TransactionOnSubAccount <TxOnSubAcct> [0..%] 1633
Identification <Id> [1..1] + 1633
Name <Nm> [0..1] Text 1634
Supplementaryldentification <Spimtryld> [0..1] Text 1634
SecuritiesForm <SctiesForm> [0..1] CodeSet 1634
ClassType <ClssTp> [0..1] Text 1635
DistributionPolicy <DstrbtnPlcy> [0..1] CodeSet 1635
TransactionDetails <TxDtls> [1..%] * C9, C10 | 1635
BalanceByPage <BalByPg> [0..1] * 1637
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Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Extension <Xtnsn> [0..%] + Cl6 1637

Constraints

¢ TransactionOnAccountOrSubAccountDetailsRule

(Rule)

If StatementGeneralDetails/Activitylndicator is "true” or "1" (Yes), then either TransactionOnAccount
or SubAccountDetails must be present. If StatementGeneralDetails/Activitylndicator is "false" or "0"

(No), then TransactionOnAccount and SubAccountDetails are not allowed.
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25

MX semt.012.001.01
AlternativeFundsAccountingStatementOfHol
dingsVO01

25.1 MessageDefinition Functionality

Scope

An account servicer, for example, a transfer agent or administrator, sends the
AlternativeFundsAccountingStatementOfHoldings message to the account owner, for example, an
investment manager, custodian, fund manager or an account owner's designated agent, to provide
detailed holdings of the portfolio at a specified moment in time.

There may be one or more parties between the account servicer and the account owner.

The message provides, at a moment in time, valuations of the portfolio together with details of each
financial instrument holding.

Usage

The AlternativeFundsAccountingStatementOfHoldings message is sent by the account servicer to the
account owner:

- at a frequency agreed bilaterally between the account servicer and the account owner,

- as a response to a request for statement sent by the account owner.
Outline

The AlternativeFundsAccountingStatementOfHoldingsV01 MessageDefinition is composed of 10
MessageBuildingBlocks:

A. Messageldentification

Reference that uniquely identifies a message from a technical application standpoint.

B. PreviousReference

Reference to a linked message that was previously sent.

C. RelatedReference

Reference to a linked message that was previously received.
D. MessagePagination

Pagination of the message.
E. InvestmentAccountDetails

The safekeeping or investment account.

F. StatementGeneralDetails

General information related to the hedge fund accounting statement of holdings.
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G. RelatedPartyDetails
Party that provides services to investors relating to financial products.
H. BalanceForAccount
Net position of a segregated holding, in a single security, within the overall position held in a
securities account.
I. TotalValues
Value of total holdings reported.
J. Extension
Additional information that cannot be captured in the structured elements and/or any other specific
block.
25.2 Structure
Or MessageElement/BuildingBlock<XML Tag> Mult. Type Col\?str. Page
0.
Message root <Document> <AltrntvFndsAcctgStmtOfHIdgs> [1..1]
Messageldentification <Msgld> [1..1] + 388
PreviousReference <PrvsRef> [0..%] + 388
RelatedReference <RItdRef> [0..2] * 388
MessagePagination <MsgPgntn> [1..1] + 388
InvestmentAccountDetails <InvstmtAcctDtls> [1..1] + 389
StatementGeneralDetails <StmtGnlDtls> [1..1] 389
Identifier <Idr> [1..1] Text 390
StatementDateTime <StmtDtTm> [1..1] + 390
Frequency <Frgcy> [1..1] + 390
UpdateType <UpdTp> [1..1] + 390
ActivityIndicator <Actvtylnd> [1..1] Indicator 391
StatementBasis <StmtBsis> [1..1] + 391
ReportNumber <RptNb> [0..1] Text 391
RelatedPartyDetails <RItdPtyDtls> [0..10] * 391
BalanceForAccount <BalForAcct> [0..%] + C3 392
TotalValues <TtlVals> [0..1] + 393
Extension <Xtnsn> [0..4] + C8 393
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25.3 Constraints

The tick symbol () means that the rule is validated on the SWIFT Network, if the message is part of a
solution for which validation is enabled.

C1

C2

C3

C4

C5

ActiveCurrency
(Rule)

The currency code must be a valid active currency code, not yet withdrawn on the day the
message containing the currency is exchanged. Valid active currency codes are registered with
the ISO 4217 Maintenance Agency, consist of three (3) contiguous letters, and are not yet
withdrawn on the day the message containing the Currency is exchanged. (Algorithm)

Error handling:

— Error severity: Fatal

— Error Code: DO0005

— Error Text: Invalid currency code

ActiveOrHistoricCurrency
(Rule)

The Currency Code must be registered, or have already been registered. Valid active or historic
currency codes are registered with the ISO 4217 Maintenance Agency, consist of three (3)
contiguous letters, and may be or not be withdrawn on the day the message containing the
Currency is exchanged. (Algorithm)

Error handling:

— Error severity: Fatal

— Error Code: DO0006

— Error Text: Invalid currency code.
AggregateQuantityGuideline
(Guideline)

The AggregateQuantity should be the sum of AvailableQuantity and NotAvailableQuantity if
AvailableQuantity and NotAvailableQuantity are both present.

AnyBIC
(Rule)

Only a valid Business identifier code is allowed. Business identifier codes for financial or non-
financial institutions are registered by the ISO 9362 Registration Authority in the BIC directory,
and consists of eight (8) or eleven (11) contiguous characters. (Algorithm)

Error handling:

— Error severity: Fatal

— Error Code: DO0008
— Error Text: Invalid BIC.

Country
(Rule)
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C6

Cc7

C8

C9

C10

The code is checked against the list of country names obtained from the United Nations (ISO
3166, Alpha-2 code). (Algorithm)

Error handling:

— Error severity: Fatal

— Error Code: D0O0004

— Error Text: Invalid Country Code.
CurrencyAmount

(Rule)

The number of fractional digits (or minor unit of currency) must comply with ISO 4217.

Note: The decimal separator is a dot. (Algorithm)

Error handling:

— Error severity: Fatal

— Error Code: DO0007

— Error Text: Invalid currency code or too many decimal digits.
CurrencyAmount

(Rule)

The number of fractional digits (or minor unit of currency) must comply with ISO 4217.

Note: The decimal separator is a dot. (Algorithm)

Error handling:

— Error severity: Fatal

— Error Code: DO0007

— Error Text: Invalid currency code or too many decimal digits.
ExtensionRule

(Rule)

This component may not be used without the explicit approval of the Registration Authority and
without strict usage rules published by the Registration Authority.

FinanciallnstrumentldentificationGuideline

(Guideline)

It is recommended that ISIN be used in Identification\SecurityID.
NameRule

(Rule)

If the ISINIdentifier contradicts the Name, the ISIN Identifier is used as the identification of the
instrument and the name is ignored.
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25.4 Message Building Blocks
This chapter describes the MessageBuildingBlocks of this MessageDefinition.
25.4.1 Messageldentification <Msgld>
Presence: [1..1]
Definition: Reference that uniquely identifies a message from a technical application standpoint.
Messageldentification <Msgld> contains the following elements (see Messageldentification1 on
page 2016 for details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <ld> [1..1] Text 2016
CreationDateTime <CreDtTm> [1..1] DateTime 2016
25.4.2 PreviousReference <PrvsRef>
Presence: [0..*]
Definition: Reference to a linked message that was previously sent.
PreviousReference <PrvsRef> contains the following elements (see AdditionalReference4 on
page 2021 for details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Reference <Ref> [1..1] Text 2021
Referencelssuer <Reflssr> [0..1] + 2022
MessageName <MsgNm> [0..1] Text 2022
25.4.3 RelatedReference <RItdRef>

Presence: [0..2]

Definition: Reference to a linked message that was previously received.

RelatedReference <RItdRef> contains the following elements (see AdditionalReference4 on page 2021

for details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Reference <Ref> [1..1] Text 2021
Referencelssuer <Reflssr> [0..1] + 2022
MessageName <MsgNm> [0..1] Text 2022
25.4.4 MessagePagination <MsgPgntn>
Presence: [1..1]
Definition: Pagination of the message.
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MessagePagination <MsgPgntn> contains the following elements (see Pagination on page 2472 for
details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
PageNumber <PgNb> [1..1] Text 2472
LastPagelndicator <LastPglnd> [1..1] Indicator 2472
25.4.5 InvestmentAccountDetails <InvstmtAcctDtls>
Presence: [1..1]
Definition: The safekeeping or investment account.
InvestmentAccountDetails <InvstmtAcctDtls> contains the following elements (see
InvestmentAccount30 on page 2152 for details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Account <Acct> [1..1] + 2153
Designation <Dsgnt> [0..1] Text 2153
Owner <Ownr> [0..%] + 2153
Servicer <Svcr> [0..1] * 2154
SubAccount <SubAcct> [0..1] 2154
Identification <ld> [1..1] Text 2154
Name <Nm> [0..1] Text 2154
Characteristic <Chrtc> [0..1] Text 2154
25.4.6 StatementGeneralDetails <StmtGnlIDtls>
Presence: [1..1]
Definition: General information related to the hedge fund accounting statement of holdings.
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StatementGeneralDetails <StmtGnlIDtls> contains the following Statement10 elements

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
Identifier <ldr> [1..1] Text 390
StatementDateTime <StmtDtTm> [1..1] + 390
Frequency <Frqcy> [1..1] + 390
UpdateType <UpdTp> [1..1] + 390
ActivityIndicator <Actvtylnd> [1.1] Indicator 391
StatementBasis <StmtBsis> [1..1] + 391
ReportNumber <RptNb> [0..1] Text 391

25.4.6.1 ldentifier <ldr>
Presence: [1..1]
Definition: Reference of the statement.

Datatype: Max35Text on page 3409

25.4.6.2 StatementDateTime <StmtDtTm>
Presence: [1..1]
Definition: Date of the statement.

StatementDateTime <StmtDtTm> contains one of the following elements (see
DateAndDateTimeChoice on page 1828 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Date <Dt> [1..1] Date 1828
Or} DateTime <DtTm> [1..1] DateTime 1828

25.4.6.3 Frequency <Frqcy>
Presence: [1..1]
Definition: Frequency of the statement.

Frequency <Frgcy> contains one of the following elements (see
FrequencyCodeAndDSSCodelChoice on page 2897 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or FrequencyAsCode <FrqcyAsCd> [1..1] CodeSet 2897
Or} FrequencyAsDSS <FrqcyAsDSS> [1..1] + 2898

25.4.6.4 UpdateType <UpdTp>
Presence: [1..1]

Definition: Indicates whether the report is complete or contains changes only.
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UpdateType <UpdTp> contains one of the following elements (see
StatementUpdateTypeCodeAndDSSCodeChoice on page 2960 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or StatementUpdateTypeAsCode <StmtUpdTpAsCd> [1..1] CodeSet 2960
Or} StatementUpdateTypeAsDSS <StmtUpdTpAsDSS> [1..1] + 2961
25.4.6.5 ActivityIndicator <ActvtyIlnd>
Presence: [1..1]
Definition: Indicates whether there is activity or information update reported in the statement.
Datatype: One of the following values must be used (see YesNolndicator on page 3405):
¢ Meaning When True: Yes
* Meaning When False: No
25.4.6.6 StatementBasis <StmtBsis>
Presence: [1..1]
Definition: Type of balance on which the statement is prepared.
StatementBasis <StmtBsis> contains one of the following elements (see
StatementBasisCodeAndDSSCodeChoice on page 2959 for details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or StatementBasisAsCode <StmtBsisAsCd> [1..1] CodeSet 2960
Or} | StatementBasisAsDSS <StmtBsisAsDSS> [1..1] t 2960

25.4.6.7 ReportNumber <RptNb>
Presence: [0..1]
Definition: Sequential number of the statement.

Datatype: Max5NumericText on page 3410

25.4.7 RelatedPartyDetails <RItdPtyDtls>
Presence: [0..10]

Definition: Party that provides services to investors relating to financial products.
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RelatedPartyDetails <RItdPtyDtls> contains the following elements (see Intermediary17 on page 2620
for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.

Identification <Id> [1..1] + 2620

RoleType <RoleTp> [0..1] 2620

{Or Role <Role> [1..1] CodeSet 2621

Or} Proprietary <Prtry> [1..1] + 2622

Account <Acct> [0..1] * 2622

25.4.8 BalanceForAccount <BalForAcct>

Presence: [0..*]

Definition: Net position of a segregated holding, in a single security, within the overall position held in a
securities account.

Impacted by: C3 AggregateQuantityGuideline

BalanceForAccount <BalForAcct> contains the following elements (see

AggregateBalancelnformation5 on page 1617 for details)

Or MessageElement<XML Tag> Mult. Type Co'\?str. Page
0.
AggregateQuantity <AggtQty> [1..1] + 1618
HoldingValue <HIdgVal> [0..%] Amount C3, |1618
C12
PreviousHoldingValue <PrvsHIdgVal> [0..1] Amount C3, |1619
Ci12
BookValue <BookVal> [0..1] Amount C3, 1620
C12
FinanciallnstrumentDetails <FinInstrmDtls> [1..1] + C10, C9 |1621
BalanceBreakdownDetails <BalBrkdwnDtls> [0..%] * 1621
SubBalancelnformation <SubBallnf> [0..%] + 1622
PriceDetails <PricDtls> [0..%] * 1622
EqualisationBalance <EqulstnBal> [0..1] + 1622
ForeignExchangeDetails <FrgnXchgDtls> [0..1] + 1623
Constraints
* AggregateQuantityGuideline
(Guideline)
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The AggregateQuantity should be the sum of AvailableQuantity and NotAvailableQuantity if
AvailableQuantity and NotAvailableQuantity are both present.

25.4.9

TotalValues <TtlVals>

Presence: [0..1]

Definition: Value of total holdings reported.

TotalValues <TtlVals> contains the following elements (see TotalValuelInPageAndStatement on
page 1650 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
TotalHoldingsValueOfPage <TtlHIdgsValOfPg> [0..1] Amount C2, |1650
C10
TotalHoldingsValueOfStatement <TtIHIdgsValOfStmt> [1..1] Amount C2, 1651
C10
25.4.10 Extension <Xtnsn>

Presence: [0..*]

Definition: Additional information that cannot be captured in the structured elements and/or any other
specific block.

Impacted by: C8 ExtensionRule

Extension <Xtnsn> contains the following elements (see Extensionl on page 2472 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
PlaceAndName <PlcAndNm> [1..1] Text 2473
Text <Txt> [1..1] Text 2473
Constraints
« ExtensionRule
(Rule)
This component may not be used without the explicit approval of the Registration Authority and
without strict usage rules published by the Registration Authority.
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26.1 MessageDefinition Functionality

Scope

The SecuritiesBalanceTransparencyReport message is sent by an account servicer, such as a
custodian, central securities depository or international central securities depository, to the account
owner to provide holdings information for the accounts that it services, to disclose underlying details of
holdings on an omnibus account that the sender owns or operates at the receiver. The receiver may
also be a custodian, central securities depository, international central securities depository, and the
ultimate receiver may be a registrar, transfer agent, fund company, official agent of the reported
instrument(s) and/or other parties.

The SecuritiesBalanceTransparencyReport message provides transparency of holdings through layers
of custody chains in a consolidated statement, to allow for an efficient gathering of investor data, which,
in turn, may be used to measure marketing effectiveness, validation of compliance with prospectuses
and regulatory requirements, and the calculation of trailer fees and other retrocessions.

Usage

The SecuritiesBalanceTransparencyReport message is used to provide aggregated holdings
information and a breakdown of holdings information.

A sender of the SecuritiesBalanceTransparencyReport message will identify its own safekeeping
account (for example, an omnibus account in the ledger of the receiver) and holdings information at the
level of account(s) for which the sender is the account servicer (that is, in the ledger of the sender).
When relevant, the sender will aggregate its holdings information with holdings information of one or
more sub levels and sub-sub levels of accounts, that is, with holdings information the sender has
received from the owner(s) of the account(s) for which the sender is the account servicer.

A sender of the SecuritiesBalanceTransparencyReport message may also use it to send statements to
its account owning customers, and these can be enrichments of statements that the respective account
owners have previously provided to the sender.

Ultimately, the statement reaches the relevant fund company, for example, the transfer agent, that may
use it for obtaining information about the custodians, distributors and commercial agreement references
associated with holdings on an omnibus account at the ultimate place of safekeeping, for example, a
central securities depository (CSD) or a register of shareholders.

When the message is sent by the owner of the account specified in SafekeepingAccountAndHoldings/
Accountldentification, the message will disclose holding details of the underlying owner(s) of the
sender's holdings with the receiver. This direction is commonly referred to as 'downstream’'.

When the sender is the account servicer of an account owned by the receiver, for example, the account
in AccountSubLevell/Accountldentification or AccountSubLevel2/Accountldentification, the message is
providing a statement of the receiver's holdings with sender. This direction is commonly referred to as
'upstream’, and the safekeeping account should identify the ultimate place of safekeeping (for example,
an account in a transfer agent's register of shareholders).

Outline
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The SecuritiesBalanceTransparencyReportV02 MessageDefinition is composed of 7
MessageBuildingBlocks:

A. Messageldentification

Unique and unambiguous identification of the message. When the report has multiple pages, one
message equals one page. Therefore, the Messageldentification uniquely identifies the page.

B. Senderldentification

Identification of the party that is the sender of the message.

C. Receiverldentification

Identification of the party that is the receiver of the message.

D. Pagination

Page number of the message (within a statement) and continuation indicator to indicate that the
statement is to continue or that the message is the last page of the statement.

E. StatementGeneralDetails

Provides general information on the statement.
F. SafekeepingAccountAndHoldings
Details of the account, account sub-levels and the holdings.

G. SupplementaryData

Additional information that cannot be captured in the structured elements and/or any other specific
block.
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26.2 Structure

Or MessageElement/BuildingBlock<XML Tag> Mult. Type Col\?str. Page
0.
Message root <Document> <SctiesBalTrnsprncyRpt> [1..1]
Messageldentification <Msgld> [1..1] + 401
Senderldentification <Sndrld> [1..1] + 401
Receiverldentification <Rcvrld> [0..1] + 402
Pagination <Pgntn> [1.1] * 402
StatementGeneralDetails <StmtGnlDtls> [1..1] * C6 402
SafekeepingAccountAndHoldings <SfkpgAcctAndHIdgs> [0..%] 403
Accountldentification <Acctld> [1..1] + 407
AccountOwner <AcctOwnr> [1..1] + 407
AccountServicer <AcctSvcr> [1..1] + 407
BeneficialOwner <BnfclOwnr> [0..%] * 408
BalanceDetails <BalDtls> [0..4] 408
BalanceForAccount <BalForAcct> [1..%] + 409
Agent <Agt> [0..%] + C9 409
AccountSubLevell <AcctSubLvi1> [0..%] 410
Accountldentification <Acctld> [1..1] + 413
AccountOwner <AcctOwnr> [1..1] + 414
AccountServicer <AcctSvcr> [1..1] + 414
BeneficialOwner <BnfclOwnr> [0..%] * 414
BalanceDetails <BalDtls> [0..%] 415
BalanceForAccount <BalForAcct> [1..%] + 415
Agent <Agt> [0..%] + C9 416
AccountSubLevel2 <AcctSubLvI2> [0..4] 416
Accountldentification <Acctld> [1.1] * 419
AccountOwner <AcctOwnr> [1..1] + 419
AccountServicer <AcctSvcr> [1..1] + 420
BeneficialOwner <BnfclOwnr> [0..%] + 420
BalanceDetails <BalDtls> [0..%] 421
BalanceForAccount <BalForAcct> [1..%] + 421
Agent <Agt> [0..%] + C9 422
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Or MessageElement/BuildingBlock<XML Tag> Mult. Type Col\?str. Page
0.
AccountSubLevel3 <AcctSubLvI3> [0.%] 422
Accountldentification <Acctld> [1..1] + 425
AccountOwner <AcctOwnr> [1..1] + 425
AccountServicer <AcctSvcr> [1.1] * 425
BeneficialOwner <BnfclOwnr> [0..%] * 426
BalanceDetails <BalDtls> [0..%] 426
BalanceForAccount <BalForAcct> [1.%] + 427
Agent <Agt> [0.%] + C9 427
AccountSublLevel4 <AcctSubLvl4> [0..%] 428
Accountldentification <Acctld> [1.1] * 430
AccountOwner <AcctOwnr> [1.1] * 431
AccountServicer <AcctSvcr> [1..1] + 431
BeneficialOwner <BnfclOwnr> [0..%] + 431
BalanceDetails <BalDtls> [0..%] 432
BalanceForAccount <BalForAcct> [1..%] + 432
Agent <Agt> [0..%] * C9 433
AccountSubLevel5 <AcctSubLvI5> [0..%] 433
Accountldentification <Acctld> [1..1] + 435
AccountOwner <AcctOwnr> [1..1] + 435
AccountServicer <AcctSvcr> [1..1] + 436
BeneficialOwner <BnfclOwnr> [0..%] + 436
BalanceDetails <BalDtls> [0..4] 437
BalanceForAccount <BalForAcct> [1..%] * 437
Agent <Agt> [0..%] + (04°] 438
AccountSubLevel6 <AcctSubLvI6> [0.%] 438
Accountldentification <Acctld> [1..1] + 440
AccountOwner <AcctOwnr> [1..1] + 440
AccountServicer <AcctSvcr> [1.1] * 440
BeneficialOwner <BnfclOwnr> [0..%] + 441
BalanceDetails <BalDtls> [0..%] 441
BalanceForAccount <BalForAcct> [1.%] + 442
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Or MessageElement/BuildingBlock<XML Tag> Mult. Type Col\?str. Page
0.
Agent <Agt> [0.%] + C9 442
AccountSubLevel7 <AcctSubLvl7> [0..%] 443
Accountldentification <Acctld> [1..1] + 444
AccountOwner <AcctOwnr> [1.1] * 445
AccountServicer <AcctSvcr> [1..1] * 445
BeneficialOwner <BnfclOwnr> [0..%] * 445
BalanceDetails <BalDtls> [0..%] 446
BalanceForAccount <BalForAcct> [1..%] + 446
Agent <Agt> [0..%] + C9 447
AccountSublLevel8 <AcctSubLvI8> [0..%] 447
Accountldentification <Acctld> [1..1] * 448
AccountOwner <AcctOwnr> [1..1] + 448
AccountServicer <AcctSvcr> [1..1] + 449
BeneficialOwner <BnfclOwnr> [0..%] + 449
BalanceDetails <BalDtls> [0..%] 450
BalanceForAccount <BalForAcct> [1..%] * 450
Agent <Agt> [0..%] + C9 451
AccountSubLevel9 <AcctSubLvI9> [0..%] 451
Accountldentification <Acctld> [1..1] + 452
AccountOwner <AcctOwnr> [1..1] + 452
AccountServicer <AcctSvcr> [1..1] + 452
BeneficialOwner <BnfclOwnr> [0..%] * 453
BalanceDetails <BalDtls> [0..%] 453
BalanceForAccount <BalForAcct> [1..%] + 454
Agent <Agt> [0.%] + C9 454
SupplementaryData <SplmtryData> [0..%] + Cl1 455
AccountSubLevel9Difference <AcctSubLvI9Diff> [0..%] + 455
SupplementaryData <SplmtryData> [0..%] + Cc11 455
AccountSubLevel8Difference <AcctSubLvI8Diff> [0..%] + 456
SupplementaryData <SplmtryData> [0..%] + cl11 456
AccountSubLevel7Difference <AcctSubLvl7Diff> [0..%] + 457
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Or MessageElement/BuildingBlock<XML Tag> Mult. Type Col\?str. Page
0.

SupplementaryData <SplmtryData> [0..%] + Cl1 457
AccountSubLevel6Difference <AcctSubLvI6Diff> [0..%] + 457
SupplementaryData <SplmtryData> [0..%] + c1l 458
AccountSubLevel5Difference <AcctSubLvI5Diff> [0..%] * 458
SupplementaryData <SpimtryData> [0..%] + c1a 459
AccountSubLevel4Difference <AcctSubLvl4Diff> [0..%] + 459
SupplementaryData <SplmtryData> [0..%] + Cl1 459
AccountSubLevel3Difference <AcctSubLvI3Diff> [0..%] + 460
SupplementaryData <SplmtryData> [0..%] + Cc1l 460
AccountSubLevel2Difference <AcctSubLvl2Diff> [0..%] * 461
SupplementaryData <SplmtryData> [0..%] * Cl1 461
AccountSubLevellDifference <AcctSubLvl1Diff> [0..%] + 461
SupplementaryData <SplmtryData> [0..%] + Cl1 462

26.3 Constraints

The tick symbol () means that the rule is validated on the SWIFT Network, if the message is part of a

solution for which validation is enabled.

Cl ActiveOrHistoricCurrency
(Rule)

The Currency Code must be registered, or have already been registered. Valid active or historic

currency codes are registered with the ISO 4217 Maintenance Agency, consist of three (3)
contiguous letters, and may be or not be withdrawn on the day the message containing the

Currency is exchanged. (Algorithm)

Error handling:

— Error severity: Fatal

— Error Code: DO0006

— Error Text: Invalid currency code.

C2 AnyBIC
(Rule)

Only a valid Business identifier code is allowed. Business identifier codes for financial or non-
financial institutions are registered by the ISO 9362 Registration Authority in the BIC directory,
and consists of eight (8) or eleven (11) contiguous characters. (Algorithm)
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C3

C4

C5

C6

Cc7

C8

Error handling:

— Error severity: Fatal

— Error Code: D0O0008
— Error Text: Invalid BIC.
Country

(Rule)

The code is checked against the list of country names obtained from the United Nations (ISO
3166, Alpha-2 code). (Algorithm)

Error handling:

— Error severity: Fatal

— Error Code: DO0004

— Error Text: Invalid Country Code.
DescriptionPresenceRule

(Rule)

If Description is not present then either ISIN or at least one occurrence of Otherldentification
must be present. (CrossElementComplexRule)

Error handling:

— Error severity: Fatal

— Error Code: X00192

— Error Text: At least one identification must be present.
DescriptionUsageRule

(Rule)

Description must be used alone as the last resort.

FrequencyGranularityGuideline
(Guideline)

FrequencyGranularity should be within the limits of the Frequency, such as Frequency equals
Monthly and FrequencyGranularity equals Daily.

ISINGuideline

(Rule)

When an ISIN code exists, it is strongly recommended that the ISIN be used.
ISINPresenceRule

(Rule)

If ISIN is not present then either Description or at least one occurrence of Otherldentification
must be present. (CrossElementComplexRule)
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C9

C10

Ci1

26.4 Message Building Blocks

Error handling:
— Error severity: Fatal

— Error Code: X00194

— Error Text: At least one identification must be present.

OrderOriginatorEligibilitylRule
(Rule)

OrderOriginatorEligibility may only be present if Role is either UCL1 or UCL2.

OtherldentificationPresenceRule
(Rule)

If Otherldentification is not present then either ISIN or Description must be

present. (CrossElementComplexRule)

Error handling:
— Error severity: Fatal

— Error Code: X00193

— Error Text: At least one identification must be present.

SupplementaryDataRule
(Rule)

This component may not be used without the explicit approval of a SEG and submission to the

RA of ISO 20022 compliant structure(s) to be used in the Envelope element.

This chapter describes the MessageBuildingBlocks of this MessageDefinition.

26.4.1

Messageldentification <Msgld>

Presence: [1..1]

Definition: Unique and unambiguous identification of the message. When the report has multiple pages,
one message equals one page. Therefore, the Messageldentification uniquely identifies the page.

Messageldentification <Msgld> contains the following elements (see Messageldentificationl on
page 2016 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <ld> [1..1] Text 2016
CreationDateTime <CreDtTm> [1..1] DateTime 2016
26.4.2 Senderldentification <Sndrld>
Presence: [1..1]
Definition: Identification of the party that is the sender of the message.
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Senderldentification <Sndrld> contains the following elements (see Partyldentification100 on
page 2629 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <Id> [1..1] + 2629
LEI <LEI> [0..1] IdentifierSet 2629
26.4.3 Receiverldentification <Rcvrld>

Presence: [0..1]
Definition: Identification of the party that is the receiver of the message.

Receiverldentification <Rcvrld> contains the following elements (see Partyldentification100 on
page 2629 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <ld> [1..1] + 2629
LEI <LEI> [0..1] IdentifierSet 2629

26.4.4 Pagination <Pgntn>

Presence: [1..1]

Definition: Page number of the message (within a statement) and continuation indicator to indicate that
the statement is to continue or that the message is the last page of the statement.

Pagination <Pgntn> contains the following elements (see Pagination on page 2472 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
PageNumber <PgNb> [1..1] Text 2472
LastPagelndicator <LastPglnd> [1..1] Indicator 2472
26.4.5 StatementGeneralDetails <StmtGnlDtls>

Presence: [1..1]
Definition: Provides general information on the statement.

Impacted by: C6 FrequencyGranularityGuideline
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StatementGeneralDetails <StmtGnIDtls> contains the following elements (see Statement59 on
page 2359 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
SenderBusinessRole <SndrBizRole> [1..1] CodeSet 2359
StatementNumber <StmtNb> [0..1] + 2360
QueryReference <QryRef> [0..1] Text 2360
Statementldentification <Stmtld> [1..1] Text 2360
StatementDateTime <StmtDtTm> [1..1] + 2360
StatementPeriod <StmtPrd> [1..1] + 2360
Frequency <Frqcy> [0..1] + 2361
FrequencyGranularity <FrqcyGrnlrty> [0..1] CodeSet 2361
UpdateType <UpdTp> [0..1] + 2361
ActivityIndicator <Actvtylnd> [1..1] Indicator 2362
Constraints
¢ FrequencyGranularityGuideline
(Guideline)
FrequencyGranularity should be within the limits of the Frequency, such as Frequency equals
Monthly and FrequencyGranularity equals Daily.
26.4.6 SafekeepingAccountAndHoldings
<SfkpgAcctAndHIdgs>
Presence: [0..*]
Definition: Details of the account, account sub-levels and the holdings.
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SafekeepingAccountAndHoldings <SfkpgAcctAndHIdgs> contains the following

SafekeepingAccount7 elements

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
Accountldentification <Acctld> [1..1] + 407
AccountOwner <AcctOwnr> [1..1] * 407
AccountServicer <AcctSvcr> [1..1] + 407
BeneficialOwner <BnfclOwnr> [0..%] * 408
BalanceDetails <BalDtls> [0..%] 408
BalanceForAccount <BalForAcct> [1..%] + 409
Agent <Agt> [0..%] + C9 409
AccountSubLevell <AcctSubLvi1> [0..%] 410
Accountldentification <Acctld> [1..1] + 413
AccountOwner <AcctOwnr> [1..1] + 414
AccountServicer <AcctSvcr> [1..1] + 414
BeneficialOwner <BnfclOwnr> [0..%] * 414
BalanceDetails <BalDtls> [0..%] 415
BalanceForAccount <BalForAcct> [1..%] + 415
Agent <Agt> [0..%] + (01°] 416
AccountSublevel2 <AcctSubLvi2> [0..4] 416
Accountldentification <Acctld> [1..1] * 419
AccountOwner <AcctOwnr> [1..1] + 419
AccountServicer <AcctSvcr> [1..1] + 420
BeneficialOwner <BnfclOwnr> [0..%] + 420
BalanceDetails <BalDtls> [0..%] 421
BalanceForAccount <BalForAcct> [1..%] + 421
Agent <Agt> [0..%] + C9 422
AccountSubLevel3 <AcctSubLvI3> [0..%] 422
Accountldentification <Acctld> [1..1] + 425
AccountOwner <AcctOwnr> [1..1] + 425
AccountServicer <AcctSvcr> [1..1] + 425
BeneficialOwner <BnfclOwnr> [0..%] * 426
BalanceDetails <BalDtls> [0..%] 426
BalanceForAccount <BalForAcct> [1..%] + 427
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Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
Agent <Agt> [0.%] + C9 427
AccountSubLevel4 <AcctSubLvi4> [0..%] 428
Accountldentification <Acctld> [1..1] + 430
AccountOwner <AcctOwnr> [1.1] * 431
AccountServicer <AcctSvcr> [1..1] * 431
BeneficialOwner <BnfclOwnr> [0..%] + 431
BalanceDetails <BalDtls> [0..%] 432
BalanceForAccount <BalForAcct> [1..%] + 432
Agent <Agt> [0..%] + C9 433
AccountSubLevel5 <AcctSubLvI5> [0..4] 433
Accountldentification <Acctld> [1..1] + 435
AccountOwner <AcctOwnr> [1..1] + 435
AccountServicer <AcctSvcr> [1..1] + 436
BeneficialOwner <BnfclOwnr> [0..%] + 436
BalanceDetails <BalDtls> [0..%] 437
BalanceForAccount <BalForAcct> [1..%] * 437
Agent <Agt> [0..%] + C9 438
AccountSubLevel6 <AcctSubLvi6> [0..%] 438
Accountldentification <Acctld> [1..1] + 440
AccountOwner <AcctOwnr> [1..1] + 440
AccountServicer <AcctSvcr> [1..1] + 440
BeneficialOwner <BnfclOwnr> [0..%] + 441
BalanceDetails <BalDtls> [0..%] 441
BalanceForAccount <BalForAcct> [1..%] + 442
Agent <Agt> [0.%] + C9 442
AccountSubLevel7 <AcctSubLvi7> [0..%] 443
Accountldentification <Acctld> [1..1] + 444
AccountOwner <AcctOwnr> [1.1] * 445
AccountServicer <AcctSvcr> [1..1] * 445
BeneficialOwner <BnfclOwnr> [0..%] + 445
BalanceDetails <BalDtls> [0..%] 446
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Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
BalanceForAccount <BalForAcct> [1.%] + 446
Agent <Agt> [0..%] + c9 447
AccountSubLevel8 <AcctSubLvI8> [0..%] 447
Accountldentification <Acctld> [1.1] * 448
AccountOwner <AcctOwnr> [1..1] + 448
AccountServicer <AcctSvcr> [1..1] + 449
BeneficialOwner <BnfclOwnr> [0..%] + 449
BalanceDetails <BalDtls> [0..%] 450
BalanceForAccount <BalForAcct> [1..%] + 450
Agent <Agt> [0..%] + C9 451
AccountSubLevel9 <AcctSubLvl9> [0..%] 451
Accountldentification <Acctld> [1..1] + 452
AccountOwner <AcctOwnr> [1..1] + 452
AccountServicer <AcctSvcr> [1..1] + 452
BeneficialOwner <BnfclOwnr> [0..%] + 453
BalanceDetails <BalDtls> [0..4] 453
BalanceForAccount <BalForAcct> [1..%] + 454
Agent <Agt> [0..%] + C9 454
SupplementaryData <SplmtryData> [0..%] + Cl1 455
AccountSubLevel9Difference [0..%] + 455
<AcctSubLvI9Diff>
SupplementaryData <SplmtryData> [0..%] * Cl1 455
AccountSubLevel8Difference [0..%] + 456
<AcctSubLvI8Diff>
SupplementaryData <SplmtryData> [0..%] + Cc1a 456
AccountSubLevel7Difference [0..%] * 457
<AcctSubLvl7Diff>
SupplementaryData <SpimtryData> [0..%] * Ci11 457
AccountSubLevel6Difference <AcctSubLvIEDiff> | [0..*] + 457
SupplementaryData <SplmtryData> [0..%] + Cc1a 458
AccountSubLevel5Difference <AcctSubLvISDiff> | [0..%] * 458
SupplementaryData <SplmtryData> [0..%] + c11 459
AccountSubLevel4Difference <AcctSubLvl4Diff> [0..%] + 459
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Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.

SupplementaryData <SplmtryData> [0..%] + Cl1 459
AccountSubLevel3Difference <AcctSubLvI3Diff> [0..%] + 460
SupplementaryData <SplmtryData> [0..%] + Cc1l 460
AccountSubLevel2Difference <AcctSubLvI2Diff> [0..%] * 461
SupplementaryData <SplmtryData> [0..%] * Cl1 461
AccountSubLevellDifference <AcctSubLvl1Diff> [0..%] + 461

26.4.6.1 Accountldentification <Acctld>

Presence: [1..1]

Definition: Unique and unambiguous identification for the account between the account owner and the
account servicer.

Accountldentification <Acctld> contains the following elements (see SecuritiesAccount19 on
page 1587 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <ld> [1..1] Text 1587
Type <Tp> [0..1] + 1587
Name <Nm> [0..1] Text 1587

26.4.6.2 AccountOwner <AcctOwnr>

Presence: [1..1]

Definition: Party that legally owns the account.

AccountOwner <AcctOwnr> contains the following elements (see Partyldentification100 on page 2629

for details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <Id> [1..1] + 2629
LEI <LEI> [0..1] IdentifierSet 2629

26.4.6.3 AccountServicer <AcctSvcr>

Presence: [1..1]

Definition: Party that manages the account on behalf of the account owner, that is manages the
registration and booking of entries on the account, calculates balances on the account and provides
information about the account.
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AccountServicer <AcctSvcr> contains the following elements (see Partyldentification100 on page 2629

for details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <Id> [1..1] + 2629
LEI <LEI> [0..1] IdentifierSet 2629

26.4.6.4 BeneficialOwner <BnfclOwnr>

Presence: [0..*]

Definition: Individual or entity that is ultimately entitled to the benefit of income and rights in a financial

instrument, as opposed to a nominal or legal owner.

BeneficialOwner <BnfclOwnr> contains the following elements (see BeneficialOwner2 on page 2398

for details)
Or MessageElement<XML Tag> Mult. Type C(:\?str. Page
0.

BeneficialOwnerldentification <BnfclOwnrld> [1..1] + 2399
Additionalldentification <Addtlld> [0..1] 2399
Identification <ld> [1.1] Text 2400
Type <Tp> [1.1] 2400
{Or Code <Cd> [1..1] CodeSet 2400
Or} Proprietary <Prtry> [1..1] + 2401
Issuer <lssr> [0..1] Text 2401
IssueDate <IsseDt> [0..1] Date 2401
ExpiryDate <XpryDt> [0..1] Date 2402
IssuerCountry <IssrCtry> [0..1] CodeSet Cl1 | 2402
Nationality <Ntlty> [0..1] CodeSet Cl1l1 |2402
DomicileCountry <DmclCtry> [0..1] CodeSet Cl1l1 | 2402
NonDomicileCountry <NonDmclCtry> [0..1] CodeSet C11 |2403
CertificationIndicator <Certfctnind> [0..1] Indicator 2403
CertificationType <CertfctnTp> [0..1] + 2404
DeclarationDetails <DclrtnDtls> [0..1] Text 2404

26.4.6.5 BalanceDetails <BalDtls>

Presence: [0..*]

Definition: Report on the net position of a financial instrument on the account, for a certain date. The
agent, for example, a trade intermediary, may also be specified.
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BalanceDetails <BalDtls> contains the following AggregateHoldingBalance3 elements

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
BalanceForAccount <BalForAcct> [1.%] + 409
Agent <Agt> [0..%] + C9 409

26.4.6.5.1 BalanceForAccount <BalForAcct>

Presence: [1..*]

Definition: Report on the net position of a financial instrument on the sub-account, for a certain date.

BalanceForAccount <BalForAcct> contains the following elements (see AggregateHoldingBalancel
on page 1684 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
Financiallnstrumentldentification <FinInstrmld> [1..1] + C3, |1684
C4, C5,
C6,
Cc7
HoldingForm <HIldgForm> [0..1] CodeSet 1686
HoldingPhysicalType <HIdgPhysTp> [0..1] CodeSet 1686
BalanceForFinanciallnstrument <BalForFinInstrm> [1.%] + 1686
SupplementaryData <SplmtryData> [0..%] + C8 1686
26.4.6.5.2 Agent <Agt>
Presence: [0..*]
Definition: Agent of the financial instrument, for example, a trade intermediary.
Impacted by: C9 OrderOriginatorEligibilitylRule
Agent <Agt> contains the following elements (see Intermediary29 on page 2630 for details)
Or MessageElement<XML Tag> Mult. Type C(:\?str. Page
0.
Identification <Id> [1..1] + 2630
Role <Role> [1..1] + 2630
OrderOriginatorEligibility <OrdrOrgtrElgblty> [0..1] CodeSet 2630
SupplementaryData <SplimtryData> [0..%] + C8 2631
Constraints
e OrderOriginatorEligibilitylRule
(Rule)
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OrderOriginatorEligibility may only be present if Role is either UCL1 or UCL2.

26.4.6.6 AccountSublLevell <AcctSubLvI1>
Presence: [0..*]

Definition: Holdings of level 1.

February 2022 410



Message Definition Report Part 2
Funds November 2022 for Standards MX

MX semt.041.001.02
SecuritiesBalanceTransparencyReportV02

AccountSubLevell <AcctSubLvl1> contains the following AccountSubLevelll elements

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
Accountldentification <Acctld> [1..1] + 413
AccountOwner <AcctOwnr> [1..1] + 414
AccountServicer <AcctSvcr> [1..1] + 414
BeneficialOwner <BnfclOwnr> [0..%] + 414
BalanceDetails <BalDtls> [0..%] 415
BalanceForAccount <BalForAcct> [1..%] + 415
Agent <Agt> [0..%] + C9 416
AccountSubLevel2 <AcctSubLvi2> [0..%] 416
Accountldentification <Acctld> [1..1] + 419
AccountOwner <AcctOwnr> [1.1] * 419
AccountServicer <AcctSvcr> [1.1] + 420
BeneficialOwner <BnfclOwnr> [0..%] * 420
BalanceDetails <BalDtls> [0..%] 421
BalanceForAccount <BalForAcct> [1..%] + 421
Agent <Agt> [0..%] + (01°] 422
AccountSubLevel3 <AcctSubLvI3> [0..%] 422
Accountldentification <Acctld> [1..1] * 425
AccountOwner <AcctOwnr> [1..1] + 425
AccountServicer <AcctSvcr> [1..1] + 425
BeneficialOwner <BnfclOwnr> [0..%] + 426
BalanceDetails <BalDtls> [0..%] 426
BalanceForAccount <BalForAcct> [1..%] + 427
Agent <Agt> [0..%] + C9 427
AccountSubLevel4 <AcctSubLvl4> [0..%] 428
Accountldentification <Acctld> [1..1] + 430
AccountOwner <AcctOwnr> [1..1] + 431
AccountServicer <AcctSvcr> [1..1] + 431
BeneficialOwner <BnfclOwnr> [0..%] * 431
BalanceDetails <BalDtls> [0..%] 432
BalanceForAccount <BalForAcct> [1..%] + 432
Agent <Agt> [0..%] + C9 433
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Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
AccountSubLevel5 <AcctSubLvI5> [0.%] 433
Accountldentification <Acctld> [1..1] + 435
AccountOwner <AcctOwnr> [1..1] + 435
AccountServicer <AcctSvcr> [1.1] * 436
BeneficialOwner <BnfclOwnr> [0..%] * 436
BalanceDetails <BalDtls> [0..%] 437
BalanceForAccount <BalForAcct> [1.%] + 437
Agent <Agt> [0..%] + C9 438
AccountSublLevel6 <AcctSubLvi6> [0..%] 438
Accountldentification <Acctld> [1.1] * 440
AccountOwner <AcctOwnr> [1.1] * 440
AccountServicer <AcctSvcr> [1..1] + 440
BeneficialOwner <BnfclOwnr> [0..%] + 441
BalanceDetails <BalDtls> [0..%] 441
BalanceForAccount <BalForAcct> [1..%] + 442
Agent <Agt> [0..%] + (01°] 442
AccountSubLevel7 <AcctSubLvl7> [0..%] 443
Accountldentification <Acctld> [1..1] + 444
AccountOwner <AcctOwnr> [1..1] + 445
AccountServicer <AcctSvcr> [1..1] + 445
BeneficialOwner <BnfclOwnr> [0..%] + 445
BalanceDetails <BalDtls> [0..4] 446
BalanceForAccount <BalForAcct> [1..%] + 446
Agent <Agt> [0..%] + C9 447
AccountSubLevel8 <AcctSubLvI8> [0..%] 447
Accountldentification <Acctld> [1..1] + 448
AccountOwner <AcctOwnr> [1..1] + 448
AccountServicer <AcctSvcr> [1.1] * 449
BeneficialOwner <BnfclOwnr> [0..%] * 449
BalanceDetails <BalDtls> [0..%] 450
BalanceForAccount <BalForAcct> [1.%] + 450
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Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
Agent <Agt> [0..%] + Cco 451
AccountSubLevel9 <AcctSubLvI9> [0..%] 451
Accountldentification <Acctld> [1..1] + 452
AccountOwner <AcctOwnr> [1.1] * 452
AccountServicer <AcctSvcr> [1..1] + 452
BeneficialOwner <BnfclOwnr> [0..%] + 453
BalanceDetails <BalDtls> [0..%] 453
BalanceForAccount <BalForAcct> [1..%] + 454
Agent <Agt> [0..%] + C9 454
SupplementaryData <SplmtryData> [0..%] + Cc1a 455
AccountSubLevel9Difference [0..%] * 455
<AcctSubLvI9Diff>
SupplementaryData <SplmtryData> [0..%] + Cc11 455
AccountSublLevel8Difference [0..%] + 456
<AcctSubLvI8Diff>
SupplementaryData <SplmtryData> [0..%] + c11 456
AccountSubLevel7Difference <AcctSubLvI7Diff> | [0..*] + 457
SupplementaryData <SplmtryData> [0..%] + C11 457
AccountSubLevel6Difference <AcctSubLvI6Diff> | [0..*] + 457
SupplementaryData <SplmtryData> [0..%] + c11 458
AccountSubLevel5Difference <AcctSubLvI5SDiff> [0..%] * 458
SupplementaryData <SplmtryData> [0..%] + c11 459
AccountSubLevel4Difference <AcctSubLvl4Diff> [0..%] + 459
SupplementaryData <SplmtryData> [0..%] + Cl1 459
AccountSubLevel3Difference <AcctSubLvI3Diff> [0..%] + 460
SupplementaryData <SplmtryData> [0..%] + Cc1a 460
AccountSubLevel2Difference <AcctSubLvI2Diff> [0..%] + 461
SupplementaryData <SplmtryData> [0..%] + cl11 461

26.4.6.6.1 Accountldentification <Acctld>

Presence: [1..1]

Definition: Unique and unambiguous identification for the sub-account between the account owner and
the account servicer.
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Accountldentification <Acctld> contains the following elements (see SecuritiesAccount19 on
page 1587 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <Id> [1..1] Text 1587
Type <Tp> [0..1] + 1587
Name <Nm> [0..1] Text 1587

26.4.6.6.2 AccountOwner <AcctOwnr>
Presence: [1..1]
Definition: Party that legally owns the sub-account.

AccountOwner <AcctOwnr> contains the following elements (see Partyldentification100 on page 2629

for details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <Id> [1..1] + 2629
LEI <LEI> [0..1] IdentifierSet 2629

26.4.6.6.3 AccountServicer <AcctSvcr>
Presence: [1..1]

Definition: Party that manages the sub-account on behalf of the account owner, that is, manages the
registration and booking of entries on the account, calculates balances on the account and provides
information about the account.

AccountServicer <AcctSvcr> contains the following elements (see Partyldentification100 on page 2629

for details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <Id> [1..1] + 2629
LEI <LEI> [0..1] IdentifierSet 2629

26.4.6.6.4 BeneficialOwner <BnfclOwnr>
Presence: [0..*]

Definition: Individual or entity that is ultimately entitled to the benefit of income and rights in a financial
instrument, as opposed to a nominal or legal owner.
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BeneficialOwner <BnfclOwnr> contains the following elements (see BeneficialOwner2 on page 2398

for details)
Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.

BeneficialOwnerldentification <BnfclOwnrld> [1..1] + 2399
Additionalldentification <Addtlld> [0..1] 2399
Identification <ld> [1..1] Text 2400
Type <Tp> [1.1] 2400
{Or Code <Cd> [1..1] CodeSet 2400
Or} Proprietary <Prtry> [1..1] + 2401
Issuer <lssr> [0..1] Text 2401
IssueDate <lsseDt> [0..1] Date 2401
ExpiryDate <XpryDt> [0..1] Date 2402
IssuerCountry <IssrCtry> [0..1] CodeSet C11 | 2402
Nationality <Ntlty> [0..1] CodeSet Cl1 | 2402
DomicileCountry <DmclCtry> [0..1] CodeSet Cl1l1 | 2402
NonDomicileCountry <NonDmclCtry> [0..1] CodeSet C11 | 2403
CertificationIndicator <Certfctnind> [0..1] Indicator 2403
CertificationType <CertfctnTp> [0..1] + 2404
DeclarationDetails <DclrtnDtls> [0..1] Text 2404

26.4.6.6.5 BalanceDetails <BalDtls>

Presence: [0..*]

Definition: Report on the net position of a financial instrument on the sub-account (sub-account level 1),
for a certain date. The agent, for example, a trade intermediary, may also be specified.

BalanceDetails <BalDtls> contains the following AggregateHoldingBalance3 elements

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
BalanceForAccount <BalForAcct> [1..%] + 415
Agent <Agt> [0..%] + C9 416

26.4.6.6.5.1 BalanceForAccount <BalForAcct>

Presence: [1..*]

Definition: Report on the net position of a financial instrument on the sub-account, for a certain date.
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BalanceForAccount <BalForAcct> contains the following elements (see AggregateHoldingBalancel
on page 1684 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
Financiallnstrumentldentification <FinInstrmld> [1..1] + C3, |1684
C4, C5,
C6,
C7
HoldingForm <HIdgForm> [0..1] CodeSet 1686
HoldingPhysicalType <HIdgPhysTp> [0..1] CodeSet 1686
BalanceForFinanciallnstrument <BalForFinInstrm> [1..%] + 1686
SupplementaryData <SplmtryData> [0..%] + C8 1686
26.4.6.6.5.2 Agent <Agt>
Presence: [0..*]
Definition: Agent of the financial instrument, for example, a trade intermediary.
Impacted by: C9 OrderOriginatorEligibilitylRule
Agent <Agt> contains the following elements (see Intermediary29 on page 2630 for details)
Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
Identification <Id> [1..1] + 2630
Role <Role> [1..1] + 2630
OrderOriginatorEligibility <OrdrOrgtrElgblty> [0..1] CodeSet 2630
SupplementaryData <SplmtryData> [0..%] + C8 2631
Constraints
» OrderOriginatorEligibilitylRule
(Rule)
OrderOriginatorEligibility may only be present if Role is either UCL1 or UCL2.
26.4.6.6.6 AccountSublevel2 <AcctSubLvI2>
Presence: [0..*]
Definition: Holdings of level 2.
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AccountSubLevel2 <AcctSubLvl2> contains the following AccountSubLevel12 elements

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
Accountldentification <Acctld> [1..1] + 419
AccountOwner <AcctOwnr> [1..1] + 419
AccountServicer <AcctSvcr> [1..1] + 420
BeneficialOwner <BnfclOwnr> [0..%] * 420
BalanceDetails <BalDtls> [0..%] 421
BalanceForAccount <BalForAcct> [1..%] + 421
Agent <Agt> [0..%] + C9 422
AccountSubLevel3 <AcctSubLvI3> [0..%] 422
Accountldentification <Acctld> [1..1] + 425
AccountOwner <AcctOwnr> [1.1] * 425
AccountServicer <AcctSvcr> [1.1] + 425
BeneficialOwner <BnfclOwnr> [0..%] * 426
BalanceDetails <BalDtls> [0..%] 426
BalanceForAccount <BalForAcct> [1..%] + 427
Agent <Agt> [0..%] + (01°] 427
AccountSublevel4 <AcctSubLvl4> [0..4] 428
Accountldentification <Acctld> [1..1] * 430
AccountOwner <AcctOwnr> [1..1] + 431
AccountServicer <AcctSvcr> [1..1] + 431
BeneficialOwner <BnfclOwnr> [0..%] + 431
BalanceDetails <BalDtls> [0..%] 432
BalanceForAccount <BalForAcct> [1..%] * 432
Agent <Agt> [0..%] + c9 433
AccountSubLevel5 <AcctSubLvI5> [0..%] 433
Accountldentification <Acctld> [1..1] + 435
AccountOwner <AcctOwnr> [1..1] + 435
AccountServicer <AcctSvcr> [1..1] + 436
BeneficialOwner <BnfclOwnr> [0..%] * 436
BalanceDetails <BalDtls> [0..%] 437
BalanceForAccount <BalForAcct> [1..%] + 437
Agent <Agt> [0..%] + C9 438
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Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
AccountSubLevel6 <AcctSubLvi6> [0.%] 438
Accountldentification <Acctld> [1..1] + 440
AccountOwner <AcctOwnr> [1..1] + 440
AccountServicer <AcctSvcr> [1.1] * 440
BeneficialOwner <BnfclOwnr> [0..%] * 441
BalanceDetails <BalDtls> [0..%] 441
BalanceForAccount <BalForAcct> [1.%] + 442
Agent <Agt> [0.%] + C9 442
AccountSublLevel7 <AcctSubLvl7> [0..%] 443
Accountldentification <Acctld> [1..1] + 444
AccountOwner <AcctOwnr> [1.1] * 445
AccountServicer <AcctSvcr> [1..1] + 445
BeneficialOwner <BnfclOwnr> [0..%] + 445
BalanceDetails <BalDtls> [0..%] 446
BalanceForAccount <BalForAcct> [1..%] + 446
Agent <Agt> [0..%] + (01°] 447
AccountSubLevel8 <AcctSubLvI8> [0..%] 447
Accountldentification <Acctld> [1..1] + 448
AccountOwner <AcctOwnr> [1..1] + 448
AccountServicer <AcctSvcr> [1..1] + 449
BeneficialOwner <BnfclOwnr> [0..%] + 449
BalanceDetails <BalDtls> [0..4] 450
BalanceForAccount <BalForAcct> [1..%] + 450
Agent <Agt> [0..%] + C9 451
AccountSubLevel9 <AcctSubLvI9> [0..%] 451
Accountldentification <Acctld> [1..1] + 452
AccountOwner <AcctOwnr> [1..1] + 452
AccountServicer <AcctSvcr> [1.1] * 452
BeneficialOwner <BnfclOwnr> [0..%] * 453
BalanceDetails <BalDtls> [0..%] 453
BalanceForAccount <BalForAcct> [1.%] + 454
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Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
Agent <Agt> [0.%] + C9 454
SupplementaryData <SplmtryData> [0..%] + Cc11 455
AccountSubLevel9Difference [0..%] + 455
<AcctSubLvI9Diff>
SupplementaryData <SplmtryData> [0..%] + Ccl1 455
AccountSubLevel8Difference <AcctSubLvI8Diff> | [0..*] + 456
SupplementaryData <SplmtryData> [0..%] + Cc11 456
AccountSubLevel7Difference <AcctSubLvI7Diff> | [0..*] + 457
SupplementaryData <SplmtryData> [0..%] + c1a 457
AccountSubLevel6Difference <AcctSubLvI6Diff> [0..%] * 457
SupplementaryData <SplmtryData> [0..%] + c11 458
AccountSubLevel5Difference <AcctSubLvI5Diff> [0..%] + 458
SupplementaryData <SplmtryData> [0..%] + Cl1 459
AccountSubLevel4Difference <AcctSubLvl4Diff> [0..%] + 459
SupplementaryData <SplmtryData> [0..%] + c1a 459
AccountSubLevel3Difference <AcctSubLvI3Diff> [0..%] + 460
SupplementaryData <SplmtryData> [0..%] + Ccl1 460

26.4.6.6.6.1 Accountldentification <Acctld>

Presence: [1..1]

Definition: Unique and unambiguous identification for the sub-account between the account owner and
the account servicer.

Accountldentification <Acctld> contains the following elements (see SecuritiesAccountl19 on
page 1587 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <Id> [1..1] Text 1587
Type <Tp> [0..1] + 1587
Name <Nm> [0..1] Text 1587
26.4.6.6.6.2 AccountOwner <AcctOwnr>
Presence: [1..1]
Definition: Party that legally owns the sub-account.
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AccountOwner <AcctOwnr> contains the following elements (see Partyldentification100 on page 2629

for details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <Id> [1..1] + 2629
LEI <LEI> [0..1] IdentifierSet 2629

26.4.6.6.6.3 AccountServicer <AcctSvcr>

Presence: [1..1]

Definition: Party that manages the sub-account on behalf of the account owner, that is manages the
registration and booking of entries on the account, calculates balances on the account and provides
information about the account.

AccountServicer <AcctSvcr> contains the following elements (see Partyldentification100 on page 2629

for details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <ld> [1..1] * 2629
LEI <LEI> [0..1] IdentifierSet 2629

26.4.6.6.6.4 BeneficialOwner <BnfclOwnr>

Presence: [0..*]

Definition: Individual or entity that is ultimately entitled to the benefit of income and rights in a financial
instrument, as opposed to a nominal or legal owner.
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BeneficialOwner <BnfclOwnr> contains the following elements (see BeneficialOwner2 on page 2398

for details)
Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.

BeneficialOwnerldentification <BnfclOwnrld> [1..1] + 2399
Additionalldentification <Addtlld> [0..1] 2399
Identification <ld> [1..1] Text 2400
Type <Tp> (1.1] 2400
{Or Code <Cd> [1..1] CodeSet 2400
Or} Proprietary <Prtry> [1..1] + 2401
Issuer <lssr> [0..1] Text 2401
IssueDate <lsseDt> [0..1] Date 2401
ExpiryDate <XpryDt> [0..1] Date 2402
IssuerCountry <IssrCtry> [0..1] CodeSet C11 | 2402
Nationality <Ntlty> [0..1] CodeSet Cl1 | 2402
DomicileCountry <DmclCtry> [0..1] CodeSet Cl1l1 | 2402
NonDomicileCountry <NonDmclCtry> [0..1] CodeSet C11 | 2403
CertificationIndicator <Certfctnind> [0..1] Indicator 2403
CertificationType <CertfctnTp> [0..1] + 2404
DeclarationDetails <DclrtnDtls> [0..1] Text 2404

26.4.6.6.6.5 BalanceDetails <BalDtls>

Presence: [0..*]

Definition: Report on the net position of a financial instrument on the sub-account (sub-account level 2),
for a certain date. The agent, for example, a trade intermediary, may also be specified.

BalanceDetails <BalDtls> contains the following AggregateHoldingBalance3 elements

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
BalanceForAccount <BalForAcct> [1..%] + 421
Agent <Agt> [0..%] + C9 422

26.4.6.6.6.5.1 BalanceForAccount <BalForAcct>

Presence: [1..*]

Definition: Report on the net position of a financial instrument on the sub-account, for a certain date.
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BalanceForAccount <BalForAcct> contains the following elements (see AggregateHoldingBalancel
on page 1684 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
Financiallnstrumentldentification <FinInstrmld> [1..1] + C3, |1684
C4, C5,
C6,
C7
HoldingForm <HIdgForm> [0..1] CodeSet 1686
HoldingPhysicalType <HIdgPhysTp> [0..1] CodeSet 1686
BalanceForFinanciallnstrument <BalForFinInstrm> [1..%] + 1686
SupplementaryData <SplmtryData> [0..%] + C8 1686
26.4.6.6.6.5.2 Agent <Agt>
Presence: [0..*]
Definition: Agent of the financial instrument, for example, a trade intermediary.
Impacted by: C9 OrderOriginatorEligibilitylRule
Agent <Agt> contains the following elements (see Intermediary29 on page 2630 for details)
Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
Identification <Id> [1..1] + 2630
Role <Role> [1..1] + 2630
OrderOriginatorEligibility <OrdrOrgtrElgblty> [0..1] CodeSet 2630
SupplementaryData <SplmtryData> [0..%] + C8 2631
Constraints
» OrderOriginatorEligibilitylRule
(Rule)
OrderOriginatorEligibility may only be present if Role is either UCL1 or UCL2.
26.4.6.6.6.6 AccountSubLevel3 <AcctSubLvI3>
Presence: [0..*]
Definition: Holdings of level 3.
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AccountSubLevel3 <AcctSubLvI3> contains the following AccountSubLevel13 elements

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
Accountldentification <Acctld> [1..1] + 425
AccountOwner <AcctOwnr> [1..1] + 425
AccountServicer <AcctSvcr> [1..1] + 425
BeneficialOwner <BnfclOwnr> [0..%] * 426
BalanceDetails <BalDtls> [0..%] 426
BalanceForAccount <BalForAcct> [1..%] + 427
Agent <Agt> [0.%] + C9 427
AccountSubLevel4 <AcctSubLvi4> [0..%] 428
Accountldentification <Acctld> [1..1] + 430
AccountOwner <AcctOwnr> [1.1] * 431
AccountServicer <AcctSvcr> [1.1] + 431
BeneficialOwner <BnfclOwnr> [0..%] * 431
BalanceDetails <BalDtls> [0..%] 432
BalanceForAccount <BalForAcct> [1..%] + 432
Agent <Agt> [0..%] + (01°] 433
AccountSublevel5 <AcctSubLvl5> [0..4] 433
Accountldentification <Acctld> [1..1] * 435
AccountOwner <AcctOwnr> [1..1] + 435
AccountServicer <AcctSvcr> [1..1] + 436
BeneficialOwner <BnfclOwnr> [0..%] + 436
BalanceDetails <BalDtls> [0..%] 437
BalanceForAccount <BalForAcct> [1..%] * 437
Agent <Agt> [0..%] + c9 438
AccountSubLevel6 <AcctSubLvl6> [0..%] 438
Accountldentification <Acctld> [1..1] + 440
AccountOwner <AcctOwnr> [1..1] + 440
AccountServicer <AcctSvcr> [1..1] + 440
BeneficialOwner <BnfclOwnr> [0..%] + 441
BalanceDetails <BalDtls> [0..%] 441
BalanceForAccount <BalForAcct> [1..%] + 442
Agent <Agt> [0.%] + C9 442
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Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
AccountSubLevel7 <AcctSubLvl7> [0..%] 443
Accountldentification <Acctld> [1..1] + 444
AccountOwner <AcctOwnr> [1..1] + 445
AccountServicer <AcctSvcr> [1.1] * 445
BeneficialOwner <BnfclOwnr> [0..%] * 445
BalanceDetails <BalDtls> [0..%] 446
BalanceForAccount <BalForAcct> [1.%] + 446
Agent <Agt> [0.%] + C9 447
AccountSublLevel8 <AcctSubLvI8> [0..%] 447
Accountldentification <Acctld> [1.1] * 448
AccountOwner <AcctOwnr> [1.1] * 448
AccountServicer <AcctSvcr> [1..1] + 449
BeneficialOwner <BnfclOwnr> [0..%] + 449
BalanceDetails <BalDtls> [0..%] 450
BalanceForAccount <BalForAcct> [1..%] + 450
Agent <Agt> [0..%] + C9 451
AccountSubLevel9 <AcctSubLvI9> [0..%] 451
Accountldentification <Acctld> [1..1] + 452
AccountOwner <AcctOwnr> [1..1] + 452
AccountServicer <AcctSvcr> [1..1] + 452
BeneficialOwner <BnfclOwnr> [0..%] + 453
BalanceDetails <BalDtls> [0..4] 453
BalanceForAccount <BalForAcct> [1..%] + 454
Agent <Agt> [0..%] + C9 454
SupplementaryData <SplmtryData> [0..%] + Cl1 455
AccountSubLevel9Difference <AcctSubLvI9Diff> |[0..*] * 455
SupplementaryData <SplmtryData> [0..%] + Cc1a 455
AccountSubLevel8Difference <AcctSubLvI8Diff> | [0..%] * 456
SupplementaryData <SplmtryData> [0..%] * Cl1 456
AccountSubLevel7Difference <AcctSubLvI7Diff> [0..%] + 457
SupplementaryData <SplmtryData> [0..%] + Cl1 457
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Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.

AccountSubLevel6Difference <AcctSubLvI6Diff> [0..%] + 457
SupplementaryData <SplmtryData> [0..%] + Cl1 458
AccountSubLevel5Difference <AcctSubLvI5Diff> [0..%] + 458
SupplementaryData <SplmtryData> [0..%] + c1a 459
AccountSubLevel4Difference <AcctSubLvl4Diff> [0..%] * 459
SupplementaryData <SplmtryData> [0..%] + c11 459

26.4.6.6.6.6.1 Accountldentification <Acctld>

Presence: [1..1]

Definition: Unique and unambiguous identification for the sub-account between the account owner and
the account servicer.

Accountldentification <Acctld> contains the following elements (see SecuritiesAccountl19 on
page 1587 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <Id> [1..1] Text 1587
Type <Tp> [0..1] + 1587
Name <Nm> [0..1] Text 1587
26.4.6.6.6.6.2 AccountOwner <AcctOwnr>

Presence: [1..1]

Definition: Party that legally owns the sub-account.

AccountOwner <AcctOwnr> contains the following elements (see Partyldentification100 on page 2629

for details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
|dentification <Id> [1..1] + 2629
LEI <LEI> [0.1] IdentifierSet 2629

26.4.6.6.6.6.3 AccountServicer <AcctSvcr>

Presence: [1..1]

Definition: Party that manages the sub-level account on behalf of the account owner, that is manages
the registration and booking of entries on the account, calculates balances on the account and provides
information about the account.
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AccountServicer <AcctSvcr> contains the following elements (see Partyldentification100 on page 2629

for details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <Id> [1..1] + 2629
LEI <LEI> [0..1] IdentifierSet 2629

26.4.6.6.6.6.4 BeneficialOwner <BnfclOwnr>

Presence: [0..*]

Definition: Individual or entity that is ultimately entitled to the benefit of income and rights in a financial

instrument, as opposed to a nominal or legal owner.

BeneficialOwner <BnfclOwnr> contains the following elements (see BeneficialOwner2 on page 2398

for details)
Or MessageElement<XML Tag> Mult. Type Cc;\?str. Page
0.
BeneficialOwnerldentification <BnfclOwnrld> [1..1] + 2399
Additionalldentification <Addtlld> [0..1] 2399
Identification <ld> [1..1] Text 2400
Type <Tp> (1.1] 2400
{Or Code <Cd> [1..1] CodeSet 2400
Or} Proprietary <Prtry> [1..1] + 2401
Issuer <lssr> [0..1] Text 2401
IssueDate <lsseDt> [0..1] Date 2401
ExpiryDate <XpryDt> [0..1] Date 2402
IssuerCountry <IssrCtry> [0..1] CodeSet Cl1l |2402
Nationality <Ntlty> [0..1] CodeSet Cl1 | 2402
DomicileCountry <DmclCtry> [0..1] CodeSet Cl1 | 2402
NonDomicileCountry <NonDmclCtry> [0..1] CodeSet Cl1l1 |2403
CertificationIndicator <Certfctnind> [0..1] Indicator 2403
CertificationType <CertfctnTp> [0..1] + 2404
DeclarationDetails <DclrtnDtls> [0..1] Text 2404
26.4.6.6.6.6.5 BalanceDetails <BalDtls>

Presence: [0..*]

Definition: Report on the net position of a financial instrument on the sub-account (sub-account level 3),
for a certain date. The agent, for example, a trade intermediary, may also be specified.
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BalanceDetails <BalDtls> contains the following AggregateHoldingBalance3 elements

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
BalanceForAccount <BalForAcct> [1.%] + 427
Agent <Agt> [0..%] + C9 427

26.4.6.6.6.6.5.1 BalanceForAccount <BalForAcct>

Presence: [1..*]

Definition: Report on the net position of a financial instrument on the sub-account, for a certain date.

BalanceForAccount <BalForAcct> contains the following elements (see AggregateHoldingBalancel
on page 1684 for details)

Or MessageElement<XML Tag> Mult. Type Cc;\?str. Page
0.
Financiallnstrumentldentification <Finlnstrmld> [1..1] + C3, 1684
C4, C5,
Cs6,
C7
HoldingForm <HIdgForm> [0..1] CodeSet 1686
HoldingPhysicalType <HIdgPhysTp> [0..1] CodeSet 1686
BalanceForFinanciallnstrument <BalForFinInstrm> [1.%] + 1686
SupplementaryData <SplmtryData> [0..%] + C8 1686
26.4.6.6.6.6.5.2 Agent <Agt>
Presence: [0..*]
Definition: Agent of the financial instrument, for example, a trade intermediary.
Impacted by: C9 OrderOriginatorEligibilitylRule
Agent <Agt> contains the following elements (see Intermediary29 on page 2630 for details)
Or MessageElement<XML Tag> Mult. Type Cc;\?str. Page
0.
Identification <ld> [1..1] * 2630
Role <Role> [1..1] * 2630
OrderOriginatorEligibility <OrdrOrgtrElgblty> [0..1] CodeSet 2630
SupplementaryData <SplmtryData> [0..%] + C8 2631
Constraints
» OrderOriginatorEligibilitylRule
(Rule)
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OrderOriginatorEligibility may only be present if Role is either UCL1 or UCL2.

26.4.6.6.6.6.6 AccountSubLevel4 <AcctSubLviI4>
Presence: [0..*]

Definition: Holdings of level 4.
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AccountSubLevel4 <AcctSubLvl4> contains the following AccountSubLevel14 elements

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
Accountldentification <Acctld> [1..1] + 430
AccountOwner <AcctOwnr> [1..1] + 431
AccountServicer <AcctSvcr> [1..1] + 431
BeneficialOwner <BnfclOwnr> [0..%] * 431
BalanceDetails <BalDtls> [0..%] 432
BalanceForAccount <BalForAcct> [1..%] + 432
Agent <Agt> [0..%] + C9 433
AccountSubLevel5 <AcctSubLvI5> [0..%] 433
Accountldentification <Acctld> [1..1] + 435
AccountOwner <AcctOwnr> [1.1] * 435
AccountServicer <AcctSvcr> [1.1] + 436
BeneficialOwner <BnfclOwnr> [0..%] * 436
BalanceDetails <BalDtls> [0..%] 437
BalanceForAccount <BalForAcct> [1..%] + 437
Agent <Agt> [0..%] + (01°] 438
AccountSublevel6 <AcctSubLvl6> [0..4] 438
Accountldentification <Acctld> [1..1] * 440
AccountOwner <AcctOwnr> [1..1] + 440
AccountServicer <AcctSvcr> [1..1] + 440
BeneficialOwner <BnfclOwnr> [0..%] + 441
BalanceDetails <BalDtls> [0..%] 441
BalanceForAccount <BalForAcct> [1..%] + 442
Agent <Agt> [0..%] + C9 442
AccountSubLevel7 <AcctSubLvl7> [0..%] 443
Accountldentification <Acctld> [1..1] + 444
AccountOwner <AcctOwnr> [1..1] + 445
AccountServicer <AcctSvcr> [1..1] + 445
BeneficialOwner <BnfclOwnr> [0..%] * 445
BalanceDetails <BalDtls> [0..%] 446
BalanceForAccount <BalForAcct> [1..%] + 446
Agent <Agt> [0.%] + C9 447
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Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.

AccountSubLevel8 <AcctSubLvI8> [0..%] 447
Accountldentification <Acctld> [1..1] + 448
AccountOwner <AcctOwnr> [1..1] + 448
AccountServicer <AcctSvcr> [1.1] * 449
BeneficialOwner <BnfclOwnr> [0..%] * 449
BalanceDetails <BalDtls> [0..%] 450
BalanceForAccount <BalForAcct> [1.%] + 450
Agent <Agt> [0..%] + C9 451
AccountSublLevel9 <AcctSubLvI9> [0..%] 451
Accountldentification <Acctld> [1.1] * 452
AccountOwner <AcctOwnr> [1..1] + 452
AccountServicer <AcctSvcr> [1..1] + 452
BeneficialOwner <BnfclOwnr> [0..%] + 453
BalanceDetails <BalDtls> [0..%] 453
BalanceForAccount <BalForAcct> [1..%] + 454
Agent <Agt> [0..%] + C9 454
SupplementaryData <SplmtryData> [0..%] + c1a 455
AccountSubLevel9Difference <AcctSubLvI9Diff> |[0..*] + 455
SupplementaryData <SplmtryData> [0..%] + Cl1 455
AccountSubLevel8Difference <AcctSubLvI8Diff> [0.%] + 456
SupplementaryData <SplmtryData> [0..%] + c1l 456
AccountSubLevel7Difference <AcctSubLvl7Diff> [0..%] * 457
SupplementaryData <SplmtryData> [0..%] + c1ua 457
AccountSubLevel6Difference <AcctSubLvl6Diff> [0..%] + 457
SupplementaryData <SplmtryData> [0..%] + Cl1 458
AccountSubLevel5Difference <AcctSubLvI5Diff> [0..%] + 458
SupplementaryData <SplmtryData> [0..%] + c1l 459

26.4.6.6.6.6.6.1 Accountldentification <Acctld>

Presence: [1..1]

Definition: Unique and unambiguous identification for the sub-account between the account owner and
the account servicer.
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Accountldentification <Acctld> contains the following elements (see SecuritiesAccount19 on
page 1587 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <Id> [1..1] Text 1587
Type <Tp> [0..1] + 1587
Name <Nm> [0..1] Text 1587

26.4.6.6.6