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1 Message Set Overview

Introduction

Standards MX

1.1 List of MessageDefinitions

The following table lists all MessageDefinitions described in this book.

MessageDefinition Definition
colr.003.001.05 The MarginCallRequest message is sent by the
MarginCallRequestV05 collateral taker or its collateral manager to the

collateral giver or its collateral manager

This message is used to request new collateral at the
initiation of an exposure or request additional collateral
for an existing exposure. It can also be used to recall
collateral upon the collateral giver or its collateral
manager's request.

The message definition is intended for use with the
1SO20022 Business Application Header.

colr.004.001.05 The MarginCallResponse message is sent by the
MarginCallResponseV05 collateral giver or its collateral manager to the collateral
taker or its collateral manager or vice versa. This is a
response to the MarginCallRequest message. The
margin call can be accepted, fully disputed or partially
disputed.

The message definition is intended for use with the
1SO20022 Business Application Header.

colr.005.001.06 The CollateralManagementCancellationRequest
CollateralManagementCancellationRequestV06 | message is sent by:

- the collateral taker or its collateral manager to the
collateral giver or its collateral manager,

- the collateral giver or its collateral manager to the
collateral taker or its collateral manager

This message is used to request the cancellation of a
previously sent MarginCallRequest message,
MarginCallResponse message, CollateralProposal
message, CollateralProposalResponse message,
MarginCallDisputeNotification message or a
CollateralSubstitutionRequest message.

The message definition is intended for use with the
1SO20022 Business Application Header.

colr.006.001.05 The CollateralManagementCancellationStatus
CollateralManagementCancellationStatusV05 message is sent by:

- the collateral taker or its collateral manager to the
collateral giver or its collateral manager, or
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MessageDefinition Definition

- the collateral giver or its collateral manager to the
collateral taker or its collateral manager.

This message is used to provide the status of accepted
or rejected for the
CollateralManagementCancellationRequest message
previously received.

The message definition is intended for use with the
1SO20022 Business Application Header.

colr.007.001.06 The CollateralProposal message is sent by the
CollateralProposalV06 collateral giver or its collateral manager to the collateral
taker or its collateral manager, to propose the collateral
to be delivered. This message is sent once the Margin
Call is agreed or partially agreed and can be used for
new collateral at the initiation of an exposure or for
additional collateral for variation of an existing
exposure. This message is used for both initial
collateral proposal and subsequent counter proposals.

The message definition is intended for use with the
1SO20022 Business Application Header.

colr.008.001.06 The CollateralProposalResponse message is sent by
CollateralProposalResponseV06 the collateral taker or its collateral manager to the
collateral giver or its collateral manager to either
accept or reject the collateral which has been proposed
for the margin call. This message applies to both initial
and counter proposals. If the collateral proposal is
rejected then a new collateral proposal must be made.

The message definition is intended for use with the
1SO20022 Business Application Header.

colr.009.001.05 The MarginCallDisputeNotification message is sent by
MarginCallDisputeNotificationV05 the collateral taker or its collateral manager to the
collateral giver or its collateral manager to
acknowledge the notification of the dispute (either full
or partial dispute) of the MarginCallRequest. The
message will detail the amount of the dispute and the
reason.

The message definition is intended for use with the
1SO20022 Business Application Header.

colr.010.001.05 The CollateralSubstitutionRequest message is sent by
CollateralSubstitutionRequestV05 either the collateral giver or its collateral manager to
the collateral taker or its collateral manager. It is used
to request a substitution of collateral by specifying the
collateral to be returned and proposing the new type(s)
of collateral to be delivered. Note: There are cases
where the collateral taker can initiate the
CollateralSubstitutionRequest message, for example in
case of breach in the concentration limit.
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MessageDefinition Definition

The message definition is intended for use with the
1SO20022 Business Application Header.

colr.011.001.05 The CollateralSubstitutionResponse message is sent
CollateralSubstitutionResponseV05 by either the collateral taker or its collateral manager to
the collateral giver or its collateral manager. This is a
response to the CollateralSubstitutionRequest
message and the collateral proposed in the substitution
request can be accepted or rejected. If the collateral
proposed is rejected then a new
CollateralSubstitutionRequest should be sent. Note:
There are cases where the collateral giver will send
this message when the collateral taker has initiated the
CollateralSubstitutionRequest message, for example in
case of breach in the concentration limit.

The message definition is intended for use with the
1SO20022 Business Application Header.

colr.012.001.05 The CollateralSubstitutionConfirmation message is
CollateralSubstitutionConfirmationVV05 sent by:

- the collateral taker or its collateral manager to the
collateral giver or its collateral manager, or

- the collateral giver or its collateral manager to the
collateral taker or its collateral manager.

This message confirms the collateral delivery. The
collateral taker will only release the return of collateral
when the new piece of collateral is received. The
collateral giver sends the collateral taker the
notification that the collateral substitution (that is new
piece(s) of collateral) have been released. In the event
that multiple pieces of collateral are being delivered in
place of the collateral due to be returned by the giver,
this message should only be generated once all
collateral pieces have been agreed between both
parties. Then the taker confirms that the collateral
substitution (that is all pieces have been received) and
acknowledges return of collateral.

The message definition is intended for use with the
1SO20022 Business Application Header.

colr.013.001.05 The InterestPaymentRequest message is sent by
InterestPaymentRequestV05 either;

- the collateral taker or its collateral manager to the
collateral giver or its collateral manager, or

- the collateral giver or its collateral manager to the
collateral taker or its collateral manager

It is used to request payment or advise the amount due
for interest calculated for a specified period. The
interest is based on the amount of collateral that has
been held during the calculation period. It is possible to
send these messages on a bi-lateral basis for
matching.
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MessageDefinition Definition

The message definition is intended for use with the
1SO20022 Business Application Header.

colr.014.001.05 The InterestPaymentResponse message is sent by
InterestPaymentResponseV05 either;

- the collateral taker or its collateral manager to the
collateral giver or its collateral manager, or

- the collateral giver or its collateral manager to the
collateral taker or its collateral manager

This is a response to the InterestPaymentRequest
message and the amount of interest requested or
advised can be accepted or rejected.

The message definition is intended for use with the
1SO20022 Business Application Header.

colr.015.001.05 The InterestPaymentStatement message is sent by
InterestPaymentStatementV05 either the collateral giver or its collateral manager to
the collateral taker or its collateral manager. It is used
to report the interest amounts calculated based on the
effective posted collateral amount, over a specific
period of time agreed by both parties.

The message definition is intended for use with the
1SO20022 Business Application Header.

colr.016.001.05 The CollateralAndExposureReport message is sent by:
CollateralAndExposureReportV05
- the collateral giver, or its collateral manager, to the
collateral taker, or its collateral manager,

- the collateral taker, or its collateral manager to the
collateral giver, or its collateral manager

The message definition is intended for use with the
1SO20022 Business Application Header.

February 2022 8



Message Definition Report - Part 2 Message Set Overview
Collateral Management November 2022 for Standards MX

MessageDefinition Definition
head.001.001.02 The Business Layer deals with Business Messages.
BusinessApplicationHeaderV02 The behaviour of the Business Messages is fully

described by the Business Transaction and the
structure of the Business Messages is fully described
by the Message Definitions and related Message
Rules, Rules and Market Practices. All of which are
registered in the 1ISO 20022 Repository.

A single new Business Message (with its
accompagnying business application header) is
created - by the sending MessagingEndpoint - for each
business event; that is each interaction in a Business
Transaction. A Business Message adheres to the
following principles:

" A Business Message (and its business application
header) must not contain information about the
Message Transport System or the mechanics or
mechanism of message sending, transportation, or
receipt.

" A Business Message must be comprehensible
outside of the context of the Transport Message. That
is the Business Message must not require knowledge
of the Transport Message to be understood.

" A Business Message may contain headers, footers,
and envelopes that are meaningful for the business.
When present, they are treated as any other message
content, which means that they are considered part of
the Message Definition of the Business Message and
as such will be part of the ISO 20022 Repository.

" A Business Message refers to Business Actors by
their Name. Each instance of a Business Actor has one
Name. The Business Actor must not be referred to in
the Transport Layer.

Specific usage of this BusinessMessageHeader may
be defined by the relevant SEG.

February 2022 9
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2 MX colr.003.001.05
MarginCallRequestV05

2.1 MessageDefinition Functionality

Scope

The MarginCallRequest message is sent by the collateral taker or its collateral manager to the collateral
giver or its collateral manager

This message is used to request new collateral at the initiation of an exposure or request additional
collateral for an existing exposure. It can also be used to recall collateral upon the collateral giver or its
collateral manager's request.

The message definition is intended for use with the 1ISO20022 Business Application Header.

Usage

When sent by the collateral taker the MarginCallRequest message is used to:
- request new collateral at the initiation of an exposure

- request additional collateral

When sent by the collateral giver the MarginCallRequest message is used to:

- request the return of collateral.
Outline

The MarginCallRequestV05 MessageDefinition is composed of 12 MessageBuildingBlocks:
A. Transactionldentification
Unambiguous identification of the transaction as know by the instructing party.

B. Obligation

Provides information like the identification of the party or parties associated with the collateral
agreement, the exposure type and the valuation date.

C. Agreement

Agreement details for the over the counter market.

D. MarginCallResult

Summation of the call amounts per margin type. It is provided for the purposes of carrying forward
for future messages that are used to compare the margin call results to determine whether a call is
agreed or full/partially disputed.

E. MarginDetailsDueToA

Provides details about the margin calculation that would be due to party A.

F. MarginDetailsDueToB

February 2022 10
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Provides details about the margin calculation that would be due to party B.

G. RequirementDetailsDueToA

Amount of expected margin that will be either delivered to party A by party B or recalled to party A

from party B.

H. RequirementDetailsDueToB

Amount of expected margin that will be either delivered to party B by party A or recalled to party B
from party A.

I. ExpectedCollateralDueToA

Provides details about the type of collateral that will be either delivered to party A by party B or
recalled to party A from party B.

J. ExpectedCollateralDueToB

Provides details about the type of collateral that will be either delivered to party B by party A or
recalled to party B from party A.

K. MarginCallDetails

Allows the reporting of the margin requirements for multiple accounts and report a single margin
call amount made up of the aggregate of all the individual requirement amounts.

L. SupplementaryData

Additional information that can not be captured in the structured fields and/or any other specific
block.

February 2022
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MX colr.003.001.05 MarginCallRequestV05

2.2  Structure
Or MessageElement/BuildingBlock<XML Tag> Mult. Type Col\?str. Page
0.
Message root <Document> <MrgnCallReqg> [1..1]
Transactionldentification <TxId> [1..1] Text 16
Obligation <Oblgtn> [1..1] C3, |16
C5

PartyA <PtyA> [1.1] 18

{Or AnyBIC <AnyBIC> [1.1] IdentifierSet C2 18

Or Proprietaryldentification <Prtryld> [1..1] + 19

Or} NameAndAddress <NmAndAdr> [1..1] 19

Name <Nm> [1..1] Text 19

Address <Adr> [1..1] + 20

ServicingPartyA <SvcgPtyA> [0..1] 20

{Or AnyBIC <AnyBIC> [1.1] IdentifierSet C2 20

Or Proprietaryldentification <Prtryld> [1..1] + 21

Or} NameAndAddress <NmAndAdr> [1..1] 21

Name <Nm> [1..1] Text 21

Address <Adr> [1..1] + 21

PartyB <PtyB> [1.1] 22

{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C2 22

Or Proprietaryldentification <Prtryld> [1..1] + 23

Or} NameAndAddress <NmAndAdr> [1..1] 23

Name <Nm> [1..1] Text 23

Address <Adr> [1..1] + 23

ServicingPartyB <SvcgPtyB> [0..1] 24

{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C2 24

Or Proprietaryldentification <Prtryld> [1..1] + 24

Or} NameAndAddress <NmAndAdr> [1..1] 25

Name <Nm> [1..1] Text 25

Address <Adr> [1..1] + 25

CollateralAccountldentification <CollAcctld> [0..1] + 25

BlockChainAddressOrWallet <BlckChainAdrOrWiit> [0..1] + 26
February 2022 12
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MX colr.003.001.05 MarginCallRequestV05

Or MessageElement/BuildingBlock<XML Tag> Mult. Type Col\?str. Page
0.
ExposureType <XpsrTp> [0..1] CodeSet 26
ValuationDate <ValtnDt> [1..1] + 28
Agreement <Agrmt> [0..1] 28
AgreementDetails <AgrmtDtls> [1..1] Text 28
Agreementldentification <Agrmtld> [0..1] Text 28
AgreementDate <AgrmtDt> [1..1] Date 29
BaseCurrency <BaseCcy> [1..1] CodeSet C1 29
AgreementFramework <AgrmtFrmwk> [0..1] + 29
MarginCallResult <MrgnCallRslt> [1..1] + 29
MarginDetailsDueToA <MrgnDtlsDueToA> [0..1] + 30
MarginDetailsDueToB <MrgnDtlsDueToB> [0..1] + 31
RequirementDetailsDueToA <RgrmntDtlsDueToA> [0..1] 31
{Or MarginRequirement <MrgnRgrmnt> [1..1] + 32
Or} SegregatedindependentAmountRequirement [1..1] + 32
<SgrtdindpdntAmtRgrmnt>
RequirementDetailsDueToB <RgrmntDtlsDueToB> [0..1] 32
{Or MarginRequirement <MrgnRgrmnt> [1..1] + 33
Or} SegregatedindependentAmountRequirement [1..1] + 33
<SgrtdindpdntAmtRgrmnt>
ExpectedCollateralDueToA <XpctdCollDueToA> [0..1] + 33
ExpectedCollateralDueToB <XpctdCollIDueToB> [0..1] * 34
MarginCallDetails <MrgnCallDtls> [0..%] C4, |34
C6
CollateralAccountldentification <CollAcctld> [0..1] + 35
BlockChainAddressOrWallet <BlckChainAdrOrwiit> [0..1] + 35
MarginCallResult <MrgnCallRslt> [1.1] + 36
MarginDetailDueToA <MrgnDtlIDueToA> [0..1] + 36
MarginDetailDueToB <MrgnDtIDueToB> [0..1] + 37
RequirementDetailsDueToA <RgrmntDtlsDueToA> [0..1] 38
{Or MarginRequirement <MrgnRgrmnt> [1..1] + 38
Or} SegregatedindependentAmountRequirement [1..1] + 39
<SgrtdindpdntAmtRgrmnt>
RequirementDetailsDueToB <RgrmntDtlsDueToB> [0..1] 39
{Or MarginRequirement <MrgnRgrmnt> [1..1] + 39
February 2022 13
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Or MessageElement/BuildingBlock<XML Tag> Mult. Type Col\?str. Page
0.
Or} SegregatedindependentAmountRequirement [1..1] + 40
<SgrtdindpdntAmtRgrmnt>
ExpectedCollateralDueToA <XpctdCollDueToA> [0..1] + 40
ExpectedCollateralDueToB <XpctdCollIDueToB> [0..1] * 40
SupplementaryData <SplmtryData> [0..%] + C9 41

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
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 CollateralAccountOrBlockChainAddress1Rule
(Rule)

If CollateralAccountldentification is present, BlockChainAddressOrWallet must be
absent. (CrossElementComplexRule)

Error handling:
— Error severity: Warning

— Error Code: X00554

February 2022 14
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C4

C5

C6

C7

— Error Text: Invalid message contents for SafekeepingAccount or
BlockchainAddressOrWallet. Only one of both may be present.

CollateralAccountOrBlockChainAddress1Rule
(Rule)

If CollateralAccountldentification is present, BlockChainAddressOrWallet must be
absent. (CrossElementComplexRule)

Error handling:
— Error severity: Warning
— Error Code: X00554

— Error Text: Invalid message contents for SafekeepingAccount or
BlockchainAddressOrWallet. Only one of both may be present.

CollateralAccountOrBlockChainAddress2Rule
(Rule)

If BlockChainAddressOrWallet is present, CollateralAccountldentification must be
absent. (CrossElementComplexRule)

Error handling:
— Error severity: Warning
— Error Code: X00555

— Error Text: Invalid message contents for SafekeepingAccount or
BlockchainAddressOrWallet. Only one of both may be present.

CollateralAccountOrBlockChainAddress2Rule
(Rule)

If BlockChainAddressOrWallet is present, CollateralAccountldentification must be
absent. (CrossElementComplexRule)

Error handling:
— Error severity: Warning
— Error Code: X00555

— Error Text: Invalid message contents for SafekeepingAccount or
BlockchainAddressOrWallet. Only one of both 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: D0O0004

— Error Text: Invalid Country Code.

February 2022
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C8

C9

2.4

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.

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.

Message Building Blocks

This chapter describes the MessageBuildingBlocks of this MessageDefinition.

24.1

Transactionldentification <TxId>

Presence: [1..1]

Definition: Unambiguous identification of the transaction as know by the instructing party.

Datatype: Max35Text on page 1074

2.4.2

Obligation <Oblgtn>

Presence: [1..1]

Definition: Provides information like the identification of the party or parties associated with the collateral
agreement, the exposure type and the valuation date.

Impacted by: C3 CollateralAccountOrBlockChainAddress1Rule C5
CollateralAccountOrBlockChainAddress2Rule
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Obligation <Oblgtn> contains the following Obligation9 elements

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

PartyA <PtyA> [1..1] 18

{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C2 18
Or Proprietaryldentification <Prtryld> [1..1] + 19
Or} NameAndAddress <NmAndAdr> [1.1] 19
Name <Nm> [1..1] Text 19

Address <Adr> [1..1] + 20
ServicingPartyA <SvcgPtyA> [0..1] 20

{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C2 20
Or Proprietaryldentification <Prtryld> [1..1] + 21
Or} NameAndAddress <NmAndAdr> [1.1] 21
Name <Nm> [1..1] Text 21

Address <Adr> [1..1] + 21

PartyB <PtyB> [1..1] 22

{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C2 22
Or Proprietaryldentification <Prtryld> [1..1] + 23
Or} NameAndAddress <NmAndAdr> [1.1] 23
Name <Nm> [1..1] Text 23

Address <Adr> [1..1] + 23
ServicingPartyB <SvcgPtyB> [0..1] 24

{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C2 24
Or Proprietaryldentification <Prtryld> [1..1] + 24
Or} NameAndAddress <NmAndAdr> [1.1] 25
Name <Nm> [1..1] Text 25

Address <Adr> [1..1] + 25
CollateralAccountldentification <CollAcctld> [0..1] + 25
BlockChainAddressOrWallet <BlckChainAdrOrwiIit> [0..1] + 26
ExposureType <XpsrTp> [0..1] CodeSet 26
ValuationDate <ValtnDt> [1..1] + 28
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Constraints

* CollateralAccountOrBlockChainAddress1Rule
(Rule)

If CollateralAccountldentification is present, BlockChainAddressOrWallet must be absent.

On Condition
/CollateralAccountldentification is present
Following Must be True
/BlockChainAddressOrWallet Must be absent

Error handling:
— Error severity: Warning
— Error Code: X00554

— Error Text: Invalid message contents for SafekeepingAccount or BlockchainAddressOrWallet.
Only one of both may be present.

* CollateralAccountOrBlockChainAddress2Rule
(Rule)

If BlockChainAddressOrWallet is present, CollateralAccountldentification must be absent.

On Condition
/BlockChainAddressOrWallet is present
Following Must be True
/CollateralAccountldentification Must be absent

Error handling:
— Error severity: Warning
— Error Code: X00555

— Error Text: Invalid message contents for SafekeepingAccount or BlockchainAddressOrWallet.
Only one of both may be present.

2.4.2.1 PartyA <PtyA>
Presence: [1..1]
Definition: Defines one of the entities associated with the collateral agreement.

PartyA <PtyA> contains one of the following Partyldentification178Choice elements

Or MessageElement<XML Tag> Mult. Type Cc;\?str. Page
0.
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C2 18
Or Proprietaryldentification <Prtryld> [1..1] + 19
Or} NameAndAddress <NmAndAdr> [1.1] 19
Name <Nm> [1..1] Text 19
Address <Adr> [1..1] + 20

2.4.2.1.1 AnyBIC <AnyBIC>

Presence: [1..1]
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Definition: Unique and unambiguous identifier for an organisation that is allocated by an institution, for

example, Dun & Bradstreet Identification.

Impacted by: C2 AnyBIC
Datatype: AnyBICDec2014ldentifier on page 1069

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.

2.4.2.1.2 Proprietaryldentification <Prtryld>

Presence: [1..1]

Definition: Unique and unambiguous identifier, as assigned to a financial institution using a proprietary

identification scheme.

Proprietaryldentification <Prtryld> contains the following elements (see Genericldentification36 on

page 941 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <ld> [1.1] Text 942
Issuer <lssr> [1..1] Text 942
SchemeName <SchmeNm> [0..1] Text 942
2.4.2.1.3 NameAndAddress <NmAndAdr>
Presence: [1..1]
Definition: Name by which a party is known and which is usually used to identify that party.
NameAndAddress <NmAndAdr> contains the following NameAndAddress6 elements
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Name <Nm> [1..1] Text 19
Address <Adr> [1..1] + 20
2.4.2.1.3.1 Name <Nm>
Presence: [1..1]
Definition: Name by which a party is known and which is usually used to identify that party.
February 2022 19




Message Definition Report - Part 2
Collateral Management November 2022 for Standards MX

MX colr.003.001.05 MarginCallRequestV05

Datatype: Max70Text on page 1075

2.4.2.1.3.2 Address <Adr>

Presence: [1..1]

Definition: Information that locates and identifies a specific address, as defined by postal services.

Address <Adr> contains the following elements (see PostalAddress2 on page 1039 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
StreetName <StrtNm> [0..1] Text 1039
PostCodeldentification <PstCdld> [1..1] Text 1039
TownName <TwnNm> [1..1] Text 1040
CountrySubDivision <CtrySubDvsn> [0..1] Text 1040
Country <Ctry> [1.1] CodeSet C3 1040

2.4.2.2 ServicingPartyA <SvcgPtyA>

Presence: [0..1]

Definition: Specifies the party that is acting on behalf of party A and that offers collateral management

services.

ServicingPartyA <SvcgPtyA> contains one of the following Partyldentification178Choice elements

Or MessageElement<XML Tag> Mult. Type Co'\?str. Page
0.
{Or AnyBIC <AnyBIC> [1.1] IdentifierSet C2 20
Or Proprietaryldentification <Prtryld> [1..1] + 21
Or} NameAndAddress <NmAndAdr> [1..1] 21
Name <Nm> [1..1] Text 21
Address <Adr> [1..1] + 21

2.4.2.2.1 AnyBIC <AnyBIC>

Presence: [1..1]

Definition: Unique and unambiguous identifier for an organisation that is allocated by an institution, for

example, Dun & Bradstreet Identification.

Impacted by: C2 AnyBIC

Datatype: AnyBICDec2014ldentifier on page 1069

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 ISO
directory of BICs, and consists of eight (8) or eleven (11) contiguous characters.
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Error handling:

— Error severity: Fatal

— Error Code: DO0008

— Error Text: Invalid BIC.

2.4.2.2.2 Proprietaryldentification <Prtryld>

Presence: [1..1]

Definition: Unique and unambiguous identifier, as assigned to a financial institution using a proprietary
identification scheme.

Proprietaryldentification <Prtryld> contains the following elements (see Genericldentification36 on
page 941 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <ld> [1.1] Text 942
Issuer <lssr> [1..1] Text 942
SchemeName <SchmeNm> [0..1] Text 942
2.4.2.2.3 NameAndAddress <NmAndAdr>
Presence: [1..1]
Definition: Name by which a party is known and which is usually used to identify that party.
NameAndAddress <NmAndAdr> contains the following NameAndAddress6 elements
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Name <Nm> [1..1] Text 21
Address <Adr> [1..1] * 21
2.4.2.2.3.1 Name <Nm>
Presence: [1..1]
Definition: Name by which a party is known and which is usually used to identify that party.
Datatype: Max70Text on page 1075
2.4.2.2.3.2 Address <Adr>
Presence: [1..1]
Definition: Information that locates and identifies a specific address, as defined by postal services.
21

February 2022




Message Definition Report - Part 2
Collateral Management November 2022 for Standards MX

MX colr.003.001.05 MarginCallRequestV05

Address <Adr> contains the following elements (see PostalAddress2 on page 1039 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
StreetName <StrtNm> [0..1] Text 1039
PostCodeldentification <PstCdld> [1..1] Text 1039
TownName <TwnNm> [1..1] Text 1040
CountrySubDivision <CtrySubDvsn> [0..1] Text 1040
Country <Ctry> [1.1] CodeSet C3 1040
2.4.2.3 PartyB <PtyB>
Presence: [1..1]
Definition: Defines the other entity associated with the collateral agreement.
PartyB <PtyB> contains one of the following Partyldentification178Choice elements
Or MessageElement<XML Tag> Mult. Type Co'\?str. Page
0.
{Or AnyBIC <AnyBIC> [1.1] IdentifierSet C2 22
Or Proprietaryldentification <Prtryld> [1..1] + 23
Or} NameAndAddress <NmAndAdr> [1..1] 23
Name <Nm> [1..1] Text 23
Address <Adr> [1..1] + 23

2.4.2.3.1 AnyBIC <AnyBIC>

Presence: [1..1]

Definition: Unique and unambiguous identifier for an organisation that is allocated by an institution, for

example, Dun & Bradstreet Identification.

Impacted by: C2 AnyBIC

Datatype: AnyBICDec2014ldentifier on page 1069

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 ISO

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.

2.4.2.3.2 Proprietaryldentification <Prtryld>
Presence: [1..1]

Definition: Unique and unambiguous identifier, as assigned to a financial institution using a proprietary
identification scheme.

Proprietaryldentification <Prtryld> contains the following elements (see Genericldentification36 on
page 941 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <Id> [1..1] Text 942
Issuer <lssr> [1..1] Text 942
SchemeName <SchmeNm> [0..1] Text 942

2.4.2.3.3 NameAndAddress <NmAndAdr>
Presence: [1..1]
Definition: Name by which a party is known and which is usually used to identify that party.

NameAndAddress <NmAndAdr> contains the following NameAndAddress6 elements

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Name <Nm> [1..1] Text 23
Address <Adr> [1..1] + 23

2.4.2.3.3.1 Name <Nm>
Presence: [1..1]

Definition: Name by which a party is known and which is usually used to identify that party.

Datatype: Max70Text on page 1075

2.4.2.3.3.2 Address <Adr>
Presence: [1..1]
Definition: Information that locates and identifies a specific address, as defined by postal services.

Address <Adr> contains the following elements (see PostalAddress2 on page 1039 for details)

Or MessageElement<XML Tag> Mult. Type C(:\?str. Page
0.
StreetName <StrtNm> [0..1] Text 1039
PostCodeldentification <PstCdId> [1..1] Text 1039
TownName <TwnNm> [1.1] Text 1040
CountrySubDivision <CtrySubDvsn> [0..1] Text 1040
Country <Ctry> [1..1] CodeSet C3 1040
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2.4.2.4 ServicingPartyB <SvcgPtyB>

Presence: [0..1]

Definition: Specifies the party that is acting on behalf of party B and that offers collateral management
services.

ServicingPartyB <SvcgPtyB> contains one of the following Partyldentification178Choice elements

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet Cc2 24
Or Proprietaryldentification <Prtryld> [1..1] + 24
Or} NameAndAddress <NmAndAdr> [1..1] 25
Name <Nm> [1..1] Text 25
Address <Adr> [1..1] * 25

2.4.2.4.1 AnyBIC <AnyBIC>

Presence: [1..1]

Definition: Unique and unambiguous identifier for an organisation that is allocated by an institution, for
example, Dun & Bradstreet Identification.

Impacted by: C2 AnyBIC

Datatype: AnyBICDec2014ldentifier on page 1069

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 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.

2.4.2.4.2 Proprietaryldentification <Prtryld>

Presence: [1..1]

Definition: Unique and unambiguous identifier, as assigned to a financial institution using a proprietary
identification scheme.
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Proprietaryldentification <Prtryld> contains the following elements (see Genericldentification36 on

page 941 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <Id> [1..1] Text 942
Issuer <Issr> [1..1] Text 942
SchemeName <SchmeNm> [0..1] Text 942
2.4.2.4.3 NameAndAddress <NmAndAdr>
Presence: [1..1]
Definition: Name by which a party is known and which is usually used to identify that party.
NameAndAddress <NmAndAdr> contains the following NameAndAddress6 elements
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Name <Nm> [1..1] Text 25
Address <Adr> [1..1] + 25
2.4.2.4.3.1 Name <Nm>
Presence: [1..1]
Definition: Name by which a party is known and which is usually used to identify that party.
Datatype: Max70Text on page 1075
2.4.2.4.3.2 Address <Adr>
Presence: [1..1]
Definition: Information that locates and identifies a specific address, as defined by postal services.
Address <Adr> contains the following elements (see PostalAddress2 on page 1039 for details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
StreetName <StrtNm> [0..1] Text 1039
PostCodeldentification <PstCdld> [1..1] Text 1039
TownName <TwnNm> [1..1] Text 1040
CountrySubDivision <CtrySubDvsn> [0..1] Text 1040
Country <Ctry> [1..1] CodeSet C3 1040

2.4.2.5 CollateralAccountldentification <CollAcctld>

Presence: [0..1]

Definition: Provides additional information on the collateral account of the party delivering/receiving the

collateral.
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CollateralAccountldentification <CollAcctld> contains the following elements (see
CollateralAccount3 on page 892 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <Id> [1..1] Text 892
Type <Tp> [0..1] + 892
Name <Nm> [0..1] Text 892

2.4.2.6 BlockChainAddressOrWallet <BlckChainAdrOrWIIt>
Presence: [0..1]

Definition: Blockchain address or wallet where digital assets are maintained. This is the equivalent of
collateral account for digital assets.

BlockChainAddressOrWallet <BlckChainAdrOrWIIt> contains the following elements (see
BlockChainAddressWallet5 on page 960 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <ld> [1..1] Text 960
Type <Tp> [0..1] + 960
Name <Nm> [0..1] Text 961

2.4.2.7 ExposureType <XpsrTp>
Presence: [0..1]
Definition: Specifies the underlying business area or type of trade causing the collateral movement.

Datatype: ExposureTypellCode on page 1053

CodeName Name Definition

BFWD BondForward Any securities traded out beyond 3 days
which include treasury notes, Japanese
Governement Bonds (JGBs) and Gilts.

PAYM CashSettlement In support of any type of cash
settlement.

CBCO CentralBankCreditOperations Exposures related to activity with central
banks.

COMM Commodities Any good exchanged during commerce,

which includes goods traded on a
commodity exchange.

CRDS CreditDefaultSwap Swap designed to transfer the credit
exposure of fixed income products
between parties.

CRTL CreditLine Opening of a credit line before trading.

CRSP CreditSupport Cash lending/borrowing; letter of credit;
signing of master agreement.

CCIR CrossCurrencylRS Cross currency agreement between two
parties (known as counterparties) where
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CodeName Name Definition
one stream of future interest payments is
exchanged for another based on a
specified principal amount.

CRPR CrossProduct Combination of various types of trades.

EQPT EquityOption Trading of equity option (also known as
stock options).

EQUS EquitySwap Equity swap trades where the return of
an equity is exchanged for either a fixed
or a floating rate of interest.

EXTD ExchangeTradedDerivatives Trading of exchanged traded derivatives
in general.

EXPT ExoticOption Trading of exotic option, for example, a
non standard option.

FIXI Fixedincome Trading of fixed income instruments.

FORX ForeignExchange FX trades in general.

FORW ForwardForeignExchange Forward FX trades.

FUTR Futures Agreement to buy or sell a specific
amount of a commaodity or financial
instrument at a particular price on a
stipulated future date.

OPTN FXOption A contract that grants the holder the
right, but not the obligation, to buy or sell
currency at a specified exchange rate
during a specified period of time.

LIQU Liquidity In support of settlement via an RTGS or
other clearing system.

OTCD OTCDerivatives OTC derivatives trading.

RVPO ReverseRepurchaseAgreement In support of a reverse repurchase
agreement transaction.

SLOA SecuredLoan Exposure is linked to a secured loan.

SBSC SecuritiesBuySellSellBuyBack Securities buy sell back.

SCRP SecuritiesCrossProducts Combination of securities related
exposure types.

SLEB SecuritiesLendingAndBorrowing Exposure is linked to a securities lending
or borrowing activity.

SCIR SingleCurrencylRS Single currency interest rate swap.

SCIE SingleCurrencylRSExotic Exotic single currency interest rate swap.

SWPT Swaption Option on interest rate swap.

TBAS ToBeAnnounced To be announced (TBA) related
collateral.

TRCP TreasuryCrossProduct Combination of treasury related
exposure types.

UDMS UnclearedDerivativeMarginSegregation Relates to uncleared derivative margin
segregation. This could be for variation
or initial margin.
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CodeName Name Definition

CCPC CCPCollateral Collateral covering the initial margin
requirements for OTC trades cleared
through a CCP.

EQUI Equity Trading of equity.

TRBD TreasuryBonds Trading of treasury bonds.

REPO RepurchaseAgreement Relates to repurchase agreement
trading.

SHSL ShortSell Short sell exposure.

2.4.2.8 ValuationDate <ValtnDt>

Presence: [1..1]

Definition: Indicates the close of business date on which the initiating party is valuing the margin call.

ValuationDate <ValtnDt> contains one of the following elements (see DateAndDateTime2Choice on
page 930 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Date <Dt> [1..1] Date 930
Or} DateTime <DtTm> [1..1] DateTime 930
2.4.3 Agreement <Agrmt>
Presence: [0..1]
Definition: Agreement details for the over the counter market.
Agreement <Agrmt> contains the following Agreement4 elements
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
AgreementDetails <AgrmtDtls> [1..1] Text 28
Agreementldentification <Agrmtld> [0..1] Text 28
AgreementDate <AgrmtDt> [1..1] Date 29
BaseCurrency <BaseCcy> [1..1] CodeSet C1 29
AgreementFramework <AgrmtFrmwk> [0..1] + 29
2.4.3.1 AgreementDetails <AgrmtDtls>
Presence: [1..1]
Definition: Full details of the supporting legal agreement under which the margin call can be issued
and/or governed.
Datatype: Max140Text on page 1073
2.4.3.2 Agreementldentification <Agrmtld>
Presence: [0..1]
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Definition: Common reference to the agreement between the two counterparties.

Datatype: Max140Text on page 1073

2.4.3.3 AgreementDate <AgrmtDt>

Presence: [1..1]

Definition: Date on which the collateral agreement was signed.

Datatype: ISODate on page 1068

2.4.3.4 BaseCurrency <BaseCcy>

Presence: [1..1]

Definition: Denomination currency as specified in the collateral agreement.

Impacted by:

C1 ActiveCurrency

Datatype: ActiveCurrencyCode on page 1044

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

2.4.3.5 AgreementFramework <AgrmtFrmwk>

Presence: [0..1]

Definition: Specifies the underlying master agreement.

AgreementFramework <AgrmtFrmwk> contains one of the following elements (see
AgreementFramework1Choice on page 966 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or AgreementFramework <AgrmtFrmwk> [1..1] CodeSet 966
Or} Proprietaryldentification <Prtryld> [1.1] + 967
2.4.4 MarginCallResult <MrgnCallRslt>
Presence: [1..1]
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Definition: Summation of the call amounts per margin type. It is provided for the purposes of carrying
forward for future messages that are used to compare the margin call results to determine whether a
call is agreed or full/partially disputed.

MarginCallResult <MrgnCallRslt> contains the following elements (see MarginCallResult3 on
page 955 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
DefaultFundAmount <DfltFndAmt> [0..1] Amount Cl, |955
C6
MarginCallResult <MrgnCallRslt> [1..1] + 956
2.4.5 MarginDetailsDueToA <MrgnDtlsDueToA>
Presence: [0..1]
Definition: Provides details about the margin calculation that would be due to party A.
MarginDetailsDueToA <MrgnDtlsDueToA> contains the following elements (see MarginCalll on
page 918 for details)
Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
ExposedAmountPartyA <XpsdAmtPtyA> [0..1] Amount gé 919
ExposedAmountPartyB <XpsdAmtPtyB> [0..1] Amount g(l5 920
ExposureConvention <XpsrCnvntn> [0..1] CodeSet 921
IndependentAmountPartyA <IndpdntAmtPtyA> [0..1] + 921
IndependentAmountPartyB <IndpdntAmtPtyB> [0..1] + 922
MarginTerms <MrgnTerms> [0..1] 923
{Or MarginDetails <MrgnDtls> [1..1] 924
VariationMargin <VartnMrgn> [1..1] 924
ThresholdAmount <ThrshldAmt> [1..1] Amount C1, 925
C6
ThresholdType <ThrshldTp> [0..1] CodeSet 926
MinimumTransferAmount <MinTrfAmt> [1..1] Amount g(ls 926
RoundingAmount <RndgAmt> [1..1] Amount Cl, |927
C6
RoundingMethod <RndgMtd> [1..1] CodeSet 927
SegregatedindependentAmountMargin [0..1] * 928
<SgrtdindpdntAmtMrgn>
Or} SegregatedindependentAmountMargin [1..1] + 928
<SgrtdindpdntAmtMrgn>
CollateralBalance <CollBal> [0..1] + 928
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2.4.6

MarginDetailsDueToB <MrgnDtlsDueToB>

Presence: [0..1]

Definition: Provides details about the margin calculation that would be due to party B.

MarginDetailsDueToB <MrgnDtlsDueToB> contains the following elements (see MarginCalll on

page 918 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
ExposedAmountPartyA <XpsdAmtPtyA> [0..1] Amount g(l5 919
ExposedAmountPartyB <XpsdAmtPtyB> [0..1] Amount gé 920
ExposureConvention <XpsrCnvntn> [0..1] CodeSet 921
IndependentAmountPartyA <IndpdntAmtPtyA> [0..1] + 921
IndependentAmountPartyB <IndpdntAmtPtyB> [0..1] + 922
MarginTerms <MrgnTerms> [0..1] 923
{Or MarginDetails <MrgnDtls> [1..1] 924
VariationMargin <VartnMrgn> [1..1] 924
ThresholdAmount <ThrshildAmt> [1..1] Amount Cl, |925
C6
ThresholdType <ThrshldTp> [0..1] CodeSet 926
MinimumTransferAmount <MinTrfAmt> [1..1] Amount gé 926
RoundingAmount <RndgAmt> [1..1] Amount Cl, |927
C6
RoundingMethod <RndgMtd> [1..1] CodeSet 927
SegregatedindependentAmountMargin [0..1] + 928
<SgrtdindpdntAmtMrgn>
Or} SegregatedindependentAmountMargin [1..1] + 928
<SgrtdindpdntAmtMrgn>
CollateralBalance <CollBal> [0..1] + 928

2.4.7

RequirementDetailsDueToA <RgqrmntDtlIsDueToA>

Presence: [0..1]

Definition: Amount of expected margin that will be either delivered to party A by party B or recalled to
party A from party B.
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RequirementDetailsDueToA <RgrmntDtlsDueToA> contains one of the following

MarginRequirement1Choice elements

<SgrtdindpdntAmtRgrmnt>

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or MarginRequirement <MrgnRgrmnt> [1..1] + 32
Or} SegregatedindependentAmountRequirement [1..1] + 32

2.4.7.1 MarginRequirement <MrgnRqrmnt>

Presence: [1..1]

Definition: Provides details about the margin requirements for the variation margin and optionally the

segregated independent amount.

MarginRequirement <MrgnRgrmnt> contains the following elements (see Requirementl on page 952

for details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
VariationMarginRequirement <VartnMrgnRgrmnt> [1..1] + 952
SegregatedindependentAmountRequirement [0..1] * 953

<SgrtdindpdntAmtRgrmnt>

2.4.7.2 SegregatedindependentAmountRequirement <SgrtdindpdntAmtRgrmnt>

Presence: [1..1]

Definition: Provides details about the margin requirements for the segregated independent amount only.

SegregatedindependentAmountRequirement <SgrtdindpdntAmtRgrmnt> contains the following

elements (see MarginRequirementl on page 953 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
DeliverMarginAmount <DIvrMrgnAmt> [0..1] Amount Cl, |953
C6
ReturnMarginAmount <RtrMrgnAmt> [0..1] Amount Cl, |954
Cc6
2.4.8 RequirementDetailsDueToB <RqrmntDtlsDueToB>

Presence: [0..1]

Definition: Amount of expected margin that will be either delivered to party B by party A or recalled to

party B from party A.
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RequirementDetailsDueToB <RgrmntDtlsDueToB> contains one of the following

MarginRequirement1Choice elements

<SgrtdindpdntAmtRgrmnt>

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or MarginRequirement <MrgnRgrmnt> [1..1] + 33
Or} SegregatedindependentAmountRequirement [1..1] + 33

2.4.8.1 MarginRequirement <MrgnRqrmnt>

Presence: [1..1]

Definition: Provides details about the margin requirements for the variation margin and optionally the

segregated independent amount.

MarginRequirement <MrgnRgrmnt> contains the following elements (see Requirementl on page 952

for details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
VariationMarginRequirement <VartnMrgnRgrmnt> [1..1] + 952
SegregatedindependentAmountRequirement [0..1] * 953

<SgrtdindpdntAmtRgrmnt>

2.4.8.2 SegregatedindependentAmountRequirement <SgrtdindpdntAmtRgrmnt>

Presence: [1..1]

Definition: Provides details about the margin requirements for the segregated independent amount only.

SegregatedindependentAmountRequirement <SgrtdindpdntAmtRgrmnt> contains the following

elements (see MarginRequirementl on page 953 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
DeliverMarginAmount <DIvrMrgnAmt> [0..1] Amount Cl, |953
C6
ReturnMarginAmount <RtrMrgnAmt> [0..1] Amount Cl, |954
Cc6
2.4.9 ExpectedCollateralDueToA <XpctdCollIDueToA>

Presence: [0..1]

Definition: Provides details about the type of collateral that will be either delivered to party A by party B

or recalled to party A from party B.

ExpectedCollateralDueToA <XpctdCollIDueToA> contains one of the following elements (see

ExpectedCollateral2Choice on page 917 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or ExpectedCollateralDetails <XpctdCollDtls> [1..1] + 917
Or} SegregatedindependentAmount <SgrtdindpdntAmt> [1..1] + 917
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2.4.10 ExpectedCollateralDueToB <XpctdCollIDueToB>

Presence: [0..1]

Definition: Provides details about the type of collateral that will be either delivered to party B by party A
or recalled to party B from party A.

ExpectedCollateralDueToB <XpctdCollDueToB> contains one of the following elements (see
ExpectedCollateral2Choice on page 917 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or ExpectedCollateralDetails <XpctdCollDtls> [1..1] + 917
Or} SegregatedindependentAmount <SgrtdindpdntAmt> [1..1] + 917

2.4.11 MarginCallDetails <MrgnCallDtls>

Presence: [0..*]

Definition: Allows the reporting of the margin requirements for multiple accounts and report a single
margin call amount made up of the aggregate of all the individual requirement amounts.

Impacted by: C4 CollateralAccountOrBlockChainAddress1iRule , C6
CollateralAccountOrBlockChainAddress2Rule

MarginCallDetails <MrgnCallDtls> contains the following MarginCall3 elements

Or MessageElement<XML Tag> Mult. Type C(:\?str. Page
0.
CollateralAccountldentification <CollAcctld> [0..1] + 35
BlockChainAddressOrWallet <BlckChainAdrOrwIit> [0..1] + 35
MarginCallResult <MrgnCallRslt> [1..1] + 36
MarginDetailDueToA <MrgnDtIDueToA> [0..1] + 36
MarginDetailDueToB <MrgnDtIDueToB> [0..1] + 37
RequirementDetailsDueToA <RgrmntDtlsDueToA> [0..1] 38
{Or MarginRequirement <MrgnRgrmnt> [1..1] + 38
Or} SegregatedindependentAmountRequirement [1..1] + 39
<SgrtdindpdntAmtRgrmnt>
RequirementDetailsDueToB <RgrmntDtlsDueToB> [0..1] 39
{Or MarginRequirement <MrgnRgrmnt> [1..1] + 39
Or} SegregatedindependentAmountRequirement [1..1] + 40
<SgrtdindpdntAmtRgrmnt>
ExpectedCollateralDueToA <XpctdColIDueToA> [0..1] + 40
ExpectedCollateralDueToB <XpctdCollDueToB> [0..1] + 40
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Constraints

* CollateralAccountOrBlockChainAddress1Rule
(Rule)

If CollateralAccountldentification is present, BlockChainAddressOrWallet must be absent.

On Condition
/CollateralAccountldentification is present
Following Must be True
/BlockChainAddressOrWallet Must be absent

Error handling:
— Error severity: Warning
— Error Code: X00554

— Error Text: Invalid message contents for SafekeepingAccount or BlockchainAddressOrWallet.
Only one of both may be present.

* CollateralAccountOrBlockChainAddress2Rule
(Rule)

If BlockChainAddressOrWallet is present, CollateralAccountldentification must be absent.

On Condition
/BlockChainAddressOrWallet is present
Following Must be True
/CollateralAccountldentification Must be absent

Error handling:
— Error severity: Warning
— Error Code: X00555

— Error Text: Invalid message contents for SafekeepingAccount or BlockchainAddressOrWallet.
Only one of both may be present.

2.4.11.1 CollateralAccountldentification <CollAcctld>
Presence: [0..1]

Definition: Provides additional information on the collateral account of the party delivering/receiving the
collateral.

CollateralAccountldentification <CollAcctld> contains the following elements (see
CollateralAccount3 on page 892 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <ld> [1..1] Text 892
Type <Tp> [0..1] t 892
Name <Nm> [0..1] Text 892

2.4.11.2 BlockChainAddressOrWallet <BlckChainAdrOrWIlt>

Presence: [0..1]
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Definition: Blockchain address or wallet where digital assets are maintained. This is the equivalent of
collateral account for digital assets.

BlockChainAddressOrWallet <BlckChainAdrOrWIIt> contains the following elements (see

BlockChainAddressWallet5 on page 960 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <Id> [1..1] Text 960
Type <Tp> [0..1] + 960
Name <Nm> [0..1] Text 961

2.4.11.3 MarginCallResult <MrgnCallRslt>

Presence: [1..1]

Definition: Summation of the call amounts per margin type. It is provided for the purposes of carrying
forward for future messages that are used to compare the margin call results to determine whether a
call is agreed or full/partially disputed.

MarginCallResult <MrgnCallRsIt> contains the following elements (see MarginCallResult3 on
page 955 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
DefaultFundAmount <DfltFndAmt> [0..1] Amount Cl, |955
C6
MarginCallResult <MrgnCallRslt> [1..1] + 956
2.4.11.4 MarginDetailDueToA <MrgnDtIDueToA>
Presence: [0..1]
Definition: Provides details about the margin calculation that would be due to party A.
36
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MarginDetailDueToA <MrgnDtIDueToA> contains the following elements (see MarginCalll on
page 918 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
ExposedAmountPartyA <XpsdAmtPtyA> [0..1] Amount Cl, |919
C6
ExposedAmountPartyB <XpsdAmtPtyB> [0..1] Amount Cl, |920
C6
ExposureConvention <XpsrCnvntn> [0..1] CodeSet 921
IndependentAmountPartyA <IndpdntAmtPtyA> [0..1] * 921
IndependentAmountPartyB <IndpdntAmtPtyB> [0..1] + 922
MarginTerms <MrgnTerms> [0..1] 923
{Or MarginDetails <MrgnDtls> [1.1] 924
VariationMargin <VartnMrgn> [1..1] 924
ThresholdAmount <ThrshildAmt> [1..1] Amount Cl, |925
C6
ThresholdType <ThrshldTp> [0..1] CodeSet 926
MinimumTransferAmount <MinTrfAmt> [1.1] Amount Cl, |926
C6
RoundingAmount <RndgAmt> [1..1] Amount Cl, |927
Cc6
RoundingMethod <RndgMtd> [1.1] CodeSet 927
SegregatedindependentAmountMargin [0..1] + 928
<SgrtdindpdntAmtMrgn>
Or} SegregatedindependentAmountMargin [1..1] + 928
<SgrtdindpdntAmtMrgn>
CollateralBalance <CollBal> [0..1] + 928
2.4.11.5 MarginDetailDueToB <MrgnDtIDueToB>
Presence: [0..1]
Definition: Provides details about the margin calculation that would be due to party B.
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MarginDetailDueToB <MrgnDtIDueToB> contains the following elements (see MarginCalll on
page 918 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
ExposedAmountPartyA <XpsdAmtPtyA> [0..1] Amount g(l5 919
ExposedAmountPartyB <XpsdAmtPtyB> [0..1] Amount gé 920
ExposureConvention <XpsrCnvntn> [0..1] CodeSet 921
IndependentAmountPartyA <IndpdntAmtPtyA> [0..1] + 921
IndependentAmountPartyB <IndpdntAmtPtyB> [0..1] + 922
MarginTerms <MrgnTerms> [0..1] 923
{Or MarginDetails <MrgnDtls> [1..1] 924
VariationMargin <VartnMrgn> [1.1] 924
ThresholdAmount <ThrshildAmt> [1..1] Amount Cl, |925
C6
ThresholdType <ThrshldTp> [0..1] CodeSet 926
MinimumTransferAmount <MinTrfAmt> [1..1] Amount gé 926
RoundingAmount <RndgAmt> [1..1] Amount Cl, |927
C6
RoundingMethod <RndgMtd> [1..1] CodeSet 927
SegregatedindependentAmountMargin [0..1] + 928
<SgrtdindpdntAmtMrgn>
Or} SegregatedindependentAmountMargin [1..1] + 928
<SgrtdindpdntAmtMrgn>
CollateralBalance <CollBal> [0..1] + 928

2.4.11.6 RequirementDetailsDueToA <RgqrmntDtiIsDueToA>

Presence: [0..1]

Definition: Amount of expected margin that will be either delivered to party A by party B or recalled to
party A from party B.

RequirementDetailsDueToA <RgrmntDtlsDueToA> contains one of the following

MarginRequirement1Choice elements

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or MarginRequirement <MrgnRgrmnt> [1..1] + 38
Or} SegregatedindependentAmountRequirement [1..1] + 39
<SgrtdindpdntAmtRgrmnt>
2.4.11.6.1 MarginRequirement <MrgnRgrmnt>
Presence: [1..1]
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Definition: Provides details about the margin requirements for the variation margin and optionally the

segregated independent amount.

MarginRequirement <MrgnRgrmnt> contains the following elements (see Requirementl on page 952

for details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
VariationMarginRequirement <VartnMrgnRgrmnt> [1..1] + 952
SegregatedindependentAmountRequirement [0..1] + 953

<SgrtdindpdntAmtRgrmnt>

2.4.11.6.2 SegregatedindependentAmountRequirement <SgrtdindpdntAmtRgqrmnt>

Presence: [1..1]

Definition: Provides details about the margin requirements for the segregated independent amount only.

SegregatedindependentAmountRequirement <SgrtdindpdntAmtRgrmnt> contains the following

elements (see MarginRequirementl on page 953 for details)

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

DeliverMarginAmount <DIvrMrgnAmt> [0..1] Amount Cl, |953
C6

ReturnMarginAmount <RtrMrgnAmt> [0..1] Amount C1, 954
(3]

2.4.11.7 RequirementDetailsDueToB <RgqrmntDtlsDueToB>

Presence: [0..1]

Definition: Amount of expected margin that will be either delivered to party B by party A or recalled to

party B from party A.

RequirementDetailsDueToB <RgrmntDtlsDueToB> contains one of the following

MarginRequirement1Choice elements

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or MarginRequirement <MrgnRgrmnt> [1..1] * 39
Or} SegregatedindependentAmountRequirement [1..1] + 40
<SgrtdindpdntAmtRgrmnt>
2.4.11.7.1 MarginRequirement <MrgnRgrmnt>
Presence: [1..1]
Definition: Provides details about the margin requirements for the variation margin and optionally the
segregated independent amount.
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MarginRequirement <MrgnRgrmnt> contains the following elements (see Requirementl on page 952

for details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
VariationMarginRequirement <VartnMrgnRgrmnt> [1..1] + 952
SegregatedindependentAmountRequirement [0..1] + 953
<SgrtdindpdntAmtRgrmnt>

2.4.11.7.2 SegregatedindependentAmountRequirement <SgrtdindpdntAmtRgrmnt>
Presence: [1..1]
Definition: Provides details about the margin requirements for the segregated independent amount only.

SegregatedindependentAmountRequirement <SgrtdindpdntAmtRgrmnt> contains the following
elements (see MarginRequirementl on page 953 for details)

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

DeliverMarginAmount <DIvrMrgnAmt> [0..1] Amount Cl, |953
C6

ReturnMarginAmount <RtrMrgnAmt> [0..1] Amount C1, 954
Ccé6

2.4.11.8 ExpectedCollateralDueToA <XpctdCollIDueToA>

Presence: [0..1]

Definition: Provides details about the type of collateral that will be either delivered to party A by party B
or recalled to party A from party B.

ExpectedCollateralDueToA <XpctdCollIDueToA> contains one of the following elements (see
ExpectedCollateral2Choice on page 917 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or ExpectedCollateralDetails <XpctdCollDtls> [1..1] + 917
Or} SegregatedindependentAmount <SgrtdindpdntAmt> [1..1] + 917

2.4.11.9 ExpectedCollateralDueToB <XpctdCollDueToB>
Presence: [0..1]

Definition: Provides details about the type of collateral that will be either delivered to party B by party A
or recalled to party B from party A.

ExpectedCollateralDueToB <XpctdCollDueToB> contains one of the following elements (see
ExpectedCollateral2Choice on page 917 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or ExpectedCollateralDetails <XpctdCollDtls> [1..1] + 917
Or} SegregatedindependentAmount <SgrtdindpdntAmt> [1..1] + 917
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2.4.12

SupplementaryData <SplmtryData>

Presence: [0..*]

Definition: Additional information that can not be captured in the structured fields and/or any other
specific block.

Impacted by: C9 SupplementaryDataRule

SupplementaryData <SpImtryData> contains the following elements (see SupplementaryDatal on
page 958 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
PlaceAndName <PlcAndNm> [0..1] Text 958
Envelope <Envip> [1..1] (External Schema) 959

Constraints

e 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.
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3 MX colr.004.001.05
MarginCallResponseV05

3.1 MessageDefinition Functionality

Scope

The MarginCallResponse message is sent by the collateral giver or its collateral manager to the
collateral taker or its collateral manager or vice versa. This is a response to the MarginCallRequest
message. The margin call can be accepted, fully disputed or partially disputed.

The message definition is intended for use with the 1ISO20022 Business Application Header.

Usage
When sent by the collateral giver the MarginCallResponse message is used to:
- fully accept the MarginCallRequest

- or partially accept the MarginCallRequest.

When sent by the collateral taker the MarginCallResponse message is used to:
- fully accept the recall of collateral

- or partially accept the recall of collateral.
Outline
The MarginCallResponseV05 MessageDefinition is composed of 9 MessageBuildingBlocks:
A. Transactionldentification
Unambiguous identification of the transaction as know by the instructing party.
B. Obligation

Provides information like the identification of the party or parties associated with the collateral
agreement, the exposure type and the valuation date.

C. Agreement

Agreement details for the over the counter market.
D. MarginDetailsDueToA

Provides details about the margin calculation that would be due to party A.
E. MarginDetailsDueToB

Provides details about the margin calculation that would be due to party B.

F. AgreedAmountDueToA

Provides details about the agreed amount that would be due to party A.
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G. AgreedAmountDueToB
Provides details about the agreed amount that would be due to party B.
H. ResponseDetails
Provides response details about the margin call.
I. SupplementaryData

Additional information that can not be captured in the structured fields 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> <MrgnCallRspn> [1..1]
Transactionldentification <TxId> [1..1] Text 47
Obligation <Oblgtn> [1..1] C3, |47
C4

PartyA <PtyA> [1..1] 49

{Or AnyBIC <AnyBIC> [1.1] IdentifierSet C2 49

Or Proprietaryldentification <Prtryld> [1..1] + 50

Or} NameAndAddress <NmAndAdr> [1..1] 50

Name <Nm> [1..1] Text 50

Address <Adr> [1..1] + 51

ServicingPartyA <SvcgPtyA> [0..1] 51

{Or AnyBIC <AnyBIC> [1.1] IdentifierSet C2 51

Or Proprietaryldentification <Prtryld> [1..1] + 52

Or} NameAndAddress <NmAndAdr> [1..1] 52

Name <Nm> [1..1] Text 52

Address <Adr> [1..1] + 52

PartyB <PtyB> [1.1] 53

{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C2 53

Or Proprietaryldentification <Prtryld> [1..1] + 54

Or} NameAndAddress <NmAndAdr> [1..1] 54

Name <Nm> [1..1] Text 54

Address <Adr> [1.1] * 54

ServicingPartyB <SvcgPtyB> [0..1] 55

{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C2 55

Or Proprietaryldentification <Prtryld> [1..1] + 55

Or} NameAndAddress <NmAndAdr> [1..1] 56

Name <Nm> [1..1] Text 56

Address <Adr> [1..1] + 56

CollateralAccountldentification <CollAcctld> [0..1] + 56

BlockChainAddressOrWallet <BlckChainAdrOrWiit> [0..1] + 57
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Or MessageElement/BuildingBlock<XML Tag> Mult. Type Col\?str. Page
0.

ExposureType <XpsrTp> [0..1] CodeSet 57
ValuationDate <ValtnDt> [1..1] + 59
Agreement <Agrmt> [0..1] 59
AgreementDetails <AgrmtDtls> [1..1] Text 59
Agreementldentification <Agrmtld> [0..1] Text 59
AgreementDate <AgrmtDt> [1..1] Date 60
BaseCurrency <BaseCcy> [1..1] CodeSet C1 60
AgreementFramework <AgrmtFrmwk> [0..1] + 60
MarginDetailsDueToA <MrgnDtlsDueToA> [0..1] + 60
MarginDetailsDueToB <MrgnDtlsDueToB> [0..1] + 61
AgreedAmountDueToA <AgrdAmtDueToA> [0..1] 62
{Or AgreedAmountDetails <AgrdAmtDtls> [1..1] 63
VariationMarginAmount <VartnMrgnAmt> [1..1] + 63
SegregatedindependentAmount <SgrtdindpdntAmt> [0..1] + 63
Or} SegregatedindependentAmount <SgrtdindpdntAmt> [1..1] + 63
AgreedAmountDueToB <AgrdAmtDueToB> [0..1] 64
{Or AgreedAmountDetails <AgrdAmtDtls> [1..1] 64
VariationMarginAmount <VartnMrgnAmt> [1..1] + 64
SegregatedindependentAmount <SgrtdindpdntAmt> [0..1] + 65
Or} SegregatedindependentAmount <SgrtdindpdntAmt> [1..1] + 65
ResponseDetails <RspnDtls> [0..1] 65
ResponseTypeDetails <RspnTpDtls> [1..%] + 66
Description <Desc> [0..1] Text 66
SupplementaryData <SplmtryData> [0..%] + C7 66

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.

Cl1 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 CollateralAccountOrBlockChainAddress1Rule
(Rule)

If CollateralAccountldentification is present, BlockChainAddressOrWallet must be
absent. (CrossElementComplexRule)

Error handling:
— Error severity: Warning
— Error Code: X00554

— Error Text: Invalid message contents for SafekeepingAccount or
BlockchainAddressOrWallet. Only one of both may be present.

C4 CollateralAccountOrBlockChainAddress2Rule
(Rule)

If BlockChainAddressOrWallet is present, CollateralAccountldentification must be
absent. (CrossElementComplexRule)

Error handling:
— Error severity: Warning
— Error Code: X00555

— Error Text: Invalid message contents for SafekeepingAccount or
BlockchainAddressOrWallet. Only one of both may be present.

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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Error handling:

— Error severity: Fatal

— Error Code: D0O0004

— Error Text: Invalid Country Code.

C6 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.

C7 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.

3.4 Message Building Blocks

This chapter describes the MessageBuildingBlocks of this MessageDefinition.

34.1 Transactionldentification <TxId>

Presence: [1..1]
Definition: Unambiguous identification of the transaction as know by the instructing party.

Datatype: Max35Text on page 1074

3.4.2 Obligation <Oblgtn>

Presence: [1..1]

Definition: Provides information like the identification of the party or parties associated with the collateral
agreement, the exposure type and the valuation date.

Impacted by: C3 CollateralAccountOrBlockChainAddress1Rule Cc4
CollateralAccountOrBlockChainAddress2Rule
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Obligation <Oblgtn> contains the following Obligation9 elements

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

PartyA <PtyA> [1..1] 49

{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C2 49
Or Proprietaryldentification <Prtryld> [1..1] + 50
Or} NameAndAddress <NmAndAdr> [1.1] 50
Name <Nm> [1..1] Text 50

Address <Adr> [1..1] + 51
ServicingPartyA <SvcgPtyA> [0..1] 51

{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C2 51
Or Proprietaryldentification <Prtryld> [1..1] + 52
Or} NameAndAddress <NmAndAdr> [1.1] 52
Name <Nm> [1..1] Text 52

Address <Adr> [1..1] + 52

PartyB <PtyB> [1..1] 53

{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C2 53
Or Proprietaryldentification <Prtryld> [1..1] + 54
Or} NameAndAddress <NmAndAdr> [1.1] 54
Name <Nm> [1..1] Text 54

Address <Adr> [1..1] * 54
ServicingPartyB <SvcgPtyB> [0..1] 55

{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C2 55
Or Proprietaryldentification <Prtryld> [1..1] + 55
Or} NameAndAddress <NmAndAdr> [1.1] 56
Name <Nm> [1..1] Text 56

Address <Adr> [1..1] + 56
CollateralAccountldentification <CollAcctld> [0..1] + 56
BlockChainAddressOrWallet <BlckChainAdrOrwiIit> [0..1] + 57
ExposureType <XpsrTp> [0..1] CodeSet 57
ValuationDate <ValtnDt> [1..1] + 59
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Constraints

* CollateralAccountOrBlockChainAddress1Rule
(Rule)

If CollateralAccountldentification is present, BlockChainAddressOrWallet must be absent.

On Condition
/CollateralAccountldentification is present
Following Must be True
/BlockChainAddressOrWallet Must be absent

Error handling:
— Error severity: Warning
— Error Code: X00554

— Error Text: Invalid message contents for SafekeepingAccount or BlockchainAddressOrWallet.
Only one of both may be present.

* CollateralAccountOrBlockChainAddress2Rule
(Rule)

If BlockChainAddressOrWallet is present, CollateralAccountldentification must be absent.

On Condition
/BlockChainAddressOrWallet is present
Following Must be True
/CollateralAccountldentification Must be absent

Error handling:
— Error severity: Warning
— Error Code: X00555

— Error Text: Invalid message contents for SafekeepingAccount or BlockchainAddressOrWallet.
Only one of both may be present.

3.4.2.1 PartyA <PtyA>
Presence: [1..1]
Definition: Defines one of the entities associated with the collateral agreement.

PartyA <PtyA> contains one of the following Partyldentification178Choice elements

Or MessageElement<XML Tag> Mult. Type Cc;\?str. Page
0.
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C2 49
Or Proprietaryldentification <Prtryld> [1..1] + 50
Or} NameAndAddress <NmAndAdr> [1.1] 50
Name <Nm> [1..1] Text 50
Address <Adr> [1..1] + 51

3.4.2.1.1 AnyBIC <AnyBIC>

Presence: [1..1]
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Definition: Unique and unambiguous identifier for an organisation that is allocated by an institution, for

example, Dun & Bradstreet Identification.

Impacted by: C2 AnyBIC
Datatype: AnyBICDec2014ldentifier on page 1069

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.

3.4.2.1.2 Proprietaryldentification <Prtryld>

Presence: [1..1]

Definition: Unique and unambiguous identifier, as assigned to a financial institution using a proprietary

identification scheme.

Proprietaryldentification <Prtryld> contains the following elements (see Genericldentification36 on

page 941 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <ld> [1.1] Text 942
Issuer <lssr> [1..1] Text 942
SchemeName <SchmeNm> [0..1] Text 942
3.4.2.1.3 NameAndAddress <NmAndAdr>
Presence: [1..1]
Definition: Name by which a party is known and which is usually used to identify that party.
NameAndAddress <NmAndAdr> contains the following NameAndAddress6 elements
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Name <Nm> [1..1] Text 50
Address <Adr> [1..1] + 51
3.4.2.1.3.1 Name <Nm>
Presence: [1..1]
Definition: Name by which a party is known and which is usually used to identify that party.
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Datatype: Max70Text on page 1075

3.4.2.1.3.2 Address <Adr>

Presence: [1..1]

Definition: Information that locates and identifies a specific address, as defined by postal services.

Address <Adr> contains the following elements (see PostalAddress2 on page 1039 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
StreetName <StrtNm> [0..1] Text 1039
PostCodeldentification <PstCdld> [1..1] Text 1039
TownName <TwnNm> [1..1] Text 1040
CountrySubDivision <CtrySubDvsn> [0..1] Text 1040
Country <Ctry> [1.1] CodeSet C3 1040

3.4.2.2 ServicingPartyA <SvcgPtyA>

Presence: [0..1]

Definition: Specifies the party that is acting on behalf of party A and that offers collateral management

services.

ServicingPartyA <SvcgPtyA> contains one of the following Partyldentification178Choice elements

Or MessageElement<XML Tag> Mult. Type Co'\?str. Page
0.
{Or AnyBIC <AnyBIC> [1.1] IdentifierSet C2 51
Or Proprietaryldentification <Prtryld> [1..1] + 52
Or} NameAndAddress <NmAndAdr> [1..1] 52
Name <Nm> [1..1] Text 52
Address <Adr> [1..1] + 52

3.4.2.2.1 AnyBIC <AnyBIC>

Presence: [1..1]

Definition: Unique and unambiguous identifier for an organisation that is allocated by an institution, for

example, Dun & Bradstreet Identification.

Impacted by: C2 AnyBIC

Datatype: AnyBICDec2014ldentifier on page 1069

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 ISO
directory of BICs, and consists of eight (8) or eleven (11) contiguous characters.
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Error handling:

— Error severity: Fatal

— Error Code: DO0008

— Error Text: Invalid BIC.

3.4.2.2.2 Proprietaryldentification <Prtryld>

Presence: [1..1]

Definition: Unique and unambiguous identifier, as assigned to a financial institution using a proprietary
identification scheme.

Proprietaryldentification <Prtryld> contains the following elements (see Genericldentification36 on
page 941 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <ld> [1.1] Text 942
Issuer <lssr> [1..1] Text 942
SchemeName <SchmeNm> [0..1] Text 942
3.4.2.2.3 NameAndAddress <NmAndAdr>
Presence: [1..1]
Definition: Name by which a party is known and which is usually used to identify that party.
NameAndAddress <NmAndAdr> contains the following NameAndAddress6 elements
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Name <Nm> [1..1] Text 52
Address <Adr> [1..1] * 52
3.4.2.2.3.1 Name <Nm>
Presence: [1..1]
Definition: Name by which a party is known and which is usually used to identify that party.
Datatype: Max70Text on page 1075
3.4.2.2.3.2 Address <Adr>
Presence: [1..1]
Definition: Information that locates and identifies a specific address, as defined by postal services.
52
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Address <Adr> contains the following elements (see PostalAddress2 on page 1039 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
StreetName <StrtNm> [0..1] Text 1039
PostCodeldentification <PstCdld> [1..1] Text 1039
TownName <TwnNm> [1..1] Text 1040
CountrySubDivision <CtrySubDvsn> [0..1] Text 1040
Country <Ctry> [1.1] CodeSet C3 1040
3.4.2.3 PartyB <PtyB>
Presence: [1..1]
Definition: Defines the other entity associated with the collateral agreement.
PartyB <PtyB> contains one of the following Partyldentification178Choice elements
Or MessageElement<XML Tag> Mult. Type Co'\?str. Page
0.
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet Cc2 53
Or Proprietaryldentification <Prtryld> [1..1] * 54
Or} NameAndAddress <NmAndAdr> [1..1] 54
Name <Nm> [1..1] Text 54
Address <Adr> [1..1] * 54

3.4.2.3.1 AnyBIC <AnyBIC>

Presence: [1..1]

Definition: Unique and unambiguous identifier for an organisation that is allocated by an institution, for

example, Dun & Bradstreet Identification.

Impacted by: C2 AnyBIC

Datatype: AnyBICDec2014ldentifier on page 1069

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 ISO

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.

3.4.2.3.2 Proprietaryldentification <Prtryld>
Presence: [1..1]

Definition: Unique and unambiguous identifier, as assigned to a financial institution using a proprietary
identification scheme.

Proprietaryldentification <Prtryld> contains the following elements (see Genericldentification36 on
page 941 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <Id> [1..1] Text 942
Issuer <lssr> [1..1] Text 942
SchemeName <SchmeNm> [0..1] Text 942

3.4.2.3.3 NameAndAddress <NmAndAdr>
Presence: [1..1]
Definition: Name by which a party is known and which is usually used to identify that party.

NameAndAddress <NmAndAdr> contains the following NameAndAddress6 elements

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Name <Nm> [1..1] Text 54
Address <Adr> [1.1] * 54

3.4.2.3.3.1 Name <Nm>
Presence: [1..1]

Definition: Name by which a party is known and which is usually used to identify that party.

Datatype: Max70Text on page 1075

3.4.2.3.3.2 Address <Adr>
Presence: [1..1]
Definition: Information that locates and identifies a specific address, as defined by postal services.

Address <Adr> contains the following elements (see PostalAddress2 on page 1039 for details)

Or MessageElement<XML Tag> Mult. Type C(:\?str. Page
0.
StreetName <StrtNm> [0..1] Text 1039
PostCodeldentification <PstCdId> [1..1] Text 1039
TownName <TwnNm> [1.1] Text 1040
CountrySubDivision <CtrySubDvsn> [0..1] Text 1040
Country <Ctry> [1..1] CodeSet C3 1040
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3.4.2.4 ServicingPartyB <SvcgPtyB>

Presence: [0..1]

Definition: Specifies the party that is acting on behalf of party B and that offers collateral management
services.

ServicingPartyB <SvcgPtyB> contains one of the following Partyldentification178Choice elements

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet Cc2 55
Or Proprietaryldentification <Prtryld> [1..1] + 55
Or} NameAndAddress <NmAndAdr> [1..1] 56
Name <Nm> [1..1] Text 56
Address <Adr> [1..1] * 56

3.4.2.4.1 AnyBIC <AnyBIC>

Presence: [1..1]

Definition: Unique and unambiguous identifier for an organisation that is allocated by an institution, for
example, Dun & Bradstreet Identification.

Impacted by: C2 AnyBIC

Datatype: AnyBICDec2014ldentifier on page 1069

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 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.

3.4.2.4.2 Proprietaryldentification <Prtryld>

Presence: [1..1]

Definition: Unique and unambiguous identifier, as assigned to a financial institution using a proprietary
identification scheme.
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Proprietaryldentification <Prtryld> contains the following elements (see Genericldentification36 on

page 941 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <Id> [1..1] Text 942
Issuer <Issr> [1..1] Text 942
SchemeName <SchmeNm> [0..1] Text 942
3.4.2.4.3 NameAndAddress <NmAndAdr>
Presence: [1..1]
Definition: Name by which a party is known and which is usually used to identify that party.
NameAndAddress <NmAndAdr> contains the following NameAndAddress6 elements
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Name <Nm> [1..1] Text 56
Address <Adr> [1..1] + 56
3.4.2.4.3.1 Name <Nm>
Presence: [1..1]
Definition: Name by which a party is known and which is usually used to identify that party.
Datatype: Max70Text on page 1075
3.4.2.4.3.2 Address <Adr>
Presence: [1..1]
Definition: Information that locates and identifies a specific address, as defined by postal services.
Address <Adr> contains the following elements (see PostalAddress2 on page 1039 for details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
StreetName <StrtNm> [0..1] Text 1039
PostCodeldentification <PstCdld> [1..1] Text 1039
TownName <TwnNm> [1..1] Text 1040
CountrySubDivision <CtrySubDvsn> [0..1] Text 1040
Country <Ctry> [1..1] CodeSet C3 1040

3.4.2.5 CollateralAccountldentification <CollAcctld>

Presence: [0..1]

Definition: Provides additional information on the collateral account of the party delivering/receiving the

collateral.
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CollateralAccountldentification <CollAcctld> contains the following elements (see
CollateralAccount3 on page 892 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <Id> [1..1] Text 892
Type <Tp> [0..1] + 892
Name <Nm> [0..1] Text 892

3.4.2.6 BlockChainAddressOrWallet <BlckChainAdrOrWIIt>
Presence: [0..1]

Definition: Blockchain address or wallet where digital assets are maintained. This is the equivalent of
collateral account for digital assets.

BlockChainAddressOrWallet <BlckChainAdrOrWIIt> contains the following elements (see
BlockChainAddressWallet5 on page 960 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <ld> [1..1] Text 960
Type <Tp> [0..1] + 960
Name <Nm> [0..1] Text 961

3.4.2.7 ExposureType <XpsrTp>
Presence: [0..1]
Definition: Specifies the underlying business area or type of trade causing the collateral movement.

Datatype: ExposureTypellCode on page 1053

CodeName Name Definition

BFWD BondForward Any securities traded out beyond 3 days
which include treasury notes, Japanese
Governement Bonds (JGBs) and Gilts.

PAYM CashSettlement In support of any type of cash
settlement.

CBCO CentralBankCreditOperations Exposures related to activity with central
banks.

COMM Commodities Any good exchanged during commerce,

which includes goods traded on a
commodity exchange.

CRDS CreditDefaultSwap Swap designed to transfer the credit
exposure of fixed income products
between parties.

CRTL CreditLine Opening of a credit line before trading.

CRSP CreditSupport Cash lending/borrowing; letter of credit;
signing of master agreement.

CCIR CrossCurrencylRS Cross currency agreement between two
parties (known as counterparties) where
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CodeName Name Definition
one stream of future interest payments is
exchanged for another based on a
specified principal amount.

CRPR CrossProduct Combination of various types of trades.

EQPT EquityOption Trading of equity option (also known as
stock options).

EQUS EquitySwap Equity swap trades where the return of
an equity is exchanged for either a fixed
or a floating rate of interest.

EXTD ExchangeTradedDerivatives Trading of exchanged traded derivatives
in general.

EXPT ExoticOption Trading of exotic option, for example, a
non standard option.

FIXI Fixedincome Trading of fixed income instruments.

FORX ForeignExchange FX trades in general.

FORW ForwardForeignExchange Forward FX trades.

FUTR Futures Agreement to buy or sell a specific
amount of a commaodity or financial
instrument at a particular price on a
stipulated future date.

OPTN FXOption A contract that grants the holder the
right, but not the obligation, to buy or sell
currency at a specified exchange rate
during a specified period of time.

LIQU Liquidity In support of settlement via an RTGS or
other clearing system.

OTCD OTCDerivatives OTC derivatives trading.

RVPO ReverseRepurchaseAgreement In support of a reverse repurchase
agreement transaction.

SLOA SecuredLoan Exposure is linked to a secured loan.

SBSC SecuritiesBuySellSellBuyBack Securities buy sell back.

SCRP SecuritiesCrossProducts Combination of securities related
exposure types.

SLEB SecuritiesLendingAndBorrowing Exposure is linked to a securities lending
or borrowing activity.

SCIR SingleCurrencylRS Single currency interest rate swap.

SCIE SingleCurrencylRSExotic Exotic single currency interest rate swap.

SWPT Swaption Option on interest rate swap.

TBAS ToBeAnnounced To be announced (TBA) related
collateral.

TRCP TreasuryCrossProduct Combination of treasury related
exposure types.

UDMS UnclearedDerivativeMarginSegregation Relates to uncleared derivative margin
segregation. This could be for variation
or initial margin.
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CodeName Name Definition

CCPC CCPCollateral Collateral covering the initial margin
requirements for OTC trades cleared
through a CCP.

EQUI Equity Trading of equity.

TRBD TreasuryBonds Trading of treasury bonds.

REPO RepurchaseAgreement Relates to repurchase agreement
trading.

SHSL ShortSell Short sell exposure.

3.4.2.8 ValuationDate <ValtnDt>

Presence: [1..1]

Definition: Indicates the close of business date on which the initiating party is valuing the margin call.

ValuationDate <ValtnDt> contains one of the following elements (see DateAndDateTime2Choice on
page 930 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Date <Dt> [1..1] Date 930
Or} DateTime <DtTm> [1..1] DateTime 930
3.4.3 Agreement <Agrmt>
Presence: [0..1]
Definition: Agreement details for the over the counter market.
Agreement <Agrmt> contains the following Agreement4 elements
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
AgreementDetails <AgrmtDtls> [1..1] Text 59
Agreementldentification <Agrmtld> [0..1] Text 59
AgreementDate <AgrmtDt> [1..1] Date 60
BaseCurrency <BaseCcy> [1..1] CodeSet C1 60
AgreementFramework <AgrmtFrmwk> [0..1] + 60
3.4.3.1 AgreementDetails <AgrmtDtls>
Presence: [1..1]
Definition: Full details of the supporting legal agreement under which the margin call can be issued
and/or governed.
Datatype: Max140Text on page 1073
3.4.3.2 Agreementldentification <Agrmtld>
Presence: [0..1]
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Definition: Common reference to the agreement between the two counterparties.

Datatype: Max140Text on page 1073

3.4.3.3 AgreementDate <AgrmtDt>

Presence: [1..1]

Definition: Date on which the collateral agreement was signed.

Datatype: ISODate on page 1068

3.4.3.4 BaseCurrency <BaseCcy>

Presence: [1..1]

Definition: Denomination currency as specified in the collateral agreement.

Impacted by: C1 ActiveCurrency

Datatype: ActiveCurrencyCode on page 1044

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

3.4.3.5 AgreementFramework <AgrmtFrmwk>

Presence: [0..1]

Definition: Specifies the underlying master agreement.

AgreementFramework <AgrmtFrmwk> contains one of the following elements (see
AgreementFramework1Choice on page 966 for details)

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

{Or AgreementFramework <AgrmtFrmwk> [1..1] CodeSet 966

Or} Proprietaryldentification <Prtryld> [1.1] + 967
3.4.4 MarginDetailsDueToA <MrgnDtlsDueToA>

Presence: [0..1]

Definition: Provides details about the margin calculation that would be due to party A.
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MarginDetailsDueToA <MrgnDtlsDueToA> contains the following elements (see MarginCalll on

page 918 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
ExposedAmountPartyA <XpsdAmtPtyA> [0..1] Amount Cl, |919
C6
ExposedAmountPartyB <XpsdAmtPtyB> [0..1] Amount Cl, |920
C6
ExposureConvention <XpsrCnvntn> [0..1] CodeSet 921
IndependentAmountPartyA <IndpdntAmtPtyA> [0..1] + 921
IndependentAmountPartyB <IndpdntAmtPtyB> [0..1] + 922
MarginTerms <MrgnTerms> [0..1] 923
{Or MarginDetails <MrgnDtls> [1.1] 924
VariationMargin <VartnMrgn> [1..1] 924
ThresholdAmount <ThrshildAmt> [1..1] Amount Cl, |925
C6
ThresholdType <ThrshldTp> [0..1] CodeSet 926
MinimumTransferAmount <MinTrfAmt> [1.1] Amount Cl, |926
C6
RoundingAmount <RndgAmt> [1..1] Amount Cl, |927
Cc6
RoundingMethod <RndgMtd> [1..1] CodeSet 927
SegregatedindependentAmountMargin [0..1] + 928
<SgrtdindpdntAmtMrgn>
Or} SegregatedindependentAmountMargin [1..1] + 928
<SgrtdindpdntAmtMrgn>
CollateralBalance <CollBal> [0..1] + 928
3.4.5 MarginDetailsDueToB <MrgnDtlsDueToB>
Presence: [0..1]
Definition: Provides details about the margin calculation that would be due to party B.
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MarginDetailsDueToB <MrgnDtlsDueToB> contains the following elements (see MarginCalll on

page 918 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
ExposedAmountPartyA <XpsdAmtPtyA> [0..1] Amount g(l5 919
ExposedAmountPartyB <XpsdAmtPtyB> [0..1] Amount gé 920
ExposureConvention <XpsrCnvntn> [0..1] CodeSet 921
IndependentAmountPartyA <IndpdntAmtPtyA> [0..1] + 921
IndependentAmountPartyB <IndpdntAmtPtyB> [0..1] + 922
MarginTerms <MrgnTerms> [0..1] 923
{Or MarginDetails <MrgnDtls> [1..1] 924
VariationMargin <VartnMrgn> [1.1] 924
ThresholdAmount <ThrshildAmt> [1..1] Amount Cl, |925
C6
ThresholdType <ThrshldTp> [0..1] CodeSet 926
MinimumTransferAmount <MinTrfAmt> [1..1] Amount gé 926
RoundingAmount <RndgAmt> [1..1] Amount Cl, |927
C6
RoundingMethod <RndgMtd> [1..1] CodeSet 927
SegregatedindependentAmountMargin [0..1] + 928
<SgrtdindpdntAmtMrgn>
Or} SegregatedindependentAmountMargin [1..1] + 928
<SgrtdindpdntAmtMrgn>
CollateralBalance <CollBal> [0..1] + 928

3.4.6

AgreedAmountDueToA <AgrdAmtDueToA>

Presence: [0..1]

Definition: Provides details about the agreed amount that would be due to party A.

AgreedAmountDueToA <AgrdAmtDueToA> contains one of the following AgreedAmount1Choice

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

{Or AgreedAmountDetails <AgrdAmtDtls> [1..1] 63
VariationMarginAmount <VartnMrgnAmt> [1..1] + 63
SegregatedindependentAmount <SgrtdindpdntAmt> | [0..1] + 63

Or} SegregatedindependentAmount <SgrtdindpdntAmt> [1..1] + 63
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3.4.6.1 AgreedAmountDetails <AgrdAmtDtls>

Presence: [1..1]

Definition: Provides details about the agreed amount for the variation margin and optionaly the
segregated independent amount.

AgreedAmountDetails <AgrdAmtDtls> contains the following AgreedAmountl elements

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
VariationMarginAmount <VartnMrgnAmt> [1..1] + 63
SegregatedindependentAmount <SgrtdindpdntAmt> [0..1] + 63

3.4.6.1.1 VariationMarginAmount <VartnMrgnAmt>
Presence: [1..1]
Definition: Provides details about the agreed amount for the variation margin.

VariationMarginAmount <VartnMrgnAmt> contains the following elements (see Amountl on
page 951 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
AgreedAmount <AgrdAmt> [1..1] Amount Cl, |951
C6
MarginCallRequestldentification <MrgnCallReqld> [1..1] Text 952
Additionallnformation <AddtlInf> [0..1] Text 952

3.4.6.1.2 SegregatedindependentAmount <SgrtdindpdntAmt>
Presence: [0..1]
Definition: Provides details about the agreed amount for the segregated independent amount.

SegregatedindependentAmount <SgrtdindpdntAmt> contains the following elements (see Amountl
on page 951 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
AgreedAmount <AgrdAmt> [1..1] Amount Cl, |951
C6
MarginCallRequestldentification <MrgnCallReqld> [1..1] Text 952
Additionallnformation <Addtlinf> [0..1] Text 952

3.4.6.2 SegregatedindependentAmount <SgrtdindpdntAmt>

Presence: [1..1]
Definition: Provides details about the agreed amount for the segregated independent amount.
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SegregatedindependentAmount <SgrtdindpdntAmt> contains the following elements (see Amountl

on page 951 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
AgreedAmount <AgrdAmt> [1..1] Amount Cl, |951
C6
MarginCallRequestldentification <MrgnCallReqld> [1..1] Text 952
Additionallnformation <AddtlInf> [0..1] Text 952
3.4.7 AgreedAmountDueToB <AgrdAmtDueToB>

Presence: [0..1]

Definition: Provides details about the agreed amount that would be due to party B.

AgreedAmountDueToB <AgrdAmtDueToB> contains one of the following AgreedAmount1Choice

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

{Or AgreedAmountDetails <AgrdAmtDtls> [1.1] 64
VariationMarginAmount <VartnMrgnAmt> [1..1] + 64
SegregatedindependentAmount <SgrtdindpdntAmt> | [0..1] + 65

Or} SegregatedindependentAmount <SgrtdindpdntAmt> [1..1] + 65

3.4.7.1 AgreedAmountDetails <AgrdAmtDtls>

Presence: [1..1]

Definition: Provides details about the agreed amount for the variation margin and optionaly the

segregated independent amount.

AgreedAmountDetails <AgrdAmtDtls> contains the following AgreedAmountl elements

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
VariationMarginAmount <VartnMrgnAmt> [1..1] * 64
SegregatedindependentAmount <SgrtdindpdntAmt> [0..1] + 65
3.4.7.1.1 VariationMarginAmount <VartnMrgnAmt>

Presence: [1..1]

Definition: Provides details about the agreed amount for the variation margin.
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VariationMarginAmount <VartnMrgnAmt> contains the following elements (see Amountl on

page 951 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
AgreedAmount <AgrdAmt> [1..1] Amount Cl, |951
C6
MarginCallRequestldentification <MrgnCallReqld> [1..1] Text 952
Additionallnformation <AddtlInf> [0..1] Text 952

3.4.7.1.2 SegregatedindependentAmount <SgrtdindpdntAmt>

Presence: [0..1]

Definition: Provides details about the agreed amount for the segregated independent amount.

SegregatedindependentAmount <SgrtdindpdntAmt> contains the following elements (see Amountl

on page 951 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
AgreedAmount <AgrdAmt> [1..1] Amount Cl, |951
C6
MarginCallRequestldentification <MrgnCallReqld> [1..1] Text 952
Additionallnformation <Addtlinf> [0..1] Text 952

3.4.7.2 SegregatedindependentAmount <SgrtdindpdntAmt>

Presence: [1..1]

Definition: Provides details about the agreed amount for the segregated independent amount.

SegregatedindependentAmount <SgrtdindpdntAmt> contains the following elements (see Amountl

on page 951 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
AgreedAmount <AgrdAmt> [1..1] Amount Cl, |951
C6
MarginCallRequestldentification <MrgnCallReqld> [1..1] Text 952
Additionallnformation <Addtlinf> [0..1] Text 952
3.4.8 ResponseDetails <RspnDtls>
Presence: [0..1]
Definition: Provides response details about the margin call.
65
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ResponseDetails <RspnDtls> contains the following Responsel elements

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
ResponseTypeDetails <RspnTpDtls> [1.4] t 66
Description <Desc> [0..1] Text 66
3.4.8.1 ResponseTypeDetails <RspnTpDtls>
Presence: [1..*]
Definition: Provides details about the response type.
ResponseTypeDetails <RspnTpDtls> contains one of the following elements (see
ResponseTypelChoice on page 965 for details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Code <Cd> [1..1] CodeSet 966
Or} Proprietary <Prtry> [1..1] + 966

3.4.8.2 Description <Desc>

Presence: [0..1]
Definition: Provides additional details related to the margin call response.

Datatype: Max140Text on page 1073

3.4.9 SupplementaryData <SplmtryData>

Presence: [0..*]

Definition: Additional information that can not be captured in the structured fields and/or any other
specific block.

Impacted by: C7 SupplementaryDataRule

SupplementaryData <SpImtryData> contains the following elements (see SupplementaryDatal on

page 958 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
PlaceAndName <PIcAndNm> [0..1] Text 958
Envelope <Envlp> [1..1] (External Schema) 959

Constraints

e 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.
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4

4.1

MX colr.005.001.06

CollateralManagementCancellationRequestV0

6

MessageDefinition Functionality

Scope

The CollateralManagementCancellationRequest message is sent by:

- the collateral taker or its collateral manager to the collateral giver or its collateral manager,

- the collateral giver or its collateral manager to the collateral taker or its collateral manager

This message is used to request the cancellation of a previously sent MarginCallRequest message,
MarginCallResponse message, CollateralProposal message, CollateralProposalResponse message,
MarginCallDisputeNotification message or a CollateralSubstitutionRequest message.

The message definition is intended for use with the 1ISO20022 Business Application Header.

Usage

The CollateralManagementCancellationRequest message is used to request the cancellation of a

collateral message. When requesting the cancellation of a message there must be a cancellation
reason specified.

When the CollateralManagementCancellationRequest message is used to cancel a collateral message

the reference of the original message must be specified. The rejection or acceptance of a
CollateralManagementCancellationRequest message is made using a
CollateralManagementCancellationStatus message.

Outline

The CollateralManagementCancellationRequestV06 MessageDefinition is composed of 4
MessageBuildingBlocks:

A. Reference

Reference to the message advised to be cancelled.

B. Obligation

Provides information like the identification of the party or parties associated with the collateral
agreement, the exposure type and the valuation date.

C. CancellationReason

It is used to detail the reason for the cancellation of a previously sent request.

D. SupplementaryData

Additional information that can not be captured in the structured fields 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> <ColIMgmtCxIReq> [1..1]
Reference <Ref> [1..1] 72
{Or ClientCollaterallnstructionldentification <CintCollinstrld> [1..1] Text 72
Or ClientCollateralTransactionldentification <CIntCollTxId> [1..1] Text 73
Or CollateralProposalldentification <CollPrpslid> [1..1] Text 73
Or CollateralProposalResponseldentification <CollPrpsIiRspnld> |[1..1] Text 73
Or CollateralSubstitutionConfirmationldentification [1..1] Text 73
<CollSbstitnConfld>
Or CollateralSubstitutionRequestldentification [1..1] Text 73
<CollSbstitnReqld>
Or CollateralSubstitutionResponseldentification [1..1] Text 73
<CollSbstitnRspnld>
Or CommonTransactionldentification <CmonTxId> [1..1] Text 73
Or DisputeNotificationldentification <DsptNtfctnld> [1..1] Text 73
Or InterestPaymentRequestldentification <IntrstPmtReqld> [1.1] Text 74
Or InterestPaymentResponseldentification <IntrstPmtRspnld> [1..1] Text 74
Or InterestPaymentStatementldentification <IntrstPmtStmtid> [1..1] Text 74
Or MarginCallRequestldentification <MrgnCallReqld> [1..1] Text 74
Or MarginCallResponseldentification <MrgnCallRspnld> [1..1] Text 74
Or TripartyAgentServiceProviderCollaterallnstructionldentificat | [1..1] Text 74
ion <TrptyAgtSvcPrvdrCollinstrid>
Or} TripartyAgentServiceProviderCollateralTransactionldentific |[1..1] Text 74
ation <TrptyAgtSvcPrvdrCollTxId>
Obligation <Oblgtn> [1..1] C3, |74
C4
PartyA <PtyA> [1..1] 78
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C2 78
Or Proprietaryldentification <Prtryld> [1..1] + 78
Or} NameAndAddress <NmAndAdr> [1.1] 79
Name <Nm> [1.1] Text 79
Address <Adr> [1..1] + 79
ServicingPartyA <SvcgPtyA> [0..1] 79
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C2 80
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Or MessageElement/BuildingBlock<XML Tag> Mult. Type Col\?str. Page
0.
Or Proprietaryldentification <Prtryld> [1..1] + 80
Or} NameAndAddress <NmAndAdr> [1..1] 81
Name <Nm> [1..1] Text 81
Address <Adr> [1..1] + 81
PartyB <PtyB> [1.1] 81
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C2 82
Or Proprietaryldentification <Prtryld> [1..1] + 82
Or} NameAndAddress <NmAndAdr> [1..1] 82
Name <Nm> [1..1] Text 83
Address <Adr> [1..1] + 83
ServicingPartyB <SvcgPtyB> [0..1] 83
{Or AnyBIC <AnyBIC> [1.1] IdentifierSet C2 83
Or Proprietaryldentification <Prtryld> [1..1] + 84
Or} NameAndAddress <NmAndAdr> [1..1] 84
Name <Nm> [1..1] Text 84
Address <Adr> [1..1] + 84
CollateralAccountldentification <CollAcctld> [0..1] + 85
BlockChainAddressOrWallet <BlckChainAdrOrWiit> [0..1] + 85
ExposureType <XpsrTp> [0..1] 85
{Or Code <Cd> [1..1] CodeSet 86
Or} Proprietary <Prtry> [1..1] + 87
CollateralTransactionType <CollTxTp> [0..1] 88
{Or Code <Cd> [1..1] CodeSet 88
Or} Proprietary <Prtry> [1..1] + 89
CollateralSide <CollSd> [0..1] CodeSet 89
ExposureAmount <XpsrAmt> [0..1] Amount Cl, |89
C6

ValuationDate <ValtnDt> [0..1] + 90
ClosingDate <ClsgDt> [0..1] 90
{Or Date <Dt> [1..1] + 90
Or} Code <Cd> [1..1] 91
{Or Code <Cd> [1..1] CodeSet 91
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Or MessageElement/BuildingBlock<XML Tag> Mult. Type Col\?str. Page
0.

Or} Proprietary <Prtry> [1..1] + 91
RequestedExecutionDate <ReqdExctnDt> [0..1] + 91
SettlementProcess <SttimPrc> [0..1] + 91

CancellationReason <CxIRsn> [1.1] 92
Additionallnformation <Addtlinf> [0..1] Text 92
CancellationReasonCode <CxIRsnCd> [1..1] + 92

SupplementaryData <SplmtryData> [0..%] + C7 92

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.

C1

C2

C3

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 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.

CollateralAccountOrBlockChainAddress1Rule
(Rule)

If CollateralAccountldentification is present, BlockChainAddressOrWallet must be
absent. (CrossElementComplexRule)
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C4

C5

Co6

Cc7

Error handling:
— Error severity: Warning
— Error Code: X00554

— Error Text: Invalid message contents for SafekeepingAccount or
BlockchainAddressOrWallet. Only one of both may be present.

CollateralAccountOrBlockChainAddress2Rule
(Rule)

If BlockChainAddressOrWallet is present, CollateralAccountldentification must be
absent. (CrossElementComplexRule)

Error handling:
— Error severity: Warning
— Error Code: X00555

— Error Text: Invalid message contents for SafekeepingAccount or
BlockchainAddressOrWallet. Only one of both 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: 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.

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.
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4.4

Message Building Blocks

This chapter describes the MessageBuildingBlocks of this MessageDefinition.

4.4.1

Reference <Ref>

Presence: [1..1]

Definition: Reference to the message advised to be cancelled.

Reference <Ref> contains one of the following Reference3Choice elements

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

{Or ClientCollaterallnstructionldentification [1..1] Text 72
<ClIntColllnstrld>

Or ClientCollateralTransactionldentification [1..1] Text 73
<ClIntCollTxId>

Or CollateralProposalldentification <CollPrpslid> [1..1] Text 73

Or CollateralProposalResponseldentification [1..1] Text 73
<CollPrpsIRspnid>

Or CollateralSubstitutionConfirmationldentification [1..1] Text 73
<CollSbstitnConfld>

Or CollateralSubstitutionRequestldentification [1..1] Text 73
<CollSbstitnReqld>

Or CollateralSubstitutionResponseldentification [1..1] Text 73
<CollSbstitnRspnld>

Or CommonTransactionldentification <CmonTxId> [1..1] Text 73

Or DisputeNotificationldentification <DsptNtfctnld> [1..1] Text 73

Or InterestPaymentRequestldentification [1..1] Text 74
<IntrstPmtReqld>

Or InterestPaymentResponseldentification [1..1] Text 74
<IntrstPmtRspnld>

Or InterestPaymentStatementldentification [1..1] Text 74
<IntrstPmtStmtid>

Or MarginCallRequestldentification <MrgnCallReqld> [1..1] Text 74

Or MarginCallResponseldentification <MrgnCallRspnld> | [1..1] Text 74

Or TripartyAgentServiceProviderCollaterallnstructionide | [1..1] Text 74
ntification <TrptyAgtSvcPrvdrCollinstrid>

Or} TripartyAgentServiceProviderCollateralTransactionld |[1..1] Text 74
entification <TrptyAgtSvcPrvdrCollTxId>

4.4.1.1 ClientCollateralinstructionldentification <ClntCollinstrid>

Presence: [1..1]

Definition: Unique reference identifying the collateral management instruction from the client's point of

view.

Datatype: Max35Text on page 1074
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4.4.1.2 ClientCollateralTransactionldentification <ClntCollTxId>
Presence: [1..1]

Definition: Unique reference identifying the collateral management transaction from the client's point of
view. Present in case of a decrease.

Datatype: Max35Text on page 1074

4.4.1.3 CollateralProposalldentification <CollPrpslid>
Presence: [1..1]
Definition: Unique identifier of the collateral proposal.

Datatype: Max35Text on page 1074

4.4.1.4 CollateralProposalResponseldentification <CollPrpsIRspnld>
Presence: [1..1]
Definition: Unique identifier of the collateral proposal response.

Datatype: Max35Text on page 1074

4.4.1.5 CollateralSubstitutionConfirmationldentification <CollSbstitnConfld>
Presence: [1..1]
Definition: Unique identifier of the collateral substitution confirmation.

Datatype: Max35Text on page 1074

4.4.1.6 CollateralSubstitutionRequestidentification <CollSbstitnReqld>
Presence: [1..1]
Definition: Unique identifier of the collateral substitution request.

Datatype: Max35Text on page 1074

4.4.1.7 CollateralSubstitutionResponseldentification <CollSbstitnRspnld>
Presence: [1..1]
Definition: Unique identifier of the collateral substitution response.

Datatype: Max35Text on page 1074

4.4.1.8 CommonTransactionldentification <CmonTxId>
Presence: [1..1]
Definition: Unique identification (UTI) agreed upon by the two trade counterparties to identify the trade.

Datatype: Max52Text on page 1074

4.4.1.9 DisputeNotificationldentification <DsptNtfctnld>
Presence: [1..1]
Definition: Unique identifier of the dispute natification.

Datatype: Max35Text on page 1074
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4.4.1.10 InterestPaymentRequestidentification <IntrstPmtReqld>
Presence: [1..1]
Definition: Unique identifier of the interest payment request.

Datatype: Max35Text on page 1074

4.4.1.11 InterestPaymentResponseldentification <IntrstPmtRspnld>
Presence: [1..1]
Definition: Unique identifier of the interest payment response.

Datatype: Max35Text on page 1074

4.4.1.12 InterestPaymentStatementldentification <IntrstPmtStmtid>
Presence: [1..1]
Definition: Unique identifier of the interest payment statement.

Datatype: Max35Text on page 1074

4.4.1.13 MarginCallRequestldentification <MrgnCallReqld>
Presence: [1..1]
Definition: Unique identifier of the margin call request.

Datatype: Max35Text on page 1074

4.4.1.14 MarginCallResponseldentification <MrgnCallRspnid>
Presence: [1..1]
Definition: Unique identifier of the margin call response.

Datatype: Max35Text on page 1074

4.4.1.15 TripartyAgentServiceProviderCollaterallnstructionldentification
<TrptyAgtSvcPrvdrCollinstrid>

Presence: [1..1]
Definition: Reference assigned to the instruction by the triparty-agent/service-provider.

Datatype: Max35Text on page 1074

4.4.1.16 TripartyAgentServiceProviderCollateralTransactionldentification
<TrptyAgtSvcPrvdrCollTxld>

Presence: [1..1]

Definition: Unique reference identifying the triparty-agent/service-provider collateral management
transaction from the triparty-agent's/service-provider's point of view.

Datatype: Max35Text on page 1074

4.4.2 Obligation <Oblgtn>

Presence: [1..1]
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Definition: Provides information like the identification of the party or parties associated with the collateral
agreement, the exposure type and the valuation date.

Impacted by: C3 CollateralAccountOrBlockChainAddress1lRule , C4
CollateralAccountOrBlockChainAddress2Rule
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Obligation <Oblgtn> contains the following Obligation8 elements

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

PartyA <PtyA> [1..1] 78

{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C2 78
Or Proprietaryldentification <Prtryld> [1..1] + 78
Or} NameAndAddress <NmAndAdr> [1.1] 79
Name <Nm> [1..1] Text 79

Address <Adr> [1..1] + 79
ServicingPartyA <SvcgPtyA> [0..1] 79

{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C2 80
Or Proprietaryldentification <Prtryld> [1..1] + 80
Or} NameAndAddress <NmAndAdr> [1.1] 81
Name <Nm> [1..1] Text 81

Address <Adr> [1..1] + 81

PartyB <PtyB> [1..1] 81

{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C2 82
Or Proprietaryldentification <Prtryld> [1..1] + 82
Or} NameAndAddress <NmAndAdr> [1.1] 82
Name <Nm> [1..1] Text 83

Address <Adr> [1..1] + 83
ServicingPartyB <SvcgPtyB> [0..1] 83

{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C2 83
Or Proprietaryldentification <Prtryld> [1..1] + 84
Or} NameAndAddress <NmAndAdr> [1.1] 84
Name <Nm> [1..1] Text 84

Address <Adr> [1..1] * 84
CollateralAccountldentification <CollAcctld> [0..1] + 85
BlockChainAddressOrWallet <BlckChainAdrOrwiIit> [0..1] + 85
ExposureType <XpsrTp> [0..1] 85

{Or Code <Cd> [1..1] CodeSet 86
Or} Proprietary <Prtry> [1..1] * 87
CollateralTransactionType <CollTxTp> [0..1] 88

{Or Code <Cd> [1..1] CodeSet 88
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Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.

Or} Proprietary <Prtry> [1..1] + 89
CollateralSide <CollSd> [0..1] CodeSet 89
ExposureAmount <XpsrAmt> [0..1] Amount Cl, |89

C6
ValuationDate <ValtnDt> [0..1] + 90
ClosingDate <ClsgDt> [0..1] 90

{Or Date <Dt> [1..1] + 90

Or} Code <Cd> [1..1] 91

{Or Code <Cd> [1..1] CodeSet 91

Or} Proprietary <Prtry> [1..1] + 91
RequestedExecutionDate <ReqdExctnDt> [0..1] + 91
SettlementProcess <SttimPrc> [0..1] + 91

Constraints
¢ CollateralAccountOrBlockChainAddress1Rule
(Rule)
If CollateralAccountldentification is present, BlockChainAddressOrWallet must be absent.
On Condition
/CollateralAccountldentification is present
Following Must be True
/BlockChainAddressOrWallet Must be absent
Error handling:
— Error severity: Warning
— Error Code: X00554
— Error Text: Invalid message contents for SafekeepingAccount or BlockchainAddressOrWallet.
Only one of both may be present.
CollateralAccountOrBlockChainAddress2Rule
(Rule)
If BlockChainAddressOrWallet is present, CollateralAccountldentification must be absent.
On Condition
/BlockChainAddressOrWallet is present
Following Must be True
/CollateralAccountldentification Must be absent
Error handling:
— Error severity: Warning
— Error Code: X00555
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— Error Text: Invalid message contents for SafekeepingAccount or BlockchainAddressOrWallet.
Only one of both may be present.

4.4.2.1 PartyA <PtyA>
Presence: [1..1]
Definition: One of the entities associated with the collateral agreement

PartyA <PtyA> contains one of the following Partyldentification178Choice elements

Or MessageElement<XML Tag> Mult. Type Cc;\?str. Page
0.
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C2 78
Or Proprietaryldentification <Prtryld> [1..1] + 78
Or} NameAndAddress <NmAndAdr> [1.1] 79
Name <Nm> [1..1] Text 79
Address <Adr> [1..1] + 79

4.4.2.1.1 AnyBIC <AnyBIC>
Presence: [1..1]

Definition: Unique and unambiguous identifier for an organisation that is allocated by an institution, for
example, Dun & Bradstreet Identification.

Impacted by: C2 AnyBIC
Datatype: AnyBICDec2014ldentifier on page 1069

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.

4.4.2.1.2 Proprietaryldentification <Prtryld>
Presence: [1..1]

Definition: Unique and unambiguous identifier, as assigned to a financial institution using a proprietary
identification scheme.
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Proprietaryldentification <Prtryld> contains the following elements (see Genericldentification36 on
page 941 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <ld> [1..1] Text 942
Issuer <lssr> [1..1] Text 942
SchemeName <SchmeNm> [0..1] Text 942

4.4.2.1.3 NameAndAddress <NmAndAdr>
Presence: [1..1]
Definition: Name by which a party is known and which is usually used to identify that party.

NameAndAddress <NmAndAdr> contains the following NameAndAddress6 elements

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Name <Nm> [1..1] Text 79
Address <Adr> [1..1] + 79

4.4.2.1.3.1 Name <Nm>
Presence: [1..1]

Definition: Name by which a party is known and which is usually used to identify that party.

Datatype: Max70Text on page 1075

4.4.2.1.3.2 Address <Adr>
Presence: [1..1]
Definition: Information that locates and identifies a specific address, as defined by postal services.

Address <Adr> contains the following elements (see PostalAddress2 on page 1039 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
StreetName <StrtNm> [0..1] Text 1039
PostCodeldentification <PstCdld> [1..1] Text 1039
TownName <TwnNm> [1..1] Text 1040
CountrySubDivision <CtrySubDvsn> [0..1] Text 1040
Country <Ctry> [1.1] CodeSet C3 1040

4.4.2.2 ServicingPartyA <SvcgPtyA>
Presence: [0..1]

Definition: Party that is acting on behalf of party A and that offers collateral management services.
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ServicingPartyA <SvcgPtyA> contains one of the following Partyldentification178Choice elements

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet Cc2 80
Or Proprietaryldentification <Prtryld> [1..1] + 80
Or} NameAndAddress <NmAndAdr> [1..1] 81
Name <Nm> [1..1] Text 81
Address <Adr> [1..1] * 81

4.4.2.2.1 AnyBIC <AnyBIC>

Presence: [1..1]

Definition: Unique and unambiguous identifier for an organisation that is allocated by an institution, for
example, Dun & Bradstreet Identification.

Impacted by: C2 AnyBIC

Datatype: AnyBICDec2014ldentifier on page 1069

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 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.

4.4.2.2.2 Proprietaryldentification <Prtryld>

Presence: [1..1]

Definition: Unique and unambiguous identifier, as assigned to a financial institution using a proprietary
identification scheme.

Proprietaryldentification <Prtryld> contains the following elements (see Genericldentification36 on
page 941 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <ld> [1..1] Text 942
Issuer <lssr> [1..1] Text 942
SchemeName <SchmeNm> [0..1] Text 942
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4.4.2.2.3 NameAndAddress <NmAndAdr>

Presence: [1..1]

Definition: Name by which a party is known and which is usually used to identify that party.

NameAndAddress <NmAndAdr> contains the following NameAndAddress6 elements

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Name <Nm> [1..1] Text 81
Address <Adr> [1..1] + 81
4.4.2.2.3.1 Name <Nm>
Presence: [1..1]
Definition: Name by which a party is known and which is usually used to identify that party.
Datatype: Max70Text on page 1075
4.4.2.2.3.2 Address <Adr>
Presence: [1..1]
Definition: Information that locates and identifies a specific address, as defined by postal services.
Address <Adr> contains the following elements (see PostalAddress2 on page 1039 for details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
StreetName <StrtNm> [0..1] Text 1039
PostCodeldentification <PstCdld> [1..1] Text 1039
TownName <TwnNm> [1..1] Text 1040
CountrySubDivision <CtrySubDvsn> [0..1] Text 1040
Country <Ctry> [1..1] CodeSet C3 1040
4.4.2.3 PartyB <PtyB>
Presence: [1..1]
Definition: Other entity associated with the collateral agreement
PartyB <PtyB> contains one of the following Partyldentification178Choice elements
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C2 82
Or Proprietaryldentification <Prtryld> [1..1] + 82
Or} NameAndAddress <NmAndAdr> [1..1] 82
Name <Nm> [1..1] Text 83
Address <Adr> [1..1] + 83
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4.4.2.3.1 AnyBIC <AnyBIC>

Presence: [1..1]

Definition: Unique and unambiguous identifier for an organisation that is allocated by an institution, for

example, Dun & Bradstreet Identification.

Impacted by: C2 AnyBIC
Datatype: AnyBICDec2014ldentifier on page 1069

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.

4.4.2.3.2 Proprietaryldentification <Prtryld>

Presence: [1..1]

Definition: Unique and unambiguous identifier, as assigned to a financial institution using a proprietary

identification scheme.

Proprietaryldentification <Prtryld> contains the following elements (see Genericldentification36 on

page 941 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <ld> [1.1] Text 942
Issuer <lssr> [1..1] Text 942
SchemeName <SchmeNm> [0..1] Text 942
4.4.2.3.3 NameAndAddress <NmAndAdr>
Presence: [1..1]
Definition: Name by which a party is known and which is usually used to identify that party.
NameAndAddress <NmAndAdr> contains the following NameAndAddress6 elements
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Name <Nm> [1..1] Text 83
Address <Adr> [1..1] + 83
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4.4.2.3.3.1 Name <Nm>
Presence: [1..1]

Definition: Name by which a party is known and which is usually used to identify that party.

Datatype: Max70Text on page 1075

4.4.2.3.3.2 Address <Adr>
Presence: [1..1]
Definition: Information that locates and identifies a specific address, as defined by postal services.

Address <Adr> contains the following elements (see PostalAddress2 on page 1039 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
StreetName <StrtNm> [0..1] Text 1039
PostCodeldentification <PstCdld> [1..1] Text 1039
TownName <TwnNm> [1..1] Text 1040
CountrySubDivision <CtrySubDvsn> [0..1] Text 1040
Country <Ctry> [1.1] CodeSet C3 1040

4.4.2.4 ServicingPartyB <SvcgPtyB>
Presence: [0..1]
Definition: Party that is acting on behalf of party B and that offers collateral management services.

ServicingPartyB <SvcgPtyB> contains one of the following Partyldentification178Choice elements

Or MessageElement<XML Tag> Mult. Type Co'\?str. Page
0.
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet Cc2 83
Or Proprietaryldentification <Prtryld> [1..1] * 84
Or} NameAndAddress <NmAndAdr> [1..1] 84
Name <Nm> [1..1] Text 84
Address <Adr> [1..1] * 84

4.4.2.4.1 AnyBIC <AnyBIC>
Presence: [1..1]

Definition: Unique and unambiguous identifier for an organisation that is allocated by an institution, for
example, Dun & Bradstreet Identification.

Impacted by: C2 AnyBIC
Datatype: AnyBICDec2014ldentifier on page 1069

Constraints

* AnyBIC
(Rule)

February 2022 83



Message Definition Report - Part 2 MX colr.005.001.06
Collateral Management November 2022 for Standards MX CollateralManagementCancellationRequestV06

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.

4.4.2.4.2 Proprietaryldentification <Prtryld>
Presence: [1..1]

Definition: Unique and unambiguous identifier, as assigned to a financial institution using a proprietary
identification scheme.

Proprietaryldentification <Prtryld> contains the following elements (see Genericldentification36 on
page 941 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <ld> [1.1] Text 942
Issuer <lssr> [1..1] Text 942
SchemeName <SchmeNm> [0..1] Text 942

4.4.2.4.3 NameAndAddress <NmAndAdr>
Presence: [1..1]
Definition: Name by which a party is known and which is usually used to identify that party.

NameAndAddress <NmAndAdr> contains the following NameAndAddress6 elements

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Name <Nm> [1..1] Text 84
Address <Adr> [1..1] + 84

4.4.2.4.3.1 Name <Nm>
Presence: [1..1]
Definition: Name by which a party is known and which is usually used to identify that party.

Datatype: Max70Text on page 1075

4.4.2.4.3.2 Address <Adr>
Presence: [1..1]

Definition: Information that locates and identifies a specific address, as defined by postal services.
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Address <Adr> contains the following elements (see PostalAddress2 on page 1039 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
StreetName <StrtNm> [0..1] Text 1039
PostCodeldentification <PstCdld> [1..1] Text 1039
TownName <TwnNm> [1..1] Text 1040
CountrySubDivision <CtrySubDvsn> [0..1] Text 1040
Country <Ctry> [1.1] CodeSet C3 1040

4.4.25 CollateralAccountldentification <CollAcctld>

Presence: [0..1]

Definition: Provides additional information on the collateral account of the party delivering/receiving the
collateral.

CollateralAccountldentification <CollAcctld> contains the following elements (see

CollateralAccount3 on page 892 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <ld> [1..1] Text 892
Type <Tp> [0..1] + 892
Name <Nm> [0..1] Text 892

4.4.2.6 BlockChainAddressOrWallet <BlckChainAdrOrWIIt>

Presence: [0..1]

Definition: Blockchain address or wallet where digital assets are maintained. This is the equivalent of
collateral account for digital assets.

BlockChainAddressOrWallet <BlckChainAdrOrWIIt> contains the following elements (see

BlockChainAddressWallet5 on page 960 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <Id> [1..1] Text 960
Type <Tp> [0..1] + 960
Name <Nm> [0..1] Text 961
4.4.2.7 ExposureType <XpsrTp>
Presence: [0..1]
Definition: Underlying business area or type of trade causing the collateral movement.
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ExposureType <XpsrTp> contains one of the following ExposureType21Choice elements

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Code <Cd> [1..1] CodeSet 86
Or} Proprietary <Prtry> [1..1] + 87

4.4.2.7.1 Code <Cd>

Presence: [1..1]

Definition: Specifies the underlying business area/type of trade causing the exposure expressed as a

code.

Datatype: ExposureTypellCode on page 1053

CodeName Name Definition

BFWD BondForward Any securities traded out beyond 3 days
which include treasury notes, Japanese
Governement Bonds (JGBs) and Gilts.

PAYM CashSettlement In support of any type of cash
settlement.

CBCO CentralBankCreditOperations Exposures related to activity with central
banks.

COMM Commodities Any good exchanged during commerce,
which includes goods traded on a
commodity exchange.

CRDS CreditDefaultSwap Swap designed to transfer the credit
exposure of fixed income products
between parties.

CRTL CreditLine Opening of a credit line before trading.

CRSP CreditSupport Cash lending/borrowing; letter of credit;
signing of master agreement.

CCIR CrossCurrencylRS Cross currency agreement between two
parties (known as counterparties) where
one stream of future interest payments is
exchanged for another based on a
specified principal amount.

CRPR CrossProduct Combination of various types of trades.

EQPT EquityOption Trading of equity option (also known as
stock options).

EQUS EquitySwap Equity swap trades where the return of
an equity is exchanged for either a fixed
or a floating rate of interest.

EXTD ExchangeTradedDerivatives Trading of exchanged traded derivatives
in general.

EXPT ExoticOption Trading of exotic option, for example, a
non standard option.

FIXI FixedIncome Trading of fixed income instruments.

FORX ForeignExchange FX trades in general.
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CodeName Name Definition

FORW ForwardForeignExchange Forward FX trades.

FUTR Futures Agreement to buy or sell a specific
amount of a commaodity or financial
instrument at a particular price on a
stipulated future date.

OPTN FXOption A contract that grants the holder the
right, but not the obligation, to buy or sell
currency at a specified exchange rate
during a specified period of time.

LIQU Liquidity In support of settlement via an RTGS or
other clearing system.

OTCD OTCDerivatives OTC derivatives trading.

RVPO ReverseRepurchaseAgreement In support of a reverse repurchase
agreement transaction.

SLOA SecuredLoan Exposure is linked to a secured loan.

SBSC SecuritiesBuySellSellBuyBack Securities buy sell back.

SCRP SecuritiesCrossProducts Combination of securities related
exposure types.

SLEB SecuritiesLendingAndBorrowing Exposure is linked to a securities lending
or borrowing activity.

SCIR SingleCurrencylRS Single currency interest rate swap.

SCIE SingleCurrencylRSExotic Exotic single currency interest rate swap.

SWPT Swaption Option on interest rate swap.

TBAS ToBeAnnounced To be announced (TBA) related
collateral.

TRCP TreasuryCrossProduct Combination of treasury related
exposure types.

UDMS UnclearedDerivativeMarginSegregation Relates to uncleared derivative margin
segregation. This could be for variation
or initial margin.

CCPC CCPCollateral Collateral covering the initial margin
requirements for OTC trades cleared
through a CCP.

EQUI Equity Trading of equity.

TRBD TreasuryBonds Trading of treasury bonds.

REPO RepurchaseAgreement Relates to repurchase agreement
trading.

SHSL ShortSell Short sell exposure.

4.4.2.7.2 Proprietary <Prtry>

Presence: [1..1]

Definition: Proprietary identification of additional information about the processed instruction.
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Proprietary <Prtry> contains the following elements (see Genericldentification30 on page 941 for

details)
Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
Identification <Id> [1..1] Text 941
Issuer <lssr> [1..1] Text 941
SchemeName <SchmeNm> [0..1] Text 941
4.4.2.8 CollateralTransactionType <CollTxTp>
Presence: [0..1]
Definition: Type of collateral instruction.
CollateralTransactionType <CollTxTp> contains one of the following
CollateralTransactionTypelChoice elements
Or MessageElement<XML Tag> Mult. Type Cc;\?str. Page
0.
{Or Code <Cd> [1..1] CodeSet 88
Or} Proprietary <Prtry> [1..1] + 89
4.4.2.8.1 Code <Cd>
Presence: [1..1]
Definition: Specifies the type of collateral instruction as a code.
Datatype: CollateralTransactionTypelCode on page 1049
CodeName Name Definition
AADJ AllocationModeAdjustment Automatic/manual settlement adjustment

to change the allocation mode from
manual to automatic or vice versa.

CDTA ClosingDateAdjustment Change of the closing date.

CADJ CollateralAdjustment Change to collateral. Used when
collateral giver manually allocates the
securities to the transaction.

DADJ DataAdjustment Change of other data.

DBVT DeliveredByValue Delivery by value (DBV) transaction.

INIT Initiation Creation.of a Collateral Management
Transaction.

MADJ MarginAdjustment Change to margin.

PADJ PrincipalExposureAdjustment Change of principal/exposure adjustment

RATA RateAdjustment Change of rate.

TERM Termination Closing qf the Collateral Management
Transaction.
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4.4.2.8.2 Proprietary <Prtry>

Presence: [1..1]

Definition: Proprietary identification of additional information about the processed instruction.

Proprietary <Prtry> contains the following elements (see Genericldentification30 on page 941 for

details)
Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
Identification <ld> [1..1] Text 941
Issuer <lssr> [1..1] Text 941
SchemeName <SchmeNm> [0..1] Text 941
4.4.2.9 CollateralSide <CollSd>
Presence: [0..1]
Definition: Specifies whether the client is the collateral taker or giver.
Datatype: CollateralRole1Code on page 1048
CodeName Name Definition
GIVE CollateralGiver Collateral giver.
TAKE CollateralTaker Collateral taker.

4.4.2.10 ExposureAmount <XpsrAmt>

Presence: [0..1]

Definition: Amount of the principal.

Impacted by:

C1 ActiveOrHistoricCurrency

C6 CurrencyAmount

Datatype: ActiveOrHistoricCurrencyAndAmount on page 1042

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)
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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.

4.4.2.11 ValuationDate <ValtnDt>

Presence: [0..1]

Definition: Close of business date on which the initiating party is valuing the margin call.

ValuationDate <ValtnDt> contains one of the following elements (see DateAndDateTime2Choice on

page 930 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Date <Dt> [1..1] Date 930
Or} DateTime <DtTm> [1..1] DateTime 930
4.4.2.12 ClosingDate <ClsgDt>
Presence: [0..1]
Definition: Closing date/time or maturity date/time of the transaction.
ClosingDate <ClsgDt> contains one of the following ClosingDate4Choice elements
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Date <Dt> [1..1] + 90
Or} Code <Cd> [1..1] 91
{Or Code <Cd> [1..1] CodeSet 91
Or} Proprietary <Prtry> [1..1] * 91
4.4.2.12.1 Date <Dt>
Presence: [1..1]
Definition: Closing date is defined as a choice between a date or a date and time format.
Date <Dt> contains one of the following elements (see DateAndDateTime2Choice on page 930 for
details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Date <Dt> [1..1] Date 930
Or} DateTime <DtTm> [1..1] DateTime 930
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4.4.2.12.2 Code <Cd>
Presence: [1..1]
Definition: Closing date is defined using a code or data source scheme.

Code <Cd> contains one of the following Date3Choice elements

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Code <Cd> [1..1] CodeSet 91
Or} Proprietary <Prtry> [1..1] + 91

4.4.2.12.2.1 Code <Cd>
Presence: [1..1]
Definition: Date is defined using a code.

Datatype: DateType2Code on page 1051

CodeName Name Definition

OPEN Open Open-dated, which indicates that the
date has not been established.

4.4.2.12.2.2 Proprietary <Prtry>
Presence: [1..1]
Definition: Date is determined using a data source scheme and a code.

Proprietary <Prtry> contains the following elements (see Genericldentification30 on page 941 for

details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <Id> [1..1] Text 941
Issuer <lssr> [1..1] Text 941
SchemeName <SchmeNm> [0..1] Text 941
4.4.2.13 RequestedExecutionDate <ReqdExctnDt>
Presence: [0..1]
Definition: Date/time at which the instructing party requests the instruction to be executed.
RequestedExecutionDate <ReqdExctnDt> contains one of the following elements (see
DateAndDateTime2Choice on page 930 for details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Date <Dt> [1..1] Date 930
Or} DateTime <DtTm> [1..1] DateTime 930

4.4.2.14 SettlementProcess <SttimPrc>

Presence: [0..1]
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Definition: Specifies the settlement process in which the collateral will be settled.

SettlementProcess <SttimPrc> contains the following elements (see Genericldentification30 on
page 941 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <Id> [1..1] Text 941
Issuer <lssr> [1..1] Text 941
SchemeName <SchmeNm> [0..1] Text 941

4.4.3

CancellationReason <CxIRsn>

Presence: [1..1]

Definition: It is used to detail the reason for the cancellation of a previously sent request.

CancellationReason <CxIRsn> contains the following CollateralCancellationReasonl elements

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Additionallnformation <Addtlinf> [0..1] Text 92
CancellationReasonCode <CxIRsnCd> [1..1] + 92

4.4.3.1 Additionallnformation <AddtlInf>

4.4.3.2 CancellationReasonCode <CxIRsnCd>

Presence: [0..1]

Definition: Allows to provides additional information on the cancellation reason.

Datatype: Max35Text on page 1074

Presence: [1..1]

Definition: Allows to provide a cancellation reason using a code or proprietary reason.

CancellationReasonCode <CxIRsnCd> contains one of the following elements (see

CollateralCancellationTypelChoice on page 1037 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Code <Cd> [1..1] CodeSet 1038
Or} Proprietary <Prtry> [1..1] + 1038
4.4.4 SupplementaryData <SplmtryData>
Presence: [0..*]
Definition: Additional information that can not be captured in the structured fields and/or any other
specific block.
Impacted by: C7 SupplementaryDataRule
92
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SupplementaryData <SpImtryData> contains the following elements (see SupplementaryDatal on
page 958 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
PlaceAndName <PlcAndNm> [0..1] Text 958
Envelope <Envlp> [1..1] (External Schema) 959

Constraints

e 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.
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5

5.1

MX colr.006.001.05

CollateralManagementCancellationStatusV05

MessageDefinition Functionality

Scope

The CollateralManagementCancellationStatus message is sent by:

- the collateral taker or its collateral manager to the collateral giver or its collateral manager, or

- the collateral giver or its collateral manager to the collateral taker or its collateral manager.

This message is used to provide the status of accepted or rejected for the
CollateralManagementCancellationRequest message previously received.

The message definition is intended for use with the 1ISO20022 Business Application Header.

Usage

The CollateralManagementCancellationStatus message can be sent to provide a status for a previously
received CollateralManagementCancellationRequest message.

Outline

The CollateralManagementCancellationStatusV05 MessageDefinition is composed of 5
MessageBuildingBlocks:

A.

Transactionldentification

Unambiguous identification of the transaction as know by the instructing party.

Reference

Provides reference to the previous received message.

Obligation

Provides information like the identification of the party or parties associated with the collateral
agreement, the exposure type and the valuation date.

CancellationStatus

Provides status details of the collateral cancellation message.

SupplementaryData

Additional information that can not be captured in the structured fields and/or any other specific
block.
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52 Structure

Or MessageElement/BuildingBlock<XML Tag> Mult. Type Col\?str. Page
0.
Message root <Document> <ColIMgmtCxISts> [1..1]
Transactionldentification <TxId> [1..1] Text 97
Reference <Ref> [1..1] 98
CollateralMessageCancellationRequestldentification [1..1] Text 98
<ColIMsgCxIReqld>
Obligation <Oblgtn> [1..1] C2, |98
C3
PartyA <PtyA> [1.1] 100
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C1 100
Or Proprietaryldentification <Prtryld> [1.1] + 101
Or} NameAndAddress <NmAndAdr> [1..1] 101
Name <Nm> [1..1] Text 101
Address <Adr> [1..1] + 102
ServicingPartyA <SvcgPtyA> [0..1] 102
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C1 102
Or Proprietaryldentification <Prtryld> [1.1] + 103
Or} NameAndAddress <NmAndAdr> [1..1] 103
Name <Nm> [1..1] Text 103
Address <Adr> [1..1] + 103
PartyB <PtyB> [1..1] 104
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C1 104
Or Proprietaryldentification <Prtryld> [1.1] + 105
Or} NameAndAddress <NmAndAdr> [1..1] 105
Name <Nm> [1..1] Text 105
Address <Adr> [1..1] + 105
ServicingPartyB <SvcgPtyB> [0..1] 106
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C1 106
Or Proprietaryldentification <Prtryld> [1.1] + 106
Or} NameAndAddress <NmAndAdr> [1..1] 107
Name <Nm> [1..1] Text 107
Address <Adr> [1..1] + 107
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Or MessageElement/BuildingBlock<XML Tag> Mult. Type Col\?str. Page
0.

CollateralAccountldentification <CollAcctld> [0..1] + 107
BlockChainAddressOrWallet <BlckChainAdrOrwilit> [0..1] + 108
ExposureType <XpsrTp> [0..1] CodeSet 108
ValuationDate <ValtnDt> [1..1] + 110
CancellationStatus <CxISts> [1..1] C5 110
CollateralStatusCode <CollStsCd> [1..1] CodeSet 111
Additionallnformation <Addtlinf> [0..1] Text 111
RejectionDetails <RjctnDtls> [0..1] 111
RejectedReason <RjctdRsn> [1..1] CodeSet 111
Additionallnformation <AddtlInf> [0..1] Text 112
SupplementaryData <SplmtryData> [0..%] * C6 112

5.3

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 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: D0O0008
— Error Text: Invalid BIC.

C2 CollateralAccountOrBlockChainAddress1Rule
(Rule)

If CollateralAccountldentification is present, BlockChainAddressOrWallet must be

absent. (CrossElementComplexRule)

Error handling:
— Error severity: Warning

— Error Code: X00554

— Error Text: Invalid message contents for SafekeepingAccount or
BlockchainAddressOrWallet. Only one of both may be present.
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C3 CollateralAccountOrBlockChainAddress2Rule
(Rule)

If BlockChainAddressOrWallet is present, CollateralAccountldentification must be
absent. (CrossElementComplexRule)

Error handling:
— Error severity: Warning
— Error Code: X00555

— Error Text: Invalid message contents for SafekeepingAccount or
BlockchainAddressOrWallet. Only one of both may be present.

C4  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.

C5 StatusRejectionReasonRule
(Rule)

If Collateral StatusCode equals Rejected then RejectionDetails must be
present. (CrossElementComplexRule)

Error handling:

— Error severity: Fatal

— Error Code: X00195

— Error Text: RejectionReason must be present.

C6 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.

5.4  Message Building Blocks

This chapter describes the MessageBuildingBlocks of this MessageDefinition.

54.1 Transactionldentification <TxIld>

Presence: [1..1]
Definition: Unambiguous identification of the transaction as know by the instructing party.

Datatype: Max35Text on page 1074
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5.4.2 Reference <Ref>
Presence: [1..1]
Definition: Provides reference to the previous received message.

Reference <Ref> contains the following Referencel6 elements

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
CollateralMessageCancellationRequestldentification |[1..1] Text 98
<CollIMsgCxIReqld>

5.4.2.1 CollateralMessageCancellationRequestidentification <CollIMsgCxIReqld>

Presence: [1..1]

Definition: Identification of the collateral message cancellation request.

Datatype: Max35Text on page 1074

54.3 Obligation <Oblgtn>

Presence: [1..1]

Definition: Provides information like the identification of the party or parties associated with the collateral

agreement, the exposure type and the valuation date.

Impacted by: C2 CollateralAccountOrBlockChainAddress1Rule C3
CollateralAccountOrBlockChainAddress2Rule
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Obligation <Oblgtn> contains the following Obligation9 elements

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

PartyA <PtyA> [1..1] 100

{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C1 100
Or Proprietaryldentification <Prtryld> [1..1] + 101
Or} NameAndAddress <NmAndAdr> [1..1] 101
Name <Nm> [1..1] Text 101

Address <Adr> [1..1] + 102
ServicingPartyA <SvcgPtyA> [0..1] 102

{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C1 102
Or Proprietaryldentification <Prtryld> [1..1] + 103
Or} NameAndAddress <NmAndAdr> [1..1] 103
Name <Nm> [1..1] Text 103

Address <Adr> [1..1] + 103

PartyB <PtyB> [1.1] 104

{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C1 104
Or Proprietaryldentification <Prtryld> [1..1] + 105
Or} NameAndAddress <NmAndAdr> [1..1] 105
Name <Nm> [1..1] Text 105

Address <Adr> [1..1] + 105
ServicingPartyB <SvcgPtyB> [0..1] 106

{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C1 106
Or Proprietaryldentification <Prtryld> [1..1] + 106
Or} NameAndAddress <NmAndAdr> [1..1] 107
Name <Nm> [1..1] Text 107

Address <Adr> [1..1] * 107
CollateralAccountldentification <CollAcctld> [0..1] + 107
BlockChainAddressOrWallet <BlckChainAdrOrWiit> [0..1] + 108
ExposureType <XpsrTp> [0..1] CodeSet 108
ValuationDate <ValtnDt> [1..1] + 110
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Constraints

* CollateralAccountOrBlockChainAddress1Rule
(Rule)

If CollateralAccountldentification is present, BlockChainAddressOrWallet must be absent.

On Condition
/CollateralAccountldentification is present
Following Must be True
/BlockChainAddressOrWallet Must be absent

Error handling:
— Error severity: Warning
— Error Code: X00554

— Error Text: Invalid message contents for SafekeepingAccount or BlockchainAddressOrWallet.
Only one of both may be present.

* CollateralAccountOrBlockChainAddress2Rule
(Rule)

If BlockChainAddressOrWallet is present, CollateralAccountldentification must be absent.

On Condition
/BlockChainAddressOrWallet is present
Following Must be True
/CollateralAccountldentification Must be absent

Error handling:
— Error severity: Warning
— Error Code: X00555

— Error Text: Invalid message contents for SafekeepingAccount or BlockchainAddressOrWallet.
Only one of both may be present.

5.4.3.1 PartyA <PtyA>
Presence: [1..1]
Definition: Defines one of the entities associated with the collateral agreement.

PartyA <PtyA> contains one of the following Partyldentification178Choice elements

Or MessageElement<XML Tag> Mult. Type Cc;\?str. Page
0.
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C1 100
Or Proprietaryldentification <Prtryld> [1..1] + 101
Or} NameAndAddress <NmAndAdr> [1.1] 101
Name <Nm> [1..1] Text 101
Address <Adr> [1..1] + 102

5.4.3.1.1 AnyBIC <AnyBIC>

Presence: [1..1]
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Definition: Unique and unambiguous identifier for an organisation that is allocated by an institution, for

example, Dun & Bradstreet Identification.

Impacted by: C1 AnyBIC
Datatype: AnyBICDec2014ldentifier on page 1069

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.

5.4.3.1.2 Proprietaryldentification <Prtryld>

Presence: [1..1]

Definition: Unique and unambiguous identifier, as assigned to a financial institution using a proprietary

identification scheme.

Proprietaryldentification <Prtryld> contains the following elements (see Genericldentification36 on

page 941 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <ld> [1.1] Text 942
Issuer <lssr> [1..1] Text 942
SchemeName <SchmeNm> [0..1] Text 942
5.4.3.1.3 NameAndAddress <NmAndAdr>
Presence: [1..1]
Definition: Name by which a party is known and which is usually used to identify that party.
NameAndAddress <NmAndAdr> contains the following NameAndAddress6 elements
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Name <Nm> [1..1] Text 101
Address <Adr> [1..1] + 102
5.4.3.1.3.1 Name <Nm>
Presence: [1..1]
Definition: Name by which a party is known and which is usually used to identify that party.
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Datatype: Max70Text on page 1075

5.4.3.1.3.2 Address <Adr>

Presence: [1..1]

Definition: Information that locates and identifies a specific address, as defined by postal services.

Address <Adr> contains the following elements (see PostalAddress2 on page 1039 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
StreetName <StrtNm> [0..1] Text 1039
PostCodeldentification <PstCdld> [1..1] Text 1039
TownName <TwnNm> [1..1] Text 1040
CountrySubDivision <CtrySubDvsn> [0..1] Text 1040
Country <Ctry> [1.1] CodeSet C3 1040

5.4.3.2 ServicingPartyA <SvcgPtyA>

Presence: [0..1]

Definition: Specifies the party that is acting on behalf of party A and that offers collateral management

services.

ServicingPartyA <SvcgPtyA> contains one of the following Partyldentification178Choice elements

Or MessageElement<XML Tag> Mult. Type Co'\?str. Page
0.
{Or AnyBIC <AnyBIC> [1.1] IdentifierSet C1 102
Or Proprietaryldentification <Prtryld> [1..1] + 103
Or} NameAndAddress <NmAndAdr> [1..1] 103
Name <Nm> [1..1] Text 103
Address <Adr> [1..1] + 103

5.4.3.2.1 AnyBIC <AnyBIC>

Presence: [1..1]

Definition: Unique and unambiguous identifier for an organisation that is allocated by an institution, for

example, Dun & Bradstreet Identification.

Impacted by: C1 AnyBIC

Datatype: AnyBICDec2014ldentifier on page 1069

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 ISO
directory of BICs, and consists of eight (8) or eleven (11) contiguous characters.
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Error handling:

— Error severity: Fatal

— Error Code: DO0008

— Error Text: Invalid BIC.

5.4.3.2.2 Proprietaryldentification <Prtryld>

Presence: [1..1]

Definition: Unique and unambiguous identifier, as assigned to a financial institution using a proprietary
identification scheme.

Proprietaryldentification <Prtryld> contains the following elements (see Genericldentification36 on
page 941 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <ld> [1.1] Text 942
Issuer <lssr> [1..1] Text 942
SchemeName <SchmeNm> [0..1] Text 942
5.4.3.2.3 NameAndAddress <NmAndAdr>
Presence: [1..1]
Definition: Name by which a party is known and which is usually used to identify that party.
NameAndAddress <NmAndAdr> contains the following NameAndAddress6 elements
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Name <Nm> [1..1] Text 103
Address <Adr> [1..1] * 103
5.4.3.2.3.1 Name <Nm>
Presence: [1..1]
Definition: Name by which a party is known and which is usually used to identify that party.
Datatype: Max70Text on page 1075
5.4.3.2.3.2 Address <Adr>
Presence: [1..1]
Definition: Information that locates and identifies a specific address, as defined by postal services.
103
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Address <Adr> contains the following elements (see PostalAddress2 on page 1039 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
StreetName <StrtNm> [0..1] Text 1039
PostCodeldentification <PstCdld> [1..1] Text 1039
TownName <TwnNm> [1..1] Text 1040
CountrySubDivision <CtrySubDvsn> [0..1] Text 1040
Country <Ctry> [1.1] CodeSet C3 1040

5.4.3.3 PartyB <PtyB>

Presence: [1..1]

Definition: Defines the other entity associated with the collateral agreement.

PartyB <PtyB> contains one of the following Partyldentification178Choice elements

Or MessageElement<XML Tag> Mult. Type Co'\?str. Page
0.
{Or AnyBIC <AnyBIC> [1.1] IdentifierSet C1 104
Or Proprietaryldentification <Prtryld> [1..1] * 105
Or} NameAndAddress <NmAndAdr> [1..1] 105
Name <Nm> [1..1] Text 105
Address <Adr> [1..1] + 105

5.4.3.3.1 AnyBIC <AnyBIC>

Presence: [1..1]

Definition: Unique and unambiguous identifier for an organisation that is allocated by an institution, for

example, Dun & Bradstreet Identification.

Impacted by: C1 AnyBIC

Datatype: AnyBICDec2014ldentifier on page 1069

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 ISO
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.

5.4.3.3.2 Proprietaryldentification <Prtryld>

Presence: [1..1]

Definition: Unique and unambiguous identifier, as assigned to a financial institution using a proprietary
identification scheme.

Proprietaryldentification <Prtryld> contains the following elements (see Genericldentification36 on
page 941 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <Id> [1..1] Text 942
Issuer <lssr> [1..1] Text 942
SchemeName <SchmeNm> [0..1] Text 942

5.4.3.3.3 NameAndAddress <NmAndAdr>

Presence: [1..1]
Definition: Name by which a party is known and which is usually used to identify that party.

NameAndAddress <NmAndAdr> contains the following NameAndAddress6 elements

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Name <Nm> [1..1] Text 105
Address <Adr> [1..1] + 105

5.4.3.3.3.1 Name <Nm>

Presence: [1..1]

Definition: Name by which a party is known and which is usually used to identify that party.

Datatype: Max70Text on page 1075

5.4.3.3.3.2 Address <Adr>

Presence: [1..1]
Definition: Information that locates and identifies a specific address, as defined by postal services.

Address <Adr> contains the following elements (see PostalAddress2 on page 1039 for details)

Or MessageElement<XML Tag> Mult. Type C(:\?str. Page
0.
StreetName <StrtNm> [0..1] Text 1039
PostCodeldentification <PstCdId> [1..1] Text 1039
TownName <TwnNm> [1.1] Text 1040
CountrySubDivision <CtrySubDvsn> [0..1] Text 1040
Country <Ctry> [1..1] CodeSet C3 1040
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5.4.3.4 ServicingPartyB <SvcgPtyB>

Presence: [0..1]

Definition: Specifies the party that is acting on behalf of party B and that offers collateral management
services.

ServicingPartyB <SvcgPtyB> contains one of the following Partyldentification178Choice elements

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C1 106
Or Proprietaryldentification <Prtryld> [1..1] + 106
Or} NameAndAddress <NmAndAdr> [1..1] 107
Name <Nm> [1..1] Text 107
Address <Adr> [1..1] * 107

5.4.3.4.1 AnyBIC <AnyBIC>

Presence: [1..1]

Definition: Unique and unambiguous identifier for an organisation that is allocated by an institution, for
example, Dun & Bradstreet Identification.

Impacted by: C1 AnyBIC

Datatype: AnyBICDec2014ldentifier on page 1069

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 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.

5.4.3.4.2 Proprietaryldentification <Prtryld>

Presence: [1..1]

Definition: Unique and unambiguous identifier, as assigned to a financial institution using a proprietary
identification scheme.
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Proprietaryldentification <Prtryld> contains the following elements (see Genericldentification36 on
page 941 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <ld> [1..1] Text 942
Issuer <lssr> [1..1] Text 942
SchemeName <SchmeNm> [0..1] Text 942

5.4.3.4.3 NameAndAddress <NmAndAdr>
Presence: [1..1]
Definition: Name by which a party is known and which is usually used to identify that party.

NameAndAddress <NmAndAdr> contains the following NameAndAddress6 elements

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Name <Nm> [1..1] Text 107
Address <Adr> [1..1] + 107

5.4.3.4.3.1 Name <Nm>
Presence: [1..1]

Definition: Name by which a party is known and which is usually used to identify that party.

Datatype: Max70Text on page 1075

5.4.3.4.3.2 Address <Adr>
Presence: [1..1]
Definition: Information that locates and identifies a specific address, as defined by postal services.

Address <Adr> contains the following elements (see PostalAddress2 on page 1039 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
StreetName <StrtNm> [0..1] Text 1039
PostCodeldentification <PstCdld> [1..1] Text 1039
TownName <TwnNm> [1..1] Text 1040
CountrySubDivision <CtrySubDvsn> [0..1] Text 1040
Country <Ctry> [1.1] CodeSet C3 1040

5.4.3.5 CollateralAccountldentification <CollAcctld>
Presence: [0..1]

Definition: Provides additional information on the collateral account of the party delivering/receiving the
collateral.
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CollateralAccountldentification <CollAcctld> contains the following elements (see
CollateralAccount3 on page 892 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <Id> [1..1] Text 892
Type <Tp> [0..1] + 892
Name <Nm> [0..1] Text 892

5.4.3.6 BlockChainAddressOrWallet <BlckChainAdrOrWIIt>
Presence: [0..1]

Definition: Blockchain address or wallet where digital assets are maintained. This is the equivalent of
collateral account for digital assets.

BlockChainAddressOrWallet <BlckChainAdrOrWIIt> contains the following elements (see
BlockChainAddressWallet5 on page 960 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <ld> [1..1] Text 960
Type <Tp> [0..1] + 960
Name <Nm> [0..1] Text 961

5.4.3.7 ExposureType <XpsrTp>
Presence: [0..1]
Definition: Specifies the underlying business area or type of trade causing the collateral movement.

Datatype: ExposureTypellCode on page 1053

CodeName Name Definition

BFWD BondForward Any securities traded out beyond 3 days
which include treasury notes, Japanese
Governement Bonds (JGBs) and Gilts.

PAYM CashSettlement In support of any type of cash
settlement.

CBCO CentralBankCreditOperations Exposures related to activity with central
banks.

COMM Commodities Any good exchanged during commerce,

which includes goods traded on a
commodity exchange.

CRDS CreditDefaultSwap Swap designed to transfer the credit
exposure of fixed income products
between parties.

CRTL CreditLine Opening of a credit line before trading.

CRSP CreditSupport Cash lending/borrowing; letter of credit;
signing of master agreement.

CCIR CrossCurrencylRS Cross currency agreement between two
parties (known as counterparties) where
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CodeName Name Definition
one stream of future interest payments is
exchanged for another based on a
specified principal amount.

CRPR CrossProduct Combination of various types of trades.

EQPT EquityOption Trading of equity option (also known as
stock options).

EQUS EquitySwap Equity swap trades where the return of
an equity is exchanged for either a fixed
or a floating rate of interest.

EXTD ExchangeTradedDerivatives Trading of exchanged traded derivatives
in general.

EXPT ExoticOption Trading of exotic option, for example, a
non standard option.

FIXI Fixedincome Trading of fixed income instruments.

FORX ForeignExchange FX trades in general.

FORW ForwardForeignExchange Forward FX trades.

FUTR Futures Agreement to buy or sell a specific
amount of a commaodity or financial
instrument at a particular price on a
stipulated future date.

OPTN FXOption A contract that grants the holder the
right, but not the obligation, to buy or sell
currency at a specified exchange rate
during a specified period of time.

LIQU Liquidity In support of settlement via an RTGS or
other clearing system.

OTCD OTCDerivatives OTC derivatives trading.

RVPO ReverseRepurchaseAgreement In support of a reverse repurchase
agreement transaction.

SLOA SecuredLoan Exposure is linked to a secured loan.

SBSC SecuritiesBuySellSellBuyBack Securities buy sell back.

SCRP SecuritiesCrossProducts Combination of securities related
exposure types.

SLEB SecuritiesLendingAndBorrowing Exposure is linked to a securities lending
or borrowing activity.

SCIR SingleCurrencylRS Single currency interest rate swap.

SCIE SingleCurrencylRSExotic Exotic single currency interest rate swap.

SWPT Swaption Option on interest rate swap.

TBAS ToBeAnnounced To be announced (TBA) related
collateral.

TRCP TreasuryCrossProduct Combination of treasury related
exposure types.

UDMS UnclearedDerivativeMarginSegregation Relates to uncleared derivative margin
segregation. This could be for variation
or initial margin.
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CodeName Name Definition
CCPC CCPCollateral Collateral covering the initial margin

requirements for OTC trades cleared
through a CCP.

EQUI Equity Trading of equity.

TRBD TreasuryBonds Trading of treasury bonds.

REPO RepurchaseAgreement Relates to repurchase agreement
trading.

SHSL ShortSell Short sell exposure.

5.4.3.8 ValuationDate <ValtnDt>

Presence: [1..1]

Definition: Indicates the close of business date on which the initiating party is valuing the margin call.

ValuationDate <ValtnDt> contains one of the following elements (see DateAndDateTime2Choice on

page 930 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Date <Dt> [1..1] Date 930
Or} DateTime <DtTm> [1..1] DateTime 930
5.4.4 CancellationStatus <CxISts>
Presence: [1..1]
Definition: Provides status details of the collateral cancellation message.
Impacted by: C5 StatusRejectionReasonRule
CancellationStatus <CxISts> contains the following CollateralCancellationStatus2 elements
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
CollateralStatusCode <CollStsCd> [1..1] CodeSet 111
Additionallnformation <Addtlinf> [0..1] Text 111
RejectionDetails <RjctnDtls> [0..1] 111
RejectedReason <RjctdRsn> [1..1] CodeSet 111
Additionallnformation <Addtlinf> [0..1] Text 112
Constraints
» StatusRejectionReasonRule
(Rule)
If Collateral StatusCode equals Rejected then RejectionDetails must be present.
On Condition
/CollateralStatusCode is equal to value "Rejected”
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Following Must be True

/RejectionDetails Must be present

Error handling:

— Error severity: Fatal

— Error Code: X00195

— Error Text: RejectionReason must be present.

5.4.4.1 CollateralStatusCode <CollStsCd>

Presence: [1..1]

Definition: Allows to provide a cancellation status using a code or a proprietary status.

Datatype: Status4Code on page 1067

CodeName Name Definition

REJT Rejected Instruction has been rejected.

PACK Accepted Instruction has been accepted and is
validated for further processing.

5.4.4.2 Additionalinformation <Addtlinf>

Presence: [0..1]

Definition: Provides additional information on the status of the

CollateralManagementCancellationRequest message.

Datatype: Max35Text on page 1074

5.4.4.3 RejectionDetails <RjctnDtls>

Presence: [0..1]

Definition: Provides rejection reason and optionaly additional information.

RejectionDetails <RjctnDtls> contains the following RejectionStatus3 elements

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
RejectedReason <RjctdRsn> [1..1] CodeSet 111
Additionallnformation <Addtlinf> [0..1] Text 112
5.4.4.3.1 RejectedReason <RjctdRsn>
Presence: [1..1]
Definition: Provides the rejection reason using a code.
Datatype: RejectionReason68Code on page 1065
CodeName Name Definition
DSEC InvalidSecurity Unrecognised or invalid financial
instrument identification.
EVNM Unrecognisedldentification Unrecognised event number.
111
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CodeName Name Definition

UKWN UnknownSymbol Financial instrument's symbol has not
been recognized.

ICOL InsufficientCollateral Insufficient collateral proposed.

CONL ConcentrationLimitExceeded Concentration limit was exceeded.

ELIG NonEligibleSecurity Security is not eligible.

INID Invalidldentification Instruction contains an invalid message
identification, identification is unknown.

OTHR Other Other. See Narrative.

5.4.4.3.2 Additionallnformation <Addtlinf>

Presence: [0..1]

Definition: Allows to provides additional information to the rejection reason code.

Datatype: Max35Text on page 1074

5.4.5 SupplementaryData <SplmtryData>

Presence: [0..*]

Definition: Additional information that can not be captured in the structured fields and/or any other
specific block.

Impacted by: C6 SupplementaryDataRule

SupplementaryData <SpImtryData> contains the following elements (see SupplementaryDatal on
page 958 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
PlaceAndName <PIcAndNm> [0..1] Text 958
Envelope <Envip> [1..1] (External Schema) 959

Constraints

e 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.
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6.1 MessageDefinition Functionality

Scope

The CollateralProposal message is sent by the collateral giver or its collateral manager to the collateral
taker or its collateral manager, to propose the collateral to be delivered. This message is sent once the
Margin Call is agreed or partially agreed and can be used for new collateral at the initiation of an
exposure or for additional collateral for variation of an existing exposure. This message is used for both
initial collateral proposal and subsequent counter proposals.

The message definition is intended for use with the 1ISO20022 Business Application Header.

Usage

This message is sent once the Margin Call is agreed or partially agreed and can be used for new
collateral at the initiation of an exposure or for additional collateral for variation of an existing exposure.
The collateral proposal can include securities, cash and other types of collateral.

Outline

The CollateralProposalvV06 MessageDefinition is composed of 5 MessageBuildingBlocks:
A. Transactionldentification
Unambiguous identification of the transaction as know by the instructing party.

B. Obligation

Provides information like the identification of the party or parties associated with the collateral
agreement, the exposure type and the valuation date.

C. Agreement
Agreement details for the over the counter market.
D. TypeAndDetails

Indicates whether this is an initial or counter proposal.

E. SupplementaryData

Additional information that cannot be captured in the structured elements and/or any other specific
block.
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6.2 Structure
Or MessageElement/BuildingBlock<XML Tag> Mult. Type Col\?str. Page
0.
Message root <Document> <CollPrpsl> [1..1]
Transactionldentification <TxId> [1..1] Text 139
Obligation <Oblgtn> [1..1] C7, |139
C8

PartyA <PtyA> [1..1] 141

{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C6 141

Or Proprietaryldentification <Prtryld> [1..1] + 142

Or} NameAndAddress <NmAndAdr> [1..1] 142

Name <Nm> [1..1] Text 142

Address <Adr> [1.1] * 143

ServicingPartyA <SvcgPtyA> [0..1] 143

{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C6 143

Or Proprietaryldentification <Prtryld> [1..1] + 144

Or} NameAndAddress <NmAndAdr> [1..1] 144

Name <Nm> [1..1] Text 144

Address <Adr> [1..1] + 144

PartyB <PtyB> [1..1] 145

{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C6 145

Or Proprietaryldentification <Prtryld> [1..1] + 146

Or} NameAndAddress <NmAndAdr> [1..1] 146

Name <Nm> [1..1] Text 146

Address <Adr> [1.1] * 146

ServicingPartyB <SvcgPtyB> [0..1] 147

{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C6 147

Or Proprietaryldentification <Prtryld> [1..1] + 147

Or} NameAndAddress <NmAndAdr> [1..1] 148

Name <Nm> [1..1] Text 148

Address <Adr> [1.1] * 148

CollateralAccountldentification <CollAcctld> [0..1] + 148

BlockChainAddressOrWallet <BlckChainAdrOrWiit> [0..1] + 149
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Or MessageElement/BuildingBlock<XML Tag> Mult. Type Col\?str. Page
0.
ExposureType <XpsrTp> [0..1] CodeSet 149
ValuationDate <ValtnDt> [1..1] + 151
Agreement <Agrmt> [0..1] 151
AgreementDetails <AgrmtDtls> [1..1] Text 151
Agreementldentification <Agrmtld> [0..1] Text 151
AgreementDate <AgrmtDt> [1..1] Date 152
BaseCurrency <BaseCcy> [1..1] CodeSet C3 152
AgreementFramework <AgrmtFrmwk> [0..1] + 152
TypeAndDetails <TpAndDtls> [1..1] 152
CollateralProposalType <CollPrpsITp> [1..1] CodeSet 172
CollateralProposal <CollPrpsI> [1..1] 172
{Or CollateralProposalDetails <CollPrpsIDtis> [1.1] 191
VariationMargin <VartnMrgn> [1..1] 204
AgreedAmount <AgrdAmt> [1..1] Amount C3, |[211
C10
MovementDirection <MvmntDrctn> [0..%] 211
{Or CollateralMovementDirection <CollIMvmntDrctn> [1..1] 218
Deliver <Dlvr> [1.1] 223
MarginCallRequestldentification <MrgnCallReqld> [1..1] Text 225
MarginCallResponseldentification <MrgnCallRspnid> | [0..1] Text 226
StandardSettlementinstructions <StdSttiminstrs> [0..1] Text 226
CollateralProposalResponseldentification [0..1] Text 226
<CollPrpsIRspnld>
SecuritiesCollateral <SctiesColl> [0..4] C20, | 226
Cc23
Collateralldentification <Collld> [0..1] Text 228
Securityldentification <Sctyld> [1..1] + C13, [228
C14,
C17,
C1s,
C19
MaturityDate <MtrtyDt> [0..1] + 229
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 230
Quantity <Qty> [1..1] * C15 230
Price <Pric> [0..1] + 230
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Or MessageElement/BuildingBlock<XML Tag> Mult. Type Col\?str. Page
0.

MarketValue <MktVal> [0..1] Amount C3, [231
C10

Haircut <Hrcut> [0..1] Rate 231

CollateralValue <CollVal> [0..1] Amount C3, 231
C10

ValueDate <ValDt> [0..1] Date 232

SafekeepingAccount <SfkpgAcct> [0..1] + 232

BlockChainAddressOrWallet <BlckChainAdrOrWiIlt> [0..1] + 233

SafekeepingPlace <SfkpgPlc> [1..1] + 233

SettlementParameters <SttimParams> [0..1] + 233

CashcCollateral <CshColl> [0..%] 234

Collateralldentification <Collld> [0..1] Text 235

CashAccountldentification <CshAcctld> [0..1] + 235

DepositAmount <DpstAmt> [0..1] Amount C3, |[235
C10

DepositType <DpstTp> [0..1] CodeSet 236

MaturityDate <MtrtyDt> [0..1] Date 236

ValueDate <ValDt> [0..1] Date 236

ExchangeRate <XchgRate> [0..1] Rate 236

CollateralValue <CollVal> [1..1] Amount C3, 237
C10

Haircut <Hrcut> [0..1] Rate 237

OtherCollateral <OthrColl> [0..%] C22, | 237
C25

Collateralldentification <Collld> [0..1] Text 239

LetterOfCreditldentification <LttrOfCdtld> [0..1] Text 239

LetterOfCreditAmount <LttrOfCdtAmt> [0..1] Amount C3, [239
C10

GuaranteeAmount <GrntAmt> [0..1] Amount C3, 240
C10

OtherTypeOfCollateral <OthrTpOfColl> [0..1] 241

Description <Desc> [1..1] Text 241

Quantity <Qty> [0..1] + C15 241

IssueDate <IsseDt> [0..1] + 242

ExpiryDate <XpryDt> [0..1] + 242

LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 242
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Or MessageElement/BuildingBlock<XML Tag> Mult. Type Col\?str. Page
0.
Issuer <Issr> [0..1] 242
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C6 243
Or Proprietaryldentification <Prtryld> [1..1] + 243
Or} NameAndAddress <NmAndAdr> [1..1] 244
Name <Nm> [1..1] Text 244
Address <Adr> [1..1] * 244
ValueDate <ValDt> [0..1] Date 244
ExchangeRate <XchgRate> [0..1] Rate 244
MarketValue <MktVal> [0..1] Amount C3, 244
C10
Haircut <Hrcut> [0..1] Rate 245
CollateralValue <CollVal> [1..1] Amount C3, |245
C10
SafekeepingPlace <SfkpgPlc> [0..1] + 246
SafekeepingAccount <SfkpgAcct> [0..1] * 246
BlockChainAddressOrWallet <BlckChainAdrOrwIit> | [0..1] + 247
Return <Rtr> [0..1] 247
MarginCallRequestldentification <MrgnCallReqld> [1..1] Text 250
MarginCallResponseldentification <MrgnCallRspnid> | [0..1] Text 250
StandardSettlementinstructions <StdSttiminstrs> [0..1] Text 250
CollateralProposalResponseldentification [0..1] Text 250
<CollPrpsIRspnld>
SecuritiesCollateral <SctiesColl> [0..4] C20, | 250
Cc23
Collateralldentification <Collld> [0..1] Text 252
Securityldentification <Sctyld> [1..1] + C13, 252
C14,
C17,
C1s,
C19
MaturityDate <MtrtyDt> [0..1] + 253
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 254
Quantity <Qty> [1..1] + C15 254
Price <Pric> [0..1] + 254
MarketValue <MktVal> [0..1] Amount C3, |[255
C10
Haircut <Hrcut> [0..1] Rate 255
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Or MessageElement/BuildingBlock<XML Tag> Mult. Type Col\?str. Page
0.
CollateralValue <CollVal> [0..1] Amount C3, |[255
C10
ValueDate <ValDt> [0..1] Date 256
SafekeepingAccount <SfkpgAcct> [0..1] * 256
BlockChainAddressOrWallet <BlckChainAdrOrwIit> | [0..1] + 257
SafekeepingPlace <SfkpgPlc> [1..1] + 257
SettlementParameters <SttimParams> [0..1] + 257
CashCollateral <CshColl> [0..%] 258
Collateralldentification <Collld> [0..1] Text 259
CashAccountldentification <CshAcctld> [0..1] * 259
ReturnExcess <RtrXcss> [0..1] Indicator 259
DepositAmount <DpstAmt> [0..1] Amount C3, |[259
C10
DepositType <DpstTp> [0..1] CodeSet 260
MaturityDate <MtrtyDt> [0..1] Date 260
ValueDate <ValDt> [0..1] Date 260
ExchangeRate <XchgRate> [0..1] Rate 261
CollateralValue <CollVal> [1..1] Amount C3, |261
C10
Haircut <Hrcut> [0..1] Rate 261
OtherCollateral <OthrColl> [0..%] C22, 262
C25
Collateralldentification <Collld> [0..1] Text 263
LetterOfCreditldentification <LttrOfCdtld> [0..1] Text 263
LetterOfCreditAmount <LttrOfCdtAmt> [0..1] Amount C3, 263
C10
GuaranteeAmount <GrntAmt> [0..1] Amount C3, |264
C10
OtherTypeOfCollateral <OthrTpOfColl> [0..1] 265
Description <Desc> [1..1] Text 265
Quantity <Qty> [0..1] + C15 265
IssueDate <IsseDt> [0..1] + 266
ExpiryDate <XpryDt> [0..1] + 266
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 266
Issuer <lIssr> [0..1] 267
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Or MessageElement/BuildingBlock<XML Tag> Mult. Type Col\?str. Page
0.
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C6 267
Or Proprietaryldentification <Prtryld> [1..1] + 267
Or} NameAndAddress <NmAndAdr> [1..1] 268
Name <Nm> [1..1] Text 268
Address <Adr> [1..1] + 268
ValueDate <ValDt> [0..1] Date 268
ExchangeRate <XchgRate> [0..1] Rate 269
MarketValue <MktVal> [0..1] Amount C3, [269
C10
Haircut <Hrcut> [0..1] Rate 269
CollateralValue <CollVal> [1..1] Amount C3, [269
C10
SafekeepingPlace <SfkpgPlc> [0..1] + 270
SafekeepingAccount <SfkpgAcct> [0..1] + 271
BlockChainAddressOrWallet <BlckChainAdrOrWIiit> | [0..1] + 271
Or} Return <Rtr> [1..1] 271
MarginCallRequestldentification <MrgnCallReqld> [1..1] Text 274
MarginCallResponseldentification <MrgnCallRspnld> [0..1] Text 274
StandardSettlementinstructions <StdSttiminstrs> [0..1] Text 274
CollateralProposalResponseldentification [0..1] Text 274
<CollPrpsIRspnld>
SecuritiesCollateral <SctiesColl> [0..%] C20, [274
Cc23
Collateralldentification <Collld> [0..1] Text 276
Securityldentification <Sctyld> [1.1] + C13, | 276
C14,
C17,
C1s,
C19
MaturityDate <MtrtyDt> [0..1] + 277
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 278
Quantity <Qty> [1..1] + C15 278
Price <Pric> [0..1] + 278
MarketValue <MktVal> [0..1] Amount C3, |[279
C10
Haircut <Hrcut> [0..1] Rate 279
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Or MessageElement/BuildingBlock<XML Tag> Mult. Type Col\?str. Page
0.
CollateralValue <CollVal> [0..1] Amount C3, |[279
C10
ValueDate <ValDt> [0..1] Date 280
SafekeepingAccount <SfkpgAcct> [0..1] * 280
BlockChainAddressOrWallet <BlckChainAdrOrWiIit> [0..1] + 281
SafekeepingPlace <SfkpgPlc> [1..1] + 281
SettlementParameters <SttimParams> [0..1] + 281
CashCollateral <CshColl> [0..%] 282
Collateralldentification <Collld> [0..1] Text 283
CashAccountldentification <CshAcctld> [0..1] * 283
ReturnExcess <RtrXcss> [0..1] Indicator 283
DepositAmount <DpstAmt> [0..1] Amount C3, [283
C10
DepositType <DpstTp> [0..1] CodeSet 284
MaturityDate <MtrtyDt> [0..1] Date 284
ValueDate <ValDt> [0..1] Date 284
ExchangeRate <XchgRate> [0..1] Rate 285
CollateralValue <CollVal> [1..1] Amount C3, |[285
C10
Haircut <Hrcut> [0..1] Rate 285
OtherCollateral <OthrColl> [0..%] C22, 286
C25
Collateralldentification <Collld> [0..1] Text 287
LetterOfCreditldentification <LttrOfCdtld> [0..1] Text 287
LetterOfCreditAmount <LttrOfCdtAmt> [0..1] Amount C3, |287
C10
GuaranteeAmount <GrntAmt> [0..1] Amount C3, |[288
C10
OtherTypeOfCollateral <OthrTpOfColl> [0..1] 289
Description <Desc> [1..1] Text 289
Quantity <Qty> [0..1] + C15 289
IssueDate <lsseDt> [0..1] + 290
ExpiryDate <XpryDt> [0..1] + 290
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 290
Issuer <lIssr> [0..1] 291
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Or MessageElement/BuildingBlock<XML Tag> Mult. Type Col\?str. Page
0.
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C6 291
Or Proprietaryldentification <Prtryld> [1..1] + 291
Or} NameAndAddress <NmAndAdr> [1..1] 292
Name <Nm> [1..1] Text 292
Address <Adr> [1..1] + 292
ValueDate <ValDt> [0..1] Date 292
ExchangeRate <XchgRate> [0..1] Rate 293
MarketValue <MktVal> [0..1] Amount C3, [293
C10
Haircut <Hrcut> [0..1] Rate 293
CollateralValue <CollVal> [1..1] Amount C3, [293
C10
SafekeepingPlace <SfkpgPlc> [0..1] + 294
SafekeepingAccount <SfkpgAcct> [0..1] + 295
BlockChainAddressOrWallet <BlckChainAdrOrWiIit> [0..1] + 295
SegregatedindependentAmount <SgrtdindpdntAmt> [0..1] 295
AgreedAmount <AgrdAmt> [1..1] Amount C3, (302
C10
MovementDirection <MvmntDrctn> [0..%] 303
{Or CollateralMovementDirection <CollIMvmntDrctn> [1.1] 310
Deliver <Dlvr> [1..1] 315
MarginCallRequestldentification <MrgnCallReqld> [1..1] Text 317
MarginCallResponseldentification <MrgnCallRspnid> | [0..1] Text 318
StandardSettlementinstructions <StdSttiminstrs> [0..1] Text 318
CollateralProposalResponseldentification [0..1] Text 318
<CollPrpsIRspnld>
SecuritiesCollateral <SctiesColl> [0..%] C20, |318
Cc23
Collateralldentification <Collld> [0..1] Text 320
Securityldentification <Sctyld> [1.1] + C13, 320
C14,
C17,
C1s,
C19
MaturityDate <MtrtyDt> [0..1] + 321
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 322
Quantity <Qty> [1..1] + C15 322
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Or MessageElement/BuildingBlock<XML Tag> Mult. Type Col\?str. Page
0.

Price <Pric> [0..1] * 322

MarketValue <MktVal> [0..1] Amount C3, [323
C10

Haircut <Hrcut> [0..1] Rate 323

CollateralValue <Collval> [0..1] Amount C3, |323
C10

ValueDate <ValDt> [0..1] Date 324

SafekeepingAccount <SfkpgAcct> [0..1] + 324

BlockChainAddressOrWallet <BlckChainAdrOrwIit> | [0..1] + 325

SafekeepingPlace <SfkpgPlc> [1..1] + 325

SettlementParameters <SttimParams> [0..1] + 325

CashCollateral <CshColl> [0..%] 326

Collateralldentification <Collld> [0..1] Text 327

CashAccountldentification <CshAcctld> [0..1] * 327

DepositAmount <DpstAmt> [0..1] Amount C3, 327
C10

DepositType <DpstTp> [0..1] CodeSet 328

MaturityDate <MtrtyDt> [0..1] Date 328

ValueDate <ValDt> [0..1] Date 328

ExchangeRate <XchgRate> [0..1] Rate 328

CollateralValue <CollVal> [1..1] Amount C3, (329
C10

Haircut <Hrcut> [0..1] Rate 329

OtherCollateral <OthrColl> [0..4] C22, 329
C25

Collateralldentification <Collld> [0..1] Text 331

LetterOfCreditldentification <LttrOfCdtld> [0..1] Text 331

LetterOfCreditAmount <LttrOfCdtAmt> [0..1] Amount C3, [331
C10

GuaranteeAmount <GrntAmt> [0..1] Amount C3, (332
C10

OtherTypeOfCollateral <OthrTpOfColl> [0..1] 333

Description <Desc> [1..1] Text 333

Quantity <Qty> [0..1] * C15 333

IssueDate <IsseDt> [0..1] + 334

ExpiryDate <XpryDt> [0..1] + 334
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Or MessageElement/BuildingBlock<XML Tag> Mult. Type Col\?str. Page
0.
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 334
Issuer <lIssr> [0..1] 334
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C6 335
Or Proprietaryldentification <Prtryld> [1..1] + 335
Or} NameAndAddress <NmAndAdr> [1..1] 336
Name <Nm> [1..1] Text 336
Address <Adr> [1..1] * 336
ValueDate <ValDt> [0..1] Date 336
ExchangeRate <XchgRate> [0..1] Rate 336
MarketValue <MktVal> [0..1] Amount C3, 336
C10
Haircut <Hrcut> [0..1] Rate 337
CollateralValue <CollVal> [1..1] Amount C3, [337
C10
SafekeepingPlace <SfkpgPlc> [0..1] + 338
SafekeepingAccount <SfkpgAcct> [0..1] + 338
BlockChainAddressOrWallet <BlckChainAdrOrwIit> | [0..1] + 339
Return <Rtr> [0..1] 339
MarginCallRequestldentification <MrgnCallReqld> [1..1] Text 342
MarginCallResponseldentification <MrgnCallRspnid> | [0..1] Text 342
StandardSettlementinstructions <StdSttiminstrs> [0..1] Text 342
CollateralProposalResponseldentification [0..1] Text 342
<CollPrpsIRspnld>
SecuritiesCollateral <SctiesColl> [0..%] C20, [342
c23
Collateralldentification <Collld> [0..1] Text 344
Securityldentification <Sctyld> [1..1] + C13, [344
C14,
C17,
C1s,
C19
MaturityDate <MtrtyDt> [0..1] * 345
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 346
Quantity <Qty> [1..1] + C15 346
Price <Pric> [0..1] + 346
MarketValue <MktVal> [0..1] Amount C3, |[347
C10
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Haircut <Hrcut> [0..1] Rate 347
CollateralValue <CollVal> [0..1] Amount C3, |[347
C10
ValueDate <ValDt> [0..1] Date 348
SafekeepingAccount <SfkpgAcct> [0..1] + 348
BlockChainAddressOrWallet <BlckChainAdrOrwIit> | [0..1] + 349
SafekeepingPlace <SfkpgPlc> [1..1] + 349
SettlementParameters <SttimParams> [0..1] + 349
CashcCollateral <CshColl> [0..%] 350
Collateralldentification <Collld> [0..1] Text 351
CashAccountldentification <CshAcctld> [0..1] + 351
ReturnExcess <RtrXcss> [0..1] Indicator 351
DepositAmount <DpstAmt> [0..1] Amount C3, [351
C10
DepositType <DpstTp> [0..1] CodeSet 352
MaturityDate <MtrtyDt> [0..1] Date 352
ValueDate <ValDt> [0..1] Date 352
ExchangeRate <XchgRate> [0..1] Rate 353
CollateralValue <CollVal> [1..1] Amount C3, [353
C10
Haircut <Hrcut> [0..1] Rate 353
OtherCollateral <OthrColl> [0..%] C22, |354
C25
Collateralldentification <Collld> [0..1] Text 355
LetterOfCreditldentification <LttrOfCdtld> [0..1] Text 355
LetterOfCreditAmount <LttrOfCdtAmt> [0..1] Amount C3, |[355
C10
GuaranteeAmount <GrntAmt> [0..1] Amount C3, |[356
C10
OtherTypeOfCollateral <OthrTpOfColl> [0..1] 357
Description <Desc> [1..1] Text 357
Quantity <Qty> [0..1] + C15 357
IssueDate <IsseDt> [0..1] + 358
ExpiryDate <XpryDt> [0..1] + 358
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 358
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0.
Issuer <lIssr> [0..1] 359
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C6 359
Or Proprietaryldentification <Prtryld> [1..1] + 359
Or} NameAndAddress <NmAndAdr> [1..1] 360
Name <Nm> [1..1] Text 360
Address <Adr> [1..1] + 360
ValueDate <ValDt> [0..1] Date 360
ExchangeRate <XchgRate> [0..1] Rate 361
MarketValue <MktVval> [0..1] Amount C3, |361
C10
Haircut <Hrcut> [0..1] Rate 361
CollateralValue <CollVal> [1..1] Amount C3, |[361
C10
SafekeepingPlace <SfkpgPlc> [0..1] + 362
SafekeepingAccount <SfkpgAcct> [0..1] * 363
BlockChainAddressOrWallet <BlckChainAdrOrwIit> | [0..1] + 363
Or} Return <Rtr> [1..1] 363
MarginCallRequestldentification <MrgnCallReqld> [1..1] Text 366
MarginCallResponseldentification <MrgnCallRspnld> [0..1] Text 366
StandardSettlementinstructions <StdSttiminstrs> [0..1] Text 366
CollateralProposalResponseldentification [0..1] Text 366
<CollPrpsIRspnld>
SecuritiesCollateral <SctiesColl> [0..4] C20, |366
Cc23
Collateralldentification <Collld> [0..1] Text 368
Securityldentification <Sctyld> [1..1] + C13, 368
C14,
C17,
C1s,
C19
MaturityDate <MtrtyDt> [0..1] + 369
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 370
Quantity <Qty> [1..1] + C15 370
Price <Pric> [0..1] + 370
MarketValue <MktVal> [0..1] Amount C3, [371
C10
Haircut <Hrcut> [0..1] Rate 371
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CollateralValue <CollVal> [0..1] Amount C3, [371
C10
ValueDate <ValDt> [0..1] Date 372
SafekeepingAccount <SfkpgAcct> [0..1] * 372
BlockChainAddressOrWallet <BlckChainAdrOrWiIit> [0..1] + 373
SafekeepingPlace <SfkpgPlc> [1..1] + 373
SettlementParameters <SttimParams> [0..1] + 373
CashCollateral <CshColl> [0..%] 374
Collateralldentification <Collld> [0..1] Text 375
CashAccountldentification <CshAcctld> [0..1] + 375
ReturnExcess <RtrXcss> [0..1] Indicator 375
DepositAmount <DpstAmt> [0..1] Amount C3, [375
C10
DepositType <DpstTp> [0..1] CodeSet 376
MaturityDate <MtrtyDt> [0..1] Date 376
ValueDate <ValDt> [0..1] Date 376
ExchangeRate <XchgRate> [0..1] Rate 377
CollateralValue <CollVal> [1..1] Amount C3, [377
C10
Haircut <Hrcut> [0..1] Rate 377
OtherCollateral <OthrColl> [0..%] C22, 378
C25
Collateralldentification <Collld> [0..1] Text 379
LetterOfCreditldentification <LttrOfCdtld> [0..1] Text 379
LetterOfCreditAmount <LttrOfCdtAmt> [0..1] Amount C3, [379
C10
GuaranteeAmount <GrntAmt> [0..1] Amount C3, (380
C10
OtherTypeOfCollateral <OthrTpOfColl> [0..1] 381
Description <Desc> [1..1] Text 381
Quantity <Qty> [0..1] + C15 381
IssueDate <lsseDt> [0..1] + 382
ExpiryDate <XpryDt> [0..1] + 382
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 382
Issuer <Issr> [0..1] 383
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0.
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C6 383
Or Proprietaryldentification <Prtryld> [1..1] + 383
Or} NameAndAddress <NmAndAdr> [1..1] 384
Name <Nm> [1.1] Text 384
Address <Adr> [1.1] * 384
ValueDate <ValDt> [0..1] Date 384
ExchangeRate <XchgRate> [0..1] Rate 385
MarketValue <MktVal> [0..1] Amount C3, [385
C10
Haircut <Hrcut> [0..1] Rate 385
CollateralValue <CollVal> [1..1] Amount C3, [385
C10
SafekeepingPlace <SfkpgPlc> [0..1] + 386
SafekeepingAccount <SfkpgAcct> [0..1] + 387
BlockChainAddressOrWallet <BlckChainAdrOrWiit> [0..1] + 387
Or} SegregatedindependentAmount <SgrtdindpdntAmt> [1..1] 387
AgreedAmount <AgrdAmt> [1..1] Amount C3, |394
C10
MovementDirection <MvmntDrctn> [0..%] 395
{Or CollateralMovementDirection <CollIMvmntDrctn> [1..1] 402
Deliver <Dlvr> [1..1] 407
MarginCallRequestldentification <MrgnCallReqld> [1..1] Text 409
MarginCallResponseldentification <MrgnCallRspnld> [0..1] Text 410
StandardSettlementinstructions <StdSttiminstrs> [0..1] Text 410
CollateralProposalResponseldentification [0..1] Text 410
<CollPrpsIRspnld>
SecuritiesCollateral <SctiesColl> [0..%] C20, | 410
Cc23
Collateralldentification <Collld> [0..1] Text 412
Securityldentification <Sctyld> [1..1] + C13, 412
C14,
C17,
C1s,
C19
MaturityDate <MtrtyDt> [0..1] + 413
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 414
Quantity <Qty> [1..1] + C15 414
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Price <Pric> [0..1] + 414

MarketValue <MktVal> [0..1] Amount C3, |415
C10

Haircut <Hrcut> [0..1] Rate 415

CollateralValue <Collval> [0..1] Amount C3, |415
C10

ValueDate <ValDt> [0..1] Date 416

SafekeepingAccount <SfkpgAcct> [0..1] + 416

BlockChainAddressOrWallet <BlckChainAdrOrWilit> [0..1] + 417

SafekeepingPlace <SfkpgPlc> [1..1] + 417

SettlementParameters <SttimParams> [0..1] + 417

CashCollateral <CshColl> [0..%] 418

Collateralldentification <Collld> [0..1] Text 419

CashAccountldentification <CshAcctld> [0..1] * 419

DepositAmount <DpstAmt> [0..1] Amount C3, [419
C10

DepositType <DpstTp> [0..1] CodeSet 420

MaturityDate <MtrtyDt> [0..1] Date 420

ValueDate <ValDt> [0..1] Date 420

ExchangeRate <XchgRate> [0..1] Rate 420

CollateralValue <Collval> [1..1] Amount C3, |421
C10

Haircut <Hrcut> [0..1] Rate 421

OtherCollateral <OthrColl> [0..%] C22, |421
C25

Collateralldentification <Collld> [0..1] Text 423

LetterOfCreditldentification <LttrOfCdtld> [0..1] Text 423

LetterOfCreditAmount <LttrOfCdtAmt> [0..1] Amount C3, [423
C10

GuaranteeAmount <GrntAmt> [0..1] Amount C3, |424
C10

OtherTypeOfCollateral <OthrTpOfColl> [0..1] 425

Description <Desc> [1.1] Text 425

Quantity <Qty> [0..1] + C15 425

IssueDate <IsseDt> [0..1] + 426

ExpiryDate <XpryDt> [0..1] + 426
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0.
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 426
Issuer <lIssr> [0..1] 426
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C6 427
Or Proprietaryldentification <Prtryld> [1..1] + 427
Or} NameAndAddress <NmAndAdr> [1..1] 428
Name <Nm> [1..1] Text 428
Address <Adr> [1..1] + 428
ValueDate <ValDt> [0..1] Date 428
ExchangeRate <XchgRate> [0..1] Rate 428
MarketValue <MktVal> [0..1] Amount C3, |428
C10
Haircut <Hrcut> [0..1] Rate 429
CollateralValue <CollVal> [1..1] Amount C3, |429
C10
SafekeepingPlace <SfkpgPlc> [0..1] + 430
SafekeepingAccount <SfkpgAcct> [0..1] + 430
BlockChainAddressOrWallet <BlckChainAdrOrwilit> [0..1] + 431
Return <Rtr> [0..1] 431
MarginCallRequestldentification <MrgnCallReqld> [1..1] Text 434
MarginCallResponseldentification <MrgnCallRspnld> [0..1] Text 434
StandardSettlementinstructions <StdSttimInstrs> [0..1] Text 434
CollateralProposalResponseldentification [0..1] Text 434
<CollPrpsIRspnld>
SecuritiesCollateral <SctiesColl> [0..%] C20, |434
c23
Collateralldentification <Collld> [0..1] Text 436
Securityldentification <Sctyld> [1..1] + C13, | 436
C14,
C17,
C1s,
C19
MaturityDate <MtrtyDt> [0..1] * 437
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 438
Quantity <Qty> [1..1] + C15 438
Price <Pric> [0..1] + 438
MarketValue <MktVal> [0..1] Amount C3, |439
C10
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0.
Haircut <Hrcut> [0..1] Rate 439
CollateralValue <CollVal> [0..1] Amount C3, |439
c10
ValueDate <ValDt> [0..1] Date 440
SafekeepingAccount <SfkpgAcct> [0..1] + 440
BlockChainAddressOrWallet <BlckChainAdrOrwilit> [0..1] + 441
SafekeepingPlace <SfkpgPlc> [1..1] + 441
SettlementParameters <SttimParams> [0..1] + 441
CashCollateral <CshColl> [0..%] 442
Collateralldentification <Collld> [0..1] Text 443
CashAccountldentification <CshAcctld> [0..1] + 443
ReturnExcess <RtrXcss> [0..1] Indicator 443
DepositAmount <DpstAmt> [0..1] Amount C3, |443
c10
DepositType <DpstTp> [0..1] CodeSet 444
MaturityDate <MtrtyDt> [0..1] Date 444
ValueDate <ValDt> [0..1] Date 444
ExchangeRate <XchgRate> [0..1] Rate 445
CollateralValue <CollVal> [1..1] Amount C3, |445
C10
Haircut <Hrcut> [0..1] Rate 445
OtherCollateral <OthrColl> [0.4] C22, | 446
C25
Collateralldentification <Collld> [0..1] Text 447
LetterOfCreditldentification <LttrOfCdtld> [0..1] Text 447
LetterOfCreditAmount <LttrOfCdtAmt> [0..1] Amount C3, |447
C10
GuaranteeAmount <GrntAmt> [0..1] Amount C3, |448
C10
OtherTypeOfCollateral <OthrTpOfColl> [0..1] 449
Description <Desc> [1..1] Text 449
Quantity <Qty> [0..1] + C15 449
IssueDate <lsseDt> [0..1] + 450
ExpiryDate <XpryDt> [0..1] + 450
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 450
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0.
Issuer <lIssr> [0..1] 451
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C6 451
Or Proprietaryldentification <Prtryld> [1..1] + 451
Or} NameAndAddress <NmAndAdr> [1..1] 452
Name <Nm> [1.1] Text 452
Address <Adr> [1..1] * 452
ValueDate <ValDt> [0..1] Date 452
ExchangeRate <XchgRate> [0..1] Rate 453
MarketValue <MktVal> [0..1] Amount C3, (453
C10
Haircut <Hrcut> [0..1] Rate 453
CollateralValue <Collval> [1..1] Amount C3, |453
C10
SafekeepingPlace <SfkpgPlc> [0..1] + 454
SafekeepingAccount <SfkpgAcct> [0..1] + 455
BlockChainAddressOrWallet <BlckChainAdrOrWiit> [0..1] + 455
Or} Return <Rtr> [1..1] 455
MarginCallRequestldentification <MrgnCallReqld> [1..1] Text 458
MarginCallResponseldentification <MrgnCallRspnld> [0..1] Text 458
StandardSettlementinstructions <StdSttimInstrs> [0..1] Text 458
CollateralProposalResponseldentification [0..1] Text 458
<CollPrpsIRspnld>
SecuritiesCollateral <SctiesColl> [0..%] C20, | 458
Cc23
Collateralldentification <Collld> [0..1] Text 460
Securityldentification <Sctyld> [1..1] + C13, | 460
C14,
C17,
C1s,
C19
MaturityDate <MtrtyDt> [0..1] + 461
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 462
Quantity <Qty> [1..1] + C15 462
Price <Pric> [0..1] + 462
MarketValue <MktVal> [0..1] Amount C3, |463
C10
Haircut <Hrcut> [0..1] Rate 463
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0.
CollateralValue <Collval> [0..1] Amount C3, |463
c10
ValueDate <ValDt> [0..1] Date 464
SafekeepingAccount <SfkpgAcct> [0..1] * 464
BlockChainAddressOrWallet <BlckChainAdrOrWiit> [0..1] + 465
SafekeepingPlace <SfkpgPlc> [1..1] + 465
SettlementParameters <SttimParams> [0..1] + 465
CashcCollateral <CshColl> [0..%] 466
Collateralldentification <Collld> [0..1] Text 467
CashAccountldentification <CshAcctld> [0..1] + 467
ReturnExcess <RtrXcss> [0..1] Indicator 467
DepositAmount <DpstAmt> [0..1] Amount C3, |467
c10
DepositType <DpstTp> [0..1] CodeSet 468
MaturityDate <MtrtyDt> [0..1] Date 468
ValueDate <ValDt> [0..1] Date 468
ExchangeRate <XchgRate> [0..1] Rate 469
CollateralValue <CollvVal> [1..1] Amount C3, 1469
c10
Haircut <Hrcut> [0..1] Rate 469
OtherCollateral <OthrColl> [0..%] C22, | 470
C25
Collateralldentification <Collld> [0..1] Text 471
LetterOfCreditldentification <LttrOfCdtld> [0..1] Text 471
LetterOfCreditAmount <LttrOfCdtAmt> [0..1] Amount C3, 471
C10
GuaranteeAmount <GrntAmt> [0..1] Amount C3, |472
c10
OtherTypeOfCollateral <OthrTpOfColl> [0..1] 473
Description <Desc> [1..1] Text 473
Quantity <Qty> [0..1] + C15 473
IssueDate <IsseDt> [0..1] + 474
ExpiryDate <XpryDt> [0..1] + 474
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 474
Issuer <Issr> [0..1] 475
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{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C6 475
Or Proprietaryldentification <Prtryld> [1..1] + 475
Or} NameAndAddress <NmAndAdr> [1..1] 476
Name <Nm> [1..1] Text 476
Address <Adr> [1.1] * 476
ValueDate <ValDt> [0..1] Date 476
ExchangeRate <XchgRate> [0..1] Rate 477
MarketValue <MktVal> [0..1] Amount C3, 477

c10
Haircut <Hrcut> [0..1] Rate 477
CollateralValue <Collval> [1..1] Amount C3, |477

C10
SafekeepingPlace <SfkpgPlc> [0..1] + 478
SafekeepingAccount <SfkpgAcct> [0..1] + 479
BlockChainAddressOrWallet <BlckChainAdrOrwilit> [0..1] + 479
SupplementaryData <SplmtryData> [0..%] + C26 479

6.3

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

AccountldentificationOrBlockChainAddress1Rule

(Rule)

If Accountldentification is present, BlockChainAddressOrWallet must be

absent. (CrossElementComplexRule)

Error handling:
— Error severity: Warning

— Error Code: X00554

— Error Text: Invalid message contents for SafekeepingAccount or
BlockchainAddressOrWallet. Only one of both may be present.

AccountldentificationOrBlockChainAddress2Rule

(Rule)

If BlockChainAddressOrWallet is present, Accountldentification must be

absent. (CrossElementComplexRule)
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C3

C4

C5

C6

Error handling:
— Error severity: Warning
— Error Code: X00555

— Error Text: Invalid message contents for SafekeepingAccount or
BlockchainAddressOrWallet. Only one of both may 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.
AdditonalDetailsGuideline

(Guideline)

Unless bilaterally agreed between the Sender and Receiver, DeclarationlDetails,
RegistrationDetails and PartyContactDetails must not contain information that can be provided
in a structured field.

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
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C7

C8

C9

C10

— Error Text: Invalid BIC.

CollateralAccountOrBlockChainAddress1Rule
(Rule)

If CollateralAccountldentification is present, BlockChainAddressOrWallet must be
absent. (CrossElementComplexRule)

Error handling:
— Error severity: Warning
— Error Code: X00554

— Error Text: Invalid message contents for SafekeepingAccount or
BlockchainAddressOrWallet. Only one of both may be present.

CollateralAccountOrBlockChainAddress2Rule
(Rule)

If BlockChainAddressOrWallet is present, CollateralAccountldentification must be
absent. (CrossElementComplexRule)

Error handling:
— Error severity: Warning
— Error Code: X00555

— Error Text: Invalid message contents for SafekeepingAccount or
BlockchainAddressOrWallet. Only one of both 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.
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C11

C12

C13

Ci14

C15

C16

DepositoryGuideline

(Rule)

In a receive, the delivering depository is to be understood as the requested depository of the
delivering counterparty.

The field must be populated with the BIC of a national or international CSD. When no CSD
exists in a particular market, the stock exchange BIC will be used.

DepositoryGuideline
(Rule)

In a delivery, the receiving depository is to be understood as the requested depository of the
receiving counterparty.

The field must be populated with the BIC of a national or international CSD. When no CSD
exists in a particular market, the stock exchange BIC will be used.

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.
DigitalTokenUnitUsageRule

(Rule)

DigitalTokenUnit format may only be used for instruments identified with a digital token identifier
and when the related account identification is provided as a blockchain address or wallet
identification (using BlockChainAddressOrWallet element as the account identification).

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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C17

C18

C19

C20

C21

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.

SafekeepingAccountOrBlockChainAddress1Rule
(Rule)

If SafekeepingAccount is present, BlockChainAddressOrWallet must be
absent. (CrossElementComplexRule)

Error handling:
— Error severity: Warning
— Error Code: X00554

— Error Text: Invalid message contents for SafekeepingAccount or
BlockchainAddressOrWallet. Only one of both may be present.

SafekeepingAccountOrBlockChainAddress1Rule
(Rule)

If SafekeepingAccount is present, BlockChainAddressOrWallet must be
absent. (CrossElementComplexRule)

Error handling:
— Error severity: Warning
— Error Code: X00554

— Error Text: Invalid message contents for SafekeepingAccount or
BlockchainAddressOrWallet. Only one of both may be present.

February 2022

137



Message Definition Report - Part 2 MX colr.007.001.06 CollateralProposalvV06
Collateral Management November 2022 for Standards MX

Cc22

C23

C24

C25

SafekeepingAccountOrBlockChainAddress1Rule
(Rule)

If SafekeepingAccount is present, BlockChainAddressOrWallet must be
absent. (CrossElementComplexRule)

Error handling:
— Error severity: Warning
— Error Code: X00554

— Error Text: Invalid message contents for SafekeepingAccount or
BlockchainAddressOrWallet. Only one of both may be present.

SafekeepingAccountOrBlockChainAddress2Rule
(Rule)

If BlockChainAddressOrWallet is present, SafekeepingAccount must be
absent. (CrossElementComplexRule)

Error handling:
— Error severity: Warning
— Error Code: X00555

— Error Text: Invalid message contents for SafekeepingAccount or
BlockchainAddressOrWallet. Only one of both may be present.

SafekeepingAccountOrBlockChainAddress2Rule
(Rule)

If BlockChainAddressOrWallet is present, SafekeepingAccount must be
absent. (CrossElementComplexRule)

Error handling:
— Error severity: Warning
— Error Code: X00555

— Error Text: Invalid message contents for SafekeepingAccount or
BlockchainAddressOrWallet. Only one of both may be present.

SafekeepingAccountOrBlockChainAddress2Rule
(Rule)

If BlockChainAddressOrWallet is present, SafekeepingAccount must be
absent. (CrossElementComplexRule)

Error handling:
— Error severity: Warning
— Error Code: X00555

— Error Text: Invalid message contents for SafekeepingAccount or
BlockchainAddressOrWallet. Only one of both may be present.
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C26 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.

6.4  Message Building Blocks

This chapter describes the MessageBuildingBlocks of this MessageDefinition.

6.4.1 Transactionldentification <Txld>
Presence: [1..1]
Definition: Unambiguous identification of the transaction as know by the instructing party.

Datatype: Max35Text on page 1074

6.4.2 Obligation <Oblgtn>

Presence: [1..1]

Definition: Provides information like the identification of the party or parties associated with the collateral
agreement, the exposure type and the valuation date.

Impacted by: C7 CollateralAccountOrBlockChainAddress1Rule c8
CollateralAccountOrBlockChainAddress2Rule
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Obligation <Oblgtn> contains the following Obligation9 elements

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

PartyA <PtyA> [1..1] 141

{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C6 141
Or Proprietaryldentification <Prtryld> [1..1] + 142
Or} NameAndAddress <NmAndAdr> [1..1] 142
Name <Nm> [1.1] Text 142

Address <Adr> [1..1] * 143
ServicingPartyA <SvcgPtyA> [0..1] 143

{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C6 143
Or Proprietaryldentification <Prtryld> [1..1] + 144
Or} NameAndAddress <NmAndAdr> [1..1] 144
Name <Nm> [1.1] Text 144

Address <Adr> [1..1] + 144

PartyB <PtyB> [1..1] 145

{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C6 145
Or Proprietaryldentification <Prtryld> [1..1] + 146
Or} NameAndAddress <NmAndAdr> [1..1] 146
Name <Nm> [1.1] Text 146

Address <Adr> [1..1] * 146
ServicingPartyB <SvcgPtyB> [0..1] 147

{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C6 147
Or Proprietaryldentification <Prtryld> [1..1] + 147
Or} NameAndAddress <NmAndAdr> [1..1] 148
Name <Nm> [1.1] Text 148

Address <Adr> [1..1] * 148
CollateralAccountldentification <CollAcctld> [0..1] + 148
BlockChainAddressOrWallet <BlckChainAdrOrWiit> [0..1] + 149
ExposureType <XpsrTp> [0..1] CodeSet 149
ValuationDate <ValtnDt> [1.1] * 151
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Constraints

* CollateralAccountOrBlockChainAddress1Rule
(Rule)

If CollateralAccountldentification is present, BlockChainAddressOrWallet must be absent.

On Condition
/CollateralAccountldentification is present
Following Must be True
/BlockChainAddressOrWallet Must be absent

Error handling:
— Error severity: Warning
— Error Code: X00554

— Error Text: Invalid message contents for SafekeepingAccount or BlockchainAddressOrWallet.
Only one of both may be present.

* CollateralAccountOrBlockChainAddress2Rule
(Rule)

If BlockChainAddressOrWallet is present, CollateralAccountldentification must be absent.

On Condition
/BlockChainAddressOrWallet is present
Following Must be True
/CollateralAccountldentification Must be absent

Error handling:
— Error severity: Warning
— Error Code: X00555

— Error Text: Invalid message contents for SafekeepingAccount or BlockchainAddressOrWallet.
Only one of both may be present.

6.4.2.1 PartyA <PtyA>
Presence: [1..1]
Definition: Defines one of the entities associated with the collateral agreement.

PartyA <PtyA> contains one of the following Partyldentification178Choice elements

Or MessageElement<XML Tag> Mult. Type Cc;\?str. Page
0.
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C6 141
Or Proprietaryldentification <Prtryld> [1..1] + 142
Or} NameAndAddress <NmAndAdr> [1..1] 142
Name <Nm> [1..1] Text 142
Address <Adr> [1..1] + 143

6.4.2.1.1 AnyBIC <AnyBIC>

Presence: [1..1]
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Definition: Unique and unambiguous identifier for an organisation that is allocated by an institution, for

example, Dun & Bradstreet Identification.

Impacted by: C6 AnyBIC
Datatype: AnyBICDec2014ldentifier on page 1069

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.

6.4.2.1.2 Proprietaryldentification <Prtryld>

Presence: [1..1]

Definition: Unique and unambiguous identifier, as assigned to a financial institution using a proprietary

identification scheme.

Proprietaryldentification <Prtryld> contains the following elements (see Genericldentification36 on

page 941 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <ld> [1.1] Text 942
Issuer <lssr> [1..1] Text 942
SchemeName <SchmeNm> [0..1] Text 942
6.4.2.1.3 NameAndAddress <NmAndAdr>
Presence: [1..1]
Definition: Name by which a party is known and which is usually used to identify that party.
NameAndAddress <NmAndAdr> contains the following NameAndAddress6 elements
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Name <Nm> [1..1] Text 142
Address <Adr> [1..1] + 143
6.4.2.1.3.1 Name <Nm>
Presence: [1..1]
Definition: Name by which a party is known and which is usually used to identify that party.
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Datatype: Max70Text on page 1075

6.4.2.1.3.2 Address <Adr>

Presence: [1..1]

Definition: Information that locates and identifies a specific address, as defined by postal services.

Address <Adr> contains the following elements (see PostalAddress2 on page 1039 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
StreetName <StrtNm> [0..1] Text 1039
PostCodeldentification <PstCdld> [1..1] Text 1039
TownName <TwnNm> [1..1] Text 1040
CountrySubDivision <CtrySubDvsn> [0..1] Text 1040
Country <Ctry> [1.1] CodeSet C3 1040

6.4.2.2 ServicingPartyA <SvcgPtyA>

Presence: [0..1]

Definition: Specifies the party that is acting on behalf of party A and that offers collateral management

services.

ServicingPartyA <SvcgPtyA> contains one of the following Partyldentification178Choice elements

Or MessageElement<XML Tag> Mult. Type Co'\?str. Page
0.
{Or AnyBIC <AnyBIC> [1.1] IdentifierSet C6 143
Or Proprietaryldentification <Prtryld> [1..1] * 144
Or} NameAndAddress <NmAndAdr> [1..1] 144
Name <Nm> [1..1] Text 144
Address <Adr> [1..1] + 144

6.4.2.2.1 AnyBIC <AnyBIC>

Presence: [1..1]

Definition: Unique and unambiguous identifier for an organisation that is allocated by an institution, for

example, Dun & Bradstreet Identification.

C6 AnyBIC
Datatype: AnyBICDec2014ldentifier on page 1069

Impacted by:

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 ISO
directory of BICs, and consists of eight (8) or eleven (11) contiguous characters.
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Error handling:
— Error severity: Fatal
— Error Code: D0O0008

— Error Text: Invalid BIC.

6.4.2.2.2 Proprietaryldentification <Prtryld>
Presence: [1..1]

Definition: Unique and unambiguous identifier, as assigned to a financial institution using a proprietary
identification scheme.

Proprietaryldentification <Prtryld> contains the following elements (see Genericldentification36 on
page 941 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <ld> [1.1] Text 942
Issuer <lssr> [1..1] Text 942
SchemeName <SchmeNm> [0..1] Text 942

6.4.2.2.3 NameAndAddress <NmAndAdr>
Presence: [1..1]
Definition: Name by which a party is known and which is usually used to identify that party.

NameAndAddress <NmAndAdr> contains the following NameAndAddress6 elements

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Name <Nm> [1..1] Text 144
Address <Adr> [1..1] + 144

6.4.2.2.3.1 Name <Nm>
Presence: [1..1]
Definition: Name by which a party is known and which is usually used to identify that party.

Datatype: Max70Text on page 1075

6.4.2.2.3.2 Address <Adr>
Presence: [1..1]

Definition: Information that locates and identifies a specific address, as defined by postal services.
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Address <Adr> contains the following elements (see PostalAddress2 on page 1039 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
StreetName <StrtNm> [0..1] Text 1039
PostCodeldentification <PstCdld> [1..1] Text 1039
TownName <TwnNm> [1..1] Text 1040
CountrySubDivision <CtrySubDvsn> [0..1] Text 1040
Country <Ctry> [1.1] CodeSet C3 1040
6.4.2.3 PartyB <PtyB>
Presence: [1..1]
Definition: Defines the other entity associated with the collateral agreement.
PartyB <PtyB> contains one of the following Partyldentification178Choice elements
Or MessageElement<XML Tag> Mult. Type Co'\?str. Page
0.
{Or AnyBIC <AnyBIC> [1.1] IdentifierSet C6 145
Or Proprietaryldentification <Prtryld> [1..1] * 146
Or} NameAndAddress <NmAndAdr> [1..1] 146
Name <Nm> [1..1] Text 146
Address <Adr> [1..1] + 146

6.4.2.3.1 AnyBIC <AnyBIC>

Presence: [1..1]

Definition: Unique and unambiguous identifier for an organisation that is allocated by an institution, for

example, Dun & Bradstreet Identification.

Impacted by: C6 AnyBIC

Datatype: AnyBICDec2014ldentifier on page 1069

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 ISO

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.

6.4.2.3.2 Proprietaryldentification <Prtryld>
Presence: [1..1]

Definition: Unique and unambiguous identifier, as assigned to a financial institution using a proprietary
identification scheme.

Proprietaryldentification <Prtryld> contains the following elements (see Genericldentification36 on
page 941 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <Id> [1..1] Text 942
Issuer <lssr> [1..1] Text 942
SchemeName <SchmeNm> [0..1] Text 942

6.4.2.3.3 NameAndAddress <NmAndAdr>
Presence: [1..1]
Definition: Name by which a party is known and which is usually used to identify that party.

NameAndAddress <NmAndAdr> contains the following NameAndAddress6 elements

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Name <Nm> [1..1] Text 146
Address <Adr> [1.1] * 146

6.4.2.3.3.1 Name <Nm>
Presence: [1..1]

Definition: Name by which a party is known and which is usually used to identify that party.

Datatype: Max70Text on page 1075

6.4.2.3.3.2 Address <Adr>
Presence: [1..1]
Definition: Information that locates and identifies a specific address, as defined by postal services.

Address <Adr> contains the following elements (see PostalAddress2 on page 1039 for details)

Or MessageElement<XML Tag> Mult. Type C(:\?str. Page
0.
StreetName <StrtNm> [0..1] Text 1039
PostCodeldentification <PstCdId> [1..1] Text 1039
TownName <TwnNm> [1.1] Text 1040
CountrySubDivision <CtrySubDvsn> [0..1] Text 1040
Country <Ctry> [1..1] CodeSet C3 1040
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6.4.2.4 ServicingPartyB <SvcgPtyB>

Presence: [0..1]

Definition: Specifies the party that is acting on behalf of party B and that offers collateral management
services.

ServicingPartyB <SvcgPtyB> contains one of the following Partyldentification178Choice elements

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C6 147
Or Proprietaryldentification <Prtryld> [1..1] + 147
Or} NameAndAddress <NmAndAdr> [1..1] 148
Name <Nm> [1.1] Text 148
Address <Adr> [1.1] * 148

6.4.2.4.1 AnyBIC <AnyBIC>

Presence: [1..1]

Definition: Unique and unambiguous identifier for an organisation that is allocated by an institution, for
example, Dun & Bradstreet Identification.

Impacted by: C6 AnyBIC

Datatype: AnyBICDec2014ldentifier on page 1069

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 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.

6.4.2.4.2 Proprietaryldentification <Prtryld>

Presence: [1..1]

Definition: Unique and unambiguous identifier, as assigned to a financial institution using a proprietary
identification scheme.
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Proprietaryldentification <Prtryld> contains the following elements (see Genericldentification36 on

page 941 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <Id> [1..1] Text 942
Issuer <Issr> [1..1] Text 942
SchemeName <SchmeNm> [0..1] Text 942
6.4.2.4.3 NameAndAddress <NmAndAdr>
Presence: [1..1]
Definition: Name by which a party is known and which is usually used to identify that party.
NameAndAddress <NmAndAdr> contains the following NameAndAddress6 elements
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Name <Nm> [1..1] Text 148
Address <Adr> [1..1] + 148
6.4.2.4.3.1 Name <Nm>
Presence: [1..1]
Definition: Name by which a party is known and which is usually used to identify that party.
Datatype: Max70Text on page 1075
6.4.2.4.3.2 Address <Adr>
Presence: [1..1]
Definition: Information that locates and identifies a specific address, as defined by postal services.
Address <Adr> contains the following elements (see PostalAddress2 on page 1039 for details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
StreetName <StrtNm> [0..1] Text 1039
PostCodeldentification <PstCdld> [1..1] Text 1039
TownName <TwnNm> [1..1] Text 1040
CountrySubDivision <CtrySubDvsn> [0..1] Text 1040
Country <Ctry> [1..1] CodeSet C3 1040

6.4.2.5 CollateralAccountldentification <CollAcctld>

Presence: [0..1]

Definition: Provides additional information on the collateral account of the party delivering/receiving the

collateral.
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CollateralAccountldentification <CollAcctld> contains the following elements (see
CollateralAccount3 on page 892 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <Id> [1..1] Text 892
Type <Tp> [0..1] + 892
Name <Nm> [0..1] Text 892

6.4.2.6 BlockChainAddressOrWallet <BlckChainAdrOrWIIt>
Presence: [0..1]

Definition: Blockchain address or wallet where digital assets are maintained. This is the equivalent of
collateral account for digital assets.

BlockChainAddressOrWallet <BlckChainAdrOrWIIt> contains the following elements (see
BlockChainAddressWallet5 on page 960 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <ld> [1..1] Text 960
Type <Tp> [0..1] + 960
Name <Nm> [0..1] Text 961

6.4.2.7 ExposureType <XpsrTp>
Presence: [0..1]
Definition: Specifies the underlying business area or type of trade causing the collateral movement.

Datatype: ExposureTypellCode on page 1053

CodeName Name Definition

BFWD BondForward Any securities traded out beyond 3 days
which include treasury notes, Japanese
Governement Bonds (JGBs) and Gilts.

PAYM CashSettlement In support of any type of cash
settlement.

CBCO CentralBankCreditOperations Exposures related to activity with central
banks.

COMM Commodities Any good exchanged during commerce,

which includes goods traded on a
commodity exchange.

CRDS CreditDefaultSwap Swap designed to transfer the credit
exposure of fixed income products
between parties.

CRTL CreditLine Opening of a credit line before trading.

CRSP CreditSupport Cash lending/borrowing; letter of credit;
signing of master agreement.

CCIR CrossCurrencylRS Cross currency agreement between two
parties (known as counterparties) where
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CodeName Name Definition
one stream of future interest payments is
exchanged for another based on a
specified principal amount.

CRPR CrossProduct Combination of various types of trades.

EQPT EquityOption Trading of equity option (also known as
stock options).

EQUS EquitySwap Equity swap trades where the return of
an equity is exchanged for either a fixed
or a floating rate of interest.

EXTD ExchangeTradedDerivatives Trading of exchanged traded derivatives
in general.

EXPT ExoticOption Trading of exotic option, for example, a
non standard option.

FIXI Fixedincome Trading of fixed income instruments.

FORX ForeignExchange FX trades in general.

FORW ForwardForeignExchange Forward FX trades.

FUTR Futures Agreement to buy or sell a specific
amount of a commaodity or financial
instrument at a particular price on a
stipulated future date.

OPTN FXOption A contract that grants the holder the
right, but not the obligation, to buy or sell
currency at a specified exchange rate
during a specified period of time.

LIQU Liquidity In support of settlement via an RTGS or
other clearing system.

OTCD OTCDerivatives OTC derivatives trading.

RVPO ReverseRepurchaseAgreement In support of a reverse repurchase
agreement transaction.

SLOA SecuredLoan Exposure is linked to a secured loan.

SBSC SecuritiesBuySellSellBuyBack Securities buy sell back.

SCRP SecuritiesCrossProducts Combination of securities related
exposure types.

SLEB SecuritiesLendingAndBorrowing Exposure is linked to a securities lending
or borrowing activity.

SCIR SingleCurrencylRS Single currency interest rate swap.

SCIE SingleCurrencylRSExotic Exotic single currency interest rate swap.

SWPT Swaption Option on interest rate swap.

TBAS ToBeAnnounced To be announced (TBA) related
collateral.

TRCP TreasuryCrossProduct Combination of treasury related
exposure types.

UDMS UnclearedDerivativeMarginSegregation Relates to uncleared derivative margin
segregation. This could be for variation
or initial margin.
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CodeName Name Definition

CCPC CCPCollateral Collateral covering the initial margin
requirements for OTC trades cleared
through a CCP.

EQUI Equity Trading of equity.

TRBD TreasuryBonds Trading of treasury bonds.

REPO RepurchaseAgreement Relates to repurchase agreement
trading.

SHSL ShortSell Short sell exposure.

6.4.2.8 ValuationDate <ValtnDt>

Presence: [1..1]

Definition: Indicates the close of business date on which the initiating party is valuing the margin call.

ValuationDate <ValtnDt> contains one of the following elements (see DateAndDateTime2Choice on
page 930 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Date <Dt> [1..1] Date 930
Or} DateTime <DtTm> [1..1] DateTime 930
6.4.3 Agreement <Agrmt>
Presence: [0..1]
Definition: Agreement details for the over the counter market.
Agreement <Agrmt> contains the following Agreement4 elements
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
AgreementDetails <AgrmtDtls> [1..1] Text 151
Agreementldentification <Agrmtld> [0..1] Text 151
AgreementDate <AgrmtDt> [1..1] Date 152
BaseCurrency <BaseCcy> [1..1] CodeSet C3 152
AgreementFramework <AgrmtFrmwk> [0..1] + 152
6.4.3.1 AgreementDetails <AgrmtDtls>
Presence: [1..1]
Definition: Full details of the supporting legal agreement under which the margin call can be issued
and/or governed.
Datatype: Max140Text on page 1073
6.4.3.2 Agreementldentification <Agrmtld>
Presence: [0..1]
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Definition: Common reference to the agreement between the two counterparties.

Datatype: Max140Text on page 1073

6.4.3.3 AgreementDate <AgrmtDt>

Presence: [1..1]

Definition: Date on which the collateral agreement was signed.

Datatype: ISODate on page 1068

6.4.3.4 BaseCurrency <BaseCcy>

Presence: [1..1]

Definition: Denomination currency as specified in the collateral agreement.

Impacted by:

C3 ActiveCurrency

Datatype: ActiveCurrencyCode on page 1044

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

6.4.3.5 AgreementFramework <AgrmtFrmwk>

Presence: [0..1]

Definition: Specifies the underlying master agreement.

AgreementFramework <AgrmtFrmwk> contains one of the following elements (see
AgreementFramework1Choice on page 966 for details)

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

{Or AgreementFramework <AgrmtFrmwk> [1..1] CodeSet 966

Or} Proprietaryldentification <Prtryld> [1.1] + 967
6.4.4 TypeAndDetails <TpAndDtls>

Presence: [1..1]

Definition: Indicates whether this is an initial or counter proposal.
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TypeAndDetails <TpAndDtls> contains the following Proposal6 elements

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
CollateralProposalType <CollPrpsITp> [1..1] CodeSet 172
CollateralProposal <CollPrpsl> [1..1] 172
{Or CollateralProposalDetails <CollPrpsIDtls> [1..1] 191
VariationMargin <VartnMrgn> [1.1] 204
AgreedAmount <AgrdAmt> [1..1] Amount C3, |211
C10
MovementDirection <MvmntDrctn> [0..%] 211
{Or CollateralMovementDirection <CollMvmntDrctn> | [1..1] 218
Deliver <Dlvr> [1.1] 223
MarginCallRequestldentification [1.1] Text 225
<MrgnCallReqld>
MarginCallResponseldentification [0..1] Text 226
<MrgnCallRspnld>
StandardSettlementinstructions [0..1] Text 226
<StdSttimInstrs>
CollateralProposalResponseldentification [0..1] Text 226
<CollPrpsIRspnld>
SecuritiesCollateral <SctiesColl> [0..%] C20, [226
C23
Collateralldentification <Collld> [0..1] Text 228
Securityldentification <Sctyld> [1..1] + C13, | 228
Ci14,
C17,
C18,
C19
MaturityDate <MtrtyDt> [0..1] + 229
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 230
Quantity <Qty> [1..1] + C15 230
Price <Pric> [0..1] + 230
MarketValue <MktVal> [0..1] Amount C3, 231
C10
Haircut <Hrcut> [0..1] Rate 231
CollateralValue <CollVal> [0..1] Amount C3, |[231
C10
ValueDate <ValDt> [0..1] Date 232
SafekeepingAccount <SfkpgAcct> [0..1] + 232
BlockChainAddressOrWallet [0..1] + 233
<BlckChainAdrOrWiIit>
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Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.

SafekeepingPlace <SfkpgPlc> [1..1] + 233
SettlementParameters <SttimParams> [0..1] + 233
CashCollateral <CshColl> [0..%] 234
Collateralldentification <Collld> [0..1] Text 235
CashAccountldentification <CshAcctld> [0..1] + 235
DepositAmount <DpstAmt> [0..1] Amount C3, |[235

C10
DepositType <DpstTp> [0..1] CodeSet 236
MaturityDate <MtrtyDt> [0..1] Date 236
ValueDate <ValDt> [0..1] Date 236
ExchangeRate <XchgRate> [0..1] Rate 236
CollateralValue <CollVal> [1..1] Amount C3, |[237

C10
Haircut <Hrcut> [0..1] Rate 237
OtherCollateral <OthrColl> [0..%] C22, |237

C25
Collateralldentification <Collld> [0..1] Text 239
LetterOfCreditldentification <LttrOfCdtld> [0..1] Text 239
LetterOfCreditAmount <LttrOfCdtAmt> [0..1] Amount C3, 239

C10
GuaranteeAmount <GrntAmt> [0..1] Amount C3, |[240

C10
OtherTypeOfCollateral <OthrTpOfColl> [0..1] 241
Description <Desc> [1..1] Text 241
Quantity <Qty> [0..1] + C15 241
IssueDate <IsseDt> [0..1] + 242
ExpiryDate <XpryDt> [0..1] + 242
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 242
Issuer <lIssr> [0..1] 242
{Or AnyBIC <AnyBIC> [1.1] IdentifierSet Cc6 243
Or Proprietaryldentification <Prtryld> [1..1] + 243
Or} NameAndAddress <NmAndAdr> [1..1] 244
Name <Nm> [1..1] Text 244
Address <Adr> [1..1] + 244
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Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
ValueDate <ValDt> [0..1] Date 244
ExchangeRate <XchgRate> [0..1] Rate 244
MarketValue <MktVval> [0..1] Amount C3, |244
C10
Haircut <Hrcut> [0..1] Rate 245
CollateralValue <CollVal> [1..1] Amount C3, |[245
C10
SafekeepingPlace <SfkpgPIlc> [0..1] + 246
SafekeepingAccount <SfkpgAcct> [0..1] + 246
BlockChainAddressOrWallet [0..1] + 247
<BlckChainAdrOrwiIit>
Return <Rtr> [0..1] 247
MarginCallRequestldentification [1..1] Text 250
<MrgnCallReqld>
MarginCallResponseldentification [0..1] Text 250
<MrgnCallRspnld>
StandardSettlementinstructions [0..1] Text 250
<StdSttimInstrs>
CollateralProposalResponseldentification [0..1] Text 250
<CollPrpsIRspnld>
SecuritiesCollateral <SctiesColl> [0..%] C20, | 250
Cc23
Collateralldentification <Collld> [0..1] Text 252
Securityldentification <Sctyld> [1..1] + C13, | 252
Ci14,
C17,
C18,
C19
MaturityDate <MtrtyDt> [0..1] * 253
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 254
Quantity <Qty> [1..1] + C15 254
Price <Pric> [0..1] * 254
MarketValue <MktVval> [0..1] Amount C3, |255
C10
Haircut <Hrcut> [0..1] Rate 255
CollateralValue <CollVal> [0..1] Amount C3, |[255
C10
ValueDate <ValDt> [0..1] Date 256
SafekeepingAccount <SfkpgAcct> [0..1] t 256
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Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
BlockChainAddressOrWallet [0..1] + 257
<BlckChainAdrOrWwiIit>

SafekeepingPlace <SfkpgPIlc> [1..1] + 257
SettlementParameters <SttimParams> [0..1] + 257
CashCollateral <CshColl> [0..%] 258
Collateralldentification <Collld> [0..1] Text 259
CashAccountldentification <CshAcctld> [0..1] + 259
ReturnExcess <RtrXcss> [0..1] Indicator 259
DepositAmount <DpstAmt> [0..1] Amount C3, |259

C10
DepositType <DpstTp> [0..1] CodeSet 260
MaturityDate <MtrtyDt> [0..1] Date 260
ValueDate <ValDt> [0..1] Date 260
ExchangeRate <XchgRate> [0..1] Rate 261
CollateralValue <Collval> [1..1] Amount C3, |261

C10
Haircut <Hrcut> [0..1] Rate 261
OtherCollateral <OthrColl> [0.%] C22, 1262

C25
Collateralldentification <Collld> [0..1] Text 263
LetterOfCreditldentification <LttrOfCdtld> [0..1] Text 263
LetterOfCreditAmount <LttrOfCdtAmt> [0..1] Amount C3, [263

C10
GuaranteeAmount <GrntAmt> [0..1] Amount C3, |264

C10
OtherTypeOfCollateral <OthrTpOfColl> [0..1] 265
Description <Desc> [1..1] Text 265
Quantity <Qty> [0..1] + C15 265
IssueDate <IsseDt> [0..1] * 266
ExpiryDate <XpryDt> [0..1] * 266
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 266
Issuer <Issr> [0..1] 267
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet Co6 267
Or Proprietaryldentification <Prtryld> [1..1] + 267
Or} NameAndAddress <NmAndAdr> [1..1] 268
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Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Name <Nm> [1..1] Text 268
Address <Adr> [1..1] + 268
ValueDate <ValDt> [0..1] Date 268
ExchangeRate <XchgRate> [0..1] Rate 269
MarketValue <MktVal> [0..1] Amount C3, 269
C10
Haircut <Hrcut> [0..1] Rate 269
CollateralValue <CollVal> [1..1] Amount C3, |269
C10
SafekeepingPlace <SfkpgPlc> [0..1] + 270
SafekeepingAccount <SfkpgAcct> [0..1] + 271
BlockChainAddressOrWallet [0..1] + 271
<BlckChainAdrOrWiIit>
Or} Return <Rtr> [1.1] 271
MarginCallRequestldentification [1..1] Text 274
<MrgnCallReqld>
MarginCallResponseldentification [0..1] Text 274
<MrgnCallRspnld>
StandardSettlementinstructions [0..1] Text 274
<StdSttimInstrs>
CollateralProposalResponseldentification [0..1] Text 274
<CollPrpsIRspnld>
SecuritiesCollateral <SctiesColl> [0..%] C20, | 274
Cc23
Collateralldentification <Collld> [0..1] Text 276
Securityldentification <Sctyld> [1..1] + C13, | 276
C14,
C17,
C1s8,
C19
MaturityDate <MtrtyDt> [0..1] + 277
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 278
Quantity <Qty> [1.1] * C15 278
Price <Pric> [0..1] + 278
MarketValue <MktVal> [0..1] Amount C3, |279
C10
Haircut <Hrcut> [0..1] Rate 279
CollateralValue <CollVal> [0..1] Amount C3, |[279
C10
ValueDate <ValDt> [0..1] Date 280
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Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
SafekeepingAccount <SfkpgAcct> [0..1] + 280
BlockChainAddressOrWallet [0..1] + 281
<BlckChainAdrOrwiIit>

SafekeepingPlace <SfkpgPlc> [1..1] + 281
SettlementParameters <SttimParams> [0..1] + 281
CashCollateral <CshColl> [0..%] 282
Collateralldentification <Collld> [0..1] Text 283
CashAccountldentification <CshAcctld> [0..1] + 283
ReturnExcess <RtrXcss> [0..1] Indicator 283
DepositAmount <DpstAmt> [0..1] Amount C3, |283

C10
DepositType <DpstTp> [0..1] CodeSet 284
MaturityDate <MtrtyDt> [0..1] Date 284
ValueDate <ValDt> [0..1] Date 284
ExchangeRate <XchgRate> [0..1] Rate 285
CollateralValue <CollVal> [1..1] Amount C3, |[285

C10
Haircut <Hrcut> [0..1] Rate 285
OtherCollateral <OthrColl> [0..4] C22, | 286

C25
Collateralldentification <Collld> [0..1] Text 287
LetterOfCreditldentification <LttrOfCdtld> [0..1] Text 287
LetterOfCreditAmount <LttrOfCdtAmt> [0..1] Amount C3, |287

C10
GuaranteeAmount <GrntAmt> [0..1] Amount C3, |[288

C10
OtherTypeOfCollateral <OthrTpOfColl> [0..1] 289
Description <Desc> [1..1] Text 289
Quantity <Qty> [0..1] * C15 289
IssueDate <IsseDt> [0..1] * 290
ExpiryDate <XpryDt> [0..1] + 290
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 290
Issuer <Issr> [0..1] 291
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet Co6 291
Or Proprietaryldentification <Prtryld> [1..1] + 291
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Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Or} NameAndAddress <NmAndAdr> [1..1] 292
Name <Nm> [1..1] Text 292
Address <Adr> [1..1] + 292
ValueDate <ValDt> [0..1] Date 292
ExchangeRate <XchgRate> [0..1] Rate 293
MarketValue <MktVal> [0..1] Amount C3, [293
C10
Haircut <Hrcut> [0..1] Rate 293
CollateralValue <CollVal> [1..1] Amount C3, 293
C10
SafekeepingPlace <SfkpgPlc> [0..1] + 294
SafekeepingAccount <SfkpgAcct> [0..1] + 295
BlockChainAddressOrWallet [0..1] + 295
<BlckChainAdrOrwiIit>
SegregatedindependentAmount <SgrtdindpdntAmt> | [0..1] 295
AgreedAmount <AgrdAmt> [1..1] Amount C3, (302
C10
MovementDirection <MvmntDrctn> [0..%] 303
{Or CollateralMovementDirection <CollIMvmntDrctn> | [1..1] 310
Deliver <Dlvr> [1..1] 315
MarginCallRequestldentification [1..1] Text 317
<MrgnCallReqld>
MarginCallResponseldentification [0..1] Text 318
<MrgnCallRspnld>
StandardSettlementinstructions [0..1] Text 318
<StdSttimInstrs>
CollateralProposalResponseldentification [0..1] Text 318
<CollPrpsIRspnld>
SecuritiesCollateral <SctiesColl> [0..%] C20, [318
Cc23
Collateralldentification <Collld> [0..1] Text 320
Securityldentification <Sctyld> [1.1] + C13, 320
Ci14,
C17,
C18,
C19
MaturityDate <MtrtyDt> [0..1] + 321
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 322
Quantity <Qty> [1..1] + C15 322
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Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.

Price <Pric> [0..1] * 322

MarketValue <MktVal> [0..1] Amount C3, (323
C10

Haircut <Hrcut> [0..1] Rate 323

CollateralValue <Collval> [0..1] Amount C3, |323
C10

ValueDate <ValDt> [0..1] Date 324

SafekeepingAccount <SfkpgAcct> [0..1] + 324

BlockChainAddressOrWallet [0..1] + 325

<BlckChainAdrOrwiIit>

SafekeepingPlace <SfkpgPlc> [1..1] + 325

SettlementParameters <SttimParams> [0..1] + 325

CashCollateral <CshColl> [0..%] 326

Collateralldentification <Collld> [0..1] Text 327

CashAccountldentification <CshAcctld> [0..1] + 327

DepositAmount <DpstAmt> [0..1] Amount C3, [327
C10

DepositType <DpstTp> [0..1] CodeSet 328

MaturityDate <MtrtyDt> [0..1] Date 328

ValueDate <ValDt> [0..1] Date 328

ExchangeRate <XchgRate> [0..1] Rate 328

CollateralValue <CollVal> [1..1] Amount C3, (329
C10

Haircut <Hrcut> [0..1] Rate 329

OtherCollateral <OthrColl> [0..4] C22, 1329
C25

Collateralldentification <Collld> [0..1] Text 331

LetterOfCreditldentification <LttrOfCdtid> [0..1] Text 331

LetterOfCreditAmount <LttrOfCdtAmt> [0..1] Amount C3, |331
C10

GuaranteeAmount <GrntAmt> [0..1] Amount C3, (332
C10

OtherTypeOfCollateral <OthrTpOfColl> [0..1] 333

Description <Desc> [1..1] Text 333

Quantity <Qty> [0..1] + C15 333

IssueDate <IsseDt> [0..1] * 334
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Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
ExpiryDate <XpryDt> [0..1] + 334
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 334
Issuer <lIssr> [0..1] 334
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet Co6 335
Or Proprietaryldentification <Prtryld> [1.1] + 335
Or} NameAndAddress <NmAndAdr> [1..1] 336
Name <Nm> [1..1] Text 336
Address <Adr> [1..1] + 336
ValueDate <ValDt> [0..1] Date 336
ExchangeRate <XchgRate> [0..1] Rate 336
MarketValue <MktVal> [0..1] Amount C3, 336
C10
Haircut <Hrcut> [0..1] Rate 337
CollateralValue <CollVal> [1..1] Amount C3, [337
C10
SafekeepingPlace <SfkpgPlc> [0..1] + 338
SafekeepingAccount <SfkpgAcct> [0..1] + 338
BlockChainAddressOrWallet [0..1] + 339
<BlckChainAdrOrWiIit>
Return <Rtr> [0..1] 339
MarginCallRequestldentification [1..1] Text 342
<MrgnCallReqld>
MarginCallResponseldentification [0..1] Text 342
<MrgnCallRspnld>
StandardSettlementinstructions [0..1] Text 342
<StdSttimInstrs>
CollateralProposalResponseldentification [0..1] Text 342
<CollPrpsIRspnld>
SecuritiesCollateral <SctiesColl> [0..%] C20, | 342
Cc23
Collateralldentification <Collld> [0..1] Text 344
Securityldentification <Sctyld> [1..1] + C13, 344
C14,
C17,
C1s8,
C19
MaturityDate <MtrtyDt> [0..1] * 345
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 346
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Or MessageElement<XML Tag> Mult. Type Constr. | Page
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Quantity <Qty> [1..1] + C15 346

Price <Pric> [0..1] + 346

MarketValue <MktVval> [0..1] Amount C3, |347
C10

Haircut <Hrcut> [0..1] Rate 347

CollateralValue <CollVal> [0..1] Amount C3, |[347
C10

ValueDate <ValDt> [0..1] Date 348

SafekeepingAccount <SfkpgAcct> [0..1] * 348

BlockChainAddressOrWallet [0..1] + 349

<BlckChainAdrOrwiIit>

SafekeepingPlace <StkpgPIlc> [1..1] + 349

SettlementParameters <SttimParams> [0..1] + 349

CashcCollateral <CshColl> [0..%] 350

Collateralldentification <Collld> [0..1] Text 351

CashAccountldentification <CshAcctld> [0..1] + 351

ReturnExcess <RtrXcss> [0..1] Indicator 351

DepositAmount <DpstAmt> [0..1] Amount C3, [351
C10

DepositType <DpstTp> [0..1] CodeSet 352

MaturityDate <MtrtyDt> [0..1] Date 352

ValueDate <ValDt> [0..1] Date 352

ExchangeRate <XchgRate> [0..1] Rate 353

CollateralValue <CollVal> [1..1] Amount C3, 353
C10

Haircut <Hrcut> [0..1] Rate 353

OtherCollateral <OthrColl> [0..%] C22, |354
C25

Collateralldentification <Collld> [0..1] Text 355

LetterOfCreditldentification <LttrOfCdtld> [0..1] Text 355

LetterOfCreditAmount <LttrOfCdtAmt> [0..1] Amount C3, |[355
C10

GuaranteeAmount <GrntAmt> [0..1] Amount C3, 356
C10

OtherTypeOfCollateral <OthrTpOfColl> [0..1] 357

Description <Desc> [1..1] Text 357
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Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Quantity <Qty> [0..1] + C15 357
IssueDate <IsseDt> [0..1] + 358
ExpiryDate <XpryDt> [0..1] + 358
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 358
Issuer <lIssr> [0..1] 359
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet Cc6 359
Or Proprietaryldentification <Prtryld> [1..1] + 359
Or} NameAndAddress <NmAndAdr> [1..1] 360
Name <Nm> [1..1] Text 360
Address <Adr> [1..1] + 360
ValueDate <ValDt> [0..1] Date 360
ExchangeRate <XchgRate> [0..1] Rate 361
MarketValue <MktVal> [0..1] Amount C3, |[361
C10
Haircut <Hrcut> [0..1] Rate 361
CollateralValue <CollVal> [1..1] Amount C3, 361
C10
SafekeepingPlace <SfkpgPlc> [0..1] + 362
SafekeepingAccount <SfkpgAcct> [0..1] + 363
BlockChainAddressOrWallet [0..1] + 363
<BlckChainAdrOrwiIit>
Or} Return <Rtr> [1..1] 363
MarginCallRequestldentification [1..1] Text 366
<MrgnCallReqld>
MarginCallResponseldentification [0..1] Text 366
<MrgnCallRspnld>
StandardSettlementinstructions [0..1] Text 366
<StdSttiminstrs>
CollateralProposalResponseldentification [0..1] Text 366
<CollPrpsIRspnld>
SecuritiesCollateral <SctiesColl> [0..%] C20, |366
Cc23
Collateralldentification <Collld> [0..1] Text 368
Securityldentification <Sctyld> [1..1] + C13, 368
Ci14,
C17,
C18,
C19
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0.
MaturityDate <MtrtyDt> [0..1] + 369
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 370
Quantity <Qty> [1.1] * Ci15 370
Price <Pric> [0..1] + 370
MarketValue <MktVal> [0..1] Amount C3, |371
C10
Haircut <Hrcut> [0..1] Rate 371
CollateralValue <CollVal> [0..1] Amount C3, |371
C10
ValueDate <ValDt> [0..1] Date 372
SafekeepingAccount <SfkpgAcct> [0..1] + 372
BlockChainAddressOrWallet [0..1] + 373
<BlckChainAdrOrwiIit>
SafekeepingPlace <SfkpgPlc> [1..1] + 373
SettlementParameters <SttimParams> [0..1] + 373
CashCollateral <CshColl> [0..%] 374
Collateralldentification <Collld> [0..1] Text 375
CashAccountldentification <CshAcctld> [0..1] + 375
ReturnExcess <RtrXcss> [0..1] Indicator 375
DepositAmount <DpstAmt> [0..1] Amount C3, 375
C10
DepositType <DpstTp> [0..1] CodeSet 376
MaturityDate <MtrtyDt> [0..1] Date 376
ValueDate <ValDt> [0..1] Date 376
ExchangeRate <XchgRate> [0..1] Rate 377
CollateralValue <CollVal> [1..1] Amount C3, 377
C10
Haircut <Hrcut> [0..1] Rate 377
OtherCollateral <OthrColl> [0..4] C22, 378
C25
Collateralldentification <Collld> [0..1] Text 379
LetterOfCreditldentification <LttrOfCdtld> [0..1] Text 379
LetterOfCreditAmount <LttrOfCdtAmt> [0..1] Amount C3, [379
C10
GuaranteeAmount <GrntAmt> [0..1] Amount C3, (380
C10
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OtherTypeOfCollateral <OthrTpOfColl> [0..1] 381
Description <Desc> [1..1] Text 381
Quantity <Qty> [0..1] + C15 381
IssueDate <lsseDt> [0..1] + 382
ExpiryDate <XpryDt> [0..1] + 382
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 382
Issuer <Issr> [0..1] 383
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C6 383
Or Proprietaryldentification <Prtryld> [1..1] + 383
Or} NameAndAddress <NmAndAdr> [1..1] 384
Name <Nm> [1.1] Text 384
Address <Adr> [1..1] * 384
ValueDate <ValDt> [0..1] Date 384
ExchangeRate <XchgRate> [0..1] Rate 385
MarketValue <MktVval> [0..1] Amount C3, [385
C10
Haircut <Hrcut> [0..1] Rate 385
CollateralValue <CollVal> [1..1] Amount C3, (385
C10
SafekeepingPlace <SfkpgPlc> [0..1] + 386
SafekeepingAccount <SfkpgAcct> [0..1] + 387
BlockChainAddressOrWallet [0..1] + 387
<BlckChainAdrOrwiIit>
Or} SegregatedindependentAmount <SgrtdindpdntAmt> | [1..1] 387
AgreedAmount <AgrdAmt> [1..1] Amount C3, [39%4
C10
MovementDirection <MvmntDrctn> [0..%] 395
{Or CollateralMovementDirection <CollIMvmntDrctn> [1..1] 402
Deliver <Dlvr> [1..1] 407
MarginCallRequestldentification [1..1] Text 409
<MrgnCallReqld>
MarginCallResponseldentification [0..1] Text 410
<MrgnCallRspnld>
StandardSettlementinstructions [0..1] Text 410
<StdSttiminstrs>
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Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
CollateralProposalResponseldentification [0..1] Text 410
<CollPrpsIRspnld>
SecuritiesCollateral <SctiesColl> [0..%] C20, |410
c23
Collateralldentification <Collld> [0..1] Text 412
Securityldentification <Sctyld> [1..1] + C13, | 412
Ci14,
C17,
C1s,
C19
MaturityDate <MtrtyDt> [0..1] * 413
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 414
Quantity <Qty> [1..1] + C15 414
Price <Pric> [0..1] * 414
MarketValue <MktVal> [0..1] Amount C3, |415
C10
Haircut <Hrcut> [0..1] Rate 415
CollateralValue <CollVal> [0..1] Amount C3, |415
Cc10
ValueDate <ValDt> [0..1] Date 416
SafekeepingAccount <SfkpgAcct> [0..1] * 416
BlockChainAddressOrWallet [0..1] + 417
<BlckChainAdrOrwiit>
SafekeepingPlace <SfkpgPlc> [1..1] + 417
SettlementParameters <SttimParams> [0..1] + 417
CashCollateral <CshColl> [0..%] 418
Collateralldentification <Collld> [0..1] Text 419
CashAccountldentification <CshAcctld> [0..1] + 419
DepositAmount <DpstAmt> [0..1] Amount C3, |419
Cc10
DepositType <DpstTp> [0..1] CodeSet 420
MaturityDate <MtrtyDt> [0..1] Date 420
ValueDate <ValDt> [0..1] Date 420
ExchangeRate <XchgRate> [0..1] Rate 420
CollateralValue <CollVal> [1..1] Amount C3, |421
C10
Haircut <Hrcut> [0..1] Rate 421
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Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
OtherCollateral <OthrColl> [0.%] C22, 421
C25
Collateralldentification <Collld> [0..1] Text 423
LetterOfCreditldentification <LttrOfCdtld> [0..1] Text 423
LetterOfCreditAmount <LttrOfCdtAmt> [0..1] Amount C3, |423
C10
GuaranteeAmount <GrntAmt> [0..1] Amount C3, |424
C10
OtherTypeOfCollateral <OthrTpOfColl> [0..1] 425
Description <Desc> [1..1] Text 425
Quantity <Qty> [0..1] + C15 425
IssueDate <lsseDt> [0..1] + 426
ExpiryDate <XpryDt> [0..1] + 426
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 426
Issuer <lIssr> [0..1] 426
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C6 427
Or Proprietaryldentification <Prtryld> [1..1] + 427
Or} NameAndAddress <NmAndAdr> [1..1] 428
Name <Nm> [1.1] Text 428
Address <Adr> [1.1] * 428
ValueDate <ValDt> [0..1] Date 428
ExchangeRate <XchgRate> [0..1] Rate 428
MarketValue <MktVal> [0..1] Amount C3, |428
C10
Haircut <Hrcut> [0..1] Rate 429
CollateralValue <Collval> [1..1] Amount C3, |429
C10
SafekeepingPlace <SfkpgPlc> [0..1] + 430
SafekeepingAccount <SfkpgAcct> [0..1] + 430
BlockChainAddressOrWallet [0..1] * 431
<BlckChainAdrOrwiIit>
Return <Rtr> [0..1] 431
MarginCallRequestldentification [1..1] Text 434
<MrgnCallReqld>
MarginCallResponseldentification [0..1] Text 434
<MrgnCallRspnld>
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Or MessageElement<XML Tag> Mult. Type Constr. | Page
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StandardSettlementinstructions [0..1] Text 434
<StdSttiminstrs>
CollateralProposalResponseldentification [0..1] Text 434
<CollPrpsIRspnld>
SecuritiesCollateral <SctiesColl> [0..%] C20, | 434
c23
Collateralldentification <Collld> [0..1] Text 436
Securityldentification <Sctyld> [1.1] + C13, 436
C14,
C17,
C18,
C19
MaturityDate <MtrtyDt> [0..1] + 437
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 438
Quantity <Qty> [1..1] + C15 438
Price <Pric> [0..1] + 438
MarketValue <MktVal> [0..1] Amount C3, |439
C10
Haircut <Hrcut> [0..1] Rate 439
CollateralValue <CollVal> [0..1] Amount C3, 1439
C10
ValueDate <ValDt> [0..1] Date 440
SafekeepingAccount <SfkpgAcct> [0..1] + 440
BlockChainAddressOrWallet [0..1] + 441
<BlckChainAdrOrwiIit>
SafekeepingPlace <SfkpgPlc> [1..1] * 441
SettlementParameters <SttimParams> [0..1] + 441
CashCollateral <CshColl> [0..%] 442
Collateralldentification <Collld> [0..1] Text 443
CashAccountldentification <CshAcctld> [0..1] * 443
ReturnExcess <RtrXcss> [0..1] Indicator 443
DepositAmount <DpstAmt> [0..1] Amount C3, |443
C10
DepositType <DpstTp> [0..1] CodeSet 444
MaturityDate <MtrtyDt> [0..1] Date 444
ValueDate <ValDt> [0..1] Date 444
ExchangeRate <XchgRate> [0..1] Rate 445
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Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.

CollateralValue <CollVal> [1..1] Amount C3, |445

C10
Haircut <Hrcut> [0..1] Rate 445
OtherCollateral <OthrColl> [0..%] C22, | 446

C25
Collateralldentification <Collld> [0..1] Text 447
LetterOfCreditldentification <LttrOfCdtld> [0..1] Text 447
LetterOfCreditAmount <LttrOfCdtAmt> [0..1] Amount C3, 447

C10
GuaranteeAmount <GrntAmt> [0..1] Amount C3, |448

C10
OtherTypeOfCollateral <OthrTpOfColl> [0..1] 449
Description <Desc> [1..1] Text 449
Quantity <Qty> [0..1] + C15 449
IssueDate <IsseDt> [0..1] + 450
ExpiryDate <XpryDt> [0..1] + 450
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 450
Issuer <Issr> [0..1] 451
{Or AnyBIC <AnyBIC> [1.1] IdentifierSet Cc6 451
Or Proprietaryldentification <Prtryld> [1..1] + 451
Or} NameAndAddress <NmAndAdr> [1..1] 452
Name <Nm> [1..1] Text 452
Address <Adr> [1..1] + 452
ValueDate <ValDt> [0..1] Date 452
ExchangeRate <XchgRate> [0..1] Rate 453
MarketValue <MktVal> [0..1] Amount C3, |453

C10
Haircut <Hrcut> [0..1] Rate 453
CollateralValue <CollVal> [1.1] Amount C3, 453

C10
SafekeepingPlace <SfkpgPlc> [0..1] + 454
SafekeepingAccount <SfkpgAcct> [0..1] + 455
BlockChainAddressOrWallet [0..1] + 455

<BlckChainAdrOrwIit>
Or} Return <Rtr> [1..1] 455
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MarginCallRequestldentification [1..1] Text 458
<MrgnCallReqld>
MarginCallResponseldentification [0..1] Text 458
<MrgnCallRspnld>
StandardSettlementinstructions <StdSttiminstrs> | [0..1] Text 458
CollateralProposalResponseldentification [0..1] Text 458
<CollPrpsIRspnld>
SecuritiesCollateral <SctiesColl> [0..%] C20, |458
C23
Collateralldentification <Collld> [0..1] Text 460
Securityldentification <Sctyld> [1..1] + C13, | 460
Ci14,
C17,
C18,
C19
MaturityDate <MtrtyDt> [0..1] + 461
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 462
Quantity <Qty> [1..1] + C15 462
Price <Pric> [0..1] + 462
MarketValue <MktVal> [0..1] Amount C3, |463
C10
Haircut <Hrcut> [0..1] Rate 463
CollateralValue <CollVal> [0..1] Amount C3, |463
Cc10
ValueDate <ValDt> [0..1] Date 464
SafekeepingAccount <SfkpgAcct> [0..1] + 464
BlockChainAddressOrWallet [0..1] + 465
<BlckChainAdrOrWwiit>
SafekeepingPlace <SfkpgPlc> [1..1] + 465
SettlementParameters <SttimParams> [0..1] + 465
CashCollateral <CshColl> [0..%] 466
Collateralldentification <Collld> [0..1] Text 467
CashAccountldentification <CshAcctld> [0..1] + 467
ReturnExcess <RtrXcss> [0..1] Indicator 467
DepositAmount <DpstAmt> [0..1] Amount C3, |467
C10
DepositType <DpstTp> [0..1] CodeSet 468
MaturityDate <MtrtyDt> [0..1] Date 468
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0.

ValueDate <ValDt> [0..1] Date 468
ExchangeRate <XchgRate> [0..1] Rate 469
CollateralValue <CollVal> [1..1] Amount C3, |469

C10
Haircut <Hrcut> [0..1] Rate 469
OtherCollateral <OthrColl> [0.%] C22, 1470

C25
Collateralldentification <Collld> [0..1] Text 471
LetterOfCreditldentification <LttrOfCdtld> [0..1] Text 471
LetterOfCreditAmount <LttrOfCdtAmt> [0..1] Amount C3, |471

C10
GuaranteeAmount <GrntAmt> [0..1] Amount C3, 472

C10
OtherTypeOfCollateral <OthrTpOfColl> [0..1] 473
Description <Desc> [1..1] Text 473
Quantity <Qty> [0..1] + C15 473
IssueDate <IsseDt> [0..1] + 474
ExpiryDate <XpryDt> [0..1] + 474
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 474
Issuer <lIssr> [0..1] 475
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C6 475
Or Proprietaryldentification <Prtryld> [1..1] + 475
Or} NameAndAddress <NmAndAdr> [1..1] 476
Name <Nm> [1.1] Text 476
Address <Adr> [1.1] * 476
ValueDate <ValDt> [0..1] Date 476
ExchangeRate <XchgRate> [0..1] Rate 477
MarketValue <MktVal> [0..1] Amount C3, 477

C10
Haircut <Hrcut> [0..1] Rate 477
CollateralValue <Collval> [1..1] Amount C3, |477

C10
SafekeepingPlace <SfkpgPlc> [0..1] * 478
SafekeepingAccount <SfkpgAcct> [0..1] + 479
BlockChainAddressOrWallet [0..1] * 479

<BlckChainAdrOrwiIit>
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6.4.4.1 CollateralProposalType <CollPrpslITp>

Presence: [1..1]

Definition: Indicates whether this is an initial or counter proposal.

Datatype: ProposalTypelCode on page 1065

CodeName Name Definition
INIT Initial Specifies this is an initial proposal.
COUN Counter Specifies this is a counter proposal.

6.4.4.2 CollateralProposal <CollPrpsiI>

Presence: [1..1]

Definition: Provides details about the proposal for the variation margin and the segregated independent

amount, or the segregated independent amount only.
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CollateralProposal <CollPrpsl|> contains one of the following CollateralProposal6Choice elements

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or CollateralProposalDetails <CollPrpsIDtls> [1..1] 191
VariationMargin <VartnMrgn> [1..1] 204
AgreedAmount <AgrdAmt> [1..1] Amount C3, |211
C10
MovementDirection <MvmntDrctn> [0..%] 211
{Or CollateralMovementDirection <CollIMvmntDrctn> [1..1] 218
Deliver <Dlvr> [1..1] 223
MarginCallRequestldentification [1..1] Text 225
<MrgnCallReqld>
MarginCallResponseldentification [0..1] Text 226
<MrgnCallRspnld>
StandardSettlementinstructions [0..1] Text 226
<StdSttimInstrs>
CollateralProposalResponseldentification [0..1] Text 226
<CollPrpsIRspnld>
SecuritiesCollateral <SctiesColl> [0..%] C20, |226
Cc23
Collateralldentification <Collld> [0..1] Text 228
Securityldentification <Sctyld> [1..1] + C13, 228
C14,
C17,
C18,
C19
MaturityDate <MtrtyDt> [0..1] + 229
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 230
Quantity <Qty> [1.1] * C15 230
Price <Pric> [0..1] * 230
MarketValue <MktVal> [0..1] Amount C3, |[231
C10
Haircut <Hrcut> [0..1] Rate 231
CollateralValue <CollVal> [0..1] Amount C3, [231
C10
ValueDate <ValDt> [0..1] Date 232
SafekeepingAccount <SfkpgAcct> [0..1] t 232
BlockChainAddressOrWallet [0..1] + 233
<BlckChainAdrOrwiIit>
SafekeepingPlace <SfkpgPlc> [1..1] + 233
SettlementParameters <SttimParams> [0..1] + 233
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Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.

CashCollateral <CshColl> [0.%] 234
Collateralldentification <Collld> [0..1] Text 235
CashAccountldentification <CshAcctld> [0..1] + 235
DepositAmount <DpstAmt> [0..1] Amount C3, |235

C10
DepositType <DpstTp> [0..1] CodeSet 236
MaturityDate <MtrtyDt> [0..1] Date 236
ValueDate <ValDt> [0..1] Date 236
ExchangeRate <XchgRate> [0..1] Rate 236
CollateralValue <CollVal> [1.1] Amount C3, |[237

C10
Haircut <Hrcut> [0..1] Rate 237
OtherCollateral <OthrColl> [0..%] C22, | 237

C25
Collateralldentification <Collld> [0..1] Text 239
LetterOfCreditldentification <LttrOfCdtld> [0..1] Text 239
LetterOfCreditAmount <LttrOfCdtAmt> [0..1] Amount C3, [239

C10
GuaranteeAmount <GrntAmt> [0..1] Amount C3, 240

C10
OtherTypeOfCollateral <OthrTpOfColl> [0..1] 241
Description <Desc> [1..1] Text 241
Quantity <Qty> [0..1] + C15 241
IssueDate <lsseDt> [0..1] + 242
ExpiryDate <XpryDt> [0..1] + 242
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 242
Issuer <lIssr> [0..1] 242
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C6 243
Or Proprietaryldentification <Prtryld> [1..1] + 243
Or} NameAndAddress <NmAndAdr> [1..1] 244
Name <Nm> [1..1] Text 244
Address <Adr> [1..1] + 244
ValueDate <ValDt> [0..1] Date 244
ExchangeRate <XchgRate> [0..1] Rate 244
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Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
MarketValue <MktVal> [0..1] Amount C3, |[244
C10
Haircut <Hrcut> [0..1] Rate 245
CollateralValue <CollVal> [1.1] Amount C3, |245
C10
SafekeepingPlace <SfkpgPlc> [0..1] + 246
SafekeepingAccount <SfkpgAcct> [0..1] + 246
BlockChainAddressOrWallet [0..1] + 247
<BlckChainAdrOrwIit>
Return <Rtr> [0..1] 247
MarginCallRequestldentification [1..1] Text 250
<MrgnCallReqld>
MarginCallResponseldentification [0..1] Text 250
<MrgnCallRspnld>
StandardSettlementinstructions [0..1] Text 250
<StdSttiminstrs>
CollateralProposalResponseldentification [0..1] Text 250
<CollPrpsIRspnld>
SecuritiesCollateral <SctiesColl> [0..%] C20, |250
Cc23
Collateralldentification <Collld> [0..1] Text 252
Securityldentification <Sctyld> [1..1] + C13, 252
C1i4,
C17,
C18,
C19
MaturityDate <MtrtyDt> [0..1] + 253
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 254
Quantity <Qty> [1..1] + C15 254
Price <Pric> [0..1] + 254
MarketValue <MktVal> [0..1] Amount C3, |[255
C10
Haircut <Hrcut> [0..1] Rate 255
CollateralValue <CollVal> [0..1] Amount C3, 255
C10
ValueDate <ValDt> [0..1] Date 256
SafekeepingAccount <SfkpgAcct> [0..1] + 256
BlockChainAddressOrWallet [0..1] * 257
<BlckChainAdrOrwIit>
SafekeepingPlace <SfkpgPlc> [1..1] + 257
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Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.

SettlementParameters <SttimParams> [0..1] + 257
CashCollateral <CshColl> [0..%] 258
Collateralldentification <Collld> [0..1] Text 259
CashAccountldentification <CshAcctld> [0..1] * 259
ReturnExcess <RtrXcss> [0..1] Indicator 259
DepositAmount <DpstAmt> [0.1] Amount C3, |259

C10
DepositType <DpstTp> [0..1] CodeSet 260
MaturityDate <MtrtyDt> [0..1] Date 260
ValueDate <ValDt> [0..1] Date 260
ExchangeRate <XchgRate> [0..1] Rate 261
CollateralValue <CollVal> [1..1] Amount C3, |[261

C10
Haircut <Hrcut> [0..1] Rate 261
OtherCollateral <OthrColl> [0..%] C22, 1262

C25
Collateralldentification <Collld> [0..1] Text 263
LetterOfCreditldentification <LttrOfCdtld> [0..1] Text 263
LetterOfCreditAmount <LttrOfCdtAmt> [0..1] Amount C3, 263

C10
GuaranteeAmount <GrntAmt> [0..1] Amount C3, |264

C10
OtherTypeOfCollateral <OthrTpOfColl> [0..1] 265
Description <Desc> [1..1] Text 265
Quantity <Qty> [0..1] + C15 265
IssueDate <IsseDt> [0..1] + 266
ExpiryDate <XpryDt> [0..1] + 266
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 266
Issuer <Issr> [0..1] 267
{Or AnyBIC <AnyBIC> [1.1] IdentifierSet C6 267
Or Proprietaryldentification <Prtryld> [1..1] + 267
Or} NameAndAddress <NmAndAdr> [1..1] 268
Name <Nm> [1..1] Text 268
Address <Adr> [1..1] + 268
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Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
ValueDate <ValDt> [0..1] Date 268
ExchangeRate <XchgRate> [0..1] Rate 269
MarketValue <MktVval> [0..1] Amount C3, |269
C10
Haircut <Hrcut> [0..1] Rate 269
CollateralValue <CollVal> [1..1] Amount C3, [269
C10
SafekeepingPlace <SfkpgPlc> [0..1] + 270
SafekeepingAccount <SfkpgAcct> [0..1] * 271
BlockChainAddressOrWallet [0..1] + 271
<BlckChainAdrOrWiIit>
Or} Return <Rtr> [1..1] 271
MarginCallRequestldentification [1..1] Text 274
<MrgnCallReqld>
MarginCallResponseldentification [0..1] Text 274
<MrgnCallRspnld>
StandardSettlementinstructions <StdSttiminstrs> | [0..1] Text 274
CollateralProposalResponseldentification [0..1] Text 274
<CollPrpsIRspnld>
SecuritiesCollateral <SctiesColl> [0..%] C20, (274
Cc23
Collateralldentification <Collld> [0..1] Text 276
Securityldentification <Sctyld> [1..1] + C13, 276
C1i4,
C17,
C18,
C19
MaturityDate <MtrtyDt> [0..1] + 277
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 278
Quantity <Qty> [1..1] + C15 278
Price <Pric> [0..1] + 278
MarketValue <MktVal> [0..1] Amount C3, |[279
C10
Haircut <Hrcut> [0..1] Rate 279
CollateralValue <CollVal> [0..1] Amount C3, |279
C10
ValueDate <ValDt> [0..1] Date 280
SafekeepingAccount <SfkpgAcct> [0..1] + 280
BlockChainAddressOrWallet [0..1] + 281
<BlckChainAdrOrwIit>
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Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.

SafekeepingPlace <SfkpgPlc> [1..1] + 281
SettlementParameters <SttimParams> [0..1] + 281
CashcCollateral <CshColl> [0..%] 282
Collateralldentification <Collld> [0..1] Text 283
CashAccountldentification <CshAcctld> [0..1] * 283
ReturnExcess <RtrXcss> [0..1] Indicator 283
DepositAmount <DpstAmt> [0..1] Amount C3, [283

c10
DepositType <DpstTp> [0..1] CodeSet 284
MaturityDate <MtrtyDt> [0..1] Date 284
ValueDate <ValDt> [0..1] Date 284
ExchangeRate <XchgRate> [0..1] Rate 285
CollateralValue <CollVal> [1..1] Amount C3, |[285

c10
Haircut <Hrcut> [0..1] Rate 285
OtherCollateral <OthrColl> [0..4] C22, 1286

C25
Collateralldentification <Collld> [0..1] Text 287
LetterOfCreditldentification <LttrOfCdtld> [0..1] Text 287
LetterOfCreditAmount <LttrOfCdtAmt> [0..1] Amount C3, |287

C10
GuaranteeAmount <GrntAmt> [0..1] Amount C3, |[288

c10
OtherTypeOfCollateral <OthrTpOfColl> [0..1] 289
Description <Desc> [1..1] Text 289
Quantity <Qty> [0..1] + C15 289
IssueDate <lsseDt> [0..1] + 290
ExpiryDate <XpryDt> [0..1] + 290
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 290
Issuer <Issr> [0..1] 291
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet Cc6 201
Or Proprietaryldentification <Prtryld> [1..1] + 291
Or} NameAndAddress <NmAndAdr> [1..1] 292
Name <Nm> [1..1] Text 292

February 2022 178




Message Definition Report - Part 2
Collateral Management November 2022 for Standards MX

MX colr.007.001.06 CollateralProposalvV06

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Address <Adr> [1..1] + 292
ValueDate <ValDt> [0..1] Date 292
ExchangeRate <XchgRate> [0..1] Rate 293
MarketValue <MktVal> [0..1] Amount C3, 293
C10
Haircut <Hrcut> [0..1] Rate 293
CollateralValue <CollVal> [1..1] Amount C3, [293
C10
SafekeepingPlace <SfkpgPlc> [0..1] * 294
SafekeepingAccount <SfkpgAcct> [0..1] + 295
BlockChainAddressOrWallet [0..1] + 295
<BlckChainAdrOrWiIit>
SegregatedindependentAmount <SgrtdindpdntAmt> | [0..1] 295
AgreedAmount <AgrdAmt> [1..1] Amount C3, 302
C10
MovementDirection <MvmntDrctn> [0..%] 303
{Or CollateralMovementDirection <CollIMvmntDrctn> [1..1] 310
Deliver <Dlvr> [1..1] 315
MarginCallRequestldentification [1.1] Text 317
<MrgnCallReqld>
MarginCallResponseldentification [0..1] Text 318
<MrgnCallRspnld>
StandardSettlementinstructions [0..1] Text 318
<StdSttimInstrs>
CollateralProposalResponseldentification [0..1] Text 318
<CollPrpsIRspnld>
SecuritiesCollateral <SctiesColl> [0..%] C20, 318
Cc23
Collateralldentification <Collld> [0..1] Text 320
Securityldentification <Sctyld> [1..1] + C13, 320
Ci14,
C17,
C18,
C19
MaturityDate <MtrtyDt> [0..1] + 321
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 322
Quantity <Qty> [1..1] + C15 322
Price <Pric> [0..1] + 322
MarketValue <MktVal> [0..1] Amount C3, 323
C10
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Haircut <Hrcut> [0..1] Rate 323
CollateralValue <CollVal> [0..1] Amount C3, [323
C10
ValueDate <ValDt> [0..1] Date 324
SafekeepingAccount <SfkpgAcct> [0..1] + 324
BlockChainAddressOrWallet [0..1] + 325
<BlckChainAdrOrwiIit>
SafekeepingPlace <SfkpgPlc> [1..1] + 325
SettlementParameters <SttimParams> [0..1] + 325
CashCollateral <CshColl> [0..%] 326
Collateralldentification <Collld> [0..1] Text 327
CashAccountldentification <CshAcctld> [0..1] + 327
DepositAmount <DpstAmt> [0..1] Amount C3, |[327
C10
DepositType <DpstTp> [0..1] CodeSet 328
MaturityDate <MtrtyDt> [0..1] Date 328
ValueDate <ValDt> [0..1] Date 328
ExchangeRate <XchgRate> [0..1] Rate 328
CollateralValue <CollVal> [1..1] Amount C3, 329
C10
Haircut <Hrcut> [0..1] Rate 329
OtherCollateral <OthrColl> [0..%] C22, 329
C25
Collateralldentification <Collld> [0..1] Text 331
LetterOfCreditldentification <LttrOfCdtld> [0..1] Text 331
LetterOfCreditAmount <LttrOfCdtAmt> [0..1] Amount C3, (331
C10
GuaranteeAmount <GrntAmt> [0..1] Amount C3, 332
C10
OtherTypeOfCollateral <OthrTpOfColl> [0..1] 333
Description <Desc> [1..1] Text 333
Quantity <Qty> [0..1] + C15 333
IssueDate <IsseDt> [0..1] * 334
ExpiryDate <XpryDt> [0..1] + 334
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 334
Issuer <Issr> [0..1] 334
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{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C6 335
Or Proprietaryldentification <Prtryld> [1..1] + 335
Or} NameAndAddress <NmAndAdr> [1..1] 336
Name <Nm> [1..1] Text 336
Address <Adr> [1..1] * 336
ValueDate <ValDt> [0..1] Date 336
ExchangeRate <XchgRate> [0..1] Rate 336
MarketValue <MktVal> [0..1] Amount C3, (336
C10
Haircut <Hrcut> [0..1] Rate 337
CollateralValue <CollVal> [1..1] Amount C3, [337
C10
SafekeepingPlace <SfkpgPlc> [0..1] + 338
SafekeepingAccount <SfkpgAcct> [0..1] + 338
BlockChainAddressOrWallet [0..1] + 339
<BlckChainAdrOrwiIit>
Return <Rtr> [0..1] 339
MarginCallRequestldentification [1..1] Text 342
<MrgnCallReqld>
MarginCallResponseldentification [0..1] Text 342
<MrgnCallRspnld>
StandardSettlementinstructions [0..1] Text 342
<StdSttimInstrs>
CollateralProposalResponseldentification [0..1] Text 342
<CollPrpsIRspnld>
SecuritiesCollateral <SctiesColl> [0..%] C20, [342
Cc23
Collateralldentification <Collld> [0..1] Text 344
Securityldentification <Sctyld> [1..1] + C13, [344
C14,
C17,
C18,
C19
MaturityDate <MtrtyDt> [0..1] + 345
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 346
Quantity <Qty> [1..1] + C15 346
Price <Pric> [0..1] + 346
MarketValue <MktVal> [0..1] Amount C3, |[347
C10
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Haircut <Hrcut> [0..1] Rate 347
CollateralValue <CollVal> [0..1] Amount C3, |[347
C10
ValueDate <ValDt> [0..1] Date 348
SafekeepingAccount <SfkpgAcct> [0..1] + 348
BlockChainAddressOrWallet [0..1] + 349
<BlckChainAdrOrwiIit>
SafekeepingPlace <SfkpgPlc> [1..1] + 349
SettlementParameters <SttlmParams> [0..1] * 349
CashCollateral <CshColl> [0..%] 350
Collateralldentification <Collld> [0..1] Text 351
CashAccountldentification <CshAcctld> [0..1] + 351
ReturnExcess <RtrXcss> [0..1] Indicator 351
DepositAmount <DpstAmt> [0..1] Amount C3, |[351
C10
DepositType <DpstTp> [0..1] CodeSet 352
MaturityDate <MtrtyDt> [0..1] Date 352
ValueDate <ValDt> [0..1] Date 352
ExchangeRate <XchgRate> [0..1] Rate 353
CollateralValue <CollVal> [1..1] Amount C3, 353
C10
Haircut <Hrcut> [0..1] Rate 353
OtherCollateral <OthrColl> [0..%] C22, |354
C25
Collateralldentification <Collld> [0..1] Text 355
LetterOfCreditldentification <LttrOfCdtld> [0..1] Text 355
LetterOfCreditAmount <LttrOfCdtAmt> [0..1] Amount C3, |[355
C10
GuaranteeAmount <GrntAmt> [0..1] Amount C3, 356
C10
OtherTypeOfCollateral <OthrTpOfColl> [0..1] 357
Description <Desc> [1..1] Text 357
Quantity <Qty> [0..1] + C15 357
IssueDate <IsseDt> [0..1] + 358
ExpiryDate <XpryDt> [0..1] + 358
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 358
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Issuer <Issr> [0..1] 359
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C6 359
Or Proprietaryldentification <Prtryld> [1..1] + 359
Or} NameAndAddress <NmAndAdr> [1..1] 360
Name <Nm> [1..1] Text 360
Address <Adr> [1..1] + 360
ValueDate <ValDt> [0..1] Date 360
ExchangeRate <XchgRate> [0..1] Rate 361
MarketValue <MktVval> [0..1] Amount C3, |361
C10
Haircut <Hrcut> [0..1] Rate 361
CollateralValue <CollVal> [1..1] Amount C3, |[361
C10
SafekeepingPlace <SfkpgPlc> [0..1] + 362
SafekeepingAccount <SfkpgAcct> [0..1] * 363
BlockChainAddressOrWallet [0..1] + 363
<BlckChainAdrOrwiIit>
Or} Return <Rtr> [1..1] 363
MarginCallRequestldentification [1..1] Text 366
<MrgnCallReqld>
MarginCallResponseldentification [0..1] Text 366
<MrgnCallRspnld>
StandardSettlementinstructions <StdSttiminstrs> | [0..1] Text 366
CollateralProposalResponseldentification [0..1] Text 366
<CollPrpsIRspnld>
SecuritiesCollateral <SctiesColl> [0..%] C20, |366
Cc23
Collateralldentification <Collld> [0..1] Text 368
Securityldentification <Sctyld> [1..1] + C13, 368
Ci14,
C17,
C18,
C19
MaturityDate <MtrtyDt> [0..1] + 369
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 370
Quantity <Qty> [1..1] * C15 370
Price <Pric> [0..1] + 370
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MarketValue <MktVal> [0..1] Amount C3, [371
C10

Haircut <Hrcut> [0..1] Rate 371

CollateralValue <CollVal> [0..1] Amount C3, 371
C10

ValueDate <ValDt> [0..1] Date 372

SafekeepingAccount <SfkpgAcct> [0..1] + 372

BlockChainAddressOrWallet [0..1] + 373

<BlckChainAdrOrwIit>

SafekeepingPlace <SfkpgPlc> [1..1] + 373

SettlementParameters <SttimParams> [0..1] + 373

CashCollateral <CshColl> [0..%] 374

Collateralldentification <Collld> [0..1] Text 375

CashAccountldentification <CshAcctld> [0..1] * 375

ReturnExcess <RtrXcss> [0..1] Indicator 375

DepositAmount <DpstAmt> [0..1] Amount C3, [375
C10

DepositType <DpstTp> [0..1] CodeSet 376

MaturityDate <MtrtyDt> [0..1] Date 376

ValueDate <ValDt> [0..1] Date 376

ExchangeRate <XchgRate> [0..1] Rate 377

CollateralValue <CollVal> [1..1] Amount C3, 377
C10

Haircut <Hrcut> [0..1] Rate 377

OtherCollateral <OthrColl> [0..%] C22, 378
C25

Collateralldentification <Collld> [0..1] Text 379

LetterOfCreditldentification <LttrOfCdtld> [0..1] Text 379

LetterOfCreditAmount <LttrOfCdtAmt> [0..1] Amount C3, [379
C10

GuaranteeAmount <GrntAmt> [0..1] Amount C3, (380
C10

OtherTypeOfCollateral <OthrTpOfColl> [0..1] 381

Description <Desc> [1..1] Text 381

Quantity <Qty> [0..1] + C15 381

IssueDate <lsseDt> [0..1] + 382
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ExpiryDate <XpryDt> [0..1] + 382
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 382
Issuer <lIssr> [0..1] 383
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet Co6 383
Or Proprietaryldentification <Prtryld> [1.1] + 383
Or} NameAndAddress <NmAndAdr> [1..1] 384
Name <Nm> [1..1] Text 384
Address <Adr> [1..1] * 384
ValueDate <ValDt> [0..1] Date 384
ExchangeRate <XchgRate> [0..1] Rate 385
MarketValue <MktVal> [0..1] Amount C3, 385
C10
Haircut <Hrcut> [0..1] Rate 385
CollateralValue <CollVal> [1..1] Amount C3, [385
C10
SafekeepingPlace <SfkpgPlc> [0..1] + 386
SafekeepingAccount <SfkpgAcct> [0..1] + 387
BlockChainAddressOrWallet [0..1] + 387
<BlckChainAdrOrwiIit>
Or} SegregatedindependentAmount <SgrtdindpdntAmt> [1..1] 387
AgreedAmount <AgrdAmt> [1..1] Amount C3, 394
C10
MovementDirection <MvmntDrctn> [0..%] 395
{Or CollateralMovementDirection <CollIMvmntDrctn> [1..1] 402
Deliver <Dlvr> [1..1] 407
MarginCallRequestldentification [1..1] Text 409
<MrgnCallReqld>
MarginCallResponseldentification [0..1] Text 410
<MrgnCallRspnld>
StandardSettlementinstructions <StdSttiminstrs> | [0..1] Text 410
CollateralProposalResponseldentification [0..1] Text 410
<CollPrpsIRspnld>
SecuritiesCollateral <SctiesColl> [0..%] C20, |410
Cc23
Collateralldentification <Collld> [0..1] Text 412
Securityldentification <Sctyld> [1..1] + C13, 412
Ci14,
C17,
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C18,
C19
MaturityDate <MtrtyDt> [0..1] + 413
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 414
Quantity <Qty> [1..1] + C15 414
Price <Pric> [0..1] + 414
MarketValue <MktVal> [0..1] Amount C3, |415
C10
Haircut <Hrcut> [0..1] Rate 415
CollateralValue <CollVal> [0..1] Amount C3, |415
C10
ValueDate <ValDt> [0..1] Date 416
SafekeepingAccount <SfkpgAcct> [0..1] + 416
BlockChainAddressOrWallet [0..1] + 417
<BlckChainAdrOrWiIit>
SafekeepingPlace <SfkpgPlc> [1..1] + 417
SettlementParameters <SttimParams> [0..1] + 417
CashCollateral <CshColl> [0..%] 418
Collateralldentification <Collld> [0..1] Text 419
CashAccountldentification <CshAcctld> [0..1] + 419
DepositAmount <DpstAmt> [0..1] Amount C3, |[419
C10
DepositType <DpstTp> [0..1] CodeSet 420
MaturityDate <MtrtyDt> [0..1] Date 420
ValueDate <ValDt> [0..1] Date 420
ExchangeRate <XchgRate> [0..1] Rate 420
CollateralValue <CollVal> [1..1] Amount C3, |421
C10
Haircut <Hrcut> [0..1] Rate 421
OtherCollateral <OthrColl> [0.%] C22, |421
C25
Collateralldentification <Collld> [0..1] Text 423
LetterOfCreditldentification <LttrOfCdtld> [0..1] Text 423
LetterOfCreditAmount <LttrOfCdtAmt> [0..1] Amount C3, |423
C10
GuaranteeAmount <GrntAmt> [0..1] Amount C3, |424
C10
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OtherTypeOfCollateral <OthrTpOfColl> [0..1] 425
Description <Desc> [1..1] Text 425
Quantity <Qty> [0..1] + C15 425
IssueDate <IsseDt> [0..1] * 426
ExpiryDate <XpryDt> [0..1] + 426
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 426
Issuer <Issr> [0..1] 426
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C6 427
Or Proprietaryldentification <Prtryld> [1..1] + 427
Or} NameAndAddress <NmAndAdr> [1..1] 428
Name <Nm> [1.1] Text 428
Address <Adr> [1..1] * 428
ValueDate <ValDt> [0..1] Date 428
ExchangeRate <XchgRate> [0..1] Rate 428
MarketValue <MktVal> [0..1] Amount C3, |428
C10
Haircut <Hrcut> [0..1] Rate 429
Collateralvalue <Collval> [1..1] Amount C3, |429
c10
SafekeepingPlace <SfkpgPlc> [0..1] + 430
SafekeepingAccount <SfkpgAcct> [0..1] + 430
BlockChainAddressOrWallet [0..1] + 431
<BlckChainAdrOrwiIit>
Return <Rtr> [0..1] 431
MarginCallRequestldentification [1.1] Text 434
<MrgnCallReqld>
MarginCallResponseldentification [0..1] Text 434
<MrgnCallRspnld>
StandardSettlementinstructions <StdSttiminstrs> |[0..1] Text 434
CollateralProposalResponseldentification [0..1] Text 434
<CollPrpsIRspnld>
SecuritiesCollateral <SctiesColl> [0..%] C20, | 434
c23
Collateralldentification <Collld> [0..1] Text 436
Securityldentification <Sctyld> [1..1] + C13, | 436
C14,
C17,
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C18,
C19
MaturityDate <MtrtyDt> [0..1] + 437
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 438
Quantity <Qty> [1..1] + C15 438
Price <Pric> [0..1] + 438
MarketValue <MktVal> [0..1] Amount C3, 1439
C10
Haircut <Hrcut> [0..1] Rate 439
CollateralValue <CollVal> [0..1] Amount C3, |439
C10
ValueDate <ValDt> [0..1] Date 440
SafekeepingAccount <SfkpgAcct> [0..1] + 440
BlockChainAddressOrWallet [0..1] + 441
<BlckChainAdrOrWiIit>
SafekeepingPlace <SfkpgPlc> [1..1] + 441
SettlementParameters <SttimParams> [0..1] + 441
CashCollateral <CshColl> [0..%] 442
Collateralldentification <Collld> [0..1] Text 443
CashAccountldentification <CshAcctld> [0..1] + 443
ReturnExcess <RtrXcss> [0..1] Indicator 443
DepositAmount <DpstAmt> [0..1] Amount C3, |443
C10
DepositType <DpstTp> [0..1] CodeSet 444
MaturityDate <MtrtyDt> [0..1] Date 444
ValueDate <ValDt> [0..1] Date 444
ExchangeRate <XchgRate> [0..1] Rate 445
CollateralValue <CollVal> [1..1] Amount C3, 445
C10
Haircut <Hrcut> [0..1] Rate 445
OtherCollateral <OthrColl> [0..%] C22, | 446
C25
Collateralldentification <Collld> [0..1] Text 447
LetterOfCreditldentification <LttrOfCdtld> [0..1] Text 447
LetterOfCreditAmount <LttrOfCdtAmt> [0..1] Amount C3, |447
C10
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GuaranteeAmount <GrntAmt> [0..1] Amount C3, |448
C10
OtherTypeOfCollateral <OthrTpOfColl> [0..1] 449
Description <Desc> [1..1] Text 449
Quantity <Qty> [0..1] + C15 449
IssueDate <IsseDt> [0..1] + 450
ExpiryDate <XpryDt> [0..1] + 450
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 450
Issuer <Issr> [0..1] 451
{Or AnyBIC <AnyBIC> [1.1] IdentifierSet C6 451
Or Proprietaryldentification <Prtryld> [1..1] + 451
Or} NameAndAddress <NmAndAdr> [1..1] 452
Name <Nm> [1..1] Text 452
Address <Adr> [1..1] + 452
ValueDate <ValDt> [0..1] Date 452
ExchangeRate <XchgRate> [0..1] Rate 453
MarketValue <MktVal> [0..1] Amount C3, |453
C10
Haircut <Hrcut> [0..1] Rate 453
CollateralValue <CollVal> [1.1] Amount C3, 453
C10
SafekeepingPlace <SfkpgPlc> [0..1] + 454
SafekeepingAccount <SfkpgAcct> [0..1] + 455
BlockChainAddressOrWallet [0..1] + 455
<BlckChainAdrOrwiIit>
Or} Return <Rtr> [1..1] 455
MarginCallRequestldentification <MrgnCallReqld> |[1..1] Text 458
MarginCallResponseldentification [0..1] Text 458
<MrgnCallRspnld>
StandardSettlementinstructions <StdSttiminstrs> | [0..1] Text 458
CollateralProposalResponseldentification [0..1] Text 458
<CollPrpsIRspnld>
SecuritiesCollateral <SctiesColl> [0..%] C20, |458
Cc23
Collateralldentification <Collld> [0..1] Text 460
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Securityldentification <Sctyld> [1..1] + C13, | 460
Ci14,
C17,
C18,
C19
MaturityDate <MtrtyDt> [0..1] + 461
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 462
Quantity <Qty> [1..1] + C15 462
Price <Pric> [0..1] + 462
MarketValue <MktVal> [0..1] Amount C3, |463
C10
Haircut <Hrcut> [0..1] Rate 463
CollateralValue <Collval> [0..1] Amount C3, |463
C10
ValueDate <ValDt> [0..1] Date 464
SafekeepingAccount <SfkpgAcct> [0..1] + 464
BlockChainAddressOrWallet [0..1] * 465
<BlckChainAdrOrwilit>
SafekeepingPlace <SfkpgPlc> [1..1] + 465
SettlementParameters <SttimParams> [0..1] + 465
CashCollateral <CshColl> [0..4] 466
Collateralldentification <Collld> [0..1] Text 467
CashAccountldentification <CshAcctld> [0..1] + 467
ReturnExcess <RtrXcss> [0..1] Indicator 467
DepositAmount <DpstAmt> [0..1] Amount C3, |467
C10
DepositType <DpstTp> [0..1] CodeSet 468
MaturityDate <MtrtyDt> [0..1] Date 468
ValueDate <ValDt> [0..1] Date 468
ExchangeRate <XchgRate> [0..1] Rate 469
CollateralValue <CollVal> [1..1] Amount C3, |469
C10
Haircut <Hrcut> [0..1] Rate 469
OtherCollateral <OthrColl> [0.%] C22, 1470
C25
Collateralldentification <Collld> [0..1] Text 471
LetterOfCreditldentification <LttrOfCdtld> [0..1] Text 471
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LetterOfCreditAmount <LttrOfCdtAmt> [0..1] Amount C3, |471

c10
GuaranteeAmount <GrntAmt> [0..1] Amount C3, (472

C10
OtherTypeOfCollateral <OthrTpOfColl> [0..1] 473
Description <Desc> [1..1] Text 473
Quantity <Qty> [0..1] + Ci15 473
IssueDate <IsseDt> [0..1] + 474
ExpiryDate <XpryDt> [0..1] + 474
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 474
Issuer <Issr> [0..1] 475
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C6 475
Or Proprietaryldentification <Prtryld> [1..1] + 475
Or} NameAndAddress <NmAndAdr> [1..1] 476
Name <Nm> [1.1] Text 476
Address <Adr> [1..1] * 476
ValueDate <ValDt> [0..1] Date 476
ExchangeRate <XchgRate> [0..1] Rate 477
MarketValue <MktVal> [0..1] Amount C3, |477

C10
Haircut <Hrcut> [0..1] Rate 477
CollateralValue <CollVal> [1..1] Amount C3, 477

c10
SafekeepingPlace <SfkpgPlc> [0..1] + 478
SafekeepingAccount <SfkpgAcct> [0..1] * 479
BlockChainAddressOrWallet [0..1] + 479

<BlckChainAdrOrwiIit>

6.4.4.2.1 CollateralProposalDetails <CollPrpsIDtls>

Presence: [1..1]

Definition: Provides details about the proposal for the variation margin and optionally the segregated
independent amount.
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Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
VariationMargin <VartnMrgn> [1..1] 204
AgreedAmount <AgrdAmt> [1..1] Amount C3, |[211
C10
MovementDirection <MvmntDrctn> [0..%] 211
{Or CollateralMovementDirection <ColIMvmntDrctn> [1..1] 218
Deliver <Dlvr> [1..1] 223
MarginCallRequestldentification [1..1] Text 225
<MrgnCallReqld>
MarginCallResponseldentification [0..1] Text 226
<MrgnCallRspnld>
StandardSettlementinstructions <StdSttiminstrs> | [0..1] Text 226
CollateralProposalResponseldentification [0..1] Text 226
<CollPrpsIRspnld>
SecuritiesCollateral <SctiesColl> [0..%] C20, |226
Cc23
Collateralldentification <Collld> [0..1] Text 228
Securityldentification <Sctyld> [1..1] + C13, | 228
C14,
C17,
C1s,
C19
MaturityDate <MtrtyDt> [0..1] + 229
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 230
Quantity <Qty> [1..1] + C15 230
Price <Pric> [0..1] * 230
MarketValue <MktVal> [0..1] Amount C3, 231
C10
Haircut <Hrcut> [0..1] Rate 231
CollateralValue <CollVal> [0..1] Amount C3, |231
C10
ValueDate <ValDt> [0..1] Date 232
SafekeepingAccount <SfkpgAcct> [0..1] + 232
BlockChainAddressOrWallet [0..1] + 233
<BlckChainAdrOrwiIit>
SafekeepingPlace <SfkpgPlc> [1..1] * 233
SettlementParameters <SttimParams> [0..1] + 233
CashCollateral <CshColl> [0..%] 234
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Collateralldentification <Collld> [0..1] Text 235
CashAccountldentification <CshAcctld> [0..1] + 235
DepositAmount <DpstAmt> [0..1] Amount C3, |[235

C10
DepositType <DpstTp> [0..1] CodeSet 236
MaturityDate <MtrtyDt> [0..1] Date 236
ValueDate <ValDt> [0..1] Date 236
ExchangeRate <XchgRate> [0..1] Rate 236
CollateralValue <CollVal> [1..1] Amount C3, 237

C10
Haircut <Hrcut> [0..1] Rate 237
OtherCollateral <OthrColl> [0.%] C22, | 237

C25
Collateralldentification <Collld> [0..1] Text 239
LetterOfCreditldentification <LttrOfCdtld> [0..1] Text 239
LetterOfCreditAmount <LttrOfCdtAmt> [0..1] Amount C3, [239

C10
GuaranteeAmount <GrntAmt> [0..1] Amount C3, |240

C10
OtherTypeOfCollateral <OthrTpOfColl> [0..1] 241
Description <Desc> [1..1] Text 241
Quantity <Qty> [0..1] + C15 241
IssueDate <IsseDt> [0..1] + 242
ExpiryDate <XpryDt> [0..1] + 242
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 242
Issuer <Issr> [0..1] 242
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C6 243
Or Proprietaryldentification <Prtryld> [1..1] + 243
Or} NameAndAddress <NmAndAdr> [1..1] 244
Name <Nm> [1.1] Text 244
Address <Adr> [1..1] + 244
ValueDate <ValDt> [0..1] Date 244
ExchangeRate <XchgRate> [0..1] Rate 244
MarketValue <MktVal> [0..1] Amount C3, |244

C10
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Haircut <Hrcut> [0..1] Rate 245
CollateralValue <CollVal> [1..1] Amount C3, |[245
C10
SafekeepingPlace <SfkpgPlc> [0..1] * 246
SafekeepingAccount <SfkpgAcct> [0..1] + 246
BlockChainAddressOrWallet [0..1] + 247
<BlckChainAdrOrWiIit>
Return <Rtr> [0..1] 247
MarginCallRequestldentification [1.1] Text 250
<MrgnCallReqld>
MarginCallResponseldentification [0..1] Text 250
<MrgnCallRspnld>
StandardSettlementinstructions <StdSttiminstrs> | [0..1] Text 250
CollateralProposalResponseldentification [0..1] Text 250
<CollPrpsIRspnld>
SecuritiesCollateral <SctiesColl> [0..%] C20, |250
Cc23
Collateralldentification <Collld> [0..1] Text 252
Securityldentification <Sctyld> [1..1] + C13, 252
C14,
C17,
C18,
C19
MaturityDate <MtrtyDt> [0..1] + 253
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 254
Quantity <Qty> [1..1] + C15 254
Price <Pric> [0..1] + 254
MarketValue <MktVal> [0..1] Amount C3, |[255
C10
Haircut <Hrcut> [0..1] Rate 255
CollateralValue <CollVal> [0..1] Amount C3, |[255
C10
ValueDate <ValDt> [0..1] Date 256
SafekeepingAccount <SfkpgAcct> [0..1] t 256
BlockChainAddressOrWallet [0..1] * 257
<BlckChainAdrOrwIit>
SafekeepingPlace <SfkpgPlc> [1..1] + 257
SettlementParameters <SttimParams> [0..1] + 257
CashCollateral <CshColl> [0..%] 258
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Collateralldentification <Collld> [0..1] Text 259
CashAccountldentification <CshAcctld> [0..1] + 259
ReturnExcess <RtrXcss> [0..1] Indicator 259
DepositAmount <DpstAmt> [0..1] Amount C3, |259

C10
DepositType <DpstTp> [0..1] CodeSet 260
MaturityDate <MtrtyDt> [0..1] Date 260
ValueDate <ValDt> [0..1] Date 260
ExchangeRate <XchgRate> [0..1] Rate 261
CollateralValue <Collval> [1..1] Amount C3, |261

C10
Haircut <Hrcut> [0..1] Rate 261
OtherCollateral <OthrColl> [0.%] C22, 1262

C25
Collateralldentification <Collld> [0..1] Text 263
LetterOfCreditldentification <LttrOfCdtld> [0..1] Text 263
LetterOfCreditAmount <LttrOfCdtAmt> [0..1] Amount C3, [263

C10
GuaranteeAmount <GrntAmt> [0..1] Amount C3, |264

C10
OtherTypeOfCollateral <OthrTpOfColl> [0..1] 265
Description <Desc> [1..1] Text 265
Quantity <Qty> [0..1] + C15 265
IssueDate <IsseDt> [0..1] * 266
ExpiryDate <XpryDt> [0..1] * 266
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 266
Issuer <Issr> [0..1] 267
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C6 267
Or Proprietaryldentification <Prtryld> [1..1] + 267
Or} NameAndAddress <NmAndAdr> [1..1] 268
Name <Nm> [1..1] Text 268
Address <Adr> [1..1] * 268
ValueDate <ValDt> [0..1] Date 268
ExchangeRate <XchgRate> [0..1] Rate 269
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MarketValue <MktVal> [0..1] Amount C3, (269
C10
Haircut <Hrcut> [0..1] Rate 269
CollateralValue <CollVal> [1..1] Amount C3, |269
C10
SafekeepingPlace <SfkpgPlc> [0..1] + 270
SafekeepingAccount <SfkpgAcct> [0..1] + 271
BlockChainAddressOrWallet [0..1] + 271
<BlckChainAdrOrwiIit>
Or} Return <Rtr> [1..1] 271
MarginCallRequestldentification <MrgnCallReqld> |[1..1] Text 274
MarginCallResponseldentification [0..1] Text 274
<MrgnCallRspnld>
StandardSettlementinstructions <StdSttiminstrs> | [0..1] Text 274
CollateralProposalResponseldentification [0..1] Text 274
<CollPrpsIRspnld>
SecuritiesCollateral <SctiesColl> [0..%] C20, |274
C23
Collateralldentification <Collld> [0..1] Text 276
Securityldentification <Sctyld> [1..1] + C13, 276
Ci14,
C17,
C18,
C19
MaturityDate <MtrtyDt> [0..1] * 277
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 278
Quantity <Qty> [1..1] + C15 278
Price <Pric> [0..1] + 278
MarketValue <MktVal> [0..1] Amount C3, |279
C10
Haircut <Hrcut> [0..1] Rate 279
CollateralValue <CollVal> [0..1] Amount C3, |[279
C10
ValueDate <ValDt> [0..1] Date 280
SafekeepingAccount <SfkpgAcct> [0..1] + 280
BlockChainAddressOrWallet [0..1] + 281
<BlckChainAdrOrwiIit>
SafekeepingPlace <SfkpgPlc> [1..1] + 281
SettlementParameters <SttimParams> [0..1] + 281
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CashCollateral <CshColl> [0..%] 282
Collateralldentification <Collld> [0..1] Text 283
CashAccountldentification <CshAcctld> [0..1] + 283
ReturnExcess <RtrXcss> [0..1] Indicator 283
DepositAmount <DpstAmt> [0..1] Amount C3, |283

C10
DepositType <DpstTp> [0..1] CodeSet 284
MaturityDate <MtrtyDt> [0..1] Date 284
ValueDate <ValDt> [0..1] Date 284
ExchangeRate <XchgRate> [0..1] Rate 285
CollateralValue <CollVal> [1..1] Amount C3, |[285

C10
Haircut <Hrcut> [0..1] Rate 285
OtherCollateral <OthrColl> [0..%] C22, | 286

C25
Collateralldentification <Collld> [0..1] Text 287
LetterOfCreditldentification <LttrOfCdtld> [0..1] Text 287
LetterOfCreditAmount <LttrOfCdtAmt> [0..1] Amount C3, |287

C10
GuaranteeAmount <GrntAmt> [0..1] Amount C3, |[288

C10
OtherTypeOfCollateral <OthrTpOfColl> [0..1] 289
Description <Desc> [1..1] Text 289
Quantity <Qty> [0..1] * C15 289
IssueDate <IsseDt> [0..1] * 290
ExpiryDate <XpryDt> [0..1] + 290
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 290
Issuer <Issr> [0..1] 291
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet Co6 291
Or Proprietaryldentification <Prtryld> [1.1] + 291
Or} NameAndAddress <NmAndAdr> [1..1] 292
Name <Nm> [1..1] Text 292
Address <Adr> [1..1] + 292
ValueDate <ValDt> [0..1] Date 292

February 2022 197




Message Definition Report - Part 2
Collateral Management November 2022 for Standards MX

MX colr.007.001.06 CollateralProposalvV06

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
ExchangeRate <XchgRate> [0..1] Rate 293
MarketValue <MktVal> [0..1] Amount C3, [293
C10
Haircut <Hrcut> [0..1] Rate 293
CollateralValue <CollvVal> [1..1] Amount C3, [293
C10
SafekeepingPlace <SfkpgPlc> [0..1] + 294
SafekeepingAccount <SfkpgAcct> [0..1] + 295
BlockChainAddressOrWallet [0..1] + 295
<BlckChainAdrOrwiIit>
SegregatedindependentAmount <SgrtdindpdntAmt> [0..1] 295
AgreedAmount <AgrdAmt> [1..1] Amount C3, (302
C10
MovementDirection <MvmntDrctn> [0..%] 303
{Or CollateralMovementDirection <ColIMvmntDrctn> [1..1] 310
Deliver <Dlvr> [1..1] 315
MarginCallRequestldentification [1..1] Text 317
<MrgnCallReqld>
MarginCallResponseldentification [0..1] Text 318
<MrgnCallRspnld>
StandardSettlementinstructions <StdSttiminstrs> | [0..1] Text 318
CollateralProposalResponseldentification [0..1] Text 318
<CollPrpsIRspnld>
SecuritiesCollateral <SctiesColl> [0..%] C20, [318
Cc23
Collateralldentification <Collld> [0..1] Text 320
Securityldentification <Sctyld> [1.1] + C13, 320
Ci14,
C17,
C18,
C19
MaturityDate <MtrtyDt> [0..1] + 321
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 322
Quantity <Qty> [1..1] + C15 322
Price <Pric> [0..1] + 322
MarketValue <MktVal> [0..1] Amount C3, [323
C10
Haircut <Hrcut> [0..1] Rate 323
CollateralValue <CollVal> [0..1] Amount C3, 323
C10
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ValueDate <ValDt> [0..1] Date 324
SafekeepingAccount <SfkpgAcct> [0..1] + 324
BlockChainAddressOrWallet [0..1] + 325
<BlckChainAdrOrwIit>

SafekeepingPlace <SfkpgPlc> [1..1] + 325
SettlementParameters <SttimParams> [0..1] + 325
CashCollateral <CshColl> [0..%] 326
Collateralldentification <Collld> [0..1] Text 327
CashAccountldentification <CshAcctld> [0..1] + 327
DepositAmount <DpstAmt> [0..1] Amount C3, |[327

C10
DepositType <DpstTp> [0..1] CodeSet 328
MaturityDate <MtrtyDt> [0..1] Date 328
ValueDate <ValDt> [0..1] Date 328
ExchangeRate <XchgRate> [0..1] Rate 328
CollateralValue <CollVal> [1..1] Amount C3, [329

C10
Haircut <Hrcut> [0..1] Rate 329
OtherCollateral <OthrColl> [0..%] C22, 329

C25
Collateralldentification <Collld> [0..1] Text 331
LetterOfCreditldentification <LttrOfCdtld> [0..1] Text 331
LetterOfCreditAmount <LttrOfCdtAmt> [0..1] Amount C3, [331

C10
GuaranteeAmount <GrntAmt> [0..1] Amount C3, (332

C10
OtherTypeOfCollateral <OthrTpOfColl> [0..1] 333
Description <Desc> [1..1] Text 333
Quantity <Qty> [0..1] * C15 333
IssueDate <IsseDt> [0..1] + 334
ExpiryDate <XpryDt> [0..1] + 334
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 334
Issuer <lIssr> [0..1] 334
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet Co6 335
Or Proprietaryldentification <Prtryld> [1..1] + 335
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Or} NameAndAddress <NmAndAdr> [1..1] 336
Name <Nm> [1..1] Text 336
Address <Adr> [1..1] + 336
ValueDate <ValDt> [0..1] Date 336
ExchangeRate <XchgRate> [0..1] Rate 336
MarketValue <MktVal> [0..1] Amount C3, (336
C10
Haircut <Hrcut> [0..1] Rate 337
CollateralValue <CollVal> [1..1] Amount C3, 337
C10
SafekeepingPlace <SfkpgPlc> [0..1] + 338
SafekeepingAccount <SfkpgAcct> [0..1] + 338
BlockChainAddressOrWallet [0..1] + 339
<BlckChainAdrOrwiIit>
Return <Rtr> [0..1] 339
MarginCallRequestldentification [1..1] Text 342
<MrgnCallReqld>
MarginCallResponseldentification [0..1] Text 342
<MrgnCallRspnld>
StandardSettlementinstructions <StdSttiminstrs> | [0..1] Text 342
CollateralProposalResponseldentification [0..1] Text 342
<CollPrpsIRspnld>
SecuritiesCollateral <SctiesColl> [0..%] C20, [342
C23
Collateralldentification <Collld> [0..1] Text 344
Securityldentification <Sctyld> [1..1] + C13, 344
Ci14,
C17,
C18,
C19
MaturityDate <MtrtyDt> [0..1] + 345
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 346
Quantity <Qty> [1..1] + C15 346
Price <Pric> [0..1] + 346
MarketValue <MktVal> [0..1] Amount C3, 347
C10
Haircut <Hrcut> [0..1] Rate 347
CollateralValue <CollVal> [0..1] Amount C3, |[347
C10
February 2022 200




Message Definition Report - Part 2
Collateral Management November 2022 for Standards MX

MX colr.007.001.06 CollateralProposalvV06

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
ValueDate <ValDt> [0..1] Date 348
SafekeepingAccount <SfkpgAcct> [0..1] + 348
BlockChainAddressOrWallet [0..1] + 349
<BlckChainAdrOrwIit>

SafekeepingPlace <SfkpgPlc> [1..1] + 349
SettlementParameters <SttimParams> [0..1] + 349
CashCollateral <CshColl> [0..%] 350
Collateralldentification <Collld> [0..1] Text 351
CashAccountldentification <CshAcctld> [0..1] + 351
ReturnExcess <RtrXcss> [0..1] Indicator 351
DepositAmount <DpstAmt> [0..1] Amount C3, |351

C10
DepositType <DpstTp> [0..1] CodeSet 352
MaturityDate <MtrtyDt> [0..1] Date 352
ValueDate <ValDt> [0..1] Date 352
ExchangeRate <XchgRate> [0..1] Rate 353
CollateralValue <CollVal> [1..1] Amount C3, [353

C10
Haircut <Hrcut> [0..1] Rate 353
OtherCollateral <OthrColl> [0..%] C22, |354

C25
Collateralldentification <Collld> [0..1] Text 355
LetterOfCreditldentification <LttrOfCdtld> [0..1] Text 355
LetterOfCreditAmount <LttrOfCdtAmt> [0..1] Amount C3, 355

C10
GuaranteeAmount <GrntAmt> [0..1] Amount C3, [356

C10
OtherTypeOfCollateral <OthrTpOfColl> [0..1] 357
Description <Desc> [1..1] Text 357
Quantity <Qty> [0..1] + C15 357
IssueDate <IsseDt> [0..1] + 358
ExpiryDate <XpryDt> [0..1] + 358
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 358
Issuer <lIssr> [0..1] 359
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C6 359
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Or Proprietaryldentification <Prtryld> [1..1] + 359
Or} NameAndAddress <NmAndAdr> [1..1] 360
Name <Nm> [1..1] Text 360
Address <Adr> [1..1] + 360
ValueDate <ValDt> [0..1] Date 360
ExchangeRate <XchgRate> [0..1] Rate 361
MarketValue <MktVal> [0..1] Amount C3, |[361
C10
Haircut <Hrcut> [0..1] Rate 361
CollateralValue <CollVal> [1..1] Amount C3, |361
C10
SafekeepingPlace <SfkpgPlc> [0..1] + 362
SafekeepingAccount <SfkpgAcct> [0..1] + 363
BlockChainAddressOrWallet [0..1] + 363
<BlckChainAdrOrwiIit>
Or} Return <Rtr> [1..1] 363
MarginCallRequestldentification <MrgnCallReqld> |[1..1] Text 366
MarginCallResponseldentification [0..1] Text 366
<MrgnCallRspnld>
StandardSettlementinstructions <StdSttiminstrs> [0..1] Text 366
CollateralProposalResponseldentification [0..1] Text 366
<CollPrpsIRspnld>
SecuritiesCollateral <SctiesColl> [0..%] C20, | 366
Cc23
Collateralldentification <Collld> [0..1] Text 368
Securityldentification <Sctyld> [1..1] + C13, 368
Ci14,
C17,
C18,
C19
MaturityDate <MtrtyDt> [0..1] + 369
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 370
Quantity <Qty> [1..1] + C15 370
Price <Pric> [0..1] + 370
MarketValue <MktVal> [0..1] Amount C3, |371
C10
Haircut <Hrcut> [0..1] Rate 371
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CollateralValue <CollVal> [0..1] Amount C3, [371
C10
ValueDate <ValDt> [0..1] Date 372
SafekeepingAccount <SfkpgAcct> [0..1] * 372
BlockChainAddressOrWallet [0..1] * 373
<BlckChainAdrOrwiIit>
SafekeepingPlace <SfkpgPlc> [1..1] + 373
SettlementParameters <SttimParams> [0..1] + 373
CashCollateral <CshColl> [0..%] 374
Collateralldentification <Collld> [0..1] Text 375
CashAccountldentification <CshAcctld> [0..1] + 375
ReturnExcess <RtrXcss> [0..1] Indicator 375
DepositAmount <DpstAmt> [0..1] Amount C3, |375
C10
DepositType <DpstTp> [0..1] CodeSet 376
MaturityDate <MtrtyDt> [0..1] Date 376
ValueDate <ValDt> [0..1] Date 376
ExchangeRate <XchgRate> [0..1] Rate 377
CollateralValue <CollVal> [1..1] Amount C3, 377
C10
Haircut <Hrcut> [0..1] Rate 377
OtherCollateral <OthrColl> [0.%] C22, 1378
C25
Collateralldentification <Collld> [0..1] Text 379
LetterOfCreditldentification <LttrOfCdtld> [0..1] Text 379
LetterOfCreditAmount <LttrOfCdtAmt> [0..1] Amount C3, [379
C10
GuaranteeAmount <GrntAmt> [0..1] Amount C3, 380
C10
OtherTypeOfCollateral <OthrTpOfColl> [0..1] 381
Description <Desc> [1..1] Text 381
Quantity <Qty> [0.1] + C15 381
IssueDate <IsseDt> [0..1] + 382
ExpiryDate <XpryDt> [0..1] * 382
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 382
Issuer <Issr> [0..1] 383
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{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C6 383
Or Proprietaryldentification <Prtryld> [1..1] + 383
Or} NameAndAddress <NmAndAdr> [1..1] 384
Name <Nm> [1.1] Text 384
Address <Adr> [1.1] * 384
ValueDate <ValDt> [0..1] Date 384
ExchangeRate <XchgRate> [0..1] Rate 385
MarketValue <MktVal> [0..1] Amount C3, [385
c10
Haircut <Hrcut> [0..1] Rate 385
CollateralValue <CollvVal> [1..1] Amount C3, [385
C10
SafekeepingPlace <SfkpgPlc> [0..1] + 386
SafekeepingAccount <SfkpgAcct> [0..1] + 387
BlockChainAddressOrWallet [0..1] + 387
<BlckChainAdrOrwiIit>
6.4.4.2.1.1 VariationMargin <VartnMrgn>
Presence: [1..1]
Definition: Provides details about the proposal for the variation margin.
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VariationMargin <VartnMrgn> contains the following CollateralMovement12 elements

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
AgreedAmount <AgrdAmt> [1..1] Amount C3, |[211
C10
MovementDirection <MvmntDrctn> [0..%] 211
{Or CollateralMovementDirection <ColIMvmntDrctn> [1..1] 218
Deliver <Dlvr> [1..1] 223
MarginCallRequestldentification <MrgnCallReqld> |[1..1] Text 225
MarginCallResponseldentification [0..1] Text 226
<MrgnCallRspnld>
StandardSettlementinstructions <StdSttiminstrs> | [0..1] Text 226
CollateralProposalResponseldentification [0..1] Text 226
<CollPrpsIRspnld>
SecuritiesCollateral <SctiesColl> [0..%] C20, |226
Cc23
Collateralldentification <Collld> [0..1] Text 228
Securityldentification <Sctyld> [1..1] + C13, 228
C14,
C17,
C18,
C19
MaturityDate <MtrtyDt> [0..1] + 229
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 230
Quantity <Qty> [1..1] + C15 230
Price <Pric> [0..1] + 230
MarketValue <MktVal> [0..1] Amount C3, |[231
C10
Haircut <Hrcut> [0..1] Rate 231
CollateralValue <CollVal> [0..1] Amount C3, [231
C10
ValueDate <ValDt> [0..1] Date 232
SafekeepingAccount <SfkpgAcct> [0..1] + 232
BlockChainAddressOrWallet [0..1] + 233
<BlckChainAdrOrwiIit>
SafekeepingPlace <SfkpgPlc> [1..1] + 233
SettlementParameters <SttimParams> [0..1] + 233
CashCollateral <CshColl> [0..%] 234
Collateralldentification <Collld> [0..1] Text 235
CashAccountldentification <CshAcctld> [0..1] + 235
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DepositAmount <DpstAmt> [0..1] Amount C3, |[235

C10
DepositType <DpstTp> [0..1] CodeSet 236
MaturityDate <MtrtyDt> [0..1] Date 236
ValueDate <ValDt> [0..1] Date 236
ExchangeRate <XchgRate> [0..1] Rate 236
CollateralValue <CollVal> [1..1] Amount C3, |[237

C10
Haircut <Hrcut> [0..1] Rate 237
OtherCollateral <OthrColl> [0..%] C22, | 237

C25
Collateralldentification <Collld> [0..1] Text 239
LetterOfCreditldentification <LttrOfCdtld> [0..1] Text 239
LetterOfCreditAmount <LttrOfCdtAmt> [0..1] Amount C3, [239

C10
GuaranteeAmount <GrntAmt> [0..1] Amount C3, |240

C10
OtherTypeOfCollateral <OthrTpOfColl> [0..1] 241
Description <Desc> [1..1] Text 241
Quantity <Qty> [0..1] + C15 241
IssueDate <IsseDt> [0..1] + 242
ExpiryDate <XpryDt> [0..1] + 242
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 242
Issuer <Issr> [0..1] 242
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C6 243
Or Proprietaryldentification <Prtryld> [1..1] + 243
Or} NameAndAddress <NmAndAdr> [1..1] 244
Name <Nm> [1..1] Text 244
Address <Adr> [1..1] + 244
ValueDate <ValDt> [0..1] Date 244
ExchangeRate <XchgRate> [0..1] Rate 244
MarketValue <MktVal> [0..1] Amount C3, |244

C10
Haircut <Hrcut> [0..1] Rate 245
CollateralValue <CollVal> [1..1] Amount C3, |245

C10
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Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
SafekeepingPlace <SfkpgPlc> [0..1] + 246
SafekeepingAccount <SfkpgAcct> [0..1] + 246
BlockChainAddressOrWallet [0..1] + 247
<BlckChainAdrOrwiIit>
Return <Rtr> [0..1] 247
MarginCallRequestldentification <MrgnCallReqld> |[1..1] Text 250
MarginCallResponseldentification [0..1] Text 250
<MrgnCallRspnld>
StandardSettlementinstructions <StdSttiminstrs> [0..1] Text 250
CollateralProposalResponseldentification [0..1] Text 250
<CollPrpsIRspnld>
SecuritiesCollateral <SctiesColl> [0..%] C20, |250
Cc23
Collateralldentification <Collld> [0..1] Text 252
Securityldentification <Sctyld> [1..1] + C13, 252
Ci14,
C17,
C18,
C19
MaturityDate <MtrtyDt> [0..1] + 253
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 254
Quantity <Qty> [1..1] + C15 254
Price <Pric> [0..1] + 254
MarketValue <MktVal> [0..1] Amount C3, |255
C10
Haircut <Hrcut> [0..1] Rate 255
CollateralValue <CollvVal> [0..1] Amount C3, |[255
C10
ValueDate <ValDt> [0..1] Date 256
SafekeepingAccount <SfkpgAcct> [0..1] + 256
BlockChainAddressOrWallet [0..1] * 257
<BlckChainAdrOrwiIit>
SafekeepingPlace <SfkpgPlc> [1..1] + 257
SettlementParameters <SttimParams> [0..1] + 257
CashCollateral <CshColl> [0..%] 258
Collateralldentification <Collld> [0..1] Text 259
CashAccountldentification <CshAcctld> [0..1] + 259
ReturnExcess <RtrXcss> [0..1] Indicator 259
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Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.

DepositAmount <DpstAmt> [0..1] Amount C3, [259

C10
DepositType <DpstTp> [0..1] CodeSet 260
MaturityDate <MtrtyDt> [0..1] Date 260
ValueDate <ValDt> [0..1] Date 260
ExchangeRate <XchgRate> [0..1] Rate 261
CollateralValue <CollVal> [1..1] Amount C3, |261

C10
Haircut <Hrcut> [0..1] Rate 261
OtherCollateral <OthrColl> [0..4] C22, 1262

C25
Collateralldentification <Collld> [0..1] Text 263
LetterOfCreditldentification <LttrOfCdtld> [0..1] Text 263
LetterOfCreditAmount <LttrOfCdtAmt> [0..1] Amount C3, |263

C10
GuaranteeAmount <GrntAmt> [0..1] Amount C3, |264

C10
OtherTypeOfCollateral <OthrTpOfColl> [0..1] 265
Description <Desc> [1..1] Text 265
Quantity <Qty> [0..1] + C15 265
IssueDate <IsseDt> [0..1] + 266
ExpiryDate <XpryDt> [0..1] + 266
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 266
Issuer <lIssr> [0..1] 267
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet c6 267
Or Proprietaryldentification <Prtryld> [1..1] + 267
Or} NameAndAddress <NmAndAdr> [1..1] 268
Name <Nm> [1..1] Text 268
Address <Adr> [1..1] + 268
ValueDate <ValDt> [0..1] Date 268
ExchangeRate <XchgRate> [0..1] Rate 269
MarketValue <MktVal> [0..1] Amount C3, [269

C10
Haircut <Hrcut> [0..1] Rate 269
CollateralValue <CollvVal> [1..1] Amount C3, |269

C10
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Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
SafekeepingPlace <SfkpgPlc> [0..1] + 270
SafekeepingAccount <SfkpgAcct> [0..1] + 271
BlockChainAddressOrWallet [0..1] + 271
<BlckChainAdrOrwiIit>
Or} Return <Rtr> [1..1] 271
MarginCallRequestldentification <MrgnCallReqld> |[1..1] Text 274
MarginCallResponseldentification [0..1] Text 274
<MrgnCallRspnld>
StandardSettlementinstructions <StdSttiminstrs> [0..1] Text 274
CollateralProposalResponseldentification [0..1] Text 274
<CollPrpsIRspnld>
SecuritiesCollateral <SctiesColl> [0..%] C20, |274
Cc23
Collateralldentification <Collld> [0..1] Text 276
Securityldentification <Sctyld> [1..1] + C13, 276
Ci14,
C17,
C18,
C19
MaturityDate <MtrtyDt> [0..1] + 277
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 278
Quantity <Qty> [1..1] + C15 278
Price <Pric> [0..1] * 278
MarketValue <MktVal> [0..1] Amount C3, |[279
C10
Haircut <Hrcut> [0..1] Rate 279
CollateralValue <CollVal> [0..1] Amount C3, |[279
C10
ValueDate <ValDt> [0..1] Date 280
SafekeepingAccount <SfkpgAcct> [0..1] + 280
BlockChainAddressOrWallet [0..1] * 281
<BlckChainAdrOrwiIit>
SafekeepingPlace <SfkpgPlc> [1..1] + 281
SettlementParameters <SttimParams> [0..1] + 281
CashCollateral <CshColl> [0..%] 282
Collateralldentification <Collld> [0..1] Text 283
CashAccountldentification <CshAcctld> [0..1] + 283
ReturnExcess <RtrXcss> [0..1] Indicator 283
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Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.

DepositAmount <DpstAmt> [0..1] Amount C3, [283

C10
DepositType <DpstTp> [0..1] CodeSet 284
MaturityDate <MtrtyDt> [0..1] Date 284
ValueDate <ValDt> [0..1] Date 284
ExchangeRate <XchgRate> [0..1] Rate 285
CollateralValue <CollVal> [1..1] Amount C3, |285

C10
Haircut <Hrcut> [0..1] Rate 285
OtherCollateral <OthrColl> [0..%] C22, | 286

C25
Collateralldentification <Collld> [0..1] Text 287
LetterOfCreditldentification <LttrOfCdtld> [0..1] Text 287
LetterOfCreditAmount <LttrOfCdtAmt> [0..1] Amount C3, |287

C10
GuaranteeAmount <GrntAmt> [0..1] Amount C3, |[288

C10
OtherTypeOfCollateral <OthrTpOfColl> [0..1] 289
Description <Desc> [1..1] Text 289
Quantity <Qty> [0..1] + C15 289
IssueDate <IsseDt> [0..1] + 290
ExpiryDate <XpryDt> [0..1] + 290
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 290
Issuer <Issr> [0..1] 291
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet c6 201
Or Proprietaryldentification <Prtryld> [1..1] + 291
Or} NameAndAddress <NmAndAdr> [1..1] 292
Name <Nm> [1..1] Text 292
Address <Adr> [1..1] + 292
ValueDate <ValDt> [0..1] Date 292
ExchangeRate <XchgRate> [0..1] Rate 293
MarketValue <MktVal> [0..1] Amount C3, [293

C10
Haircut <Hrcut> [0..1] Rate 293
CollateralValue <Collval> [1..1] Amount C3, |293

C10
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Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
SafekeepingPlace <SfkpgPlc> [0..1] + 294
SafekeepingAccount <SfkpgAcct> [0..1] + 295
BlockChainAddressOrWallet [0..1] + 295
<BlckChainAdrOrwiIit>

6.4.4.2.1.1.1 AgreedAmount <AgrdAmt>
Presence: [1..1]
Definition: Provides the call amount that is agreed and that will result in a collateral movement.

Impacted by: C3 ActiveCurrency C10 CurrencyAmount

Datatype: ActiveCurrencyAndAmount on page 1041

Constraints

e 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

¢ CurrencyAmount
(Rule)

The number of fractional digits (or minor unit of currency) must comply with 1ISO 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.
6.4.4.2.1.1.2 MovementDirection <MvmntDrctn>

Presence: [0..*]

Definition: Provides the collateral movement direction that is a delivery and optionally a return, or a
return only.
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MovementDirection <MvmntDrctn> contains one of the following CollateralMovement6Choice

elements
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or CollateralMovementDirection <ColIMvmntDrctn> [1..1] 218
Deliver <Dlvr> [1..1] 223
MarginCallRequestldentification <MrgnCallReqgld> | [1..1] Text 225
MarginCallResponseldentification [0..1] Text 226
<MrgnCallRspnld>
StandardSettlementinstructions <StdSttiminstrs> [0..1] Text 226
CollateralProposalResponseldentification [0..1] Text 226
<CollPrpsIRspnld>
SecuritiesCollateral <SctiesColl> [0..%] C20, [226
C23
Collateralldentification <Collld> [0..1] Text 228
Securityldentification <Sctyld> [1..1] + C13, | 228
C14,
C17,
C18,
C19
MaturityDate <MtrtyDt> [0..1] + 229
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 230
Quantity <Qty> [1..1] + C15 230
Price <Pric> [0..1] + 230
MarketValue <MktVal> [0..1] Amount C3, 231
C10
Haircut <Hrcut> [0..1] Rate 231
CollateralValue <CollVal> [0..1] Amount C3, |[231
C10
ValueDate <ValDt> [0..1] Date 232
SafekeepingAccount <SfkpgAcct> [0..1] + 232
BlockChainAddressOrWallet [0..1] + 233
<BlckChainAdrOrwiIit>
SafekeepingPlace <SfkpgPlc> [1..1] + 233
SettlementParameters <SttimParams> [0..1] + 233
CashCollateral <CshColl> [0..%] 234
Collateralldentification <Collld> [0..1] Text 235
CashAccountldentification <CshAcctld> [0..1] + 235
DepositAmount <DpstAmt> [0..1] Amount C3, |235
C10
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Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.

DepositType <DpstTp> [0..1] CodeSet 236
MaturityDate <MtrtyDt> [0..1] Date 236
ValueDate <ValDt> [0..1] Date 236
ExchangeRate <XchgRate> [0..1] Rate 236
CollateralValue <CollVal> [1.1] Amount C3, |[237

C10
Haircut <Hrcut> [0..1] Rate 237
OtherCollateral <OthrColl> [0..%] C22, | 237

C25
Collateralldentification <Collld> [0..1] Text 239
LetterOfCreditldentification <LttrOfCdtld> [0..1] Text 239
LetterOfCreditAmount <LttrOfCdtAmt> [0..1] Amount C3, [239

C10
GuaranteeAmount <GrntAmt> [0..1] Amount C3, |240

C10
OtherTypeOfCollateral <OthrTpOfColl> [0..1] 241
Description <Desc> [1..1] Text 241
Quantity <Qty> [0..1] + C15 241
IssueDate <lsseDt> [0..1] + 242
ExpiryDate <XpryDt> [0..1] + 242
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 242
Issuer <Issr> [0..1] 242
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C6 243
Or Proprietaryldentification <Prtryld> [1..1] + 243
Or} NameAndAddress <NmAndAdr> [1..1] 244
Name <Nm> [1..1] Text 244
Address <Adr> [1..1] + 244
ValueDate <ValDt> [0..1] Date 244
ExchangeRate <XchgRate> [0..1] Rate 244
MarketValue <MktVal> [0..1] Amount C3, |244

C10
Haircut <Hrcut> [0..1] Rate 245
CollateralValue <Collval> [1..1] Amount C3, |245

C10
SafekeepingPlace <SfkpgPlc> [0..1] * 246
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Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
SafekeepingAccount <SfkpgAcct> [0..1] + 246
BlockChainAddressOrWallet [0..1] + 247
<BlckChainAdrOrWiIit>
Return <Rtr> [0..1] 247
MarginCallRequestldentification <MrgnCallReqld> [1..1] Text 250
MarginCallResponseldentification [0..1] Text 250
<MrgnCallRspnld>
StandardSettlementinstructions <StdSttiminstrs> [0..1] Text 250
CollateralProposalResponseldentification [0..1] Text 250
<CollPrpsIRspnld>
SecuritiesCollateral <SctiesColl> [0..%] C20, 250
Cc23
Collateralldentification <Collld> [0..1] Text 252
Securityldentification <Sctyld> [1..1] + C13, 252
Ci14,
C17,
C18,
C19
MaturityDate <MtrtyDt> [0..1] + 253
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 254
Quantity <Qty> [1..1] + C15 254
Price <Pric> [0..1] + 254
MarketValue <MktVal> [0..1] Amount C3, |[255
C10
Haircut <Hrcut> [0..1] Rate 255
CollateralValue <CollVal> [0..1] Amount C3, 255
C10
ValueDate <ValDt> [0..1] Date 256
SafekeepingAccount <SfkpgAcct> [0..1] + 256
BlockChainAddressOrWallet [0..1] + 257
<BlckChainAdrOrwiIit>
SafekeepingPlace <SfkpgPlc> [1..1] + 257
SettlementParameters <SttimParams> [0..1] + 257
CashCollateral <CshColl> [0..%] 258
Collateralldentification <Collld> [0..1] Text 259
CashAccountldentification <CshAcctld> [0..1] + 259
ReturnExcess <RtrXcss> [0..1] Indicator 259
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Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.

DepositAmount <DpstAmt> [0..1] Amount C3, [259

C10
DepositType <DpstTp> [0..1] CodeSet 260
MaturityDate <MtrtyDt> [0..1] Date 260
ValueDate <ValDt> [0..1] Date 260
ExchangeRate <XchgRate> [0..1] Rate 261
CollateralValue <CollVal> [1..1] Amount C3, |[261

C10
Haircut <Hrcut> [0..1] Rate 261
OtherCollateral <OthrColl> [0..%] C22, 262

C25
Collateralldentification <Collld> [0..1] Text 263
LetterOfCreditldentification <LttrOfCdtld> [0..1] Text 263
LetterOfCreditAmount <LttrOfCdtAmt> [0..1] Amount C3, |263

C10
GuaranteeAmount <GrntAmt> [0..1] Amount C3, |264

C10
OtherTypeOfCollateral <OthrTpOfColl> [0..1] 265
Description <Desc> [1..1] Text 265
Quantity <Qty> [0..1] + C15 265
IssueDate <IsseDt> [0..1] + 266
ExpiryDate <XpryDt> [0..1] + 266
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 266
Issuer <Issr> [0..1] 267
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet c6 267
Or Proprietaryldentification <Prtryld> [1..1] + 267
Or} NameAndAddress <NmAndAdr> [1..1] 268
Name <Nm> [1..1] Text 268
Address <Adr> [1..1] + 268
ValueDate <ValDt> [0..1] Date 268
ExchangeRate <XchgRate> [0..1] Rate 269
MarketValue <MktVal> [0..1] Amount C3, [269

C10
Haircut <Hrcut> [0..1] Rate 269
CollateralValue <Collval> [1..1] Amount C3, |269

C10
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Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
SafekeepingPlace <SfkpgPlc> [0..1] + 270
SafekeepingAccount <SfkpgAcct> [0..1] + 271
BlockChainAddressOrWallet [0..1] + 271
<BlckChainAdrOrwIit>
Or} Return <Rtr> [1..1] 271
MarginCallRequestldentification <MrgnCallReqld> [1..1] Text 274
MarginCallResponseldentification <MrgnCallRspnld> |[0..1] Text 274
StandardSettlementinstructions <StdSttiminstrs> [0..1] Text 274
CollateralProposalResponseldentification [0..1] Text 274
<CollPrpsIRspnld>

SecuritiesCollateral <SctiesColl> [0..%] C20, 274

Cc23
Collateralldentification <Collld> [0..1] Text 276
Securityldentification <Sctyld> [1.1] + C13, | 276

C14,
C17,

C1s,

C19
MaturityDate <MtrtyDt> [0..1] + 277
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 278
Quantity <Qty> [1..1] + C15 278
Price <Pric> [0..1] + 278
MarketValue <MktVal> [0..1] Amount C3, |[279

C10
Haircut <Hrcut> [0..1] Rate 279
CollateralValue <CollVal> [0..1] Amount C3, 279

C10
ValueDate <ValDt> [0..1] Date 280
SafekeepingAccount <SfkpgAcct> [0..1] + 280
BlockChainAddressOrWallet <BlckChainAdrOrWlit> |[0..1] + 281
SafekeepingPlace <SfkpgPlc> [1..1] + 281
SettlementParameters <SttimParams> [0..1] + 281
CashcCollateral <CshColl> [0..%] 282
Collateralldentification <Collld> [0..1] Text 283
CashAccountldentification <CshAcctld> [0..1] + 283
ReturnExcess <RtrXcss> [0..1] Indicator 283
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Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.

DepositAmount <DpstAmt> [0..1] Amount C3, [283

C10
DepositType <DpstTp> [0..1] CodeSet 284
MaturityDate <MtrtyDt> [0..1] Date 284
ValueDate <ValDt> [0..1] Date 284
ExchangeRate <XchgRate> [0..1] Rate 285
CollateralValue <CollVal> [1..1] Amount C3, |[285

C10
Haircut <Hrcut> [0..1] Rate 285
OtherCollateral <OthrColl> [0..%] C22, | 286

C25
Collateralldentification <Collld> [0..1] Text 287
LetterOfCreditldentification <LttrOfCdtld> [0..1] Text 287
LetterOfCreditAmount <LttrOfCdtAmt> [0..1] Amount C3, |287

C10
GuaranteeAmount <GrntAmt> [0..1] Amount C3, |[288

C10
OtherTypeOfCollateral <OthrTpOfColl> [0..1] 289
Description <Desc> [1..1] Text 289
Quantity <Qty> [0..1] + C15 289
IssueDate <lsseDt> [0..1] + 290
ExpiryDate <XpryDt> [0..1] + 290
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 290
Issuer <Issr> [0..1] 291
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet c6 201
Or Proprietaryldentification <Prtryld> [1..1] + 291
Or} NameAndAddress <NmAndAdr> [1..1] 292
Name <Nm> [1..1] Text 292
Address <Adr> [1..1] + 292
ValueDate <ValDt> [0..1] Date 292
ExchangeRate <XchgRate> [0..1] Rate 293
MarketValue <MktVal> [0..1] Amount C3, [293

C10
Haircut <Hrcut> [0..1] Rate 293
CollateralValue <Collval> [1..1] Amount C3, |293

C10
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Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
SafekeepingPlace <SfkpgPlc> [0..1] + 294
SafekeepingAccount <SfkpgAcct> [0..1] + 295
BlockChainAddressOrWallet <BlckChainAdrOrWlit> |[0..1] + 295
6.4.4.2.1.1.2.1 CollateralMovementDirection <CollIMvmntDrctn>
Presence: [1..1]
Definition: Provides the collateral movement direction that is a delivery and optionally a return.
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CollateralMovementDirection <ColIMvmntDrctn> contains the following CollateralMovement13

elements
Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
Deliver <Dlvr> [1..1] 223
MarginCallRequestldentification <MrgnCallReqld> [1..1] Text 225
MarginCallResponseldentification <MrgnCallRspnid> | [0..1] Text 226
StandardSettlementinstructions <StdSttimInstrs> [0..1] Text 226
CollateralProposalResponseldentification [0..1] Text 226
<CollPrpsIRspnld>

SecuritiesCollateral <SctiesColl> [0..%] C20, [226

Cc23
Collateralldentification <Collld> [0..1] Text 228
Securityldentification <Sctyld> [1..1] + C13, 228

C14,
C17,

C1s,

C19
MaturityDate <MtrtyDt> [0..1] + 229
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 230
Quantity <Qty> [1..1] + C15 230
Price <Pric> [0..1] * 230
MarketValue <MktVal> [0..1] Amount C3, |[231

C10
Haircut <Hrcut> [0..1] Rate 231
CollateralValue <CollVal> [0..1] Amount C3, |231

C10
ValueDate <ValDt> [0..1] Date 232
SafekeepingAccount <SfkpgAcct> [0..1] + 232
BlockChainAddressOrWallet <BlckChainAdrOrWIit> | [0..1] + 233
SafekeepingPlace <SfkpgPlc> [1..1] + 233
SettlementParameters <SttimParams> [0..1] + 233
CashcCollateral <CshColl> [0.4] 234
Collateralldentification <Collld> [0..1] Text 235
CashAccountldentification <CshAcctld> [0..1] + 235
DepositAmount <DpstAmt> [0..1] Amount C3, |235

C10
DepositType <DpstTp> [0..1] CodeSet 236
MaturityDate <MtrtyDt> [0..1] Date 236
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Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.

ValueDate <ValDt> [0..1] Date 236
ExchangeRate <XchgRate> [0..1] Rate 236
CollateralValue <CollVal> [1..1] Amount C3, |237

C10
Haircut <Hrcut> [0..1] Rate 237
OtherCollateral <OthrColl> [0..%] C22, | 237

C25
Collateralldentification <Collld> [0..1] Text 239
LetterOfCreditldentification <LttrOfCdtld> [0..1] Text 239
LetterOfCreditAmount <LttrOfCdtAmt> [0..1] Amount C3, [239

C10
GuaranteeAmount <GrntAmt> [0..1] Amount C3, |240

C10
OtherTypeOfCollateral <OthrTpOfColl> [0..1] 241
Description <Desc> [1..1] Text 241
Quantity <Qty> [0..1] + C15 241
IssueDate <lsseDt> [0..1] + 242
ExpiryDate <XpryDt> [0..1] + 242
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 242
Issuer <lIssr> [0..1] 242
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C6 243
Or Proprietaryldentification <Prtryld> [1..1] + 243
Or} NameAndAddress <NmAndAdr> [1..1] 244
Name <Nm> [1..1] Text 244
Address <Adr> [1.1] * 244
ValueDate <ValDt> [0..1] Date 244
ExchangeRate <XchgRate> [0..1] Rate 244
MarketValue <MktVval> [0..1] Amount C3, |244

C10
Haircut <Hrcut> [0..1] Rate 245
CollateralValue <Collval> [1..1] Amount C3, |245

C10
SafekeepingPlace <SfkpgPlc> [0..1] * 246
SafekeepingAccount <SfkpgAcct> [0..1] + 246
BlockChainAddressOrWallet <BlckChainAdrOrWIit> | [0..1] + 247

February 2022 220




Message Definition Report - Part 2
Collateral Management November 2022 for Standards MX

MX colr.007.001.06 CollateralProposalvV06

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

Return <Rtr> [0..1] 247
MarginCallRequestldentification <MrgnCallReqld> [1..1] Text 250
MarginCallResponseldentification <MrgnCallRspnid> | [0..1] Text 250
StandardSettlementinstructions <StdSttimInstrs> [0..1] Text 250
CollateralProposalResponseldentification [0..1] Text 250

<CollPrpsIRspnld>

SecuritiesCollateral <SctiesColl> [0..%] C20, |250

Cc23
Collateralldentification <Collld> [0..1] Text 252
Securityldentification <Sctyld> [1..1] + C13, 252

C14,
C17,

C1s,

C19
MaturityDate <MtrtyDt> [0..1] + 253
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 254
Quantity <Qty> [1..1] + C15 254
Price <Pric> [0..1] + 254
MarketValue <MktVal> [0..1] Amount C3, |[255

C10
Haircut <Hrcut> [0..1] Rate 255
CollateralValue <Collval> [0..1] Amount C3, |255

C10
ValueDate <ValDt> [0..1] Date 256
SafekeepingAccount <SfkpgAcct> [0..1] + 256
BlockChainAddressOrWallet <BlckChainAdrOrWIit> | [0..1] * 257
SafekeepingPlace <SfkpgPlc> [1..1] + 257
SettlementParameters <SttimParams> [0..1] + 257
CashCollateral <CshColl> [0..%] 258
Collateralldentification <Collld> [0..1] Text 259
CashAccountldentification <CshAcctld> [0..1] + 259
ReturnExcess <RtrXcss> [0..1] Indicator 259
DepositAmount <DpstAmt> [0..1] Amount C3, |259

C10
DepositType <DpstTp> [0..1] CodeSet 260
MaturityDate <MtrtyDt> [0..1] Date 260
ValueDate <ValDt> [0..1] Date 260
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Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.

ExchangeRate <XchgRate> [0..1] Rate 261
CollateralValue <CollVal> [1..1] Amount C3, |[261

C10
Haircut <Hrcut> [0..1] Rate 261
OtherCollateral <OthrColl> [0..%] C22, 1262

C25
Collateralldentification <Collld> [0..1] Text 263
LetterOfCreditldentification <LttrOfCdtld> [0..1] Text 263
LetterOfCreditAmount <LttrOfCdtAmt> [0..1] Amount C3, [263

C10
GuaranteeAmount <GrntAmt> [0..1] Amount C3, |264

C10
OtherTypeOfCollateral <OthrTpOfColl> [0..1] 265
Description <Desc> [1..1] Text 265
Quantity <Qty> [0..1] + C15 265
IssueDate <IsseDt> [0..1] + 266
ExpiryDate <XpryDt> [0..1] + 266
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 266
Issuer <Issr> [0..1] 267
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet Cc6 267
Or Proprietaryldentification <Prtryld> [1..1] + 267
Or} NameAndAddress <NmAndAdr> [1..1] 268
Name <Nm> [1..1] Text 268
Address <Adr> [1..1] + 268
ValueDate <ValDt> [0..1] Date 268
ExchangeRate <XchgRate> [0..1] Rate 269
MarketValue <MktVal> [0..1] Amount C3, [269

C10
Haircut <Hrcut> [0..1] Rate 269
CollateralValue <Collval> [1..1] Amount C3, [269

C10
SafekeepingPlace <SfkpgPlc> [0..1] + 270
SafekeepingAccount <SfkpgAcct> [0..1] + 271
BlockChainAddressOrWallet <BlckChainAdrOrWIlt> | [0..1] * 271
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6.4.4.2.1.1.2.1.1 Deliver <Dlvr>
Presence: [1..1]

Definition: Provides the collateral movement direction that is a delivery only.
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Deliver <DIvr> contains the following Collateral55 elements

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
MarginCallRequestldentification <MrgnCallReqld> [1..1] Text 225
MarginCallResponseldentification <MrgnCallRspnid> |[0..1] Text 226
StandardSettlementinstructions <StdSttimInstrs> [0..1] Text 226
CollateralProposalResponseldentification [0..1] Text 226
<CollPrpsIRspnld>
SecuritiesCollateral <SctiesColl> [0..%] C20, | 226
Cc23
Collateralldentification <Collld> [0..1] Text 228
Securityldentification <Sctyld> [1..1] + C13, | 228
C14,
C17,
C1s,
C19
MaturityDate <MtrtyDt> [0..1] + 229
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 230
Quantity <Qty> [1..1] + C15 230
Price <Pric> [0..1] * 230
MarketValue <MktVal> [0..1] Amount C3, |231
C10
Haircut <Hrcut> [0..1] Rate 231
CollateralValue <CollVal> [0..1] Amount C3, 231
C10
ValueDate <ValDt> [0..1] Date 232
SafekeepingAccount <SfkpgAcct> [0..1] + 232
BlockChainAddressOrWallet <BlckChainAdrOrWIit> [0..1] + 233
SafekeepingPlace <SfkpgPIlc> [1..1] + 233
SettlementParameters <SttimParams> [0..1] + 233
CashCollateral <CshColl> [0..%] 234
Collateralldentification <Collld> [0..1] Text 235
CashAccountldentification <CshAcctld> [0..1] + 235
DepositAmount <DpstAmt> [0..1] Amount C3, |[235
C10
DepositType <DpstTp> [0..1] CodeSet 236
MaturityDate <MtrtyDt> [0..1] Date 236
ValueDate <ValDt> [0..1] Date 236
ExchangeRate <XchgRate> [0..1] Rate 236
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Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
CollateralValue <CollVal> [1..1] Amount C3, |[237
C10
Haircut <Hrcut> [0..1] Rate 237
OtherCollateral <OthrColl> [0..%] C22, | 237
C25
Collateralldentification <Collld> [0..1] Text 239
LetterOfCreditldentification <LttrOfCdtid> [0..1] Text 239
LetterOfCreditAmount <LttrOfCdtAmt> [0..1] Amount C3, 239
C10
GuaranteeAmount <GrntAmt> [0..1] Amount C3, |240
C10
OtherTypeOfCollateral <OthrTpOfColl> [0..1] 241
Description <Desc> [1.1] Text 241
Quantity <Qty> [0..1] + C15 241
IssueDate <IsseDt> [0..1] + 242
ExpiryDate <XpryDt> [0..1] + 242
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 242
Issuer <lIssr> [0..1] 242
{Or AnyBIC <AnyBIC> [1.1] IdentifierSet C6 243
Or Proprietaryldentification <Prtryld> [1..1] + 243
Or} NameAndAddress <NmAndAdr> [1..1] 244
Name <Nm> [1..1] Text 244
Address <Adr> [1..1] + 244
ValueDate <ValDt> [0..1] Date 244
ExchangeRate <XchgRate> [0..1] Rate 244
MarketValue <MktVal> [0..1] Amount C3, |244
C10
Haircut <Hrcut> [0..1] Rate 245
CollateralValue <CollVal> [1..1] Amount C3, |245
C10
SafekeepingPlace <SfkpgPlc> [0..1] + 246
SafekeepingAccount <SfkpgAcct> [0..1] + 246
BlockChainAddressOrWallet <BlckChainAdrOrWIit> [0..1] + 247
6.4.4.2.1.1.2.1.1.1 MarginCallRequestldentification <MrgnCallRegld>
Presence: [1..1]
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Definition: Specifies the reference to the unambiguous identification of the margin call request.

Datatype: Max35Text on page 1074

6.4.4.2.1.1.2.1.1.2 MarginCallResponseldentification <MrgnCallRspnld>
Presence: [0..1]
Definition: Specifies the reference to the unambiguous identification of the margin call response.

Datatype: Max35Text on page 1074

6.4.4.2.1.1.2.1.1.3 StandardSettlementinstructions <StdSttImInstrs>
Presence: [0..1]
Definition: Specifies the standard settlement instructions.

Datatype: Max140Text on page 1073

6.4.4.2.1.1.2.1.1.4 CollateralProposalResponseldentification <CollPrpsIRspnld>
Presence: [0..1]

Definition: Specifies the reference to the unambiguous identification of the collateral proposal response
(in case of counter proposal).

Datatype: Max35Text on page 1074

6.4.4.2.1.1.2.1.1.5 SecuritiesCollateral <SctiesColl>
Presence: [0..*]
Definition: Collateral type is securities.

Impacted by: C20 SafekeepingAccountOrBlockChainAddressiRule Cc23
SafekeepingAccountOrBlockChainAddress2Rule
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SecuritiesCollateral <SctiesColl> contains the following SecuritiesCollateral10 elements

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Collateralldentification <Collld> [0..1] Text 228
Securityldentification <Sctyld> [1..1] + C13, | 228
C14,
C17,
C1s,
C19
MaturityDate <MtrtyDt> [0..1] + 229
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 230
Quantity <Qty> [1..1] + C15 230
Price <Pric> [0..1] + 230
MarketValue <MktVval> [0..1] Amount C3, |[231
C10
Haircut <Hrcut> [0..1] Rate 231
CollateralValue <CollVal> [0..1] Amount C3, [231
C10
ValueDate <ValDt> [0..1] Date 232
SafekeepingAccount <SfkpgAcct> [0..1] + 232
BlockChainAddressOrWallet <BlckChainAdrOrWiit> [0..1] + 233
SafekeepingPlace <SfkpgPlc> [1..1] + 233
SettlementParameters <SttimParams> [0..1] + 233
Constraints
» SafekeepingAccountOrBlockChainAddress1Rule
(Rule)
If SafekeepingAccount is present, BlockChainAddressOrWallet must be absent.
On Condition
/SafekeepingAccount is present
Following Must be True
/BlockChainAddressOrWallet Must be absent
Error handling:
— Error severity: Warning
— Error Code: X00554
— Error Text: Invalid message contents for SafekeepingAccount or BlockchainAddressOrWalllet.
Only one of both may be present.
» SafekeepingAccountOrBlockChainAddress2Rule
(Rule)
If BlockChainAddressOrWallet is present, SafekeepingAccount must be absent.
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On Condition

/BlockChainAddressOrWallet is present

Following Must be True

/SafekeepingAccount Must be absent

Error handling:

— Error severity: Warning

— Error Code: X00555

— Error Text: Invalid message contents for SafekeepingAccount or BlockchainAddressOrWallet.

Only one of both may be present.

6.4.4.2.1.1.2.1.1.5.1 Collateralldentification <Collld>

Presence: [0..1]

Definition: Provides the identification of the proposed collateral.

Datatype: Max35Text on page 1074

6.4.4.2.1.1.2.1.1.5.2 Securityldentification <Sctyld>

Presence: [1..1]

Definition: Identification of a security.

Impacted by: C13 DescriptionPresenceRule , C14 DescriptionUsageRule, C17 ISINGuideline,
C18 ISINPresenceRule C19 OtherldentificationPresenceRule

Securityldentification <Sctyld> contains the following elements (see Securityldentification19 on
page 937 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
ISIN <ISIN> [0..1] IdentifierSet 939
Otherldentification <Othrld> [0..%] 939
Identification <ld> [1..1] Text 939
Suffix <Sfx> [0..1] Text 939
Type <Tp> [1..1] t 939
Description <Desc> [0..1] Text 940
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
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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.

* |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.
6.4.4.2.1.1.2.1.1.5.3 MaturityDate <MtrtyDt>

Presence: [0..1]

Definition: Planned final repayment date at the time of issuance.
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MaturityDate <MtrtyDt> contains one of the following elements (see DateAndDateTime2Choice on

page 930 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Date <Dt> [1..1] Date 930
Or} DateTime <DtTm> [1..1] DateTime 930

6.4.4.2.1.1.2.1.1.5.4 LimitedCoveragelndicator <LtdCvrgInd>

Presence: [0..1]

Definition: Indicates that the collateral posted in the clearing house covers the margin until a specific
timeframe.

Datatype: One of the following values must be used (see YesNolndicator on page 1071):

« Meaning When True: Yes

* Meaning When False: No

6.4.4.2.1.1.2.1.1.5.5 Quantity <Qty>

Presence: [1..1]

Definition: Quantity of securities collateral.

Impacted by: C15 DigitalTokenUnitUsageRule

Quantity <Qty> contains one of the following elements (see FinanciallnstrumentQuantity33Choice on
page 1003 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Unit <Unit> [1..1] Quantity 1003
Or FaceAmount <FaceAmt> [1..1] Amount 1004
Or AmortisedValue <AmtsdVal> [1..1] Amount 1004
Or} DigitalTokenUnit <DgtITknUnit> [1..1] Quantity 1004

Constraints

» DigitalTokenUnitUsageRule
(Rule)

DigitalTokenUnit format may only be used for instruments identified with a digital token identifier and
when the related account identification is provided as a blockchain address or wallet identification
(using BlockChainAddressOrWallet element as the account identification).

6.4.4.2.1.1.2.1.1.5.6 Price <Pric>

Presence: [0..1]

Definition: Indicates the price of the security.

February 2022

230




Message Definition Report - Part 2 MX colr.007.001.06 CollateralProposalvV06
Collateral Management November 2022 for Standards MX

Price <Pric> contains the following elements (see Price7 on page 1002 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Type <Tp> [1..1] + 1002
Value <Vval> [1..1] + 1003

6.4.4.2.1.1.2.1.1.5.7 MarketValue <MktVal>
Presence: [0..1]
Definition: Value of the collateral based on current market prices.

Impacted by: C3 ActiveCurrency C10 CurrencyAmount

Datatype: ActiveCurrencyAndAmount on page 1041

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

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.
6.4.4.2.1.1.2.1.1.5.8 Haircut <Hrcut>
Presence: [0..1]

Definition: Haircut or valuation factor on the security expressed as a percentage.

Datatype: PercentageRate on page 1072

6.4.4.2.1.1.2.1.1.5.9 CollateralValue <CollVval>

Presence: [0..1]
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Definition: Value of the collateral after taking into account the haircut.

Impacted by: C3 ActiveCurrency C10 CurrencyAmount
Datatype: ActiveCurrencyAndAmount on page 1041

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

¢ 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.
6.4.4.2.1.1.2.1.1.5.10 ValueDate <ValDt>

Presence: [0..1]

Definition: Valuation date of the securities taken as collateral.

Datatype: ISODate on page 1068

6.4.4.2.1.1.2.1.1.5.11 SafekeepingAccount <SfkpgAcct>
Presence: [0..1]

Definition: Account to or from which a securities entry is made.

SafekeepingAccount <SfkpgAcct> contains the following elements (see SecuritiesAccount19 on
page 888 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <Id> [1..1] Text 888
Type <Tp> [0..1] * 888
Name <Nm> [0..1] Text 888
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6.4.4.2.1.1.2.1.1.5.12 BlockChainAddressOrWallet <BlckChainAdrOrWIIt>

Presence: [0..1]

Definition: Blockchain address or wallet where digital assets are maintained. This is the equivalent of
safekeeping account for digital assets.

BlockChainAddressOrWallet <BlckChainAdrOrWIIt> contains the following elements (see

BlockChainAddressWallet3 on page 961 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <Id> [1..1] Text 961
Type <Tp> [0..1] + 961
Name <Nm> [0..1] Text 961

6.4.4.2.1.1.2.1.1.5.13 SafekeepingPlace <SfkpgPlc>

Presence: [1..1]

Definition: Place where the securities are safe-kept, physically or notionally. This place can be, for

example, a local custodian, a Central Securities Depository (CSD) or an International Central Securities
Depository (ICSD).

SafekeepingPlace <SfkpgPlc> contains one of the following elements (see
SafekeepingPlaceFormat29Choice on page 962 for details)

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

{Or Identification <ld> [1..1] 962
SafekeepingPlaceType <SfkpgPIcTp> [1..1] CodeSet 962
Identification <ld> [0..1] Text 962

Or Country <Ctry> [1..1] CodeSet C3 963

Or TypeAndldentification <TpAndld> [1.1] 963
SafekeepingPlaceType <SfkpgPIcTp> [1..1] CodeSet 963
Identification <ld> [1..1] IdentifierSet C1 964

Or} Proprietary <Prtry> [1..1] + 964

6.4.4.2.1.1.2.1.1.5.14 SettlementParameters <SttlmParams>

Presence: [0..1]

Definition: Parameters which explicitly state the conditions that must be fulfilled before a particular

transaction of a financial instrument can be settled. These parameters are defined by the instructing

party in compliance with settlement rules in the market the transaction will settle in.
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SettlementParameters <SttimParams> contains the following elements (see SettlementDetails205 on

page 1005 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
TradeDate <TradDt> [1..1] DateTime 1006
SettlementParties <SttimPties> [0..1] 1007
{Or DeliveringSettlementParties <DIvrgSttimPties> [1..1] Cc1a 1007
Depository <Dpstry> [1..1] 1008
{Or AnyBIC <AnyBIC> [1.1] IdentifierSet C1 1008
Or NameAndAddress <NmAndAdr> [1..1] + 1009
Or} Country <Ctry> [1..1] CodeSet C3 1009
Partyl <Pty1> [1..1] + C1l, |1009
c2
Party2 <Pty2> [0..1] + C21, |1011
C26
Or} ReceivingSettlementParties <RcvgSttimPties> [1..1] C12 1013
Depository <Dpstry> [1..1] 1014
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C1 1014
Or NameAndAddress <NmAndAdr> [1.1] + 1014
Or} Country <Ctry> [1..1] CodeSet C3 1015
Partyl <Ptyl> [1..1] + Cl, |1015
c2
Party2 <Pty2> 0.1 | c21, 11017
C26
CollateralOwnership <CollOwnrsh> [1..1] 1019
Proprietary <Prtry> [1..1] Indicator 1019
ClientName <CIntNm> [0..1] 1020
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C1 1020
Or Proprietaryldentification <Prtryld> [1.1] + 1020
Or} NameAndAddress <NmAndAdr> [1..1] 1021
Name <Nm> [1..1] Text 1021
Address <Adr> [1..1] + 1021
6.4.4.2.1.1.2.1.1.6 CashCollateral <CshColl>
Presence: [0..*]
Definition: Collateral type is cash.
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CashCollateral <CshColl> contains the following CashCollateral3 elements

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
Collateralldentification <Collld> [0..1] Text 235
CashAccountldentification <CshAcctld> [0..1] + 235
DepositAmount <DpstAmt> [0..1] Amount C3, |235
C10
DepositType <DpstTp> [0..1] CodeSet 236
MaturityDate <MtrtyDt> [0..1] Date 236
ValueDate <ValDt> [0..1] Date 236
ExchangeRate <XchgRate> [0..1] Rate 236
CollateralValue <CollVal> [1..1] Amount C3, 237
C10
Haircut <Hrcut> [0..1] Rate 237
6.4.4.2.1.1.2.1.1.6.1 Collateralldentification <Collld>
Presence: [0..1]
Definition: Provides the identification of the proposed collateral.
Datatype: Max35Text on page 1074
6.4.4.2.1.1.2.1.1.6.2 CashAccountldentification <CshAcctld>
Presence: [0..1]
Definition: Provides the identification of the clearing member 's cash account.
CashAccountldentification <CshAcctld> contains one of the following elements (see
Accountldentification4Choice on page 890 for details)
Or MessageElement<XML Tag> Mult. Type Cc;\?str. Page
0.
{Or IBAN <IBAN> [1..1] IdentifierSet C16 |890
Or} Other <Othr> [1..1] + 890
6.4.4.2.1.1.2.1.1.6.3 DepositAmount <DpstAmt>
Presence: [0..1]
Definition: Amount of the deposit.
Impacted by: C3 ActiveCurrency C10 CurrencyAmount
Datatype: ActiveCurrencyAndAmount on page 1041
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

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.
6.4.4.2.1.1.2.1.1.6.4 DepositType <DpstTp>
Presence: [0..1]

Definition: Specifies whether the deposit is fixed term or call/notice.

Datatype: DepositTypelCode on page 1052

CodeName Name Definition
FITE FixedTerm Specifies that it is a fixed term deposit.
CALL Call Specifies that it is a call/notice deposit.

6.4.4.2.1.1.2.1.1.6.5 MaturityDate <MtrtyDt>
Presence: [0..1]
Definition: Planned final repayment date at the time of issuance.
Datatype: ISODate on page 1068

6.4.4.2.1.1.2.1.1.6.6 ValueDate <ValDt>
Presence: [0..1]
Definition: Valuation date of the cash taken as collateral.
Datatype: ISODate on page 1068

6.4.4.2.1.1.2.1.1.6.7 ExchangeRate <XchgRate>
Presence: [0..1]
Definition: Exchange rate.

Datatype: BaseOneRate on page 1072
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6.4.4.2.1.1.2.1.1.6.8 CollateralValue <CollVal>
Presence: [1..1]
Definition: Value of the collateral after taking into account the haircut.

Impacted by: C3 ActiveCurrency C10 CurrencyAmount

Datatype: ActiveCurrencyAndAmount on page 1041

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

¢ 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.
6.4.4.2.1.1.2.1.1.6.9 Haircut <Hrcut>
Presence: [0..1]

Definition: Haircut or valuation factor on the collateral expressed as a percentage.

Datatype: PercentageRate on page 1072

6.4.4.2.1.1.2.1.1.7 OtherCollateral <OthrColl>
Presence: [0..*]
Definition: Collateral type is other than securities or cash for example letter of credit.

Impacted by: C22 SafekeepingAccountOrBlockChainAddressiRule C25
SafekeepingAccountOrBlockChainAddress2Rule
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OtherCollateral <OthrColl> contains the following OtherCollateral9 elements

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
Collateralldentification <Collld> [0..1] Text 239
LetterOfCreditldentification <LttrOfCdtld> [0..1] Text 239
LetterOfCreditAmount <LttrOfCdtAmt> [0..1] Amount C3, [239
C10
GuaranteeAmount <GrntAmt> [0..1] Amount C3, |240
C10
OtherTypeOfCollateral <OthrTpOfColl> [0..1] 241
Description <Desc> [1..1] Text 241
Quantity <Qty> [0..1] + C15 241
IssueDate <IsseDt> [0..1] + 242
ExpiryDate <XpryDt> [0..1] + 242
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 242
Issuer <lIssr> [0..1] 242
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C6 243
Or Proprietaryldentification <Prtryld> [1..1] + 243
Or} NameAndAddress <NmAndAdr> [1..1] 244
Name <Nm> [1..1] Text 244
Address <Adr> [1..1] + 244
ValueDate <ValDt> [0..1] Date 244
ExchangeRate <XchgRate> [0..1] Rate 244
MarketValue <MktVal> [0..1] Amount C3, |244
C10
Haircut <Hrcut> [0..1] Rate 245
CollateralValue <CollVal> [1..1] Amount C3, |245
C10
SafekeepingPlace <SfkpgPlc> [0..1] + 246
SafekeepingAccount <SfkpgAcct> [0..1] + 246
BlockChainAddressOrWallet <BlckChainAdrOrWiit> [0..1] + 247
Constraints
» SafekeepingAccountOrBlockChainAddress1Rule
(Rule)
If SafekeepingAccount is present, BlockChainAddressOrWallet must be absent.
On Condition
/SafekeepingAccount is present
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Following Must be True
/BlockChainAddressOrWallet Must be absent

Error handling:
— Error severity: Warning
— Error Code: X00554

— Error Text: Invalid message contents for SafekeepingAccount or BlockchainAddressOrWallet.
Only one of both may be present.

« SafekeepingAccountOrBlockChainAddress2Rule
(Rule)

If BlockChainAddressOrWallet is present, SafekeepingAccount must be absent.

On Condition
/BlockChainAddressOrWallet is present
Following Must be True
/SafekeepingAccount Must be absent

Error handling:
— Error severity: Warning
— Error Code: X00555

— Error Text: Invalid message contents for SafekeepingAccount or BlockchainAddressOrWallet.
Only one of both may be present.
6.4.4.2.1.1.2.1.1.7.1 Collateralldentification <Collld>
Presence: [0..1]
Definition: Provides the identification of the proposed collateral.

Datatype: Max35Text on page 1074

6.4.4.2.1.1.2.1.1.7.2 LetterOfCreditldentification <LttrOfCdtld>
Presence: [0..1]
Definition: Provides the unique identification of the letter of credit.

Datatype: Max35Text on page 1074

6.4.4.2.1.1.2.1.1.7.3 LetterOfCreditAmount <LttrOfCdtAmt>
Presence: [0..1]
Definition: Amount of the letter/documentary credit.

Impacted by: C3 ActiveCurrency C10 CurrencyAmount

Datatype: ActiveCurrencyAndAmount on page 1041

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
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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

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.
6.4.4.2.1.1.2.1.1.7.4 GuaranteeAmount <GrntAmt>
Presence: [0..1]

Definition: Amount of the bank guarantee.

Impacted by: C3 ActiveCurrency C10 CurrencyAmount

Datatype: ActiveCurrencyAndAmount on page 1041

Constraints

e 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

e CurrencyAmount
(Rule)

The number of fractional digits (or minor unit of currency) must comply with 1ISO 4217.

Note: The decimal separator is a dot.

February 2022 240



Message Definition Report - Part 2
Collateral Management November 2022 for Standards MX

MX colr.007.001.06 CollateralProposalvV06

Error handling:

— Error severity: Fatal

— Error Code: DO0007

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

6.4.4.2.1.1.2.1.1.7.5 OtherTypeOfCollateral <OthrTpOfColl>

Presence: [0..1]

Definition: Provides a description and an amount of another type of collateral.

OtherTypeOfCollateral <OthrTpOfColl> contains the following OtherTypeOfCollateral3 elements

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Description <Desc> [1..1] Text 241
Quantity <Qty> [0..1] + C15 241

6.4.4.2.1.1.2.1.1.7.5.1 Description <Desc>

Presence: [1..1]

Definition: Provides details about the collateral.

Datatype: Max140Text on page 1073

6.4.4.2.1.1.2.1.1.7.5.2 Quantity <Qty>

Presence: [0..1]

Definition: Quantity of other collateral.

Impacted by: C15 DigitalTokenUnitUsageRule

Quantity <Qty> contains one of the following elements (see FinanciallnstrumentQuantity33Choice on
page 1003 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Unit <Unit> [1..1] Quantity 1003
Or FaceAmount <FaceAmt> [1..1] Amount 1004
Or AmortisedValue <AmtsdVal> [1..1] Amount 1004
Or} DigitalTokenUnit <DgtITknUnit> [1..1] Quantity 1004
Constraints
« DigitalTokenUnitUsageRule
(Rule)
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DigitalTokenUnit format may only be used for instruments identified with a digital token identifier and
when the related account identification is provided as a blockchain address or wallet identification
(using BlockChainAddressOrWallet element as the account identification).
6.4.4.2.1.1.2.1.1.7.6 IssueDate <IsseDt>
Presence: [0..1]
Definition: Date on which the other collateral was issued.

IssueDate <lsseDt> contains one of the following elements (see DateFormat14Choice on page 929 for

details)
Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
{Or Date <Dt> [1..1] Date 929
Or} DateCode <DtCd> [1..1] 929
{Or Code <Cd> [1..1] CodeSet 930
Or} Proprietary <Prtry> [1..1] + 930

6.4.4.2.1.1.2.1.1.7.7 ExpiryDate <XpryDt>
Presence: [0..1]
Definition: Date on which the other collateral expires.

ExpiryDate <XpryDt> contains one of the following elements (see DateFormat14Choice on page 929

for details)
Or MessageElement<XML Tag> Mult. Type C(:\?str. Page
0.
{Or Date <Dt> [1..1] Date 929
Or} DateCode <DtCd> [1..1] 929
{Or Code <Cd> [1..1] CodeSet 930
Or} Proprietary <Prtry> [1..1] + 930

6.4.4.2.1.1.2.1.1.7.8 LimitedCoveragelndicator <LtdCvrgIlnd>
Presence: [0..1]

Definition: Indicates that the collateral deposited in the clearing house covers the margin until a specific
timeframe.

Datatype: One of the following values must be used (see YesNolndicator on page 1071):

* Meaning When True: Yes
* Meaning When False: No
6.4.4.2.1.1.2.1.1.7.9 Issuer <Issr>

Presence: [0..1]

Definition: Party that issues the bank guarantee or letter of / documentary credit.
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Issuer <Issr> contains one of the following Partyldentification178Choice elements

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C6 243
Or Proprietaryldentification <Prtryld> [1..1] + 243
Or} NameAndAddress <NmAndAdr> [1..1] 244
Name <Nm> [1.1] Text 244
Address <Adr> [1.1] * 244

6.4.4.2.1.1.2.1.1.7.9.1 AnyBIC <AnyBIC>

Presence: [1..1]

Definition: Unique and unambiguous identifier for an organisation that is allocated by an institution, for
example, Dun & Bradstreet Identification.

Impacted by: C6 AnyBIC

Datatype: AnyBICDec2014ldentifier on page 1069

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 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.

6.4.4.2.1.1.2.1.1.7.9.2 Proprietaryldentification <Prtryld>

Presence: [1..1]

Definition: Unique and unambiguous identifier, as assigned to a financial institution using a proprietary
identification scheme.

Proprietaryldentification <Prtryld> contains the following elements (see Genericldentification36 on
page 941 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <Id> [1..1] Text 942
Issuer <lssr> [1..1] Text 942
SchemeName <SchmeNm> [0..1] Text 942
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6.4.4.2.1.1.2.1.1.7.9.3 NameAndAddress <NmAndAdr>

Presence: [1..1]

Definition: Name by which a party is known and which is usually used to identify that party.

NameAndAddress <NmAndAdr> contains the following NameAndAddress6 elements

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Name <Nm> [1..1] Text 244
Address <Adr> [1..1] * 244
6.4.4.2.1.1.2.1.1.7.9.3.1 Name <Nm>
Presence: [1..1]
Definition: Name by which a party is known and which is usually used to identify that party.
Datatype: Max70Text on page 1075
6.4.4.2.1.1.2.1.1.7.9.3.2 Address <Adr>
Presence: [1..1]
Definition: Information that locates and identifies a specific address, as defined by postal services.
Address <Adr> contains the following elements (see PostalAddress2 on page 1039 for details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
StreetName <StrtNm> [0..1] Text 1039
PostCodeldentification <PstCdld> [1..1] Text 1039
TownName <TwnNm> [1..1] Text 1040
CountrySubDivision <CtrySubDvsn> [0..1] Text 1040
Country <Ctry> [1..1] CodeSet C3 1040
6.4.4.2.1.1.2.1.1.7.10 ValueDate <ValDt>
Presence: [0..1]
Definition: Valuation date of the other collateral when it was taken as collateral.
Datatype: ISODate on page 1068
6.4.4.2.1.1.2.1.1.7.11 ExchangeRate <XchgRate>
Presence: [0..1]
Definition: Exchange rate.
Datatype: BaseOneRate on page 1072
6.4.4.2.1.1.2.1.1.7.12 MarketValue <MktVal>
Presence: [0..1]
Definition: Value of the collateral based on current market prices.
Impacted by: C3 ActiveCurrency C10 CurrencyAmount
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Datatype: ActiveCurrencyAndAmount on page 1041

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

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.
6.4.4.2.1.1.2.1.1.7.13 Haircut <Hrcut>
Presence: [0..1]

Definition: Haircut or valuation factor on the collateral expressed as a percentage.

Datatype: PercentageRate on page 1072

6.4.4.2.1.1.2.1.1.7.14 CollateralValue <CollVal>
Presence: [1..1]
Definition: Value of the collateral after taking into account the haircut, if any.

Impacted by: C3 ActiveCurrency C10 CurrencyAmount

Datatype: ActiveCurrencyAndAmount on page 1041

Constraints

e 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.
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Error handling:

— Error severity: Fatal

— Error Code: DO0005

— 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.

6.4.4.2.1.1.2.1.1.7.15 SafekeepingPlace <SfkpgPlc>

Presence: [0..1]

Definition: Place where the securities are safe-kept, physically or notionally. This place can be, for

example, a local custodian, a Central Securities Depository (CSD) or an International Central Securities

Depository (ICSD).

SafekeepingPlace <SfkpgPlc> contains one of the following elements (see
SafekeepingPlaceFormat29Choice on page 962 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Identification <ld> [1..1] 962
SafekeepingPlaceType <SfkpgPIcTp> [1..1] CodeSet 962
Identification <ld> [0..1] Text 962
Or Country <Ctry> [1..1] CodeSet C3 963
Or TypeAndldentification <TpAndld> [1..1] 963
SafekeepingPlaceType <SfkpgPIcTp> [1..1] CodeSet 963
Identification <ld> [1..1] |dentifierSet C1l 964
Or} Proprietary <Prtry> [1..1] + 964
6.4.4.2.1.1.2.1.1.7.16 SafekeepingAccount <SfkpgAcct>
Presence: [0..1]
Definition: Account to or from which a securities entry is made.
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SafekeepingAccount <SfkpgAcct> contains the following elements (see SecuritiesAccount19 on

page 888 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <Id> [1..1] Text 888
Type <Tp> [0..1] + 888
Name <Nm> [0..1] Text 888

6.4.4.2.1.1.2.1.1.7.17 BlockChainAddressOrWallet <BlckChainAdrOrWIlt>

Presence: [0..1]

Definition: Blockchain address or wallet where digital assets are maintained. This is the equivalent of
safekeeping account for digital assets.

BlockChainAddressOrWallet <BlckChainAdrOrWIIt> contains the following elements (see

BlockChainAddressWallet3 on page 961 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <Id> [1..1] Text 961
Type <Tp> [0..1] + 961
Name <Nm> [0..1] Text 961

6.4.4.2.1.1.2.1.2 Return <Rtr>

Presence: [0..1]

Definition: Provides the collateral movement direction that is a return only.
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Return <Rtr> contains the following Collateral54 elements

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
MarginCallRequestldentification <MrgnCallReqld> [1..1] Text 250
MarginCallResponseldentification <MrgnCallRspnid> |[0..1] Text 250
StandardSettlementinstructions <StdSttimInstrs> [0..1] Text 250
CollateralProposalResponseldentification [0..1] Text 250
<CollPrpsIRspnld>
SecuritiesCollateral <SctiesColl> [0..%] C20, | 250
Cc23
Collateralldentification <Collld> [0..1] Text 252
Securityldentification <Sctyld> [1..1] + C13, | 252
C14,
C17,
C1s,
C19
MaturityDate <MtrtyDt> [0..1] + 253
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 254
Quantity <Qty> [1..1] + C15 254
Price <Pric> [0..1] * 254
MarketValue <MktVal> [0..1] Amount C3, |255
C10
Haircut <Hrcut> [0..1] Rate 255
CollateralValue <CollVal> [0..1] Amount C3, 255
C10
ValueDate <ValDt> [0.1] Date 256
SafekeepingAccount <SfkpgAcct> [0..1] + 256
BlockChainAddressOrWallet <BlckChainAdrOrWIit> [0..1] + 257
SafekeepingPlace <SfkpgPIlc> [1..1] + 257
SettlementParameters <SttimParams> [0..1] + 257
CashCollateral <CshColl> [0..%] 258
Collateralldentification <Collld> [0..1] Text 259
CashAccountldentification <CshAcctld> [0..1] + 259
ReturnExcess <RtrXcss> [0..1] Indicator 259
DepositAmount <DpstAmt> [0..1] Amount C3, |259
C10
DepositType <DpstTp> [0..1] CodeSet 260
MaturityDate <MtrtyDt> [0..1] Date 260
ValueDate <ValDt> [0..1] Date 260
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Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.

ExchangeRate <XchgRate> [0..1] Rate 261
CollateralValue <CollVal> [1..1] Amount C3, |[261

C10
Haircut <Hrcut> [0..1] Rate 261
OtherCollateral <OthrColl> [0..%] C22, 1262

C25
Collateralldentification <Collld> [0..1] Text 263
LetterOfCreditldentification <LttrOfCdtld> [0..1] Text 263
LetterOfCreditAmount <LttrOfCdtAmt> [0..1] Amount C3, [263

C10
GuaranteeAmount <GrntAmt> [0..1] Amount C3, |264

C10
OtherTypeOfCollateral <OthrTpOfColl> [0..1] 265
Description <Desc> [1..1] Text 265
Quantity <Qty> [0..1] + C15 265
IssueDate <IsseDt> [0..1] + 266
ExpiryDate <XpryDt> [0..1] + 266
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 266
Issuer <lIssr> [0..1] 267
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet Cc6 267
Or Proprietaryldentification <Prtryld> [1..1] + 267
Or} NameAndAddress <NmAndAdr> [1..1] 268
Name <Nm> [1..1] Text 268
Address <Adr> [1..1] + 268
ValueDate <ValDt> [0..1] Date 268
ExchangeRate <XchgRate> [0..1] Rate 269
MarketValue <MktVal> [0..1] Amount C3, [269

C10
Haircut <Hrcut> [0..1] Rate 269
CollateralValue <Collval> [1..1] Amount C3, |269

C10
SafekeepingPlace <SfkpgPlc> [0..1] + 270
SafekeepingAccount <SfkpgAcct> [0..1] + 271
BlockChainAddressOrWallet <BlckChainAdrOrWIit> [0..1] * 271
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6.4.4.2.1.1.2.1.2.1 MarginCallRequestldentification <MrgnCallRegld>
Presence: [1..1]
Definition: Specifies the reference to the unambiguous identification of the margin call request.

Datatype: Max35Text on page 1074

6.4.4.2.1.1.2.1.2.2 MarginCallResponseldentification <MrgnCallRspnld>
Presence: [0..1]
Definition: Specifies the reference to the unambiguous identification of the margin call response.

Datatype: Max35Text on page 1074

6.4.4.2.1.1.2.1.2.3 StandardSettlementinstructions <StdSttImInstrs>
Presence: [0..1]
Definition: Specifies the standard settlement instructions.

Datatype: Max140Text on page 1073

6.4.4.2.1.1.2.1.2.4 CollateralProposalResponseldentification <CollPrpsIRspnld>

Presence: [0..1]

Definition: Specifies the reference to the unambiguous identification of the collateral proposal response

(in case of counter proposal).

Datatype: Max35Text on page 1074

6.4.4.2.1.1.2.1.2.5 SecuritiesCollateral <SctiesColl>
Presence: [0..*]
Definition: Collateral type is securities.

Impacted by: C20 SafekeepingAccountOrBlockChainAddressiRule Cc23
SafekeepingAccountOrBlockChainAddress2Rule
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SecuritiesCollateral <SctiesColl> contains the following SecuritiesCollateral10 elements

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Collateralldentification <Collld> [0..1] Text 252
Securityldentification <Sctyld> [1..1] + C13, | 252
C14,
C17,
C1s,
C19
MaturityDate <MtrtyDt> [0..1] * 253
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 254
Quantity <Qty> [1..1] + C15 254
Price <Pric> [0..1] + 254
MarketValue <MktVval> [0..1] Amount C3, |255
C10
Haircut <Hrcut> [0..1] Rate 255
CollateralValue <CollVal> [0..1] Amount C3, |[255
C10
ValueDate <ValDt> [0..1] Date 256
SafekeepingAccount <SfkpgAcct> [0..1] + 256
BlockChainAddressOrWallet <BlckChainAdrOrWiit> [0..1] + 257
SafekeepingPlace <SfkpgPlc> [1..1] + 257
SettlementParameters <SttimParams> [0..1] + 257
Constraints
» SafekeepingAccountOrBlockChainAddress1Rule
(Rule)
If SafekeepingAccount is present, BlockChainAddressOrWallet must be absent.
On Condition
/SafekeepingAccount is present
Following Must be True
/BlockChainAddressOrWallet Must be absent
Error handling:
— Error severity: Warning
— Error Code: X00554
— Error Text: Invalid message contents for SafekeepingAccount or BlockchainAddressOrWalllet.
Only one of both may be present.
» SafekeepingAccountOrBlockChainAddress2Rule
(Rule)
If BlockChainAddressOrWallet is present, SafekeepingAccount must be absent.
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On Condition

/BlockChainAddressOrWallet is present

Following Must be True

/SafekeepingAccount Must be absent

Error handling:

— Error severity: Warning

— Error Code: X00555

— Error Text: Invalid message contents for SafekeepingAccount or BlockchainAddressOrWallet.

Only one of both may be present.

6.4.4.2.1.1.2.1.2.5.1 Collateralldentification <Collld>

Presence: [0..1]

Definition: Provides the identification of the proposed collateral.

Datatype: Max35Text on page 1074

6.4.4.2.1.1.2.1.2.5.2 Securityldentification <Sctyld>

Presence: [1..1]

Definition: Identification of a security.

Impacted by: C13 DescriptionPresenceRule , C14 DescriptionUsageRule, C17 ISINGuideline,
C18 ISINPresenceRule C19 OtherldentificationPresenceRule

Securityldentification <Sctyld> contains the following elements (see Securityldentification19 on
page 937 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
ISIN <ISIN> [0..1] IdentifierSet 939
Otherldentification <Othrld> [0..%] 939
Identification <ld> [1..1] Text 939
Suffix <Sfx> [0..1] Text 939
Type <Tp> [1..1] t 939
Description <Desc> [0..1] Text 940
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
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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.

* |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.
6.4.4.2.1.1.2.1.2.5.3 MaturityDate <MtrtyDt>

Presence: [0..1]

Definition: Planned final repayment date at the time of issuance.
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MaturityDate <MtrtyDt> contains one of the following elements (see DateAndDateTime2Choice on

page 930 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Date <Dt> [1..1] Date 930
Or} DateTime <DtTm> [1..1] DateTime 930

6.4.4.2.1.1.2.1.2.5.4 LimitedCoveragelndicator <LtdCvrgIlnd>

Presence: [0..1]

Definition: Indicates that the collateral posted in the clearing house covers the margin until a specific
timeframe.

Datatype: One of the following values must be used (see YesNolndicator on page 1071):

« Meaning When True: Yes

* Meaning When False: No

6.4.4.2.1.1.2.1.2.5.5 Quantity <Qty>

Presence: [1..1]

Definition: Quantity of securities collateral.

Impacted by: C15 DigitalTokenUnitUsageRule

Quantity <Qty> contains one of the following elements (see FinanciallnstrumentQuantity33Choice on
page 1003 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Unit <Unit> [1..1] Quantity 1003
Or FaceAmount <FaceAmt> [1..1] Amount 1004
Or AmortisedValue <AmtsdVal> [1..1] Amount 1004
Or} DigitalTokenUnit <DgtITknUnit> [1..1] Quantity 1004

Constraints

» DigitalTokenUnitUsageRule
(Rule)

DigitalTokenUnit format may only be used for instruments identified with a digital token identifier and
when the related account identification is provided as a blockchain address or wallet identification
(using BlockChainAddressOrWallet element as the account identification).

6.4.4.2.1.1.2.1.2.5.6 Price <Pric>

Presence: [0..1]

Definition: Indicates the price of the security.
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Price <Pric> contains the following elements (see Price7 on page 1002 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Type <Tp> [1..1] + 1002
Value <Vval> [1..1] + 1003

6.4.4.2.1.1.2.1.2.5.7 MarketValue <MktVal>
Presence: [0..1]
Definition: Value of the collateral based on current market prices.

Impacted by: C3 ActiveCurrency C10 CurrencyAmount

Datatype: ActiveCurrencyAndAmount on page 1041

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

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.
6.4.4.2.1.1.2.1.2.5.8 Haircut <Hrcut>
Presence: [0..1]

Definition: Haircut or valuation factor on the security expressed as a percentage.

Datatype: PercentageRate on page 1072

6.4.4.2.1.1.2.1.2.5.9 CollateralValue <CollVal>

Presence: [0..1]
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Definition: Value of the collateral after taking into account the haircut.

Impacted by: C3 ActiveCurrency C10 CurrencyAmount
Datatype: ActiveCurrencyAndAmount on page 1041

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

¢ 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.
6.4.4.2.1.1.2.1.2.5.10 ValueDate <ValDt>

Presence: [0..1]

Definition: Valuation date of the securities taken as collateral.

Datatype: ISODate on page 1068

6.4.4.2.1.1.2.1.2.5.11 SafekeepingAccount <SfkpgAcct>
Presence: [0..1]

Definition: Account to or from which a securities entry is made.

SafekeepingAccount <SfkpgAcct> contains the following elements (see SecuritiesAccount19 on
page 888 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <Id> [1..1] Text 888
Type <Tp> [0..1] * 888
Name <Nm> [0..1] Text 888
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6.4.4.2.1.1.2.1.2.5.12 BlockChainAddressOrWallet <BlckChainAdrOrWIlt>

Presence: [0..1]

Definition: Blockchain address or wallet where digital assets are maintained. This is the equivalent of
safekeeping account for digital assets.

BlockChainAddressOrWallet <BlckChainAdrOrWIIt> contains the following elements (see

BlockChainAddressWallet3 on page 961 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <Id> [1..1] Text 961
Type <Tp> [0..1] + 961
Name <Nm> [0..1] Text 961

6.4.4.2.1.1.2.1.2.5.13 SafekeepingPlace <SfkpgPlc>

Presence: [1..1]

Definition: Place where the securities are safe-kept, physically or notionally. This place can be, for

example, a local custodian, a Central Securities Depository (CSD) or an International Central Securities
Depository (ICSD).

SafekeepingPlace <SfkpgPlc> contains one of the following elements (see
SafekeepingPlaceFormat29Choice on page 962 for details)

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

{Or Identification <ld> [1..1] 962
SafekeepingPlaceType <SfkpgPIcTp> [1..1] CodeSet 962
Identification <ld> [0..1] Text 962

Or Country <Ctry> [1..1] CodeSet C3 963

Or TypeAndldentification <TpAndld> [1.1] 963
SafekeepingPlaceType <SfkpgPIcTp> [1..1] CodeSet 963
Identification <ld> [1..1] IdentifierSet C1 964

Or} Proprietary <Prtry> [1..1] + 964

6.4.4.2.1.1.2.1.2.5.14 SettlementParameters <SttlmParams>

Presence: [0..1]

Definition: Parameters which explicitly state the conditions that must be fulfilled before a particular

transaction of a financial instrument can be settled. These parameters are defined by the instructing

party in compliance with settlement rules in the market the transaction will settle in.
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SettlementParameters <SttimParams> contains the following elements (see SettlementDetails205 on

page 1005 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
TradeDate <TradDt> [1..1] DateTime 1006
SettlementParties <SttimPties> [0..1] 1007
{Or DeliveringSettlementParties <DIvrgSttimPties> [1..1] Cc1a 1007
Depository <Dpstry> [1..1] 1008
{Or AnyBIC <AnyBIC> [1.1] IdentifierSet C1 1008
Or NameAndAddress <NmAndAdr> [1..1] + 1009
Or} Country <Ctry> [1..1] CodeSet C3 1009
Partyl <Pty1> [1..1] + C1l, |1009
c2
Party2 <Pty2> [0..1] + C21, |1011
C26
Or} ReceivingSettlementParties <RcvgSttimPties> [1..1] C12 1013
Depository <Dpstry> [1..1] 1014
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C1 1014
Or NameAndAddress <NmAndAdr> [1.1] + 1014
Or} Country <Ctry> [1..1] CodeSet C3 1015
Partyl <Ptyl> [1..1] + Cl, |1015
c2
Party2 <Pty2> 0.1 | c21, 11017
C26
CollateralOwnership <CollOwnrsh> [1..1] 1019
Proprietary <Prtry> [1..1] Indicator 1019
ClientName <CIntNm> [0..1] 1020
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C1 1020
Or Proprietaryldentification <Prtryld> [1.1] + 1020
Or} NameAndAddress <NmAndAdr> [1..1] 1021
Name <Nm> [1..1] Text 1021
Address <Adr> [1..1] + 1021
6.4.4.2.1.1.2.1.2.6 CashCollateral <CshColl>
Presence: [0..*]
Definition: Collateral type is cash.
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CashCollateral <CshColl> contains the following CashCollateral2 elements

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
Collateralldentification <Collld> [0..1] Text 259
CashAccountldentification <CshAcctld> [0..1] + 259
ReturnExcess <RtrXcss> [0..1] Indicator 259
DepositAmount <DpstAmt> [0..1] Amount C3, |259
C10
DepositType <DpstTp> [0..1] CodeSet 260
MaturityDate <MtrtyDt> [0..1] Date 260
ValueDate <ValDt> [0..1] Date 260
ExchangeRate <XchgRate> [0..1] Rate 261
CollateralValue <CollVal> [1..1] Amount C3, |261
C10
Haircut <Hrcut> [0..1] Rate 261
6.4.4.2.1.1.2.1.2.6.1 Collateralldentification <Collld>
Presence: [0..1]
Definition: Provides the identification of the proposed collateral.
Datatype: Max35Text on page 1074
6.4.4.2.1.1.2.1.2.6.2 CashAccountldentification <CshAcctld>
Presence: [0..1]
Definition: Provides the identification of the clearing member 's cash account.
CashAccountldentification <CshAcctld> contains one of the following elements (see
Accountldentification4Choice on page 890 for details)
Or MessageElement<XML Tag> Mult. Type Cc;\?str. Page
0.
{Or IBAN <IBAN> [1..1] IdentifierSet C16 |890
Or} Other <Othr> [1..1] + 890
6.4.4.2.1.1.2.1.2.6.3 ReturnExcess <RtrXcss>
Presence: [0..1]
Definition: Indicates whether excess of cash should be returned or not.
Datatype: One of the following values must be used (see YesNolndicator on page 1071):
* Meaning When True: Yes
* Meaning When False: No
6.4.4.2.1.1.2.1.2.6.4 DepositAmount <DpstAmt>
Presence: [0..1]
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Definition: Amount of the deposit.

Impacted by: C3 ActiveCurrency C10 CurrencyAmount

Datatype: ActiveCurrencyAndAmount on page 1041

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

¢ 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.
6.4.4.2.1.1.2.1.2.6.5 DepositType <DpstTp>

Presence: [0..1]

Definition: Specifies whether the deposit is fixed term or call/notice.

Datatype: DepositTypelCode on page 1052

CodeName Name Definition
FITE FixedTerm Specifies that it is a fixed term deposit.
CALL Call Specifies that it is a call/notice deposit.

6.4.4.2.1.1.2.1.2.6.6 MaturityDate <MtrtyDt>
Presence: [0..1]
Definition: Planned final repayment date at the time of issuance.

Datatype: ISODate on page 1068

6.4.4.2.1.1.2.1.2.6.7 ValueDate <ValDt>

Presence: [0..1]
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Definition: Valuation date of the cash taken as collateral.

Datatype: ISODate on page 1068

6.4.4.2.1.1.2.1.2.6.8 ExchangeRate <XchgRate>
Presence: [0..1]
Definition: Exchange rate.

Datatype: BaseOneRate on page 1072

6.4.4.2.1.1.2.1.2.6.9 CollateralValue <CollVal>
Presence: [1..1]
Definition: Value of the collateral after taking into account the haircut.

Impacted by: C3 ActiveCurrency C10 CurrencyAmount

Datatype: ActiveCurrencyAndAmount on page 1041

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

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.
6.4.4.2.1.1.2.1.2.6.10 Haircut <Hrcut>
Presence: [0..1]

Definition: Haircut or valuation factor on the collateral expressed as a percentage.

Datatype: PercentageRate on page 1072
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6.4.4.2.1.1.2.1.2.7 OtherCollateral <OthrColl>

Presence: [0..*]

Definition: Collateral type is other than securities or cash for example letter of credit.

Impacted by:

C22 SafekeepingAccountOrBlockChainAddress1Rule C25

SafekeepingAccountOrBlockChainAddress2Rule

OtherCollateral <OthrColl> contains the following OtherCollateral9 elements

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

Collateralldentification <Collld> [0..1] Text 263
LetterOfCreditldentification <LttrOfCdtld> [0..1] Text 263
LetterOfCreditAmount <LttrOfCdtAmt> [0..1] Amount C3, |263

C10
GuaranteeAmount <GrntAmt> [0..1] Amount C3, |264

C10
OtherTypeOfCollateral <OthrTpOfColl> [0..1] 265
Description <Desc> [1..1] Text 265
Quantity <Qty> [0..1] + C15 265
IssueDate <IsseDt> [0..1] * 266
ExpiryDate <XpryDt> [0..1] + 266
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 266
Issuer <Issr> [0..1] 267
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet Co6 267
Or Proprietaryldentification <Prtryld> [1.1] + 267
Or} NameAndAddress <NmAndAdr> [1..1] 268
Name <Nm> [1..1] Text 268
Address <Adr> [1..1] + 268
ValueDate <ValDt> [0..1] Date 268
ExchangeRate <XchgRate> [0..1] Rate 269
MarketValue <MktVal> [0..1] Amount C3, 1269

C10
Haircut <Hrcut> [0..1] Rate 269
CollateralValue <CollVal> [1..1] Amount C3, |269

C10
SafekeepingPlace <SfkpgPlc> [0..1] * 270
SafekeepingAccount <SfkpgAcct> [0..1] + 271
BlockChainAddressOrWallet <BlckChainAdrOrWiit> [0..1] + 271
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Constraints

« SafekeepingAccountOrBlockChainAddress1Rule
(Rule)

If SafekeepingAccount is present, BlockChainAddressOrWallet must be absent.

On Condition
/SafekeepingAccount is present

Following Must be True
/BlockChainAddressOrWal let Must be absent

Error handling:
— Error severity: Warning

— Error Code: X00554

— Error Text: Invalid message contents for SafekeepingAccount or BlockchainAddressOrWallet.

Only one of both may be present.

« SafekeepingAccountOrBlockChainAddress2Rule
(Rule)

If BlockChainAddressOrWallet is present, SafekeepingAccount must be absent.

On Condition
/BlockChainAddressOrWallet is present
Following Must be True
/SafekeepingAccount Must be absent

Error handling:
— Error severity: Warning

— Error Code: X00555

— Error Text: Invalid message contents for SafekeepingAccount or BlockchainAddressOrWallet.

Only one of both may be present.

6.4.4.2.1.1.2.1.2.7.1 Collateralldentification <Collld>
Presence: [0..1]
Definition: Provides the identification of the proposed collateral.

Datatype: Max35Text on page 1074

6.4.4.2.1.1.2.1.2.7.2 LetterOfCreditldentification <LttrOfCdtld>
Presence: [0..1]
Definition: Provides the unique identification of the letter of credit.

Datatype: Max35Text on page 1074

6.4.4.2.1.1.2.1.2.7.3 LetterOfCreditAmount <LttrOfCdtAmt>
Presence: [0..1]
Definition: Amount of the letter/documentary credit.

Impacted by: C3 ActiveCurrency C10 CurrencyAmount

Datatype: ActiveCurrencyAndAmount on page 1041
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Constraints

e 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

e CurrencyAmount
(Rule)

The number of fractional digits (or minor unit of currency) must comply with 1ISO 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.
6.4.4.2.1.1.2.1.2.7.4 GuaranteeAmount <GrntAmt>
Presence: [0..1]

Definition: Amount of the bank guarantee.

Impacted by: C3 ActiveCurrency C10 CurrencyAmount

Datatype: ActiveCurrencyAndAmount on page 1041

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
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— Error Text: Invalid currency code

e CurrencyAmount
(Rule)

The number of fractional digits (or minor unit of currency) must comply with 1ISO 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.
6.4.4.2.1.1.2.1.2.7.5 OtherTypeOfCollateral <OthrTpOfColl>
Presence: [0..1]

Definition: Provides a description and an amount of another type of collateral.

OtherTypeOfCollateral <OthrTpOfColl> contains the following OtherTypeOfCollateral3 elements

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Description <Desc> [1..1] Text 265
Quantity <Qty> [0..1] + C15 265

6.4.4.2.1.1.2.1.2.7.5.1 Description <Desc>
Presence: [1..1]
Definition: Provides details about the collateral.

Datatype: Max140Text on page 1073

6.4.4.2.1.1.2.1.2.7.5.2 Quantity <Qty>
Presence: [0..1]
Definition: Quantity of other collateral.

Impacted by: C15 DigitalTokenUnitUsageRule

Quantity <Qty> contains one of the following elements (see FinanciallnstrumentQuantity33Choice on
page 1003 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Unit <Unit> [1..1] Quantity 1003
Or FaceAmount <FaceAmt> [1..1] Amount 1004
Or AmortisedValue <AmtsdVal> [1..1] Amount 1004
Or} DigitalTokenUnit <DgtITknUnit> [1..1] Quantity 1004
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Constraints

« DigitalTokenUnitUsageRule
(Rule)

DigitalTokenUnit format may only be used for instruments identified with a digital token identifier and
when the related account identification is provided as a blockchain address or wallet identification

(using BlockChainAddressOrWallet element as the account identification).

6.4.4.2.1.1.2.1.2.7.6 IssueDate <IsseDt>

Presence: [0..1]

Definition: Date on which the other collateral was issued.

IssueDate <IsseDt> contains one of the following elements (see DateFormatl4Choice on page 929 for

details)
Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
{Or Date <Dt> [1..1] Date 929
Or} DateCode <DtCd> [1..1] 929
{Or Code <Cd> [1..1] CodeSet 930
Or} Proprietary <Prtry> [1..1] + 930

6.4.4.2.1.1.2.1.2.7.7 ExpiryDate <XpryDt>

Presence: [0..1]

Definition: Date on which the other collateral expires.

ExpiryDate <XpryDt> contains one of the following elements (see DateFormat14Choice on page 929

for details)
Or MessageElement<XML Tag> Mult. Type Cc;\?str. Page
0.
{Or Date <Dt> [1..1] Date 929
Or} DateCode <DtCd> [1..1] 929
{Or Code <Cd> [1..1] CodeSet 930
Or} Proprietary <Prtry> [1..1] + 930

6.4.4.2.1.1.2.1.2.7.8 LimitedCoveragelndicator <LtdCvrgIlnd>

Presence: [0..1]

Definition: Indicates that the collateral deposited in the clearing house covers the margin until a specific
timeframe.

Datatype: One of the following values must be used (see YesNolndicator on page 1071):

« Meaning When True: Yes

* Meaning When False: No
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6.4.4.2.1.1.2.1.2.7.9 Issuer <Issr>

Presence: [0..1]

Definition: Party that issues the bank guarantee or letter of / documentary credit.

Issuer <Issr> contains one of the following Partyldentification178Choice elements

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C6 267
Or Proprietaryldentification <Prtryld> [1..1] + 267
Or} NameAndAddress <NmAndAdr> [1..1] 268
Name <Nm> [1..1] Text 268
Address <Adr> [1..1] + 268

6.4.4.2.1.1.2.1.2.7.9.1 AnyBIC <AnyBIC>

Presence: [1..1]

Definition: Unique and unambiguous identifier for an organisation that is allocated by an institution, for
example, Dun & Bradstreet Identification.

Impacted by: C6 AnyBIC

Datatype: AnyBICDec2014Identifier on page 1069

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.

6.4.4.2.1.1.2.1.2.7.9.2 Proprietaryldentification <Prtryld>

Presence: [1..1]

Definition: Unique and unambiguous identifier, as assigned to a financial institution using a proprietary
identification scheme.
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Proprietaryldentification <Prtryld> contains the following elements (see Genericldentification36 on
page 941 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <Id> [1..1] Text 942
Issuer <lssr> [1..1] Text 942
SchemeName <SchmeNm> [0..1] Text 942
6.4.4.2.1.1.2.1.2.7.9.3 NameAndAddress <NmAndAdr>
Presence: [1..1]
Definition: Name by which a party is known and which is usually used to identify that party.
NameAndAddress <NmAndAdr> contains the following NameAndAddress6 elements
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Name <Nm> [1..1] Text 268
Address <Adr> [1..1] + 268
6.4.4.2.1.1.2.1.2.7.9.3.1 Name <Nm>
Presence: [1..1]
Definition: Name by which a party is known and which is usually used to identify that party.
Datatype: Max70Text on page 1075
6.4.4.2.1.1.2.1.2.7.9.3.2 Address <Adr>
Presence: [1..1]
Definition: Information that locates and identifies a specific address, as defined by postal services.
Address <Adr> contains the following elements (see PostalAddress2 on page 1039 for details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
StreetName <StrtNm> [0..1] Text 1039
PostCodeldentification <PstCdld> [1..1] Text 1039
TownName <TwnNm> [1..1] Text 1040
CountrySubDivision <CtrySubDvsn> [0..1] Text 1040
Country <Ctry> [1..1] CodeSet C3 1040
6.4.4.2.1.1.2.1.2.7.10 ValueDate <ValDt>
Presence: [0..1]
Definition: Valuation date of the other collateral when it was taken as collateral.
Datatype: ISODate on page 1068
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6.4.4.2.1.1.2.1.2.7.11 ExchangeRate <XchgRate>
Presence: [0..1]
Definition: Exchange rate.

Datatype: BaseOneRate on page 1072

6.4.4.2.1.1.2.1.2.7.12 MarketValue <MktVal>
Presence: [0..1]
Definition: Value of the collateral based on current market prices.

Impacted by: C3 ActiveCurrency C10 CurrencyAmount

Datatype: ActiveCurrencyAndAmount on page 1041

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

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.
6.4.4.2.1.1.2.1.2.7.13 Haircut <Hrcut>
Presence: [0..1]

Definition: Haircut or valuation factor on the collateral expressed as a percentage.

Datatype: PercentageRate on page 1072

6.4.4.2.1.1.2.1.2.7.14 CollateralValue <CollVval>
Presence: [1..1]

Definition: Value of the collateral after taking into account the haircut, if any.
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Impacted by: C3 ActiveCurrency C10 CurrencyAmount

Datatype: ActiveCurrencyAndAmount on page 1041

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

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.

6.4.4.2.1.1.2.1.2.7.15 SafekeepingPlace <SfkpgPlc>
Presence: [0..1]

Definition: Place where the securities are safe-kept, physically or notionally. This place can be, for
example, a local custodian, a Central Securities Depository (CSD) or an International Central Securities
Depository (ICSD).

February 2022 270



Message Definition Report - Part 2
Collateral Management November 2022 for Standards MX

MX colr.007.001.06 CollateralProposalvV06

SafekeepingPlace <SfkpgPlc> contains one of the following elements (see

SafekeepingPlaceFormat29Choice on page 962 for details)

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

{Or Identification <ld> [1..1] 962
SafekeepingPlaceType <SfkpgPIcTp> [1..1] CodeSet 962
Identification <ld> [0..1] Text 962

Or Country <Ctry> [1..1] CodeSet C3 963

Or TypeAndldentification <TpAndld> [1.1] 963
SafekeepingPlaceType <SfkpgPIcTp> [1..1] CodeSet 963
Identification <ld> [1..1] IdentifierSet C1 964

Or} Proprietary <Prtry> [1..1] + 964

6.4.4.2.1.1.2.1.2.7.16 SafekeepingAccount <SfkpgAcct>

Presence: [0..1]

Definition: Account to or from which a securities entry is made.

SafekeepingAccount <SfkpgAcct> contains the following elements (see SecuritiesAccount19 on
page 888 for details)
Or MessageElement<XML Tag> Mult. Type Cc;\?str. Page
0.
Identification <ld> [1..1] Text 888
Type <Tp> [0..1] t 888
Name <Nm> [0..1] Text 888

6.4.4.2.1.1.2.1.2.7.17 BlockChainAddressOrWallet <BlckChainAdrOrWIlt>

Presence: [0..1]

Definition: Blockchain address or wallet where digital assets are maintained. This is the equivalent of
safekeeping account for digital assets.

BlockChainAddressOrWallet <BlckChainAdrOrWIlt> contains the following elements (see

BlockChainAddressWallet3 on page 961 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <ld> [1..1] Text 9261
Type <Tp> [0..1] t 961
Name <Nm> [0..1] Text 961
6.4.4.2.1.1.2.2 Return <Rtr>
Presence: [1..1]
Definition: Provides the collateral movement direction that is a return only.
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Return <Rtr> contains the following Collateral54 elements

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
MarginCallRequestldentification <MrgnCallReqld> [1..1] Text 274
MarginCallResponseldentification <MrgnCallRspnid> |[0..1] Text 274
StandardSettlementinstructions <StdSttiminstrs> [0..1] Text 274
CollateralProposalResponseldentification [0..1] Text 274
<CollPrpsIRspnld>
SecuritiesCollateral <SctiesColl> [0..%] C20, 274
Cc23
Collateralldentification <Collld> [0..1] Text 276
Securityldentification <Sctyld> [1.1] + C13, | 276
C14,
C17,
C1s,
C19
MaturityDate <MtrtyDt> [0..1] + 277
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 278
Quantity <Qty> [1..1] + C15 278
Price <Pric> [0..1] + 278
MarketValue <MktVal> [0..1] Amount C3, |[279
C10
Haircut <Hrcut> [0..1] Rate 279
CollateralValue <CollVal> [0..1] Amount C3, 279
C10
ValueDate <ValDt> [0..1] Date 280
SafekeepingAccount <SfkpgAcct> [0..1] + 280
BlockChainAddressOrWallet <BlckChainAdrOrwiIIit> [0..1] + 281
SafekeepingPlace <SfkpgPIlc> [1..1] + 281
SettlementParameters <SttimParams> [0..1] + 281
CashcCollateral <CshColl> [0..%] 282
Collateralldentification <Collld> [0..1] Text 283
CashAccountldentification <CshAcctld> [0..1] + 283
ReturnExcess <RtrXcss> [0..1] Indicator 283
DepositAmount <DpstAmt> [0..1] Amount C3, |283
C10
DepositType <DpstTp> [0..1] CodeSet 284
MaturityDate <MtrtyDt> [0..1] Date 284
ValueDate <ValDt> [0..1] Date 284
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Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.

ExchangeRate <XchgRate> [0..1] Rate 285
CollateralValue <CollVal> [1..1] Amount C3, |285

C10
Haircut <Hrcut> [0..1] Rate 285
OtherCollateral <OthrColl> [0..%] C22, | 286

C25
Collateralldentification <Collld> [0..1] Text 287
LetterOfCreditldentification <LttrOfCdtld> [0..1] Text 287
LetterOfCreditAmount <LttrOfCdtAmt> [0..1] Amount C3, |287

C10
GuaranteeAmount <GrntAmt> [0..1] Amount C3, |[288

C10
OtherTypeOfCollateral <OthrTpOfColl> [0..1] 289
Description <Desc> [1..1] Text 289
Quantity <Qty> [0..1] + C15 289
IssueDate <IsseDt> [0..1] + 290
ExpiryDate <XpryDt> [0..1] + 290
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 290
Issuer <lIssr> [0..1] 291
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet Cc6 2901
Or Proprietaryldentification <Prtryld> [1..1] + 291
Or} NameAndAddress <NmAndAdr> [1..1] 292
Name <Nm> [1..1] Text 292
Address <Adr> [1..1] + 292
ValueDate <ValDt> [0..1] Date 292
ExchangeRate <XchgRate> [0..1] Rate 293
MarketValue <MktVal> [0..1] Amount C3, [293

C10
Haircut <Hrcut> [0..1] Rate 293
CollateralValue <Collval> [1..1] Amount C3, |293

C10
SafekeepingPlace <SfkpgPlc> [0..1] + 294
SafekeepingAccount <SfkpgAcct> [0..1] + 295
BlockChainAddressOrWallet <BlckChainAdrOrWIit> [0..1] * 295
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6.4.4.2.1.1.2.2.1 MarginCallRequestldentification <MrgnCallReqld>
Presence: [1..1]
Definition: Specifies the reference to the unambiguous identification of the margin call request.

Datatype: Max35Text on page 1074

6.4.4.2.1.1.2.2.2 MarginCallResponseldentification <MrgnCallRspnld>
Presence: [0..1]
Definition: Specifies the reference to the unambiguous identification of the margin call response.

Datatype: Max35Text on page 1074

6.4.4.2.1.1.2.2.3 StandardSettlementinstructions <StdSttimInstrs>
Presence: [0..1]
Definition: Specifies the standard settlement instructions.

Datatype: Max140Text on page 1073

6.4.4.2.1.1.2.2.4 CollateralProposalResponseldentification <CollPrpsIRspnld>

Presence: [0..1]

Definition: Specifies the reference to the unambiguous identification of the collateral proposal response

(in case of counter proposal).

Datatype: Max35Text on page 1074

6.4.4.2.1.1.2.2.5 SecuritiesCollateral <SctiesColl>
Presence: [0..*]
Definition: Collateral type is securities.

Impacted by: C20 SafekeepingAccountOrBlockChainAddressiRule Cc23
SafekeepingAccountOrBlockChainAddress2Rule
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SecuritiesCollateral <SctiesColl> contains the following SecuritiesCollateral10 elements

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Collateralldentification <Collld> [0..1] Text 276
Securityldentification <Sctyld> [1..1] + C13, |276
C14,
C17,
C1s,
C19
MaturityDate <MtrtyDt> [0..1] + 277
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 278
Quantity <Qty> [1..1] + C15 278
Price <Pric> [0..1] * 278
MarketValue <MktVval> [0..1] Amount C3, |279
C10
Haircut <Hrcut> [0..1] Rate 279
CollateralValue <CollVal> [0..1] Amount C3, |[279
C10
ValueDate <ValDt> [0..1] Date 280
SafekeepingAccount <SfkpgAcct> [0..1] + 280
BlockChainAddressOrWallet <BlckChainAdrOrWiit> [0..1] + 281
SafekeepingPlace <SfkpgPlc> [1..1] + 281
SettlementParameters <SttimParams> [0..1] + 281
Constraints
» SafekeepingAccountOrBlockChainAddress1Rule
(Rule)
If SafekeepingAccount is present, BlockChainAddressOrWallet must be absent.
On Condition
/SafekeepingAccount is present
Following Must be True
/BlockChainAddressOrWallet Must be absent
Error handling:
— Error severity: Warning
— Error Code: X00554
— Error Text: Invalid message contents for SafekeepingAccount or BlockchainAddressOrWalllet.
Only one of both may be present.
» SafekeepingAccountOrBlockChainAddress2Rule
(Rule)
If BlockChainAddressOrWallet is present, SafekeepingAccount must be absent.
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On Condition

/BlockChainAddressOrWallet is present

Following Must be True

/SafekeepingAccount Must be absent

Error handling:

— Error severity: Warning

— Error Code: X00555

— Error Text: Invalid message contents for SafekeepingAccount or BlockchainAddressOrWallet.

Only one of both may be present.

6.4.4.2.1.1.2.2.5.1 Collateralldentification <Collld>

Presence: [0..1]

Definition: Provides the identification of the proposed collateral.

Datatype: Max35Text on page 1074

6.4.4.2.1.1.2.2.5.2 Securityldentification <Sctyld>

Presence: [1..1]

Definition: Identification of a security.

Impacted by: C13 DescriptionPresenceRule , C14 DescriptionUsageRule, C17 ISINGuideline,
C18 ISINPresenceRule C19 OtherldentificationPresenceRule

Securityldentification <Sctyld> contains the following elements (see Securityldentification19 on
page 937 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
ISIN <ISIN> [0..1] IdentifierSet 939
Otherldentification <Othrld> [0..%] 939
Identification <ld> [1..1] Text 939
Suffix <Sfx> [0..1] Text 939
Type <Tp> [1..1] t 939
Description <Desc> [0..1] Text 940
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
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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.

* |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.
6.4.4.2.1.1.2.2.5.3 MaturityDate <MtrtyDt>

Presence: [0..1]

Definition: Planned final repayment date at the time of issuance.
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MaturityDate <MtrtyDt> contains one of the following elements (see DateAndDateTime2Choice on

page 930 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Date <Dt> [1..1] Date 930
Or} DateTime <DtTm> [1..1] DateTime 930

6.4.4.2.1.1.2.2.5.4 LimitedCoveragelndicator <LtdCvrgInd>

Presence: [0..1]

Definition: Indicates that the collateral posted in the clearing house covers the margin until a specific
timeframe.

Datatype: One of the following values must be used (see YesNolndicator on page 1071):

« Meaning When True: Yes

* Meaning When False: No

6.4.4.2.1.1.2.2.5.5 Quantity <Qty>

Presence: [1..1]

Definition: Quantity of securities collateral.

Impacted by: C15 DigitalTokenUnitUsageRule

Quantity <Qty> contains one of the following elements (see FinanciallnstrumentQuantity33Choice on
page 1003 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Unit <Unit> [1..1] Quantity 1003
Or FaceAmount <FaceAmt> [1..1] Amount 1004
Or AmortisedValue <AmtsdVal> [1..1] Amount 1004
Or} DigitalTokenUnit <DgtITknUnit> [1..1] Quantity 1004

Constraints

» DigitalTokenUnitUsageRule
(Rule)

DigitalTokenUnit format may only be used for instruments identified with a digital token identifier and
when the related account identification is provided as a blockchain address or wallet identification
(using BlockChainAddressOrWallet element as the account identification).

6.4.4.2.1.1.2.2.5.6 Price <Pric>

Presence: [0..1]

Definition: Indicates the price of the security.
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Price <Pric> contains the following elements (see Price7 on page 1002 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Type <Tp> [1..1] + 1002
Value <Vval> [1..1] + 1003

6.4.4.2.1.1.2.2.5.7 MarketValue <MktVal>
Presence: [0..1]
Definition: Value of the collateral based on current market prices.

Impacted by: C3 ActiveCurrency C10 CurrencyAmount

Datatype: ActiveCurrencyAndAmount on page 1041

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

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.
6.4.4.2.1.1.2.2.5.8 Haircut <Hrcut>
Presence: [0..1]

Definition: Haircut or valuation factor on the security expressed as a percentage.

Datatype: PercentageRate on page 1072

6.4.4.2.1.1.2.2.5.9 CollateralValue <CollVal>

Presence: [0..1]
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Definition: Value of the collateral after taking into account the haircut.

Impacted by: C3 ActiveCurrency C10 CurrencyAmount
Datatype: ActiveCurrencyAndAmount on page 1041

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

¢ 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.
6.4.4.2.1.1.2.2.5.10 ValueDate <ValDt>

Presence: [0..1]

Definition: Valuation date of the securities taken as collateral.

Datatype: ISODate on page 1068

6.4.4.2.1.1.2.2.5.11 SafekeepingAccount <SfkpgAcct>
Presence: [0..1]

Definition: Account to or from which a securities entry is made.

SafekeepingAccount <SfkpgAcct> contains the following elements (see SecuritiesAccount19 on
page 888 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <Id> [1..1] Text 888
Type <Tp> [0..1] * 888
Name <Nm> [0..1] Text 888
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6.4.4.2.1.1.2.2.5.12 BlockChainAddressOrWallet <BlckChainAdrOrwillit>

Presence: [0..1]

Definition: Blockchain address or wallet where digital assets are maintained. This is the equivalent of
safekeeping account for digital assets.

BlockChainAddressOrWallet <BlckChainAdrOrWIIt> contains the following elements (see

BlockChainAddressWallet3 on page 961 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <Id> [1..1] Text 961
Type <Tp> [0..1] + 961
Name <Nm> [0..1] Text 961

6.4.4.2.1.1.2.2.5.13 SafekeepingPlace <SfkpgPlc>

Presence: [1..1]

Definition: Place where the securities are safe-kept, physically or notionally. This place can be, for

example, a local custodian, a Central Securities Depository (CSD) or an International Central Securities
Depository (ICSD).

SafekeepingPlace <SfkpgPlc> contains one of the following elements (see
SafekeepingPlaceFormat29Choice on page 962 for details)

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

{Or Identification <ld> [1..1] 962
SafekeepingPlaceType <SfkpgPIcTp> [1..1] CodeSet 962
Identification <ld> [0..1] Text 962

Or Country <Ctry> [1..1] CodeSet C3 963

Or TypeAndldentification <TpAndld> [1.1] 963
SafekeepingPlaceType <SfkpgPIcTp> [1..1] CodeSet 963
Identification <ld> [1..1] IdentifierSet C1 964

Or} Proprietary <Prtry> [1..1] + 964

6.4.4.2.1.1.2.2.5.14 SettlementParameters <SttimParams>

Presence: [0..1]

Definition: Parameters which explicitly state the conditions that must be fulfilled before a particular

transaction of a financial instrument can be settled. These parameters are defined by the instructing

party in compliance with settlement rules in the market the transaction will settle in.
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SettlementParameters <SttimParams> contains the following elements (see SettlementDetails205 on

page 1005 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
TradeDate <TradDt> [1..1] DateTime 1006
SettlementParties <SttimPties> [0..1] 1007
{Or DeliveringSettlementParties <DIvrgSttimPties> [1..1] Cc1a 1007
Depository <Dpstry> [1..1] 1008
{Or AnyBIC <AnyBIC> [1.1] IdentifierSet C1 1008
Or NameAndAddress <NmAndAdr> [1..1] + 1009
Or} Country <Ctry> [1..1] CodeSet C3 1009
Partyl <Pty1> [1..1] + C1l, |1009
c2
Party2 <Pty2> [0..1] + C21, |1011
C26
Or} ReceivingSettlementParties <RcvgSttimPties> [1..1] C12 1013
Depository <Dpstry> [1..1] 1014
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C1 1014
Or NameAndAddress <NmAndAdr> [1.1] + 1014
Or} Country <Ctry> [1..1] CodeSet C3 1015
Partyl <Ptyl> [1..1] + Cl, |1015
c2
Party2 <Pty2> 0.1 | c21, 11017
C26
CollateralOwnership <CollOwnrsh> [1..1] 1019
Proprietary <Prtry> [1..1] Indicator 1019
ClientName <CIntNm> [0..1] 1020
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C1 1020
Or Proprietaryldentification <Prtryld> [1.1] + 1020
Or} NameAndAddress <NmAndAdr> [1..1] 1021
Name <Nm> [1..1] Text 1021
Address <Adr> [1..1] + 1021
6.4.4.2.1.1.2.2.6 CashCollateral <CshColl>
Presence: [0..*]
Definition: Collateral type is cash.
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CashCollateral <CshColl> contains the following CashCollateral2 elements

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
Collateralldentification <Collld> [0..1] Text 283
CashAccountldentification <CshAcctld> [0..1] + 283
ReturnExcess <RtrXcss> [0..1] Indicator 283
DepositAmount <DpstAmt> [0..1] Amount C3, |283
C10
DepositType <DpstTp> [0..1] CodeSet 284
MaturityDate <MtrtyDt> [0..1] Date 284
ValueDate <ValDt> [0..1] Date 284
ExchangeRate <XchgRate> [0..1] Rate 285
CollateralValue <CollVal> [1..1] Amount C3, 285
C10
Haircut <Hrcut> [0..1] Rate 285
6.4.4.2.1.1.2.2.6.1 Collateralldentification <Collld>
Presence: [0..1]
Definition: Provides the identification of the proposed collateral.
Datatype: Max35Text on page 1074
6.4.4.2.1.1.2.2.6.2 CashAccountldentification <CshAcctld>
Presence: [0..1]
Definition: Provides the identification of the clearing member 's cash account.
CashAccountldentification <CshAcctld> contains one of the following elements (see
Accountldentification4Choice on page 890 for details)
Or MessageElement<XML Tag> Mult. Type Cc;\?str. Page
0.
{Or IBAN <IBAN> [1..1] IdentifierSet C16 |890
Or} Other <Othr> [1..1] + 890
6.4.4.2.1.1.2.2.6.3 ReturnExcess <RtrXcss>
Presence: [0..1]
Definition: Indicates whether excess of cash should be returned or not.
Datatype: One of the following values must be used (see YesNolndicator on page 1071):
* Meaning When True: Yes
* Meaning When False: No
6.4.4.2.1.1.2.2.6.4 DepositAmount <DpstAmt>
Presence: [0..1]
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Definition: Amount of the deposit.

Impacted by: C3 ActiveCurrency C10 CurrencyAmount

Datatype: ActiveCurrencyAndAmount on page 1041

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

¢ 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.
6.4.4.2.1.1.2.2.6.5 DepositType <DpstTp>

Presence: [0..1]

Definition: Specifies whether the deposit is fixed term or call/notice.

Datatype: DepositTypelCode on page 1052

CodeName Name Definition
FITE FixedTerm Specifies that it is a fixed term deposit.
CALL Call Specifies that it is a call/notice deposit.

6.4.4.2.1.1.2.2.6.6 MaturityDate <MtrtyDt>
Presence: [0..1]
Definition: Planned final repayment date at the time of issuance.

Datatype: ISODate on page 1068

6.4.4.2.1.1.2.2.6.7 ValueDate <ValDt>

Presence: [0..1]
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Definition: Valuation date of the cash taken as collateral.

Datatype: ISODate on page 1068

6.4.4.2.1.1.2.2.6.8 ExchangeRate <XchgRate>
Presence: [0..1]
Definition: Exchange rate.

Datatype: BaseOneRate on page 1072

6.4.4.2.1.1.2.2.6.9 CollateralValue <CollVal>
Presence: [1..1]
Definition: Value of the collateral after taking into account the haircut.

Impacted by: C3 ActiveCurrency C10 CurrencyAmount

Datatype: ActiveCurrencyAndAmount on page 1041

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

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.
6.4.4.2.1.1.2.2.6.10 Haircut <Hrcut>
Presence: [0..1]

Definition: Haircut or valuation factor on the collateral expressed as a percentage.

Datatype: PercentageRate on page 1072
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6.4.4.2.1.1.2.2.7 OtherCollateral <OthrColl>

Presence: [0..*]

Definition: Collateral type is other than securities or cash for example letter of credit.

Impacted by:

C22 SafekeepingAccountOrBlockChainAddress1Rule C25

SafekeepingAccountOrBlockChainAddress2Rule

OtherCollateral <OthrColl> contains the following OtherCollateral9 elements

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

Collateralldentification <Collld> [0..1] Text 287
LetterOfCreditldentification <LttrOfCdtld> [0..1] Text 287
LetterOfCreditAmount <LttrOfCdtAmt> [0..1] Amount C3, |287

C10
GuaranteeAmount <GrntAmt> [0..1] Amount C3, |[288

C10
OtherTypeOfCollateral <OthrTpOfColl> [0..1] 289
Description <Desc> [1..1] Text 289
Quantity <Qty> [0..1] + C15 289
IssueDate <IsseDt> [0..1] * 290
ExpiryDate <XpryDt> [0..1] + 290
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 290
Issuer <Issr> [0..1] 291
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet Co6 291
Or Proprietaryldentification <Prtryld> [1.1] + 291
Or} NameAndAddress <NmAndAdr> [1..1] 292
Name <Nm> [1..1] Text 292
Address <Adr> [1..1] + 292
ValueDate <ValDt> [0..1] Date 292
ExchangeRate <XchgRate> [0..1] Rate 293
MarketValue <MktVal> [0..1] Amount C3, |293

C10
Haircut <Hrcut> [0..1] Rate 293
CollateralValue <CollVal> [1..1] Amount C3, [293

C10
SafekeepingPlace <SfkpgPlc> [0..1] + 294
SafekeepingAccount <SfkpgAcct> [0..1] + 295
BlockChainAddressOrWallet <BlckChainAdrOrWiit> [0..1] + 295
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Constraints

« SafekeepingAccountOrBlockChainAddress1Rule
(Rule)

If SafekeepingAccount is present, BlockChainAddressOrWallet must be absent.

On Condition
/SafekeepingAccount is present

Following Must be True
/BlockChainAddressOrWal let Must be absent

Error handling:
— Error severity: Warning

— Error Code: X00554

— Error Text: Invalid message contents for SafekeepingAccount or BlockchainAddressOrWallet.

Only one of both may be present.

« SafekeepingAccountOrBlockChainAddress2Rule
(Rule)

If BlockChainAddressOrWallet is present, SafekeepingAccount must be absent.

On Condition
/BlockChainAddressOrWallet is present
Following Must be True
/SafekeepingAccount Must be absent

Error handling:
— Error severity: Warning

— Error Code: X00555

— Error Text: Invalid message contents for SafekeepingAccount or BlockchainAddressOrWallet.

Only one of both may be present.

6.4.4.2.1.1.2.2.7.1 Collateralldentification <Collld>
Presence: [0..1]
Definition: Provides the identification of the proposed collateral.

Datatype: Max35Text on page 1074

6.4.4.2.1.1.2.2.7.2 LetterOfCreditldentification <LttrOfCdtld>
Presence: [0..1]
Definition: Provides the unique identification of the letter of credit.

Datatype: Max35Text on page 1074

6.4.4.2.1.1.2.2.7.3 LetterOfCreditAmount <LttrOfCdtAmt>
Presence: [0..1]
Definition: Amount of the letter/documentary credit.

Impacted by: C3 ActiveCurrency C10 CurrencyAmount

Datatype: ActiveCurrencyAndAmount on page 1041
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Constraints

e 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

e CurrencyAmount
(Rule)

The number of fractional digits (or minor unit of currency) must comply with 1ISO 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.
6.4.4.2.1.1.2.2.7.4 GuaranteeAmount <GrntAmt>
Presence: [0..1]

Definition: Amount of the bank guarantee.

Impacted by: C3 ActiveCurrency C10 CurrencyAmount

Datatype: ActiveCurrencyAndAmount on page 1041

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
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— Error Text: Invalid currency code

e CurrencyAmount
(Rule)

The number of fractional digits (or minor unit of currency) must comply with 1ISO 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.
6.4.4.2.1.1.2.2.7.5 OtherTypeOfCollateral <OthrTpOfColl>
Presence: [0..1]

Definition: Provides a description and an amount of another type of collateral.

OtherTypeOfCollateral <OthrTpOfColl> contains the following OtherTypeOfCollateral3 elements

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Description <Desc> [1..1] Text 289
Quantity <Qty> [0..1] + C15 289

6.4.4.2.1.1.2.2.7.5.1 Description <Desc>
Presence: [1..1]
Definition: Provides details about the collateral.

Datatype: Max140Text on page 1073

6.4.4.2.1.1.2.2.7.5.2 Quantity <Qty>
Presence: [0..1]
Definition: Quantity of other collateral.

Impacted by: C15 DigitalTokenUnitUsageRule

Quantity <Qty> contains one of the following elements (see FinanciallnstrumentQuantity33Choice on
page 1003 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Unit <Unit> [1..1] Quantity 1003
Or FaceAmount <FaceAmt> [1..1] Amount 1004
Or AmortisedValue <AmtsdVal> [1..1] Amount 1004
Or} DigitalTokenUnit <DgtITknUnit> [1..1] Quantity 1004
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Constraints

« DigitalTokenUnitUsageRule
(Rule)

DigitalTokenUnit format may only be used for instruments identified with a digital token identifier and
when the related account identification is provided as a blockchain address or wallet identification

(using BlockChainAddressOrWallet element as the account identification).

6.4.4.2.1.1.2.2.7.6 IssueDate <IsseDt>

Presence: [0..1]

Definition: Date on which the other collateral was issued.

IssueDate <IsseDt> contains one of the following elements (see DateFormatl4Choice on page 929 for

details)
Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
{Or Date <Dt> [1..1] Date 929
Or} DateCode <DtCd> [1..1] 929
{Or Code <Cd> [1..1] CodeSet 930
Or} Proprietary <Prtry> [1..1] + 930

6.4.4.2.1.1.2.2.7.7 ExpiryDate <XpryDt>

Presence: [0..1]

Definition: Date on which the other collateral expires.

ExpiryDate <XpryDt> contains one of the following elements (see DateFormat14Choice on page 929

for details)
Or MessageElement<XML Tag> Mult. Type Cc;\?str. Page
0.
{Or Date <Dt> [1..1] Date 929
Or} DateCode <DtCd> [1..1] 929
{Or Code <Cd> [1..1] CodeSet 930
Or} Proprietary <Prtry> [1..1] + 930

6.4.4.2.1.1.2.2.7.8 LimitedCoveragelndicator <LtdCvrgInd>

Presence: [0..1]

Definition: Indicates that the collateral deposited in the clearing house covers the margin until a specific
timeframe.

Datatype: One of the following values must be used (see YesNolndicator on page 1071):

« Meaning When True: Yes

* Meaning When False: No
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6.4.4.2.1.1.2.2.7.9 Issuer <Issr>

Presence: [0..1]

Definition: Party that issues the bank guarantee or letter of / documentary credit.

Issuer <Issr> contains one of the following Partyldentification178Choice elements

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C6 291
Or Proprietaryldentification <Prtryld> [1..1] + 291
Or} NameAndAddress <NmAndAdr> [1..1] 292
Name <Nm> [1..1] Text 292
Address <Adr> [1..1] + 292

6.4.4.2.1.1.2.2.7.9.1 AnyBIC <AnyBIC>

Presence: [1..1]

Definition: Unique and unambiguous identifier for an organisation that is allocated by an institution, for
example, Dun & Bradstreet Identification.

Impacted by: C6 AnyBIC

Datatype: AnyBICDec2014Identifier on page 1069

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.

6.4.4.2.1.1.2.2.7.9.2 Proprietaryldentification <Prtryld>

Presence: [1..1]

Definition: Unique and unambiguous identifier, as assigned to a financial institution using a proprietary
identification scheme.
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Proprietaryldentification <Prtryld> contains the following elements (see Genericldentification36 on
page 941 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <Id> [1..1] Text 942
Issuer <lssr> [1..1] Text 942
SchemeName <SchmeNm> [0..1] Text 942
6.4.4.2.1.1.2.2.7.9.3 NameAndAddress <NmAndAdr>
Presence: [1..1]
Definition: Name by which a party is known and which is usually used to identify that party.
NameAndAddress <NmAndAdr> contains the following NameAndAddress6 elements
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Name <Nm> [1..1] Text 292
Address <Adr> [1..1] + 292
6.4.4.2.1.1.2.2.7.9.3.1 Name <Nm>
Presence: [1..1]
Definition: Name by which a party is known and which is usually used to identify that party.
Datatype: Max70Text on page 1075
6.4.4.2.1.1.2.2.7.9.3.2 Address <Adr>
Presence: [1..1]
Definition: Information that locates and identifies a specific address, as defined by postal services.
Address <Adr> contains the following elements (see PostalAddress2 on page 1039 for details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
StreetName <StrtNm> [0..1] Text 1039
PostCodeldentification <PstCdld> [1..1] Text 1039
TownName <TwnNm> [1..1] Text 1040
CountrySubDivision <CtrySubDvsn> [0..1] Text 1040
Country <Ctry> [1..1] CodeSet C3 1040
6.4.4.2.1.1.2.2.7.10 ValueDate <ValDt>
Presence: [0..1]
Definition: Valuation date of the other collateral when it was taken as collateral.
Datatype: ISODate on page 1068
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6.4.4.2.1.1.2.2.7.11 ExchangeRate <XchgRate>
Presence: [0..1]
Definition: Exchange rate.

Datatype: BaseOneRate on page 1072

6.4.4.2.1.1.2.2.7.12 MarketValue <MktVal>
Presence: [0..1]
Definition: Value of the collateral based on current market prices.

Impacted by: C3 ActiveCurrency C10 CurrencyAmount

Datatype: ActiveCurrencyAndAmount on page 1041

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

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.
6.4.4.2.1.1.2.2.7.13 Haircut <Hrcut>
Presence: [0..1]

Definition: Haircut or valuation factor on the collateral expressed as a percentage.

Datatype: PercentageRate on page 1072

6.4.4.2.1.1.2.2.7.14 CollateralValue <CollVal>
Presence: [1..1]

Definition: Value of the collateral after taking into account the haircut, if any.
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Impacted by: C3 ActiveCurrency C10 CurrencyAmount

Datatype: ActiveCurrencyAndAmount on page 1041

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

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.

6.4.4.2.1.1.2.2.7.15 SafekeepingPlace <SfkpgPlc>
Presence: [0..1]

Definition: Place where the securities are safe-kept, physically or notionally. This place can be, for
example, a local custodian, a Central Securities Depository (CSD) or an International Central Securities
Depository (ICSD).
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SafekeepingPlace <SfkpgPlc> contains one of the following elements (see

SafekeepingPlaceFormat29Choice on page 962 for details)

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

{Or Identification <ld> [1..1] 962
SafekeepingPlaceType <SfkpgPIcTp> [1..1] CodeSet 962
Identification <ld> [0..1] Text 962

Or Country <Ctry> [1..1] CodeSet C3 963

Or TypeAndldentification <TpAndld> [1.1] 963
SafekeepingPlaceType <SfkpgPIcTp> [1..1] CodeSet 963
Identification <ld> [1..1] IdentifierSet C1 964

Or} Proprietary <Prtry> [1..1] + 964

6.4.4.2.1.1.2.2.7.16 SafekeepingAccount <SfkpgAcct>

Presence: [0..1]

Definition: Account to or from which a securities entry is made.

SafekeepingAccount <SfkpgAcct> contains the following elements (see SecuritiesAccount19 on
page 888 for details)
Or MessageElement<XML Tag> Mult. Type Cc;\?str. Page
0.
Identification <ld> [1..1] Text 888
Type <Tp> [0..1] t 888
Name <Nm> [0..1] Text 888

6.4.4.2.1.1.2.2.7.17 BlockChainAddressOrWallet <BlckChainAdrOrwillit>

Presence: [0..1]

Definition: Blockchain address or wallet where digital assets are maintained. This is the equivalent of
safekeeping account for digital assets.

BlockChainAddressOrWallet <BlckChainAdrOrWIlt> contains the following elements (see

BlockChainAddressWallet3 on page 961 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <ld> [1..1] Text 9261
Type <Tp> [0..1] t 961
Name <Nm> [0..1] Text 961
6.4.4.2.1.2 SegregatedindependentAmount <SgrtdindpdntAmt>
Presence: [0..1]
Definition: Provides details about the proposal for the segregated independent amount.
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SegregatedindependentAmount <SgrtdindpdntAmt> contains the following CollateralMovement12

elements
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
AgreedAmount <AgrdAmt> [1..1] Amount C3, (302
C10
MovementDirection <MvmntDrctn> [0..%] 303
{Or CollateralMovementDirection <ColIMvmntDrctn> [1..1] 310
Deliver <Dlvr> [1..1] 315
MarginCallRequestldentification <MrgnCallReqld> |[1..1] Text 317
MarginCallResponseldentification [0..1] Text 318
<MrgnCallRspnld>
StandardSettlementinstructions <StdSttiminstrs> [0..1] Text 318
CollateralProposalResponseldentification [0..1] Text 318
<CollPrpsIRspnld>
SecuritiesCollateral <SctiesColl> [0..%] C20, |318
Cc23
Collateralldentification <Collld> [0..1] Text 320
Securityldentification <Sctyld> [1..1] + C13, 320
C14,
C17,
C18,
C19
MaturityDate <MtrtyDt> [0..1] + 321
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 322
Quantity <Qty> [1..1] + C15 322
Price <Pric> [0..1] + 322
MarketValue <MktVal> [0..1] Amount C3, [323
C10
Haircut <Hrcut> [0..1] Rate 323
CollateralValue <CollVal> [0..1] Amount C3, [323
C10
ValueDate <ValDt> [0..1] Date 324
SafekeepingAccount <SfkpgAcct> [0..1] + 324
BlockChainAddressOrWallet [0..1] + 325
<BlckChainAdrOrwiIit>
SafekeepingPlace <SfkpgPlc> [1..1] + 325
SettlementParameters <SttimParams> [0..1] + 325
CashCollateral <CshColl> [0..%] 326
Collateralldentification <Collld> [0..1] Text 327
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Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.

CashAccountldentification <CshAcctld> [0..1] + 327
DepositAmount <DpstAmt> [0..1] Amount C3, |[327

C10
DepositType <DpstTp> [0..1] CodeSet 328
MaturityDate <MtrtyDt> [0..1] Date 328
ValueDate <ValDt> [0..1] Date 328
ExchangeRate <XchgRate> [0..1] Rate 328
CollateralValue <CollVal> [1..1] Amount C3, [329

C10
Haircut <Hrcut> [0..1] Rate 329
OtherCollateral <OthrColl> [0..%] C22, 1329

C25
Collateralldentification <Collld> [0..1] Text 331
LetterOfCreditldentification <LttrOfCdtld> [0..1] Text 331
LetterOfCreditAmount <LttrOfCdtAmt> [0..1] Amount C3, |331

C10
GuaranteeAmount <GrntAmt> [0..1] Amount C3, (332

C10
OtherTypeOfCollateral <OthrTpOfColl> [0..1] 333
Description <Desc> [1..1] Text 333
Quantity <Qty> [0..1] + C15 333
IssueDate <IsseDt> [0..1] + 334
ExpiryDate <XpryDt> [0..1] + 334
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 334
Issuer <lIssr> [0..1] 334
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C6 335
Or Proprietaryldentification <Prtryld> [1..1] + 335
Or} NameAndAddress <NmAndAdr> [1..1] 336
Name <Nm> [1..1] Text 336
Address <Adr> [1..1] * 336
ValueDate <ValDt> [0..1] Date 336
ExchangeRate <XchgRate> [0..1] Rate 336
MarketValue <MktVal> [0..1] Amount C3, (336

C10
Haircut <Hrcut> [0..1] Rate 337
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Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
CollateralValue <CollVal> [1..1] Amount C3, [337
C10
SafekeepingPlace <SfkpgPlc> [0..1] + 338
SafekeepingAccount <SfkpgAcct> [0..1] + 338
BlockChainAddressOrWallet [0..1] + 339
<BlckChainAdrOrwiit>
Return <Rtr> [0..1] 339
MarginCallRequestldentification <MrgnCallReqld> |[1..1] Text 342
MarginCallResponseldentification [0..1] Text 342
<MrgnCallRspnld>
StandardSettlementinstructions <StdSttiminstrs> [0..1] Text 342
CollateralProposalResponseldentification [0..1] Text 342
<CollPrpsIRspnld>
SecuritiesCollateral <SctiesColl> [0..%] C20, | 342
Cc23
Collateralldentification <Collld> [0..1] Text 344
Securityldentification <Sctyld> [1.1] * C13, | 344
C14,
C17,
C1s,
C19
MaturityDate <MtrtyDt> [0..1] + 345
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 346
Quantity <Qty> [1..1] + C15 346
Price <Pric> [0..1] * 346
MarketValue <MktVal> [0..1] Amount C3, |347
C10
Haircut <Hrcut> [0..1] Rate 347
CollateralValue <CollVal> [0..1] Amount C3, |347
C10
ValueDate <ValDt> [0..1] Date 348
SafekeepingAccount <SfkpgAcct> [0..1] + 348
BlockChainAddressOrWallet [0..1] + 349
<BlckChainAdrOrwiIit>
SafekeepingPlace <SfkpgPlc> [1..1] + 349
SettlementParameters <SttimParams> [0..1] + 349
CashCollateral <CshColl> [0..%] 350
Collateralldentification <Collld> [0..1] Text 351
February 2022 298




Message Definition Report - Part 2
Collateral Management November 2022 for Standards MX

MX colr.007.001.06 CollateralProposalvV06
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CashAccountldentification <CshAcctld> [0..1] + 351
ReturnExcess <RtrXcss> [0..1] Indicator 351
DepositAmount <DpstAmt> [0..1] Amount C3, |[351

C10
DepositType <DpstTp> [0..1] CodeSet 352
MaturityDate <MtrtyDt> [0..1] Date 352
ValueDate <ValDt> [0..1] Date 352
ExchangeRate <XchgRate> [0..1] Rate 353
CollateralValue <CollVal> [1..1] Amount C3, 353

C10
Haircut <Hrcut> [0..1] Rate 353
OtherCollateral <OthrColl> [0.%] C22, |354

C25
Collateralldentification <Collld> [0..1] Text 355
LetterOfCreditldentification <LttrOfCdtld> [0..1] Text 355
LetterOfCreditAmount <LttrOfCdtAmt> [0..1] Amount C3, [355

C10
GuaranteeAmount <GrntAmt> [0..1] Amount C3, 356

C10
OtherTypeOfCollateral <OthrTpOfColl> [0..1] 357
Description <Desc> [1..1] Text 357
Quantity <Qty> [0..1] + C15 357
IssueDate <IsseDt> [0..1] + 358
ExpiryDate <XpryDt> [0..1] * 358
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 358
Issuer <Issr> [0..1] 359
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C6 359
Or Proprietaryldentification <Prtryld> [1..1] + 359
Or} NameAndAddress <NmAndAdr> [1..1] 360
Name <Nm> [1..1] Text 360
Address <Adr> [1..1] * 360
ValueDate <ValDt> [0..1] Date 360
ExchangeRate <XchgRate> [0..1] Rate 361
MarketValue <MktVal> [0..1] Amount C3, |361

C10

February 2022 299




Message Definition Report - Part 2
Collateral Management November 2022 for Standards MX

MX colr.007.001.06 CollateralProposalvV06

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Haircut <Hrcut> [0..1] Rate 361
CollateralValue <CollVal> [1..1] Amount C3, [361
C10
SafekeepingPlace <SfkpgPlc> [0..1] + 362
SafekeepingAccount <SfkpgAcct> [0..1] + 363
BlockChainAddressOrWallet [0..1] + 363
<BlckChainAdrOrWiIit>
Or} Return <Rtr> [1..1] 363
MarginCallRequestldentification <MrgnCallReqld> |[1..1] Text 366
MarginCallResponseldentification [0..1] Text 366
<MrgnCallRspnld>
StandardSettlementinstructions <StdSttiminstrs> [0..1] Text 366
CollateralProposalResponseldentification [0..1] Text 366
<CollPrpsIRspnld>
SecuritiesCollateral <SctiesColl> [0..%] C20, |366
Cc23
Collateralldentification <Collld> [0..1] Text 368
Securityldentification <Sctyld> [1..1] + C13, | 368
Ci14,
C17,
C18,
C19
MaturityDate <MtrtyDt> [0..1] + 369
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 370
Quantity <Qty> [1..1] + C15 370
Price <Pric> [0..1] + 370
MarketValue <MktVal> [0..1] Amount C3, [371
C10
Haircut <Hrcut> [0..1] Rate 371
CollateralValue <CollVal> [0..1] Amount C3, 371
C10
ValueDate <ValDt> [0..1] Date 372
SafekeepingAccount <SfkpgAcct> [0..1] + 372
BlockChainAddressOrWallet [0..1] + 373
<BlckChainAdrOrwiIit>
SafekeepingPlace <SfkpgPlc> [1..1] + 373
SettlementParameters <SttimParams> [0..1] + 373
CashCollateral <CshColl> [0.%] 374
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0.

Collateralldentification <Collld> [0..1] Text 375
CashAccountldentification <CshAcctld> [0..1] + 375
ReturnExcess <RtrXcss> [0..1] Indicator 375
DepositAmount <DpstAmt> [0..1] Amount C3, |375

C10
DepositType <DpstTp> [0..1] CodeSet 376
MaturityDate <MtrtyDt> [0..1] Date 376
ValueDate <ValDt> [0..1] Date 376
ExchangeRate <XchgRate> [0..1] Rate 377
CollateralValue <CollVal> [1..1] Amount C3, 377

C10
Haircut <Hrcut> [0..1] Rate 377
OtherCollateral <OthrColl> [0..%] C22, |378

C25
Collateralldentification <Collld> [0..1] Text 379
LetterOfCreditldentification <LttrOfCdtld> [0..1] Text 379
LetterOfCreditAmount <LttrOfCdtAmt> [0..1] Amount C3, [379

C10
GuaranteeAmount <GrntAmt> [0..1] Amount C3, 380

C10
OtherTypeOfCollateral <OthrTpOfColl> [0..1] 381
Description <Desc> [1..1] Text 381
Quantity <Qty> [0..1] + C15 381
IssueDate <IsseDt> [0..1] * 382
ExpiryDate <XpryDt> [0..1] + 382
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 382
Issuer <Issr> [0..1] 383
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C6 383
Or Proprietaryldentification <Prtryld> [1..1] + 383
Or} NameAndAddress <NmAndAdr> [1..1] 384
Name <Nm> [1..1] Text 384
Address <Adr> [1..1] + 384
ValueDate <ValDt> [0..1] Date 384
ExchangeRate <XchgRate> [0..1] Rate 385
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<BlckChainAdrOrWilit>

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

0.

MarketValue <MktVal> [0..1] Amount C3, (385
C10

Haircut <Hrcut> [0..1] Rate 385

CollateralValue <CollvVal> [1..1] Amount C3, |385
C10

SafekeepingPlace <SfkpgPlc> [0..1] + 386

SafekeepingAccount <SfkpgAcct> [0..1] + 387

BlockChainAddressOrWallet [0..1] + 387

6.4.4.2.1.2.1 AgreedAmount <AgrdAmt>

Presence: [1..1]

Definition: Provides the call amount that is agreed and that will result in a collateral movement.

Impacted by: C3 ActiveCurrency
Datatype: ActiveCurrencyAndAmount on page 1041

C10 CurrencyAmount

Constraints

e 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

e CurrencyAmount
(Rule)

The number of fractional digits (or minor unit of currency) must comply with 1ISO 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.
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6.4.4.2.1.2.2 MovementDirection <MvmntDrctn>
Presence: [0..*]

Definition: Provides the collateral movement direction that is a delivery and optionally a return, or a
return only.
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MovementDirection <MvmntDrctn> contains one of the following CollateralMovement6Choice

elements
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or CollateralMovementDirection <ColIMvmntDrctn> [1..1] 310
Deliver <Dlvr> [1..1] 315
MarginCallRequestldentification <MrgnCallReqgld> | [1..1] Text 317
MarginCallResponseldentification [0..1] Text 318
<MrgnCallRspnld>
StandardSettlementinstructions <StdSttiminstrs> [0..1] Text 318
CollateralProposalResponseldentification [0..1] Text 318
<CollPrpsIRspnld>
SecuritiesCollateral <SctiesColl> [0..%] C20, 318
C23
Collateralldentification <Collld> [0..1] Text 320
Securityldentification <Sctyld> [1..1] + C13, 320
C14,
C17,
C18,
C19
MaturityDate <MtrtyDt> [0..1] + 321
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 322
Quantity <Qty> [1..1] + C15 322
Price <Pric> [0..1] + 322
MarketValue <MktVal> [0..1] Amount C3, 323
C10
Haircut <Hrcut> [0..1] Rate 323
CollateralValue <CollVal> [0..1] Amount C3, (323
C10
ValueDate <ValDt> [0..1] Date 324
SafekeepingAccount <SfkpgAcct> [0..1] + 324
BlockChainAddressOrWallet [0..1] + 325
<BlckChainAdrOrwiIit>
SafekeepingPlace <SfkpgPlc> [1..1] + 325
SettlementParameters <SttimParams> [0..1] + 325
CashCollateral <CshColl> [0..%] 326
Collateralldentification <Collld> [0..1] Text 327
CashAccountldentification <CshAcctld> [0..1] + 327
DepositAmount <DpstAmt> [0..1] Amount C3, |[327
C10
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Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.

DepositType <DpstTp> [0..1] CodeSet 328
MaturityDate <MtrtyDt> [0..1] Date 328
ValueDate <ValDt> [0..1] Date 328
ExchangeRate <XchgRate> [0..1] Rate 328
CollateralValue <CollvVal> [1..1] Amount C3, |329

C10
Haircut <Hrcut> [0..1] Rate 329
OtherCollateral <OthrColl> [0.%] C22, 1329

C25
Collateralldentification <Collld> [0..1] Text 331
LetterOfCreditldentification <LttrOfCdtld> [0..1] Text 331
LetterOfCreditAmount <LttrOfCdtAmt> [0..1] Amount C3, [331

C10
GuaranteeAmount <GrntAmt> [0..1] Amount C3, [332

C10
OtherTypeOfCollateral <OthrTpOfColl> [0..1] 333
Description <Desc> [1..1] Text 333
Quantity <Qty> [0..1] + C15 333
IssueDate <IsseDt> [0..1] * 334
ExpiryDate <XpryDt> [0..1] + 334
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 334
Issuer <Issr> [0..1] 334
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C6 335
Or Proprietaryldentification <Prtryld> [1..1] + 335
Or} NameAndAddress <NmAndAdr> [1..1] 336
Name <Nm> [1..1] Text 336
Address <Adr> [1..1] * 336
ValueDate <ValDt> [0..1] Date 336
ExchangeRate <XchgRate> [0..1] Rate 336
MarketValue <MktVal> [0..1] Amount C3, 336

C10
Haircut <Hrcut> [0..1] Rate 337
CollateralValue <CollVal> [1..1] Amount C3, [337

C10
SafekeepingPlace <SfkpgPlc> [0..1] * 338
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Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
SafekeepingAccount <SfkpgAcct> [0..1] + 338
BlockChainAddressOrWallet [0..1] + 339
<BlckChainAdrOrWiIit>
Return <Rtr> [0..1] 339
MarginCallRequestldentification <MrgnCallReqld> |[1..1] Text 342
MarginCallResponseldentification [0..1] Text 342
<MrgnCallRspnld>
StandardSettlementinstructions <StdSttimInstrs> [0..1] Text 342
CollateralProposalResponseldentification [0..1] Text 342
<CollPrpsIRspnld>
SecuritiesCollateral <SctiesColl> [0..%] C20, [342
Cc23
Collateralldentification <Collld> [0..1] Text 344
Securityldentification <Sctyld> [1..1] + C13, | 344
Ci14,
C17,
C18,
C19
MaturityDate <MtrtyDt> [0..1] + 345
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 346
Quantity <Qty> [1..1] + C15 346
Price <Pric> [0..1] + 346
MarketValue <MktVal> [0..1] Amount C3, |[347
C10
Haircut <Hrcut> [0..1] Rate 347
CollateralValue <CollVal> [0..1] Amount C3, 347
C10
ValueDate <ValDt> [0..1] Date 348
SafekeepingAccount <SfkpgAcct> [0..1] + 348
BlockChainAddressOrWallet [0..1] + 349
<BlckChainAdrOrwiIit>
SafekeepingPlace <SfkpgPlc> [1..1] + 349
SettlementParameters <SttimParams> [0..1] + 349
CashCollateral <CshColl> [0..%] 350
Collateralldentification <Collld> [0..1] Text 351
CashAccountldentification <CshAcctld> [0..1] + 351
ReturnExcess <RtrXcss> [0..1] Indicator 351
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Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.

DepositAmount <DpstAmt> [0..1] Amount C3, [351

C10
DepositType <DpstTp> [0..1] CodeSet 352
MaturityDate <MtrtyDt> [0..1] Date 352
ValueDate <ValDt> [0..1] Date 352
ExchangeRate <XchgRate> [0..1] Rate 353
CollateralValue <CollVal> [1..1] Amount C3, (353

C10
Haircut <Hrcut> [0..1] Rate 353
OtherCollateral <OthrColl> [0..%] C22, |354

C25
Collateralldentification <Collld> [0..1] Text 355
LetterOfCreditldentification <LttrOfCdtld> [0..1] Text 355
LetterOfCreditAmount <LttrOfCdtAmt> [0..1] Amount C3, |[355

C10
GuaranteeAmount <GrntAmt> [0..1] Amount C3, [356

C10
OtherTypeOfCollateral <OthrTpOfColl> [0..1] 357
Description <Desc> [1..1] Text 357
Quantity <Qty> [0..1] + C15 357
IssueDate <IsseDt> [0..1] + 358
ExpiryDate <XpryDt> [0..1] + 358
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 358
Issuer <lIssr> [0..1] 359
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet c6 359
Or Proprietaryldentification <Prtryld> [1..1] + 359
Or} NameAndAddress <NmAndAdr> [1..1] 360
Name <Nm> [1..1] Text 360
Address <Adr> [1..1] + 360
ValueDate <ValDt> [0..1] Date 360
ExchangeRate <XchgRate> [0..1] Rate 361
MarketValue <MktVal> [0..1] Amount C3, |[361

C10
Haircut <Hrcut> [0..1] Rate 361
CollateralValue <Collval> [1..1] Amount C3, [361

C10
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Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
SafekeepingPlace <SfkpgPlc> [0..1] + 362
SafekeepingAccount <SfkpgAcct> [0..1] + 363
BlockChainAddressOrWallet [0..1] + 363
<BlckChainAdrOrwIit>
Or} | Return <Rtr> [1.1] 363
MarginCallRequestldentification <MrgnCallReqld> [1..1] Text 366
MarginCallResponseldentification <MrgnCallRspnld> |[0..1] Text 366
StandardSettlementinstructions <StdSttimInstrs> [0..1] Text 366
CollateralProposalResponseldentification [0..1] Text 366
<CollPrpsIRspnld>

SecuritiesCollateral <SctiesColl> [0..%] C20, |366

Cc23
Collateralldentification <Collld> [0..1] Text 368
Securityldentification <Sctyld> [1..1] + C13, | 368

C14,
C17,

C1s,

C19
MaturityDate <MtrtyDt> [0..1] + 369
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 370
Quantity <Qty> [1..1] + C15 370
Price <Pric> [0..1] + 370
MarketValue <MktVal> [0..1] Amount C3, [371

C10
Haircut <Hrcut> [0..1] Rate 371
CollateralValue <CollVal> [0..1] Amount C3, 371

C10
ValueDate <ValDt> [0..1] Date 372
SafekeepingAccount <SfkpgAcct> [0..1] + 372
BlockChainAddressOrWallet <BlckChainAdrOrWIit> | [0..1] + 373
SafekeepingPlace <SfkpgPlc> [1..1] + 373
SettlementParameters <SttimParams> [0..1] + 373
CashCollateral <CshColl> [0..%] 374
Collateralldentification <Collld> [0..1] Text 375
CashAccountldentification <CshAcctld> [0..1] + 375
ReturnExcess <RtrXcss> [0..1] Indicator 375
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Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.

DepositAmount <DpstAmt> [0..1] Amount C3, [375

C10
DepositType <DpstTp> [0..1] CodeSet 376
MaturityDate <MtrtyDt> [0..1] Date 376
ValueDate <ValDt> [0..1] Date 376
ExchangeRate <XchgRate> [0..1] Rate 377
CollateralValue <CollVal> [1..1] Amount C3, 377

C10
Haircut <Hrcut> [0..1] Rate 377
OtherCollateral <OthrColl> [0..%] C22, 378

C25
Collateralldentification <Collld> [0..1] Text 379
LetterOfCreditldentification <LttrOfCdtld> [0..1] Text 379
LetterOfCreditAmount <LttrOfCdtAmt> [0..1] Amount C3, 379

C10
GuaranteeAmount <GrntAmt> [0..1] Amount C3, (380

C10
OtherTypeOfCollateral <OthrTpOfColl> [0..1] 381
Description <Desc> [1..1] Text 381
Quantity <Qty> [0..1] + C15 381
IssueDate <lsseDt> [0..1] + 382
ExpiryDate <XpryDt> [0..1] + 382
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 382
Issuer <Issr> [0..1] 383
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet c6 383
Or Proprietaryldentification <Prtryld> [1..1] + 383
Or} NameAndAddress <NmAndAdr> [1..1] 384
Name <Nm> [1..1] Text 384
Address <Adr> [1.1] * 384
ValueDate <ValDt> [0..1] Date 384
ExchangeRate <XchgRate> [0..1] Rate 385
MarketValue <MktVal> [0..1] Amount C3, [385

C10
Haircut <Hrcut> [0..1] Rate 385
CollateralValue <CollVal> [1..1] Amount C3, 385

C10
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Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
SafekeepingPlace <SfkpgPlc> [0..1] + 386
SafekeepingAccount <SfkpgAcct> [0..1] + 387
BlockChainAddressOrWallet <BlckChainAdrOrWlit> |[0..1] + 387
6.4.4.2.1.2.2.1 CollateralMovementDirection <ColIMvmntDrctn>
Presence: [1..1]
Definition: Provides the collateral movement direction that is a delivery and optionally a return.
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CollateralMovementDirection <ColIMvmntDrctn> contains the following CollateralMovement13

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

Deliver <Dlvr> [1..1] 315
MarginCallRequestldentification <MrgnCallReqld> [1..1] Text 317
MarginCallResponseldentification <MrgnCallRspnid> | [0..1] Text 318
StandardSettlementinstructions <StdSttiminstrs> [0..1] Text 318
CollateralProposalResponseldentification [0..1] Text 318

<CollPrpsIRspnld>

SecuritiesCollateral <SctiesColl> [0..%] C20, [318

Cc23
Collateralldentification <Collld> [0..1] Text 320
Securityldentification <Sctyld> [1..1] + C13, 320

C14,
C17,

C1s,

C19
MaturityDate <MtrtyDt> [0..1] + 321
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 322
Quantity <Qty> [1..1] + C15 322
Price <Pric> [0..1] * 322
MarketValue <MktVal> [0..1] Amount C3, (323

C10
Haircut <Hrcut> [0..1] Rate 323
CollateralValue <CollVal> [0..1] Amount C3, 323

C10
ValueDate <ValDt> [0..1] Date 324
SafekeepingAccount <SfkpgAcct> [0..1] + 324
BlockChainAddressOrWallet <BlckChainAdrOrWlit> |[0..1] + 325
SafekeepingPlace <SfkpgPlc> [1..1] + 325
SettlementParameters <SttimParams> [0..1] + 325
CashcCollateral <CshColl> [0..%] 326
Collateralldentification <Collld> [0..1] Text 327
CashAccountldentification <CshAcctld> [0..1] + 327
DepositAmount <DpstAmt> [0..1] Amount C3, |[327

C10
DepositType <DpstTp> [0..1] CodeSet 328
MaturityDate <MtrtyDt> [0..1] Date 328

February 2022 311




Message Definition Report - Part 2
Collateral Management November 2022 for Standards MX

MX colr.007.001.06 CollateralProposalvV06

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

ValueDate <ValDt> [0..1] Date 328
ExchangeRate <XchgRate> [0..1] Rate 328
CollateralValue <CollVal> [1..1] Amount C3, [329

C10
Haircut <Hrcut> [0..1] Rate 329
OtherCollateral <OthrColl> [0..%] C22, (329

C25
Collateralldentification <Collld> [0..1] Text 331
LetterOfCreditldentification <LttrOfCdtld> [0..1] Text 331
LetterOfCreditAmount <LttrOfCdtAmt> [0..1] Amount C3, (331

C10
GuaranteeAmount <GrntAmt> [0..1] Amount C3, (332

C10
OtherTypeOfCollateral <OthrTpOfColl> [0..1] 333
Description <Desc> [1..1] Text 333
Quantity <Qty> [0..1] + C15 333
IssueDate <lsseDt> [0..1] + 334
ExpiryDate <XpryDt> [0..1] + 334
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 334
Issuer <lIssr> [0..1] 334
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C6 335
Or Proprietaryldentification <Prtryld> [1..1] + 335
Or} NameAndAddress <NmAndAdr> [1..1] 336
Name <Nm> [1..1] Text 336
Address <Adr> [1..1] + 336
ValueDate <ValDt> [0..1] Date 336
ExchangeRate <XchgRate> [0..1] Rate 336
MarketValue <MktVal> [0..1] Amount C3, [336

C10
Haircut <Hrcut> [0..1] Rate 337
CollateralValue <CollVal> [1..1] Amount C3, [337

C10
SafekeepingPlace <SfkpgPlc> [0..1] + 338
SafekeepingAccount <SfkpgAcct> [0..1] + 338
BlockChainAddressOrWallet <BlckChainAdrOrWIit> | [0..1] + 339
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Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.

Return <Rtr> [0..1] 339
MarginCallRequestldentification <MrgnCallReqld> [1..1] Text 342
MarginCallResponseldentification <MrgnCallRspnid> | [0..1] Text 342
StandardSettlementinstructions <StdSttiminstrs> [0..1] Text 342
CollateralProposalResponseldentification [0..1] Text 342

<CollPrpsIRspnld>

SecuritiesCollateral <SctiesColl> [0..%] C20, | 342

Cc23
Collateralldentification <Collld> [0..1] Text 344
Securityldentification <Sctyld> [1..1] + C13, | 344

C14,
C17,

C1s,

C19
MaturityDate <MtrtyDt> [0..1] * 345
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 346
Quantity <Qty> [1..1] + C15 346
Price <Pric> [0..1] + 346
MarketValue <MktVval> [0..1] Amount C3, |347

C10
Haircut <Hrcut> [0..1] Rate 347
CollateralValue <CollVal> [0..1] Amount C3, |347

C10
ValueDate <ValDt> [0..1] Date 348
SafekeepingAccount <SfkpgAcct> [0..1] + 348
BlockChainAddressOrWallet <BlckChainAdrOrWIit> |[0..1] * 349
SafekeepingPlace <SfkpgPlc> [1..1] + 349
SettlementParameters <SttimParams> [0..1] + 349
CashCollateral <CshColl> [0..%] 350
Collateralldentification <Collld> [0..1] Text 351
CashAccountldentification <CshAcctld> [0..1] + 351
ReturnExcess <RtrXcss> [0..1] Indicator 351
DepositAmount <DpstAmt> [0..1] Amount C3, [351

C10
DepositType <DpstTp> [0..1] CodeSet 352
MaturityDate <MtrtyDt> [0..1] Date 352
ValueDate <ValDt> [0..1] Date 352

February 2022 313




Message Definition Report - Part 2
Collateral Management November 2022 for Standards MX

MX colr.007.001.06 CollateralProposalvV06

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

ExchangeRate <XchgRate> [0..1] Rate 353
CollateralValue <CollVal> [1..1] Amount C3, (353

C10
Haircut <Hrcut> [0..1] Rate 353
OtherCollateral <OthrColl> [0..%] C22, |354

C25
Collateralldentification <Collld> [0..1] Text 355
LetterOfCreditldentification <LttrOfCdtld> [0..1] Text 355
LetterOfCreditAmount <LttrOfCdtAmt> [0..1] Amount C3, |[355

C10
GuaranteeAmount <GrntAmt> [0..1] Amount C3, |[356

C10
OtherTypeOfCollateral <OthrTpOfColl> [0..1] 357
Description <Desc> [1..1] Text 357
Quantity <Qty> [0..1] + C15 357
IssueDate <IsseDt> [0..1] + 358
ExpiryDate <XpryDt> [0..1] + 358
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 358
Issuer <Issr> [0..1] 359
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet Cc6 359
Or Proprietaryldentification <Prtryld> [1..1] + 359
Or} NameAndAddress <NmAndAdr> [1..1] 360
Name <Nm> [1..1] Text 360
Address <Adr> [1..1] + 360
ValueDate <ValDt> [0..1] Date 360
ExchangeRate <XchgRate> [0..1] Rate 361
MarketValue <MktVal> [0..1] Amount C3, |[361

C10
Haircut <Hrcut> [0..1] Rate 361
CollateralValue <Collval> [1..1] Amount C3, [361

C10
SafekeepingPlace <SfkpgPlc> [0..1] + 362
SafekeepingAccount <SfkpgAcct> [0..1] + 363
BlockChainAddressOrWallet <BlckChainAdrOrWIiit> |[0..1] + 363
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6.4.4.2.1.2.2.1.1 Deliver <Dlvr>
Presence: [1..1]

Definition: Provides the collateral movement direction that is a delivery only.
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Deliver <DIvr> contains the following Collateral55 elements

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
MarginCallRequestldentification <MrgnCallReqld> [1..1] Text 317
MarginCallResponseldentification <MrgnCallRspnid> |[0..1] Text 318
StandardSettlementinstructions <StdSttimInstrs> [0..1] Text 318
CollateralProposalResponseldentification [0..1] Text 318
<CollPrpsIRspnld>
SecuritiesCollateral <SctiesColl> [0..%] C20, [318
Cc23
Collateralldentification <Collld> [0..1] Text 320
Securityldentification <Sctyld> [1..1] + C13, | 320
C14,
C17,
C1s,
C19
MaturityDate <MtrtyDt> [0..1] + 321
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 322
Quantity <Qty> [1..1] + C15 322
Price <Pric> [0..1] * 322
MarketValue <MktVal> [0..1] Amount C3, |323
C10
Haircut <Hrcut> [0..1] Rate 323
CollateralValue <CollVal> [0..1] Amount C3, 323
C10
ValueDate <ValDt> [0..1] Date 324
SafekeepingAccount <SfkpgAcct> [0..1] + 324
BlockChainAddressOrWallet <BlckChainAdrOrWIit> [0..1] + 325
SafekeepingPlace <SfkpgPIlc> [1..1] + 325
SettlementParameters <SttimParams> [0..1] + 325
CashCollateral <CshColl> [0..%] 326
Collateralldentification <Collld> [0..1] Text 327
CashAccountldentification <CshAcctld> [0..1] + 327
DepositAmount <DpstAmt> [0..1] Amount C3, |[327
C10
DepositType <DpstTp> [0..1] CodeSet 328
MaturityDate <MtrtyDt> [0..1] Date 328
ValueDate <ValDt> [0..1] Date 328
ExchangeRate <XchgRate> [0..1] Rate 328
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Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
CollateralValue <CollVal> [1..1] Amount C3, (329
C10
Haircut <Hrcut> [0..1] Rate 329
OtherCollateral <OthrColl> [0..%] C22, 1329
C25
Collateralldentification <Collld> [0..1] Text 331
LetterOfCreditldentification <LttrOfCdtid> [0..1] Text 331
LetterOfCreditAmount <LttrOfCdtAmt> [0..1] Amount C3, 331
C10
GuaranteeAmount <GrntAmt> [0..1] Amount C3, (332
C10
OtherTypeOfCollateral <OthrTpOfColl> [0..1] 333
Description <Desc> [1..1] Text 333
Quantity <Qty> [0..1] + C15 333
IssueDate <IsseDt> [0..1] + 334
ExpiryDate <XpryDt> [0..1] + 334
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 334
Issuer <Issr> [0..1] 334
{Or AnyBIC <AnyBIC> [1.1] IdentifierSet C6 335
Or Proprietaryldentification <Prtryld> [1..1] + 335
Or} NameAndAddress <NmAndAdr> [1..1] 336
Name <Nm> [1..1] Text 336
Address <Adr> [1..1] + 336
ValueDate <ValDt> [0..1] Date 336
ExchangeRate <XchgRate> [0..1] Rate 336
MarketValue <MktVal> [0..1] Amount C3, |336
C10
Haircut <Hrcut> [0..1] Rate 337
CollateralValue <CollVal> [1..1] Amount C3, 337
C10
SafekeepingPlace <SfkpgPlc> [0..1] + 338
SafekeepingAccount <SfkpgAcct> [0..1] + 338
BlockChainAddressOrWallet <BlckChainAdrOrWIit> [0..1] + 339
6.4.4.2.1.2.2.1.1.1 MarginCallRequestldentification <MrgnCallReqgld>
Presence: [1..1]
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Definition: Specifies the reference to the unambiguous identification of the margin call request.

Datatype: Max35Text on page 1074

6.4.4.2.1.2.2.1.1.2 MarginCallResponseldentification <MrgnCallRspnld>
Presence: [0..1]
Definition: Specifies the reference to the unambiguous identification of the margin call response.

Datatype: Max35Text on page 1074

6.4.4.2.1.2.2.1.1.3 StandardSettlementinstructions <StdSttImInstrs>
Presence: [0..1]
Definition: Specifies the standard settlement instructions.

Datatype: Max140Text on page 1073

6.4.4.2.1.2.2.1.1.4 CollateralProposalResponseldentification <CollPrpsIRspnld>
Presence: [0..1]

Definition: Specifies the reference to the unambiguous identification of the collateral proposal response
(in case of counter proposal).

Datatype: Max35Text on page 1074

6.4.4.2.1.2.2.1.1.5 SecuritiesCollateral <SctiesColl>
Presence: [0..*]
Definition: Collateral type is securities.

Impacted by: C20 SafekeepingAccountOrBlockChainAddressiRule Cc23
SafekeepingAccountOrBlockChainAddress2Rule
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SecuritiesCollateral <SctiesColl> contains the following SecuritiesCollateral10 elements

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Collateralldentification <Collld> [0..1] Text 320
Securityldentification <Sctyld> [1..1] + C13, [320
C14,
C17,
C1s,
C19
MaturityDate <MtrtyDt> [0..1] + 321
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 322
Quantity <Qty> [1..1] + C15 322
Price <Pric> [0..1] + 322
MarketValue <MktVval> [0..1] Amount C3, [323
C10
Haircut <Hrcut> [0..1] Rate 323
CollateralValue <CollVal> [0..1] Amount C3, (323
C10
ValueDate <ValDt> [0..1] Date 324
SafekeepingAccount <SfkpgAcct> [0..1] * 324
BlockChainAddressOrWallet <BlckChainAdrOrWiit> [0..1] + 325
SafekeepingPlace <SfkpgPlc> [1..1] + 325
SettlementParameters <SttimParams> [0..1] + 325
Constraints
» SafekeepingAccountOrBlockChainAddress1Rule
(Rule)
If SafekeepingAccount is present, BlockChainAddressOrWallet must be absent.
On Condition
/SafekeepingAccount is present
Following Must be True
/BlockChainAddressOrWallet Must be absent
Error handling:
— Error severity: Warning
— Error Code: X00554
— Error Text: Invalid message contents for SafekeepingAccount or BlockchainAddressOrWalllet.
Only one of both may be present.
» SafekeepingAccountOrBlockChainAddress2Rule
(Rule)
If BlockChainAddressOrWallet is present, SafekeepingAccount must be absent.
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On Condition

/BlockChainAddressOrWallet is present

Following Must be True

/SafekeepingAccount Must be absent

Error handling:

— Error severity: Warning

— Error Code: X00555

— Error Text: Invalid message contents for SafekeepingAccount or BlockchainAddressOrWallet.

Only one of both may be present.

6.4.4.2.1.2.2.1.1.5.1 Collateralldentification <Collld>

Presence: [0..1]

Definition: Provides the identification of the proposed collateral.

Datatype: Max35Text on page 1074

6.4.4.2.1.2.2.1.1.5.2 Securityldentification <Sctyld>

Presence: [1..1]

Definition: Identification of a security.

Impacted by: C13 DescriptionPresenceRule , C14 DescriptionUsageRule, C17 ISINGuideline,
C18 ISINPresenceRule C19 OtherldentificationPresenceRule

Securityldentification <Sctyld> contains the following elements (see Securityldentification19 on
page 937 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
ISIN <ISIN> [0..1] IdentifierSet 939
Otherldentification <Othrld> [0..%] 939
Identification <ld> [1..1] Text 939
Suffix <Sfx> [0..1] Text 939
Type <Tp> [1..1] t 939
Description <Desc> [0..1] Text 940
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
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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.

* |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.
6.4.4.2.1.2.2.1.1.5.3 MaturityDate <MtrtyDt>

Presence: [0..1]

Definition: Planned final repayment date at the time of issuance.
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MaturityDate <MtrtyDt> contains one of the following elements (see DateAndDateTime2Choice on

page 930 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Date <Dt> [1..1] Date 930
Or} DateTime <DtTm> [1..1] DateTime 930

6.4.4.2.1.2.2.1.1.5.4 LimitedCoveragelndicator <LtdCvrgIlnd>

Presence: [0..1]

Definition: Indicates that the collateral posted in the clearing house covers the margin until a specific
timeframe.

Datatype: One of the following values must be used (see YesNolndicator on page 1071):

« Meaning When True: Yes

* Meaning When False: No

6.4.4.2.1.2.2.1.1.5.5 Quantity <Qty>

Presence: [1..1]

Definition: Quantity of securities collateral.

Impacted by: C15 DigitalTokenUnitUsageRule

Quantity <Qty> contains one of the following elements (see FinanciallnstrumentQuantity33Choice on
page 1003 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Unit <Unit> [1..1] Quantity 1003
Or FaceAmount <FaceAmt> [1..1] Amount 1004
Or AmortisedValue <AmtsdVal> [1..1] Amount 1004
Or} DigitalTokenUnit <DgtITknUnit> [1..1] Quantity 1004

Constraints

» DigitalTokenUnitUsageRule
(Rule)

DigitalTokenUnit format may only be used for instruments identified with a digital token identifier and
when the related account identification is provided as a blockchain address or wallet identification
(using BlockChainAddressOrWallet element as the account identification).

6.4.4.2.1.2.2.1.1.5.6 Price <Pric>

Presence: [0..1]

Definition: Indicates the price of the security.
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Price <Pric> contains the following elements (see Price7 on page 1002 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Type <Tp> [1..1] + 1002
Value <Vval> [1..1] + 1003

6.4.4.2.1.2.2.1.1.5.7 MarketValue <MktVal>
Presence: [0..1]
Definition: Value of the collateral based on current market prices.

Impacted by: C3 ActiveCurrency C10 CurrencyAmount

Datatype: ActiveCurrencyAndAmount on page 1041

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

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.
6.4.4.2.1.2.2.1.1.5.8 Haircut <Hrcut>
Presence: [0..1]

Definition: Haircut or valuation factor on the security expressed as a percentage.

Datatype: PercentageRate on page 1072

6.4.4.2.1.2.2.1.1.5.9 CollateralValue <CollVval>

Presence: [0..1]
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Definition: Value of the collateral after taking into account the haircut.

Impacted by: C3 ActiveCurrency C10 CurrencyAmount
Datatype: ActiveCurrencyAndAmount on page 1041

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

¢ 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.
6.4.4.2.1.2.2.1.1.5.10 ValueDate <ValDt>

Presence: [0..1]

Definition: Valuation date of the securities taken as collateral.

Datatype: ISODate on page 1068

6.4.4.2.1.2.2.1.1.5.11 SafekeepingAccount <SfkpgAcct>
Presence: [0..1]

Definition: Account to or from which a securities entry is made.

SafekeepingAccount <SfkpgAcct> contains the following elements (see SecuritiesAccount19 on
page 888 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <Id> [1..1] Text 888
Type <Tp> [0..1] * 888
Name <Nm> [0..1] Text 888
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6.4.4.2.1.2.2.1.1.5.12 BlockChainAddressOrWallet <BlckChainAdrOrWIIt>

Presence: [0..1]

Definition: Blockchain address or wallet where digital assets are maintained. This is the equivalent of
safekeeping account for digital assets.

BlockChainAddressOrWallet <BlckChainAdrOrWIIt> contains the following elements (see

BlockChainAddressWallet3 on page 961 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <Id> [1..1] Text 961
Type <Tp> [0..1] + 961
Name <Nm> [0..1] Text 961

6.4.4.2.1.2.2.1.1.5.13 SafekeepingPlace <SfkpgPlc>

Presence: [1..1]

Definition: Place where the securities are safe-kept, physically or notionally. This place can be, for

example, a local custodian, a Central Securities Depository (CSD) or an International Central Securities
Depository (ICSD).

SafekeepingPlace <SfkpgPlc> contains one of the following elements (see
SafekeepingPlaceFormat29Choice on page 962 for details)

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

{Or Identification <ld> [1..1] 962
SafekeepingPlaceType <SfkpgPIcTp> [1..1] CodeSet 962
Identification <ld> [0..1] Text 962

Or Country <Ctry> [1..1] CodeSet C3 963

Or TypeAndldentification <TpAndld> [1.1] 963
SafekeepingPlaceType <SfkpgPIcTp> [1..1] CodeSet 963
Identification <ld> [1..1] IdentifierSet C1 964

Or} Proprietary <Prtry> [1..1] + 964

6.4.4.2.1.2.2.1.1.5.14 SettlementParameters <SttimParams>

Presence: [0..1]

Definition: Parameters which explicitly state the conditions that must be fulfilled before a particular

transaction of a financial instrument can be settled. These parameters are defined by the instructing

party in compliance with settlement rules in the market the transaction will settle in.
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SettlementParameters <SttimParams> contains the following elements (see SettlementDetails205 on

page 1005 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
TradeDate <TradDt> [1..1] DateTime 1006
SettlementParties <SttimPties> [0..1] 1007
{Or DeliveringSettlementParties <DIvrgSttimPties> [1..1] Cc1a 1007
Depository <Dpstry> [1..1] 1008
{Or AnyBIC <AnyBIC> [1.1] IdentifierSet C1 1008
Or NameAndAddress <NmAndAdr> [1..1] + 1009
Or} Country <Ctry> [1..1] CodeSet C3 1009
Partyl <Pty1> [1..1] + C1l, |1009
c2
Party2 <Pty2> [0..1] + C21, |1011
C26
Or} ReceivingSettlementParties <RcvgSttimPties> [1..1] C12 1013
Depository <Dpstry> [1..1] 1014
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C1 1014
Or NameAndAddress <NmAndAdr> [1.1] + 1014
Or} Country <Ctry> [1..1] CodeSet C3 1015
Partyl <Ptyl> [1..1] + Cl, |1015
c2
Party2 <Pty2> 0.1 | c21, 11017
C26
CollateralOwnership <CollOwnrsh> [1..1] 1019
Proprietary <Prtry> [1..1] Indicator 1019
ClientName <CIntNm> [0..1] 1020
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C1 1020
Or Proprietaryldentification <Prtryld> [1.1] + 1020
Or} NameAndAddress <NmAndAdr> [1..1] 1021
Name <Nm> [1..1] Text 1021
Address <Adr> [1..1] + 1021
6.4.4.2.1.2.2.1.1.6 CashCollateral <CshColl>
Presence: [0..*]
Definition: Collateral type is cash.
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CashCollateral <CshColl> contains the following CashCollateral3 elements

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
Collateralldentification <Collld> [0..1] Text 327
CashAccountldentification <CshAcctld> [0..1] + 327
DepositAmount <DpstAmt> [0..1] Amount C3, |[327
C10
DepositType <DpstTp> [0..1] CodeSet 328
MaturityDate <MtrtyDt> [0..1] Date 328
ValueDate <ValDt> [0..1] Date 328
ExchangeRate <XchgRate> [0..1] Rate 328
CollateralValue <CollVal> [1..1] Amount C3, 329
C10
Haircut <Hrcut> [0..1] Rate 329
6.4.4.2.1.2.2.1.1.6.1 Collateralldentification <Collld>
Presence: [0..1]
Definition: Provides the identification of the proposed collateral.
Datatype: Max35Text on page 1074
6.4.4.2.1.2.2.1.1.6.2 CashAccountldentification <CshAcctld>
Presence: [0..1]
Definition: Provides the identification of the clearing member 's cash account.
CashAccountldentification <CshAcctld> contains one of the following elements (see
Accountldentification4Choice on page 890 for details)
Or MessageElement<XML Tag> Mult. Type Cc;\?str. Page
0.
{Or IBAN <IBAN> [1..1] IdentifierSet C16 |890
Or} Other <Othr> [1..1] + 890
6.4.4.2.1.2.2.1.1.6.3 DepositAmount <DpstAmt>
Presence: [0..1]
Definition: Amount of the deposit.
Impacted by: C3 ActiveCurrency C10 CurrencyAmount
Datatype: ActiveCurrencyAndAmount on page 1041
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

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.
6.4.4.2.1.2.2.1.1.6.4 DepositType <DpstTp>
Presence: [0..1]

Definition: Specifies whether the deposit is fixed term or call/notice.

Datatype: DepositTypelCode on page 1052

CodeName Name Definition
FITE FixedTerm Specifies that it is a fixed term deposit.
CALL Call Specifies that it is a call/notice deposit.

6.4.4.2.1.2.2.1.1.6.5 MaturityDate <MtrtyDt>
Presence: [0..1]
Definition: Planned final repayment date at the time of issuance.
Datatype: ISODate on page 1068

6.4.4.2.1.2.2.1.1.6.6 ValueDate <ValDt>
Presence: [0..1]
Definition: Valuation date of the cash taken as collateral.
Datatype: ISODate on page 1068

6.4.4.2.1.2.2.1.1.6.7 ExchangeRate <XchgRate>
Presence: [0..1]
Definition: Exchange rate.

Datatype: BaseOneRate on page 1072
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6.4.4.2.1.2.2.1.1.6.8 CollateralValue <CollVal>
Presence: [1..1]
Definition: Value of the collateral after taking into account the haircut.

Impacted by: C3 ActiveCurrency C10 CurrencyAmount

Datatype: ActiveCurrencyAndAmount on page 1041

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

¢ 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.
6.4.4.2.1.2.2.1.1.6.9 Haircut <Hrcut>
Presence: [0..1]

Definition: Haircut or valuation factor on the collateral expressed as a percentage.

Datatype: PercentageRate on page 1072

6.4.4.2.1.2.2.1.1.7 OtherCollateral <OthrColl>
Presence: [0..*]
Definition: Collateral type is other than securities or cash for example letter of credit.

Impacted by: C22 SafekeepingAccountOrBlockChainAddressiRule C25
SafekeepingAccountOrBlockChainAddress2Rule
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OtherCollateral <OthrColl> contains the following OtherCollateral9 elements

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
Collateralldentification <Collld> [0..1] Text 331
LetterOfCreditldentification <LttrOfCdtld> [0..1] Text 331
LetterOfCreditAmount <LttrOfCdtAmt> [0..1] Amount C3, [331
C10
GuaranteeAmount <GrntAmt> [0..1] Amount C3, (332
C10
OtherTypeOfCollateral <OthrTpOfColl> [0..1] 333
Description <Desc> [1..1] Text 333
Quantity <Qty> [0..1] * C15 333
IssueDate <IsseDt> [0..1] + 334
ExpiryDate <XpryDt> [0..1] + 334
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 334
Issuer <lIssr> [0..1] 334
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet Co6 335
Or Proprietaryldentification <Prtryld> [1.1] + 335
Or} NameAndAddress <NmAndAdr> [1..1] 336
Name <Nm> [1..1] Text 336
Address <Adr> [1..1] + 336
ValueDate <ValDt> [0..1] Date 336
ExchangeRate <XchgRate> [0..1] Rate 336
MarketValue <MktVal> [0..1] Amount C3, |336
C10
Haircut <Hrcut> [0..1] Rate 337
CollateralValue <CollVal> [1..1] Amount C3, |337
C10
SafekeepingPlace <SfkpgPlc> [0..1] + 338
SafekeepingAccount <SfkpgAcct> [0..1] + 338
BlockChainAddressOrWallet <BlckChainAdrOrwiIit> [0..1] + 339
Constraints
» SafekeepingAccountOrBlockChainAddress1Rule
(Rule)
If SafekeepingAccount is present, BlockChainAddressOrWallet must be absent.
On Condition
/SafekeepingAccount is present
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Following Must be True
/BlockChainAddressOrWallet Must be absent

Error handling:
— Error severity: Warning
— Error Code: X00554

— Error Text: Invalid message contents for SafekeepingAccount or BlockchainAddressOrWallet.
Only one of both may be present.

« SafekeepingAccountOrBlockChainAddress2Rule
(Rule)

If BlockChainAddressOrWallet is present, SafekeepingAccount must be absent.

On Condition
/BlockChainAddressOrWallet is present
Following Must be True
/SafekeepingAccount Must be absent

Error handling:
— Error severity: Warning
— Error Code: X00555

— Error Text: Invalid message contents for SafekeepingAccount or BlockchainAddressOrWallet.
Only one of both may be present.
6.4.4.2.1.2.2.1.1.7.1 Collateralldentification <Collld>
Presence: [0..1]
Definition: Provides the identification of the proposed collateral.

Datatype: Max35Text on page 1074

6.4.4.2.1.2.2.1.1.7.2 LetterOfCreditldentification <LttrOfCdtld>
Presence: [0..1]
Definition: Provides the unique identification of the letter of credit.

Datatype: Max35Text on page 1074

6.4.4.2.1.2.2.1.1.7.3 LetterOfCreditAmount <LttrOfCdtAmt>
Presence: [0..1]
Definition: Amount of the letter/documentary credit.

Impacted by: C3 ActiveCurrency C10 CurrencyAmount

Datatype: ActiveCurrencyAndAmount on page 1041

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
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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

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.
6.4.4.2.1.2.2.1.1.7.4 GuaranteeAmount <GrntAmt>
Presence: [0..1]

Definition: Amount of the bank guarantee.

Impacted by: C3 ActiveCurrency C10 CurrencyAmount

Datatype: ActiveCurrencyAndAmount on page 1041

Constraints

e 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

e CurrencyAmount
(Rule)

The number of fractional digits (or minor unit of currency) must comply with 1ISO 4217.

Note: The decimal separator is a dot.
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Error handling:
— Error severity: Fatal
— Error Code: DO0007
— Error Text: Invalid currency code or too many decimal digits.
6.4.4.2.1.2.2.1.1.7.5 OtherTypeOfCollateral <OthrTpOfColl>
Presence: [0..1]

Definition: Provides a description and an amount of another type of collateral.

OtherTypeOfCollateral <OthrTpOfColl> contains the following OtherTypeOfCollateral3 elements

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Description <Desc> [1..1] Text 333
Quantity <Qty> [0..1] * C15 333

6.4.4.2.1.2.2.1.1.7.5.1 Description <Desc>
Presence: [1..1]
Definition: Provides details about the collateral.

Datatype: Max140Text on page 1073

6.4.4.2.1.2.2.1.1.7.5.2 Quantity <Qty>
Presence: [0..1]
Definition: Quantity of other collateral.

Impacted by: C15 DigitalTokenUnitUsageRule

Quantity <Qty> contains one of the following elements (see FinanciallnstrumentQuantity33Choice on
page 1003 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Unit <Unit> [1..1] Quantity 1003
Or FaceAmount <FaceAmt> [1..1] Amount 1004
Or AmortisedValue <AmtsdVal> [1..1] Amount 1004
Or} DigitalTokenUnit <DgtITknUnit> [1..1] Quantity 1004

Constraints

« DigitalTokenUnitUsageRule
(Rule)
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DigitalTokenUnit format may only be used for instruments identified with a digital token identifier and
when the related account identification is provided as a blockchain address or wallet identification
(using BlockChainAddressOrWallet element as the account identification).
6.4.4.2.1.2.2.1.1.7.6 IssueDate <IsseDt>
Presence: [0..1]
Definition: Date on which the other collateral was issued.

IssueDate <lsseDt> contains one of the following elements (see DateFormat14Choice on page 929 for

details)
Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
{Or Date <Dt> [1..1] Date 929
Or} DateCode <DtCd> [1..1] 929
{Or Code <Cd> [1..1] CodeSet 930
Or} Proprietary <Prtry> [1..1] + 930

6.4.4.2.1.2.2.1.1.7.7 ExpiryDate <XpryDt>
Presence: [0..1]
Definition: Date on which the other collateral expires.

ExpiryDate <XpryDt> contains one of the following elements (see DateFormat14Choice on page 929

for details)
Or MessageElement<XML Tag> Mult. Type C(:\?str. Page
0.
{Or Date <Dt> [1..1] Date 929
Or} DateCode <DtCd> [1..1] 929
{Or Code <Cd> [1..1] CodeSet 930
Or} Proprietary <Prtry> [1..1] + 930

6.4.4.2.1.2.2.1.1.7.8 LimitedCoveragelndicator <LtdCvrgIlnd>
Presence: [0..1]

Definition: Indicates that the collateral deposited in the clearing house covers the margin until a specific
timeframe.

Datatype: One of the following values must be used (see YesNolndicator on page 1071):

* Meaning When True: Yes
* Meaning When False: No
6.4.4.2.1.2.2.1.1.7.9 Issuer <Issr>

Presence: [0..1]

Definition: Party that issues the bank guarantee or letter of / documentary credit.
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Issuer <Issr> contains one of the following Partyldentification178Choice elements

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C6 335
Or Proprietaryldentification <Prtryld> [1..1] + 335
Or} NameAndAddress <NmAndAdr> [1..1] 336
Name <Nm> [1..1] Text 336
Address <Adr> [1..1] + 336

6.4.4.2.1.2.2.1.1.7.9.1 AnyBIC <AnyBIC>

Presence: [1..1]

Definition: Unique and unambiguous identifier for an organisation that is allocated by an institution, for
example, Dun & Bradstreet Identification.

Impacted by: C6 AnyBIC

Datatype: AnyBICDec2014ldentifier on page 1069

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 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.

6.4.4.2.1.2.2.1.1.7.9.2 Proprietaryldentification <Prtryld>

Presence: [1..1]

Definition: Unique and unambiguous identifier, as assigned to a financial institution using a proprietary
identification scheme.

Proprietaryldentification <Prtryld> contains the following elements (see Genericldentification36 on
page 941 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <Id> [1..1] Text 942
Issuer <lssr> [1..1] Text 942
SchemeName <SchmeNm> [0..1] Text 942
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6.4.4.2.1.2.2.1.1.7.9.3 NameAndAddress <NmAndAdr>

Presence: [1..1]

Definition: Name by which a party is known and which is usually used to identify that party.

NameAndAddress <NmAndAdr> contains the following NameAndAddress6 elements

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Name <Nm> [1..1] Text 336
Address <Adr> [1..1] + 336
6.4.4.2.1.2.2.1.1.7.9.3.1 Name <Nm>
Presence: [1..1]
Definition: Name by which a party is known and which is usually used to identify that party.
Datatype: Max70Text on page 1075
6.4.4.2.1.2.2.1.1.7.9.3.2 Address <Adr>
Presence: [1..1]
Definition: Information that locates and identifies a specific address, as defined by postal services.
Address <Adr> contains the following elements (see PostalAddress2 on page 1039 for details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
StreetName <StrtNm> [0..1] Text 1039
PostCodeldentification <PstCdld> [1..1] Text 1039
TownName <TwnNm> [1..1] Text 1040
CountrySubDivision <CtrySubDvsn> [0..1] Text 1040
Country <Ctry> [1..1] CodeSet C3 1040
6.4.4.2.1.2.2.1.1.7.10 ValueDate <ValDt>
Presence: [0..1]
Definition: Valuation date of the other collateral when it was taken as collateral.
Datatype: ISODate on page 1068
6.4.4.2.1.2.2.1.1.7.11 ExchangeRate <XchgRate>
Presence: [0..1]
Definition: Exchange rate.
Datatype: BaseOneRate on page 1072
6.4.4.2.1.2.2.1.1.7.12 MarketValue <MktVal>
Presence: [0..1]
Definition: Value of the collateral based on current market prices.
Impacted by: C3 ActiveCurrency C10 CurrencyAmount
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Datatype: ActiveCurrencyAndAmount on page 1041

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

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.
6.4.4.2.1.2.2.1.1.7.13 Haircut <Hrcut>
Presence: [0..1]

Definition: Haircut or valuation factor on the collateral expressed as a percentage.

Datatype: PercentageRate on page 1072

6.4.4.2.1.2.2.1.1.7.14 CollateralValue <CollVal>
Presence: [1..1]
Definition: Value of the collateral after taking into account the haircut, if any.

Impacted by: C3 ActiveCurrency C10 CurrencyAmount

Datatype: ActiveCurrencyAndAmount on page 1041

Constraints

e 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.
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Error handling:

— Error severity: Fatal

— Error Code: DO0005

— 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.

6.4.4.2.1.2.2.1.1.7.15 SafekeepingPlace <SfkpgPlc>

Presence: [0..1]

Definition: Place where the securities are safe-kept, physically or notionally. This place can be, for

example, a local custodian, a Central Securities Depository (CSD) or an International Central Securities

Depository (ICSD).

SafekeepingPlace <SfkpgPlc> contains one of the following elements (see
SafekeepingPlaceFormat29Choice on page 962 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Identification <ld> [1..1] 962
SafekeepingPlaceType <SfkpgPIcTp> [1..1] CodeSet 962
Identification <ld> [0..1] Text 962
Or Country <Ctry> [1..1] CodeSet C3 963
Or TypeAndldentification <TpAndld> [1..1] 963
SafekeepingPlaceType <SfkpgPIcTp> [1..1] CodeSet 963
Identification <ld> [1..1] |dentifierSet C1l 964
Or} Proprietary <Prtry> [1..1] + 964
6.4.4.2.1.2.2.1.1.7.16 SafekeepingAccount <SfkpgAcct>
Presence: [0..1]
Definition: Account to or from which a securities entry is made.
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SafekeepingAccount <SfkpgAcct> contains the following elements (see SecuritiesAccount19 on

page 888 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <Id> [1..1] Text 888
Type <Tp> [0..1] + 888
Name <Nm> [0..1] Text 888

6.4.4.2.1.2.2.1.1.7.17 BlockChainAddressOrWallet <BlckChainAdrOrWIlt>

Presence: [0..1]

Definition: Blockchain address or wallet where digital assets are maintained. This is the equivalent of
safekeeping account for digital assets.

BlockChainAddressOrWallet <BlckChainAdrOrWIIt> contains the following elements (see

BlockChainAddressWallet3 on page 961 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <Id> [1..1] Text 961
Type <Tp> [0..1] + 961
Name <Nm> [0..1] Text 961

6.4.4.2.1.2.2.1.2 Return <Rtr>

Presence: [0..1]

Definition: Provides the collateral movement direction that is a return only.
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Return <Rtr> contains the following Collateral54 elements

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
MarginCallRequestldentification <MrgnCallReqld> [1..1] Text 342
MarginCallResponseldentification <MrgnCallRspnid> |[0..1] Text 342
StandardSettlementinstructions <StdSttiminstrs> [0..1] Text 342
CollateralProposalResponseldentification [0..1] Text 342
<CollPrpsIRspnld>
SecuritiesCollateral <SctiesColl> [0..%] C20, | 342
Cc23
Collateralldentification <Collld> [0..1] Text 344
Securityldentification <Sctyld> [1..1] * C13, | 344
C14,
C17,
C1s,
C19
MaturityDate <MtrtyDt> [0..1] + 345
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 346
Quantity <Qty> [1..1] + C15 346
Price <Pric> [0..1] + 346
MarketValue <MktVal> [0..1] Amount C3, |347
C10
Haircut <Hrcut> [0..1] Rate 347
CollateralValue <CollVal> [0..1] Amount C3, |347
C10
ValueDate <ValDt> [0..1] Date 348
SafekeepingAccount <SfkpgAcct> [0..1] + 348
BlockChainAddressOrWallet <BlckChainAdrOrWIit> [0..1] + 349
SafekeepingPlace <SfkpgPIlc> [1..1] + 349
SettlementParameters <SttimParams> [0..1] + 349
CashCollateral <CshColl> [0..%] 350
Collateralldentification <Collld> [0..1] Text 351
CashAccountldentification <CshAcctld> [0..1] + 351
ReturnExcess <RtrXcss> [0..1] Indicator 351
DepositAmount <DpstAmt> [0..1] Amount C3, |[351
C10
DepositType <DpstTp> [0..1] CodeSet 352
MaturityDate <MtrtyDt> [0..1] Date 352
ValueDate <ValDt> [0..1] Date 352
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Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.

ExchangeRate <XchgRate> [0..1] Rate 353
CollateralValue <CollVal> [1..1] Amount C3, (353

C10
Haircut <Hrcut> [0..1] Rate 353
OtherCollateral <OthrColl> [0..%] C22, |354

C25
Collateralldentification <Collld> [0..1] Text 355
LetterOfCreditldentification <LttrOfCdtld> [0..1] Text 355
LetterOfCreditAmount <LttrOfCdtAmt> [0..1] Amount C3, |[355

C10
GuaranteeAmount <GrntAmt> [0..1] Amount C3, [356

C10
OtherTypeOfCollateral <OthrTpOfColl> [0..1] 357
Description <Desc> [1..1] Text 357
Quantity <Qty> [0..1] + C15 357
IssueDate <IsseDt> [0..1] + 358
ExpiryDate <XpryDt> [0..1] + 358
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 358
Issuer <lIssr> [0..1] 359
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet Cc6 359
Or Proprietaryldentification <Prtryld> [1..1] + 359
Or} NameAndAddress <NmAndAdr> [1..1] 360
Name <Nm> [1..1] Text 360
Address <Adr> [1..1] + 360
ValueDate <ValDt> [0..1] Date 360
ExchangeRate <XchgRate> [0..1] Rate 361
MarketValue <MktVal> [0..1] Amount C3, |[361

C10
Haircut <Hrcut> [0..1] Rate 361
CollateralValue <Collval> [1..1] Amount C3, [361

C10
SafekeepingPlace <SfkpgPlc> [0..1] + 362
SafekeepingAccount <SfkpgAcct> [0..1] + 363
BlockChainAddressOrWallet <BlckChainAdrOrWIlt> [0..1] + 363
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6.4.4.2.1.2.2.1.2.1 MarginCallRequestldentification <MrgnCallRegld>
Presence: [1..1]
Definition: Specifies the reference to the unambiguous identification of the margin call request.

Datatype: Max35Text on page 1074

6.4.4.2.1.2.2.1.2.2 MarginCallResponseldentification <MrgnCallRspnld>
Presence: [0..1]
Definition: Specifies the reference to the unambiguous identification of the margin call response.

Datatype: Max35Text on page 1074

6.4.4.2.1.2.2.1.2.3 StandardSettlementinstructions <StdSttImInstrs>
Presence: [0..1]
Definition: Specifies the standard settlement instructions.

Datatype: Max140Text on page 1073

6.4.4.2.1.2.2.1.2.4 CollateralProposalResponseldentification <CollPrpsIRspnld>

Presence: [0..1]

Definition: Specifies the reference to the unambiguous identification of the collateral proposal response

(in case of counter proposal).

Datatype: Max35Text on page 1074

6.4.4.2.1.2.2.1.2.5 SecuritiesCollateral <SctiesColl>
Presence: [0..*]
Definition: Collateral type is securities.

Impacted by: C20 SafekeepingAccountOrBlockChainAddressiRule Cc23
SafekeepingAccountOrBlockChainAddress2Rule
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SecuritiesCollateral <SctiesColl> contains the following SecuritiesCollateral10 elements

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Collateralldentification <Collld> [0..1] Text 344
Securityldentification <Sctyld> [1..1] + C13, | 344
C14,
C17,
C1s,
C19
MaturityDate <MtrtyDt> [0..1] * 345
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 346
Quantity <Qty> [1..1] + C15 346
Price <Pric> [0..1] + 346
MarketValue <MktVal> [0..1] Amount C3, 347
C10
Haircut <Hrcut> [0..1] Rate 347
CollateralValue <CollVal> [0..1] Amount C3, |347
C10
ValueDate <ValDt> [0..1] Date 348
SafekeepingAccount <SfkpgAcct> [0..1] * 348
BlockChainAddressOrWallet <BlckChainAdrOrWiit> [0..1] + 349
SafekeepingPlace <SfkpgPlc> [1..1] + 349
SettlementParameters <SttimParams> [0..1] + 349
Constraints
» SafekeepingAccountOrBlockChainAddress1Rule
(Rule)
If SafekeepingAccount is present, BlockChainAddressOrWallet must be absent.
On Condition
/SafekeepingAccount is present
Following Must be True
/BlockChainAddressOrWallet Must be absent
Error handling:
— Error severity: Warning
— Error Code: X00554
— Error Text: Invalid message contents for SafekeepingAccount or BlockchainAddressOrWalllet.
Only one of both may be present.
» SafekeepingAccountOrBlockChainAddress2Rule
(Rule)
If BlockChainAddressOrWallet is present, SafekeepingAccount must be absent.
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On Condition

/BlockChainAddressOrWallet is present

Following Must be True

/SafekeepingAccount Must be absent

Error handling:

— Error severity: Warning

— Error Code: X00555

— Error Text: Invalid message contents for SafekeepingAccount or BlockchainAddressOrWallet.

Only one of both may be present.

6.4.4.2.1.2.2.1.2.5.1 Collateralldentification <Collld>

Presence: [0..1]

Definition: Provides the identification of the proposed collateral.

Datatype: Max35Text on page 1074

6.4.4.2.1.2.2.1.2.5.2 Securityldentification <Sctyld>

Presence: [1..1]

Definition: Identification of a security.

Impacted by: C13 DescriptionPresenceRule , C14 DescriptionUsageRule, C17 ISINGuideline,
C18 ISINPresenceRule C19 OtherldentificationPresenceRule

Securityldentification <Sctyld> contains the following elements (see Securityldentification19 on
page 937 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
ISIN <ISIN> [0..1] IdentifierSet 939
Otherldentification <Othrld> [0..%] 939
Identification <ld> [1..1] Text 939
Suffix <Sfx> [0..1] Text 939
Type <Tp> [1..1] t 939
Description <Desc> [0..1] Text 940
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
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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.

* |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.
6.4.4.2.1.2.2.1.2.5.3 MaturityDate <MtrtyDt>

Presence: [0..1]

Definition: Planned final repayment date at the time of issuance.
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MaturityDate <MtrtyDt> contains one of the following elements (see DateAndDateTime2Choice on

page 930 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Date <Dt> [1..1] Date 930
Or} DateTime <DtTm> [1..1] DateTime 930

6.4.4.2.1.2.2.1.2.5.4 LimitedCoveragelndicator <LtdCvrgIlnd>

Presence: [0..1]

Definition: Indicates that the collateral posted in the clearing house covers the margin until a specific
timeframe.

Datatype: One of the following values must be used (see YesNolndicator on page 1071):

« Meaning When True: Yes

* Meaning When False: No

6.4.4.2.1.2.2.1.2.5.5 Quantity <Qty>

Presence: [1..1]

Definition: Quantity of securities collateral.

Impacted by: C15 DigitalTokenUnitUsageRule

Quantity <Qty> contains one of the following elements (see FinanciallnstrumentQuantity33Choice on
page 1003 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Unit <Unit> [1..1] Quantity 1003
Or FaceAmount <FaceAmt> [1..1] Amount 1004
Or AmortisedValue <AmtsdVal> [1..1] Amount 1004
Or} DigitalTokenUnit <DgtITknUnit> [1..1] Quantity 1004

Constraints

» DigitalTokenUnitUsageRule
(Rule)

DigitalTokenUnit format may only be used for instruments identified with a digital token identifier and
when the related account identification is provided as a blockchain address or wallet identification
(using BlockChainAddressOrWallet element as the account identification).

6.4.4.2.1.2.2.1.2.5.6 Price <Pric>

Presence: [0..1]

Definition: Indicates the price of the security.
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Price <Pric> contains the following elements (see Price7 on page 1002 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Type <Tp> [1..1] + 1002
Value <Vval> [1..1] + 1003

6.4.4.2.1.2.2.1.2.5.7 MarketValue <MktVal>
Presence: [0..1]
Definition: Value of the collateral based on current market prices.

Impacted by: C3 ActiveCurrency C10 CurrencyAmount

Datatype: ActiveCurrencyAndAmount on page 1041

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

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.
6.4.4.2.1.2.2.1.2.5.8 Haircut <Hrcut>
Presence: [0..1]

Definition: Haircut or valuation factor on the security expressed as a percentage.

Datatype: PercentageRate on page 1072

6.4.4.2.1.2.2.1.2.5.9 CollateralValue <CollVval>

Presence: [0..1]
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Definition: Value of the collateral after taking into account the haircut.

Impacted by: C3 ActiveCurrency C10 CurrencyAmount
Datatype: ActiveCurrencyAndAmount on page 1041

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

¢ 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.
6.4.4.2.1.2.2.1.2.5.10 ValueDate <ValDt>

Presence: [0..1]

Definition: Valuation date of the securities taken as collateral.

Datatype: ISODate on page 1068

6.4.4.2.1.2.2.1.2.5.11 SafekeepingAccount <SfkpgAcct>
Presence: [0..1]

Definition: Account to or from which a securities entry is made.

SafekeepingAccount <SfkpgAcct> contains the following elements (see SecuritiesAccount19 on
page 888 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <Id> [1..1] Text 888
Type <Tp> [0..1] * 888
Name <Nm> [0..1] Text 888
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6.4.4.2.1.2.2.1.2.5.12 BlockChainAddressOrWallet <BlckChainAdrOrWIIt>

Presence: [0..1]

Definition: Blockchain address or wallet where digital assets are maintained. This is the equivalent of
safekeeping account for digital assets.

BlockChainAddressOrWallet <BlckChainAdrOrWIIt> contains the following elements (see

BlockChainAddressWallet3 on page 961 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <Id> [1..1] Text 961
Type <Tp> [0..1] + 961
Name <Nm> [0..1] Text 961

6.4.4.2.1.2.2.1.2.5.13 SafekeepingPlace <SfkpgPlc>

Presence: [1..1]

Definition: Place where the securities are safe-kept, physically or notionally. This place can be, for

example, a local custodian, a Central Securities Depository (CSD) or an International Central Securities
Depository (ICSD).

SafekeepingPlace <SfkpgPlc> contains one of the following elements (see
SafekeepingPlaceFormat29Choice on page 962 for details)

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

{Or Identification <ld> [1..1] 962
SafekeepingPlaceType <SfkpgPIcTp> [1..1] CodeSet 962
Identification <ld> [0..1] Text 962

Or Country <Ctry> [1..1] CodeSet C3 963

Or TypeAndldentification <TpAndld> [1.1] 963
SafekeepingPlaceType <SfkpgPIcTp> [1..1] CodeSet 963
Identification <ld> [1..1] IdentifierSet C1 964

Or} Proprietary <Prtry> [1..1] + 964

6.4.4.2.1.2.2.1.2.5.14 SettlementParameters <SttimParams>

Presence: [0..1]

Definition: Parameters which explicitly state the conditions that must be fulfilled before a particular

transaction of a financial instrument can be settled. These parameters are defined by the instructing

party in compliance with settlement rules in the market the transaction will settle in.
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SettlementParameters <SttimParams> contains the following elements (see SettlementDetails205 on

page 1005 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
TradeDate <TradDt> [1..1] DateTime 1006
SettlementParties <SttimPties> [0..1] 1007
{Or DeliveringSettlementParties <DIvrgSttimPties> [1..1] Cc1a 1007
Depository <Dpstry> [1..1] 1008
{Or AnyBIC <AnyBIC> [1.1] IdentifierSet C1 1008
Or NameAndAddress <NmAndAdr> [1..1] + 1009
Or} Country <Ctry> [1..1] CodeSet C3 1009
Partyl <Pty1> [1..1] + C1l, |1009
c2
Party2 <Pty2> [0..1] + C21, |1011
C26
Or} ReceivingSettlementParties <RcvgSttimPties> [1..1] C12 1013
Depository <Dpstry> [1..1] 1014
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C1 1014
Or NameAndAddress <NmAndAdr> [1.1] + 1014
Or} Country <Ctry> [1..1] CodeSet C3 1015
Partyl <Ptyl> [1..1] + Cl, |1015
c2
Party2 <Pty2> 0.1 | c21, 11017
C26
CollateralOwnership <CollOwnrsh> [1..1] 1019
Proprietary <Prtry> [1..1] Indicator 1019
ClientName <CIntNm> [0..1] 1020
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C1 1020
Or Proprietaryldentification <Prtryld> [1.1] + 1020
Or} NameAndAddress <NmAndAdr> [1..1] 1021
Name <Nm> [1..1] Text 1021
Address <Adr> [1..1] + 1021
6.4.4.2.1.2.2.1.2.6 CashCollateral <CshColl>
Presence: [0..*]
Definition: Collateral type is cash.
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CashCollateral <CshColl> contains the following CashCollateral2 elements

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
Collateralldentification <Collld> [0..1] Text 351
CashAccountldentification <CshAcctld> [0..1] + 351
ReturnExcess <RtrXcss> [0..1] Indicator 351
DepositAmount <DpstAmt> [0..1] Amount C3, |[351
C10
DepositType <DpstTp> [0..1] CodeSet 352
MaturityDate <MtrtyDt> [0..1] Date 352
ValueDate <ValDt> [0..1] Date 352
ExchangeRate <XchgRate> [0..1] Rate 353
CollateralValue <CollVal> [1..1] Amount C3, |353
C10
Haircut <Hrcut> [0..1] Rate 353
6.4.4.2.1.2.2.1.2.6.1 Collateralldentification <Collld>
Presence: [0..1]
Definition: Provides the identification of the proposed collateral.
Datatype: Max35Text on page 1074
6.4.4.2.1.2.2.1.2.6.2 CashAccountldentification <CshAcctld>
Presence: [0..1]
Definition: Provides the identification of the clearing member 's cash account.
CashAccountldentification <CshAcctld> contains one of the following elements (see
Accountldentification4Choice on page 890 for details)
Or MessageElement<XML Tag> Mult. Type Cc;\?str. Page
0.
{Or IBAN <IBAN> [1..1] IdentifierSet C16 |890
Or} Other <Othr> [1..1] + 890
6.4.4.2.1.2.2.1.2.6.3 ReturnExcess <RtrXcss>
Presence: [0..1]
Definition: Indicates whether excess of cash should be returned or not.
Datatype: One of the following values must be used (see YesNolndicator on page 1071):
* Meaning When True: Yes
* Meaning When False: No
6.4.4.2.1.2.2.1.2.6.4 DepositAmount <DpstAmt>
Presence: [0..1]
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Definition: Amount of the deposit.

Impacted by: C3 ActiveCurrency C10 CurrencyAmount

Datatype: ActiveCurrencyAndAmount on page 1041

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

¢ 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.
6.4.4.2.1.2.2.1.2.6.5 DepositType <DpstTp>

Presence: [0..1]

Definition: Specifies whether the deposit is fixed term or call/notice.

Datatype: DepositTypelCode on page 1052

CodeName Name Definition
FITE FixedTerm Specifies that it is a fixed term deposit.
CALL Call Specifies that it is a call/notice deposit.

6.4.4.2.1.2.2.1.2.6.6 MaturityDate <MtrtyDt>
Presence: [0..1]
Definition: Planned final repayment date at the time of issuance.

Datatype: ISODate on page 1068

6.4.4.2.1.2.2.1.2.6.7 ValueDate <ValDt>

Presence: [0..1]
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Definition: Valuation date of the cash taken as collateral.

Datatype: ISODate on page 1068

6.4.4.2.1.2.2.1.2.6.8 ExchangeRate <XchgRate>
Presence: [0..1]
Definition: Exchange rate.

Datatype: BaseOneRate on page 1072

6.4.4.2.1.2.2.1.2.6.9 CollateralValue <CollVal>
Presence: [1..1]
Definition: Value of the collateral after taking into account the haircut.

Impacted by: C3 ActiveCurrency C10 CurrencyAmount

Datatype: ActiveCurrencyAndAmount on page 1041

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

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.
6.4.4.2.1.2.2.1.2.6.10 Haircut <Hrcut>
Presence: [0..1]

Definition: Haircut or valuation factor on the collateral expressed as a percentage.

Datatype: PercentageRate on page 1072
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6.4.4.2.1.2.2.1.2.7 OtherCollateral <OthrColl>

Presence: [0..*]

Definition: Collateral type is other than securities or cash for example letter of credit.

Impacted by:

C22 SafekeepingAccountOrBlockChainAddress1Rule C25

SafekeepingAccountOrBlockChainAddress2Rule

OtherCollateral <OthrColl> contains the following OtherCollateral9 elements

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

Collateralldentification <Collld> [0..1] Text 355
LetterOfCreditldentification <LttrOfCdtld> [0..1] Text 355
LetterOfCreditAmount <LttrOfCdtAmt> [0..1] Amount C3, |[355

C10
GuaranteeAmount <GrntAmt> [0..1] Amount C3, [356

C10
OtherTypeOfCollateral <OthrTpOfColl> [0..1] 357
Description <Desc> [1..1] Text 357
Quantity <Qty> [0..1] + C15 357
IssueDate <IsseDt> [0..1] * 358
ExpiryDate <XpryDt> [0..1] + 358
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 358
Issuer <Issr> [0..1] 359
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet Co6 359
Or Proprietaryldentification <Prtryld> [1.1] + 359
Or} NameAndAddress <NmAndAdr> [1..1] 360
Name <Nm> [1..1] Text 360
Address <Adr> [1..1] + 360
ValueDate <ValDt> [0..1] Date 360
ExchangeRate <XchgRate> [0..1] Rate 361
MarketValue <MktVal> [0..1] Amount C3, |361

C10
Haircut <Hrcut> [0..1] Rate 361
CollateralValue <CollVal> [1..1] Amount C3, |361

C10
SafekeepingPlace <SfkpgPlc> [0..1] * 362
SafekeepingAccount <SfkpgAcct> [0..1] + 363
BlockChainAddressOrWallet <BlckChainAdrOrWiit> [0..1] + 363
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Constraints

« SafekeepingAccountOrBlockChainAddress1Rule
(Rule)

If SafekeepingAccount is present, BlockChainAddressOrWallet must be absent.

On Condition
/SafekeepingAccount is present

Following Must be True
/BlockChainAddressOrWal let Must be absent

Error handling:
— Error severity: Warning

— Error Code: X00554

— Error Text: Invalid message contents for SafekeepingAccount or BlockchainAddressOrWallet.

Only one of both may be present.

« SafekeepingAccountOrBlockChainAddress2Rule
(Rule)

If BlockChainAddressOrWallet is present, SafekeepingAccount must be absent.

On Condition
/BlockChainAddressOrWallet is present
Following Must be True
/SafekeepingAccount Must be absent

Error handling:
— Error severity: Warning

— Error Code: X00555

— Error Text: Invalid message contents for SafekeepingAccount or BlockchainAddressOrWallet.

Only one of both may be present.

6.4.4.2.1.2.2.1.2.7.1 Collateralldentification <Collld>
Presence: [0..1]
Definition: Provides the identification of the proposed collateral.

Datatype: Max35Text on page 1074

6.4.4.2.1.2.2.1.2.7.2 LetterOfCreditldentification <LttrOfCdtld>
Presence: [0..1]
Definition: Provides the unique identification of the letter of credit.

Datatype: Max35Text on page 1074

6.4.4.2.1.2.2.1.2.7.3 LetterOfCreditAmount <LttrOfCdtAmt>
Presence: [0..1]
Definition: Amount of the letter/documentary credit.

Impacted by: C3 ActiveCurrency C10 CurrencyAmount

Datatype: ActiveCurrencyAndAmount on page 1041
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Constraints

e 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

e CurrencyAmount
(Rule)

The number of fractional digits (or minor unit of currency) must comply with 1ISO 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.
6.4.4.2.1.2.2.1.2.7.4 GuaranteeAmount <GrntAmt>
Presence: [0..1]

Definition: Amount of the bank guarantee.

Impacted by: C3 ActiveCurrency C10 CurrencyAmount

Datatype: ActiveCurrencyAndAmount on page 1041

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
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— Error Text: Invalid currency code

e CurrencyAmount
(Rule)

The number of fractional digits (or minor unit of currency) must comply with 1ISO 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.
6.4.4.2.1.2.2.1.2.7.5 OtherTypeOfCollateral <OthrTpOfColl>
Presence: [0..1]

Definition: Provides a description and an amount of another type of collateral.

OtherTypeOfCollateral <OthrTpOfColl> contains the following OtherTypeOfCollateral3 elements

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Description <Desc> [1..1] Text 357
Quantity <Qty> [0..1] + C15 357

6.4.4.2.1.2.2.1.2.7.5.1 Description <Desc>
Presence: [1..1]
Definition: Provides details about the collateral.

Datatype: Max140Text on page 1073

6.4.4.2.1.2.2.1.2.7.5.2 Quantity <Qty>
Presence: [0..1]
Definition: Quantity of other collateral.

Impacted by: C15 DigitalTokenUnitUsageRule

Quantity <Qty> contains one of the following elements (see FinanciallnstrumentQuantity33Choice on
page 1003 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Unit <Unit> [1..1] Quantity 1003
Or FaceAmount <FaceAmt> [1..1] Amount 1004
Or AmortisedValue <AmtsdVal> [1..1] Amount 1004
Or} DigitalTokenUnit <DgtITknUnit> [1..1] Quantity 1004
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Constraints

« DigitalTokenUnitUsageRule
(Rule)

DigitalTokenUnit format may only be used for instruments identified with a digital token identifier and
when the related account identification is provided as a blockchain address or wallet identification

(using BlockChainAddressOrWallet element as the account identification).

6.4.4.2.1.2.2.1.2.7.6 IssueDate <IsseDt>

Presence: [0..1]

Definition: Date on which the other collateral was issued.

IssueDate <IsseDt> contains one of the following elements (see DateFormatl4Choice on page 929 for

details)
Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
{Or Date <Dt> [1..1] Date 929
Or} DateCode <DtCd> [1..1] 929
{Or Code <Cd> [1..1] CodeSet 930
Or} Proprietary <Prtry> [1..1] + 930

6.4.4.2.1.2.2.1.2.7.7 ExpiryDate <XpryDt>

Presence: [0..1]

Definition: Date on which the other collateral expires.

ExpiryDate <XpryDt> contains one of the following elements (see DateFormat14Choice on page 929

for details)
Or MessageElement<XML Tag> Mult. Type Cc;\?str. Page
0.
{Or Date <Dt> [1..1] Date 929
Or} DateCode <DtCd> [1..1] 929
{Or Code <Cd> [1..1] CodeSet 930
Or} Proprietary <Prtry> [1..1] + 930

6.4.4.2.1.2.2.1.2.7.8 LimitedCoveragelndicator <LtdCvrgIlnd>

Presence: [0..1]

Definition: Indicates that the collateral deposited in the clearing house covers the margin until a specific
timeframe.

Datatype: One of the following values must be used (see YesNolndicator on page 1071):

« Meaning When True: Yes

* Meaning When False: No

February 2022

358




Message Definition Report - Part 2
Collateral Management November 2022 for Standards MX

MX colr.007.001.06 CollateralProposalV06

6.4.4.2.1.2.2.1.2.7.9 Issuer <Issr>

Presence: [0..1]

Definition: Party that issues the bank guarantee or letter of / documentary credit.

Issuer <Issr> contains one of the following Partyldentification178Choice elements

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C6 359
Or Proprietaryldentification <Prtryld> [1..1] + 359
Or} NameAndAddress <NmAndAdr> [1..1] 360
Name <Nm> [1..1] Text 360
Address <Adr> [1..1] + 360

6.4.4.2.1.2.2.1.2.7.9.1 AnyBIC <AnyBIC>

Presence: [1..1]

Definition: Unique and unambiguous identifier for an organisation that is allocated by an institution, for
example, Dun & Bradstreet Identification.

Impacted by: C6 AnyBIC

Datatype: AnyBICDec2014Identifier on page 1069

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.

6.4.4.2.1.2.2.1.2.7.9.2 Proprietaryldentification <Prtryld>

Presence: [1..1]

Definition: Unique and unambiguous identifier, as assigned to a financial institution using a proprietary
identification scheme.
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Proprietaryldentification <Prtryld> contains the following elements (see Genericldentification36 on
page 941 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <Id> [1..1] Text 942
Issuer <Issr> [1..1] Text 942
SchemeName <SchmeNm> [0..1] Text 942
6.4.4.2.1.2.2.1.2.7.9.3 NameAndAddress <NmAndAdr>
Presence: [1..1]
Definition: Name by which a party is known and which is usually used to identify that party.
NameAndAddress <NmAndAdr> contains the following NameAndAddress6 elements
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Name <Nm> [1..1] Text 360
Address <Adr> [1..1] + 360
6.4.4.2.1.2.2.1.2.7.9.3.1 Name <Nm>
Presence: [1..1]
Definition: Name by which a party is known and which is usually used to identify that party.
Datatype: Max70Text on page 1075
6.4.4.2.1.2.2.1.2.7.9.3.2 Address <Adr>
Presence: [1..1]
Definition: Information that locates and identifies a specific address, as defined by postal services.
Address <Adr> contains the following elements (see PostalAddress2 on page 1039 for details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
StreetName <StrtNm> [0..1] Text 1039
PostCodeldentification <PstCdld> [1..1] Text 1039
TownName <TwnNm> [1..1] Text 1040
CountrySubDivision <CtrySubDvsn> [0..1] Text 1040
Country <Ctry> [1..1] CodeSet C3 1040
6.4.4.2.1.2.2.1.2.7.10 ValueDate <ValDt>
Presence: [0..1]
Definition: Valuation date of the other collateral when it was taken as collateral.
Datatype: ISODate on page 1068
February 2022 360




Message Definition Report - Part 2 MX colr.007.001.06 CollateralProposalvV06
Collateral Management November 2022 for Standards MX

6.4.4.2.1.2.2.1.2.7.11 ExchangeRate <XchgRate>
Presence: [0..1]
Definition: Exchange rate.

Datatype: BaseOneRate on page 1072

6.4.4.2.1.2.2.1.2.7.12 MarketValue <MktVal>
Presence: [0..1]
Definition: Value of the collateral based on current market prices.

Impacted by: C3 ActiveCurrency C10 CurrencyAmount

Datatype: ActiveCurrencyAndAmount on page 1041

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

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.
6.4.4.2.1.2.2.1.2.7.13 Haircut <Hrcut>
Presence: [0..1]

Definition: Haircut or valuation factor on the collateral expressed as a percentage.

Datatype: PercentageRate on page 1072

6.4.4.2.1.2.2.1.2.7.14 CollateralValue <CollVal>
Presence: [1..1]

Definition: Value of the collateral after taking into account the haircut, if any.
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Impacted by: C3 ActiveCurrency C10 CurrencyAmount

Datatype: ActiveCurrencyAndAmount on page 1041

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

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.

6.4.4.2.1.2.2.1.2.7.15 SafekeepingPlace <SfkpgPIlc>
Presence: [0..1]

Definition: Place where the securities are safe-kept, physically or notionally. This place can be, for
example, a local custodian, a Central Securities Depository (CSD) or an International Central Securities
Depository (ICSD).
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SafekeepingPlace <SfkpgPlc> contains one of the following elements (see

SafekeepingPlaceFormat29Choice on page 962 for details)

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

{Or Identification <ld> [1..1] 962
SafekeepingPlaceType <SfkpgPIcTp> [1..1] CodeSet 962
Identification <ld> [0..1] Text 962

Or Country <Ctry> [1..1] CodeSet C3 963

Or TypeAndldentification <TpAndld> [1.1] 963
SafekeepingPlaceType <SfkpgPIcTp> [1..1] CodeSet 963
Identification <ld> [1..1] IdentifierSet C1 964

Or} Proprietary <Prtry> [1..1] + 964

6.4.4.2.1.2.2.1.2.7.16 SafekeepingAccount <SfkpgAcct>

Presence: [0..1]

Definition: Account to or from which a securities entry is made.

SafekeepingAccount <SfkpgAcct> contains the following elements (see SecuritiesAccount19 on
page 888 for details)
Or MessageElement<XML Tag> Mult. Type Cc;\?str. Page
0.
Identification <ld> [1..1] Text 888
Type <Tp> [0..1] t 888
Name <Nm> [0..1] Text 888

6.4.4.2.1.2.2.1.2.7.17 BlockChainAddressOrWallet <BlckChainAdrOrWIlt>

Presence: [0..1]

Definition: Blockchain address or wallet where digital assets are maintained. This is the equivalent of
safekeeping account for digital assets.

BlockChainAddressOrWallet <BlckChainAdrOrWIlt> contains the following elements (see

BlockChainAddressWallet3 on page 961 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <ld> [1..1] Text 9261
Type <Tp> [0..1] t 961
Name <Nm> [0..1] Text 961
6.4.4.2.1.2.2.2 Return <Rtr>
Presence: [1..1]
Definition: Provides the collateral movement direction that is a return only.
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Return <Rtr> contains the following Collateral54 elements

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
MarginCallRequestldentification <MrgnCallReqld> [1..1] Text 366
MarginCallResponseldentification <MrgnCallRspnid> |[0..1] Text 366
StandardSettlementinstructions <StdSttiminstrs> [0..1] Text 366
CollateralProposalResponseldentification [0..1] Text 366
<CollPrpsIRspnld>
SecuritiesCollateral <SctiesColl> [0..%] C20, | 366
Cc23
Collateralldentification <Collld> [0..1] Text 368
Securityldentification <Sctyld> [1.1] + C13, |368
C14,
C17,
C1s,
C19
MaturityDate <MtrtyDt> [0..1] + 369
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 370
Quantity <Qty> [1..1] + C15 370
Price <Pric> [0..1] + 370
MarketValue <MktVal> [0..1] Amount C3, [371
C10
Haircut <Hrcut> [0..1] Rate 371
CollateralValue <CollVal> [0..1] Amount C3, 371
C10
ValueDate <ValDt> [0..1] Date 372
SafekeepingAccount <SfkpgAcct> [0..1] + 372
BlockChainAddressOrWallet <BlckChainAdrOrwiIIit> [0..1] + 373
SafekeepingPlace <SfkpgPIlc> [1..1] + 373
SettlementParameters <SttimParams> [0..1] * 373
CashCollateral <CshColl> [0..%] 374
Collateralldentification <Collld> [0..1] Text 375
CashAccountldentification <CshAcctld> [0..1] + 375
ReturnExcess <RtrXcss> [0..1] Indicator 375
DepositAmount <DpstAmt> [0..1] Amount C3, |375
C10
DepositType <DpstTp> [0..1] CodeSet 376
MaturityDate <MtrtyDt> [0..1] Date 376
ValueDate <ValDt> [0..1] Date 376
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Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.

ExchangeRate <XchgRate> [0..1] Rate 377
CollateralValue <CollVal> [1..1] Amount C3, [377

C10
Haircut <Hrcut> [0..1] Rate 377
OtherCollateral <OthrColl> [0..%] C22, 378

C25
Collateralldentification <Collld> [0..1] Text 379
LetterOfCreditldentification <LttrOfCdtld> [0..1] Text 379
LetterOfCreditAmount <LttrOfCdtAmt> [0..1] Amount C3, [379

C10
GuaranteeAmount <GrntAmt> [0..1] Amount C3, (380

C10
OtherTypeOfCollateral <OthrTpOfColl> [0..1] 381
Description <Desc> [1..1] Text 381
Quantity <Qty> [0..1] + C15 381
IssueDate <IsseDt> [0..1] + 382
ExpiryDate <XpryDt> [0..1] + 382
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 382
Issuer <lIssr> [0..1] 383
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet Cc6 383
Or Proprietaryldentification <Prtryld> [1..1] + 383
Or} NameAndAddress <NmAndAdr> [1..1] 384
Name <Nm> [1..1] Text 384
Address <Adr> [1.1] * 384
ValueDate <ValDt> [0..1] Date 384
ExchangeRate <XchgRate> [0..1] Rate 385
MarketValue <MktVal> [0..1] Amount C3, [385

C10
Haircut <Hrcut> [0..1] Rate 385
CollateralValue <CollVal> [1..1] Amount C3, 385

C10
SafekeepingPlace <SfkpgPlc> [0..1] + 386
SafekeepingAccount <SfkpgAcct> [0..1] + 387
BlockChainAddressOrWallet <BlckChainAdrOrWIlt> [0..1] + 387
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6.4.4.2.1.2.2.2.1 MarginCallRequestldentification <MrgnCallReqld>
Presence: [1..1]
Definition: Specifies the reference to the unambiguous identification of the margin call request.

Datatype: Max35Text on page 1074

6.4.4.2.1.2.2.2.2 MarginCallResponseldentification <MrgnCallRspnld>
Presence: [0..1]
Definition: Specifies the reference to the unambiguous identification of the margin call response.

Datatype: Max35Text on page 1074

6.4.4.2.1.2.2.2.3 StandardSettlementinstructions <StdSttimInstrs>
Presence: [0..1]
Definition: Specifies the standard settlement instructions.

Datatype: Max140Text on page 1073

6.4.4.2.1.2.2.2.4 CollateralProposalResponseldentification <CollPrpsIRspnld>

Presence: [0..1]

Definition: Specifies the reference to the unambiguous identification of the collateral proposal response

(in case of counter proposal).

Datatype: Max35Text on page 1074

6.4.4.2.1.2.2.2.5 SecuritiesCollateral <SctiesColl>
Presence: [0..*]
Definition: Collateral type is securities.

Impacted by: C20 SafekeepingAccountOrBlockChainAddressiRule Cc23
SafekeepingAccountOrBlockChainAddress2Rule
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SecuritiesCollateral <SctiesColl> contains the following SecuritiesCollateral10 elements

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Collateralldentification <Collld> [0..1] Text 368
Securityldentification <Sctyld> [1..1] + C13, 368
C14,
C17,
C1s,
C19
MaturityDate <MtrtyDt> [0..1] + 369
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 370
Quantity <Qty> [1..1] + C15 370
Price <Pric> [0..1] * 370
MarketValue <MktVval> [0..1] Amount C3, |371
C10
Haircut <Hrcut> [0..1] Rate 371
CollateralValue <CollVal> [0..1] Amount C3, [371
C10
ValueDate <ValDt> [0..1] Date 372
SafekeepingAccount <SfkpgAcct> [0..1] * 372
BlockChainAddressOrWallet <BlckChainAdrOrWiit> [0..1] + 373
SafekeepingPlace <SfkpgPlc> [1..1] + 373
SettlementParameters <SttimParams> [0..1] + 373
Constraints
» SafekeepingAccountOrBlockChainAddress1Rule
(Rule)
If SafekeepingAccount is present, BlockChainAddressOrWallet must be absent.
On Condition
/SafekeepingAccount is present
Following Must be True
/BlockChainAddressOrWallet Must be absent
Error handling:
— Error severity: Warning
— Error Code: X00554
— Error Text: Invalid message contents for SafekeepingAccount or BlockchainAddressOrWalllet.
Only one of both may be present.
» SafekeepingAccountOrBlockChainAddress2Rule
(Rule)
If BlockChainAddressOrWallet is present, SafekeepingAccount must be absent.
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On Condition

/BlockChainAddressOrWallet is present

Following Must be True

/SafekeepingAccount Must be absent

Error handling:

— Error severity: Warning

— Error Code: X00555

— Error Text: Invalid message contents for SafekeepingAccount or BlockchainAddressOrWallet.

Only one of both may be present.

6.4.4.2.1.2.2.2.5.1 Collateralldentification <Collld>

Presence: [0..1]

Definition: Provides the identification of the proposed collateral.

Datatype: Max35Text on page 1074

6.4.4.2.1.2.2.2.5.2 Securityldentification <Sctyld>

Presence: [1..1]

Definition: Identification of a security.

Impacted by: C13 DescriptionPresenceRule , C14 DescriptionUsageRule, C17 ISINGuideline,
C18 ISINPresenceRule C19 OtherldentificationPresenceRule

Securityldentification <Sctyld> contains the following elements (see Securityldentification19 on
page 937 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
ISIN <ISIN> [0..1] IdentifierSet 939
Otherldentification <Othrld> [0..%] 939
Identification <ld> [1..1] Text 939
Suffix <Sfx> [0..1] Text 939
Type <Tp> [1..1] t 939
Description <Desc> [0..1] Text 940
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
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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.

* |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.
6.4.4.2.1.2.2.2.5.3 MaturityDate <MtrtyDt>

Presence: [0..1]

Definition: Planned final repayment date at the time of issuance.
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MaturityDate <MtrtyDt> contains one of the following elements (see DateAndDateTime2Choice on

page 930 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Date <Dt> [1..1] Date 930
Or} DateTime <DtTm> [1..1] DateTime 930

6.4.4.2.1.2.2.2.5.4 LimitedCoveragelndicator <LtdCvrgInd>

Presence: [0..1]

Definition: Indicates that the collateral posted in the clearing house covers the margin until a specific
timeframe.

Datatype: One of the following values must be used (see YesNolndicator on page 1071):

« Meaning When True: Yes

* Meaning When False: No

6.4.4.2.1.2.2.2.5.5 Quantity <Qty>

Presence: [1..1]

Definition: Quantity of securities collateral.

Impacted by: C15 DigitalTokenUnitUsageRule

Quantity <Qty> contains one of the following elements (see FinanciallnstrumentQuantity33Choice on
page 1003 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Unit <Unit> [1..1] Quantity 1003
Or FaceAmount <FaceAmt> [1..1] Amount 1004
Or AmortisedValue <AmtsdVal> [1..1] Amount 1004
Or} DigitalTokenUnit <DgtITknUnit> [1..1] Quantity 1004

Constraints

» DigitalTokenUnitUsageRule
(Rule)

DigitalTokenUnit format may only be used for instruments identified with a digital token identifier and
when the related account identification is provided as a blockchain address or wallet identification
(using BlockChainAddressOrWallet element as the account identification).

6.4.4.2.1.2.2.2.5.6 Price <Pric>

Presence: [0..1]

Definition: Indicates the price of the security.
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Price <Pric> contains the following elements (see Price7 on page 1002 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Type <Tp> [1..1] + 1002
Value <Vval> [1..1] + 1003

6.4.4.2.1.2.2.2.5.7 MarketValue <MktVal>
Presence: [0..1]
Definition: Value of the collateral based on current market prices.

Impacted by: C3 ActiveCurrency C10 CurrencyAmount

Datatype: ActiveCurrencyAndAmount on page 1041

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

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.
6.4.4.2.1.2.2.2.5.8 Haircut <Hrcut>
Presence: [0..1]

Definition: Haircut or valuation factor on the security expressed as a percentage.

Datatype: PercentageRate on page 1072

6.4.4.2.1.2.2.2.5.9 CollateralValue <CollVal>

Presence: [0..1]
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Definition: Value of the collateral after taking into account the haircut.

Impacted by: C3 ActiveCurrency C10 CurrencyAmount
Datatype: ActiveCurrencyAndAmount on page 1041

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

¢ 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.
6.4.4.2.1.2.2.2.5.10 ValueDate <ValDt>

Presence: [0..1]

Definition: Valuation date of the securities taken as collateral.

Datatype: ISODate on page 1068

6.4.4.2.1.2.2.2.5.11 SafekeepingAccount <SfkpgAcct>
Presence: [0..1]

Definition: Account to or from which a securities entry is made.

SafekeepingAccount <SfkpgAcct> contains the following elements (see SecuritiesAccount19 on
page 888 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <Id> [1..1] Text 888
Type <Tp> [0..1] * 888
Name <Nm> [0..1] Text 888
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6.4.4.2.1.2.2.2.5.12 BlockChainAddressOrWallet <BlckChainAdrOrwillIt>

Presence: [0..1]

Definition: Blockchain address or wallet where digital assets are maintained. This is the equivalent of
safekeeping account for digital assets.

BlockChainAddressOrWallet <BlckChainAdrOrWIIt> contains the following elements (see

BlockChainAddressWallet3 on page 961 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <Id> [1..1] Text 961
Type <Tp> [0..1] + 961
Name <Nm> [0..1] Text 961

6.4.4.2.1.2.2.2.5.13 SafekeepingPlace <SfkpgPlc>

Presence: [1..1]

Definition: Place where the securities are safe-kept, physically or notionally. This place can be, for

example, a local custodian, a Central Securities Depository (CSD) or an International Central Securities
Depository (ICSD).

SafekeepingPlace <SfkpgPlc> contains one of the following elements (see
SafekeepingPlaceFormat29Choice on page 962 for details)

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

{Or Identification <ld> [1..1] 962
SafekeepingPlaceType <SfkpgPIcTp> [1..1] CodeSet 962
Identification <ld> [0..1] Text 962

Or Country <Ctry> [1..1] CodeSet C3 963

Or TypeAndldentification <TpAndld> [1.1] 963
SafekeepingPlaceType <SfkpgPIcTp> [1..1] CodeSet 963
Identification <ld> [1..1] IdentifierSet C1 964

Or} Proprietary <Prtry> [1..1] + 964

6.4.4.2.1.2.2.2.5.14 SettlementParameters <SttimParams>

Presence: [0..1]

Definition: Parameters which explicitly state the conditions that must be fulfilled before a particular

transaction of a financial instrument can be settled. These parameters are defined by the instructing

party in compliance with settlement rules in the market the transaction will settle in.
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SettlementParameters <SttimParams> contains the following elements (see SettlementDetails205 on

page 1005 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
TradeDate <TradDt> [1..1] DateTime 1006
SettlementParties <SttimPties> [0..1] 1007
{Or DeliveringSettlementParties <DIvrgSttimPties> [1..1] Cc1a 1007
Depository <Dpstry> [1..1] 1008
{Or AnyBIC <AnyBIC> [1.1] IdentifierSet C1 1008
Or NameAndAddress <NmAndAdr> [1..1] + 1009
Or} Country <Ctry> [1..1] CodeSet C3 1009
Partyl <Pty1> [1..1] + C1l, |1009
c2
Party2 <Pty2> [0..1] + C21, |1011
C26
Or} ReceivingSettlementParties <RcvgSttimPties> [1..1] C12 1013
Depository <Dpstry> [1..1] 1014
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C1 1014
Or NameAndAddress <NmAndAdr> [1.1] + 1014
Or} Country <Ctry> [1..1] CodeSet C3 1015
Partyl <Ptyl> [1..1] + Cl, |1015
c2
Party2 <Pty2> 0.1 | c21, 11017
C26
CollateralOwnership <CollOwnrsh> [1..1] 1019
Proprietary <Prtry> [1..1] Indicator 1019
ClientName <CIntNm> [0..1] 1020
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C1 1020
Or Proprietaryldentification <Prtryld> [1.1] + 1020
Or} NameAndAddress <NmAndAdr> [1..1] 1021
Name <Nm> [1..1] Text 1021
Address <Adr> [1..1] + 1021
6.4.4.2.1.2.2.2.6 CashCollateral <CshColl>
Presence: [0..*]
Definition: Collateral type is cash.
February 2022 374




Message Definition Report - Part 2 MX colr.007.001.06 CollateralProposalvV06

Collateral Management November 2022 for Standards MX

CashCollateral <CshColl> contains the following CashCollateral2 elements

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
Collateralldentification <Collld> [0..1] Text 375
CashAccountldentification <CshAcctld> [0..1] + 375
ReturnExcess <RtrXcss> [0..1] Indicator 375
DepositAmount <DpstAmt> [0..1] Amount C3, |375
C10
DepositType <DpstTp> [0..1] CodeSet 376
MaturityDate <MtrtyDt> [0..1] Date 376
ValueDate <ValDt> [0..1] Date 376
ExchangeRate <XchgRate> [0..1] Rate 377
CollateralValue <CollVal> [1..1] Amount C3, |377
C10
Haircut <Hrcut> [0..1] Rate 377
6.4.4.2.1.2.2.2.6.1 Collateralldentification <Collld>
Presence: [0..1]
Definition: Provides the identification of the proposed collateral.
Datatype: Max35Text on page 1074
6.4.4.2.1.2.2.2.6.2 CashAccountldentification <CshAcctld>
Presence: [0..1]
Definition: Provides the identification of the clearing member 's cash account.
CashAccountldentification <CshAcctld> contains one of the following elements (see
Accountldentification4Choice on page 890 for details)
Or MessageElement<XML Tag> Mult. Type Cc;\?str. Page
0.
{Or IBAN <IBAN> [1..1] IdentifierSet C16 |890
Or} Other <Othr> [1..1] + 890
6.4.4.2.1.2.2.2.6.3 ReturnExcess <RtrXcss>
Presence: [0..1]
Definition: Indicates whether excess of cash should be returned or not.
Datatype: One of the following values must be used (see YesNolndicator on page 1071):
* Meaning When True: Yes
* Meaning When False: No
6.4.4.2.1.2.2.2.6.4 DepositAmount <DpstAmt>
Presence: [0..1]
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Definition: Amount of the deposit.

Impacted by: C3 ActiveCurrency C10 CurrencyAmount

Datatype: ActiveCurrencyAndAmount on page 1041

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

¢ 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.
6.4.4.2.1.2.2.2.6.5 DepositType <DpstTp>

Presence: [0..1]

Definition: Specifies whether the deposit is fixed term or call/notice.

Datatype: DepositTypelCode on page 1052

CodeName Name Definition
FITE FixedTerm Specifies that it is a fixed term deposit.
CALL Call Specifies that it is a call/notice deposit.

6.4.4.2.1.2.2.2.6.6 MaturityDate <MtrtyDt>
Presence: [0..1]
Definition: Planned final repayment date at the time of issuance.

Datatype: ISODate on page 1068

6.4.4.2.1.2.2.2.6.7 ValueDate <ValDt>

Presence: [0..1]
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Definition: Valuation date of the cash taken as collateral.

Datatype: ISODate on page 1068

6.4.4.2.1.2.2.2.6.8 ExchangeRate <XchgRate>
Presence: [0..1]
Definition: Exchange rate.

Datatype: BaseOneRate on page 1072

6.4.4.2.1.2.2.2.6.9 CollateralValue <CollVal>
Presence: [1..1]
Definition: Value of the collateral after taking into account the haircut.

Impacted by: C3 ActiveCurrency C10 CurrencyAmount

Datatype: ActiveCurrencyAndAmount on page 1041

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

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.
6.4.4.2.1.2.2.2.6.10 Haircut <Hrcut>
Presence: [0..1]

Definition: Haircut or valuation factor on the collateral expressed as a percentage.

Datatype: PercentageRate on page 1072
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6.4.4.2.1.2.2.2.7 OtherCollateral <OthrColl>

Presence: [0..*]

Definition: Collateral type is other than securities or cash for example letter of credit.

Impacted by:

C22 SafekeepingAccountOrBlockChainAddress1Rule C25

SafekeepingAccountOrBlockChainAddress2Rule

OtherCollateral <OthrColl> contains the following OtherCollateral9 elements

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

Collateralldentification <Collld> [0..1] Text 379
LetterOfCreditldentification <LttrOfCdtld> [0..1] Text 379
LetterOfCreditAmount <LttrOfCdtAmt> [0..1] Amount C3, [379

C10
GuaranteeAmount <GrntAmt> [0..1] Amount C3, (380

C10
OtherTypeOfCollateral <OthrTpOfColl> [0..1] 381
Description <Desc> [1..1] Text 381
Quantity <Qty> [0..1] * C15 381
IssueDate <IsseDt> [0..1] * 382
ExpiryDate <XpryDt> [0..1] + 382
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 382
Issuer <Issr> [0..1] 383
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet Co6 383
Or Proprietaryldentification <Prtryld> [1.1] + 383
Or} NameAndAddress <NmAndAdr> [1..1] 384
Name <Nm> [1..1] Text 384
Address <Adr> [1..1] + 384
ValueDate <ValDt> [0..1] Date 384
ExchangeRate <XchgRate> [0..1] Rate 385
MarketValue <MktVal> [0..1] Amount C3, |385

C10
Haircut <Hrcut> [0..1] Rate 385
CollateralValue <CollVal> [1..1] Amount C3, [385

C10
SafekeepingPlace <SfkpgPlc> [0..1] * 386
SafekeepingAccount <SfkpgAcct> [0..1] + 387
BlockChainAddressOrWallet <BlckChainAdrOrWiit> [0..1] + 387
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Constraints

« SafekeepingAccountOrBlockChainAddress1Rule
(Rule)

If SafekeepingAccount is present, BlockChainAddressOrWallet must be absent.

On Condition
/SafekeepingAccount is present

Following Must be True
/BlockChainAddressOrWal let Must be absent

Error handling:
— Error severity: Warning

— Error Code: X00554

— Error Text: Invalid message contents for SafekeepingAccount or BlockchainAddressOrWallet.

Only one of both may be present.

« SafekeepingAccountOrBlockChainAddress2Rule
(Rule)

If BlockChainAddressOrWallet is present, SafekeepingAccount must be absent.

On Condition
/BlockChainAddressOrWallet is present
Following Must be True
/SafekeepingAccount Must be absent

Error handling:
— Error severity: Warning

— Error Code: X00555

— Error Text: Invalid message contents for SafekeepingAccount or BlockchainAddressOrWallet.

Only one of both may be present.

6.4.4.2.1.2.2.2.7.1 Collateralldentification <Collld>
Presence: [0..1]
Definition: Provides the identification of the proposed collateral.

Datatype: Max35Text on page 1074

6.4.4.2.1.2.2.2.7.2 LetterOfCreditldentification <LttrOfCdtld>
Presence: [0..1]
Definition: Provides the unique identification of the letter of credit.

Datatype: Max35Text on page 1074

6.4.4.2.1.2.2.2.7.3 LetterOfCreditAmount <LttrOfCdtAmt>
Presence: [0..1]
Definition: Amount of the letter/documentary credit.

Impacted by: C3 ActiveCurrency C10 CurrencyAmount

Datatype: ActiveCurrencyAndAmount on page 1041
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Constraints

e 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

e CurrencyAmount
(Rule)

The number of fractional digits (or minor unit of currency) must comply with 1ISO 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.
6.4.4.2.1.2.2.2.7.4 GuaranteeAmount <GrntAmt>
Presence: [0..1]

Definition: Amount of the bank guarantee.

Impacted by: C3 ActiveCurrency C10 CurrencyAmount

Datatype: ActiveCurrencyAndAmount on page 1041

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
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— Error Text: Invalid currency code

e CurrencyAmount
(Rule)

The number of fractional digits (or minor unit of currency) must comply with 1ISO 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.
6.4.4.2.1.2.2.2.7.5 OtherTypeOfCollateral <OthrTpOfColl>
Presence: [0..1]

Definition: Provides a description and an amount of another type of collateral.

OtherTypeOfCollateral <OthrTpOfColl> contains the following OtherTypeOfCollateral3 elements

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Description <Desc> [1..1] Text 381
Quantity <Qty> [0..1] + C15 381

6.4.4.2.1.2.2.2.7.5.1 Description <Desc>
Presence: [1..1]
Definition: Provides details about the collateral.

Datatype: Max140Text on page 1073

6.4.4.2.1.2.2.2.7.5.2 Quantity <Qty>
Presence: [0..1]
Definition: Quantity of other collateral.

Impacted by: C15 DigitalTokenUnitUsageRule

Quantity <Qty> contains one of the following elements (see FinanciallnstrumentQuantity33Choice on
page 1003 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Unit <Unit> [1..1] Quantity 1003
Or FaceAmount <FaceAmt> [1..1] Amount 1004
Or AmortisedValue <AmtsdVal> [1..1] Amount 1004
Or} DigitalTokenUnit <DgtITknUnit> [1..1] Quantity 1004
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Constraints

« DigitalTokenUnitUsageRule
(Rule)

DigitalTokenUnit format may only be used for instruments identified with a digital token identifier and
when the related account identification is provided as a blockchain address or wallet identification

(using BlockChainAddressOrWallet element as the account identification).

6.4.4.2.1.2.2.2.7.6 IssueDate <IsseDt>

Presence: [0..1]

Definition: Date on which the other collateral was issued.

IssueDate <IsseDt> contains one of the following elements (see DateFormatl4Choice on page 929 for

details)
Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
{Or Date <Dt> [1..1] Date 929
Or} DateCode <DtCd> [1..1] 929
{Or Code <Cd> [1..1] CodeSet 930
Or} Proprietary <Prtry> [1..1] + 930

6.4.4.2.1.2.2.2.7.7 ExpiryDate <XpryDt>

Presence: [0..1]

Definition: Date on which the other collateral expires.

ExpiryDate <XpryDt> contains one of the following elements (see DateFormat14Choice on page 929

for details)
Or MessageElement<XML Tag> Mult. Type Cc;\?str. Page
0.
{Or Date <Dt> [1..1] Date 929
Or} DateCode <DtCd> [1..1] 929
{Or Code <Cd> [1..1] CodeSet 930
Or} Proprietary <Prtry> [1..1] + 930

6.4.4.2.1.2.2.2.7.8 LimitedCoveragelndicator <LtdCvrgInd>

Presence: [0..1]

Definition: Indicates that the collateral deposited in the clearing house covers the margin until a specific
timeframe.

Datatype: One of the following values must be used (see YesNolndicator on page 1071):

« Meaning When True: Yes

* Meaning When False: No
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6.4.4.2.1.2.2.2.7.9 Issuer <Issr>

Presence: [0..1]

Definition: Party that issues the bank guarantee or letter of / documentary credit.

Issuer <Issr> contains one of the following Partyldentification178Choice elements

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C6 383
Or Proprietaryldentification <Prtryld> [1..1] + 383
Or} NameAndAddress <NmAndAdr> [1..1] 384
Name <Nm> [1..1] Text 384
Address <Adr> [1.1] * 384

6.4.4.2.1.2.2.2.7.9.1 AnyBIC <AnyBIC>

Presence: [1..1]

Definition: Unique and unambiguous identifier for an organisation that is allocated by an institution, for
example, Dun & Bradstreet Identification.

Impacted by: C6 AnyBIC

Datatype: AnyBICDec2014Identifier on page 1069

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.

6.4.4.2.1.2.2.2.7.9.2 Proprietaryldentification <Prtryld>

Presence: [1..1]

Definition: Unique and unambiguous identifier, as assigned to a financial institution using a proprietary
identification scheme.
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Proprietaryldentification <Prtryld> contains the following elements (see Genericldentification36 on
page 941 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <Id> [1..1] Text 942
Issuer <Issr> [1..1] Text 942
SchemeName <SchmeNm> [0..1] Text 942
6.4.4.2.1.2.2.2.7.9.3 NameAndAddress <NmAndAdr>
Presence: [1..1]
Definition: Name by which a party is known and which is usually used to identify that party.
NameAndAddress <NmAndAdr> contains the following NameAndAddress6 elements
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Name <Nm> [1..1] Text 384
Address <Adr> [1..1] * 384
6.4.4.2.1.2.2.2.7.9.3.1 Name <Nm>
Presence: [1..1]
Definition: Name by which a party is known and which is usually used to identify that party.
Datatype: Max70Text on page 1075
6.4.4.2.1.2.2.2.7.9.3.2 Address <Adr>
Presence: [1..1]
Definition: Information that locates and identifies a specific address, as defined by postal services.
Address <Adr> contains the following elements (see PostalAddress2 on page 1039 for details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
StreetName <StrtNm> [0..1] Text 1039
PostCodeldentification <PstCdld> [1..1] Text 1039
TownName <TwnNm> [1..1] Text 1040
CountrySubDivision <CtrySubDvsn> [0..1] Text 1040
Country <Ctry> [1..1] CodeSet C3 1040
6.4.4.2.1.2.2.2.7.10 ValueDate <ValDt>
Presence: [0..1]
Definition: Valuation date of the other collateral when it was taken as collateral.
Datatype: ISODate on page 1068
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6.4.4.2.1.2.2.2.7.11 ExchangeRate <XchgRate>
Presence: [0..1]
Definition: Exchange rate.

Datatype: BaseOneRate on page 1072

6.4.4.2.1.2.2.2.7.12 MarketValue <MktVal>
Presence: [0..1]
Definition: Value of the collateral based on current market prices.

Impacted by: C3 ActiveCurrency C10 CurrencyAmount

Datatype: ActiveCurrencyAndAmount on page 1041

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

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.
6.4.4.2.1.2.2.2.7.13 Haircut <Hrcut>
Presence: [0..1]

Definition: Haircut or valuation factor on the collateral expressed as a percentage.

Datatype: PercentageRate on page 1072

6.4.4.2.1.2.2.2.7.14 CollateralValue <CollVal>
Presence: [1..1]

Definition: Value of the collateral after taking into account the haircut, if any.
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Impacted by: C3 ActiveCurrency C10 CurrencyAmount

Datatype: ActiveCurrencyAndAmount on page 1041

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

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.

6.4.4.2.1.2.2.2.7.15 SafekeepingPlace <SfkpgPlc>
Presence: [0..1]

Definition: Place where the securities are safe-kept, physically or notionally. This place can be, for
example, a local custodian, a Central Securities Depository (CSD) or an International Central Securities
Depository (ICSD).
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SafekeepingPlace <SfkpgPlc> contains one of the following elements (see

SafekeepingPlaceFormat29Choice on page 962 for details)

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

{Or Identification <ld> [1..1] 962
SafekeepingPlaceType <SfkpgPIcTp> [1..1] CodeSet 962
Identification <ld> [0..1] Text 962

Or Country <Ctry> [1..1] CodeSet C3 963

Or TypeAndldentification <TpAndld> [1.1] 963
SafekeepingPlaceType <SfkpgPIcTp> [1..1] CodeSet 963
Identification <ld> [1..1] IdentifierSet C1 964

Or} Proprietary <Prtry> [1..1] + 964

6.4.4.2.1.2.2.2.7.16 SafekeepingAccount <SfkpgAcct>

Presence: [0..1]

Definition: Account to or from which a securities entry is made.

SafekeepingAccount <SfkpgAcct> contains the following elements (see SecuritiesAccount19 on
page 888 for details)
Or MessageElement<XML Tag> Mult. Type Cc;\?str. Page
0.
Identification <ld> [1..1] Text 888
Type <Tp> [0..1] t 888
Name <Nm> [0..1] Text 888

6.4.4.2.1.2.2.2.7.17 BlockChainAddressOrWallet <BlckChainAdrOrwillt>

Presence: [0..1]

Definition: Blockchain address or wallet where digital assets are maintained. This is the equivalent of
safekeeping account for digital assets.

BlockChainAddressOrWallet <BlckChainAdrOrWIlt> contains the following elements (see

BlockChainAddressWallet3 on page 961 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <ld> [1..1] Text 9261
Type <Tp> [0..1] t 961
Name <Nm> [0..1] Text 961
6.4.4.2.2 SegregatedindependentAmount <SgrtdindpdntAmt>
Presence: [1..1]
Definition: Provides details about the proposal for the segregated independent amount.
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SegregatedindependentAmount <SgrtdindpdntAmt> contains the following CollateralMovement12

elements
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
AgreedAmount <AgrdAmt> [1..1] Amount C3, |394
C10
MovementDirection <MvmntDrctn> [0..%] 395
{Or CollateralMovementDirection <CollIMvmntDrctn> [1..1] 402
Deliver <Dlvr> [1..1] 407
MarginCallRequestldentification <MrgnCallReqld> |[1..1] Text 409
MarginCallResponseldentification [0..1] Text 410
<MrgnCallRspnld>
StandardSettlementinstructions <StdSttiminstrs> [0..1] Text 410
CollateralProposalResponseldentification [0..1] Text 410
<CollPrpsIRspnld>
SecuritiesCollateral <SctiesColl> [0..%] C20, |410
c23
Collateralldentification <Collld> [0..1] Text 412
Securityldentification <Sctyld> [1.1] + C13, 412
Ci14,
C17,
C18,
C19
MaturityDate <MtrtyDt> [0..1] + 413
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 414
Quantity <Qty> [1..1] + C15 414
Price <Pric> [0..1] + 414
MarketValue <MktVal> [0..1] Amount C3, |415
C10
Haircut <Hrcut> [0..1] Rate 415
CollateralValue <Collval> [0..1] Amount C3, |415
C10
ValueDate <ValDt> [0..1] Date 416
SafekeepingAccount <SfkpgAcct> [0..1] + 416
BlockChainAddressOrWallet [0..1] + 417
<BlckChainAdrOrwilit>
SafekeepingPlace <SfkpgPlc> [1..1] + 417
SettlementParameters <SttimParams> [0..1] + 417
CashCollateral <CshColl> [0..4] 418
Collateralldentification <Collld> [0..1] Text 419
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Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.

CashAccountldentification <CshAcctld> [0..1] + 419
DepositAmount <DpstAmt> [0..1] Amount C3, |419

c10
DepositType <DpstTp> [0..1] CodeSet 420
MaturityDate <MtrtyDt> [0..1] Date 420
ValueDate <ValDt> [0..1] Date 420
ExchangeRate <XchgRate> [0..1] Rate 420
CollateralValue <CollVal> [1..1] Amount C3, |421

C10
Haircut <Hrcut> [0..1] Rate 421
OtherCollateral <OthrColl> [0.%] C22, 421

C25
Collateralldentification <Collld> [0..1] Text 423
LetterOfCreditldentification <LttrOfCdtld> [0..1] Text 423
LetterOfCreditAmount <LttrOfCdtAmt> [0..1] Amount C3, |423

C10
GuaranteeAmount <GrntAmt> [0..1] Amount C3, |424

C10
OtherTypeOfCollateral <OthrTpOfColl> [0..1] 425
Description <Desc> [1..1] Text 425
Quantity <Qty> [0..1] + C15 425
IssueDate <IsseDt> [0..1] + 426
ExpiryDate <XpryDt> [0..1] + 426
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 426
Issuer <lIssr> [0..1] 426
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C6 427
Or Proprietaryldentification <Prtryld> [1..1] + 427
Or} NameAndAddress <NmAndAdr> [1..1] 428
Name <Nm> [1.1] Text 428
Address <Adr> [1.1] * 428
ValueDate <ValDt> [0..1] Date 428
ExchangeRate <XchgRate> [0..1] Rate 428
MarketValue <MktVal> [0..1] Amount C3, |428

c10
Haircut <Hrcut> [0..1] Rate 429
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Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
CollateralValue <Collval> [1..1] Amount C3, |429
C10
SafekeepingPlace <SfkpgPlc> [0..1] + 430
SafekeepingAccount <SfkpgAcct> [0..1] * 430
BlockChainAddressOrWallet [0..1] + 431
<BlckChainAdrOrwiit>
Return <Rtr> [0..1] 431
MarginCallRequestldentification <MrgnCallReqld> |[1..1] Text 434
MarginCallResponseldentification [0..1] Text 434
<MrgnCallRspnld>
StandardSettlementinstructions <StdSttiminstrs> [0..1] Text 434
CollateralProposalResponseldentification [0..1] Text 434
<CollPrpsIRspnld>
SecuritiesCollateral <SctiesColl> [0..%] C20, | 434
c23
Collateralldentification <Collld> [0..1] Text 436
Securityldentification <Sctyld> [1..1] + C13, | 436
Cl14,
C17,
C1s,
C19
MaturityDate <MtrtyDt> [0..1] + 437
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 438
Quantity <Qty> [1..1] + C15 438
Price <Pric> [0..1] * 438
MarketValue <MktVal> [0..1] Amount C3, [439
C10
Haircut <Hrcut> [0..1] Rate 439
CollateralValue <CollVal> [0..1] Amount C3, |439
C10
ValueDate <ValDt> [0..1] Date 440
SafekeepingAccount <SfkpgAcct> [0..1] + 440
BlockChainAddressOrWallet [0..1] + 441
<BlckChainAdrOrWiit>
SafekeepingPlace <SfkpgPlc> [1.1] * 441
SettlementParameters <SttimParams> [0..1] + 441
CashCollateral <CshColl> [0..%] 442
Collateralldentification <Collld> [0..1] Text 443
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Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.

CashAccountldentification <CshAcctld> [0..1] + 443
ReturnExcess <RtrXcss> [0..1] Indicator 443
DepositAmount <DpstAmt> [0..1] Amount C3, |443

C10
DepositType <DpstTp> [0..1] CodeSet 444
MaturityDate <MtrtyDt> [0..1] Date 444
ValueDate <ValDt> [0..1] Date 444
ExchangeRate <XchgRate> [0..1] Rate 445
CollateralValue <CollVal> [1..1] Amount C3, |445

C10
Haircut <Hrcut> [0..1] Rate 445
OtherCollateral <OthrColl> [0.%] C22, | 446

C25
Collateralldentification <Collld> [0..1] Text 447
LetterOfCreditldentification <LttrOfCdtld> [0..1] Text 447
LetterOfCreditAmount <LttrOfCdtAmt> [0..1] Amount C3, |447

c10
GuaranteeAmount <GrntAmt> [0..1] Amount C3, |448

C10
OtherTypeOfCollateral <OthrTpOfColl> [0..1] 449
Description <Desc> [1..1] Text 449
Quantity <Qty> [0..1] + C15 449
IssueDate <IsseDt> [0..1] * 450
ExpiryDate <XpryDt> [0..1] + 450
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 450
Issuer <Issr> [0..1] 451
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C6 451
Or Proprietaryldentification <Prtryld> [1..1] + 451
Or} NameAndAddress <NmAndAdr> [1.1] 452
Name <Nm> [1.1] Text 452
Address <Adr> [1..1] * 452
ValueDate <ValDt> [0..1] Date 452
ExchangeRate <XchgRate> [0..1] Rate 453
MarketValue <MktVal> [0..1] Amount C3, |[453

C10

February 2022 391




Message Definition Report - Part 2
Collateral Management November 2022 for Standards MX

MX colr.007.001.06 CollateralProposalvV06

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Haircut <Hrcut> [0..1] Rate 453
CollateralValue <CollvVal> [1..1] Amount C3, |453
C10
SafekeepingPlace <SfkpgPlc> [0..1] + 454
SafekeepingAccount <SfkpgAcct> [0..1] + 455
BlockChainAddressOrWallet [0..1] + 455
<BlckChainAdrOrWiIit>
Or} Return <Rtr> [1..1] 455
MarginCallRequestldentification <MrgnCallReqld> |[1..1] Text 458
MarginCallResponseldentification [0..1] Text 458
<MrgnCallRspnld>
StandardSettlementinstructions <StdSttiminstrs> [0..1] Text 458
CollateralProposalResponseldentification [0..1] Text 458
<CollPrpsIRspnld>
SecuritiesCollateral <SctiesColl> [0..%] C20, | 458
c23
Collateralldentification <Collld> [0..1] Text 460
Securityldentification <Sctyld> [1.1] + C13, 460
Ci14,
C17,
C18,
C19
MaturityDate <MtrtyDt> [0..1] + 461
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 462
Quantity <Qty> [1..1] + C15 462
Price <Pric> [0..1] + 462
MarketValue <MktVal> [0..1] Amount C3, |463
C10
Haircut <Hrcut> [0..1] Rate 463
CollateralValue <Collval> [0..1] Amount C3, |463
C10
ValueDate <ValDt> [0..1] Date 464
SafekeepingAccount <SfkpgAcct> [0..1] + 464
BlockChainAddressOrWallet [0..1] + 465
<BlckChainAdrOrwiIit>
SafekeepingPlace <SfkpgPlc> [1..1] + 465
SettlementParameters <SttimParams> [0..1] + 465
CashCollateral <CshColl> [0..%] 466
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Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.

Collateralldentification <Collld> [0..1] Text 467
CashAccountldentification <CshAcctld> [0..1] + 467
ReturnExcess <RtrXcss> [0..1] Indicator 467
DepositAmount <DpstAmt> [0..1] Amount C3, |467

C10
DepositType <DpstTp> [0..1] CodeSet 468
MaturityDate <MtrtyDt> [0..1] Date 468
ValueDate <ValDt> [0..1] Date 468
ExchangeRate <XchgRate> [0..1] Rate 469
CollateralValue <Collval> [1..1] Amount C3, |469

C10
Haircut <Hrcut> [0..1] Rate 469
OtherCollateral <OthrColl> [0..%] C22, | 470

C25
Collateralldentification <Collld> [0..1] Text 471
LetterOfCreditldentification <LttrOfCdtld> [0..1] Text 471
LetterOfCreditAmount <LttrOfCdtAmt> [0..1] Amount C3, |471

C10
GuaranteeAmount <GrntAmt> [0..1] Amount C3, 472

C10
OtherTypeOfCollateral <OthrTpOfColl> [0..1] 473
Description <Desc> [1..1] Text 473
Quantity <Qty> [0..1] + C15 473
IssueDate <lsseDt> [0..1] + 474
ExpiryDate <XpryDt> [0..1] + 474
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 474
Issuer <Issr> [0..1] 475
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C6 475
Or Proprietaryldentification <Prtryld> [1..1] + 475
Or} NameAndAddress <NmAndAdr> [1..1] 476
Name <Nm> [1..1] Text 476
Address <Adr> [1..1] + 476
ValueDate <ValDt> [0..1] Date 476
ExchangeRate <XchgRate> [0..1] Rate 477
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<BlckChainAdrOrWilit>

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

0.

MarketValue <MktVval> [0..1] Amount C3, 477
C10

Haircut <Hrcut> [0..1] Rate 477

CollateralValue <Collval> [1..1] Amount C3, |477
C10

SafekeepingPlace <SfkpgPlc> [0..1] + 478

SafekeepingAccount <SfkpgAcct> [0..1] + 479

BlockChainAddressOrWallet [0..1] * 479

6.4.4.2.2.1 AgreedAmount <AgrdAmt>

Presence: [1..1]

Definition: Provides the call amount that is agreed and that will result in a collateral movement.

Impacted by: C3 ActiveCurrency
Datatype: ActiveCurrencyAndAmount on page 1041

C10 CurrencyAmount

Constraints

e 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

e CurrencyAmount
(Rule)

The number of fractional digits (or minor unit of currency) must comply with 1ISO 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.
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6.4.4.2.2.2 MovementDirection <MvmntDrctn>
Presence: [0..*]

Definition: Provides the collateral movement direction that is a delivery and optionally a return, or a
return only.
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MovementDirection <MvmntDrctn> contains one of the following CollateralMovement6Choice

elements
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or CollateralMovementDirection <CollIMvmntDrctn> [1..1] 402
Deliver <Dlvr> [1..1] 407
MarginCallRequestldentification <MrgnCallReqgld> | [1..1] Text 409
MarginCallResponseldentification [0..1] Text 410
<MrgnCallRspnld>
StandardSettlementinstructions <StdSttiminstrs> [0..1] Text 410
CollateralProposalResponseldentification [0..1] Text 410
<CollPrpsIRspnld>
SecuritiesCollateral <SctiesColl> [0..%] C20, (410
c23
Collateralldentification <Collld> [0..1] Text 412
Securityldentification <Sctyld> [1..1] + C13, 412
Cl14,
C17,
C18,
C19
MaturityDate <MtrtyDt> [0..1] + 413
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 414
Quantity <Qty> [1..1] + C15 414
Price <Pric> [0..1] + 414
MarketValue <MktVval> [0..1] Amount C3, |415
C10
Haircut <Hrcut> [0..1] Rate 415
CollateralValue <Collval> [0..1] Amount C3, |415
Cc10
ValueDate <ValDt> [0..1] Date 416
SafekeepingAccount <SfkpgAcct> [0..1] + 416
BlockChainAddressOrWallet [0..1] + 417
<BlckChainAdrOrwiit>
SafekeepingPlace <SfkpgPlc> [1..1] + 417
SettlementParameters <SttimParams> [0..1] + 417
CashCollateral <CshColl> [0..%] 418
Collateralldentification <Collld> [0..1] Text 419
CashAccountldentification <CshAcctld> [0..1] + 419
DepositAmount <DpstAmt> [0..1] Amount C3, |[419
C10
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Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.

DepositType <DpstTp> [0..1] CodeSet 420
MaturityDate <MtrtyDt> [0..1] Date 420
ValueDate <ValDt> [0..1] Date 420
ExchangeRate <XchgRate> [0..1] Rate 420
CollateralValue <CollvVal> [1..1] Amount C3, |421

C10
Haircut <Hrcut> [0..1] Rate 421
OtherCollateral <OthrColl> [0..%] C22, |421

C25
Collateralldentification <Collld> [0..1] Text 423
LetterOfCreditldentification <LttrOfCdtld> [0..1] Text 423
LetterOfCreditAmount <LttrOfCdtAmt> [0..1] Amount C3, |423

C10
GuaranteeAmount <GrntAmt> [0..1] Amount C3, 424

C10
OtherTypeOfCollateral <OthrTpOfColl> [0..1] 425
Description <Desc> [1..1] Text 425
Quantity <Qty> [0..1] + C15 425
IssueDate <IsseDt> [0..1] * 426
ExpiryDate <XpryDt> [0..1] + 426
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 426
Issuer <Issr> [0..1] 426
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C6 427
Or Proprietaryldentification <Prtryld> [1..1] + 427
Or} NameAndAddress <NmAndAdr> [1..1] 428
Name <Nm> [1..1] Text 428
Address <Adr> [1..1] + 428
ValueDate <ValDt> [0..1] Date 428
ExchangeRate <XchgRate> [0..1] Rate 428
MarketValue <MktVval> [0..1] Amount C3, |428

C10
Haircut <Hrcut> [0..1] Rate 429
CollateralValue <Collval> [1..1] Amount C3, |429

C10
SafekeepingPlace <SfkpgPlc> [0..1] * 430
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Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
SafekeepingAccount <SfkpgAcct> [0..1] + 430
BlockChainAddressOrWallet [0..1] + 431
<BlckChainAdrOrWiIit>
Return <Rtr> [0..1] 431
MarginCallRequestldentification <MrgnCallReqld> |[1..1] Text 434
MarginCallResponseldentification [0..1] Text 434
<MrgnCallRspnld>
StandardSettlementinstructions <StdSttiminstrs> [0..1] Text 434
CollateralProposalResponseldentification [0..1] Text 434
<CollPrpsIRspnld>
SecuritiesCollateral <SctiesColl> [0..%] C20, | 434
Cc23
Collateralldentification <Collld> [0..1] Text 436
Securityldentification <Sctyld> [1..1] + C13, | 436
Ci14,
C17,
C18,
C19
MaturityDate <MtrtyDt> [0..1] + 437
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 438
Quantity <Qty> [1..1] + C15 438
Price <Pric> [0..1] + 438
MarketValue <MktVal> [0..1] Amount C3, |439
C10
Haircut <Hrcut> [0..1] Rate 439
CollateralValue <CollVal> [0..1] Amount C3, |439
C10
ValueDate <ValDt> [0..1] Date 440
SafekeepingAccount <SfkpgAcct> [0..1] + 440
BlockChainAddressOrWallet [0..1] + 441
<BlckChainAdrOrwiIit>
SafekeepingPlace <SfkpgPlc> [1..1] + 441
SettlementParameters <SttimParams> [0..1] + 441
CashcCollateral <CshColl> [0..%] 442
Collateralldentification <Collld> [0..1] Text 443
CashAccountldentification <CshAcctld> [0..1] + 443
ReturnExcess <RtrXcss> [0..1] Indicator 443
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Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.

DepositAmount <DpstAmt> [0..1] Amount C3, |443

C10
DepositType <DpstTp> [0..1] CodeSet 444
MaturityDate <MtrtyDt> [0..1] Date 444
ValueDate <ValDt> [0..1] Date 444
ExchangeRate <XchgRate> [0..1] Rate 445
CollateralValue <Collval> [1..1] Amount C3, |445

C10
Haircut <Hrcut> [0..1] Rate 445
OtherCollateral <OthrColl> [0..%] C22, | 446

C25
Collateralldentification <Collld> [0..1] Text 447
LetterOfCreditldentification <LttrOfCdtld> [0..1] Text 447
LetterOfCreditAmount <LttrOfCdtAmt> [0..1] Amount C3, 447

C10
GuaranteeAmount <GrntAmt> [0..1] Amount C3, |448

C10
OtherTypeOfCollateral <OthrTpOfColl> [0..1] 449
Description <Desc> [1..1] Text 449
Quantity <Qty> [0..1] + C15 449
IssueDate <IsseDt> [0..1] + 450
ExpiryDate <XpryDt> [0..1] + 450
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 450
Issuer <Issr> [0..1] 451
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C6 451
Or Proprietaryldentification <Prtryld> [1..1] + 451
Or} NameAndAddress <NmAndAdr> [1..1] 452
Name <Nm> [1..1] Text 452
Address <Adr> [1.1] * 452
ValueDate <ValDt> [0..1] Date 452
ExchangeRate <XchgRate> [0..1] Rate 453
MarketValue <MktVval> [0..1] Amount C3, |453

C10
Haircut <Hrcut> [0..1] Rate 453
CollateralValue <CollvVal> [1..1] Amount C3, |453

C10
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Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
SafekeepingPlace <SfkpgPlc> [0..1] + 454
SafekeepingAccount <SfkpgAcct> [0..1] + 455
BlockChainAddressOrWallet [0..1] + 455
<BlckChainAdrOrwIit>
Or} Return <Rtr> [1..1] 455
MarginCallRequestldentification <MrgnCallReqld> [1..1] Text 458
MarginCallResponseldentification <MrgnCallRspnld> |[0..1] Text 458
StandardSettlementinstructions <StdSttiminstrs> [0..1] Text 458
CollateralProposalResponseldentification [0..1] Text 458
<CollPrpsIRspnld>

SecuritiesCollateral <SctiesColl> [0..%] C20, | 458

Cc23
Collateralldentification <Collld> [0..1] Text 460
Securityldentification <Sctyld> [1.1] + C13, 460

C14,
C17,

C1s,

C19
MaturityDate <MtrtyDt> [0..1] + 461
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 462
Quantity <Qty> [1..1] + C15 462
Price <Pric> [0..1] * 462
MarketValue <MktVal> [0..1] Amount C3, |463

C10
Haircut <Hrcut> [0..1] Rate 463
CollateralValue <Collval> [0..1] Amount C3, |463

C10
ValueDate <ValDt> [0..1] Date 464
SafekeepingAccount <SfkpgAcct> [0..1] + 464
BlockChainAddressOrWallet <BlckChainAdrOrWlit> |[0..1] + 465
SafekeepingPlace <SfkpgPlc> [1..1] + 465
SettlementParameters <SttimParams> [0..1] + 465
CashCollateral <CshColl> [0..%] 466
Collateralldentification <Collld> [0..1] Text 467
CashAccountldentification <CshAcctld> [0..1] + 467
ReturnExcess <RtrXcss> [0..1] Indicator 467
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Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.

DepositAmount <DpstAmt> [0..1] Amount C3, |467

C10
DepositType <DpstTp> [0..1] CodeSet 468
MaturityDate <MtrtyDt> [0..1] Date 468
ValueDate <ValDt> [0..1] Date 468
ExchangeRate <XchgRate> [0..1] Rate 469
CollateralValue <Collval> [1..1] Amount C3, |469

C10
Haircut <Hrcut> [0..1] Rate 469
OtherCollateral <OthrColl> [0..%] C22, | 470

C25
Collateralldentification <Collld> [0..1] Text 471
LetterOfCreditldentification <LttrOfCdtld> [0..1] Text 471
LetterOfCreditAmount <LttrOfCdtAmt> [0..1] Amount C3, 471

C10
GuaranteeAmount <GrntAmt> [0..1] Amount C3, 472

C10
OtherTypeOfCollateral <OthrTpOfColl> [0..1] 473
Description <Desc> [1..1] Text 473
Quantity <Qty> [0..1] + C15 473
IssueDate <IsseDt> [0..1] + 474
ExpiryDate <XpryDt> [0..1] + 474
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 474
Issuer <Issr> [0..1] 475
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C6 475
Or Proprietaryldentification <Prtryld> [1..1] + 475
Or} NameAndAddress <NmAndAdr> [1..1] 476
Name <Nm> [1..1] Text 476
Address <Adr> [1.1] * 476
ValueDate <ValDt> [0..1] Date 476
ExchangeRate <XchgRate> [0..1] Rate 477
MarketValue <Mktval> [0..1] Amount C3, 477

C10
Haircut <Hrcut> [0..1] Rate 477
CollateralValue <Collval> [1..1] Amount C3, 477

C10
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Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
SafekeepingPlace <SfkpgPlc> [0..1] + 478
SafekeepingAccount <SfkpgAcct> [0..1] + 479
BlockChainAddressOrWallet <BlckChainAdrOrWlit> |[0..1] + 479
6.4.4.2.2.2.1 CollateralMovementDirection <ColIMvmntDrctn>
Presence: [1..1]
Definition: Provides the collateral movement direction that is a delivery and optionally a return.
February 2022 402




Message Definition Report - Part 2
Collateral Management November 2022 for Standards MX

MX colr.007.001.06 CollateralProposalvV06

CollateralMovementDirection <ColIMvmntDrctn> contains the following CollateralMovement13

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

Deliver <Dlvr> [1..1] 407
MarginCallRequestldentification <MrgnCallReqld> [1..1] Text 409
MarginCallResponseldentification <MrgnCallRspnid> | [0..1] Text 410
StandardSettlementinstructions <StdSttiminstrs> [0..1] Text 410
CollateralProposalResponseldentification [0..1] Text 410

<CollPrpsIRspnld>

SecuritiesCollateral <SctiesColl> [0..%] C20, | 410

Cc23
Collateralldentification <Collld> [0..1] Text 412
Securityldentification <Sctyld> [1..1] + C13, | 412

C14,
C17,

C1s,

C19
MaturityDate <MtrtyDt> [0..1] + 413
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 414
Quantity <Qty> [1.1] + C15 414
Price <Pric> [0..1] + 414
MarketValue <MktVval> [0..1] Amount C3, |415

C10
Haircut <Hrcut> [0..1] Rate 415
CollateralValue <CollVal> [0..1] Amount C3, |415

C10
ValueDate <ValDt> [0..1] Date 416
SafekeepingAccount <SfkpgAcct> [0..1] + 416
BlockChainAddressOrWallet <BlckChainAdrOrWlit> |[0..1] + 417
SafekeepingPlace <SfkpgPlc> [1..1] + 17
SettlementParameters <SttimParams> [0..1] + 417
CashCollateral <CshColl> [0..%] 418
Collateralldentification <Collld> [0..1] Text 419
CashAccountldentification <CshAcctld> [0..1] + 419
DepositAmount <DpstAmt> [0..1] Amount C3, |[419

C10
DepositType <DpstTp> [0..1] CodeSet 420
MaturityDate <MtrtyDt> [0..1] Date 420
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Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.

ValueDate <ValDt> [0..1] Date 420
ExchangeRate <XchgRate> [0..1] Rate 420
CollateralValue <CollVal> [1..1] Amount C3, |421

C10
Haircut <Hrcut> [0..1] Rate 421
OtherCollateral <OthrColl> [0.%] C22, 421

C25
Collateralldentification <Collld> [0..1] Text 423
LetterOfCreditldentification <LttrOfCdtld> [0..1] Text 423
LetterOfCreditAmount <LttrOfCdtAmt> [0..1] Amount C3, |423

C10
GuaranteeAmount <GrntAmt> [0..1] Amount C3, |424

C10
OtherTypeOfCollateral <OthrTpOfColl> [0..1] 425
Description <Desc> [1..1] Text 425
Quantity <Qty> [0..1] + C15 425
IssueDate <lsseDt> [0..1] + 426
ExpiryDate <XpryDt> [0..1] + 426
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 426
Issuer <lIssr> [0..1] 426
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C6 427
Or Proprietaryldentification <Prtryld> [1..1] + 427
Or} NameAndAddress <NmAndAdr> [1..1] 428
Name <Nm> [1.1] Text 428
Address <Adr> [1.1] * 428
ValueDate <ValDt> [0..1] Date 428
ExchangeRate <XchgRate> [0..1] Rate 428
MarketValue <MktVval> [0..1] Amount C3, |428

C10
Haircut <Hrcut> [0..1] Rate 429
CollateralValue <Collval> [1..1] Amount C3, |429

C10
SafekeepingPlace <SfkpgPlc> [0..1] * 430
SafekeepingAccount <SfkpgAcct> [0..1] + 430
BlockChainAddressOrWallet <BlckChainAdrOrWlit> | [0..1] + 431
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Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.

Return <Rtr> [0..1] 431
MarginCallRequestldentification <MrgnCallReqld> [1..1] Text 434
MarginCallResponseldentification <MrgnCallRspnid> | [0..1] Text 434
StandardSettlementinstructions <StdSttiminstrs> [0..1] Text 434
CollateralProposalResponseldentification [0..1] Text 434

<CollPrpsIRspnld>

SecuritiesCollateral <SctiesColl> [0..%] C20, | 434

Cc23
Collateralldentification <Collld> [0..1] Text 436
Securityldentification <Sctyld> [1..1] + C13, | 436

C14,
C17,

C1s,

C19
MaturityDate <MtrtyDt> [0..1] * 437
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 438
Quantity <Qty> [1..1] + C15 438
Price <Pric> [0..1] + 438
MarketValue <MktVal> [0..1] Amount C3, |439

C10
Haircut <Hrcut> [0..1] Rate 439
CollateralValue <Collval> [0..1] Amount C3, [439

C10
ValueDate <ValDt> [0..1] Date 440
SafekeepingAccount <SfkpgAcct> [0..1] + 440
BlockChainAddressOrWallet <BlckChainAdrOrWIit> |[0..1] + 441
SafekeepingPlace <SfkpgPlc> [1..1] + 441
SettlementParameters <SttimParams> [0..1] + 441
CashCollateral <CshColl> [0..%] 442
Collateralldentification <Collld> [0..1] Text 443
CashAccountldentification <CshAcctld> [0..1] + 443
ReturnExcess <RtrXcss> [0..1] Indicator 443
DepositAmount <DpstAmt> [0..1] Amount C3, |443

C10
DepositType <DpstTp> [0..1] CodeSet 444
MaturityDate <MtrtyDt> [0..1] Date 444
ValueDate <ValDt> [0..1] Date 444
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Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.

ExchangeRate <XchgRate> [0..1] Rate 445
CollateralValue <Collval> [1..1] Amount C3, |445

C10
Haircut <Hrcut> [0..1] Rate 445
OtherCollateral <OthrColl> [0..%] C22, | 446

C25
Collateralldentification <Collld> [0..1] Text 447
LetterOfCreditldentification <LttrOfCdtld> [0..1] Text 447
LetterOfCreditAmount <LttrOfCdtAmt> [0..1] Amount C3, 447

C10
GuaranteeAmount <GrntAmt> [0..1] Amount C3, |448

C10
OtherTypeOfCollateral <OthrTpOfColl> [0..1] 449
Description <Desc> [1..1] Text 449
Quantity <Qty> [0..1] + C15 449
IssueDate <IsseDt> [0..1] + 450
ExpiryDate <XpryDt> [0..1] + 450
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 450
Issuer <Issr> [0..1] 451
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C6 451
Or Proprietaryldentification <Prtryld> [1..1] + 451
Or} NameAndAddress <NmAndAdr> [1..1] 452
Name <Nm> [1..1] Text 452
Address <Adr> [1.1] * 452
ValueDate <ValDt> [0..1] Date 452
ExchangeRate <XchgRate> [0..1] Rate 453
MarketValue <MktVval> [0..1] Amount C3, |453

C10
Haircut <Hrcut> [0..1] Rate 453
CollateralValue <Collval> [1..1] Amount C3, [453

C10
SafekeepingPlace <SfkpgPlc> [0..1] + 454
SafekeepingAccount <SfkpgAcct> [0..1] + 455
BlockChainAddressOrWallet <BlckChainAdrOrWIiit> |[0..1] * 455
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6.4.4.2.2.2.1.1 Deliver <Dlvr>
Presence: [1..1]

Definition: Provides the collateral movement direction that is a delivery only.
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Deliver <DIvr> contains the following Collateral55 elements

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
MarginCallRequestldentification <MrgnCallReqld> [1..1] Text 409
MarginCallResponseldentification <MrgnCallRspnid> |[0..1] Text 410
StandardSettlementinstructions <StdSttiminstrs> [0..1] Text 410
CollateralProposalResponseldentification [0..1] Text 410
<CollPrpsIRspnld>
SecuritiesCollateral <SctiesColl> [0..%] C20, | 410
Cc23
Collateralldentification <Collld> [0..1] Text 412
Securityldentification <Sctyld> [1.1] + C13, 412
C14,
C17,
C1s,
C19
MaturityDate <MtrtyDt> [0..1] + 413
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 414
Quantity <Qty> [1..1] + C15 414
Price <Pric> [0..1] + 414
MarketValue <MktVal> [0..1] Amount C3, |415
C10
Haircut <Hrcut> [0..1] Rate 415
CollateralValue <CollVal> [0..1] Amount C3, |415
C10
ValueDate <ValDt> [0..1] Date 416
SafekeepingAccount <SfkpgAcct> [0..1] + 416
BlockChainAddressOrWallet <BlckChainAdrOrWiit> | [0..1] * 417
SafekeepingPlace <SfkpgPIlc> [1..1] + 417
SettlementParameters <SttimParams> [0..1] + 417
CashCollateral <CshColl> [0..%] 418
Collateralldentification <Collld> [0..1] Text 419
CashAccountldentification <CshAcctld> [0..1] + 419
DepositAmount <DpstAmt> [0..1] Amount C3, |419
C10
DepositType <DpstTp> [0..1] CodeSet 420
MaturityDate <MtrtyDt> [0..1] Date 420
ValueDate <ValDt> [0..1] Date 420
ExchangeRate <XchgRate> [0..1] Rate 420
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Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
CollateralValue <Collval> [1..1] Amount C3, |421
C10
Haircut <Hrcut> [0..1] Rate 421
OtherCollateral <OthrColl> [0..%] C22, 421
C25
Collateralldentification <Collld> [0..1] Text 423
LetterOfCreditldentification <LttrOfCdtid> [0..1] Text 423
LetterOfCreditAmount <LttrOfCdtAmt> [0..1] Amount C3, [423
C10
GuaranteeAmount <GrntAmt> [0..1] Amount C3, |424
C10
OtherTypeOfCollateral <OthrTpOfColl> [0..1] 425
Description <Desc> [1.1] Text 425
Quantity <Qty> [0..1] + C15 425
IssueDate <IsseDt> [0..1] + 426
ExpiryDate <XpryDt> [0..1] + 426
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 426
Issuer <Issr> [0..1] 426
{Or AnyBIC <AnyBIC> [1.1] IdentifierSet C6 427
Or Proprietaryldentification <Prtryld> [1..1] + 427
Or} NameAndAddress <NmAndAdr> [1..1] 428
Name <Nm> [1..1] Text 428
Address <Adr> [1..1] + 428
ValueDate <ValDt> [0..1] Date 428
ExchangeRate <XchgRate> [0..1] Rate 428
MarketValue <MktVal> [0..1] Amount C3, |428
C10
Haircut <Hrcut> [0..1] Rate 429
CollateralValue <CollVal> [1.1] Amount C3, |429
C10
SafekeepingPlace <SfkpgPlc> [0..1] + 430
SafekeepingAccount <SfkpgAcct> [0..1] + 430
BlockChainAddressOrWallet <BlckChainAdrOrWIit> [0..1] + 431
6.4.4.2.2.2.1.1.1 MarginCallRequestldentification <MrgnCallReqld>
Presence: [1..1]
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Definition: Specifies the reference to the unambiguous identification of the margin call request.

Datatype: Max35Text on page 1074

6.4.4.2.2.2.1.1.2 MarginCallResponseldentification <MrgnCallRspnld>
Presence: [0..1]
Definition: Specifies the reference to the unambiguous identification of the margin call response.

Datatype: Max35Text on page 1074

6.4.4.2.2.2.1.1.3 StandardSettlementinstructions <StdSttimInstrs>
Presence: [0..1]
Definition: Specifies the standard settlement instructions.

Datatype: Max140Text on page 1073

6.4.4.2.2.2.1.1.4 CollateralProposalResponseldentification <CollPrpsIRspnld>
Presence: [0..1]

Definition: Specifies the reference to the unambiguous identification of the collateral proposal response
(in case of counter proposal).

Datatype: Max35Text on page 1074

6.4.4.2.2.2.1.1.5 SecuritiesCollateral <SctiesColl>
Presence: [0..*]
Definition: Collateral type is securities.

Impacted by: C20 SafekeepingAccountOrBlockChainAddressiRule Cc23
SafekeepingAccountOrBlockChainAddress2Rule
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SecuritiesCollateral <SctiesColl> contains the following SecuritiesCollateral10 elements

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Collateralldentification <Collld> [0..1] Text 412
Securityldentification <Sctyld> [1..1] + C13, | 412
C14,
C17,
C1s,
C19
MaturityDate <MtrtyDt> [0..1] + 413
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 414
Quantity <Qty> [1..1] + C15 414
Price <Pric> [0..1] * 414
MarketValue <MktVal> [0..1] Amount C3, 415
C10
Haircut <Hrcut> [0..1] Rate 415
CollateralValue <CollVal> [0..1] Amount C3, |415
C10
ValueDate <ValDt> [0..1] Date 416
SafekeepingAccount <SfkpgAcct> [0..1] * 416
BlockChainAddressOrWallet <BlckChainAdrOrWiit> [0..1] + 417
SafekeepingPlace <SfkpgPlc> [1..1] + 417
SettlementParameters <SttimParams> [0..1] + 417
Constraints
» SafekeepingAccountOrBlockChainAddress1Rule
(Rule)
If SafekeepingAccount is present, BlockChainAddressOrWallet must be absent.
On Condition
/SafekeepingAccount is present
Following Must be True
/BlockChainAddressOrWallet Must be absent
Error handling:
— Error severity: Warning
— Error Code: X00554
— Error Text: Invalid message contents for SafekeepingAccount or BlockchainAddressOrWalllet.
Only one of both may be present.
» SafekeepingAccountOrBlockChainAddress2Rule
(Rule)
If BlockChainAddressOrWallet is present, SafekeepingAccount must be absent.
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On Condition

/BlockChainAddressOrWallet is present

Following Must be True

/SafekeepingAccount Must be absent

Error handling:

— Error severity: Warning

— Error Code: X00555

— Error Text: Invalid message contents for SafekeepingAccount or BlockchainAddressOrWallet.

Only one of both may be present.

6.4.4.2.2.2.1.1.5.1 Collateralldentification <Collld>

Presence: [0..1]

Definition: Provides the identification of the proposed collateral.

Datatype: Max35Text on page 1074

6.4.4.2.2.2.1.1.5.2 Securityldentification <Sctyld>

Presence: [1..1]

Definition: Identification of a security.

Impacted by: C13 DescriptionPresenceRule , C14 DescriptionUsageRule, C17 ISINGuideline,
C18 ISINPresenceRule C19 OtherldentificationPresenceRule

Securityldentification <Sctyld> contains the following elements (see Securityldentification19 on
page 937 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
ISIN <ISIN> [0..1] IdentifierSet 939
Otherldentification <Othrld> [0..%] 939
Identification <ld> [1..1] Text 939
Suffix <Sfx> [0..1] Text 939
Type <Tp> [1..1] t 939
Description <Desc> [0..1] Text 940
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
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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.

* |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.
6.4.4.2.2.2.1.1.5.3 MaturityDate <MtrtyDt>

Presence: [0..1]

Definition: Planned final repayment date at the time of issuance.
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MaturityDate <MtrtyDt> contains one of the following elements (see DateAndDateTime2Choice on

page 930 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Date <Dt> [1..1] Date 930
Or} DateTime <DtTm> [1..1] DateTime 930

6.4.4.2.2.2.1.1.5.4 LimitedCoveragelndicator <LtdCvrgInd>

Presence: [0..1]

Definition: Indicates that the collateral posted in the clearing house covers the margin until a specific
timeframe.

Datatype: One of the following values must be used (see YesNolndicator on page 1071):

« Meaning When True: Yes

* Meaning When False: No

6.4.4.2.2.2.1.1.5.5 Quantity <Qty>

Presence: [1..1]

Definition: Quantity of securities collateral.

Impacted by: C15 DigitalTokenUnitUsageRule

Quantity <Qty> contains one of the following elements (see FinanciallnstrumentQuantity33Choice on
page 1003 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Unit <Unit> [1..1] Quantity 1003
Or FaceAmount <FaceAmt> [1..1] Amount 1004
Or AmortisedValue <AmtsdVal> [1..1] Amount 1004
Or} DigitalTokenUnit <DgtITknUnit> [1..1] Quantity 1004

Constraints

» DigitalTokenUnitUsageRule
(Rule)

DigitalTokenUnit format may only be used for instruments identified with a digital token identifier and
when the related account identification is provided as a blockchain address or wallet identification
(using BlockChainAddressOrWallet element as the account identification).

6.4.4.2.2.2.1.1.5.6 Price <Pric>

Presence: [0..1]

Definition: Indicates the price of the security.
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Price <Pric> contains the following elements (see Price7 on page 1002 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Type <Tp> [1..1] + 1002
Value <Vval> [1..1] + 1003

6.4.4.2.2.2.1.1.5.7 MarketValue <MktVal>
Presence: [0..1]
Definition: Value of the collateral based on current market prices.

Impacted by: C3 ActiveCurrency C10 CurrencyAmount

Datatype: ActiveCurrencyAndAmount on page 1041

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

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.
6.4.4.2.2.2.1.1.5.8 Haircut <Hrcut>
Presence: [0..1]

Definition: Haircut or valuation factor on the security expressed as a percentage.

Datatype: PercentageRate on page 1072

6.4.4.2.2.2.1.1.5.9 CollateralValue <CollVal>

Presence: [0..1]
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Definition: Value of the collateral after taking into account the haircut.

Impacted by: C3 ActiveCurrency C10 CurrencyAmount
Datatype: ActiveCurrencyAndAmount on page 1041

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

¢ 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.
6.4.4.2.2.2.1.1.5.10 ValueDate <ValDt>

Presence: [0..1]

Definition: Valuation date of the securities taken as collateral.

Datatype: ISODate on page 1068

6.4.4.2.2.2.1.1.5.11 SafekeepingAccount <SfkpgAcct>
Presence: [0..1]

Definition: Account to or from which a securities entry is made.

SafekeepingAccount <SfkpgAcct> contains the following elements (see SecuritiesAccount19 on
page 888 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <Id> [1..1] Text 888
Type <Tp> [0..1] * 888
Name <Nm> [0..1] Text 888
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6.4.4.2.2.2.1.1.5.12 BlockChainAddressOrWallet <BlckChainAdrOrwillIt>

Presence: [0..1]

Definition: Blockchain address or wallet where digital assets are maintained. This is the equivalent of
safekeeping account for digital assets.

BlockChainAddressOrWallet <BlckChainAdrOrWIIt> contains the following elements (see

BlockChainAddressWallet3 on page 961 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <Id> [1..1] Text 961
Type <Tp> [0..1] + 961
Name <Nm> [0..1] Text 961

6.4.4.2.2.2.1.1.5.13 SafekeepingPlace <SfkpgPlc>

Presence: [1..1]

Definition: Place where the securities are safe-kept, physically or notionally. This place can be, for

example, a local custodian, a Central Securities Depository (CSD) or an International Central Securities
Depository (ICSD).

SafekeepingPlace <SfkpgPlc> contains one of the following elements (see
SafekeepingPlaceFormat29Choice on page 962 for details)

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

{Or Identification <ld> [1..1] 962
SafekeepingPlaceType <SfkpgPIcTp> [1..1] CodeSet 962
Identification <ld> [0..1] Text 962

Or Country <Ctry> [1..1] CodeSet C3 963

Or TypeAndldentification <TpAndld> [1.1] 963
SafekeepingPlaceType <SfkpgPIcTp> [1..1] CodeSet 963
Identification <ld> [1..1] IdentifierSet C1 964

Or} Proprietary <Prtry> [1..1] + 964

6.4.4.2.2.2.1.1.5.14 SettlementParameters <SttimParams>

Presence: [0..1]

Definition: Parameters which explicitly state the conditions that must be fulfilled before a particular

transaction of a financial instrument can be settled. These parameters are defined by the instructing

party in compliance with settlement rules in the market the transaction will settle in.
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SettlementParameters <SttimParams> contains the following elements (see SettlementDetails205 on

page 1005 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
TradeDate <TradDt> [1..1] DateTime 1006
SettlementParties <SttimPties> [0..1] 1007
{Or DeliveringSettlementParties <DIvrgSttimPties> [1..1] Cc1a 1007
Depository <Dpstry> [1..1] 1008
{Or AnyBIC <AnyBIC> [1.1] IdentifierSet C1 1008
Or NameAndAddress <NmAndAdr> [1..1] + 1009
Or} Country <Ctry> [1..1] CodeSet C3 1009
Partyl <Pty1> [1..1] + C1l, |1009
c2
Party2 <Pty2> [0..1] + C21, |1011
C26
Or} ReceivingSettlementParties <RcvgSttimPties> [1..1] C12 1013
Depository <Dpstry> [1..1] 1014
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C1 1014
Or NameAndAddress <NmAndAdr> [1.1] + 1014
Or} Country <Ctry> [1..1] CodeSet C3 1015
Partyl <Ptyl> [1..1] + Cl, |1015
c2
Party2 <Pty2> 0.1 | c21, 11017
C26
CollateralOwnership <CollOwnrsh> [1..1] 1019
Proprietary <Prtry> [1..1] Indicator 1019
ClientName <CIntNm> [0..1] 1020
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C1 1020
Or Proprietaryldentification <Prtryld> [1.1] + 1020
Or} NameAndAddress <NmAndAdr> [1..1] 1021
Name <Nm> [1..1] Text 1021
Address <Adr> [1..1] + 1021
6.4.4.2.2.2.1.1.6 CashCollateral <CshColl>
Presence: [0..*]
Definition: Collateral type is cash.
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CashCollateral <CshColl> contains the following CashCollateral3 elements

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
Collateralldentification <Collld> [0..1] Text 419
CashAccountldentification <CshAcctld> [0..1] + 419
DepositAmount <DpstAmt> [0..1] Amount C3, |419
C10
DepositType <DpstTp> [0..1] CodeSet 420
MaturityDate <MtrtyDt> [0..1] Date 420
ValueDate <ValDt> [0..1] Date 420
ExchangeRate <XchgRate> [0..1] Rate 420
CollateralValue <CollVal> [1..1] Amount C3, |421
C10
Haircut <Hrcut> [0..1] Rate 421
6.4.4.2.2.2.1.1.6.1 Collateralldentification <Collld>
Presence: [0..1]
Definition: Provides the identification of the proposed collateral.
Datatype: Max35Text on page 1074
6.4.4.2.2.2.1.1.6.2 CashAccountldentification <CshAcctld>
Presence: [0..1]
Definition: Provides the identification of the clearing member 's cash account.
CashAccountldentification <CshAcctld> contains one of the following elements (see
Accountldentification4Choice on page 890 for details)
Or MessageElement<XML Tag> Mult. Type Cc;\?str. Page
0.
{Or IBAN <IBAN> [1..1] IdentifierSet C16 |890
Or} Other <Othr> [1..1] + 890
6.4.4.2.2.2.1.1.6.3 DepositAmount <DpstAmt>
Presence: [0..1]
Definition: Amount of the deposit.
Impacted by: C3 ActiveCurrency C10 CurrencyAmount
Datatype: ActiveCurrencyAndAmount on page 1041
Constraints
e 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

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.
6.4.4.2.2.2.1.1.6.4 DepositType <DpstTp>
Presence: [0..1]

Definition: Specifies whether the deposit is fixed term or call/notice.

Datatype: DepositTypelCode on page 1052

CodeName Name Definition
FITE FixedTerm Specifies that it is a fixed term deposit.
CALL Call Specifies that it is a call/notice deposit.

6.4.4.2.2.2.1.1.6.5 MaturityDate <MtrtyDt>
Presence: [0..1]
Definition: Planned final repayment date at the time of issuance.
Datatype: ISODate on page 1068

6.4.4.2.2.2.1.1.6.6 ValueDate <ValDt>
Presence: [0..1]
Definition: Valuation date of the cash taken as collateral.
Datatype: ISODate on page 1068

6.4.4.2.2.2.1.1.6.7 ExchangeRate <XchgRate>
Presence: [0..1]
Definition: Exchange rate.

Datatype: BaseOneRate on page 1072
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6.4.4.2.2.2.1.1.6.8 CollateralValue <CollVal>
Presence: [1..1]
Definition: Value of the collateral after taking into account the haircut.

Impacted by: C3 ActiveCurrency C10 CurrencyAmount

Datatype: ActiveCurrencyAndAmount on page 1041

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

¢ 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.
6.4.4.2.2.2.1.1.6.9 Haircut <Hrcut>
Presence: [0..1]

Definition: Haircut or valuation factor on the collateral expressed as a percentage.

Datatype: PercentageRate on page 1072

6.4.4.2.2.2.1.1.7 OtherCollateral <OthrColl>
Presence: [0..*]
Definition: Collateral type is other than securities or cash for example letter of credit.

Impacted by: C22 SafekeepingAccountOrBlockChainAddressiRule C25
SafekeepingAccountOrBlockChainAddress2Rule
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OtherCollateral <OthrColl> contains the following OtherCollateral9 elements

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
Collateralldentification <Collld> [0..1] Text 423
LetterOfCreditldentification <LttrOfCdtld> [0..1] Text 423
LetterOfCreditAmount <LttrOfCdtAmt> [0..1] Amount C3, [423
C10
GuaranteeAmount <GrntAmt> [0..1] Amount C3, |424
C10
OtherTypeOfCollateral <OthrTpOfColl> [0..1] 425
Description <Desc> [1.1] Text 425
Quantity <Qty> [0..1] + C15 425
IssueDate <IsseDt> [0..1] + 426
ExpiryDate <XpryDt> [0..1] + 426
LimitedCoveragelndicator <LtdCvrgind> [0..1] Indicator 426
Issuer <lIssr> [0..1] 426
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C6 427
Or Proprietaryldentification <Prtryld> [1..1] + 427
Or} NameAndAddress <NmAndAdr> [1..1] 428
Name <Nm> [1..1] Text 428
Address <Adr> [1..1] + 428
ValueDate <ValDt> [0..1] Date 428
ExchangeRate <XchgRate> [0..1] Rate 428
MarketValue <MktVal> [0..1] Amount C3, |428
C10
Haircut <Hrcut> [0..1] Rate 429
CollateralValue <CollVal> [1..1] Amount C3, |[429
C10
SafekeepingPlace <SfkpgPlc> [0..1] + 430
SafekeepingAccount <SfkpgAcct> [0..1] + 430
BlockChainAddressOrWallet <BlckChainAdrOrWiit> [0..1] + 431
Constraints
» SafekeepingAccountOrBlockChainAddress1Rule
(Rule)
If SafekeepingAccount is present, BlockChainAddressOrWallet must be absent.
On Condition
/SafekeepingAccount is present
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Following Must be True
/BlockChainAddressOrWallet Must be absent

Error handling:
— Error severity: Warning
— Error Code: X00554

— Error Text: Invalid message contents for SafekeepingAccount or BlockchainAddressOrWallet.
Only one of both may be present.

« SafekeepingAccountOrBlockChainAddress2Rule
(Rule)

If BlockChainAddressOrWallet is present, SafekeepingAccount must be absent.

On Condition
/BlockChainAddressOrWallet is present
Following Must be True
/SafekeepingAccount Must be absent

Error handling:
— Error severity: Warning
— Error Code: X00555

— Error Text: Invalid message contents for SafekeepingAccount or BlockchainAddressOrWallet.
Only one of both may be present.
6.4.4.2.2.2.1.1.7.1 Collateralldentification <Collld>
Presence: [0..1]
Definition: Provides the identification of the proposed collateral.

Datatype: Max35Text on page 1074

6.4.4.2.2.2.1.1.7.2 LetterOfCreditldentification <LttrOfCdtld>
Presence: [0..1]