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Restriction summary

Restriction summary

This Usage Guideline restricts the MT 535 (November 2015) base message.

Restriction Type See page

Reduce Multiplicity n.a.

Ignore n.a.

Text rules n.a.

Conditional rules n.a.

Fixed values n.a.

Comments 5,11, 12, 13, 14, 14, 14, 14, 186,
17, 18, 18, 18, 19, 21, 21, 23, 24,
26, 27

Annotations n.a.

Extensions n.a.

Synonyms n.a.
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Usage Guideline

Message Types

The following table lists all message types defined in this book.

For each message type, there is a short description, an indicator whether the message type requires
authentication (Y/N), the maximum message length on input (2,000 or 10,000 characters), whether the
use of the message requires registration with SWIFT for use in a message user group (Y) or not (N)
and whether value date ordering (VDO) can be requested for the message (Y/N). Value date ordering
criteria are described in the Standards MT General Information.

MT MT Name Purpose Authen. Max. MUG VDO
Length
535 Statement of Hold- | Reports at a specified time, Y 10000 N N
ings the quantity and identification

of securities and other hold-
ings which the account ser-
vicer holds for the account
owner
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MT 535 Statement of Holdings

MT 535 Statement of Holdings

MT 535 Scope

This message is sent by an account servicer (account servicing institution) to an account owner or its
designated agent. The account servicer may be a local agent (sub-custodian) acting on behalf of their
global custodian customer, or a custodian acting on behalf of an investment management institution or
a broker/dealer.

This message is used to report, at a specified moment in time, the quantity and identification of financial
instruments which the account servicer maintains for the account owner.

The statement is used to reconcile the books of the account owner and the account servicer for the
specified safekeeping account or sub-safekeeping account.

This message may also be used to respond to a request for statement/status advice, that is, the MT
549 Request for Statement/Status Advice and to report that there are no holdings.

The custody statement is used for position reconciliation purposes. It may also report availability and/
or the location of the financial instruments to facilitate trading and minimise settlement issues. The hold-
ings may be valuated or not.

The accounting statement provides valuations of a financial instrument portfolio with valuation details
for each instrument; this information can either be audited or un-audited. It is typically not used for trad-
ing purposes.

MT 535 Format Specifications

Usage Guideline restrictions for this message

For sequence B1lb Sub-balance:

« Comment:
We repeat SUBBAL due to the nunber of hol dings per client.

MT 535 Statement of Holdings

Status Tag Qualifier Generic Detailed Field Name Content/Options | No.
Field Name
Mandatory Sequence A General Information
M 16R Start of Block GENL 1
M 28E Page Number/Continuation 5n/4lc 2
Indicator
(0] 13A  STAT Number Identifi- | Statement Number :4lc//3lc 3
cation
20C SEME Reference Sender's Message Reference :4lc//16x 4
23G Function of the Message 4lc 5
98a STAT Date/Time Statement Date/Time A C 6
—
M 22F 4lc Indicator (see qualifier description) :41c/[8c]/4!c 7
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Status Tag Qualifier Generic Detailed Field Name Content/Options | No.
Field Name
|
----> Optional Repetitive Subsequence Al Linkages
M 16R Start of Block LINK 8
13a LINK Number Identifi- | Linked Message A B 9
cation
M 20C RELA Reference Related Message Reference  :4lc//16x 10
M 16S End of Block LINK 11
----| End of Optional Repetitive Subsequence Al Linkages
M 97A SAFE Account Safekeeping Account :41¢//35x 12
——
M 17B  4lc Flag (see qualifier description) 4lc//1la 13
|
M 16S End of Block GENL 14
End of Mandatory Sequence A General Information
----> Optional Repetitive Sequence B Sub-safekeeping account
M 16R Start of Block SUBSAFE 15
97a SAFE Account Safekeeping Account A B 16
17B  ACTI Flag Activity Flag 4lc//1la 17
----> Optional Repetitive Subsequence B1 Financial Instrument
16R Start of Block FIN 18
35B Identification of the Financial  [ISIN1le12!c] 19
Instrument [4*35xX]
Optional Subsequence Bla Financial Instrument Attributes
M 16R Start of Block FIA 20
M 16S End of Block FIA 21
End of Optional Subsequence Bla Financial Instrument Attributes
——
M 93B AGGR Balance Aggregate Balance :41c/[8c)/4!c/ 22
[N]15d
|
----> Optional Repetitive Subsequence B1lb Sub-balance
16R Start of Block SUBBAL 23
93C OTHR Balance Unclassified :4lc//4lc/alc/ 24
[N]15d
M 16S End of Block SUBBAL 25
----| End of Optional Repetitive Subsequence B1lb Sub-balance
(0] 19A HOLD Amount Holding Value :41c//[N]3'al5d 26
6 ASX - AU - Austraclear SWIFT Messaging - V1 - DRAFT_535_Statement of Holdings (Intraday, Interim or End of
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MT 535 Statement of Holdings

Status Tag Qualifier Generic Detailed Field Name Content/Options | No.
Field Name
M 16S End of Block FIN 27
----| End of Optional Repetitive Subsequence B1 Financial Instrument
M 16S End of Block SUBSAFE 24
----| End of Optional Repetitive Sequence B Sub-safekeeping account
----> Optional Repetitive Sequence C Additional Information
M 16R Start of Block ADDINFO 29
(0] 19A HOLP Amount Total Holdings Value of Page :4lc//[N]3'al5d 30
M 16S End of Block ADDINFO 31

----| End of Optional Repetitive Sequence C Additional Information

M = Mandatory, O = Optional

MT 535 Network Validated Rules

C1

Cc2

C3

If the Activity Flag (field :17B:ACTI) in sequence A General Information is N, then sequence B
must not be present. Otherwise, sequence B is mandatory (Error code(s): E66).

Sequence A
if field :17B::ACTlis ...

Sequence B is ...

Not allowed

Mandatory

If the statement refers to an accounting statement, that is, if field :22F::STTY//ACCT is
present, then at least one occurrence of subsequence B1 is required.

This check only applies when sequence B Sub-safekeeping Account is present as per rule
C1,,, thatis, when in sequence A, field :17B::ACTI=Y.(Error code(s): E67).

Sequence A
if field :22F::STTY//ACCT is ...

Sequence Blis ...

Present, and DSS is NOT present in field
:22F::STTY/IACCT

Mandatory, that is, minimum one qccurrence
must be present in the message. )

Not Present, or DSS present in field
:22F::STTY//ACCT

Optional

(1) B1is NOT mandatory in every occurrence of sequence B.

In each occurrence of subsequence B1, if NO subsequence Blb is present, then both fields
Price (field :90a:) and Holding Value (field :19A::HOLD) must be specified in subsequence B1.

In each occurrence of subsequence B1, if one or more occurrences of subsequence Blb are
present, then both fields Price (field :90a:) and Holding Value (field :19A::HOLD) must be
specified in each occurrence of subsequence Blb.

This check only applies when the statement refers to an accounting statement (see rule C2),
that is, if field :22F::STTY//ACCT is present (Error code(s): E82).
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In every occur-
rence of sub-
sequence B1

Then, in the
same occur-
rence of sub-

And in the same
occurrence of
subsequence B1

And in every oc-
currence of sub-
sequence B1lb

And in every oc-
currence of sub-
sequence B1lb

if subse- sequence B1 field field :90a: is... field
quence Blbis... | field :90a:is... :19A::HOLD is... :19A::HOLD is...
Not present Mandatory Mandatory Not applicable Not applicable
Present once or Optional Optional Mandatory Mandatory

more

If the message is a cancellation, that is, Function of the Message (field 23G) is CANC, then

C4
subsequence Al (Linkages) must be present at least once in the message, and in one and on-
ly one occurrence of A1, field :20C::PREV must be present; consequently, in all other occur-
rences of Al, field :20C::PREV is not allowed ( Error code(s): EO08).
Sequence A Then subsequence Al is ... And field :20C::PREVis ...
if field :23G:is ...

CANC Mandatory (minimum one Mandatory in one occurrence
occurrence of A1 must be of subsequence Al, and not al-
present) lowed in all other occurrences

of subsequence Al
NEWM Optional Not applicable
C5 Ifin sequence A field :17B::CONS=Y, then in every occurrence of sequence B

field :97a::SAFE and field :17B::ACTI are mandatory (Error code(s): Eb56).

This check only applies when sequence B Sub-safekeeping Account is present per rule C1, that

is, in sequence A, field :17B::ACTI=Y.

Sequence A Then sequence B is ... And sequence A Then in every occur-
if field if field rence of sequence B
. .. ; . .. ; field :97a::SAFE and
:17B::ACTl is ... :17B::CON
CTlis CONSs field :17B::ACTl are ...
Y Mandatory that is mini- | Y Mandatory
mum one occurrence
N Not allowed
N Not allowed Not applicable Not applicable
C6 If the Activity Flag (field :17B::ACTI) in sequence B Sub-safekeeping Account indicates no

information to be reported, that is, N, then subsequence B1 Financial Instrument must not be

present. subsequence B1 Financial Instrument is otherwise mandatory ( Error code(s):

E69) .

This check only applies when sequence B Sub-safekeeping Account is present per rule C1, that
is, in sequence A, field :17B::ACTI=Y.

Sequence A

if field

:17B::ACTl s ...

Then sequence B is ...

Mandatory that is mini-
mum one occurrence

In every occur-
rence of sequence B

In the same oc-
currence of se-
guence B then sub-

if field .
:17B::ACTl is ... sequence Blis ...
Y Mandatory that is mini-
mum one occurrence
N Not allowed
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MT 535 Statement of Holdings

Sequence A Then sequence B is ... In every occur- In the same oc-
if field rence of sequence B currence of se-
:17B::ACTI is ... if field quence B then sub-
:17B::ACTI s .. S LEERL N o
Not present Mandatory that is mini-
mum one occurrence
N Not allowed Not applicable Not applicable

C7 Iffield :94a:: is presentin sequence B, then field :93B::AGGR and fields :94a::SAFE are not
allowed in any occurrence of subsequence Blb (Error code(s): D03).

Sequence B Then in any occurrence(s)
if field :94a: is .. ol EubzzauEnse EE,
field :93B::AGGR and field :94a::SAFE are ...
Present Not allowed
Not present Optional

C8 Iffield :93B::AGGR is present in subsequence Blb, then :field 94a::SAFE must be present in
the same subsequence Blb sequence ( Error code(s): D04).

Subsequence B1lb Then in same subsequence B1b,
if field :93B::AGGRis ... field :94a::SAFE s ...
Present Mandatory
Not present Optional

C9 In each occurrence of subsequence B1b, if field :93B::AVAI or/and :93B::NAVL is/are present,
then :field :93B::AGGR must be present in the same occurrence of subsequence B1b ( Err or
code(s): DO5).

C10 In each occurrence of subsequence B1, field :93B::AGGR cannot appear more than twice
(maximum two occurrences). When repeated, one occurrence must have Quantity Type Code
FAMT and the other occurrence must have Quantity Type Code AMOR ( Error code(s):

Crl).
Subsequence B1 Then one occurrence And the other occurrence
if field '93B:'AGGRis ... of :93B::AGGR must be ... of :93B::AGGR must be ...
Repeated :93B::AGGR//FAMT and DSS :93B::AGGR//AMOR and DSS
must not be present must not be present
Not repeated Not applicable Not applicable

MT 535 Usage Rules

« This statement is used by the account servicer to report on holdings it services for the account own-
er.

e The frequency of the statement must be bilaterally agreed between the account servicer and the ac-
count owner.
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Usage Guideline

« The statement can be sent reflecting all outstanding holding information or may contain only changes
since the previously sent statement.

e Since a SWIFT message as sent is restricted to the maximum input message length, several mes-
sages may be needed to accommodate all the information.

MT 535 Field Specifications

1. Field 16R: Start of Block

FORMAT
Option R 16¢c

PRESENCE

Mandatory in mandatory sequence A

DEFINITION

This field specifies the start of a block and the name of that block.

CODES

This field must contain the following code (Error code(s): T92):

GENL General Information

2. Field 28E: Page Number/Continuation Indicator
FORMAT
Option E 5n/4lc (Page Number)(Continuation Indicator)

PRESENCE

Mandatory in mandatory sequence A

DEFINITION

This field provides the page number of the message (within a statement) and a continuation indicator to
indicate that the statement is to continue or that the message is the last page of the statement.

CODES

Continuation Indicator must contain one of the following codes (Error code(s): T97):

LAST Last Page Last page of a statement with more than one page.
MORE Intermediate Page Intermediate page of a statement which contains additional pages.
ONLY Only Page Only page of the statement.
10 ASX - AU - Austraclear SWIFT Messaging - V1 - DRAFT_535_Statement of Holdings (Intraday, Interim or End of
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MT 535 Statement of Holdings

3. Field 13A: Number Identification: Statement Number

FORMAT

Option A :4lcl/3lc (Qualifier)(Number Id)

PRESENCE

Optional in mandatory sequence A

QUALIFIER
(Error code(s): T89)
Order M/O Qualifier R/N CR Options | Qualifier Description
1 (0] STAT N A Statement Number
DEFINITION

This qualified generic field specifies:

STAT Statement Number Sequential number assigned to the statement.

USAGE RULES
Format Option J is only to be used in a DELTA statement (22F::CODE//DELT).

If the statement has multiple pages, the Statement Number must remain the same through all the
pages. It is a unique reference to the Statement.

Two statements of the same type sent one after the other to the same Receiver in relation to the same
Safekeeping Account must have different Statement Numbers. For example, a daily statement sent on
day 1 would have statement number 13A::STAT//001, on day 2, :13A::STAT//002 ...

USAGE GUIDELINES

Additional rule(s) for this field

* Comment:
ASX wi |l use Option A
: 13A: : STAT// St at ement  Number
The statement number will be a 3 digit code that increnents for every MI535 gener
ated in the entire systemregardl ess of participant.

4. Field 20C: Reference: Sender's Message Reference

FORMAT

Option C :4lc//16x (Qualifier)(Reference)

PRESENCE

Mandatory in mandatory sequence A

QUALIFIER
(Error code(s): T89)
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Order M/O Qualifier R/N CR Options | Qualifier Description
1 M SEME N C Sender's Message Reference
DEFINITION

This qualified generic field specifies:

SEME Sender's Message Reference assigned by the Sender to unambiguously identify the
Reference message.

NETWORK VALIDATED RULES

Reference must not start or end with a slash '/' and must not contain two consecutive slashes /' ( Er -
ror code(s): T26).

USAGE GUIDELINES

Additional rule(s) for this field

¢ Comment:
: 20C. : SEME/ / Sender' s Ref erence

5. Field 23G: Function of the Message

FORMAT

Option G 4lc (Function)

PRESENCE

Mandatory in mandatory sequence A

DEFINITION

This field identifies the function of the message.
CODES
Function must contain one of the following codes (Error code(s): T86):

NEWM New New message.

USAGE RULES

To cancel a previously sent message, Function is CANC. The reference in the linkages sequence must
contain the Sender's reference of the message to be cancelled. A copy of at least the mandatory fields
of the message to be cancelled must be present; optional fields do not need to be present for SWIFT
validation.

USAGE GUIDELINES

Additional rule(s) for this field

» For option 23G

12 ASX - AU - Austraclear SWIFT Messaging - V1 - DRAFT_535_Statement of Holdings (Intraday, Interim or End of
Day) - ASX - AU - Austraclear SWIFT Messaging - 2015



MT 535 Statement of Holdings

— Comment:
ASX will only send New Messages
123G NEYWM

6. Field 98a: Date/Time: Statement Date/Time

FORMAT
Option A :41c//8!n (Qualifier)(Date)
Option C :41c//8!In6!n (Qualifier)(Date)(Time)
PRESENCE

Mandatory in mandatory sequence A

QUALIFIER
(Error code(s): T89)
Order M/O Qualifier R/N CR Options | Qualifier Description
1 M STAT N A C Statement Date/Time
DEFINITION

This qualified generic field specifies:

STAT Statement Date/Time  Date/time at which the statement is based (reflecting the situation at
that date/time).

NETWORK VALIDATED RULES
Date must be a valid date expressed as YYYYMMDD (Error code(s): T50).
Time must be a valid time expressed as HHMMSS (Error code(s): T38).
UTC Indicator must be a valid time expressed as HH[MM] (Error code(s): T39).

Sign must not be used when UTC Indicator is equal to all zeroes (Error code(s): T14).

7. Field 22F: Indicator

FORMAT

Option F :4!c/[8c]/4!c (Qualifier)(Data Source Scheme)(Indicator)
PRESENCE
Mandatory in mandatory sequence A

QUALIFIER
(Error code(s): T89)

Order M/O Qualifier R/N CR Options | Qualifier Description

1 M SFRE N F Statement Frequency Indicator

04 June 2015 13
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Order M/O Qualifier R/N CR Options | Qualifier Description

2 M CODE N F Complete/Updates Indicator

3 M STTY N F Statement Type

4 M STBA N F Statement Basis
DEFINITION

This qualified generic field specifies:

CODE Complete/Updates Specifies whether the statement is complete or contains changes on-
Indicator |
y.

Usage Guideline restrictions for this qualifier

« Comment:

ASX wi || always include
1 22F: : CODE/ | COWP

SFRE Statement Frequency  Specifies the frequency of the statement.
Indicator

Usage Guideline restrictions for this qualifier

« Comment:
1 22F: : SFRE/ / Fr equency
Where the frequency can be either:
INDA for an intraday request in response to a MI549, or
DAIL for Daily in response to a standing order.

STBA Statement Basis Specifies the type of balances on which the statement is prepared.

Usage Guideline restrictions for this qualifier

« Comment:

ASX wi || al ways include
1 22F: : STBA/ / SETT

STTY Statement Type Specifies the usage purpose of the statement of holding.

Usage Guideline restrictions for this qualifier

« Comment:
ASX wi || always include
1 22F: : STTY/ | CUST

CODES

If Qualifier is SFRE and Data Source Scheme is not present, Indicator must contain one of the following
codes (Error code(s): K22):

DAIL Daily Statement is sent daily (once per day, end-of-day).
INDA Intra-Day Statement is sent intra-day (multiple reports during the day).
14 ASX - AU - Austraclear SWIFT Messaging - V1 - DRAFT_535_Statement of Holdings (Intraday, Interim or End of
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MT 535 Statement of Holdings

CODES

If Qualifier is CODE and Data Source Scheme is not present, Indicator must contain one of the follow-
ing codes (Error code(s): K22):

COMP Complete Statement gives complete information (including information (posi-
tions, instruction statuses) which is unchanged).

CODES

If Qualifier is STTY and Data Source Scheme is not present, Indicator must contain one of the following
codes (Error code(s): K22):

CUST Custody Statement is a custody statement.

CODES

If Qualifier is STBA and Data Source Scheme is not present, Indicator must contain one of the following
codes (Error code(s): K22):

SETT Settled Statement is based on actual settlement date positions.

8. Field 16R: Start of Block

FORMAT
Option R 16¢

PRESENCE

Mandatory in optional subsequence Al

DEFINITION

This field specifies the start of a block and the name of that block.

CODES

This field must contain the following code (Error code(s): T92):

LINK Linkages

9. Field 13a: Number Identification: Linked Message

FORMAT

Option A :4lc//3lc (Qualifier)(Number Id)

Option B :41c/[8c]/30x (Qualifier)(Data Source Scheme)(Number)
PRESENCE

Optional in optional subsequence Al

QUALIFIER
(Error code(s): T89)
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Order M/O Qualifier R/N CR Options | Qualifier Description
1 (0] LINK N A B Linked Message
DEFINITION

This qualified generic field specifies:

LINK Linked Message Message type number/message identifier of the message referenced
in the linkage sequence.

NETWORK VALIDATED RULES

Number (Format Option B) must not start or end with a slash '/' and must not contain two consecutive
slashes'//' (Error code(s): T26).

USAGE RULES
Format A Number Id must contain the FIN message type number of the linked message.

Format B Number must contain the XML message identifier of the linked message.

USAGE GUIDELINES

Additional rule(s) for this field

¢ Comment:

This field will not be present for a automated MI535 response but will be present
for a manually requested MI535 nessage

10. Field 20C: Reference: Related Message Reference

FORMAT

Option C :4lc//16x (Qualifier)(Reference)

PRESENCE

Mandatory in optional subsequence Al

QUALIFIER

(Error code(s): T89)

Order M/O Qualifier R/N CR Options | Qualifier Description

1 M RELA N C Related Message Reference
DEFINITION

This qualified generic field specifies:

RELA Related Message Ref- Message reference of the linked message which was previously re-
erence ceived.
16 ASX - AU - Austraclear SWIFT Messaging - V1 - DRAFT_535_Statement of Holdings (Intraday, Interim or End of
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MT 535 Statement of Holdings

NETWORK VALIDATED RULES

Reference must not start or end with a slash '/* and must not contain two consecutive slashes '//' ( Er -
ror code(s): T26).

USAGE GUIDELINES

Additional rule(s) for this field

« Comment:
If an MI535 was generated as response to MI549, the tag will contain the foll ow ng
i nformati on;
RELA/ / 123456
Where 123456 is the TRN of the MI549.
If an MI535 was generate through unsolicited advises, then INTRN is replaced with
"INT" for interimand "EOD' for evening.

11. Field 16S: End of Block

FORMAT

Option S 16¢
PRESENCE
Mandatory in optional subsequence Al

DEFINITION

This field specifies the end of a block and the name of that block.

CODES

This field must contain the following code (Error code(s): T92):

LINK Linkages

12. Field 97A: Account: Safekeeping Account

FORMAT
Option A :41c//35x (Qualifier)(Account Number)
PRESENCE

Mandatory in mandatory sequence A

QUALIFIER
(Error code(s): T89)

Order M/O Qualifier R/N CR Options | Qualifier Description
1 M SAFE N A Safekeeping Account
DEFINITION

This qualified generic field specifies:
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SAFE Safekeeping Account

Account where financial instruments are maintained.

Usage Guideline restrictions for this qualifier

« Comment: (empty)

USAGE GUIDELINES

Additional rule(s) for this field

« Comment:
ASX wi Il always use Option A
SAFE/ / Par ti ci pant Sub Account

13. Field 17B: Flag

FORMAT

Option B 4lc//1la

PRESENCE

Mandatory in mandatory sequence A

(Qualifier)(Flag)

QUALIFIER

(Error code(s): T89)

Order M/O Qualifier R/N CR Options | Qualifier Description

1 M ACTI N B Activity Flag

2 M CONS N B Sub-safekeeping Statement
DEFINITION

This qualified generic field specifies:

ACTI Activity Flag Indicates whether holdings are reported in this statement.
Usage Guideline restrictions for this qualifier
« Comment:
18 ASX - AU - Austraclear SWIFT Messaging - V1 - DRAFT_535_Statement of Holdings (Intraday, Interim or End of
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MT 535 Statement of Holdings

Activity Flag - Y if records to report

CACTIIY
CONS Sub-safekeeping Indicates whether the statement reports holdings at subsafekeeping
Statement account level.

Usage Guideline restrictions for this qualifier

« Comment:
:CONS/ /N

CODES

Flag must contain one of the following codes (Error code(s): K17):
N No No.

Y Yes Yes.

14. Field 16S: End of Block

FORMAT
Option S 16¢

PRESENCE

Mandatory in mandatory sequence A

DEFINITION

This field specifies the end of a block and the name of that block.

CODES

This field must contain the following code (Error code(s): T92):

GENL General Information

15. Field 16R: Start of Block

FORMAT
Option R 16¢

PRESENCE

Mandatory in optional sequence B

DEFINITION

This field specifies the start of a block and the name of that block.

CODES

This field must contain the following code (Error code(s): T92):
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SUBSAFE Sub-safekeeping account

16. Field 97a: Account: Safekeeping Account

FORMAT
Option A :41c//35x (Qualifier)(Account Number)
Option B :4!c/[8c]/4'c/35% (Qualifier)(Data Source Scheme)(Account Type Code)
(Account Number)
PRESENCE

Conditional (see rule C5) in optional sequence B

QUALIFIER
(Error code(s): T89)

Order M/O Qualifier R/N CR Options | Qualifier Description
1 (0] SAFE N A B Safekeeping Account
DEFINITION

This qualified generic field specifies:
SAFE Safekeeping Account  Account where financial instruments are maintained.
In option B, Account Type Code specifies the type of account needed to fully identify the account.

CODES

In option B, , if Data Source Scheme is not present, Account Type Code must contain one of the follow-
ing codes (Error code(s): K97):

ABRD Abroad Financial instruments are held in a safekeeping account abroad.

CEND Centralised Financial instrument in the safekeeping account are held in one loca-
tion.

DVPA Cash/DVP Safekeeping account is used for settlement on delivery or collect on

delivery basis.

MARG Margin Account is used when financing is by the broker/dealer.

PHYS Physical Financial instruments in the safekeeping account are in physical
form.

SHOR Short Sale Account is used for short sale orders.

USAGE RULES

This field reports on a sub-safekeeping account and is used for a consolidated statement when bilater-
ally agreed between sender and receiver.

20
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MT 535 Statement of Holdings

USAGE GUIDELINES

Additional rule(s) for this field

« Comment:
This field will not be present

17. Field 17B: Flag: Activity Flag

FORMAT

Option B :4lc//lla (Qualifier)(Flag)

PRESENCE

Conditional (see rule C5) in optional sequence B

QUALIFIER
(Error code(s): T89)
Order M/O Qualifier R/N CR Options | Qualifier Description
1 (0] ACTI N C5 B Activity Flag
DEFINITION

This qualified generic field specifies:

ACTI Activity Flag Indicates whether holdings are reported in this statement.

CODES

Flag must contain one of the following codes (Error code(s): K17):
N No No.

Y Yes Yes.

USAGE GUIDELINES

Additional rule(s) for this field

¢ Comment:
17B: ACTI /Y

18. Field 16R: Start of Block

FORMAT

Option R 16¢
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PRESENCE

Mandatory in optional subsequence B1

DEFINITION

This field specifies the start of a block and the name of that block.

CODES

This field must contain the following code (Error code(s): T92):

FIN Financial Instrument

19. Field 35B: Identification of the Financial Instrument

FORMAT
Option B [ISIN1lel2!c] (Identification of Security)
[4*35xX] (Description of Security)
PRESENCE

Mandatory in optional subsequence B1

DEFINITION

This field identifies the financial instrument.

NETWORK VALIDATED RULES

At least Identification of a Security (Subfield 1) or Description of Security (Subfield 2) must be present;
both may be present (Error code(s): T17).

ISIN is used at the beginning of Identification of Security (Subfield 1) and must be composed of upper-
case letters only (Error code(s): T12).

USAGE RULES
When used in Description of Security (Subfield 2), codes must start and end with a slash '/".

When an ISIN identifier is not used it is strongly recommended that one of the following codes be used
as the first characters of the Description of Security (Subfield 2):

[/21al] The ISO two-digit country code, followed by the national scheme number.
[/ITS/ Followed by the ticker symbol.
[/XXN Bilaterally agreed or proprietary scheme which may be further identified by a code or short de-

scription identifying the scheme used.

[/a'ch Code identifying the type of security identifier used. This code must be one published by ISO
20022 (ExternalFinanciallnstrumentldentificationTypeCode).

It is strongly recommended that the ISIN be used.
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USAGE GUIDELINES

Additional rule(s) for this field

« Comment:
I SIN code followed by optional |ISIN description, coupon rate and maturity date if
avail abl e
:35B: I SIN AUOD00OXQLQC8
Q.QC81 Q.DT
FRN 3MIH BBSW + 0. 32%
6. 100014- JAN- 2011
If description is not present, rate and maturity will nove up to 3rd |ine
Pl ease note that for Discount Securities their will be no description unless there
are distinguishing marks on the security.

20. Field 16R: Start of Block

FORMAT

Option R 16¢

PRESENCE

Mandatory in optional subsequence Bla

DEFINITION

This field specifies the start of a block and the name of that block.

CODES

This field must contain the following code (Error code(s): T92):

FIA Financial Instrument Attributes

21. Field 16S: End of Block

FORMAT

Option S 16c
PRESENCE
Mandatory in optional subsequence Bla

DEFINITION

This field specifies the end of a block and the name of that block.

CODES

This field must contain the following code (Error code(s): T92):

FIA Financial Instrument Attributes
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22. Field 93B: Balance: Aggregate Balance

FORMAT
Option B :4!c/[8c]/4!c/[N]15d (Qualifier)(Data Source Scheme)(Quantity Type Code)
(Sign)(Balance)
PRESENCE
Mandatory in optional subsequence B1
QUALIFIER
(Error code(s): T89)
Order M/O Qualifier R/N CR Options | Qualifier Description
1 M AGGR N C10 B Aggregate Balance
DEFINITION
This qualified generic field specifies:
AGGR Aggregate Balance Total quantity of financial instruments for the referenced holding.

CODES

If Data Source Scheme is not present, Quantity Type Code must contain one of the following codes
(Error code(s): K93):

FAMT Face Amount Quantity expressed as an amount representing the face amount, that
is, the principal, of a debt instrument.

NETWORK VALIDATED RULES

The integer part of Balance must contain at least one digit. A decimal comma '," is mandatory and is in-
cluded in the maximum length (Error code(s): T40, T43).

When Sign is present, Balance must not be zero (Error code(s): T14).

USAGE RULES
Sign must be present only when Balance is negative.

If the Available Balance and Not Available Balance are both provided, the total of the Available Balance
and the Not Available Balance must equal the Aggregate Balance provided in the same sequence.

USAGE GUIDELINES

Additional rule(s) for this field

¢ Comment:
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: 93B: : AGGR/ / FAMT/ Aggr egat e Bal ance

23. Field 16R: Start of Block

24.

FORMAT
Option R 16¢c

PRESENCE

Mandatory in optional subsequence Blb

DEFINITION

This field specifies the start of a block and the name of that block.

CODES

This field must contain the following code (Error code(s): T92):

SUBBAL Sub-balance

Field 93C: Balance: Unclassified

FORMAT

Option C :4!c/l/4\c/4'c/[N]15d (Qualifier)(Quantity Type Code)(Balance Type Code)

(Sign)(Balance)

PRESENCE

Mandatory in optional subsequence Blb
QUALIFIER

(Error code(s): T89)

Order M/O Qualifier R/N CR Options | Qualifier Description

1 M OTHR N C Unclassified
DEFINITION

This qualified generic field specifies:

OTHR Unclassified Balance of financial instrument that cannot be categorised, that is, is

not identified with one of the existing sub-balance types.
CODES
Quantity Type Code must contain one of the following codes (Error code(s): K93):

FAMT Face Amount Quantity expressed as an amount representing the face amount, that
is, the principal, of a debt instrument.
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CODES

Balance Type Code must contain one of the following codes (Error code(s): K93):

AVAI Available Sub-balance reported quantity is available.

NETWORK VALIDATED RULES

The integer part of Balance must contain at least one digit. A decimal comma '," is mandatory and is in-
cluded in the maximum length (Error code(s): T40, T43).

When Sign is present, Balance must not be zero (Error code(s): T14).

USAGE RULES
Sign must be present only when Balance is negative.

If the Available Balance and Not Available Balance are both provided, the total of the Available Balance
and the Not Available Balance must equal the Aggregate Balance provided in the same sequence.

Eligible for Collateral Purposes subbalance (:93B::COLA) is only to be used in (I)CSD-participant com-
munication or if bilaterally agreed between the Sender and Receiver.

USAGE GUIDELINES

Additional rule(s) for this field

e Comment:
ASX wi |l provide Option C only
93C:. : OTHR/ / FAMI/ /| AVAI / Bal ance

EXAMPLES

The below is an example of the optional use of sub-balance qualifier AWAS (Available With No Addi-
tional Status).

In the below scenario of a custody (22F::STTY//CUST) settled dated (:22F::STBA//SETT) statement,
the account owner holds 12300 units of equity B:

< 300 units are not available because they are blocked,
e 12000 units are considered available
— 2000 are pledged but reported available

— 10000 are available with no specific status.
1 93B: : AGGR// UNI T/ 12300,

:93B:: AVAI// UNI T/ 12000,

1 93B: : NAVL// UNI T/ 300,

: 16R SUBBAL

1 93C: : BLOK/ / UNI T/ NAVL/ 300,

1 16S: SUBBAL

: 16R SUBBAL

:93C. : PLED/ / UNI T/ AVAI / 2000,

1 16S: SUBBAL
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: 16R SUBBAL
1 93B: : AWAS// UNI T/ 10000,
: 16S: SUBBAL

25. Field 16S: End of Block

26.

FORMAT
Option S 16¢
PRESENCE
Mandatory in optional subsequence Blb

DEFINITION

This field specifies the end of a block and the name of that block.

CODES

This field must contain the following code (Error code(s): T92):

SUBBAL Sub-balance

Field 19A: Amount: Holding Value

FORMAT

Option A :4!c//[N]3lal5d (Qualifier)(Sign)(Currency Code)(Amount)

PRESENCE

Optional in optional subsequence B1

QUALIFIER
(Error code(s): T89)
Order M/O Qualifier R/N CR Options | Qualifier Description
1 (0] HOLD N C3 A Holding Value
DEFINITION

This qualified generic field specifies:

HOLD Holding Value Value of an individual financial instrument holding within a safekeep-
ing account.

USAGE GUIDELINES

Additional rule(s) for this field

¢ Comment:
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: 19A: : HOLD/ / AUD Hol di ng Anmpbunt

27. Field 16S: End of Block

24.

FORMAT
Option S 16¢c

PRESENCE

Mandatory in optional subsequence B1

DEFINITION

This field specifies the end of a block and the name of that block.

CODES

This field must contain the following code (Error code(s): T92):

FIN Financial Instrument

Field 16S: End of Block

FORMAT

Option S 16¢

PRESENCE

Mandatory in optional sequence B

DEFINITION

This field specifies the end of a block and the name of that block.

CODES

This field must contain the following code (Error code(s): T92):

SUBSAFE Sub-safekeeping account

29. Field 16R: Start of Block

FORMAT

Option R 16¢c
PRESENCE

Mandatory in optional sequence C

DEFINITION

This field specifies the start of a block and the name of that block.
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CODES

This field must contain the following code (Error code(s): T92):

ADDINFO Additional Information

30. Field 19A: Amount: Total Holdings Value of Page

FORMAT
Option A :4!c//[N]3lal5d (Qualifier)(Sign)(Currency Code)(Amount)

PRESENCE

Optional in optional sequence C

QUALIFIER
(Error code(s): T89)

Order M/O Qualifier R/N CR Options | Qualifier Description
1 (0] HOLP N A Total Holdings Value of Page
DEFINITION

This qualified generic field specifies:

HOLP Total Holdings Value of Total value of holdings reported in this message.
Page
NETWORK VALIDATED RULES

The integer part of Amount must contain at least one digit. A decimal comma is mandatory and is in-
cluded in the maximum length. The number of digits following the comma must not exceed the maxi-
mum allowed for the specified currency (Error code(s): C03, T40, T43).

Currency Code must be a valid ISO 4217 currency code (Error code(s): T52).

When Sign is present, Amount must not be zero (Error code(s): T14).

USAGE RULES
Sign must be present when Amount is negative.

Total Eligible Collateral Value (19A::TOVA) is only to be used in (I)CSD-participant communication or if
bilaterally agreed between the Sender and Receiver.

31. Field 16S: End of Block

FORMAT

Option S 16¢

PRESENCE

Mandatory in optional sequence C
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DEFINITION

This field specifies the end of a block and the name of that block.
CODES
This field must contain the following code (Error code(s): T92):

ADDINFO Additional Information
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Legal Notices

Copyright
SWIFT © 2015. All rights reserved.

This material is a component of MyStandards, the SWIFT collaborative Web application used to man-
age standards definitions and industry usage. It can only be used and distributed in accordance with
MyStandards Terms of Use.

Unless otherwise agreed in writing with SWIFT SCRL, you have no right to:
- authorise external end users to use this component for other purposes than their internal use.

- remove, alter, cover, obfuscate or cancel from view any copyright or other proprietary rights notices
appearing in this physical medium.

- re-sell or authorise another party e.g. software and service providers, to re-sell this component.

Confidentiality

This publication may contain SWIFT or third-party confidential information. Only disclose it outside your
organisation in accordance with MyStandards Terms of Use and your related license rights.

This component is provided 'AS IS'. SWIFT does not give and excludes any express or implied war-
ranties with respect to this component such as but not limited to any guarantee as to its quality, supply
or availability.

Any and all rights, including title, ownership rights, copyright, trademark, patents, and any other intellec-
tual property rights of whatever nature in this component will remain the exclusive property of SWIFT or
its licensors.

Trademarks and Patents

SWIFT is the trade name of S.W.I.LF.T. SCRL. The following are registered trademarks of SWIFT:
SWIFT, the SWIFT logo, 3SKey, Innotribe, Sibos, SWIFTNet, MyStandards, SWIFTReady, and Accord.
Other product, service, or company names in this publication are trade names, trademarks, or regis-
tered trademarks of their respective owners.
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