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Message Functionality

Message Functionality

Overview

The DTCCCACSSD1 nessage extends | SO corporate action Instruction Cancellati on Request
Stat us Advice (CACS) nmessage with DTCC corporate action elenents not covered in the
standard nessage.

Outline

The DTCC - US - CA - EDS Instruction Processing - SR 2022 / Corporate Action Instruction Cancella-
tion Request Status Advice Extension supl.033.001.02 message is composed of 1 building blocks

a. ReorganisationinstructionCancellationDetails

Supplementary data extending corporate action instruction cancellation request status advice mes-
sage with corporate action reorganisation elements not covered in the standard message.
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1

Structure

® Removed - |@ Partial Removed -
M Mandatory - R[x..x] Repeatability[details]

Ignored -

Partial Ignored -

Details below -

Index Message Iltem <XML Tag> Or Mult. Usage Page
Guidelines
DTCCCACSSD1V02 <DTCCCACSSD1> [1..1]
ReorganisationinstructionCancellation-  <ReorgInstrCxIDtls> [0..1] 5

Details
PlaceAndName <PIcAndNm> [0..1] 8
WithdrawalTransactionType <WdrwITxTp> [0..1] 8
Transactionldentification <Txld> [0..1] 8
TransactionSequenceNumber <TxSeqNb> [0..1] 8
TransactionldentificationStatus <TxldSts> [0..1] 8
SecuritiesQuantityDetails <SctiesQtyDtls> [0..1] 9
RejectionReason <RjctnRsn> [0..6] 9
CustomerReferenceldentification <CstmrRefld> [0..1] 9
ContactPerson <CtctPrsn> [0..1] 9
UserReferenceNumber <UsrRefNb> [0..1] 10
ProtectSafekeepingAccount <PrtctSfkpgAcct> [0..1] 10
ProtectTransactionStatus <PrtctTxSts> [0..1] 10
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Message Building Blocks

2 Message Building Blocks

Note The following chapter identifies the building blocks of the DTCC - US - CA - EDS Instruc-

tion Processing - SR 2022 / Corporate Action Instruction Cancellation Request Status Ad-
vice Extension supl.033.001.02 message definition.

2.1 ReorganisationinstructionCancellationDetalils

XML Tag: ReorglInstrCxIDtls
Presence: [0..1]

Definition: Supplementary data extending corporate action instruction cancellation request status advice
message with corporate action reorganisation elements not covered in the standard message.

The ReorglinstrCxIDtls block contains the following elements (see datatype "Reorganisationinstruc-
tionSD8" on page 7 for details)

® Removed - |® Partial Removed - < Ignored - Details below -

M Mandatory - R[x..x] Repeatability[details]

Partial Ignored -

Index Message Item <XML Tag> Or Mult. Usage Page
Guidelines
PlaceAndName <PIcAndNm> [0..1] 8
WithdrawalTransactionType <WdrwITxTp> [0..1] 8
Transactionldentification <Txld> [0..1] 8
TransactionSequenceNumber <TxSeqNb> [0..1] 8
TransactionldentificationStatus <TxldSts> [0..1] 8
SecuritiesQuantityDetails <SctiesQtyDtls> [0..1] 9
RejectionReason <RjctnRsn> [0..6] 9
CustomerReferenceldentification <CstmrRefld> [0..1] 9
ContactPerson <CtctPrsn> [0..1] 9
UserReferenceNumber <UsrRefNb> [0..1] 10
ProtectSafekeepingAccount <PrtctStkpgAcct> [0..1] 10
ProtectTransactionStatus <PrtctTxSts> [0..1] 10
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3

3.1

Message Components

Note The following chapter identifies the message components.

Contactldentification5

Definition: Information needed to contact a physical person.

® Removed - I@ Partial Removed - < Ignored - <> Partial Ignored - 4 Details below -
M Mandatory - R[X..x] Repeatability[details]
Index Message Item <XML Tag> Or Mult. Usage Page
Guidelines
Name <Nm> [1..1] 6
PhoneNumber <PhneNb> [1..1] 6
Used in element(s)
"ContactPerson" on page 9
3.1.1 Name
XML Tag: Nm
Presence: [1..1]
Definition: Name by which a party is known and which is usually used to identify that party.
Datatype: "Max35Text" on page 26
3.1.2 PhoneNumber
XML Tag: PhneNb
Presence: [1..1]
Definition: Collection of information that identifies a phone number, as defined by telecom services.
Datatype: "PhoneNumber” on page 26
3.2  FinanciallnstrumentQuantity31Choice
Definition: Choice between formats for the quantity of security.
® Removed - |@ Partial Removed - < Ignored - <> Partial Ignored - 4 Details below -
M Mandatory - R[x..x] Repeatability[details]
Index Message Item <XML Tag> Or Mult. Usage Page
Guidelines
Unit <Unit> {Or |[1.1] 7
FaceAmount <FaceAmt> Oor} |[1..1] 7
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Used in element(s)

"InterimCoveredQuantity" on page 11, "OpenUncoveredQuantity” on page 10

3.2.1 Unit

XML Tag: Unit
Presence: [1..1]
Definition: Quantity expressed as a number, for example, a number of shares.

Datatype: "RestrictedFINDecimalNumber" on page 27

3.2.2 FaceAmount
XML Tag: FaceAmt

Presence: [1..1]

Definition: Quantity expressed as an amount representing the face amount, that is, the principal of a
debt instrument.

Datatype: "RestrictedFINImpliedCurrencyAndAmount" on page 28

3.3

ReorganisationinstructionSD8

Definition: Provides additional information regarding corporate action reorganisation instruction details.

® Removed - |® Partial Removed -
M Mandatory - R[x..x] Repeatability[details]

Ignored -

Partial Ignored -

Details below -

Index Message Item <XML Tag> Or Mult. Usage Page
Guidelines
PlaceAndName <PIcAndNm> [0..1] 8
WithdrawalTransactionType <WdrwITxTp> [0..1] 8
Transactionldentification <Txld> [0..1] 8
TransactionSequenceNumber <TxSeqNb> [0..1] 8
TransactionldentificationStatus <TxldSts> [0..1] 8
SecuritiesQuantityDetails <SctiesQtyDtls> [0..1] 9
RejectionReason <RjctnRsn> [0..6] 9
CustomerReferenceldentification <CstmrRefld> [0..1] 9
ContactPerson <CtctPrsn> [0..1] 9
UserReferenceNumber <UsrRefNb> [0..1] 10
ProtectSafekeepingAccount <PrtctSfkpgAcct> [0..1] 10
ProtectTransactionStatus <PrtctTxSts> [0..1] 10
Rules
R1 ContactPersonGuideline
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ContactPerson is required for voluntary offer instruction transaction (VOIT), protect transaction
(PROT) and protect on behalf of another participant transaction (PROP); not required for cover
protect instructions like cover protect transaction (COVR), cover protect directly to agent trans-
action (COVA) and cover protect on behalf of another participant transaction (COVP).

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

— Error Text:

Used in element(s)

"ReorganisationinstructionCancellationDetails" on page 5

3.3.1 PlaceAndName

XML Tag: PIcAndNm
Presence: [0..1]
Definition: Xpath to the element that is being extended.

Datatype: "Max350Text" on page 25

3.3.2 WithdrawalTransactionType

XML Tag: WdrwlTxTp
Presence: [0..1]

Definition: Identifies the reorganisation withdrawal transaction type.

Datatype: "ReorganisationWithdrawalTransactionType2Code" on page 27

3.3.3 Transactionldentification
XML Tag: TxId

Presence: [0..1]

Definition: Uniqgue number assigned by the depository. Transaction identification will be either the DTC
instruction reference number for reorganisation instructions (VOI) or the DAM reference number for cus-
tody / reorganisation deposits.

Datatype: "Max15Text" on page 25

3.34 TransactionSequenceNumber
XML Tag: TxSeqNb

Presence: [0..1]

Definition: Number which further identifies DTC instruction reference number. Not applicable to reorgan-
isation / custody deposits.

Datatype: "Max3NumericText" on page 26

3.3.5 TransactionldentificationStatus

8 Corporate Action Instruction Cancellation Request Status Advice Extension supl.033.001.02 - DTCC - US - CA - EDS
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XML Tag: TxIdSts
Presence: [0..1]
Definition: Status of the instruction.

Datatype: "DTClInstructionStatus2Code" on page 12

3.3.6 SecuritiesQuantityDetails
XML Tag: SctiesQtyDtls
Presence: [0..1]
Definition: Provides information about securities quantity linked to a corporate action option.

The SctiesQtyDtls block contains the following elements (see datatype "SecuritiesQuantitySD6" on
page 10 for details)

® Removed - I@ Partial Removed - < Ignored - <> Partial Ignored - 4 Details below -
M Mandatory - R[x..x] Repeatability[details]
Index Message Item <XML Tag> Or Mult. Usage Page
Guidelines
OpenUncoveredQuantity <OpnUcvrdQty> [0..1] 10
InterimCoveredQuantity <IntrmCvrdQty> [0..1] 11
3.3.7 RejectionReason

XML Tag: RjctnRsn
Presence: [0..6]

Definition: Reason for which an inbound instruction message or a cancellation instruction message is
rejected.

Datatype: "InstructionRejectionReason1Code" on page 14

3.3.8 CustomerReferenceldentification
XML Tag: CstmrRefld
Presence: [0..1]
Definition: Customer identification entered by client upon instruction submission.

Datatype: "Max30Text" on page 25

3.3.9 ContactPerson

XML Tag: CtctPrsn
Presence: [0..1]
Definition: Party contact information for the given instruction.

The CtctPrsn block contains the following elements (see datatype "Contactldentification5" on
page 6 for details)

©® Removed - |® Partial Removed - < Ignored - 1> Partial Ignored - /), Details below -
M Mandatory - R[x..x] Repeatability[details]
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Index Message Item <XML Tag> Or Mult. Usage Page
Guidelines
Name <Nm> [1..1] 6
PhoneNumber <PhneNb> [1..1] 6
3.3.10 UserReferenceNumber

XML Tag: UsrRefNb
Presence: [0..1]
Definition: Unique identification of the transaction used by the transmitting party.

Datatype: "Max6Text" on page 26

3.3.11 ProtectSafekeepingAccount
XML Tag: PrtctSfkpgAcct
Presence: [0..1]

Definition: For cover protect instructions whereby one safekeeping account is covering on behalf of an-
other safekeeping account. The protect safekeeping account will be the account which submitted the
original protect instruction.

Datatype: "RestrictedFINMax35Text" on page 28

3.3.12 ProtectTransactionStatus
XML Tag: PrtctTxSts
Presence: [0..1]
Definition: Status of the protect instruction.

Datatype: "DTCProtectinstructionStatus1Code" on page 13

3.4  SecuritiesQuantitySD6

Definition: Provides information about securities quantity linked to a corporate action option.

® Removed - |@ Partial Removed - < Ignored - <> Partial Ignored - 4 Details below -
M Mandatory - R[x..x] Repeatability[details]
Index Message Item <XML Tag> Or Mult. Usage Page
Guidelines
OpenUncoveredQuantity <OpnUcvrdQty> [0..1] 10
InterimCoveredQuantity <IntrmCvrdQty> [0..1] 11

Used in element(s)

"SecuritiesQuantityDetails" on page 9

3.4.1 OpenUncoveredQuantity

XML Tag: OpnUcvrdQty

10 Corporate Action Instruction Cancellation Request Status Advice Extension supl.033.001.02 - DTCC - US - CA - EDS
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Presence: [0..1]

Definition: Quantity not fully covered.

The OpnUcvrdQty block contains the following elements (see datatype "FinanciallnstrumentQuanti-
ty31Choice" on page 6 for details)

® Removed - |@ Partial Removed - < Ignored - <> Partial Ignored - 4 Details below -
M Mandatory - R[x..x] Repeatability[details]
Index Message Item <XML Tag> Or Mult. Usage Page
Guidelines
Unit <Unit> {Or |[1..1] 7
FaceAmount <FaceAmt> Oor} |[1..1] 7
3.4.2 InterimCoveredQuantity

XML Tag: IntrmCvrdQty
Presence: [0..1]

Definition: Quantity covered but transactions not in "MADE" status.

The IntrmCvrdQty block contains the following elements (see datatype "FinanciallnstrumentQuanti-
ty31Choice" on page 6 for details)

©® Removed - |® Partial Removed - < Ignored - 1> Partial Ignored - /), Details below -
M Mandatory - R[x..x] Repeatability[details]
Index Message Item <XML Tag> Or Mult. Usage Page
Guidelines
Unit <Unit> {Or |[1..1] 7
FaceAmount <FaceAmt> Oor} |[1..1] 7
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4 Message Datatypes

Note The following chapter identifies the datatypes that are used in the message.

4.1 DTCInstructionStatus2Code

Definition: DTC (The Depository Trust Company) system status code of instruction.
Type: CodeSet

Code Name Definition

CANC Cancel Instruction cancelled by client relating to
survivor option event.

CCAN ConversionCancellation Cancellation of conversion instruction
upon agent approval only.

DROP Dropped Instruction dropped due to insufficient
position.

MADE Made Fully processed instruction.

PDOC PendingDocumentation Instruction for CD early redemption

awaiting paperwork. Instruction will be-
come MADE when DTC releases in-
struction upon paperwork.

PENA PendingApproval Instruction pending release or delete
from approval function.

PEND Pending Instruction waiting for update after sub-
mission.

RECY Recycle Instruction waiting for position. Instruc-

tion will subsequently either become
"Made" or "Dropped" by end of day.

REJA RejectedByAgent Instruction or withdrawal rejected by
agent relating to survivor option event.

REJT Reject Instruction did not pass initial validation.

REMD RecycleMade Previously recycled transactions have

been "MADE" and the system is pro-
cessing the updates.

RESC Rescinded Rescinded by Issuer.

SWUN Swung Instruction moved from one client ac-
count to another for put events.

WITH Withdrawn Client instruction withdrawn for events
with withdrawal privilege.

Used in element(s)

"TransactionldentificationStatus" on page 8

Restricts

"DTClnstructionStatusCode" on page 13

12 Corporate Action Instruction Cancellation Request Status Advice Extension supl.033.001.02 - DTCC - US - CA - EDS
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4.2 DTCInstructionStatusCode

Definition: DTC (The Depository Trust Company) system status code of instruction.

Type: CodeSet

Code Name Definition

CANC Cancel Instruction cancelled by client relating to
survivor option event.

CCAN ConversionCancellation Cancellation of conversion instruction
upon agent approval only.

COVR FullyCovered Protect instruction has been fully cov-
ered.

DROP Dropped Instruction dropped due to insufficient
position.

EDRJ EditReject Transaction rejected.

EXPI Expired Protect instruction has expired.

MADE Made Fully processed instruction.

OPEN Open Protect instruction which has not been
fully covered. Will include partial covers.

PDOC PendingDocumentation Instruction for CD early redemption
awaiting paperwork. Instruction will be-
come MADE when DTC releases in-
struction upon paperwork.

PENA PendingApproval Instruction pending release or delete
from approval function.

PEND Pending Instruction waiting for update after sub-
mission.

RECY Recycle Instruction waiting for position. Instruc-
tion will subsequently either become
"Made" or "Dropped" by end of day.

REJA RejectedByAgent Instruction or withdrawal rejected by
agent relating to survivor option event.

REJT Reject Instruction did not pass initial validation.

REMD RecycleMade Previously recycled transactions have
been "MADE" and the system is pro-
cessing the updates.

RESC Rescinded Rescinded by Issuer.

SWUN Swung Instruction moved from one client ac-
count to another for put events.

WITH Withdrawn Client instruction withdrawn for events

with withdrawal privilege.

Is restricted by

"DTClnstructionStatus2Code" on page 12, "DTCProtectinstructionStatus1Code" on page 13

4.3 DTCProtectinstructionStatus1Code

22 February 2022
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Definition: DTC (The Depository Trust Company) system status code of protect instruction.

Type: CodeSet

Code Name Definition
COVR FullyCovered Protect instruction has been fully cov-
ered.
EXPI Expired Protect instruction has expired.
OPEN Open Protect instruction which has not been

fully covered. Will include partial covers.

PENA PendingApproval Instruction pending release or delete
from approval function.

WITH Withdrawn Client instruction withdrawn for events
with withdrawal privilege.

Used in element(s)

"ProtectTransactionStatus" on page 10

Restricts

"DTClnstructionStatusCode" on page 13

4.4 InstructionRejectionReasonl1Code

Definition: Reason for rejection of a corporate action instruction or of an instruction cancellation.

Type: CodeSet

Code Name Definition
ACKA AcknowledgementNotAgreed Acknowledgement must be agreed.
ACKS AcknowledgmentindicatorMissing Acknowledgment indicator is missing.
ADIM AdjudicationOfIncompetencyAcknowledgment-  Adjudication of incompetency acknowl-
IndicatorMissing edgement indicator is missing.
ADIN AdjudicationOfincompetencyAcknowledgement- Adjudication of incompetency acknowl-
Indicatorlnvalid edgement indicator is invalid.
ATOP OfferNotATOPEligible Offer is not ATOP eligible.
BIDO BidPriceZeroesRequired Zeroes are required for bid price.
BIDE BidPriceOverMaximumAllowed Bid Price exceeds maximum bid price al-
lowed for the offer.
BIDG BidPriceOverflow Bid Price cannot be greater than
9999.99999.
BIDI BidPriceMissingOrlnvalid Bid price is missing or invalid.
BIDM BidPriceUnderMinimumAllowed Bid Price is less than the minimum bid

price allowed for the offer.

BNDU BondCheckOnMasterTableNotAvailable Bond check on master table is not avail-
able.
BODC DeathCertificateMissing Death certificate details are missing.
BODD BeneficialOwnerDeathDateMissing Beneficial owner death date is missing.
14 Corporate Action Instruction Cancellation Request Status Advice Extension supl.033.001.02 - DTCC - US - CA - EDS
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Code Name Definition
BOIJ IssuingJurisdictionMissing Issuing jurisdiction is missing.
BONM BeneficialOwnerNameMissing Beneficial owner name is missing.
CAID CorporateActionEventinvalid Corporate action event identification is
invalid.
CENM CertificateNameMissing Certificate number is missing.
CERN CertificateNumberlnvalid Certificate number is invalid.
CERS CertificateSequenceNumberlnvalid Certificate sequence number is invalid.
CHIL CUSIPDepositoryDeliverChilled CUSIP is depository deliver chilled.
CN1N ConditionlinvalidMustBeNo (N:ondition 1 indicator is invalid. It must be
0.
CN1R Condition1Required Condition 1 indicator is must be present.
CN1Y ConditionllinvalidMustBeYes Condition 1 indicator is invalid. It must be
Yes.
CN2N Condition2InvalidMustBeNo ’C\l:ondition 2 indicator is invalid. It must be
0.
CN2R Condition2Required Condition 2 indicator is must be present.
CN2Y Condition2InvalidMustBeYes Condition 2 indicator is invalid. It must be
Yes.
CN3N Condition3InvalidMustBeNo ’C\l:ondition 3 indicator is invalid. It must be
0.
CN3R Condition3Required Condition 3 indicator is must be present.
CN3Y Condition3InvalidMustBeYes Condition 3 indicator is invalid. It must be
Yes.
CN4N Condition4InvalidMustBeNo CN:ondition 4 indicator is invalid. It must be
0.
CN4R Condition4Required Condition 4 indicator is must be present.
CN4Y Condition4InvalidMustBeYes Condition 4 indicator is invalid. It must be
Yes.
CN5N Condition5InvalidMustBeNo ﬁondition 5 indicator is invalid. It must be
0.
CN5R Condition5Required Condition 5 indicator is must be present.
CN5Y Condition5InvalidMustBeYes Condition 5 indicator is invalid. It must be
Yes.
CN6N Condition6InvalidMustBeNo (l\“]ondition 6 indicator is invalid. It must be
0.
CN6R Condition6Required Condition 6 indicator is must be present.
CNeY Condition6InvalidMustBeYes Condition 6 indicator is invalid. It must be
Yes.
CNAM ContactNameMissing Contact name is missing.
CNAX ContactNameNotUsedWithEvent Contact name is not used with this
event.
CNPM ContactPhoneNumberMissing Contact phone number is missing.

22 February 2022
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Code Name Definition

CNPX ContactPhoneNumberNotUsedWithEvent Contact phone number is not used with
this event.

COMM CommentArealnvalid Comment area is invalid.

COQo ConditionalQuantityZeroesRequired Conditional quantity zeroes are required.

COQE ConditionalQuantityExceedsTransaction- Conditional quantity exceeds the trans-

Quantity action quantity.

CcoQl ConditionalQuantityMissingOrInvalid Conditional quantity is missing or invalid.

COQX ConditionalQuantityCannotBeZero Conditional quantity cannot be zero.

COTQ ConditionalQuantityDoesNotEqual- Conditional quantity does not equal the

TransactionQuantity transaction quantity whilst this offer ac-
cepts only full conditional quantity.

COVR CoverQuantityGreaterThanProtectQuantity Cover quantity is greater than the re-
maining protect quantity.

CQRQ CustomerQuantitiesAndTotalRights- Customer quantities do not add up to to-

QuantitiesMismatch tal rights quantities.
CSEQ CustomerSequenceNumberinvalid Customer Sequence number is invalid or
out of sequence.
CUID CustomerldentificationMissingOrInvalid Customer identification is missing or in-
valid.
CuUsD CUSIPNotDTCEligible Target CUSIP or contra CUSIP identifi-
cation is not DTC eligible.
Cusi CUSIPMissingOrinvalid Target CUSIP or contra CUSIP identifi-
cation is missing or invalid.
CUSP UnderlyingSecurityCUSIPInvalid Underlying security CUSIP is invalid.
Cusu UnderlyingSecurityCUSIPMismatch Underlying security CUSIP does not
match the original.
CUTC CutoffTimeCheckFailed Cut-off time check has failed.
CUTT CutoffTimePassed Cut-off time has passed.
ENTL EntryDatePassed Entry date must be less than or equal to
current date.
ENTR EntryDatelnvalid Entry Date is invalid.
FRAQ FractionalUnderlyingQuantity Customer has fractional underlying
quantity, adjust quantity.
FUNU FunctionNotAvailable Function is not available at this time.
Please check expiration start and end
times for the event.
HIST OfferinDatabase Offer is already on historical data base.
INDI InstructionDeletionAcknowledgement- Instruction deletion acknowledgement in-
Indicatorlnvalid dicator is invalid.

INDM InstructionDeletionAcknowledgement- Instruction deletion acknowledgement in-
IndicatorMissing dicator is missing.

KEYM KeylnformationMissing Key Information is missing (tenders da-

ta).

16
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Code Name Definition
KEYV KayDataNotFound Key data (VOI transaction) cannot be
found.
LACK InsufficientPosition Participant has insufficient position.
LEGI LegalDocumentationThirtyMonthsRetention- Legal documentation thirty months re-
Acknowledgementindicatorinvalid tention acknowledgement indicator is in-
valid.
LEGM LegalDocumentationThirtyMonthsRetention- Legal documentation thirty Months reten-
AcknowledgementindicatorMissing tion acknowledgement indicator is miss-
ing.
MSTB MasterTablesNotAvailable Master tables are not available.
NWIT NoWithdrawalPrivilege There is no withdrawal privilege on this
offer.
oDLI OddLotIndicatorMissingOrlnvalid Odd lot indicator is missing or invalid.
ODLY OddLotIndicatorYeslnvalid Cannot submit odd lot indicator 'Yes' for
the offer.
OFFP OfferNotEligibleForPuts Offer is not eligible for the PUTS func-
tion.
OTHR UnknownErrorCondition The rejection reason is unknown.
OvCuU CustomerAndTotalOversubscription- Customer oversubscription quantities
QuantitiesMismatch do not add up to total oversubscription
quantity.
OVRG OversubscriptionQuantityExceeded Oversubscription quantity is greater than
percentage of underlying shares.
OVRI OversubscriptionQuantitylnvalid Oversubscription quantity is invalid.
OVRX OversubscriptionNotAllowed Oversubscription is not allowed.
OVTT OversubscriptionQuantityNotUsed Oversubscription quantity not used with
this transaction type.
PACH ParticipantDOChilled Participant is DO chilled.
PAEC ParticipantEligibilityCheckNotAvailable Participant eligibility check on master ta-
ble is not available.
PAPI ParticipantNoMatchOnProtectldentification Participant does not match participant on
Protect ID.
PARL ParticipantLocked Participant is globally locked.
PART ParticipantNumberinvalid Participant number is invalid.
PARX ParticipantNotEligible Participant is not DTC eligible.
POLI PotentiaLossAcknowledgementindicatorinvalid ~ Potential loss acknowledgement indica-
tor is invalid.
POLM PotentiaLossAcknowledgementindicatorMissing Potential loss acknowledgement indica-
tor is missing.
PROO ProtectDateZero Protect date on file must be zero.
PROE CurrentDatePassedProtectSubmissionEndDate Current date is greater than protect sub-
mission end date.
PROI ProtectDatelnvalidOrMissing Protect Date invalid or missing.

22 February 2022
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Code Name Definition

PROL ProtectDatePassed Protect date must be less than or equal
to current date.

PROS CurrentDatePrecedesProtectSubmissionStart- ~ Current date is less than protect submis-

Date sion start date.

PROT ProtectldentificationMissingOrInvalid Protect identification is missing or in-
valid.

PROX ProtectldentificationNotUsed Protect identification is not used with this
event.

QUIE FunctionQuiesced Function is quiesced (not available).

RECI RecordTypelnvalid Record type is invalid.

RILA RightsCUSIPInsufficientPosition Rights CUSIP has insufficient position.

RPCI RightsPositionCheckInvalid Not a good return code from rights posi-
tion check.

RQDV RightsQuantityDivisibleByRights Rights quantity for this subscription must
be divisible by rights.

RQIN RightsQuantitylnvalid Rights quantity is invalid.

RTIO RightsRatioNotFound Rights ratio not found on data base.

RTSP RTSProcessinglnProgress RTS processing is in progress. Submit
later.

SEQO CustomerSequenceNumberAllZero Customer Sequence number must be all
zero.

SEQD DuplicateTransactionSequenceNumber Transaction sequence number is dupli-
cated.

SEQM SequenceNumberMissing Sequence number is missing.

SEQO SequenceNumberOutOfSync Sequence number is out of sequence.

SEQP SequenceNumberinvalidBounds Customer sequence number must be
between 1 and 1 or for PUTS between
9999901 and 9999912.

SHQI UnderlyingShareQuantitylnvalid Underlying share quantity is invalid.

SHQO UnderlyingShareQuantityMismatch Underlying share quantity does not
match original share quantity.

SOCR SolicitationFeeCommentsRequired Comments are required for solicitation
fee.

SOLI SolicitationFeelndicatorRequired Solicitation fee indicator is required.

SOLX SolicitationFeelndicatorNotUsed Solicitation fee indicator is not used with
this event.

SUBE SubmissionDateNotReached Submission date is not yet reached.

SUBL SubmissionDatePassed Date of submission has passed.

SUME CorelnstructionQuantityAndExtension- There is a summary difference between

TransactionDetailsDifference the core instruction quantity and the ex-

tension transaction details.

SUMO CorelnstructionOversubscriptionQuantity- There is summary difference between

AndExtensionTransactionDetailsDifference

core oversubscription quantity and ex-
tension transaction detalils.

18
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Code Name Definition

TNFN TransactionTypeAndEventincompatible Transaction type and event are incom-
patible.

TRNI TransactionldentificationInvalid Transaction Identification is invalid.

TRNM TransactionTypeMissing Transaction type is missing.

TRNS TransactionSequenceNumberinvalid Transaction sequence number is invalid,
not numeric.

TRQO TransactionQuantityCannotBeZero Transaction Quantity cannot be zero.

TRQI TransactionQuantityMissingOrlnvalid Transaction Quantity is missing or in-
valid.

TRQM TransactionQuantityLessThanTransaction- Transaction quantity is less than the

Minimum transaction minimum.

TRQP ProvidedByProtect Provided by protect, enter O for transac-
tion quantity.

TRTI TransactionTypelnvalid Transaction type or withdrawal transac-
tion type is invalid.

WARC WarrantSubscriptionChargeAmountinvalid Warrant subscription charge amount is
not balancing.

WITO WithdrawalTransactionQuantityCannotBeZero ~ Withdrawal transaction quantity cannot
be zero.

WITE WithdrawError Error in withdraw occurred.

WITG WithdrawalQuantityGreaterThanProtectQuantity Withdrawal quantity is greater than VOI /
protect quantity.

WITI WithdrawalTransactionTypelnvalid Withdrawal Transaction type is invalid.

WITQ WithdrawalQuantityExceedsRemainingQuantity Withdrawal quantity exceeds the remain-

ing quantity.

Used in element(s)

"RejectionReason" on page 9

Restricts

"InstructionRejectionReasonCode" on page 19

4.5 InstructionRejectionReasonCode

Definition: Reason for rejection of a corporate action instruction or of an instruction cancellation.

Type: CodeSet

Code Name Definition
ACKA AcknowledgementNotAgreed Acknowledgement must be agreed.
ACKS AcknowledgmentindicatorMissing Acknowledgment indicator is missing.
ADIM AdjudicationOflncompetencyAcknowledgment-  Adjudication of incompetency acknowl-

IndicatorMissing

edgement indicator is missing.

22 February 2022
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Code Name Definition
ADIN AdjudicationOflncompetencyAcknowledgement- Adjudication of incompetency acknowl-
Indicatorinvalid edgement indicator is invalid.
ATOP OfferNotATOPEligible Offer is not ATOP eligible.
BIDO BidPriceZeroesRequired Zeroes are required for bid price.
BIDE BidPriceOverMaximumAllowed Bid Price exceeds maximum bid price al-
lowed for the offer.
BIDG BidPriceOverflow Bid Price cannot be greater than
9999.99999.
BIDI BidPriceMissingOrinvalid Bid price is missing or invalid.
BIDM BidPriceUnderMinimumAllowed Bid Price is less than the minimum bid
price allowed for the offer.
BNDU BondCheckOnMasterTableNotAvailable Bglnd check on master table is not avail-
able.
BODC DeathCertificateMissing Death certificate details are missing.
BODD BeneficialOwnerDeathDateMissing Beneficial owner death date is missing.
BOIJ IssuingJurisdictionMissing Issuing jurisdiction is missing.
BONM BeneficialOwnerNameMissing Beneficial owner name is missing.
CAID CorporateActionEventinvalid Corporate action event identification is
invalid.
CENM CertificateNameMissing Certificate number is missing.
CERN CertificateNumberinvalid Certificate number is invalid.
CERS CertificateSequenceNumberinvalid Certificate sequence number is invalid.
CHIL CUSIPDepositoryDeliverChilled CUSIP is depository deliver chilled.
CNIN ConditionlInvalidMustBeNo ’C\l:ondition 1 indicator is invalid. It must be
0.
CN1R Condition1Required Condition 1 indicator is must be present.
CN1Y ConditionlinvalidMustBeYes Condition 1 indicator is invalid. It must be
Yes.
CN2N Condition2InvalidMustBeNo CN:ondition 2 indicator is invalid. It must be
0.
CN2R Condition2Required Condition 2 indicator is must be present.
CN2Y Condition2InvalidMustBeYes Condition 2 indicator is invalid. It must be
Yes.
CN3N Condition3InvalidMustBeNo ﬁondition 3 indicator is invalid. It must be
0.
CN3R Condition3Required Condition 3 indicator is must be present.
CN3Y Condition3InvalidMustBeYes Condition 3 indicator is invalid. It must be
Yes.
CN4N Condition4InvalidMustBeNo (l\“]ondition 4 indicator is invalid. It must be
0.
CN4R Condition4Required Condition 4 indicator is must be present.
20 Corporate Action Instruction Cancellation Request Status Advice Extension supl.033.001.02 - DTCC - US - CA - EDS

Instruction Processing - SR 2022



Message Datatypes

Code Name Definition
CN4Y Condition4InvalidMustBeYes Condition 4 indicator is invalid. It must be
Yes.
CN5N Condition5InvalidMustBeNo Condition 5 indicator is invalid. It must be
No.
CN5R Condition5Required Condition 5 indicator is must be present.
CN5Y Condition5InvalidMustBeYes Condition 5 indicator is invalid. It must be
Yes.
CN6N Condition6InvalidMustBeNo Condition 6 indicator is invalid. It must be
No.
CN6R Condition6Required Condition 6 indicator is must be present.
CN6Y Condition6lnvalidMustBeYes Condition 6 indicator is invalid. It must be
Yes.
CNAM ContactNameMissing Contact name is missing.
CNAX ContactNameNotUsedWithEvent Contact name is not used with this
event.
CNPM ContactPhoneNumberMissing Contact phone number is missing.
CNPX ContactPhoneNumberNotUsedWithEvent Contact phone number is not used with
this event.
COMM CommentArealnvalid Comment area is invalid.
COQO0 ConditionalQuantityZeroesRequired Conditional quantity zeroes are required.
COQE ConditionalQuantityExceedsTransaction- Conditional quantity exceeds the trans-
Quantity action quantity.
COQI ConditionalQuantityMissingOrinvalid Conditional quantity is missing or invalid.
COQX ConditionalQuantityCannotBeZero Conditional quantity cannot be zero.
COTQ ConditionalQuantityDoesNotEqual- Conditional quantity does not equal the
TransactionQuantity transaction quantity whilst this offer ac-
cepts only full conditional quantity.
COVR CoverQuantityGreaterThanProtectQuantity Cover quantity is greater than the re-
maining protect quantity.
CQRQ CustomerQuantitiesAndTotalRights- Customer quantities do not add up to to-
QuantitiesMismatch tal rights quantities.
CSEQ CustomerSequenceNumberinvalid Customer Sequence number is invalid or
out of sequence.
CUID CustomerldentificationMissingOrlInvalid Customer identification is missing or in-
valid.
CuUsD CUSIPNotDTCEligible Target CUSIP or contra CUSIP identifi-
cation is not DTC eligible.
Cusl CUSIPMissingOrlnvalid Target CUSIP or contra CUSIP identifi-
cation is missing or invalid.
CUsP UnderlyingSecurityCUSIPInvalid Underlying security CUSIP is invalid.
CUST CustomerReferenceldentificationMissingIn- Customer Reference Identification must
Sequence be populated for each sequence.
Cusu UnderlyingSecurityCUSIPMismatch Underlying security CUSIP does not

match the original.
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Code Name Definition

CuTC CutoffTimeCheckFailed Cut-off time check has failed.

CUTT CutoffTimePassed Cut-off time has passed.

ENTL EntryDatePassed Entry date must be less than or equal to
current date.

ENTR EntryDatelnvalid Entry Date is invalid.

FRAQ FractionalUnderlyingQuantity Customer has fractional underlying
guantity, adjust quantity.

FUNU FunctionNotAvailable Function is not available at this time.
Please check expiration start and end
times for the event.

HIST OfferinDatabase Offer is already on historical data base.

INDI InstructionDeletionAcknowledgement- Instruction deletion acknowledgement in-

Indicatorinvalid dicator is invalid.
INDM InstructionDeletionAcknowledgement- Instruction deletion acknowledgement in-
IndicatorMissing dicator is missing.

KEYM KeylnformationMissing Key Information is missing (tenders da-
ta).

KEYV KayDataNotFound Key data (VOI transaction) cannot be
found.

LACK InsufficientPosition Participant has insufficient position.

LEGI LegalDocumentationThirtyMonthsRetention- Legal documentation thirty months re-

Acknowledgementindicatorinvalid tention acknowledgement indicator is in-
valid.

LEGM LegalDocumentationThirtyMonthsRetention- Legal documentation thirty Months reten-

AcknowledgementindicatorMissing tion acknowledgement indicator is miss-
ing.

MSTB MasterTablesNotAvailable Master tables are not available.

NWIT NoWithdrawalPrivilege There is no withdrawal privilege on this
offer.

OoDLI OddLotIndicatorMissingOrlnvalid Odd lot indicator is missing or invalid.

ODLY OddLotIndicatorYeslnvalid Cannot submit odd lot indicator 'Yes' for
the offer.

OFFP OfferNotEligibleForPuts Offer is not eligible for the PUTS func-
tion.

OTHR UnknownErrorCondition The rejection reason is unknown.

OvCu CustomerAndTotalOversubscription- Customer oversubscription quantities

QuantitiesMismatch do not add up to total oversubscription
quantity.

OVRG OversubscriptionQuantityExceeded Oversubscription quantity is greater than
percentage of underlying shares.

OVRI OversubscriptionQuantitylnvalid Oversubscription quantity is invalid.

OVRX OversubscriptionNotAllowed Oversubscription is not allowed.

OVTT OversubscriptionQuantityNotUsed Oversubscription quantity not used with

this transaction type.
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Code Name Definition

PACH ParticipantDOChilled Participant is DO chilled.

PAEC ParticipantEligibilityCheckNotAvailable Participant eligibility check on master ta-
ble is not available.

PAPI ParticipantNoMatchOnProtectldentification Participant does not match participant on
Protect ID.

PARL ParticipantLocked Participant is globally locked.

PART ParticipantNumberlinvalid Participant number is invalid.

PARX ParticipantNotEligible Participant is not DTC eligible.

POLI PotentiaLossAcknowledgementindicatorinvalid  Potential loss acknowledgement indica-
tor is invalid.

POLM PotentiaLossAcknowledgementindicatorMissing Potential loss acknowledgement indica-
tor is missing.

PROO ProtectDateZero Protect date on file must be zero.

PROC PassedProtectSubmissionEndDate Current date has passed cover protect
submission end date.

PROE CurrentDatePassedProtectSubmissionEndDate Current date is greater than protect sub-
mission end date.

PROI ProtectDatelnvalidOrMissing Protect Date invalid or missing.

PROL ProtectDatePassed Protect date must be less than or equal
to current date.

PROS CurrentDatePrecedesProtectSubmissionStart- ~ Current date is less than protect submis-

Date sion start date.

PROT ProtectldentificationMissingOrInvalid Protect identification is missing or in-
valid.

PROX ProtectldentificationNotUsed Protect identification is not used with this
event.

QUIE FunctionQuiesced Function is quiesced (not available).

RECI RecordTypelnvalid Record type is invalid.

RILA RightsCUSIPInsufficientPosition Rights CUSIP has insufficient position.

RPCI RightsPositionCheckInvalid Not a good return code from rights posi-
tion check.

RQDV RightsQuantityDivisibleByRights Rights quantity for this subscription must
be divisible by rights.

RQIN RightsQuantitylnvalid Rights quantity is invalid.

RTIO RightsRatioNotFound Rights ratio not found on data base.

RTSP RTSProcessinglnProgress RTS processing is in progress. Submit
later.

SEQO CustomerSequenceNumberAllZero Customer Sequence number must be all
zero.

SEQD DuplicateTransactionSequenceNumber Transaction sequence number is dupli-
cated.

SEQM SequenceNumberMissing Sequence number is missing.
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Code Name Definition
SEQO SequenceNumberOutOfSync Sequence number is out of sequence.
SEQP SequenceNumberlnvalidBounds Customer sequence number must be
between 1 and 1 or for PUTS between
9999901 and 9999912.
SHQI UnderlyingShareQuantitylnvalid Underlying share quantity is invalid.
SHQO UnderlyingShareQuantityMismatch Underlying share quantity does not
match original share quantity.
SOCR SolicitationFeeCommentsRequired Comments are required for solicitation
fee.
SOLI SolicitationFeelndicatorRequired Solicitation fee indicator is required.
SOLX SolicitationFeelndicatorNotUsed Solicitation fee indicator is not used with
this event.
SUBE SubmissionDateNotReached Submission date is not yet reached.
SUBL SubmissionDatePassed Date of submission has passed.
SUME CorelnstructionQuantityAndExtension- There is a summary difference between
TransactionDetailsDifference the core instruction quantity and the ex-
tension transaction details.
SUMO CorelnstructionOversubscriptionQuantity- There is summary difference between
AndExtensionTransactionDetailsDifference core oversubscription quantity and ex-
tension transaction details.
TNFN TransactionTypeAndEventincompatible Transaction type and event are incom-
patible.
TRNI Transactionldentificationlnvalid Transaction Identification is invalid.
TRNM TransactionTypeMissing Transaction type is missing.
TRNS TransactionSequenceNumberinvalid Transaction sequence number is invalid,
not numeric.
TRQO TransactionQuantityCannotBeZero Transaction Quantity cannot be zero.
TRQI TransactionQuantityMissingOrlnvalid Transaction Quantity is missing or in-
valid.
TRQM TransactionQuantityLessThanTransaction- Transaction quantity is less than the
Minimum transaction minimum.
TRQP ProvidedByProtect Provided by protect, enter O for transac-
tion quantity.
TRTI TransactionTypelnvalid Transaction type or withdrawal transac-
tion type is invalid.
WARC WarrantSubscriptionChargeAmountinvalid Warrant subscription charge amount is
not balancing.
WITO WithdrawalTransactionQuantityCannotBeZero  Withdrawal transaction quantity cannot
be zero.
WITE WithdrawError Error in withdraw occurred.
WITG WithdrawalQuantityGreaterThanProtectQuantity Withdrawal quantity is greater than VOI /
protect quantity.
WITI WithdrawalTransactionTypelnvalid Withdrawal Transaction type is invalid.
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4.6

4.7

4.8

Code Name Definition

WITQ WithdrawalQuantityExceedsRemainingQuantity Withdrawal quantity exceeds the remain-
ing quantity.

Is restricted by

"InstructionRejectionReasonl1Code" on page 14

Max15Text

Definition: Specifies a character string with a maximum length of 15 characters.

Type: Text

Format
maxLength 15
minLength 1

Used in element(s)

"Transactionldentification" on page 8

Max30Text

Definition: Specifies a character string with a maximum length of 30 characters.

Type: Text

Format

maxLength 30

Used in element(s)

"CustomerReferenceldentification” on page 9

Max350Text

Definition: Specifies a character string with a maximum length of 350 characters.

Type: Text

Format
maxLength 350
minLength 1

Used in element(s)

"PlaceAndName" on page 8
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4.9

Max35Text

Definition: Specifies a character string with a maximum length of 35 characters.

Type: Text

Format
maxLength 35
minLength 1

Used in element(s)

"Name" on page 6

4.10 Max3NumericText

Definition: Specifies a numeric string with a maximum length of 3 digits.

Type: Text

Format

pattern [0-9]{1,3}

Used in element(s)

"TransactionSequenceNumber" on page 8

4.11 Max6Text

Definition: Specifies a character string with a maximum length of 6 characters.

Type: Text

Format
maxLength 6
minLength 1

Used in element(s)

"UserReferenceNumber" on page 10

4.12 PhoneNumber

Definition: The collection of information which identifies a specific phone or FAX number as defined by
telecom services.

It consists of a "+" followed by the country code (from 1 to 3 characters) then a "-" and finally, any com-
bination of numbers, "(", ")", "+" and "-" (up to 30 characters).

Type: Text
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Format

pattern \+[0-9}{1,3}-[0-9()+\-]{1,30}

Used in element(s)

"PhoneNumber" on page 6

4.13 ReorganisationWithdrawalTransactionType2Code

Definition: Specifies the type of withdrawal reorganisation transaction.

Type: CodeSet

Code Name Definition
PRPW WithdrawalProtectOnBehalfOfAnother- The reorganisation instruction cancella-
Participant tion is a withdrawal protect transaction
on behalf of another participant.

Used in element(s)

"WithdrawalTransactionType" on page 8

Restricts

"ReorganisationWithdrawalTransactionTypeCode" on page 27

4.14 ReorganisationWithdrawalTransactionTypeCode

Definition: Specifies the type of withdrawal reorganisation transaction.

Type: CodeSet

Code Name Definition
PROW ProtectWithdrawalTransaction The reorganisation instruction cancella-
tion is a protect withdrawal transaction.
PRPW WithdrawalProtectOnBehalfOfAnother- The reorganisation instruction cancella-
Participant tion is a withdrawal protect transaction

on behalf of another participant.

VOIW VoluntaryOfferInstructionWithdrawal The reorganisation instruction cancella-
tion is a voluntary offer instruction with-
drawal transaction.

Is restricted by

"ReorganisationWithdrawal TransactionType2Code" on page 27

4.15 RestrictedFINDecimalNumber

Definition: Number of objects represented as a decimal number, for example, 0.75 or 45.6.

Type: Quantity
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Format
fractionDigits 14
totalDigits 14

Used in element(s)

"Unit" on page 7

4.16 RestrictedFINImpliedCurrencyAndAmount

Definition: Number of monetary units specified in a currency where the unit of currency is implied by the
context and compliant with ISO 4217. The decimal separator is a dot.

Note: a zero amount is considered a positive amount.

Type: Amount

Format

fractionDigits 5
mininclusive 0
totalDigits 14

Used in element(s)

"FaceAmount" on page 7

4.17 RestrictedFINMax35Text

Definition: Specifies a character string with a maximum length of 35 characters. It has a pattern
(MFEN+(MH M) that disables the use of slash "/" at the beginning and end of line and double slash
"/I" within the line.

Type: Text
Format
maxLength 35
minLength 1
pattern ((MEDH(IMHIVT)

Used in element(s)

"ProtectSafekeepingAccount" on page 10
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Legal Notices

Copyright
SWIFT © 2022. 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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