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An Introduction to ISO 20022 Messaging

AN INTRODUCTION TO ISO 20022 MESSAGING

Whatis ISO 20022 Messaging?

ISO 20022 is an international messaging standard that is designed to simplify global business
communication by creating a common language for communicating financial information that is
unrestricted by national borders or regional conventions.

Even though the Depository has maintained its own proprietary formats for many years, DTC recognized
that it needed to respond to an evolving business environment and to accommodate an increasingly
globalinvestment business. DTC's clients and customers had expanded their businesses throughout the
world and wanted to streamline, as much as possible, the standards and formats used to communicate.
ISO 20022 meets those needs and offers a host of benefits.

DTC is therefore moving all of its corporate actions announcements and processing files from proprietary
formats to this external, international format.

Benefits of Using ISO 20022 Messaging for Corporate Actions

One of the greatest benefits of ISO 20022 is its consistency and universality across the industry and
around the globe. It provides a common language with its own ever-growing dictionary, enabling
businesses in the financial industry to communicate corporate action information quickly, easily, and
precisely.

On a more local scale, the automation of previously manual processes via ISO 20022 messaging
provides a significant cost savings to clients and a tremendous reduction in risk to the industry. With the
advent of real-time messaging via ISO 20022, clients receive their data in a much more timely fashion,
which allows them to manage their risk and streamline their processes.

The Corporate Actions Transformation Learning Center provides a more comprehensive list of benéfits.

ISO 20022 Messaging for Reorganizations: Entittements and Allocations 8
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An Introduction to ISO 20022 Messaging

Benefits of Using ISO 20022 for Reorganizations Processing

The advantages of the ISO 20022 message arise from the use of more fielded data in a globally
accepted, non-proprietary standard. This in turn facilitates logical, streamlined handling via straight-
through processing of Reorganization events. The flexibility inherent in the ISO 20022 standards allows
for expanded usage of the DTC Corporate Actions messages that already exist (for Distribution and
Redemption Events) via extension information, providing you with the most complete picture possible of
your Reorganization events.

The assignment of a single Event ID enables you to follow the results of each event fromiits
announcement through the allocation of cash, securities, or cash and securities. Rather than requiring
access to several different screens (or functional entitlements) that performed different functions, you now

have the ability to view and process Reorganizations directly at the corporate action composite record
level.

How Canl Learn More?

Visit the Corporate Actions area of the Asset Services Learning Center at
https://dtcclearning.com/products-and-services/asset-services.html to view a wealth of business and
technical information about the initiative, including the Benefits page and video, a Getting Started section,
and a Readiness Checklist that provides you with a convenient method for determining your
organization’s ability to begin processing ISO 20022 messages.
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An Introduction to ISO 20022 Messaging

Contact Us DTCC.com

DT c c LOGIN DR REGISTER

Training &
Certification Documentation Videos Live Events Membership -

ASSET SERVICES LEARNING CENTER

Find a Training Gourse, Document, Event or Video:

Asset Services Events

Register Now

World-Class Training

As a DTCCLearning client you get
access to the world's foremost
thought leaders in corporate
actions processing. Check out the
events calendar and register for a
free webinar that you can take in
the comfort and privacy of your

own office Contact The Learning
-z
B
[ ]
About Documents Videos Courses FAQs
Events Calendar
Home / Producis & Services / Asset Services
< NOVEMBER 2016 bl
ASSET SERVICES LEARNING CENTER Su Mo Tu W b b s

1 2 3 4 5

Details 6 7 8 9 10 11 12

Category: Asset Services 13 14 15 16 17 18 19
Last Updated: 19 October 2016
. 20 21 22 23 24 25 26
[ Aset sonico | CorprseActons | sty | Do o Processin | 27 28 20 30
£ Show Full Calendar

The Depository Trust Company

(DTC). the central securities

depository subsidiary of DTCC

# provides setilement services -~

The Learning Center also contains introductory videos, extensive documentation, a link to FAQs, and
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DATADICTIONARIES, SCENARIOS, MESSAGE
USAGE GUIDELINES, AND EVENT TEMPLATES

Scenarios and data dictionaries can be found on DTCC’s Web site at
http://www.dtcc.com/news/2016/february/02/scenarios.

Message Usage Guidelines can be found with their associated message specifications at
http://www.dtcc.com/matching-settlement-and-asset-services/corporate-actions-processing/iso-20022-

messaging-specifications.

Specific messaging scenarios for reorganization events can be found in Appendix A of this document.

Data Dictionaries and Applicability to Reorganization Events

Each data dictionary provides an overview of each event type in the ISO 20022 model and its relationship
to existing DTC event types (function codes). It also provides a list of data elements, their level, and a
cross reference from existing DTC elements to the ISO 20022 element. This allows clients to map
elements from DTC’s legacy function code-based data model to the new ISO 20022 messages. An
indication is also provided as to the level of compliance with global and U.S. industry norms.

The data dictionaries are presented in a series of Excel spreadsheets. Each spreadsheet describes the
data model as it relates to announcements, the corporate actions lifecycle, and instructions; each one
describes the new data model, its relation to the existing DTC legacy model, and ISO standards.

Each spreadsheet contains a number of tabs. DTC recommends that clients familiarize themselves with
the tabs in each applicable data dictionary, and the type of information contained on each. Note that
updates, additions, and deletions to any itemin the dictionary are noted using red text and crosseuts in
the dictionary itself.

Different data dictionaries exist for different phases in the Corporate Action event lifecycle. Within each
spreadsheet, information is presented for Distributions, Redemptions, and Reorganizations.

These data dictionaries apply to Reorganization events:

¢ Announcements,

e Entitlements and Allocations, and

e Instructions (CAST message only)
Note that the instructions data dictionary is only used for the CAST statement, which contains
instructions that were input via DTC processing systems.

ISO 20022 messaging for reorg instructions will be performed at a later date.

IS0 20022 Messaging for Reorganizations: Entitlements and Allocations 11
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Columns of applicability in each data dictionary allow you to filter each spreadsheet to display only items
that apply to Reorganization events.

Announcements Data Dictionary

The Announcements Data Dictionary includes the following tabs. It is recommended that users start with
the Legend tab as it provides a description of the information provided in the spreadsheet’s remaining
tabs, which offer specific data element detail.

¢ Legend. Start here to learn about the column names used throughout the data dictionary.

o Events. View a complete list of DTC-defined event types, sub-event types, and their corresponding
ISO codes. This is a good way to see the relationship between the DTC event structure and the
equivalent ISO information.

Use the “DTCC Event Group” column to limit the spreadsheet to view only Reorganization events.

o Event Descriptions. These definitions explain all of the events covered in the previous tab.

o Elements. A list of data elements contained in the new model.
Use the “Event Category” column to limit this list to elements present in Reorganization
announcement messages.

o Options. A list of option types and descriptions.
Use the “Reorg Applicability” column to limit this list to elements present in Reorganization
announcement messages.

o Payouts. A list of payout types, payout descriptions, and associated ISO tags.

o Security Rates. A list of payout indicators for securities that define products, processing, valid
amounts, and event/payout security classes.

o Cash Rates. A list of payout indicators for cash that define rules and event groups.
o Event Statuses. A list of status codes for each event.

o Asset Types. A list of sub issue type codes and descriptions.

e IRS Tax Codes. A list of ISO Income Type codes and descriptions.

e Pay Date — Earliest Pay Date. This lists the ISO Payment Dates and the ISO Earliest Payment
Dates for a list of event types.

These events may be mapped against the “Event Name” and/or “Event Code” columns on the Events tab
to determine applicability to Reorganization events.

The tabs that you will find the most helpful are the Events tab and the Elements tab. You can sort the
columns on these sheets to display information that is relevant to reorganization events (as noted in
italics above).
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Using the Events Tab

Sorting column F is the easiest way to limit the display to information for Reorganization events only.

— . - - = . N
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1. Click the Sort & Filter button.

2. Click Filter.
An arrow appears in the top right of each column.

3. Click the arrow.
The Sort/Filter box appears.

4. Make your selections in the “Text Filters” list:
e Uncheck the “Select All” checkbox.
e Check the “DTCC Event Group” checkbox (to keep the column heading).
e Check the “RedemptionReorganization” checkbox (to view changes).
e Check the “Reorganization” checkbox.
5. Click OK.
The table is filtered to display Reorganization events only.
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6. Use the scrollbar at the bottom right of the Excel window to view all of the columns onthe

sheet.
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Notice
PRI Presentation AC-79 Liquidation PR s
45 Liquidation Required AC-93 Corporate Action LIQu Liquidation Dividend
a6 Mandatery Exchange AC-93 Corporate Action LJ\}‘ EXOF Exchange
S it I
et anossnos , == =egmasa
47 ' AC-93 Corporate Action
S Sosres Lo DOO0 R
Mand Exel - g 7 EXQE .
48 = ) ; e Lesasazs
AC-65 Mandatory Put No Retain
Mandat: Put ’ BPUT Put Red ti
4g Mandatory Fu AC656 Mandatory Put Book Entry (T edempton
AC-65B Retainment Book Entry
Mandatory Put Retain AC-65R Put Retainment BPUT Put Redemption
50 AC.93 Corporate Action
Einal Matasity
54 Maturity Secusitias REDM
Meeting Annual AC-80 Proxy ual General Meet [Classification Code: nnual )
55 (Proxy Message)
. - i ] o Extraodinary Meeting
5 Mecting Extraordinary AC-80 Proxy (Promy Messnge)
. - General Meeting
57 Meeting General AC-80 Proxy (Proxy Message)
. o Special Meeting
Meeti Special AC-80 Proxy
58 | eHnE pecia TRy (meeting type) |(Proxy Message)
-
M 4 » M| Cover ./ LEGEND I EEEE E IE\-‘EHT DESCRIPTIONS " ELEMENTS “OPTIONS 'PAYOUTS . SECURITY RATES CASH RATES . EVENT ST/{4 4 |

Columns I and J provide the legacy (DTC) activity codes that tie into the ISO event type
codes and names (columns M and N).
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Using the Elements Tab

The Elements tab is also useful for understanding the content of Announcements messages for
Reorganization events.

Column L denotes the elements that specifically refer to Reorganizations. By removing the rows that do
not have a check in this column, you can view only those message elements that apply to Reorganization
announcements.

I8 - | = =, =) = n |
b Cut Cambris S cla === ®- Eweptes a Genersl - E B B 2 [ 2 AutoSum Ayl O
baste 2 COPY P c dEl ot G | D (e | Sort & JFind &
aste Blru- 2. &.a. =E= == ElegeaComens] Potet g . g5 » |58 gy Conditional Formatas Ce nsert Delete Format art & [Fin,
~ ¥ Format Painter i L == = o * | Formatting~ Table= Styles= | = o o £ Clear~ S T
Clipboard B Font ® Alignment & Protection Number B Styles Cells AtoZ 9
B1 - fe | MEW MODEL Al SortZtoA 4
om Sort..
© orce classification: W DICC Public (white) \ Default Marking #
Number of days for which the interest is "
Event Accrual Days Count computed, 35 determined by DTC Acerual Days NUMBER Al Mapped
Masterfile. Count »
3 -
4 [Event Accrual Start Date Dateused to calculats interest payment. g;;m(smn DATE Al Mapped 1 Filer by Color R
Event Active Until Date Thedsteuntilwhichtheeventwill oy et Date DATE A1l System Generated |} TetFiters ’
5 remain i 3n setive s, ¥
Receipts value of the American or Global Search »
Event ADR/ GDR Base Depository receipts per ordinary share |ADR/ GDR Base | DECIMAL Al Mapped. i et Al
Additional Business Process d droindicats |00 ORI * FPUT S
Event " 150 Messaggindicator used © IR | pyisiness Process | CHARLIST |+ PPRE
Indicator previously extended DTC event name
5 Indicator “FLPR
Event Approved Date The date by which the announcementis | 40y Dage DATE A1l System Generated ||
8 serto approved event status. P Y s
e + Corporate Equity
Event Asset Class e e e ohe, | Asset Class CHARLIST  |» Corporate Debt Al Derived L
‘orporate Debe, Equity, or Muni Debe.
- Municipal Debt L
1o Event Asset Type DTC security sub-issue type. Asset Type CHARLIST  |Refer to Asset Types tab Al Derived 1 [ Gne |
This is applicable to 3 bankruptcy
reorganization. Itis the date setby the
Event Ballot Due Date bankruptey court by which all voresfor |Baliot Due Date DATE Al Mapped Legacy v
accepting or rejecting the plan of
reorganization mustbe received.
1
, B
Event Base Denomination f“““‘“‘“““f““‘““““““““ ase DECIMAL Al Mapped Legacy
oteries. Denomination ?
12
v Cover | LEGEND | EVENTS | EVENTDESCRIPTIONS | ELEMENTS | OPTIONS | PAYOUTS | SECURITY RATES | CASHRATES | .. () 4 v
Eraih FF ) = 1 + 1003

1. Click the Sort & Filter button.
The Sort/Filter menu appears.

Click Filter.
Arrows appear in the top left corners of the column headers.

Click the arrow in the top right of the L column.
The Sort/Filter box appears.

element applies to Reorganization events.

Click OK.

Click u. This is the symbol for the check mark that appears in this field, meaning that the

The spreadsheet is displayed using only the elements ap plicable to Reorganizations.
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NEW MODEL

DELIVERY

EVENT CATEGORY

Event Active Until Date The dateuncilwhichtheeventwlll | v Uncil Date DATE an System Generated |/ d2tion v
5 remainin an sczive stams Y Service
" i ) Additional « FPUT
Event (Additional Business Process (150 Meseaginsndicscorwssdcoindicns (o200 e | poe .
Indicator [previously extended DTC event name i
5 Indicator SFLPR
Event Approved Date The date by which the announcementis | 4y0ed pate DATE Al System Generated | 2Lidation v
8 <et to spproved event status. ervice
oot « Corporate Equity
Event Asset Class E:fp;:l ;:;‘:;‘;g“;‘;‘::fz::f Asset Class CHARLIST |+ Corporate Debt an Derived Legacy v
E + Municipal Debt
10 |Event Asset Type DTC security subissue type. sset Type CHARLIST  [Refer to Asset Types tab an Derived Legacy v
1.Thisele
This is applicable to 2 bankruptey Reorzaniy
reovganization Itis the dace zeshy the i option
Event Ballot Due Date [bankuptey coursby which allvoses for | Ballot Due Date DATE an Mapped Legacy option(s)
[accepting or rejecting the plan of Denied".
reorganization must be recsived. 2.1fthes
1 cole prot
Event cA Event ID DTC unique identifier of the event. €A Event ID CHAR an System Generated |Legacy v
13
Place for s dstavendor to indicate thatan . [Validation
1 Event Cancelled Flag Flaceforadata vender Cancelled Fiag CHARLIST  [YES/NO an System Gererated [ o (%7 v Notpusid
Event CFI Code 150 10962 Classification of Financial | ey 7 CHARLIST |CFl code ann System Generated |)2Lidation v
Instrument ¥ ervice
15 -
» Cover | LEGEND | EVENTS | EVENT DESCRIPTIONS | ELEMENTS | OPTIONS | PAYOUTS | SECURITY RATES | CASHRATES | EVENT STATUS .. (& < v
i . s L
Note: Columns C and D provide each element’s name and description.
DELIVERY
1
2
Event Active Until Date Thedateunelwhich theaventwill  §y v gt Date DATE All System Generated
5 remain in an active status. v
lAdditional * PPUT
Additional Business Process 150 Messaging indi d to indi
Event " e ey need o neteat® | Business Process | CHARLIST  |» PPRE
Indicator previcusly extended DTC event name ~
7 \indicator “FLPR
Event Approved Date The dace by which the announcementis |y o ved Dote DATE All System Generated
8 setto approved event status. o ¥
DTC classificati f inst: its int » Corporate Equity
Event Asset Class p Classiication ot metruments %0 MAsset Class CHARLIST | Corporate Debt All Derived
orporate Debt, Equity, or Muni Debt .
9 + Municipal Debt
10 Event Asset Type DTC security sub-issue type. |Asset Type CHARLIST  |Refer to Asset Types tab All Derived
This is applicable to 3 bankruptey
reorganization. It is the date set by the
Event Ballot Due Date ‘bankruptey court by which all votes for |Ballot Due Date DATE All Mapped
accepting or rejecting the plan of
reorzanization must be received.
11
13 Event CA Event ID DTCunique identifier of the event. CA EventID CHAR All System Generated
Place for a data vendor to indicate that anj 7
14 Event Cancelled Flag cvent has been cancelled. Cancelled Flag CHARLIST |YES/NO All System Generated
Event CFI Code 150 10962 Classification of Fnancial Yy ¢ 7, CHARLIST |CFl code a1 System Generated
Instrument -
15
Cach in lieu payment type ndicator. o
Specific to Conversions and Exercise
event types. The following values apply: v Fixed
. " . . CIL Payment
Event CIL Payment Type Ficed (Event pays daily atfixed rate] armen CHARLIST |+ Hold Al Deferred to Phase V|
- Hold (Price canfluctuate. Paymentis | Type
held until released) = Pay CIL
- Pay CIL (Pays same day as
16 convert/exerci ructions)
i The date sowhichibe desssctonpesedl Class deki
Event B e N B i AL
17
Eacant 1 hni ™ e chick the afClass e i i ¥
M 4 » M| Cover /LEGEND ,EVENTS ~ EVENT DESCRIPTIONS PTIONS “PAYOUTS ” SECURITY RATES CASH RATES “EVENT sTLLY e |

6. Use the scrollbar at the bottom right of the Excel window to view all of the columns onthe

sheet. You can find information such as data source, data type, name changes, valid values,

and automated/mapped delivery.
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EVENT
CATEGORY

Active Until Date
- /Document/CorpActnNtfotn/CarpActnDtl
Additional Business Process 150 Messaging indicztor used to indicate s /Addt]BizPrclnd/Cd
Event ) « PPRE v 1
Indicator previously extended DTC event name
“FLPR
7
Event Approved Date The date by which the announcement is .
8 secto approved event starus.
e daenfiaion ot + Corporate Equity
Event Asset Class classification of struments W0, Corporate Debt v
Corporate Debt. Equity, or Muni Debt.
9 « Municipal Debt /Document/DTCCCANOCSDDataSD1 /UndrlygScty /DTCAsstClss
Refer to Asset Types
; - . h v
10| Event Asset Type DTC securiny sub-issue ype tab /Document/DTCCCANOCSDDatasD1 /UndrlygScty /DTCAsstTp
This is applicable to a bankruptey
the date set by the CorporateictionOptionDatails/DateDatail
Event Ballot Due Date rt by which all votes for v o
g the plan of e
: T /Document/CorpActmNtfotn/CorpActnOpt]
1 nDtls/DtDtls XpryDt
z s
Event CA Event ID DTC unique identifier of the event. v /Document/CorpActmNtictn /CorpActnGal
Inf/CorpActnEvtld
13
Place for a data vendor to indicare tharan . .
14 |Bvent Cancelled Flag event has been canclled. YES/NO
z Ted
c Type/Cla
Event CFI Code 150 10962 Classification sl Feancil | Cpl gode v /Document /CorpActnNtctn/CorpAcmGnl
InffUndrlygScty /ClssfcmTpy/ClssfctnFinl
nstrm
15 -
v Cover | LEGEND | EVENTS | EVENT DESCRIPTIONS | ELEMENTS | OPTIONS | PAYOUTS | SECURITYRATES | CASHRATES | .. (#) « 5

Note that columns Q and R provide the x-path for each element:

e Qprovides the location of the element in the schema for the core message.
¢ R provides the location of the element in the schema for the message extension.

Entitlements and Allocations Data

The Entitlements and Allocations Data Dictionary includes tabs for each ISO lifecycle message type. The
tab contains a spreadsheet of data elements contained in that message type.

Each row presents an element as well as its associated information: an explanation of what itis, which
event group (Distributions, Redemptions, Reorganizations) it is applicable to, and the name of the legacy
CCEF file this information can be traced back to. Notes are included for Distributions, Redemptions, and
Reorganizations where applicable.

In addition to tabs dedicated to specific message information, separate tabs list the reason codes for
CAPA, CACO, and CAPS messages, as well as sub reason codes and unallocated codes for CAPA and
CACO messages, option information, payout information, security rates, cash rates, and Reorg cash
rates.

You can limit each message type to display elements that apply only to Reorganization events. Where
applicable, you can limit some of the informational tabs as well.

Note that the CARE and CAPC tabs do not apply to Reorganization events.
For cash rate information, please use the Reorg Cash Rates tab. It is optimized for reorganization
events.
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To view information about cash rates for Reorganization events, use the Reorg Cash Rates tab.

r a
B o o 5 o

LEGACY TRACE

REDEMG REDEMA REDEMC REDEMX

v 4] sotatez

5 |NEWM or REPL option will be used.

Zl sotztoa

6 | Inherited from Announcement Sort by Color
7 | Defaulted to CONF Y
Always set to True to identify this message is Eligible Filter by Color
Balance message only. The purpose is to differentiate . Text Fiters
this message from regular announcement CANO with all
the details. This message will contain account and Search o

ca

balances only. Select All)

w

150 Mandatory Field when Notificaiton TYpe is REPL.
1. For the 1st CANO ELIG being sent, we retrieve the
‘Business Message Identifier from the original "whole"
CANO.
path: BusinessApplicationHeaderV01/Business Message
Identifier.
2. For subsequent CANO ELIG and any sub-sequent
one(s): we retrieve the 'Business Message Identifier
from the BAH of the previous CANO ELIG,

10

T
[= |
= e BN ===

12 | Inherited from Announcement Y Y ¥
13 |Inherited from Announcement ¥ ¥ ¥
14 ¥
Y Y Y
15 | Inherited from Announcement
16 | Inherited from Announcement ! ! !
Y Y Y
Inherited from Announcement. For Redemptions if the
eventis 'on’ the contra CUSIP" Contra CUSIP will be
17 |used here. Yl
4 4 » M| COVER | CANOEligBal .~ CAPA . CAPC . CACO . CAPS . CARE Reason Codes for CAPA and CACO Sub Reason Codes for CAPA and C Unzll. Reason Codes for CAPS Reason CodIl

1. Click the arrow in the Applicability Reorganization column:

e Onthe CANO-E, CAPA, and CACO tabs, thisis the | column.
e Onthe CAPS tab, thisis the J column.

o Onthe Options tab, thisis the F column.
2. Uncheck Select All.
3. Click the checkbox nextto Y.

4. Click OK.
The sheet is then limited to message elements that apply to Reorganization events. Column
A, ISO Message Field Name (or “ISO Message Field” in some cases), lists all of these

elements.

5. Use the scroll bar to see all of the columns on this sheet.

Note: The “X-Path” column on each message sheet (CANO-E, CAPA, CACO, etc.) provides thelocation

of each element within thatmessage’s schema.

Click another tab on the bottom to see information for a different message type or information
related to these messages.
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Elections (Instructions) Data Dictionary (CAST Message)

The core CAST message is used for Reorganization events to provide each subscribed customer with
their instructed and uninstructed balances for each CA event. The message extension provides
information about options that fall within the eligible DTC service’s reporting period. For the purposes of
Reorganization events, the CAST message extension compiles instruction information that was entered
elsewhere and reports it to the customer, saving research time and reducing errors.

The CAST message contains many new elements to accommodate its use for reorgs. You canlimit the
CAST message information to display only the elements that apply to reorganization events.

Distributions-Elections-Dictionary (2) - Excel

Pagelayout  Formulas  Data  Review  View  ACROBAT  Q Tell mewhatyouwantto do..
3 Autosum -

General N o # | Normal 19 Normal Bad em  EX @
[£] = -2 = RIFin-
o Conditional Formatas | Good Neutral [Caleulation | '—| | Insert Delete Format o

B¢ Wrap Text

ElMerge suCenter - Protect g -5 5 8

Formatting = Table ™

Styles Cells

Classification Questions/Comments  Document Change Da

/Document/DTCCCASTSD1 /EvtBalDtl Then, ci
s/ TUCvrdPrictBal/Qty /Unit or headert
Total Uncovered Protect Balance p FaceAmt
/Document/DTCCCASTSD1/TtllnstdBal @ Tellme more
L0ptnBalDtls/OptnUcvrdPrtctBal/Qty
Option Uncovered Protect Balance ion C /Unit or FaceAmt /1/2017|5R2017 - Phase V
/Document/DTCCCASTSD1/TtllnstdBa|
L0ptmBalDtls/OptnDalyInstdBal /Qty/
2 Option Daily Instructed Balance Instruction C t n/a Unit or FaceAmt x 2/1/2017|SR2017 - Phase V
/Document/DTCCCASTSD1/TtllnstdBal
L0ptmBalDtls/OptnOvrsbeptQty/Qty/
9 Option ion Quantity Instruction C t n/a Unit x 2/1/2017|SR2017 - Phase V

/Document/DTCCCASTSD1/TtlinstdBa|
L0ptBalDtls/OptaUaccptdBal/Qty/Un
50 Option Unaccepted Balance Instruction Component n/a it x

2/1/2017|SR2017 - Phase V.

n/a x 2/1/2017|5R2017 - Phase V
/Document/DTCCCASTSD1/TtlinstdBal

53 Option Number Instruction Component n/a L0ptnInstrDtls/OptnNb/Nb x 2/1/2017|SR2017 - Phase V
/Document/DTCCCASTSD1,/TtlInstdBal

54 Transaction ID ion Component n/a 10ptnInstrDtls/Txld X 2/1/2017|SR2017 - Phase V

3 COVER | CAN | cAls . @ < v] [«

Ready count32 | Bl @ = i + 100

1. Onthe CAST tab, selectthe I (“Reorg Applicability”) column.

2. Click Filter onthe home menu.

Column I displays a “down arrow” button.. ™

3. Click the. ™ button.

The text filter menu appears.
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DeadlineDateTime LEGACY TRACE

EDS (Screen
Names)

de(
1S0 Message Field Name Questions/Comments ~ Document Change Date Change Effecti

nce Extension Component (0,7)

Filter by

,
/Documenty]  TetEiers

s/ TUCvTdP e s
FaceAmt

Total Uncovered Protect Balance Instruction Component

SR2017 - Phase V.

17 Total Instructed Balance Option Balan Component (0
/Document/
10ptmBalDtls
[Unit or Face
/Document/
10ptmBalDtls

Unit or Face/

47 Option Uncovered Protect Balance ion (i it n/a 2/1/2017|5R2017 - Phase V

48 Option Daily Instructed Balance ion (i it n/a 2/1/201°

SR2017 - Phase V.

Gancel

/Document/DTCCCASTSD1/TtllnstdBa|
10ptnBalDtls/OptnOvrsbeptQty,/Qty/
49 Option Oversubscription Quantity ion ¢ t n/a Unit x

SR2017 - Phase V.

/Document/DTCCCASTSD1,/TtllnstdBa]
10ptnBalDtls/OptnUaccptdBal/Qty /Un]
Instruction Component n/a it

50 Option Unaccepted Balance SR2017 - Phase V.

ption Instruction Details

Extension Component (0,*)

52 Place and Name n/a SR2017 - Phase V
/Document/DTCCCASTSD1,/TellnstdBal
53 Option Number ion G t n/a 10ptninstrDtls/OptnNb/Nb x 2/1/2017|SR2017 - Phase V
/Document/DTCCCASTSD1/TtllnstdBal
54 Transaction ID Component n/a LOptninstrDtls/Txld x 2/1/2017|SR2017 - Phase V
» COVER | CAN | cAs .. @ < V[« y

4. Click the checkboxes next to X and Reorg Applicability. Deselect “(Blanks).”
5. Click OK.

The spreadsheet is displayed using only the events applicable to Reorganizations.

e Columns D and E define the elements used in the CAST message and provide their rules
for use as per their context in Reorganization events:

Instruction Statement Report

DeadlineDateTime

1S0 Message Field Name

DTCC Field Name (synonym from MIG Definition Rules & Usage

58 Transaction ID Quantity uantity of instruction Instruction C: it n/a
[The quantity relating only to the

59 Transaction ID Qv ion Quantity v ion. Instruction C: it n/a

(CANC) Cancel: Instruction cancelled by client relating to Suvivor

Option event

(CCAN) Conversion Cancellation: Cancellation of Conversion

Instruction upon Agent approval only

(DROP) Dropped: Instruction dropped due to insufficient

position

(MADE) Made: Fully processed instruction

(PDOC)Pending Documentation: Instruction for CD Early

Redemption awaiting paperwork. Instruction will become MADE

when DTC releases instruction upon paperwor

(PENA) Pending Approval: Instruction pending release or delete

from approval function

(PEND) Pending: Instruction waiting for update after submission.

(RECY)Recycle: Instruction waiting for position. Instruction

subsequently either become “Made” or “Dropped” by end of day.

(REJA) Rejected by Agent: Instruction or withdrawal rejected by

Agent relating to Survivor Option event

(REJT) Reject: Instruction did not pass initial validation

(REMD) Recycle Made: Previously recycled transactions have

been “MADE” and the system s processing the updates

(RESC) Rescinded: Rescinded by Issuer

(SWUN) Swung - Instruction moved from one client account to

another for Put Events

(WITH) Client instruction withdrawn for events with withdrawal
60 Transaction ID Status Status of the instruction priviledge Component n,
61 Transaction ID Protect Date IDate of client protect instruction Component n
62 Transaction ID Cover Protect Date [Date of the cover protect instructior fnstruction C t n,
63 Transaction ID Conditional Quantity onditional quantity on the instruction fnstruction C t n,
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¢ Note that columnH provides the x-path for each element:

47 Option Uncovered Protect Balance

DeadlineDateTime

LEGACY TRACE

EDS (Screen

/Document/DTCCCASTSD1 /EvtBalDtl
s/TUcvrdPrictBal/Qty/Unit or
FaceAmt

/Document/DTCCCASTSD1/TtinstdBal
10ptmBalDtls/OptnUcvrdPrtctBal/Qty
nfa /Unit or FaceAmt x

48 Option Daily Instructed Balance

/Document/DTCCCASTSD1/TtilnstdBal
10ptnBalDtls/OptnDalylnstdBal /Qty/
nfa Unit or FaceAmt x

43 Option Oversubscription Quantity

/Document/DTCCCASTSD1 /TtlnstdBal
10ptmBalDtls/OptnOvrsbeptQty/Qty/
nfa Unit x

50 Option Unaccepted Balance

518 In:
52 Place and Name

Instruction Component

/Document/DTCCCASTSD1/TtiInstdBal

53 Option Number

/Document/DTCCCASTSD1/TtinstdBal
n/a 10ptnlnstrDtls /OptnNb/Nb x

54 Transaction ID

Instruction Component

/Document/DTCCCASTSD1/TtlInstdBal

calc | cacs

n/a I]{)nmlh trDtls/Txld x

Reorganization Scenarios

The Corporate Action Event Announcements Business Scenarios for Reorganizations spreadsheet
contains an array of event type tabs. The spreadsheet on each tab presents at least one scenario for
each event type. The scenario contains the major data elements for the event type and the values you
can expectto see for each.

RS - fe| New To Old
A B c B E G = " 3 C ] N o B a B s T U
1 Change
2
s
il Scenario -
5 # Change in Domicile
Option
Mandatory/Voluntary Declared Principal
[l DTCCEvent | 1SOEvent EE"‘"[";"“’ DTCC Sub Event | Extended Sub DTCC Option | DTCC Option |50 Option (Supported) P"cht 150 DTC Function/ | DTC
Type Code ‘“’c" = ype Type Event Type Code Type Description | Code. T"""“ Movement | Activity Code | Sequence #

e YP€ | Rate Tag
7
. Change PLAC Domicile MAND | MAND | MAND |  Securities * ggszﬁf n SECU - v v N Y Security [New To Old 93t

[l Scenario
#

Extended

DTCC Event | 1SOEvent | o CoR
Ty Code. s

pe

Change CHAN

DTCC Sub Event
Type

Reclassified

Extended Sub
Event Type Code

Extended
Option
Feature
Code

DTCC Option | DTCC Option [1SO Option
Type Description | Code

Securities **  |recaive

securities

SECU - ¥ Y

Principal
150
Movement
Rate Tag

DTC Function/ | DTC
Activity Code | Sequence #

Security [New To Old 93

7
*Itis used to indicate the effectiveness of the change in security description
18 * This may or may ot invobve a change in security ID-

M 4 ¥ W] Cover . Pn of Reorg. (BRUP) | Change (PLAC - CHAN)  Consent (CONS) .~ Conversion (CONV) . Dutch Auction (DTCA) .~ Exchange Offer (EXOF) .~ General Information (OTHR) . Uiquidation (LTQU) .~ Mandatory Exchange (EXOF) -~ Mandfl] « [

Ready |

Specific messaging scenarios for reorganization events can be found in Appendix A of this document.
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Reorganization Event Templates

Introduction

In addition to providing message usage guidelines for announcements, you can now see a subset of the
announcements data that applies to Reorganization events only.

These Reorganization event templates restrict the announcements information at the Reorganization
event level (such as tender offers, mergers, etc.) at both the core message and extension message
levels.

This allows you greater insight into the contexts of Reorganization events. You can see relevant metadata
about these elements: rules and comments that are specific to each element’s usage during a specific
event, as well as annotations and synonyms that explain where each data element came from and the
legacy data attribute name for each.

To view these event templates, please visit Swift's My Standards Web site at
https://www2.swift.com/mystandards/.

Reorganizations Message Usage Guidelines

While you can obtain the SR 2017 standards from the DTC website, you can also access the full suite of
messages on SWIFT's MyStandards website. The benefit to this is a more in-depth view of the data and
its usage.

Message Usage Guidelines (MUGs) define DTC’s restrictions of the base standard message for each ISO
20022 message. They provide the ability to show all required and optional fields utilized in the message.
In addition to usage rules, comments and synonyms help describe each data element and its context in
relation to the DTC data model or legacy CCF file.

The MUGs are stored on the MyStandards area of the SWIFT Website at
https:/www2.swift.com/mystandards/. They can be exported as PDF files, Excel spreadsheets, or Zip files
that contain XML schemas of your choice (enriched XML schemas, plain XML schemas, or XML schema
packages). Each MUG refers to a specific message (CANO, etc.) or message extension.

The MUG can be used to cross-reference an ISO 20022 component with its DTC name. Each DTC
element’s name, definition, and usage rules listed in the dictionary are noted with the corresponding ISO
element in this document.
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To download a MUG from MyStandards:

1. Log into MyStandards at https:/login.swift.com/swift/login/login_mystandards.html.

(&) =lEl )
&7 MyStandards login x A\
< c O ‘ O https://login.swift.com/swift/login/login_mystandards.html | o Py
\J’
Slgn in W|th your Mystandards credentials Setup a Login-seal to protect yourself against phishing attacks

Email address B
Don't have an account?

user@test.com
@ switt.com security guidelines

Password Forgot passwora?
| ........ | Create account
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2. Click Groups on the top menu.

MyStandards

Search the platform Q  Standards Releases  Business Dol

How to find content on MyStandards ?

Content on My Standards is published by Banks, Markets
infrastructures, Market Practices Groups, Vendors and Corporates.
This content is shared either publicly, either with specific users.

You can, on MyStandards, access all the public content and all the
content that institutions shared with you

\\:’!h‘dt iS N l\'St'dﬂdal"dS? _
= Start a tour of MyStandards

H —e I

|4=

Usage Guidelines Portals News

21-04-2016 SWIFT
1SO 20022 real-time guidelines available on MyStandards
The new guidelines were developed by the ISO Real-Time Payments
Group (RTPG) and facilitated by Payments UK, the representative of the
DTCC Reorganization - CANO GSD - CD Early Redemption couniry's payments industry. The published guidelines are the firstin a
series. The aim is to develop a catalogue of guidelines covering all the ISO
20022 messages that may be used for real-time payments. These first
published guidelines focus on interbank payments messages.The RTPG
will now focus on developing the message guidelines necessary for
customer-to-bank real-time payments. These are likely to be delivered by
the end of the Summer.

DTEC Reorganization - CANQ CSD - CD Early Redemption SD

DTCC Reorganization - CANO CSD - Plan of Reorganization

DTCC Reorganization - CANO CSD - Put
05-04-2016 SWIFT

https://fwww2.swift.com/mystandards/#/groups New ISO 20022 catalogue view with industry usage M

This brings you to the Groups page. It displays all industry groups that use MyStandards.
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3. Click DTCC - Corporate Action Transformation.

Search the platform Q Standards Releases Business Domains Groups

G rou pS Search group | Q l

DTCC - Global
" DTCC pTCC DTCC-Corporate pyep Collateral - Margin

Action Transformation Transit Utiity

This brings you to the home page for DTCC’s Corporate Actions Transformation group.
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Reorganization Data Dictionaries, Scenarios, Message Usage Guidelines, and Event Templates

4. Under Usage Guide€lines, click more guidelines.

MyStandards

Search the platform @ Standards Releases  Business Domains  Groups

X Contact
DTCC - Corporate Action

Transformation prec

Usage Guidelines Open Communities Portals

DTCC - US - CA - Payment Processing - SR 2017 This Group has not created any Open Community This Group has not shared any Portal with you.
yet.
DTCC Distribution Event Templates - CANO SR2017
DTCC Redemption Event Templates - CANO SR2017
DTCC Reorganization Event Templates SR2017
DTCC Reorganization Templates 2 SR2017
more tuidelmeﬁ

Releases Sub-groups News
This Group has not documented any Release on This Group has not created any Sub-groups on This Group has not published any News yet.
MyStandards yet. MyStandards.

https:/fwww2.swift.com/mystandards/#/group/DTCC_-_Corporate_Action_Transformation#usage_guidelines -
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5. Click the schema name that you want to download.

Notes:

e Make sure that youare working with the latest Standard Release (“SR”).

e Thelistavailable on the SWIFT website may differ from the image below.

MyStandards

Search the platform Q  sStandards Releases  Business Domains  Groups

News Sub-groups Usage Guidelines Communities Portals Releases

sort by Search Q
Alphabetical order ~

~ Publishing date
DTCC - US - CA - Announcements - SR 2016 -FINAL

all v
DTCC - US - CA - Announcements - SR 2017
~ Restricted message types (1)
DTCC - US - CA - Instruction Processing - SR 2016 - FINAL Select a
[ 18020022

DTCC - US - CA - Instruction Processing - SR 2017

» Restricted messages (42)

DTCC - US - CA - Payment Processing - SR 2016 » Collections (12)

DTCC - US - CA - Payment Processing - SR 2017

DTCC - US - PX - Meetings - SR2016_Final

DTCC - US - PX - Meetings - SR2017

DTCC Distribution Event Templates - CANO SR2017

DTCC Redemption Event Templates - CANO SR2017

DTCC Reorganization Event Templates SR2017

DTCC Reorganization Templates 2 SR2017

The list of guidelines within that grouping appears.
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Reorganization Data Dictionaries, Scenarios, Message Usage Guidelines, and Event Templates

6. Click the folders to the right of the CANO message and the CANO message extension (a) to

select them for downloading.

Search the platform Q  sStandards Releases  Business Domains  Groups

i DTCC - US - CA - Payment Processing - SR 2017 @ rolow TN
attached document(s)
= Show details
Overview
Usage Guidelines ol e

Business Application Header head.001.001.01_Outbound add to my seleclion

Corporate Action Event Processing Status Advice Extension supl.010.001.05
Corporate Action Event Processing Status Advice seev.032.002.06

Corporate Action Movement Confirmation Extension supl.011.001.05

Corporate Action Movement Confirmation seev.036.002.08

Corporate Action Movement Preliminary Advice Cancellation Advice seev.044.002.07
Corporate Action Movement Preliminary Advice seev.035.002.08

Corporate Action Movement Reversal Advice seev.037.002.08

Corporate Action Notification Eligible Balance Extension supl.007.001.06

Corporate Action Notification Eligible Balance seev.031.002.07

Corporate Action Preliminary Advice Extension supl.009.001.05

The folder icon at the top displays “2.”
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Reorganization Data Dictionaries, Scenarios, Message Usage Guidelines, and Event Templates

7. Click the My Selection folder.

Search the platform Q  Standards Releases  Business Domains  Groups %

My Selection - Usage guidelines

My selecfion

prece Corporate Action Event Processing Status Advice seev.032.002.06 [
pTce Corporate Action Movement Confirmation Extension supl.011.001.05 [ =]
pTcc Corporate Action Movement Confirmation seev.036.002.08 [ =

| Batch operations |

[ Compare selected UGs
& Export the comparison
& Export selection to PDF
& Export selection to Excel
& Export selection to Schema i

% Edit M ta

£ Empty the selection

The list of message guidelines appears on the left and an action menu appears onthe right.

8. Click your download method. Note that you can go back and download any number of

formats you want.
A list of export options appears for your download type.
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Reorganization Data Dictionaries, Scenarios, Message Usage Guidelines, and Event Templates

9. Click the export option you want to use.

Export options

¢» | Enriched XML Schema

Generates a zip file containing the XML Schema documents of all the UGs in the
selection. Each XML Schema document has the extension '.xsd' and contains the set of
rules to which a valid XML document must conform. In addition, it also contains the
expanded names and definitions of each element described.

This format is compatible with any W3C XML tooling.

<> | Plain XML Schema

Generates a zip file containing the XML Schema documents of all the UGs in the
selection. Each XML Schema has the extension 'xsd' and contains the set of rules to
which a valid XML document must conform.

This format is compatible with any W3C XML tooling.

< | XML Schema P@aue

Generates a zip file\_dntaining the XML Schema documents of all the UGs in the
selection. Each UG is in a separate zip which includes the Enriched XML Schema
documents (same as above) and. if applicable, the extension XML Schema document
describing the extension that the publisher recommends to use in the SupplementaryData
element.

An information box appears when your download is in process.
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Reorganization Data Dictionaries, Scenarios, Message Usage Guidelines, and Event Templates

10. Click My Downloads section to get to the My Downloads page.

Go to "My Downloads" section

The file you have requested is being ienerated and will shortly be available for download.

Please check the status of this in the My Downloads SECTICII"II.

(You can also click Close to dismiss the window.)
The My Downloads page appears.

11. Click the item you want to save to your computer.

Search the platform Q  standards Releases  Business Domains ~ Groups

Community Membership Group Membership My Downloads My Notifications My Portals
Request date Resources Status
05-06-2017 15:15  MySelection_XML SchemaPackage_UG_UG_export_20170605_151549 zi ==
uTtc % j

PBS-1S0 20022 System Mapping for Reorganizations

Documentation regarding Legacy Mappings can be found at
http://dtcc.com/news/2013/january/01/legacy-mapping.aspx.

This documentation includes:

o Legacy Data Files: Provides a list of existing DTCC data files that will be replaced by ISO 20022
messages under this initiative.

e Mapping Legacy to DTCC New Model (zip). Contains a PDF file “DTCC Corporate Action Legacy
Mapping Overview” as well as a series of Excel spreadsheets that enable users to map from legacy
CCF files to ISO 20022 publication files.

ISO 20022 Messaging for Reorganizations: Entittements and Allocations 31


http://dtcc.com/news/2013/january/01/legacy-mapping.aspx

Messaging for Reorganizations

REORGANIZATION EVENT MESSAGING

Corporate Actions Messages in the Reorganization Lifecycle

There are seven types of messages in the ISO 20022 group that pertain to reorganization events:

seev.031.002.xx CA Notification supl.001.001.xx . CANO ‘ MT 564 Announcements
seev.039.002.xx ;CA Cancellation Advice I supl.006.001.xx . CACN MT 564 A tC
seev.031.002.xx ;CA Notification with Eligible Balance I supl.007.001.xx CANO-E MT 564 Record Date Entitlements
seev.035.002.xx ;‘SA Movement Preliminary Advice I supl.009.001.xx CAPA MT 564 Projected Payments
seev.036.002.xx ICA Movement Confirmation I supl.011.001.xx I CACO ‘ MT 566 Allocations / Payments
seev.032.002.xx ICA Event Processing Status Advice I supl.010.001.xx . CAPS MT 567 Unallocated Positions
seev.042.002.xx Corporate Actions Instruction Statement Report supl.031.001.xx CAST nia NEW
*Limited. Not backwards compatible

e Corporate Action Notification (CANO)

e Corporate Action Cancellation Advice (CACN)

e Corporate Action Notification with Eligible Balance (CANO-E)
e Corporate Action Movement Preliminary Advice (CAPA)

e Corporate Action Movement Confirmation (CACO)

o Corporate Action Event Processing Status Advice (CAPS)

e Corporate Action Instruction Statement Report (CAST)

The last two digits in the MX Identifier and the Extension code signify the version number. The MX
version number and/or the Supplementary version number may change during the SWIFT annual release
based on mandatory or optional updates to the standards and extensions.

Current schemas are available on MyStandards, DTCC.com, and DTCC’s Learning Center.

The messages that are discussed in this guide include the CANO-E, CAPA, CACO, CAPS, and
CAST messages.

Note: These messages work differently for Reorganizationsthan they have for Distributionsand Redemptions.

o The CANO-E provides the eligible balance for reorganization events based on event key date(s).
Additionally, it provides instructed, uninstructed, and uncovered protect balances for these events. A
replacement CANO message is sent when changes are made to eligible balances or instructed
position. Some event scenarios will have “CANO-E Only” messaging. CANO-E messages are also
sent for those events not processed at DTC (52N/tenders, 54N/conversions, 58N/repayments, and
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Messaging for Reorganizations

60N/warrants), providing clients with their position if they wish to participate directly with the Issuer/
Agent.

¢ The CAPA message provides pre-advice of payment for securities or cash payments relating to
reorganization events. It also provides instruction level pre-advice of securities or cash entitlements
as well as event-level instructed and uninstructed balances.

The CAPA extension provides information for instruction processing including Transaction ID (VOI)
and Transaction Sequence Number.

The CAPA is only applicable for voluntary put events, warrant redemptions, and full call/ maturity
conversions. It provides pre-advice of payment on events with a defined payment date. Since other
reorganization events project and allocate on the same day, they will not produce CAPA messages.

e CACO messages in the Reorganization lifecycle provide extension information that details
entitlements at the instruction level for a given cash or securities allocation. They also show
expanded information involving events with option proration by adding extended elements such as
accepted / unaccepted balances. CACO messages also provide greater detail relating to Rights
Subscription events, including instruction entitlements for subscriptions and oversubscriptions,
subscription charges, and subscription refund details.

o The CAST messages for the Reorganization lifecycle are greatly expanded for use with Reorg
events. A message extension now provides the transaction detail related to Reorg instruction totals,
which have been manually entered utilizing other systems. They show open Reorganization events
with instructed / uninstructed balances and are sent intraday close to the DTC instruction deadlines.
CAST messages also provide per-event instructions or protect instructions that have been processed
that day, and provide instruction status for those instructions that are not in a final state.

e The CAPS messages provide unallocated balance information at an account level. They are
applicable to events with a declared payable date that have not allocated. CAPS messages are only
sent for events that send a CAPA message (e.g., PUT events). The messages provide high-level
reason codes (such as fail reason codes and unallocated reason codes) for reorganization events.

All of the messages involved in this process are contingent upon the client having an eligible balance in
the event. Certain reorganization events will produce a CANO-E message only. Unless you have an
eligible balance, you will only see the announcement message for the event.

Messages Out of Scope for the Reorganization Life Cycle
The following messages are out of scope for Reorganizations:

e CAPC. Corporate Actions Preliminary Advice Cancellation

e CARE. Corporate Actions Movement Reversal Advice.

Note: Reversals for reorganization allocations will be done via CACO adjustments.
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Messaging for Reorganizations

How to Read an MX Identifier

The MX Identifier identifies the business area, message ID, and version of an ISO Message.
As an example, for the identifier seev.035.002.08:

e The first four alphabetic characters (“seev”) identify the business area. In this case, it is “Securities
Events.” You can see the full list of business areas on the ISO 20022 Web site at
http://www.is020022.org/documents/general/ISO20022 BusinessAreas.pdf.

¢ The next three characters (035) are the message identifier. The message in this example is a CAPA
message.

e The next three characters (002) are the “variant” identifier. Since “001” is always the main ISO
message, “002” would be the second variant (and the one that is compatible with ISO 15022). DTC is
using the second variant in order to comply with the industry’s requirement that the ISO 20022
messages we generate be backward compatible with ISO 15022.

e The last two characters (08) are the “version.” In this example, this is the sixth version of this
message, representing SR 2017.

Note: The final two digits have the potential to change with each release.

For your coding purposes, be sure to consult the latest documentation for the most current version
number.

Supplementary Data and Message Extensions

The DTC implementation of ISO 20022 will make use of an ISO 20022 concept of supplementary data,
also called “extensions.”

Certain DTC corporate actions elements are not covered by the standard ISO messages. These elements
are implemented using the supplementary data components. The data fields within the supplementary
data have been modeled using the ISO 20022 principles and will reside in the ISO 20022 data
dictionaries.

In terms of Reorganization messaging, the supplementary data is provided in message extensions. These
extensions allow DTC to provide an agreed-upon and machine-readable structure within the messages
for those data elements that have not been globally agreed to form part of the main message. Note that
the structure of the extension must be validated by the ISO community and registered within ISO 20022,
and this process includes the addition of the elements to the ISO 20022 data dictionaries. This allows for
improved interoperability while avoiding an impact on the messages themselves which may have been
implemented in other communities.
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Reorganization Events and their Associated Messages

Reorganization Events and their Associated ISO 20022 Messages

The maijority of Reorganization event types are covered by ISO 20022 messaging for corporate actions.

Reorganization Events and Their Identifiers
Reorganization events are referred to in a number of ways in this document.

The legacy DTC activity codes and function codes group events with similar behavior throughout the
event lifecycle. The newer ISO codes allow for greater specificity with particular event and sub event
types.

When this document refers to particular behaviors, the legacy codes are often used.

Ei_‘ This document shows the mapping per ISO event type code, sub event type,

— . and extended sub eventtype code. It links these SWIFT codes to their relevant
Reorganization

Event Codes legacy activity codes.

Documents at the beginning of each message chapter map the codes for all reorganization events that
apply to that message type.

Event Descriptions

Event Name Event Description

CD Early A feature of a security that allows an issuer to make a payment to the

Redemption security holder. This event will be used for securities subject to
redemptions other than those categorized as full and partial calls (e.g.,
early CD redemptions).

Event Mandatory, | Sub Event | Sub Event Function | Extended | Extended

Code Voluntary, | Name Description I Activity | Event Sub Event

or Choice? Code Type Type
REDM VOLU 53 CDRD

ISO 20022 Messaging for Reorganizations: Entittements and Allocations
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Change

Event Mandatory, | Sub Event | Sub Event Function | Extended | Extended

Code Voluntary, | Name Description I Activity | Event Sub Event

or Choice? Code Type Type

PLAC MAND Domicile Identifies an event 93

in which the issuer
has changed the
domicile of the
corporation.

or

A change in the
place of
incorporation of the
legal entity of the
issuing company.

CHAN MAND Reclassified | Identifies a change 93

in classification of a
security. For
example, Class A
common shares are
reclassified as
Class B.

Conversion Conversion of securities (generally convertible bonds or preferred
shares) into another form of securities (usually common shares) at a pre-
stated price or rate.

Event Mandatory, | Sub Event | Sub Event Function | Extended | Extended

Code Voluntary, | Name Description I Activity | Event Sub Event

or Choice? Code Type Type

CONV MAND Non-specific 93

conversion event.
CONV VOLU 52
54
54N
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Dutch Auction

Identifies a tender event in which the corporation offers to purchase up to
a certain amount of securities within a price range. Holders must submit a
specific price within that range that they would be willing to accept. The
actual tender price is not determined until the end of the offer.

Reorganization Events and their Associated Messages

Exchange Offer

An offer to surrender securities in exchange for other securities or a
combination of securities and cash. The exchange may also include a

consent solicitation.

Event Mandatory, | Sub Event | Sub Event Function | Extended | Extended
Code Voluntary, | Name Description I Activity | Event Sub Event
or Choice? Code Type Type
DTCH VOLU Dutch 52
Auction 59N

Event Mandatory, | Sub Event | Sub Event Function | Extended | Extended
Code Voluntary, | Name Description I Activity | Event Sub Event
or Choice? Code Type Type
EXOF VOLU Non-specific 52
exchange offer 59N
event.
EXOF VOLU 52N TMTN
EXOF VOLU 144a Identifies an event 52 A114
in which the 59N
security is a 144a
private placement
security.
EXOF VOLU Cash and Identifies an event 52 CASE
Securities with a combination 59N
of Cash and
Securities as
payout.
EXOF VOLU Consent Identifies an event 52
that includes a 59N
consent fee.
EXOF VOLU Reg S Identifies an event 52 REGS
in Whlf:h f[he 59N
security is a
Regulation S type.
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material changes to the security.

EXOF VOLU Unwind Identifies an event 51 UNWD
in which
"unwinding" of the
basket of securities
occurs.
Example: in order to participate in the tender offer of one of
the underlying securities, the holder must unwind the
basket. DTC creates the event for the holder to respond -
"unwind." The tender offer itself would be a separate event.
Or, this is a notification that a UIT can be unwound in
IVORSs (a separate instruction system) with the expiration
dates supplied.

Full Call The security is redeemed for cash in its entirety on a date that is prior to
the maturity date, and for which the holders receive the principal amount
of the security.

Event Mandatory, | Sub Event | Sub Event Function | Extended | Extended

Code Voluntary, | Name Description I Activity | Event Sub Event

or Choice? Code Type Type

MCAL MAND Full Call 69

General Information General information provided by the issuer that should notresultin

Instrument (MMI)
Important Notice
announcements.

Event Mandatory, | Sub Event | Sub Event Function | Extended | Extended
Code Voluntary, | Name Description I Activity | Event Sub Event
or Choice? Code Type Type

OTHR MAND Non-specific 93

General Information 58

event.
OTHR MAND Important Identifies an 96 NOTI

Notice information-only
eventof DTC
Money Market

Announcements are based on changes to the MMI security
that are entered by the agent. These are specific to MMI
Important notices only.
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Mandatory Put

Liquidation A company reports its intentions to dismantle its business, paying off
debts in order of priority and distributing the remaining assets in cash
and/or securities to the owners of the securities. The payment of
proceeds may require the presentation of securities.

Event Mandatory, | Sub Event | Sub Event Function | Extended | Extended

Code Voluntary, | Name Description I Activity | Event Sub Event

or Choice? Code Type Type

LIQU MAND Presentation | Identifies an event 79 PREQ

Required processed as Reorg 93
event and may
include options.

Mandatory A corporate action requiring the surrender of certificates to be exchanged

Exchange for a new security or cash.

Event Mandatory, | Sub Event | Sub Event Function | Extended | Extended

Code Voluntary, | Name Description I Activity | Event Sub Event

or Choice? Code Type Type

EXOF MAND Non-specific 93

Mandatory
Exchange event.

The mandatory exchange of all outstanding bonds (with a putable
feature) for cash or a new security where the event security is
remarketed. The issuer may offer holders the right to retain their
securities instead of exchanging them.

option to retain the
event securities
rather than
exchange them.

Event Mandatory, | Sub Event | Sub Event Function | Extended | Extended
Code Voluntary, | Name Description I Activity | Event Sub Event
or Choice? Code Type Type

BPUT MAND Non-specific 65

Mandatory Put 65G

event.
BPUT CHOS Retain Identifies an event 65B

that includes an 65R
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Reorganization Events and their Associated Messages

Maturity The final repayment, usually in cash, by an issuer for the entire issue, or
for remaining outstanding securities of a specific security on a specified
date.

Event Mandatory, | Sub Event | Sub Event Function | Extended | Extended

Code Voluntary, | Name Description I Activity | Event Sub Event

or Choice? Code Type Type

REDM MAND Non-specific 69 CONV

Maturity event.
REDM MAND Securities Identifies an event 93 SECU
in which the
payment will be
made in the form of
securities.

Meeting A meeting of a company's share or bond holders to address resolutions

(Proxy message) put forth by the issuer.

Meeting | Mandatory, | Sub Event | Sub Event Description Function | Classification

Type Voluntary, | Name I Activity | Code

or Choice? Code
GMET MAND Annual Identifies an annual meeting 80 AMET
event of the company on
behalf of security holders.
XMET MAND Extraordinary 80
GMET MAND General Identifies a meeting event 80
called by the company on
behalf of security holders at
which the company can
present corporate
resolutions that may require
avote by the holders.
SPCL MAND Special 80
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Name Change

Merger The exchange of one company's security for another company's security,
cash, or a combination of cash and securities.
Event Mandatory, | Sub Event | Sub Event Function | Extended | Extended
Code Voluntary, | Name Description I Activity | Event Sub Event
or Choice? Code Type Type
MRGR MAND Non-specific 93
election merger
event.
MRGR VOLU 52M (s)
MRGR MAND Cash Identifies an event 72 CASH
with a payout of
cash only.
MRGR MAND Cash and Identifies an event 90 CASE
Securities with a combination
of cash and
securities payout
only.
MRGR MAND Securities Identifies an event 7 SECU
with a payout of
securities only.

The issuer changes its name or the name of its security/securities. This
may involve surrendering physical securities. A new security identifier
may be assigned to the new name, especially if new securities are

issued.
Event Mandatory, | Sub Event | Sub Event Function | Extended | Extended
Code Voluntary, | Name Description I Activity | Event Sub Event
or Choice? Code Type Type
CHAN MAND 91
93

CHAN MAND Presentation 9N PREQ

Required 93
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Odd Lot Offer

Reorganization Events and their Associated Messages

Identifies a tender offer event made by the corporation or its agent to
purchase shares from odd-lot shareholders. An odd-lot shareholder

typically refers to a holder of less than 100 shares of stock.

Partial Mandatory
Put

Event Mandatory, | Sub Event | Sub Event Function | Extended | Extended
Code Voluntary, | Name Description I Activity | Event Sub Event
or Choice? Code Type Type
ODLT VOLU 52
52N

The mandatory exchange of a portion of bonds in which the exchanged
securities are usually remarketed. The issuer may offer holders the right

to retain instead of exchanging their securities.

Event Mandatory, | Sub Event | Sub Event Function | Extended | Extended
Code Voluntary, | Name Description I Activity | Event Sub Event
or Choice? Code Type Type

BPUT MAND 65P
BPUT CHOS Retain Identifies an event 65

that includes an 65R

option to retain the

event securities

rather than

exchange them.
Plan of Reorganization plan devised by the company or trustees that is usually
Reorganization associated witha bankrupftcy filing.
Event Mandatory, | Sub Event | Sub Event Function | Extended | Extended
Code Voluntary, | Name Description I Activity | Event Sub Event

or Choice? Code Type Type

BRUP VOLU Vote Identifies an event 94

inwhich a

vote/consent is

sought for the plan

of reorganization.
BRUP MAND Identifies an 94

information-only

event for the plan of

reorganization.
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Put

Reorganization Events and their Associated Messages

A feature of a bond that entitles the holder to elect to surrender the bond
for cash during a predetermined time period and with a predetermined
payable date.

Event
Code

Mandatory,
Voluntary,
or Choice?

Sub Event
Name

Sub Event
Description

Function
I Activity
Code

Extended
Event

Type

Extended
Sub Event

Type

BPUT

VOLU

Non-specific put
event.

52
58
58B
58N

BPUT

VOLU

Mortgage-
Backed

Indicates an event
in which the Issue
has an early
redemption feature
that allows the
holder to elect to
sell bonds back to
theissuerona
monthly basis,
according to
specified
conditions.

62
62B

MBCK

BPUT

VOLU

Survivor
Options

Indicates an event
in which the issue
has an early

redemption feature.

This feature allows
the holder to elect
to sell bonds back
to theissuerona
predetermined
basis (excluding
monthly) according

to specific priorities.

66P

SOPT
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Redemption of

Reorganization Events and their Associated Messages

An event in which the issuer pays proceeds to holders at or after the
expiration date of the warrant rather than expire the warrant for no cash

Reorganization

Warrants
(worthless).
Event Mandatory, | Sub Event | Sub Event Function | Extended | Extended
Code Voluntary, | Name Description I Activity | Event Sub Event
or Choice? Code Type Type
REDM MAND 61

A reorganization event announced by the issuer that cannot be classified
as another event.

Event Mandatory, | Sub Event | Sub Event Function | Extended | Extended
Code Voluntary, | Name Description I Activity | Event Sub Event
or Choice? Code Type Type
OTHR MAND 93
OTHR VOLU 52
52N

Reverse Stock Split The exchange of a company's security for the same company's new

security at a preset rate. This corporate action reduces the number of
shares outstanding.

Event Mandatory, | Sub Event | Sub Event Function | Extended | Extended
Code Voluntary, | Name Description I Activity | Event Sub Event

or Choice? Code Type Type
SPLR MAND 73

Rights Subscription A privilege granted to holders of rights to purchase new or additional
securities. Rights are often tradable in a secondary market.

Event Mandatory, | Sub Event | Sub Event Function | Extended | Extended
Code Voluntary, | Name Description I Activity | Event Sub Event
or Choice? Code Type Type
EXRI VOLU 59
93
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Reorganization Events and their Associated Messages

Security Separation The separation of a “unit” security (that consists of two or more securities
that were originally issued individually) back into individual components.
Event Mandatory, | Sub Event | Sub Event Function | Extended | Extended
Code Voluntary, | Name Description I Activity | Event Sub Event
or Choice? Code Type Type
MAND 93
DETI VOLU 54N
Stock Split The increase in a company's number of outstanding shares of stock
without any change in the shareholder's equity or the aggregate market
value at the time of the split. The share price is normally reduced.
Forward split events are included here.
Event Mandatory, | Sub Event | Sub Event Function | Extended | Extended
Code Voluntary, | Name Description I Activity | Event Sub Event
or Choice? Code Type Type
SPLF MAND Presentation 93 PREQ
Required
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Tender Offer

Reorganization Events and their Associated Messages

An offer made to security holders, normally by a third party, requesting
them to sell (tender) their securities for a specified price (usually at a
premium over prevailing market prices). Generally, the objective of a
tender offer is to take control of the target company.

Event
Code

Mandatory,
Voluntary,
or Choice?

Sub Event
Name

Sub Event
Description

Function
I Activity
Code

Extended
Event

Type

Extended
Sub Event

Type

BIDS
(issuer)

TEND
(offeror)

VOLU

Bid Tender/
Sealed
Tender

Identifies a tender
offer eventin which
the holder can
choose the price at
which they are
willing to tender
their securities. This
price may or may
not be accepted by
the offeror.

52
52N

BTST

BIDS
(issuer)

TEND
(offeror)

VOLU

Cash and
Securities

Identifies an event
with a combination
of Cash and
Securities as
payout.

52
52N

CASE

TEND

VOLU

CashinLieu

Identifies a DTC-
specific sub-event
in which holders
can elect to "sell"
whole shares to
satisfy fractional
entitlements
(usually as a result
of a merger) at the
beneficial owner
level.

52

CILI

BIDS

VOLU

Consent

Identifies a tender
offer event that
includes a consent
fee.

52
52N

BIDS
(issuer)

TEND
(offeror)

VOLU

Convert and
Tender

Identifies a tender
offer eventin which
the holder must
convert securities in
orderto take partin
the event.

54T

COTE
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Reorganization Events and their Associated Messages

Event
Code

Mandatory,
Voluntary,
or Choice?

Sub Event
Name

Sub Event
Description

Function
I Activity
Code

Extended
Event

Type

Extended
Sub Event

Type

NOOF

VOLU

Mini Tender

Identifies a tender
offer event
presented by a third
party to
shareholders of the
target company, in
which the
conditions of the
offer (e.g., quantity
sought) are less
than the
requirements
established by
market regulators.
As such, regulatory
approval is not
required.

52
52N

MITE

TEND

VOLU

Offerto
Purchase

Identifies a tender
offer event made by
another company or
the issuing
company (buy
back) to purchase a
portion or all of the
outstanding shares.

52
52N

FTPR

BIDS

VOLU

Self-Tender

Identifies a tender
offer event made by
the issuing
company (buy
back) to purchase a
portion or all of the
outstanding shares.

52
52N

SETE
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Termination

A security, usually a form of a derivative (e.g., ADR or UIT), for which the

Reorganization Events and their Associated Messages

agent orissuer has decided to terminate the derivative based on a
change to the underlying security/securities or a change in strategy.

Warrants Exercise

event security is a
GDR.

Event Mandatory, | Sub Event | Sub Event Function | Extended | Extended
Code Voluntary, | Name Description I Activity | Event Sub Event
or Choice? Code Type Type
EXOF MAND ADR Identifies when the 93 TMTN ADRS
event security is an
ADR.
EXOF MAND GDR Identifies when the 93 TMTN GDRS
event security is a
GDR.
EXOF VOLU ADR Identifies when the 52N TMTN ADRS
event security is an
ADR.
EXOF VOLU GDR Identifies when the 52N TMTN GDRS

A feature of a security that permits the holder to exercise an option to
exchange the security into another form (usually, warrants into shares).

The exercise will commonly require a payment based upon a

predetermined value and time.

ISO 20022 Messaging for Reorganizations: Entitlements and Allocations

Event Mandatory, | Sub Event | Sub Event Function | Extended | Extended
Code Voluntary, | Name Description I Activity | Event Sub Event
or Choice? Code Type Type
EXWA VOLU Non-specific 60
warrants exercise 60N
event.
52
Worthless DTC is advising its participants that their positions in that security will be
taken down. The announcement is created when DTC receives a formal
letter advising that securities held are worthless.
Event Mandatory, | Sub Event | Sub Event Function | Extended | Extended
Code Voluntary, | Name Description I Activity | Event Sub Event
or Choice? Code Type Type
WRTH MAND 93
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Reorganization Events and their Associated Messages

ISO 20022 Messages per Event

Not all ISO 20022 messages apply to all event types.

Messag—es ver This document specifies the individual messages that apply to each event type.

Reorg Event

Out-of-Scope

The following function codes are out of scope for lifecycle messaging for reorganization events:

ACTIVITY CODE = CA WEB EVENT TYPE ACTIVITY CODE DESCRIPTION
51 Exchange Offer/ Unwind UIT Rollover

80 Consentwith No Exchange | Proxy

91 Name Change Name Change

Plan of Reorganization

94
(Vote)

Bankruptcy

General Information
96 . General Information
(Important Notice)

See the Reorganization Event Codes mapping document for full event type information.
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Message Flows and Timing

Basic Message Flows for Reorganization Events

The following diagrams illustrate the overall message flow for mandatory and voluntary events in general

terms. Particular situations deviate from these simplified flows.

Please see Appendix A: Messaging Scenarios for Reorganizations for individual event types and detailed

message flows.

Mandatory Event Message Flows

At its simplest, the most common message flow for mandatory events can be summed up as follows:

4 T A P ——"
1. DTCAnnouncement

%]

R

3. DTC Projected and Actual

Allocations/Payments

ANNOUNCEMENT
(CANO)

ELIGIBLE BALANCE
(CANO-E)

PAYMENT
PRE-ADVICE
(CAPA)

CASH ALLOCATION
(CACO)

An event is announced. A client is notified of their eligibility for the event. Payment pre-advice is sent to

\\/

Flow for Warrants, Put Events, and Maturities

the client. After the payment is made, a confirmation for that paymentis sent to the client.
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Message Flows and Timing

Variation One: Other Mandatory Events

1. DTC Announcement 2. DTC Entitlement 3. Actual Allocation /
Payment

=
\J

Flow for Mergers, Reverse Splits, Mergers (CASE), and General Corporate Actions

An event is announced with a CANO NEWM and is later updated (for example, with a paymentdate) in a
CANO REPL. This drives the production of the CANO-E. The allocation is then made without a preadvice,
and a CACO message confirms the allocation.

Voluntary Event Message Flows

Voluntary events can take a greater variety of messaging paths than mandatory events. They are
presented in summary below.

At its simplest, the most common message flow for voluntary events canbe summed up as follows:
[1. DTCAnnouncementI 2. DTC Entitlement 3. Instruction Period 4. DTC Actual

Allocations /
Payments

i
U\

Flow for Tenders, Exchanges, Election Mergers, Conversions, Convert and Tenders,
Rights Subscriptions, and Warrant Exercises
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Message Flows and Timing

An event is announced. A client is notified of their eligibility for the event. During an instruction period, the
client can enter instructions using a method outside of ISO 20022 messaging. At some point after the
close of the messaging period, a paymentis made based on the client’s eligibility and the sum of any
instructions that were received. After the payment is made, a confirmation for that payment is sent to the
client (without preadvice of the allocation).

Variation One: Voluntary Events

A YT At j
1 AT A P I fretreti i 4. DTC Actual
1. DTCAnnouncement 2. Instruction Period ! EEEE
Al A~ £ c /
Allocations /

Payments

ANNOUNCEMENT EVENT CASH ALLOCATION
(CANO) INSTRUCTIONS (CACO)
(CAST)

Flow for CD Early Redemptions

This flow illustrates messaging behavior for long-term events. The event is announced. At some point
later on, instructions are made on the event. The allocation is driven by the instructions. A confirmation is
sent after the allocation is made (without preadvice of the allocation).

ISO 20022 Messaging for Reorganizations: Entittements and Allocations 52



Message Flows and Timing

Variation Two: Voluntary Events

A second variation on this flow is as follows:

3 YT Drnjortor Y e |
1 N7 A y ~oment 2 [ ot pet ol { Lo Frayf T 111a ua
1. DTCAnnouncement ||| 2. Instruction Period 2. Uit rrojected and Actual

(Long-Lived) Allocations / Payments

|
|
ANNOUNCEMENT EVENT |  PAYMENT CASH ALLOCATION
T, INSTRUCTIONS PRE-ADVICE | -
(CAST) | (CAPA) I
I -

Flow for Mortgage-Backed PUTs and Survivor Option PUTs

This flow also illustrates messaging behavior for long-term events. The event is announced. At some
point later on, instructions are made on the event.

A CAPA message that projects the payment may be sent if the agent selects a Transaction ID for the
payment, allowing for a partial payment of the instructions. A CACO message is sent to confirm the
partially paid instruction; it also notes the remaining balance to be paid at a future time.
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Message Flows and Timing

Variation Three: Voluntary Events

S - . T T . PP T A VYT D o mdie R |
1. DTC Announcement TC Entitlement 3. Instruction Period 4. DTC Projected and Actual

Allocations/Payments

ANNOUNCEMENT ELIGIBLE BALANCE EVENT PAYMENT CASH ALLOCATION

(CANO) (CANO-E) INSTRUCTIONS FRE-ADVICE (CACO)

(CAST) (CAPA)

Flow for Voluntary Puts (Repayments and Retainments)

An event is announced. A client is notified of their eligibility for the event. During an instruction period, the
client can enter instructions using a method outside of ISO 20022 messaging. Pre-advice is sent one or
more times during a messaging period. At some point after the close of the messaging period, a payment
is made based on the client's eligibility and the sum of any instructions that were received. A confirmation
for that paymentis then sent to the client.

Please see Appendix A: Messaging Scenarios for Reorganizations for individual event types and detailed
message flows.

For a complete list of data elements for each message, their origins, and their usage, please utilize the
Message Usage Guidelines available at dicc.com, the Learning Center, or My Standards at
https://www2.swift.com/mystandards/.
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Message Subscriptions and Timing

There is one basic subscription for reorganization event messaging. You can subscribe to individual

messages within that regular subscription.

The following tables describe general message times, as well as general processing times and holiday

schedules.

Message Times

Message Flows and Timing

All times are given in Eastern Standard Time. These times do not reflect holiday processing.
See the Reorganization Event Codes table for a list of ISO 20022 event codes.

MESSAGE

CANO-E

CAPA

CACO

CAPS

CAST

MESSAGE TIMES

Both file and real time at:

e 12:00 p.m.
e 1:30 p.m.
e 4:00 p.m.
e 4:30 p.m.
e 5:00 p.m.
e 8:00 p.m.

Both file and real time at:

. 1:30 a.m.
Via file:

e 4:00 p.m.
Real time:

e Every 20 minutes between
8:00 a.m. and 3:30 p.m.

Via file:
e 4:00 p.m.
Real time:

e Between 1:00 p.m. and 4:00

p.m.

Both file and real time at:

e 12:00 p.m.
e 1:30 p.m.
e 4:00 p.m.
e 4:30 p.m.
e 8:00 p.m.

ISO 20022 Messaging for Reorganizations: Entittements and Allocations

APPLIES TO EVENTS:

Mandatory:

61, 65, 65G, 65P, 69, 71, 72,
73, 79, 90, 93

Voluntary: 52, 52M, 54, 54T, 58, 58B,
59, 60, 65B, 65R

Not processed atDTC:
52N, 54N, 58N, 60N

Mandatory: 61, 65, 65G, 65P, 69

Voluntary: 58, 58B, 62, 62B, 65B, 65R,
66P

Mandatory: 61, 65, 65G, 65P, 69, 71, 72,
73, 79, 90, 93

Voluntary: 52, 52M, 53, 54, 54T, 58,
58B, 59, 60, 62, 62B, 65B,
65R, 66P

Mandatory: 65, 65G, 65P

Voluntary: 58, 58B, 65B, 65R

Mandatory: N/A

Voluntary: 52, 52M, 53, 54, 54T, 58,

58B, 59, 60, 62, 62B, 65B,
65R, 66P
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Message Flows and Timing

Weekly Messaging Times

Generally, messages for reorganization events are sent Monday through Friday.

No messages are sent on Saturday or Sunday aside from the original CANO announcement:

CANO Normal message volumes. Saturday:
Files transmitted based on customer e Limited volumes.
subscription. e No files transmitted.
Sunday:

e Limited volumes.
e Files transmitted based on
customer subscription.

Please see the holiday processing schedule for exceptions to the weekday schedule.
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Holiday Processing Schedule

MESSAGES/
HOLIDAYS

CANO

CANO-E

CAPA

CACO

CAPS

CAST

Forthese
holidays:

U.S. AND
CANADIAN
HOLIDAYS

(BOTH DTC AND
CANADA CLOSED)
Limited volumes.

Files transmitted
based on customer
subscription.

No messages.

No messages.

No messages.

No messages.

No messages.

e New Year's Day
e Labor Day
e Christmas Day

U.S. HOLIDAYS
(DTC CLOSED,
CANADA OPEN)

Limited volumes.

Files transmitted
based on customer
subscription.

No messages or files
transmitted.

Normal volumes.

Files transmitted
based on customer
subscription.

Only for Canadian
payments.

1:00 p.m., 2:00 p.m.,
and 3:00 p.m.
eastern time for P&l
and foreign
payments.

No messages or files
transmitted.

Dr. Martin Luther

King, Jr. Day

Presidents' Day

e Memorial Day

e Independence
Day

e Thanksgiving Day

ISO 20022 Messaging for Reorganizations: Entitlements and Allocations

U.S. HOLIDAYS
(DTC OPEN,
CANADA OPEN,
U.S. BANKS
CLOSED)

Normal volumes.

Files transmitted
based on customer
subscription.

Normal volumes.

Files transmitted
based on customer
subscription.

Normal volumes.

Files transmitted
based on customer
subscription.

Stock allocation only
(no cash allocation).

Normal volumes.

Files transmitted
based on customer
subscription.

Not sentforrights
subscriptions (59) or
warrant exercises
(60).

Normal volumes /
transmissionforall
othereventtypes.

e Columbus Day
e Veterans’ Day

Message Flows and Timing

CANADIAN
HOLIDAYS
(DTC OPEN,

CANADA CLOSED)

Normal volumes.

Files transmitted
based on customer
subscription.

Normal volumes.

Files transmitted
based on customer
subscription.

Normal volumes.

Files transmitted
based on customer
subscription.

Normal volumes.

Files transmitted
based on customer
subscription.

Normal volumes.

Files transmitted
based on customer
subscription.

Normal volumes.

Files transmitted
based on customer
subscription.

e Good Friday (All)

o VictoriaDay
e Canada Day
e CDN

Thanksgiving Day

o Boxing Day
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AccountBalances

AccountBalances

The ISO 20022 messages contain several balance types to explain your position as it is affected by a
corporate action reorganization event.

TERM

Collateral Out Balance

Confirmed Balance

Instructed Balance

Investment Pledged Balance

Investment Unpledged Balance

Memo Segregation Balance

Obligated Balance

Option Daily Instructed
Balance

Option Unaccepted Balance

Option Uncovered Protect
Balance

DEFINITION

Thisis your pledged position thatis noteligible for payment. It is the
portion ofthe original balance position heldin aDTC Pledged account.

For non-debt securities, this refers to units. For debt securities, this
refers to the face amount.

This balance only relates to CACO messages. It is the balance on
which the paymentis occurring.

For CANO-E and CAPA messages, the Instructed balance is the sum
of event-level instructed balances acrossall options. For CAST
messages, this can be at either the eventlevel orthe option level.

The total quantity of securities segregated fromthe General Free
accountofa firm, partner, officer, stockholder, or an omnibus account.

The position held thatrepresents the total quantity of securities
segregated fromthe Regular Unpledged account (Account 10).

The positionheld in aDTC segregated account. It is the counter used
to protectcustomer fully paid for securities frombeing delivered out of
a participantaccount.

An obligated balanceis displayed when you have anegative balance
(“short”) in your Regular Unpledged account (Account 10).

This appears only on the CAST message. It is the daily total of
instructions for agiven optionforthe currentday. This balance
includes only “made” instructions.

This appears only on the CACO message. For election merger events,
this is the balance that is being moved into another option number for
paymentdue to the proration ofthe original option.

This appears only on the CAST message, It is the balance of
uncovered protecttransactions atan option level.
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TERM

Settlement Position Balance

Total Eligible Balance

Total Instructed Balance

Total Uncovered Protect
Balance

Uncovered Protect Balance

Uninstructed Balance

AccountBalances

DEFINITION

Thisis your position inthese accounts:
e 10: Regular Unpledged account.
e 11: Regular Paid account.
e 14: Regular Pledged account.
e 18: InvestmentRegular Pledged account.
e 22: Investment Regular Unpledged account.

“Settled position”is notthe same as “eligible position” for voluntary
events. The 14, 18, and 22 are restricted accounts and will notresultin
entitlementunless the positionis moved into your Regular Unpledged
account(10).

Forvoluntary events, this is the total eligible balance upon which you
can instruct. Itis the positionin your Regular Pledged and Regular
Paid accounts (10and 11).

Formandatory events, this is the positionin any or all of these
accounts:

e 10: Regular Unpledged account.
e 11: Regular Paid account.
e 14: Regular Pledged account.
e 18: Investment Regular Pledged account.
e 22: InvestmentRegular Unpledged account.
Provides information aboutthe total instructed balance for the event.

This is either the sum of theinstructionsforthe eventorthe position in
the contra CUSIP for the event.

For most reorganization events, this is a cumulative total.

Forlong-lived events (53 {CD early redemption}, 54 {conversion}, 60
{warrant}, 66P {MMI survivor options}), this is notcumulative. It is
based solely on theinstructions for thatday (i.e., the day the message
is generated).

This balance is repeated for each option in the:
Option Balance Details

Option Instruction Details

Option Protect Instruction Details

On the CAST, thisis the event-level uncovered protectbalance. It is
the sum of all of the option-level balances.

On the CANO-E and CAPA messages, this is an event-level
uncovered protectbalance.

Forvoluntary events, this is the position eligible for instruction.
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CANO-E Messages

CORPORATE ACTION NOTIFICATION WITH ELIGIBLE
BALANCE (CANO-E) MESSAGES

Whatis a CANO-E Message?

The Corporate Action Notification with Eligible Balance (CANO-E) message captures a customer's DTC
eligible position on a particular date for a reorganization event (announced in the original CANO). This
message provides information about your eligible, instructed, and uninstructed balance(s).

After the initial message is sent, replacement messages are sent for a predetermined period of time
(based on the event type), generally leading up to a paymentdate.

The identifying information for a CANO-E message is:

MX IDENTIFIER 1ISO 20022 EXTENSION SHORT NAME EQUIVALENT EQUIVALENT
MESSAGE 1ISO 15022 DTCC
NAMES PROCESSES
seev.031.002.xx" | CA Notification supl.007.001.xx | CANO-E MT 564 Eligible
with Eligible Balances
Balance

The purpose of this message is to provide clients with balance information, including eligible balances.
Certain balances in the CANO-E will be marked as “eligible” or “not eligible” based on whether the event
is mandatory or voluntary.

Many event details can be traced back to the CANO message through the Corporate Action Event ID. By
using this identifier, the body of the CANO message is not repeated in the CANO-E.

Important information in the CANO-E main message includes:

e Corporate Action Event ID,

o Event Type,

¢ Mandatory/Voluntary Indicator,
o Eligible Balance,

¢ Instructed Balance,

e Uninstructed Balance, and

"The last two digits in the MX Identifier and the Extension code signify the version number. The MX version number and/or the Supplementary version
number may change during the SWIFT annual release based on mandatory or optional updates tothe standards and extensions.
Current schemas are available on MyStandards, DTCC.com, and DTCC's Learning Center.
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e Option-Level Information (including Response Deadline Date and Expiry Date).
Additional information specific to the reorg event type is provided in the message extension (also called

“SD,” or supplemental data). This may include:

e Sub Event Type,
¢ Memo Segregation Balance, and
¢ Investment Pledged /Unpledged Balance.

Balance Eligibility

CANO-E Messages

Eligibility is based on either entitlement for mandatory events or instructions for voluntary events.

150 TAG ELIGIBLE | NELIGIBLE
Total Eligible Balance (10, 11, 14, 18, 22)
Collateral Out Balance Eligible Balance
Investment Pledged Balance Eligible Balance
InvestmentUnpledged Balance Eligible Balance
Affected Balance Not Eligible Balance
Out For Registration Balance Not Eligible Balance
Memo Segregation Balance Not Eligible Balance

The DTC accounts that relate to these balances are:

e 10: Regular Unpledged account.

e 11: Regular Paid account.

e 14: Regular Pledged account.

¢ 18: Investment Regular Pledged account.

e 22: Investment Regular Unpledged account.
e 26: Call with Interest account.

e 28: Call No Interest account.

e 40: Withdrawal by Transfer account.

e Position Memo Segregation account.

ISO 20022 Messaging for Reorganizations: Entitlements and Allocations

VOLUNTARY

ELIGIBLE / INELIGIBLE

(10, 11)

Not Eligible Balance
Not Eligible Balance
Not Eligible Balance
Not Eligible Balance
Not Eligible Balance

Not Eligible Balance
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CANO-E Messages

Reorganization Events Using CANO-E Messages

Ei_‘ This document shows the mapping for CANO-E messages per ISO event type

— code, sub eventtype, and extended sub event type. It links these SWIFT codes
Reorg Events Using

CANO-Es to their relevant legacy activity codes.

When Are CANO-E Messages Generated?

In general, generation of the CANO-E is triggered by the presence of a balance in any of your accounts. ff
you have position at all in the event CUSIP, you will receive a CANO-E message.

After DTCC determines that you have an associated balance, a check is then made as to your eligible
balance. This balance eligibility differs based on whether this is a mandatory or voluntary event.

For example, your affected balance and your withdrawal by transfer balances do not determine eligibility,
but the presence of either of these balances will still trigger a CANO-E message.

The NEWM generation date and REPL message period for the CANO-E varies according to event type.
The following subsections list the eligible balances and provide tables explaining the message periods for
mandatory and voluntary events.

Mandatory Events

CANO-E Messaging Period for Mandatory Events
The eligible balance for mandatory events is determined by the following:

e For Partial Mandatory Puts, you have position in the contra CUSIP regular unpledged (“free”)
account.

e Forall other mandatory events, you have position in the event CUSIP in one of the following
accounts:

10: Regular Unpledged account.

11: Regular Paid account.

14: Regular Pledged account.

18: Investment Regular Pledged account.
22: Investment Regular Unpledged account.
26: Call with Interest account.

28: Call No Interest account.

40: Withdrawal by Transfer account.
Position Memo Segregation account.

O O O 0O O O O O O
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The final column in the following table specifies the balance that triggers each event type.
See the Reorg Events Using CANO-Es mapping document for full event type information.

ACTIVITY
CODE

61

65

65G

65P

69

71

72

73

79

90
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CA WEB
EVENT TYPE

Redemptions
of Warrants

Mandatory Put
(No Retain)

Mandatory Put
(Book Entry)

Partial
Mandatory Put

Full Call

Merger
(Securities)

Merger (Cash)

Reverse Stock
Split

Liquidation
(Presentation
Required)

Merger (Cash
and
Securities)

CAEV CODE /
SUB EVENT TYPE

REDM

BPUT

BPUT

BPUT

MCAL

MRGR / SECU

MRGR / CASH

SPLR

LIQU / PREQ

MRGR / CASE

CANO-E MESSAGE
START / END DATE

BEGINS:

ENDS:

BEGINS:

ENDS:

BEGINS:

ENDS:

BEGINS:

ENDS:

BEGINS:

ENDS:

BEGINS:

ENDS:

BEGINS:

ENDS:

BEGINS:

ENDS:

BEGINS:

ENDS:

BEGINS:

ENDS:

Payment Date — 7

Payment Date

Payment Date — 7

Payment Date

Payment Date — 7

Payment Date

Payment Date — 7

Payment Date

Payment Date — 7

Payment Date

Payment Date (DTC Anticipated
Payment Date) — 1

Payment Date (DTC Anticipated
Payment Date)

Payment Date (DTC Anticipated
Payment Date) — 1

Payment Date(DTC Anticipated
Payment Date)

Payment Date (DTC Anticipated
Payment Date) — 1

Payment Date (DTC Anticipated
Payment Date)

Payment Date (DTC Anticipated
Payment Date) — 1

Payment Date (DTC Anticipated
Payment Date)

Payment Date (DTC Anticipated
Payment Date) — 1

Payment Date (DTC Anticipated
Payment Date)

CANO-E Messages

MESSAGE
TRIGGER

Event
Security
balance

Event
Security
balance

Event
Security
balance

Contra
CUsSIP
balance

Event
Security
balance

Event
Security
balance

Event
Security
balance

Event
Security
balance

Event
Security
balance

Event
Security
balance
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93

Various

PLAC

CHAN

CHAN / PREQ
CONV

EXOF

EXOF / ADRS
(TMTN)

EXOF / ADRS
(TMTN)

EXRI

LIQU / PREQ

MRGR

OTHR

REDM / SECU
SPLF / PREQ

SPLR

WRTH

CANO-E Messages

BEGINS: Payment Date (DTC Anticipated Event
Payment Date) — 1 Security
ENDS: Payment Date (DTC Anticipated balance

Payment Date)

CANO-E Daily Messaging Times for Mandatory Events

Messages for mandatory events are sent daily at 8:00 p.m. during the range specified above.

Voluntary Events

CANO-E Messaging Period for Voluntary Events

For voluntary events, the messaging period is the widest relevant period for the individual reorganization
event type and could include early response deadlines and cover protect periods. The CANO-E message
is sent during this period when you have any position (eligible or non-eligible) in this event.

ACTIVITY CA WEB

CODE

52

Various

CAEV CODE /
EVENT TYPE SUB EVENT TYPE

BIDS

BIDS / BTST
BIDS / CASE
BIDS / COTE
BIDS / SETE
BPUT

CONS / WITH
CONS /WITO

CANO-E MESSAGE MESSAGE
START / END DATE TRIGGER
BEGINS earliest of: Event
Early Response Deadline—7 Security
or balance

Action Period Start Date — 7

ENDS /atest of:
Expiry Date
or
Cover Expiration Date
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ACTIVITY CA WEB

CAEV CODE /

CANO-E MESSAGE

CODE EVENT TYPE SUB EVENT TYPE START /END DATE

Various .
(NON-DTC)

52N

Merger
52M

CONV

DTCH

EXOF

EXOF / A114
EXOF / CASE
EXOF / REGS
EXWA

NOOF / MITE
ODLT

OTHR

TEND /BTST
TEND / CASE
TEND / CILI
TEND / COTE
TEND / FTPR

BIDS

BIDS / BTST
BIDS / CASE
BIDS / SETE
DTCH

EXOF

EXOF / A114

EXOF / ADRS
(TMTN)

EXOF / CASE

EXOF / GDRS
(TMTN)

EXOF / REGS
EXOF (TMTN)
NOOF / MITE
ODLT

OTHR

TEND / BTST
TEND / CASE
TEND /FTPR

MRGR

BEGINS earliest of:

Actual Early Expiration Date— 7

or
Expiry Date — 7
ENDS latest of:
Expiry Date
or
Cover Expiration Date

BEGINS earliest of:
Early Response Deadline—7
or
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MESSAGE
TRIGGER

Event
Security
balance

Event
Security
balance
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ACTIVITY CA WEB CAEV CODE / CANO-E MESSAGE MESSAGE
CODE EVENT TYPE SUB EVENT TYPE START /END DATE TRIGGER

Action Period Start Date — 7

ENDS Iatest of:
Expiry Date
or
Cover Expiration Date

Conversion CONV BEGINS: Response Deadline Date — 7 Event
54 ENDS: Expiry Date Security
balance
Conversion CONV BEGINS: Expiry Date — 7 Event
(NOn-DTC) ENDS: EXpIry Date SeCUrity
54N Security DETI balance
Separation
(Non-DTC)
Tender Offer o BIDS/COTE BEGINS earliest of: Event
(Convertand |, TEND / COTE Early Response Deadline-7 Security
Tender) or balance
Action Period Start Date — 7
54T
ENDS latest of:
Expiry Date
or
Cover Expiration Date
Put BPUT BEGINS: VVOI Entry Start Date Event
General OTHR Send REPL message ifinstruction activity. ~ Security
58 Information If not, send from Response Deadline Date — balance
3
ENDS: Response Deadline Date
Put BPUT BEGINS: VVOI Entry Start Date Event
Send REPL message ifinstruction activity. | Security
538 If not, send from Response Deadline Date — balance
3
ENDS: Response Deadline Date
Put BPUT BEGINS: Expiry Date — 7 Event
58N (NOn-DTC) ENDS: EXpIry Date SeCUrity
balance
Rights EXRI BEGINS: Response Deadline Date — 7 Event
Subscription ENDS latest of Security
59 Expiry Date balance

or
Cover Expiration Date
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ACTIVITY CA WEB

CODE EVENT TYPE
Warrant
60 Exercise
Warrant
60N Exercise
(Non-DTC)
Mandatory Put
(Retain Book
Entry)
65B
Mandatory Put
(Retain)
65R

CAEV CODE /
SUB EVENT TYPE

EXWA

EXWA

BPUT

BPUT

CANO-E MESSAGE
START / END DATE

BEGINS: Response Deadline Date — 7
ENDS: Expiry Date

BEGINS: Expiry Date — 7
ENDS: Expiry Date

FIRST RANGE BEGINS:
VOI Entry Start Date — 7

FIRST RANGE ENDS:
Response Deadline Date

SECOND RANGE
BEGINS earliest of:
Payment Date — 7
(ifgreater than 5 business day difference
between Response Deadline Date and
Payment Date)

SECOND RANGE ENDS: Payment Date

FIRST RANGE BEGINS:
VOI Entry Start Date — 7

FIRST RANGE ENDS:
Response Deadline Date

SECOND RANGE
BEGINS earliest of:
Payment Date — 7
(ifgreater than 5 business day difference
between Response Deadline Date and
Payment Date)

SECOND RANGE ENDS: Payment Date
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MESSAGE
TRIGGER

Event
Security
balance

Event
Security
balance

Event
Security
balance

Event
Security
balance
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CANO-E Daily Messaging Times for Voluntary Events

CANO-E replacement messages are sent daily throughout the time range specified above.

Intraday messages are also generated as the expiration date approaches:

MESSAGE BEGIN 8:00 p.m.
DATE
THROUGH...
Msg End Date — 4 8:00 p.m.
Msg End Date -3 5:00 p.m. 8:00 p.m.
Msg End Date — 2 5:00 p.m. 8:00 p.m.
Msg End Date -1 5:00 p.m. 8:00 p.m.
Message End Date 12:00 p.m. 1:30 p.m. 4:00 p.m. 4:30 p.m.

Events Out of Scope

These event types will not generate a CANO-E message.

See the Reorganization Event Codes mapping document for full event type information.

ACTIVITY
CODE

51

53

62

62B

66P

91

94

96

CA WEB EVENT TYPE

Exchange Offer/ Unwind
CD Early Redemption

Put
(Mortgage Backed)

Put
(Mortgage Backed)

Put (Survivor Options)
Name Change

Plan of Reorganization
(Vote)

General Information
(Important Notice)

CAEV CODE / SUB EVENT TYPE

UNWD

CDRD

BPUT / MBCK

BPUT / MBCK

BPUT / SOBT

CHAN

BRUP

OTHR /NOTI
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CANO-E Messages

CANO-E Weekly Messaging Times

Generally, entitlements and allocations messages are sent Monday through Friday during the times
specified above. Messages are not sent on Saturday or Sunday. Exceptions are noted in the holiday
processing schedule.

CANO-E Holiday Processing Schedule

In addition to the timing specifications above, CANO-E message generation also conforms to the
following holiday schedule:

No messages orfilesare| No messagesorfilesare| Forthese days, U.S. Normal volumes occur
senton: senton: banks are closed but on thesedays:
o New Year's Day o Dr. Martin Luther DTC is open: o Good Friday (All)
e Labor Day King, Jr. Day e Columbus Day o VictoriaDay
e Christmas Day. e Presidents'Day o Veterans’ Day e Canada Day

e Memorial Day
e Independence Day
e Thanksgiving Day

e CDN Thanksgiving
Day
+ Boxing Day

Files are transmitted
based on customer
subscription.

Files are transmitted
based on customer
subscription.

CANO-E Message Subscriptions

There is a single subscription for reorganization events. CANO-E messages are sent via fileand in real
time at 12:00 p.m., 1:30 p.m., 4:00 p.m., 4:30 p.m., 5:00 p.m., and 8:00 p.m. as specified above.
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Information Contained on the CANO-E Message

The following table contains some of the important elements in the CANO-E message.
For more detailed technical information about message contents and elements, please see the Data
Dictionary and/or My Standards for this message.

DATA ELEMENT OR
DATA CATEGORY

Notification Type

Event Processing Type

CAID

Official Corporate Actions
Event ID

Event Type

Event Security

Mandatory/Voluntary
Indicator

Balance Information

DEFINITION / INFORMATION

e “NEWM’ for new messages.
e “REPL” forreplacementmessages.

Always set to “REOG.”

Corporate Actions Identifier. This is DTC’s unique identifier for the
corporate action event.

Official Corporate Actions Identifier. Thisis the official, unique identifier for
the corporate action. ltis made up of the CA ID preceded by “US.” In order
forthis instruction to be accepted and processed, the COAF on the
instruction must match the COAF on theannouncement messages.

The “CAEV” refers to the event type.
See the Reorganization Event Codestable for a listof possible codes.

Includes security descriptionand CUSIP code.

Indicates whether the event is mandatory (MAND), voluntary (VOLU), or
mandatory with options (CHOS).

Several fields provide balance information according to the eventtype:

o Safekeeping Account. Your clientID.

e Instructed Balance. Your balancein the event for which
instructions have already been made. This includes cover protects.

e Uninstructed Balance. Your balancein the event forwhich no
instructions have been made. Forvoluntary events, thisis the
positioneligible forinstruction.

« Eligible Balance. For voluntary or choice events, this is the balance
upon which youcan instruct. For mandatoryevents, thisis the
balance relating to your entitiement.

e Collateral Out Balance. The portionofthe original balance position
heldin a DTC pledged accountand deposited with athird party for
the purpose of collateralization.

Note that notevery balance will apply to every eventtype.
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CANO-E Messages

The extension for the CANO-E message varies based on the individual event and sub event type. Some
of the following information may be included, depending on the event type represented by the message:

DATA ELEMENT OR

DATA CATEGORY DEFINITION / INFORMATION

Codes that representthe extended sub eventtype for this particular
Sub Event Information corporate action event. See the Reorganization Event Codes table fora
listofthese codes and associated information.

e Unpledged Balance. The total number of shares youhave pledged
to any number of pledgee banks for this security. Individual pledge
records record the security, number of shares, participant, pledgee
bank, and loan date.

¢ Investment Pledged Balance. Thetotal quantity of securities
segregated fromthe General Free accountofa firm, partner, officer,
stockholder, or an omnibus account.

Balance Information e Investment Unpledged Balance. Position held thatrepresents the
total quantity of securities segregated fromthe General Free
account.

e Memo Segregation Balance. The counter used to protect customer
fully paid for securities from being delivered outofa participant
account.

e Uncovered Protect Balance. The balance ofall uncovered protect
instructions acrossall options.
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CAPA Messages

CORPORATEACTION MOVEMENT PRELIMINARY
ADVICE (CAPA) MESSAGES

Whatis a CAPA Message?

The CAPA message provides pre-advice of payment for securities or cash payments relating to
reorganization events. For voluntary events, the CAPA also projects entitlements at an instruction-based
level.

The body of the CAPA message provides balances and the associated projected cash and/or securities
movements at an option level. The message extension displays details at the instruction level that break
down the entitlement for each VOl instruction. Additionally, the extension provides information regarding
reorg or custody deposits.

The CAPA message is only applicable to put events, warrant redemptions, full call conversions, and
maturity conversion events. Since other reorganization events project and allocate on the same day, they
will not produce a CAPA message.

In the case of mortgage-backed puts and puts with survivor options, you will receive a CAPA message
without receiving a CANO-E.

The identifying information for a CAPA message is:

MX IDENTIFIER 1ISO 20022 EXTENSION SHORT NAME EQUIVALENT EQUIVALENT
MESSAGE 1ISO 15022 DTCC
NAMES PROCESSES
seev.035.002.xx2 | CA Movement supl.009.001.xx | CAPA MT 564 Projected
Preliminary Payments
Advice

2The last two digits in the MX Identifier and the Extension code signify the version number. The MX versionnumber and/or the Supplementary version
number may change during the SWIFT annual release based on mandatory or optional updates tothe standards and extensions.
Current schemas are available on MyStandards, DTCC.com, and DTCC's Learning Center.
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Reorganization Events Using CAPA Messages

Reorg Events Using

Events Not Generating a CAPA

Of the reorganization events that are handled by ISO 20022 messaging, these event types will not

Ei_‘ This document shows the mapping for CAPA messages per ISO event type
code, sub eventtype, and extended sub event type. It links these SWIFT codes
CAPAs to their relevant legacy activity codes.

CAPA Messages

generate a CAPA message. See the Reorganization Event Codes mapping document for full event type

information.
ACTIVITY CA WEB EVENT TYPE
CODE
52 Various
52M Merger (Voluntary)
52N Various (Non-DTC)
53 CD Early Redemption

CAEV CODE / SUB EVENT TYPE

BIDS

BIDS / BTST
BIDS / CASE
BIDS / COTE
BIDS / SETE
BPUT

CONS /WITH
CONS /WITO
CONV

DTCH

EXOF

EXOF / A114

MRGR

BIDS

BIDS / BTST

BIDS / CASE

BIDS / SETE

DTCH

EXOF

EXOF / A114

EXOF / ADRS (TMTN)
EXOF / CASE

CDRD

ISO 20022 Messaging for Reorganizations: Entitlements and Allocations

EXOF / CASE
EXOF / REGS
EXWA

NOOF / MITE
ODLT

OTHR

TEND /BTST
TEND / CASE
TEND / CILI
TEND / COTE
TEND /FTPR

EXOF / GDRS (TMTN)

EXOF / REGS
EXOF (TMTN)
NOOF / MITE
ODLT

OTHR

TEND / BTST
TEND / CASE
TEND / FTPR
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54 Conversion
Conversion
(Non-DTC)
54N
Security Separation
(Non-DTC)
Tender Offer
54T
(Convertand Tender)
Put
58N
(Non-DTC)
59 Rights Subscription
60 Warrant Exercise
60N Warrant Exercise

(Non-DTC)

CONV

CONV

DETI

e BIDS/COTE
e TEND /COTE

BPUT

EXRI
EXWA

EXWA

When Are CAPA Messages Generated?

CAPA Message Triggers and Periods

CAPA Messages

The notification types for preliminary advice messages include NEWM (new messages) and REPL

(replacement messages).

Rules for CAPA message generation are outlined in the table below. It specifies the key dates for each

CAPA’s message period.

The table below also specifies which balance (per event type) will trigger a CAPA when position is
captured. CAPA messages are sent when the position captured contains a particular balance that is

greater than zero.

ACTIVITY CA WEB

CODE EVENT TYPE
Optional Put
58
Optional Put

588 (Book Entry)

Redemptions of
Warrants

61

CAEV CODE /

SUB EVENT CAPA MESSAGE KEY DATES:
NEW / REPLACEMENT SENT

TYPE

BPUT NEWM: Payment Date — 7

OTHR REPL: Payment Date — 1

BPUT NEWM: Payment Date — 7
REPL: Payment Date — 1

REDM NEWM: Anticipated Payment Date — 7

REPL: Payment Date — 1

ISO 20022 Messaging for Reorganizations: Entitlements and Allocations
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Contra CUSIP balance

Contra CUSIP balance

Event security balance
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ACTIVITY
CODE

62

62B

65

65B

65G

65P

65R

66P

69

CA WEB
EVENT TYPE

Put
(Mortgage
Backed)

Put
(Mortgage
Backed, Book
Entry)

Mandatory Put
(No Retain)

Mandatory Put
(Retain Book
Entry)

Mandatory Put
(Book Entry)

Partial
Mandatory Put

Mandatory Put
(Retain)
Partial

Mandatory Put
(Retain)

Put
(Survivor
Options)

Full Call

Maturity
(Conversion)

CAEV CODE /
SUB EVENT
TYPE

BPUT / MBCK

BPUT / MBCK

BPUT

BPUT

BPUT

BPUT

BPUT

BPUT

BPUT / SOPT

MCAL
REDM

CAPA MESSAGE KEY DATES:
NEW / REPLACEMENT SENT

NEWM: Payment Date — 7

Note: Item must be selected
for payment via APUT

REPL: Payment Date — 1

NEWM: Payment Date — 7

Note: ltem must be selected
for payment via APUT

REPL: Payment Date — 1

NEWM: Payment Date — 7
REPL: Payment Date — 1

NEWM: Payment Date — 7
REPL: Payment Date — 1

NEWM: Payment Date — 7
REPL: Payment Date — 1

NEWM: Payment Date — 7
REPL: Payment Date — 1

NEWM: Payment Date — 7
REPL: Payment Date — 1

NEWM: Payment Date — 7

Note: ltem must be selected
for payment via APUT

REPL: Payment Date — 1

NEWM: Anticipated Payment Date — 7
REPL: Anticipated PaymentDate — 1
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MESSAGE TRIGGER

Contra CUSIP balance

Contra CUSIP balance

Event security balance

Contra CUSIP balance
or

Event security
uninstructed balance
(CASH)

Event security balance

Event security balance
for positions held
under Contra CUSIP

Contraposition in
SECU option

Event security
uninstructed balance
in CASH option

RRG (segregated)
balance

Event security balance

75



CAPA Messages

Additional Rules for CAPA Generation

CAPA NEWM messages begin generating on the applicable key date — 7. If the rate is not available,
the projected cash entitlement will be marked as unknown (“UKWN”).

Between the key date — 7 and key date — 1, CAPA REPL messages are sent when a rate has been
received for an event for which the rate was previously unknown.

If an event is generated fewer than 7 days prior to the key date, the CAPA message is generated on
the first night it is available. After that point, it will follow the regular CAPA message flow until key date
-1

If there is a change to the entitiement, a replacement (REPL) message will be generated for the
participant for the event.

For applicable events, a CAPA message will automatically be generated on key date — 1 regardless
of the subscription option.

No CAPA message will be senton applicable events if the event is created on or after key date and
allocation occurs the same day.

Choice events (65R and 65B) generate two CAPA messages: one for each option type (Retain/Cash
or Securities). Eligible balance for the “Retain” option is based on your instructed position. Eligibility
forthe CASH or SECU option (default) will be based on the uninstructed position.

CAPA Message Subscriptions

There are two types of CAPA subscriptions for all event types:

Key Date — 7 and Key Date—1 only,
or

Key Date — 7 and Key Date— 1 plus any interim activity.

Note: “Key Date” refers to the date specified in the above table.

CAPA Daily Messaging Times

Messages are available both real time and via file at 1:30a.m.

CAPA Weekly Messaging Times

Generally, entitlements and allocations messages are sent Monday through Friday during the times
specified above. Messages are not sent on Saturday or Sunday. Exceptions are noted in the holiday
processing schedule.
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CAPA Holiday Processing Schedule

In addition to the timing specifications above, CAPA message generation also conforms to the following
holiday schedule:

No messages or files are | Normal volumes occuron | Forthese days, U.S. Normal volumes occuron
senton: these days: banks are closed but these days:
e New Year's Day e Dr. Martin Luther DTC is open: e Good Friday (All)
e Labor Day King, Jr. Day e Columbus Day e Victoria Day
e Christmas Day e Presidents'Day o Veterans’ Day e Canada Day
e Memorial Day Files are transmitted e CDN Thanksgiving
* Independence Day based on customer Day
e Thanksgiving Day e Boxing Day

subscription.
Files are transmitted
based on customer
subscription.

Information Containedonthe CAPA Message

CAPA Obligated Balance

The CAPA will display an “Obligated Balance” when you have a negative balance (“short”) in your
Regular Unpledged account (Account 10).

CAPA Instructed / Uninstructed Balance

For voluntary (VOLU) or choice (CHOS) events, the instructed and uninstructed balances are based on
the instructions received and processed through PTS/PBS legacy systems.
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CAPA Message Body

The following table contains some of the important elements in the CAPA message.

For more detailed technical information about message contents and elements, please see the Data

Dictionary and/or My Standards for this message.

DATA ELEMENT OR
DATA CATEGORY

Notification Type

Event Type

Corporate Action Event
Identification (CA ID)

Official Corporate Actions
Event ID

Underlying Security

Mandatory/Voluntary
Indicator

Balance Information

Security Movement Details

DEFINITION / INFORMATION

e “NEWM’ fornew messages.
o “REPL” forreplacement messages.

The four-letter code thatdefines the event type. See the Reorganization
Event Codes tablefora listof possible codes.

Corporate Actions Identifier. This is DTC’s unique identifier for the
corporate action event.

Official Corporate Actions Identifier. Thisis the official, unique identifier for
the corporate action. Itis made up of the CA ID preceded by “US.” In order
forthis instructionto be accepted and processed, the COAF on the
instruction must match the COAF on the announcement messages.

The security affected by the corporate action. Includes security description
and CUSIP code.

Indicates whether the event is mandatory (MAND), voluntary (VOLU), or
mandatory with options (CHOS).

Several fields provide balance information according to the eventtype:

o Safekeeping Account. Your clientID.

« Total Eligible Balance. For voluntary or choice events, this is the
balance upon which you can instruct. For mandatory events, this is
the balance relating to your entitlement.

o Settlement Position Balance. Your current eligible balance (for
elections, allocations, etc.).

Note that notevery balance will apply to every eventtype.

Forevents in which apayment is being made, these are details about the
upcoming movementof securities. These details may include:

e Security Identification. A descriptionofthefinancial instrument
related to securities movement.

o Entitled Quantity. The quantity of securities to be debited fromyour
account.

¢ Payment Date. Theissuer-announced date on which the securities
will be paid.
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CAPA Messages

DATA ELEMENT OR

DATA CATEGORY DEFINITION / INFORMATION

Forevents in which acash allocation is being made, these are details
about the upcoming payment. These details may include:

e Payment Date. Theissuer-announced date on whichthe cash will

Cash Movement Details be paid.
e Entitled Amount. The projected cash amountbased on the terms

of the corporate action event.
e DTC Cash Rate. The DTC rate used for calculating the cash
entittementon the reorganization event.

CAPA Message Extension

The extension for the CAPA message varies based on the individual event and sub eventtype, as well as
the option and instruction information it represents.

The option transaction details section provides each instruction that adds up to the projected allocation.
An individual instruction is presented in an information block that is distinguished by its Transaction ID
(VOI number). The CAPA extension contains as many repeating blocks of information as there are
instructions.

The ability to view all instructions gathered in a single report allows for greater instruction-level
transparency into everything that comprises your total allocation.

Some of the following information may be included, depending on the event type represented by the
message:

DATA ELEMENT OR

DATA CATEGORY DEFINITION / INFORMATION

Unique DTCC legacy reference used for matching and reconciling legacy

RDP Reference Number
CCF records. Itindicates how values are sourced from CCF legacy files.

Codes that representthe extended sub eventtype for this particular
Sub Event Type corporate action event. See the Reorganization Event Codes tablefora
listofthese codes and associated information.

The type of payoutassociated with the event (e.g., principal, cash,

FEEIL L0 securities, interest, dividend).
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DATA ELEMENT OR DEFINITION / INFORMATION

DATA CATEGORY
Each block ofinformationrepresents asingleinstruction. This block is
repeated perindividual instruction.

e Transaction ID. Unique number assigned by DTC (VOI). This is the
identifier for each individual instruction.

e Transaction ID Quantity. Resulting quantity of cash or security
involvedin this transaction (as aresult of this instruction).
Forreorganization and custody reorganization deposits, thisis the

Option Transaction Details depositquantity. For reorganizationinstructions, this is the

o Entitled Amount. The cash amountbased on the DTC cash rate for
this instruction.

« Entitled Quantity. The securities quantity to be debited or credited
based upon the DTC security rate per this instruction.

e  Customer Reference ID. Your own identification information for this
instruction. It can be a number, free-format text, or whatever you
used to identify this instruction in your own system.

Thesefields are only applicable to mortgage-backed PUTs.

e Agent Entered Quantity. The quantity entered by the agenton

PUT (mortgage backed) instructions to be paid. This quantity can be
Agent-Entered Quantities for the full or partial instructed quantity.

e« Agent Remaining Quantity. Theinstructed quantity less the
quantity entered by the agenton PUT (mortgage backed)
instructions. Remaining unpaid quantity.
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CORPORATE ACTION INSTRUCTION STATEMENT
REPORT (CAST) MESSAGES

Whatis a CAST Message?

The Corporate Action Movement Instruction Statement Report message (CAST) for reorganization events
is an outbound message that provides a comprehensive statement of instruction processing information.
It applies to voluntary (VOLU) events as well as PUT events with the right to retain (CHOS).

Use of the CAST message is expanded for reorganization events. Starting prior to the instruction period,
the CAST message provides you with your eligible, instructed, and uninstructed balances. The message
period itself covers as wide a range as possible, ending on the latest possible date on which you can
submit instructions. Each option for a given event displays the DTC instruction deadline (except for those
events not processed by DTC).

For reorganization CASTs, the core message still provides your instruction-level balances. However, the
message extension lists all instructions that occurred at the instruction level or at the protect instruction
level. Each day, any instructions (or status changes related to those instructions) are sent in CAST
messages. This includes instruction-level details that were entered into DTC processing systems (e.g.,
PTOP and PSOP) prior to the generation of the CAST message. The goal is to capture all instruction
activity associated with an event (whether it occurred on a terminal or later via ISO messaging), gathering
all instruction information in one place for comprehensive reference.

CAST messages are sentdaily until the day before the applicable expiration date, at which point multiple
intraday messages are sent. See the timing table for details on message generation.

CAST messages also provide instruction statuses that detail pending instructions (“Recycled”) as well as
final statuses (such as “Made,” "Canceled,” or “Withdrawn”).

In short, this message:

o Details all active voluntary events or PUT events with the right to retain per customer account,
¢ Provides event-level instructed and uninstructed balances per event,

e Provides instructed balances per option number,

e Provides instruction or protect instruction status (in the message extension), and

e Provides option-level VOl instruction detail (in the message extension).
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The identifying information for a CAST message is:

seev.042.002.xx 3| CA Instruction n/a CAST
Statement
Report

ReorganizationEvents Using CAST Messages

'ﬂ:’ This document shows the mapping for CAST messages per ISO event type

Reorg Events Using code, sub eventtype, and extended sub event type. It links these SWIFT codes

CASTs to their relevant legacy activity codes.

When Are CAST Messages Generated?

CAST Message Generation

For certain long-term events:

e 54 (conversion) and
e 60 (warrant),

...CAST messages are generated only when there is instruction activity until Actual Expiration Date—7. It
will then follow the normal CAST daily message timing.

For activities 53 (CD early redemption) and 66P (MMI survivor options), CAST messages are generated
only upon instruction. Replacement activity occurs only when there is a transaction ID status change. It is
possible to receive a replacement CAST if an instruction is awaiting paperwork. These messages may be
sent until the DTC instruction expiration date.

For all other activity types, CAST messages are triggered by the instruction start dates and expiration
dates.

Generally, instructions cannot be accepted after the DTC instruction expiration date. However, CAST
messages will continue to be sent until after the actual expiration date to allow you the opportunity to

3The last two digits in the MX Identifier and the Extension code signify the version number. The MX version number and/or the Supplementary version
number may change during the SWIFT annual release based on mandatory or optional updates tothe standards and extensions.
Current schemas are available on MyStandards, DTCC.com,and DTCC'’s Learning Center.
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consult with your agent outside of DTC. Note that the period would also include the actual cover protect
expiration date (if applicable). This provides you with the longest possible time period to take action
outside of DTC, if necessary.

CAST Messaging Periods

ACTIVITY CODE(S) /
TYPE(S)

The CAST message
applies to this event

type.

52: Seelist above

52M: MRGR

54T: BIDS / COTE,
TEND /COTE

53: CDRD

66P: BPUT / SOBT

54: CONV

60: EXWA

NOTIFICATION
PERIOD “FROM”

The day on which the
CAST NEWM is sent
and the start of the
messaging period.

The earlier of:

DTC Early Expiration
Date — 7

or

DTC Instruction Start
Date — 7

Driven by instruction
activity

Driven by instruction
activity

until

Actual Expiration
Date — 7

MESSAGE ACTIVITY
PERIOD

Replacement rules
(REPL messages) for
the length of the
message period.

If instruction activity:

Send REPL if
instruction activity

If no instruction
activity:

Send every day
from DTC
Expiration Date— 3
through DTC
Expiration Date

NEWM: Replacement
activity occurs only
when there is a
transaction ID status
change

Driven by instruction
activity

until

Actual Expiration
Date — 7

Send every day from
Actual Expiration
Date — 7

through Actual
Expiration Date
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NOTIFICATION
PERIOD “TO”

The last day on which
a CAST REPL
message may be sent
and the end of the
messaging period.

Actual Expiration
Date
or

Actual Cover Protect
Expiration Date

DTC Instruction
Expiration Date

Date ofthe instruction
or

Actual Expiration
Date, if known

OPTION DEADLINE
DATE

DTC'’s deadline date
for the option.

DTC Early Expiration
Date unless ithas
already passed

If it has passed, the
DTC Instruction

Expiration Dateis
used instead

Note: The code
“EARD” signifies that
the DTC Early
Expiration Dateis
being used

DTC Instruction
Expiration Date

DTC Instruction
Expiration Date, if
known

or

Current Date (if DTC
Instruction Expiration
Date is unknown)

83



ACTIVITY CODE(S) /

TYPE(S)

58:

58B:

62:

62B:
65B:
65R:

59:

OTHR
BPUT

BPUT
BPUT / MBCK
BPUT / MBCK
BPUT
BPUT

EXRI

NOTIFICATION
PERIOD “FROM”

DTC Instruction Start
Date — 7

DTC Sell Expiration
Date — 7

or

DTC Subscription
Expiration Date—7

MESSAGE ACTIVITY
PERIOD

If instruction activity:

Send REPL if
instruction activity.

If no instruction
activity:
Send every day
from Actual
Expiration End Date
-3
through Actual
Expiration End
Date.

If instruction activity:

Send REPL if
instruction activity

If no instruction
activity:

Send every day
from Subscription
Expiration Date— 3
through
Subscription
Expiration Date

CAST Messages

NOTIFICATION OPTION DEADLINE
PERIOD “TO” DATE
Actual Expiration DTC Instruction
Date Expiration Date
Actual Expiration DTC Instruction
Date Expiration Date

or

Actual Cover Protect
Expiration Date

CAST Message Subscriptions / Daily Messaging Times

CAST messages (delivered either via file or in real time) for most event types are sent at the times in the
table below.

e Forevents serviced by DTC, the CAST is sent intraday five times on DTC Expiration Date (i.e., Actual
Expiration Date— 1).

e Additionally, it is sent four times on Actual Expiration Date (in the event that you need to instruct
directly with the agent).
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Message Begin Date 8:00 p.m.

If Instruction Activity 8:00 p.m.

Actual Expiration -7
through Actual
Expiration — 2

8:00 p.m.

Actual Expiration —1 12:00 p.m. 1:30 p.m. 4:00 p.m. 4:30 p.m. 8:00 p.m.

Actual Expiration 12:00 p.m. 1:30 p.m. 4:00 p.m. 4:30 p.m.

or

Actual Cover
Expiration Date

There are some exceptions to these times (detailed above).

CAST Weekly Messaging Times

Generally, entitlements and allocations messages are sent Monday through Friday during the times
specified above. Exceptions are noted in the holiday processing schedule.

CAST Holiday Processing Schedule

In addition to the timing specifications above, CAST message generation also conforms to the following

holiday schedule:

No messages or files are
senton:

¢ New Year's Day
e Labor Day
e Christmas Day.

No messages or files are
senton:

e Dr. Martin Luther
King, Jr. Day
e Presidents'Day
e Memorial Day
e Independence
Day
e Thanksgiving Day

Forthese days, U.S.
banks are closed but
DTC isopen:

e Columbus Day
e Veterans’ Day

Messages are notsent
forrights subscriptions
(59) or warrant exercises
(60).

Normal volumes /
transmissionforall other
event types.

Normal volumes occur
on thesedays:

e Good Friday (All)
e VictoriaDay
e Canada Day
e CDN Thanksgiving
Day
e Boxing Day
Files are transmitted

based on customer
subscription.
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Paginationand CAST Messaging

Pagination breaks a large message down into separate messages that are chained together using
minimal repeated (mandatory) elements. It is used in cases in which there is too much data to fitinside a

single message (given the SWIFT network’s 100K size limit).

DTC will be using pagination for voluntary reorganization CAST messages when there is a large amount
of extension-levelinstruction data (thatis, repeating blocks of information populating the Option
Instruction Details section).

Forexample, a CAST message is sent for an event containing 50 separate instructions, of which only 30
will fit into the initial message (on the first page). The additional 20 instructions are then included in the
next chained message (on the second page).

Limited eventinformation (mandatory elements) will be repeated in each of the chained messages (for
identification purposes and quick reference).

The balance details and option details are not repeated in the extension; all other information in the core
message is carried over to the chained messages.

A “Last Page” Y/N indicator is displayed on the final page of the CAST message extension.
When the indicator is “Y,” the message is complete.

Information Contained on the CAST Message

The following table contains some of the important elements in the CAST message.
For more detailed technical information about message contents and elements, please see the Data
Dictionary and/or My Standards for this message.

DATA ELEMENT OR

DATA CATEGORY DEFINITION / INFORMATION

The Business Identifier Code thatrepresents the systemthat created the

From/To BIC
instruction message (DTCC) and the systemthat received it (your system).

Business Message . . - o .
9 A uniqueidentifier for an individual business message.

Identifier
Message Definition Contains the messageidentifier that defines the business message. It
Identifier contains amessage identifier published on the ISO 20022 website.

The date and time the message was created, adjusted to UTC

Creation Date/Time (Coordinated Universal Time).

For messages over 100K, the page number is displayed and the lastpage

Page Number/Indicator is indicated by “Y.”

Statement Type Set to “ALLL” (statement contains all instructions).

Reporting Type Set to “MASE” (multiple accounts).
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DATA ELEMENT OR
DATA CATEGORY

Statement Identification

Frequency Code

Update Type

Activity Indicator

From/To Date and Time

Account and Statement
Details

CAST Messages

DEFINITION / INFORMATION

Reference of the statement. Contains the CA ID (Corporate Actions
Identifier, DTC’s unique identifier for the corporate action event).

Frequency ofthe statement:
e DAIL. Daily.

e INDA. Intraday. This occurs toward the end of the messaging period
only. See the timing table for specific times.

Indicates whetherthereportis complete or contains changes only:

e COMP. The transaction ID or protectinformation status fields arein a
final status (such as “Made” or “Dropped”).

e DELT. Only used forintraday messages on Actual Expiration Date —
1 or Actual Expiration Date when there is response activity fromthe
previous CAST message.

A Y/N indicator that states whether there is activity or an information update
reported in the statement.

Defines the beginningand theend ofthe period range atwhich the
deadline has been set. It begins with the Instruction Start Date and ends
with the Actual Expiration Date or the Actual Cover Protect Expiration Date.
If multiple dates apply, then the widestdate rangeis used.

This section includes the following information:
o Safekeeping Account. Your clientID.

e Corporate Actions Identification. Also known as the “CA ID.” This
is DTC’s unique identifier for the corporate action event.

o Official Reference Corporate Actions Event Identification. Also
known as the “Official Reference CA ID.” This is the official, unique
identifier for the corporate action. Itis made up of the CA ID
preceded by “US.” The COAF on the instruction must match the
COAF on the announcement messages.

o Event Type. The “CAEV” refers to the event type. See the
Reorganization Event Codestable for a listof possible codes.

e DTC Mandatory/Voluntary. An indicator thatthe eventis mandatory
(MAND) or voluntary (VOLU).

e Underlying Security ID. The CUSIP forthe security underlying the
corporate action event.
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DATA ELEMENT OR

DATA CATEGORY DEFINITION / INFORMATION

This section includes the following information:

o Total Eligible Balance. Thetotal eligible balance upon which you
can instruct.

¢ Uninstructed Balance. Thebalance in the eventforwhich no
instructions have been made.

e Total Instructed Balance. The total instructed balance across all
optionsfortheevent. This is either the sum of the instructions for the
event orthe positionin the contra CUSIP for the event.

Balance Details

o Formostreorganization events, this is acumulative total.

o Forlong-livedevents (53, 54, 60, 66P), thisis notcumulative.
Itis based solely on theinstructions for thatday (i.e., the day
the message is generated).

Details about the selected optionfor this CAevent that pertain to this cash
and/or security movement. Theseinclude:

e Option Number. The optionidentifier as specified onthe
announcement.

e Option Type. Thetype ofoption thatis represented, e.g., “CASE” for
cash and securities. See the Options tabin the Announcements

data dictionaryforthefull list.

e Instructed Balance. The balance ofinstructed position for this
individual option.

Option Details
e Default Option Indicator. “Y” indicates that this is the defaultoption.
“N” indicates thatitis not.

e Deadline Date/Time. The DTC instruction expiration date.

o Deadline Type. Specifies thetype of deadline forinstructing. The
early deadline date will be shown until it expires; after that point, the
expiration dateis shown.

o EARD. DTC ConsentPayment Expiration Date.
o RDDT. DTC Instruction Expiration Date.

The extension for the CAST message contains the instructions associated with this event: either the full
list of existing instructions in the NEWM or any new/edited instructions in the REPL messages. The full list
of instructions is not repeated in REPL messages.

The extension contains summary information as well as repeating blocks of information. Each repeating
block represents option instruction details and/or option protect cover details.
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Some of the following information may be included in the message extension:

DATA ELEMENT OR
DATA CATEGORY

Total Uncovered Protect
Balance

Total Instructed Balance:
Option Balance Details

Total Instructed Balance:
Option Balance
(Repeating Block)

DEFINITION / INFORMATION

The balance of uncovered protecttransactions atan eventlevel.

This section contains information such as:

e OptionUncovered Protect Balance. The balance of uncovered
protecttransactionsatan option level.

e  Option Daily Instructed Balance. The daily total ofinstructions for
a given optionforthe currentday. This balanceincludes only
“Made” instructions.

e Option Oversubscription Quantity. Forrights subscription events,
this is the total number of oversubscribed units.

When thereis an oversubscription privilege, this quantity is not
included within the “Instructed Quantity” specifiedin the core
message.

e Option Unaccepted Balance. For election merger events, thisis
the balance that is being moved into another option number for
paymentdue to the proration ofthe original option.

Each block ofinformationrepresents asingle instruction. This block is
repeated perindividual instruction.

This informationincludes:
Option Number. The identifyingoption number for the instruction.
e Transaction Identification. The instruction reference number
assigned by DTC (also referred to as the VOI Number).
e Transaction Sequence Number. An additional reference number
used to uniquely identify thisinstruction.
e Transaction Identification Date. The date of yourinstruction.
e Transaction Contra CUSIP. The ID ofthe contra CUSIP for this
option.
o Transaction Identification Quantity. The quantity specified on this
instruction.

o Transaction Identification Oversubscription Quantity. The
quantity relating onlyto the oversubscription. This pertainsto rights
subscriptions only.

¢ Transaction Identification Status. The status of the instruction.
Values hereinclude:

o CANC. Cancel. Applies when theinstructionis canceled by a
clientorwhen instructions relate to an event that is terminated,
rescinded, or canceled by theissuer.

o CCAN. Conversion Cancellation. The cancellation ofa
Conversioninstruction (upon agentapproval only).

o DROP. Dropped. Theinstruction was dropped due to
insufficient position.

o MADE. Made. Theinstruction has been fully processed.
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DATA ELEMENT OR

DATA CATEGORY DEFINITION / INFORMATION

o PDOC. Pending Documentation. The instructionfor a CD Early
Redemption is awaiting paperwork. The instruction will become
MADE when DTC releases instructionuponreceivingthe
necessary paperwork.

o PENA. Pending Approval. Theinstructionis pendingrelease or
deletion fromthe external approval function (RTOP).

o PEND. Pending. Theinstructionis waiting for an update after
submission.

o RECY. Recycle. Theinstruction is waiting for position. By end
of day, the instruction will subsequently become either MADE
or DROP.

o REJA. Rejected by Agent. The instruction or withdrawal
rejected by the agentrelating to a Survivor Option event

o REJT. Reject. The instructiondid notpass initial validation. You
can edit therejection viathe ATAM system.

o REMD. Recycle Made. Previously recycled transactions have
been MADE and the system is processingthe updates.

o RESC. Rescinded. Theinstruction has been rescinded by the
issuer.

o SWUN. Swung. For Put events, theinstruction has been moved
from one clientaccountto another.

o WITH. The clientinstruction was withdrawn for events with
withdrawal privilege.

« Transaction Identification Protect Date. The date of the client
protectinstruction.

e Transaction Identification Cover Protect Date. The date of the
cover protectinstruction.

e Transaction Conditional Quantity. The conditional quantity ofthe
instruction. This pertains to tender offers.

e Transaction Tender Bid Price. Thetender bid price ofthe
instruction. This pertains to tender offers.

« Customer Reference Identification. Your own internal identifier for
this instruction, entered when the instruction was originally
submitted. It can be a number, free-format text, or whatever you
used to identify this instruction in your own system.
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DATA ELEMENT OR

DATA CATEGORY DEFINITION / INFORMATION

Each block ofinformationrepresents asingle protectinstruction. This block
is repeated perindividual protect.

This informationincludes:

e Option Number. The identifying option number ofthe protect
instruction.

e Protect Identification. The instruction reference number assigned
by DTC to the uncovered protectinstruction (also known as the VOI
number).

e Protect Sequence Number. An additional reference number used to
uniquely identify an uncovered protectinstruction.

e Customer Reference ID. Your own internal identifier for this
instruction, entered when the instruction was originally submitted. It
can be a number, free-format text, or whatever youused to identify
thisinstructionin your own system.

o Protect Date. Thedate of the protectinstruction.

¢ Cover Protect Date. The date of the cover protect. If a partial cover

Total Instructed Balance: transaction occurs, this will be the latest cover date.

Option Protect Instruction
Details
(Repeating Block)

« Protect Identification Quantity. The quantity ofthe protect
instruction. For protects that are partially covered, the quantity is
reduced by the amountpartially covered.

e Protect Identification Uncovered Quantity. The quantity ofthe
protectinstructionthathas notbeen covered.

o Protect Identification Oversubscription Quantity. The quantity of
the protectoversubscription.

o Protect Identification Status. The status of the protectinstruction.
Possible values include the following:

o  WITH. The protectinstruction has been withdrawn.
o COVR: Theprotectinstructionhas been fully covered.
o EXPI: Protectinstructionhas expired.

o OPEN: The protectinstruction has notbeen fully covered. This
status also applies to partial covers.

« Protect Conditional Quantity. The conditional quantity for the
protectinstruction. This pertains to tender offers.

¢ Protect Tender Bid Price. Thetender bid price ofthe protect
instruction. This pertains to tender offers.
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CORPORATEACTION MOVEMENT CONFIRMATION
(CACO) MESSAGES

Whatis a CACO Message?

The Corporate Action Movement Confirmation (CACO) message primarily provides securities or cash
payment notification for reorganization events. This message also:

¢ Notifies you of charges for rights subscriptions or warrant exercises,

e Provides instruction-level breakdown of cash or securities payments,

e Provides option-level accepted and unaccepted balances for prorated reorganization events,

e Provides instruction-level detail of prorated entitiements for accepted and unaccepted instructions,
and

e Provides expanded detail for rights subscription events (including instruction entitiements for
subscription and oversubscriptions, subscription charges, and subscription refund details).

The identifying information fora CACO message is:

seev.036.002.xx* | CA Movement supl.011.001.xx CACO MT 566 Allocations/
Confirmation Payments

4 The last two digits in the MX Identifier and the Extension code signify the version number. The MX versionnumber and/or the Supplementary version
number may change during the SWIFT annual release based on mandatory or optional updates tothe standards and extensions.
Current schemas are available on MyStandards, DTCC.com,and DTCC'’s Learning Center.
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Reorganization Events Using CACO Messages

Ei_‘ This document shows the mapping for CACO messages per ISO event type

— code, sub eventtype, and extended sub event type. It links these SWIFT codes
Reorg Events Using

CACOs to their relevant legacy activity codes.

Information events:

e 51 (UIT),
¢ 91 (name change), and
e 96 (MMl important notice)

...and events not processed by DTC:

e 52N (tender),

e 54N conversion),

¢ 58N (repayment), and
e 60N (warrants)

...will not generate a CACO. See the Reorganization Event Codes mapping document for full event type
information.

When Are CACO Messages Generated?

CACO Message Generation

CACO messages are triggered by a movement of cash and/or securities into your accountdue to a
reorganization event. They are created according to the subscriptions below.

CACO Message Subscriptions / Daily Messaging Times
The subscriptions for CACO events are for either file or real-time messages for all event types:

e Viafile at 4:00 p.m. eastern time, or
¢ Real-time throughout the day between 8:00 a.m. and 3:30 p.m. eastern time.
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CACO Weekly Messaging Times

Generally, entitlements and allocations messages are sent Monday through Friday during the times
specified above. Messages are not sent on Saturday or Sunday. Exceptions are noted in the holiday
processing schedule.

CACO Holiday Processing Schedule

In addition to the timing specifications above, CACO message generation also conforms to the following

holiday schedule:

No messages or files are
senton:

e New Year's Day
e Labor Day
e Christmas Day.

Messages are only sent
for Canadian payments
on thesedays:

e Dr. Martin Luther
King, Jr. Day

e Presidents'Day

e Memorial Day

e Independence Day

e Thanksgiving Day

Files are transmitted
based on customer
subscription.

Forthese days, U.S.
banks are closed but
DTC isopen:

e Columbus Day
e Veterans’ Day

Stock allocation only (no
cash allocation).

Normal volumes occur
on thesedays:

e Good Friday (All)

e VictoriaDay

e Canada Day

e CDN Thanksgiving
Day

e Boxing Day

Files are transmitted
based on customer
subscription.

Custody Reorgand Reorg Deposits

CACO messages for custody reorg deposits and reorg deposits are created when DTC allocates

securities and/or cash entitlements for that deposit. These deposits will normally contain a unique event

reference number (CA ID).

e [f available, the deposit will use the CA ID to identify the event.
¢ In cases where there is no unique CA ID tied to a deposit, the DAM deposit ID will be utilized.
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DebitMovements onthe CACO

Debit movements occur on CACOs for both mandatory and voluntary reorgs. In situations that produce
more than one CACO message for a given option (e.g., CASE), there will only be one debit security
movement.

Multiple Movements and CACO Messages

Events with multiple credit movements that allocate on the same day may have those movements
recorded on a single message or on multiple messages. When credit movements occur within different
time periods onthe same day, each movement is recorded on a separate message. Credit movements
occurring within the same time period will be shown on a single CACO message.

Paginationand CACO Messaging for Reorganizations

Pagination breaks a large message down into separate messages that are chained together using
minimal repeated (mandatory) elements. It is used in cases where there is too much data to fitinside a
single message (given the SWIFT network’s 100K size limit).

DTC will be using pagination for voluntary reorganization CACO messages when there is a large amount
of extension-level instruction data (that is, repeating blocks of information populating the Option
Transaction Details section) for the CACO payment.

For example, a payment for a given CACO message was made according to instruction details for 50
separate instructions, of which only 30 will fit into the initial message (the first page). The additional 20
instructions are then included in the next chained message (the second page).

Limited eventinformation (mandatory elements) will be repeated in each of the chained messages (for
identification purposes and quick reference):

e Corporate Action Event ID,

e Official Corporate ActionEvent ID,

o Event Type,

o Safekeeping Account,

e Confirmed Balance,

e Option Number, and

e Option Type.

These fields are defined in the table below.

A “Last Page” Y/N indicator is displayed on the final page of the CACO message extension.
When the indicator is “Y,” the message is complete.
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Information Contained on the CACO Message

The following table contains some of the important elements in the CACO message.
For more detailed technical information about message contents and elements, please see the Data
Dictionary and/or My Standards for this message.

DATA ELEMENT OR
DATA CATEGORY

Corporate Action Event
Identification

Official Corporate Action
Event Identification

Event Type

Event Security

Balance Information

Corporate Action Details

Option Details

DEFINITION / INFORMATION

Also known as the “CA ID.” Thisis DTC’s unique identifier for the corporate
action event.

Also known as the “Official Reference CA ID.” This is the official, unique
identifier for the corporate action. Itis made up of the CA ID preceded by
“US.” In order for this instruction to be accepted and processed, the COAF
on theinstruction must match the COAF on the announcementmessages.

The “CAEV” refers to the event type.

See the Reorganization Event Codestable for a listof ISO 20022 event
codes.

Includes security description, type, and CUSIP code.

Several fields provide balance information according to the eventtype:

o Safekeeping Account. Your clientID.

e Confirmed Balance. The balance upon which your paymentis
based.

« Total Eligible Balance. The total eligible balance upon which you
can instruct.

e Collateral Out of Balance. Your pledged positionthatis noteligible
for payment.

Note that notevery balance will apply to every eventtype.

Details about the corporate action:

¢ Additional Business Process Indicator. Thisis used for partial
mandatory puts (PPUT). Thisindicatorshowsthatthereis a
previously extended DTC eventname.

Details about the selected optionfor this CAevent that pertain to this cash
and/or security movement. Theseinclude:

e Option Number. The optionidentifier as specified onthe
announcement.

e OptionType. Thetype ofoption thatis represented, e.g., “CASE”
for cash and securities. See the Options tabin the
Announcements data dictionary for the full list.

e Proration Rate. Therate used to determine the accepted quantity.

e OptionFeatures. Thecode “PROR” indicates thatthis optionis
prorated.
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DATA ELEMENT OR

DATA CATEGORY DEFINITION / INFORMATION

Forevents in which apayment was made in securities, this section
provides information aboutthe movement of those securities. These details
may include:

o  Security Information. Information thatidentifies the DTC disbursed
security and type, as well as contra CUSIP indication.
e Credit/Debit Indicator.
e New to Old Rate. The DTC securities rate.
e Fraction Disposition. A codethatexplains the way fractional
Security Movement Details shares were handled in the movementofsecurities:
CINL. Cash in Lieu of Fractional Share (CL).
RDDN. Drop (DF).
RDUP. Round Up (RU). Note that this valueis used in conjunction
with the Rounding Factor field in the message extension.
« Posting Quantity. The quantity of securities that were debited from
or credited to your account.
e Posting Date. The DTC allocationdate and time.
e Payment Date. Theissuer-announced date on which the securities
were paid.

Forevents in which acash allocation is being made, these are details
about the cash payment. These details may include:

. Credit/Debit Indicator. Normally, an allocation results in acreditto
your account (and theindicatoris setto “Credit”). The debitindicator
is utilized when charges occur.

e Posting Amount. The cash amountfora cash payout, principal
payout, or premium payout.

e Accrued Interest Amount. The cash amount for an interest payout.

Cash Movement Details e Charges Amount. Any charges applicable to warrant exercise or
rights subscription events.

e Posting Date. The DTC allocationdate and time.

e Payment Date. Theissuer-announced date on whichthe cash was
paid.

e DTC Cash Rates. The DTC rate used for calculating the cash
entittementon the distribution. Based on thereorg eventtype, this
rate could be principal, interest, dividend, or cash.

e Prices. Thesemay includethe generic cash price paid per product
orthe generic cash price received per product.
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Information Contained in the CACO Message Extension

This portion of the message provides additional payment information, such as payout type and RDP

reference number. In addition to this, the CACO extension for reorganizations provides option instruction

details for voluntary events, which provides the entitlement at an instruction level. The sum of these

instructions makes up your allocation for this event. The inclusion of all instructions creates transparency

into this sum and allows you to improve your balancing process.

Some of the following information may be included, depending on the event type represented by the
message:

DATA ELEMENT OR

DATA CATEGORY DEFINITION / INFORMATION

Codes that representthe extended sub eventtype for this particular
Sub Event Type corporate action event. See the Event Typeforalistof these codes and
associated information.

Each block ofinformationrepresents asingle instruction. This block is
repeated perindividual instruction and is used for voluntary events, custody
deposits, and reorgdepositsonly.

Some ofthe information inthis message section may include:
e Transaction ID/Sequence Number:
o Forvoluntary events, this is the VOI reference number.
o Forcustodyreorg deposits, this is the Custody ID.
o Forreorg deposits, this isthe DepositID.

e Transaction Date/Time. Thedate and time ofthe voluntary reorg
instructions, or the deposit date/time for reorg or custody reorg

deposits.
Option Transaction Details e Transaction Quantity/Oversubscription. Resulting quantity of
(repeating block) cash or security involvedin this transaction, as well as the

oversubscription transaction quantity for rights subscription offers.

e Accepted/Unaccepted Quantity. Theportion ofthetransaction ID
quantity thatwas accepted or notby the issuer/agentfor prorated
events.

o Entitled Amount/Units. The accepted quantity multiplied by the
cash or securities paymentrate.

e Agent Entered Quantity. The quantity entered by the agenton
PUT (mortgage backed) instructions to be paid. This quantity can be
for the full or partial instructed quantity.

e Customer Reference ID. Your own identification information for this
instruction. Itcan be a number, free-format text, or whatever you
used to identify this instruction in your own system.
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Each block ofinformation represents asingle cash or securities movement
for a particular event. There can be more than one movement of cash or
securities within asingle CACO message.

Some ofthe information inthis portion ofthe message may include:
e Credit/Debit Indicator.

e Payout Type. The type of payoutassociated with the event(e.g.,

principal, cash, securities, interest, or dividend).
Cash / Securities

Movement Details
(repeating block)

e Reason/Sub Reason Code. Where applicable, the reason code
and sub reason code associated with the transaction. See the
Reason Code and Sub Reason Code tabs in the Entitlements and
Allocations Data Dictionaryfor afull listof codes.

. Rounding Factor. For securities, the decimal above which numbers
are rounded (e.g., ifthe rounding factoris 0.6, numbers of 0.6 and
above will be rounded up).

e RDP Reference Number. Unique DTCC legacy reference used for
matching and reconciling legacy CCF records. Itindicates how
values are sourced from CCF legacy files.
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CAPS Messages

CORPORATE ACTION EVENT PROCESSING STATUS
ADVICE (CAPS) MESSAGES

Whatis a CAPS Message?

Corporate Action Event Processing Status Advice (CAPS) messages provide unallocated balance information
at an account level. They are sent to indicate non-allocation on an eventon or past its payable date. CAPS
messages are generated in real time during the afternoon to reflect any change in the status of an event.

The message provides a high-level reason code for the failure to allocate. For reorganization events, these can
be Fail Reason and Unallocated Reason codes.

The identifying information for a CAPS message is:

seev.032.002.xx® | CA Event supl.010.001.xx CAPS MT 567 Unallocated
Processing Positions
Status Advice

Reorganization Events Using CAPS Messages

'I’ij CAPS messages apply to put events with known declared payable dates that

—_— have not allocated when expected. This document maps the old and new codes
Reorg Events Using

CAPS for Reorganization events that use CAPS messages.

®The last two digits in the MX Identifier and the Extension code signify the version number. The MX version number and/or the Supplementary version number
may change during the SWIFT annual release based on mandatory or optional updates to the standards and extensions.
Current schemas are available on MyStandards, DTCC.com,and DTCC'’s Learning Center.
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CAPS Messages

When Are CAPS Messages Generated?

CAPS messages are available in real time hourly between 1:00 p.m. and 4:00 p.m. eastern time. They are
available via file at 4:00 p.m. eastern time.

CAPS Messaging Notes

1. The CAPS message is based on a CAPA that was previously sent for an event (when available).

2. ltis possible to receive a CAPS message on an event that never had a CAPA. This can occur for late
events in a same-day position capture. A late event would come into the system and generate a
CANO-E at 1:30 p.m., then generate a CAPS message later that day if it does not allocate.

3. Reason codes are provided to explain why a given event was not allocated. Please see the “Reason
Codes for CAPS” tab in the Entitlements and Allocations data dictionary for a list of these codes.

4. Atime stamp in the Business Application Header (BAH) allows you to verify message order.

5. If anitem is past payable date, the CAPA message is only sentonce. The CAPS message will
continue to be sent on a daily basis.

Weekly Messaging Times

Generally, entitlements and allocations messages are sent Monday through Friday during these times:

e Messages between 1:00 p.m. and 4:00 p.m.
e Files transmitted at 4:00 p.m. eastern time.

Exceptions are noted in the holiday processing schedule.
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CAPS Messages

CAPS Holiday Processing Schedule

In addition to the timing specifications above, CAPS message generation also conforms to the following holiday

schedule:

No messages or files are
senton:

e New Year's Day
e Labor Day
e Christmas Day.

Messages are sentat:

e 1:00 p.m.,
e 2:00 p.m., and
e 3:00 p.m.

eastern time for P&l and

Forthese days, U.S.
banks are closed but
DTC isopen:

e Columbus Day
e Veterans’ Day

Normal volumes occur
on thesedays:

e Good Friday (All)
o VictoriaDay
e Canada Day

e CDN Thanksgiving
Day
o Boxing Day

Files are transmitted
based on customer
subscription.

foreign payments for
these holidays:

e Dr. Martin Luther
King, Jr. Day

e Presidents'Day

e Memorial Day

e Independence Day

e Thanksgiving Day

Files are transmitted
based on customer
subscription.

(The 4:00 message is
notsent.)

Information Containedonthe CAPS Message

For more detailed technical information about message contents and elements, please see the Data Dictionary
and/or My Standards for this message.

Corporate Actions Identifier. This is DTC’s unique identifier for the
corporate action event.

Corporate Action Event
Identification (CA ID)

Official Corporate Action Official Corporate Actions Identifier. Thisis the official, unique identifier for

Event ID the corporate action. Itis made up of the CA ID preceded by “US.”
Event Type The four-letter code thatdefines the event type. This is always “BPUT.”

This section provides you with information regarding the allocation status.
Since CAPS messages indicate thatan allocation has notbeen made, this

section provides you with thereason why the allocation is pending:
Event Processing Status 1on provides youwi why fonisp ng

Information e Pending/ No Specified Reason. This field appears when areason

isnotgiven forthe allocation notbeing made. It is used with the
code “NORE,” meaning “No reason to reportor no reason available
to report.”
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DATA ELEMENT OR

CAPS Messages

DEFINITION / INFORMATION

DATA CATEGORY

O O O

Pending / Reason Code. This field is used when there is a reason
codeassociated with the non-allocation. Options are:

NSEC. Securities notdelivered.

NPAY. No payment.

OTHR. Other; see narrative.

Additional Reason Information. This field provides any information
that was given regarding the non-allocation. ltis an optional, free-
text field that displays adescriptive whenever oneis given.

This section displays additional information related to the reorganization

event:

Supplementary Data

Security Identification. The CUSIP number and description ofthe
security involvedin this event.
Safekeeping Account. Your clientID.

The fields in this category are specific to unallocated reorganization
balances:

Unallocated Details:
Unallocated
Reorganization Balance

Total Eligible Balance. Thetotal eligible balance upon which you
can instruct.

Pledged Balance. The portionofthe original balance position held
ina DTC general free accountas of the day prior to publication date
Investment Pledged Balance. The portion ofthe original balance
positionheldin aDTC investmentaccountas ofthe day prior to
publication date.

Investment Unpledged Balance. The portion ofthe original
balance positionheld in aDTC segregated accountas of the day
priorto publicationdate.

Memo Segregation Balance. An amount set asidein orderto
protecta customer’s fully paid for securities frombeing delivered out
of a participantaccount

The fields in this category refer specifically to securities thathave notbeen
allocated:

Unallocated Securities
Transaction Details

Credit Debit Indicator. The code “CRED” or “DEBT” indicates
whether the cash movementwould be a credit or debit.

Reason Code. The reason why the securities allocation was being
made in the firstplace. Please see the “Reason Codes for CAPS”
tab in the Entitlements and Allocations data dictionaryforthe
full listofreason codes.

Transaction Amount. Theresulting quantity of securities
concerned in this transaction.

Unallocated Reason Code. The reason why the allocation was not
made. Please see the “Unallocated Reason Codes for CAPS” tab in
the Entitlements and Allocations data dictionary for the full list
of codes.

Earliest Payment Date. The date and time on which the securities
movement was scheduled to take place.
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Unallocated Cash
Transaction Details

The fields in this category refer specificallyto cash thathas notbeen
allocated:

Credit Debit Indicator. The code “CRED” or “DEBT” indicates
whetherthe cash movementwould be a creditor debit.

Reason Code. The reason why the cash allocation was being made
in the firstplace. Please see the “Reason Codes for CAPS” tab in
the Entitlements and Allocations data dictionary for the full list
of reason codes.

Transaction Amount. Theresulting cash amountconcerned in this
transaction.

Unallocated Reason Code. The reason why the cash allocation
was notmade. Please see the “Unallocated Reason Codes for
CAPS” tab in the Entitlements and Allocations data dictionary
forthe full listofcodes.

Earliest Payment Date. The date and time on which the cash
movement was scheduled to take place.

Corporate Action Details

This section provides someimportant dates for the corporate action.

Payment Date. Payable date as announced by the issuer or offeror.

CAPS Messages
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Appendix A: Messaging Scenarios for Reorganization Events

APPENDIX A: MESSAGING SCENARIOS FOR
REORGANIZATION EVENTS

Scenario1:  Mandatory Reorganization Event Flow

Activity Codes: 71,72,73,79, 90, 91, 93.
See the Reorganization Event Codes table for a list of ISO 20022 event codes.
NEWM REPL @

REORG
ANNOUNCEMENT

(CANO)

REORG
ANNOUNCEMENT
(CANO)

REPL

ELIGIBLE BALANCE
(CANO-E)

CASH [/ SECURITY
ALLOCATION

(CACO)

Cash Movement Details —1
Payment Date

DTC Cash Rate

Total Eligible Balance
Settlement Position Balance

Payment Date
Cash in Lieu Price

Event General Details: Event General Details = Event General Details
COAF COAF B = COAF
Event Processing Type: REOR Event Processing Type: REOR (DTC Anticipated L CAEV: MRGR, LIQU, SPLR,
CAEV: MRGR, LIQU, SPLR, CAEV: MRGR, LIQU, SPLR, Payment Date]-7 w CHAN, EXOF
CHAN, EXOF CHAN, EXOF LETTIRD w MAND | VOLU/ CHOS: MAND
MAND | VOLU ! CHOS: MAND MAND | VOLU ! CHOS: MAND DTC Allocation Date o Event CUSIP
Event CUSIP Event CUSIP -]
Event General Details Balance:
Option Details Option Details COAF w Safekeeping Account
Option — CASH, SECU, or CASE Option — CASH, SECU, or CASE Event Processing Type: REOR w Total Eligible Balance
CAEV: MRGR, LIQU, SPLR, L Confirmed Balance
Security Movement Debit Security Movement Debit CHAN, EXOF E
Debit: Event CUSIP Debit Event CUSIP MAND / VOLU/ CHOS: MAND Security Movement Details
Credit: New CUSIP Credit New CUSIP Event CUSIP <L Debit Event CUSIP
DTC Security Rate: DTC Security Rate: NEWO o Credit New CUSIP
NEWO (UKWN) Balance: q DTC Security Rate: NEWO
Safekeeping Account (&) Entitled Quantity
o
=

‘Cash Movement Detail
Payment Date (UKWN) -
DTC Cash Rate (UKWN)

Collateral Out Balance

+ Cash Movement Details
; Supplemertay Dite : e
Supplementary Data Supplementary Data

DTC Processing Indicator:
SubEvent Type: PREQ, CASH,

DTC Processing Indicator:
SubEvent Type: PREQ, CASH,
CASE, SECU

Sub Event Type
Memo Segregation Balance

Posting Amount
Net Cash Amount
Interest Amount

CASE, SECU RDP Reference Number Investment Pledged Balance SEEDT LE TN
RDP Reference Number Payout Type Investment Unpledged Balance +
Payout Type Supplementary Data

DTC Anticipated Payment

Date unknown.

Announcement updated with DTC Anticipated
Payment Date and DTC Payment Date.
This drives the CANO-E update.

Scenario 1: Mandatory Reorg Event

Memo Segregation Balance

SubEvent Type: PREQ, CASH,
CASE, SECU

ROP Reference Number

Payout Type
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Scenario2: Events “NotProcessedatDTCC”

Activity Codes: 52N, 54N, 58N, 60N.
See the Reorganization Event Codes table for a list of ISO 20022 event codes.

NEWM

REORG
ANNOUNCEMENT

(CANO)

NEWM
REPL

ELIGIBLE BALANCE

(CANO-E)

Event General Details:

Sub Event Type
ROP Reference Number

Events not
processed at DTC
have a CANO-E

only.

Event Scenarios (CAEV Codes)/

Dutch Auction (OTCH)

Security Separation (DETI)
Tender Offer— Bid Tender /
Sealed Tender (BIDS /TEND)
Tender Offer— Cash and Securities
(BIDS /TEND}) / BTST
Tender Offer— Consent (BIDS)
Tender Offer— Mini Tender (NOOF)
Tender Offer— Offer to Purchaze (TEND)
Tender Offer— Self Tender (BIDS) /
SETE
Termination — ADR (EXOF) ! ADRS
Termination — GDR (EXOF) / GDRS
Warrant Exercise (EXVWA)
Warrant Exercise — Ongeing (EXWWA)

/_ MESSAGE PERIOD: _\1

E\?e::—; Processing Type: REOR SHD B FROMeariiest of:
Event Type: CAEW . . (Actual Early Expiration
MAND / VOLU | CHOS: VOLU Ongom\CoversinCoN Date) -7 OR

EEIIEIES Exchange Offer— 1444 (EXOF) J A114 (Actual Ct'?"sg”tf;“-”;f’"‘
L piration Date) -
Option Details: Exch?él)%ggfjfasc;sh and Securities oR IAStL{aI Exgiratiun
EREi SEBL aTEAEE Exchange Offer— Consent (EXOF) THROJGEI;;amstuf-
Exchange Offer—Reg S (EXOF) / REGS (Actual Expiration Datt;}
+ Exchange Offer— UM Rollover (EXOF) / OR
THMTN
Supplementary Data {Actual Cover Protect
Eﬂd(légtutTJ;fer(ODLT} \ Expiration Date) /
f DTC Processing Indicator N Rights Subscription (EXRI)

Event General Details:

COAF

Event Processing Type:
REOR

MAND / VOLU/ CHOS: WOLU

Event CUSIP

Balances:

Safekeeping Account

Total Eligitle Balance
Settlement Position Balance
Collateral Out Balance

+

Supplementary Data

Sub Event Type

Memo Segregation Balance
Investment Pledged Balance
Investment Unpledged Balance

Scenario 2: Events Not Processed at DTCC
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Scenario3: TenderOffers

Activity Codes: 52, 54T.
See the Reorganization Event Codes table for a list of ISO 20022 event codes.

Tender Offer Types:

o Bid Tender/ Sealed Tender
e CashlnLieu

e Mini Tender

o Self-Tender

o Offer to Purchase

e Convert and Tender

e No Sub Event

e Cash and Securities

This scenario describes a range of tender offers.

REPL

NEWM

REORG INSTRUCTION

ELIGIBLE BALANCE

s
(CANO-£] TATEMENT

(CAST)

ANNOUNCEMENT
(CANO)

—
Event General Details: //_ MESSAGE PERIOD: z Event General Details:
COAF FROMeariiest of: COAF
Event Processing Type: (DOTC Early Expiration o Event Processing Type:
BIDS, TEND, NOOF Date) - 7 OR — BIDS, TEND, NOOF
MAND ! VOLU ! CHOS: WOLU (DTC Consent Payment |— Event CUSIP *
Event CUSIP Expiration Date} - 7 MAND / VOLU/ CHOS:
OR (DTC Instruction o voLu Supplementary Data
Option Details Expiration Date) - 7 Balance (Event)
Option: CASH, HOAC, CASE THROUGH latest of- : Balance: Uncovered Protect Balance
gﬂt;rfﬁgf“ res: PROR ITE T2ErnT m ?:tt;kglieg;i'mg Eggunl-lclg
) Expiration Date) {ifno , Option
Bl ) - cover feature} OR h Uninstructed Balance Uncovered Protect Balance
DTC Instru_ctu:_ln Expiration Date (OTC Cover Protect m ) ).
DTC Cover Expiraton Date Expration ate) = | ooty oD e
Instruction ID
DTC Protect Expiration Date Event General Details “— Total Instructed insiruction Sequence Number
COAF Deadline DateTime Instruction ID Date
Cash Mw Details Event Processing Type: Instruction ID Quantity
DTC Anticipated Payment Date BIDS, TEND, NOOF Instruction Status

DTC Cash Rate Event CUSIP ! = ;
Earliest Payment Date MAHND / VOLU / CHOS: g;‘?ﬁ;g’” LTI | ST
Solicitation Fee Rate VoL

Event CUSIP

Option Uncovered Protect

Security Movement Debit PTOP Details
DTC Securities Rate: NEWO Balan{:e:. . Protect ID

EIEIEET UL SR Processi ng Instruction Protect ID Sequence Number

+ Total Eligible Balance F t. Protect ID Date
Supplementary Data Settlement Position Balance unction status, el o iectDate
Sub event: BTST, CILI, MIN] Coliateral Out Balance including || Protect D Status _
SETE, FTPR, COTE, CASE F proter.‘l ._Prcltect ID Uncovered Quantity

ROF Reference Number
Payout Type: CASH Supplementary Data status.

Memo Segregation Balance
Investment Pledged Balance
Investment Unpledged Bal.
Uncovered Protect Balance

Scenario 3a: Tender Offers (1 of 2)
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PERIOD
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CASH ALLOCATION

(CACO)

END OF INSTRUCTION
(NO CAPA MESSAGE SENT)

Event General Details:

COAF

Event Processing Type:
BIDS, TEND, NOOF

MAMND / VOLUJ CHOS: WwOLU

Ewent CUSIP

Balance:
Safekeeping Account
Confirmed Balance
Instructed Balance

Option Number

Option Type

Proration Rate

Option Features: PROR

Security MovementDetails:
Debit Contra CUSIP

DTC Security Rate: NEWO
Posting Cluantity

Payment Date

Fractional Dizposition

Cash in Lieu Price

Cash Movement Details
Payment Date

DTC Cash Rate

Posting Amount

Met Cash Amount
Interest Amount

+

Supplementary Data

Option Level:
Accepted Option Balance
Unaccepted Option Balance

Option Transaction Details (Multiple)

Tranzaction I (repeatable}
Transaction Quantity (repeatable)
Transaction Sequence Number
Accepted Quantity

Unaccepted Quantity

Entitled Amount

Customer Reference

Process To Date

Movement Level

Payout Type:
SECU, CASH. PRIN, INTR
ROP Reference Number

v

“Process To" date further

defines the payment window

from the Agent.

Scenario 3b: Tender Offers (2 of 2)
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Scenario4:

Activity Code: 52.
See the Reorganization Event Codes table for a list of ISO 20022 event codes.

Exchange (144A or REGS)

Exchange Offer Types:

e 144a
¢ Regulation S

NEWM

REORG

ANNOUNCEMENT
(CANO)

ELIGIBLE BALANCE
(CANO-E)

INSTRUCTION
STATEMENT

(CAST)

SECURITY
ALLOCATION

{CACO)

INSTRUCTION | PERIOD

L
o
i e N i r-— :
E\g;n’:tﬁeneral Details: MESSAGE PERIOD: E\g;rg General Details 0 o E\g:‘l’} General Details
From =
Event Processing Type: EXOF {DTC Instruction Event Processing Type: |: w Event Processing Type: EXOF
gr? : I]'rf VOIEUF—:IU?JHOS: Vor SR E D(?gusw QO » :Iv:: tn? uvﬂfu ICHOS: VOLU
er Type: throw N 2
{Restricted Exchange) DTC In st,ﬂgm MARND / VOLU ICHOS: = w
Percentage Sought Expiration Date VoLu m 0 Balance:
Minimum Exercisable Quantity . - q Safekeeping Account
Balance: |— w Total Eligible Balance
Option Details: Event General Details Safekeeping Acct w w Confirmed Balance
Option: SECU COAF Total Eligitle Balance z (TT]
DTC Disbursed Security ID Event Processing Type: Uninstructed Balance —_— E Option Details
Actual Expiration Date EXOF Option Type: SECU, NOAC
OTC Ingtruction Expiration Date MAND / WVOLU / CHOS: Option Number L q DTC Disburzed Security ID
VoL Option Type: SECU, NOAC o
Option: NOAC Event CUSIP Total Instructed O q Security Movement Details
Deadline DateTime D [&] Debit: Contra CUSIP
+ Balance: Credit: New CUSIP
Safekeeping Account z 0 DTC Security Rate: NEWO
Supplementary Data Total Eligible Balance + = Entitled Quantity
Settlement Position Balance w = Payment Date
SubEvent: REGS, A114 Collateral Out Balance Supplementary Data
ROP Reference Number Py -5 el TR +
S PTOP [ Crtonmsgmosonoetis Supplemerayooa
Suppl tary Data . -
i Processing | "nsuction Sequance SubEvent: REGS or A144
SubEvent: REGS, 4114 Fu nctio n Instruction I Date ROP Reference Number

Investment Pledged Balance
Investment Unpledged
Balance

S

Instruction ID° Quantity

Instruction Status
—

Instruction status

Scenario 4: Exchange — 144A or REGS

Payout Type — Securities
Transaction ID (repeatable)

Tranzaction Quantity (repeatable}

Transaction Seguence Number
Entitied Quantity

Customer Reference (repeatable)

Process To Date
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Scenario5:  Exchange Offer (Cash and Securities, No Sub Event)

Activity Code: 52.
See the Reorganization Event Codes table for a list of ISO 20022 event codes.

Exchange Offer Types:

e Cash and Securities
¢ (No Sub Event)

This scenario describes non-specific exchange offer events, as well as events that offer payout in a
combination of cash and securities.

NEWM
REPL
REORG _c INSTRUCTION
ELIGIBLE BALANCE
ANNOUNCEMENT (CANO.E) 1 STATEMENT
(CANO) L (CAST)
I b
Event General Details [~ MESSAGE PERIOD: =z Event General Details:
COAF FROM ez_arﬂgsi‘ of: COAF
Event Processing Type: EXOF ID::JEE E;_:_'E EXIJIFEUTL Date) T 7 O Event Processing Type:
MAND / VOLU/ CHOS: VOLU UE Corst bt — EXOF
Event CUSIP B IR =T - Event CUSIP +
OR(DTC Instructicn MAND /| VOLU / CHOS:
A - Expiration Date) — 7 o '
Option Details voLu Supplementary Data
Option: CASE, NOAC THROUGH latest of: > e o
Contra CUSIP (DTC Cover Protect Expiration Balance: Balance (Event
Actual Expiration Date Date) OR(DTC Instruction m Safekeeping Account Uncuvereld p,—mrjd Balance
DTC Instruction Expiration Date Expiration Date) Total Eligible Balance
DTC Cowver Protect Expiration % {ifno cover feature} A P Uninstructed Balance Option
Date Unecovered Protect Balance
DTC Protect Expiration Date Event General Details w Option Number
COAF Option Type: CASH, " Onti i i
Cash Movement Details Event Processing Type: Z SECU, MOAC Ic:::rf;ill]ﬁ;mm" Details
Payment Date EXOF Total Instructed Instruction Sequence Number
DTC Cash Rate Event CUSIP Deadline DateTime Inetruction I Date
Earliest Payment Date MAND ! VOLU/ CHOS: Instruction I Quantity
WoLu Instruction Stat
Security MovementDetails Eitﬁﬂdlﬂﬁ c:n;ft‘iunm Quantity
DTC Securities Rate: NEWO Balance:
Safekeeping Account Option U ed Protect
¥ =L . ption Uncover T
P ——— [ PTOP Instruction Details
upplementary ment Position Balance . Protect IO
Colateral Out Balance Instruction A, R e
Sub Event: CASE Instructed Balance P : including Protect I Date
RODP Reference Number Uninstructed Balance rocessing protect Cover Protect Date
Payout Type: Cash, Securities, Protect ID Status
Principal, or Interest il status Protect ID Uncovered Quantity
Supplementary Data
—
Memo Segregation Balance
Investment Pledged Balance
Investment Unpledged
Balance

Scenario ba: Exchange Offer: No Sub Event, Cash and Securities (1 of 2)
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CASH ALLOCATION

(CACO)

PERIOD

Event General Details

COAF

Event Processing Type:
EXOF

MAMND / VOLU / CHOS: WwOLU

Ewvent CUSIP

Balance
Safekeeping Acct
Confirmed Balance

Instructed Balance  ——- The Instructed
Security Movement Details Balance is based

Debit Contra CUSIP
DTC Security Rate: NEWO upon the sum of

Posting Quantity all instructions
3D Eile 3 that are being

Cash Movement Details paidin the

Payment Date y

e current window
Posting Amount set by the Agent
Net Cazh Amount

Interest Amount

END OF INSTRUCTION
(NO CAPA MESSAGE SENT)

+
Supplementary Data

Payout Type:
SECU, CASH. PRIN, INTR

Tranzsaction I (repeatabile)

Tran=saction Quantity " "
(repeatable) Process To" date

Transaction Sequence Number further defines the
Entitled Amount .
Customer Reference payment window

Process To Date e— {7077 the .ﬂgEﬁt

Scenario 5b: Exchange Offer: No Sub Event, Cash and Securities (2 of 2)
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Scenario6:  Tender Offer (Consent)

Activity Code: 52.
See the Reorganization Event Codes table for a list of ISO 20022 event codes.

NEWM

REPL
REORG _ O_ INSTRUCTION
ELIGIBLE BALANCE
ANNOUNCEMENT (CANO-E) (1’ STATEMENT
(CANO) 1T} (CAST)
4 - >
Event General Details: " MESSAGE PERIOD: N Event General Details:
COAF FROM eariiest of: COAF
Event Processing Type: BIDS {DTC Early Expiration 'O Event Processing Type:
MAND / VOLU/ CHOS: VOLU Date) -7 OR — BIDS +
Event CUSIP (DTC Consent Payment h Event CUSIP
Additional Business Process Expiration Date) - 7 MAND / VOLU/ CHOS:
Indicator: CONS OR (OTC Instruction 0 VoL Supplementary Data
Expiration Date) - 7
Option Details: THROUGH latest of: : Balance: Balance (Event)
BT (oTC CD‘-’?:L' T”;ﬁgcé Expiration m ﬁfﬁkgfprg ’ECED” nt Uncovered Protect Balance
ion 1: ate] otal Eligi alance
Early Response Deadline (DTC Instruction Expiration h Uninstructed Balance Option
DTC Cash Rate | Date {ifno cover festurej) | w ) Uneoverad Protect Balancs
Payment Date (could be early) Option Number
Securities Moverment Details: Event General Details: Z Option Type: CTEN, '-Opﬁon Instruction Details
Debit: Contra CUSIP COAF CASH, NOAC :
— g Instruction ID
Event Processing Type: Total Instructed G;FE c‘t:gg Sequence Number
Option 2: CASH BIDS Deadline DateTime Inatruction I Date
Response Deadlineg Date (late) Event CUSIP . Instruction ID Quantity
E:‘E'mg:f'%;ﬁ;e “‘:{%?_LVOLU | CHOS: Instruction Status
L . Instruction Conditional Quantity
Securities Movement Details: Option Uncovered Protect
Debit: Contra CUSIP Balance: Detailg
T S PTOP Instruction || protect 0
= - Protect I Seguence Number
Supplementary Data gj‘;gi‘:toiﬁfgn E:‘a"ce Instruction _915:[“‘5; | Protect D Date
i Inciuaimng Cover Protect Date
RDP Reference Number ¥ P rocessi ng protect Protect ID Status
Payout Type: Cash Protect I Uncovered Quantity
Supplementary Data status Lo
Memo Segregation Balance
Investment Pledged Balance
Investment Unpledged
Balance

Scenario 6a: Tender Offer— Consent (1 of 2)
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(m) CASH ALLOCATION CASH ALLOCATION
O (CACO) {CACD)
E EARLY EXPIRATION LATE EXPIRATION
L PAYMENT PAYMENT
o >
zZ - - , ¢
= Event General Details: Event General Details:
O =z COAF COAF
— [TT] Event Processing Type: BIDS Event Processing Type: BIDS
(7] MAND / VOLU | CHOS: VOLU MAND / VOLU/ CHOS: WVOLU
Q Event CUSIP Event CUSIP
o
L) Balance: Balance:
m q Safekeeping Account Safekeeping Account
w Confirmed Balance Confirmed Balance
m (7] Instructed Balance Instructed Balance -6-_.
E E Security MovementDetails Security MovementDetails
Debit: Contra CUSIP Debit: Contra CUSIP
[T q Posting Quantity Posting Cluantity
O o Payment Date Payment Date
g Cash Movement Details Cash Movement Details The Instructed
(] Payment Date Payment Date Balance is based
=z Q The Instructed DTC Cash Rate DTC Cash Rate upon the sum ofall
= Balanceis based Posting Amount Posting Amount instructions that are
m — upon the sum ofall MNet Cash Amount Met Cash Amount being paid inthe
i i Interest Amount Interest Ameunt
gﬁ:”d;}ig?ﬂﬁ;am current window set by
g;t} g b + + the agent.
fhuérsgemm ow Setoy Supplementary Data Supplementary Data
Payout Type: CASH Payout Type: CASH
Transaction ID (repeatable) Transaction ID (repeatable)
Transaction Quantity (repeatable) Transaction Quantity (repeatable)
Transzaction Sequence Number Transaction Sequence Number
Entitlied Amount Entitled Amount >’
Customer Reference Customer Reference
Process To Date Process To Date
Scenario 6b: Tender Offer— Consent (2 of 2)
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Scenario7:  Voluntary Merger

Activity Code: 52M.
See the Reorganization Event Codes table for a list of ISO 20022 event codes.

Note that the unelected position is paid via Activity Code 93. Please see Scenario 1 for details regarding

REPL

mandatory events.

NEWM

REORG O_ INSTRUCTION
ELIGIBLE BALANCE
ANNOUNCEMENT (CANO-E) m STATEMENT
(CANO) m (CAST)
>
Event General Details: i 2 Event General Details:
ven MESSAGE PERIOD:
COAF : COAF
Event Processing Type: MRGR PN o Event Processing Type:
MAHND / VOLU | CHOS: VOLU JHIRS '"sggf;',”f A — MRGR +
Event CUSR THROUGH Iatest of: f— MAND I VOLUICHOS: Supplementary Data
(OTC Cover Protect U Event CUSF
Option Details Expiration Date) OR T Balance (Event)
Option: CASH, SECU, CASE (DTC Instruction Expiration : T Uncovered Protect Balance
! ! Date) {ifmo cover feature} .
Contra CUSIP m Safekeeping Account Opti
Dates: Total Eligitle Balance ption
Actual Expiration Date Event General Details F Uninstructed Balance Uncovered Protect Balance
OTC Ingtruction Expiration Date COAF N - .
OTC Cowver Protect Expiration Event Processing Type: UJ Option Number Optlon_ln FNLAITTIH 2
Date MRGR 4 Option Type: CASH, Ly S,
DTC Protect Expiration Date MAND | VOLU/ CHOS: CASE, SECU e
Option Features: PROR VoLU Total Instructed TEEED D ITE
Revocabilty End Date Event CUSIP Deadiine DateTime JEOLTIET L OGAETIE
Proration Rate Instruc‘t!l:ln Statu.l*sl }
Balance: Ié'l;t?g:tlnn Conditional Quantity
Cash Movement Details Safekeeping Account Friee
Payment Date Total Eligible Balance D e
DTC Cash Rate Settlement Posttion Balance P“ﬁjtt‘:';‘m
Security Movement Details ELEERGIHETITES PTO P Instruction Status Protect I Seguence Number
o X + H Protect ID Dat
OTC Seturitciite 10 Processing ncsang e | Bt
ayment Date Supplementary Data =
Function Protect Status Protect ID Status _
¥ Memo Segregation Balance -Prutect ID Uncovered Quantity
Investment Pledged Balance
5 le tary Data
HE R Investment Unpledged Bal
Fry e Uncovered Protect Balance

ROP Reference Number
Payout Type: CASH, SECU

Scenario 7a: Voluntary Merger (1 of 2)
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CASH ALLOCATION

(CACO)

PERIOD

END OF INSTRUCTION
(NO CAPA MESSAGE SENT)

Event General Details

COAF

Event Processing Type:
MRGR

MAND / VOLU/ CHOS:
VoL

Event CUSIP

Balance:
Safekeeping Account
Confirmed Balance
Instructed Balance

Option Details

Option Number

Option Type: CASH, CASE,
SECU

Proration Rate

Option Features: PROR

Security Movement Details
Debit: Contra CUSIP

DTC Security Rate: NEWO
Posting Quantity

Payment Date

Fractional Disposition
Cash-in-Lieu Price

Cash Movement Details
Payment Date

DTC Cash Rate

Posting Amount

MNet Cash Amount
Interest Amount

Supplementary Data

Option Level:
Accepted Option Balance
Unaccepted Option Balance

Option Transaction Details (Muliiple)

Tranzaction ID (repeatable)
Transaction Quantity (repeatable)
Transaction Sequence Number
Accepted Quantity

Unaccepted Quantity

Entitled Amount

Customer Reference

Processto Date

Movement Level

Payout Type: SECU, CASH.
ROP Reference Number

Scenario 7b: Voluntary Merger (2 of 2)
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Scenario8: WarrantExercise

Activity Code: 60.
See the Reorganization Event Codes table for a list of ISO 20022 event codes.

NEWM

INSTRUCTION

REORG
ANNOUNCEMENT STATEMENT

(casT)

(CANO)

Event General Details:

Event General Details:

CO&F COAF

Event Processing Type: EXWA Event Processing Type:

MAND /[ VOLU / CHOS: VOLU EXWVA

Ewvent CUSIP MAND / VOLU/ CHOS:
VoLu

Option Details Event CUSIP

Option: EXER

OTC Instruction Deadline Date Balances:

Expiration Date Safekeeping Account

Total Eligible Balance
Uninstructed Balance

Occurrence Type: ONGO
Minimum Exercizable Quantity

Security Movement Details
DTC Securities Rate: NEWO
Cash In Ligu Price

Option Number
Option Type: EXER, NOAC
Total Instructed

INSTRUCTION | PERIOD

(NO CANO-E MESSAGE SENT)

{(Events are long-lived and based on instruction|activity)

Credit: CUSIP Deadline DateTime +
Cash Movement Details
Cash In Lisu Amount Supplementary Data
-
S Option Instrucfion Details:
R Instruction Instruction ID
Inzstruction Sequence Number
+ WARR Status Instruction ID Date
Supplementary Data = Instruction ID Quantity
PrOCESSH]Q Instruction IO Owversubscription
peyoutTypersEe Fu nCtIO n Insttlrlilac?it:lr?status
Instruction Conditional Quantity
Bid Price

Subscription charge upon made instruction.

Scenario 8a: Warrant Exercise (1 of 2)
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PERIOD

SUBSCRIFTION CHARGE

(CACO)

Appendix A: Messaging Scenarios for Reorganization Events

NEW SECURITY
CREDIT /
WARRANT DEBIT
(CACO)

END OF INSTRUCTION
(NO CAPA MESSAGE SENT)

Event General Details:

COAF

Event Processing Type: EXWA
MAND /! VOLU/ CHOS: VoL
Event CUSIP

Balance:
Safekeeping Account
Confirmed Balance

Cash Movement Details:
Debit Indicator

Charges Amount

Charges Fee Rate

Posting Date

+

Supplementary Data

Payout Type: SECU

Transaction Il (repeatable)
Transaction Quantity (repeatable)
Transaction Sequence Mumber
Entitled Amount

Customer Reference

Event General Details:

COAF

Event Processing Type: EXWA
MAND / VOLU / CHOS: VOLU
Ewvent CUSIP

Balance:
Safekeeping Account
Confirmed Balance

Security Movement Details:
Debit: Event CUSIP

DTC Security Rate: NEWO
Credit: New CUSIP

Entitlied Qluantity

Posting Date

Generic Price Paid per Product

+

Supplementary Data

Payout Type: SECU

Transaction I¥ (repeatable)
Transaction Quantity (repeatable)
Tranzaction Sequence Number
Entitled Amount

Customer Reference

Scenario 8b: Warrant Exercise (2 of 2)

ISO 20022 Messaging for Reorganizations: Entitlements and Allocations

117



Scenario9:

Activity Code: 61.

Appendix A: Messaging Scenarios for Reorganization Events

Redemption of Warrants

See the Reorganization Event Codes table for a list of ISO 20022 event codes.

A redemption of warrants is based on a related warrant exercise event expiration.

NEVWM

REORG

NEWM

NEWWM

CASH / SECURITY

ELIGIBLE BALANCE PRE-ADVICE
ANNOUNCEMENT (CANO-E) (CAPA) ALLOCATION
{cANQ) {cAacO)
@
Event General Details: MESSAGE PERIOD: Event General Details
COAF MESSAGE PERIOD: Anticipated Payment COAF
Event Processing Type: REDNM Redemption Date -7 Date—T Event Processing Type: REDN
MAMND / VOLU/ CHOS: MAND through through MAND / VOLU/ CHOS: MAND
Event CUSIP Redemption Date DTC Allocation Date Event CUSIP
Option Details Balance:
Option: CASH Event General Details Event General Details Safekeeping Account
COAF COAF Total Eligible Balance
Security MovementDetails Event Processing Type: REDM Event Processing Type: REDM Confirmed Balance
Debit: Event CUSIP MAND / VOLU / CHOS: MAND MAND / VOLUJ/ CHOS: MAND
Event CUSIP Event CUSIP Security MovementDetails
Cash Movement Details Debit: Event CUSIP
Earliest Payment Date Balance: Business Message |dentifier Entitled Quantity
Payment Date Safekeeping Account Balance: Payment Date
DTC Cash Rate e Total Eligible Balance Safekeeping Account
Settlement Position Balance Total Eligible Balance Cash Movement Details
+ Collateral Out Balance Settlement Balance Payment Date:
DTC Cash Rate
Supplementary Data + Security Movement Details Posting Amount
it: Net Cash A t
DTC Processing Indicator. Y Supplementary Data Em&aﬁgﬁﬁflp medn
RDP Reference Mumber Payment Date +
Payout Type: CASH Memo Segregation Balance ¥
Supplementary Data
Investment Pledged Balance Cash Movement Detail:
Investment Unpledged Balance as s
Payment Date RODP Reference Number
- Met Cash Amount Payout Type: Cash
- A DTC Cash Rate
Eligible balance is based on unelected
position following the related voluntary +
warrant exercise event. Supplementary Data
RDP Reference Number
Payout Type: Cash
Scenario 9: Redemption of Warrants
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Scenario10: Conversion

Activity Code: 54.
See the Reorganization Event Codes table for a list of ISO 20022 event codes.

Partial call conversions are announced via the contra CUSIP.

NEVWM

REPL
REORG @) INSTRUCTION (m] CASH PAYMENT /
ELIGIBLE BALANCE 0
ANNOUNCEMENT (CANO-E) m STATEMENT SECURITY DEBIT
(CANO) m (CAST) o (CACO)
o LLl
’ o
Event General Details ¢ MESSAGE PERIOD: | z Event General Details: = ; Event General Details
COAF DTC Instruction COAF O = COAF
Event Processing Type: CONY Expiration Date -7 o Event Processing Type: = Event Processing Type: CONV
MAND / VVOLU/ CHOS: VoLU through — CONY |— wn MAMND { VOLU/ CHOS: wOLU
Ewvent CUSIP DTC Instruction l— Event CUSIP Event CUSIP
Expiration Date MAND { VOLU/ CHOS: 8 Ll
Option Details —_— O VOLU () | Balance:
Option: SECU Event General Details : l.'ﬂ = Safekeeping Account
OTC Instruction Expiration Date COAF Balance: |— Confirmed Balance
Actual Expiration Date Event Processing Type: m Safekeeping Acct w %
CONV Total Eligible Balance wl Security Movement Details
Security Movement Details MAND /| VOLU ! CHOS: h Uningtructed Balance E E Debit: Contra CUSIP
DTC Securities Rate: NEWO WVoLu DTC Security Rate: NEWO
Cash in Lieu Price Event CUSIP w Option Number [TH q Credit: New CUSIP
Credit: CUSIP Option Type: SECU, NOAC Entitled Quantity
Balance: Z Total Instructed O & Posting Date
Cash Movement Details Safekeeping Account Deadline DateTime '3
DTC Cash Rate Total Eligible Balance r D Cash Movement Details
Cash in Lieu Amount Settlement Position Balance = (@] Posting Date
Payment Date Collateral Out Balance Supplementary Data w = Posting Amount
—
Option: NOAC + L ﬁspttriﬂilulﬁ;mcﬁon Details +
Supplementary Data
Supplementary Data i
* RC NV I”st';&"ﬁ‘;';?eq”e" - Payout Type: Securities
Supplementary Data Memo Segregation Balance (4 i Instruction IO Date Sy
onversion - ) Transaction I (Repeatable)
. Investment Pledged Balance Instruction I Quantity Transaction Quantity
Payout Type: Securities Investment Unpledged Processor (repeatable)
ETETED ¥ Entitled Quantity
Instruction
Status

Scenario 10: Conversion
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Scenario11: Full Call/ Maturity (Convertible Securities)

Activity Code: 69.
See the Reorganization Event Codes table for a list of ISO 20022 event codes.

NEWM NEWM
REPL REPL

NEWM

REORG CASH / SECURITY
ELIGIBLE BALANCE PRE-ADVICE /
ANNOUNCEMENT (CANO-E) (CAPA) ALLOCATION
(CANO) (CACO)
@
Event General Details: Event General Details
MESSAGE PERIOD:
COAF MESSAGE PERIOD: Anticipated Payment COAF
Event Processing Type: Based on Payment Date -7 Date—T Event Processing Type:
REDNM, MCAL through through REDM, MCAL
MARND / VOLU/ CHOS: MAND related Payment Date DTC Allocation Date MAND / VOLU ! CHOS: MAND
Event CUSIP i Event CUSIP
conversion
Option Details event Event General Details Event General Details Balance:
Option: CASH expiratit)n COAF COAF Safekeeping Account
Event Processing Type: Event Processing Type: Total Eligible Balance
Security Movement Details REDM, MCAL REDM, MCAL ‘Confirmed Balance
Debit: Event CUSIP MAND / VOLU/ CHOS: MAND MAND / VOLU S/ CHOS: MAND
Event CUSIP Ewent CUSIP Security Movement Details
Cash Movement Details Debit Event CUSIP
Payment Date Balance: Business Message ldenfifier Entitled Quantity
DTC Cash Rate Safekeeping Account Balance: Payment Date
e Total Eligible Balance Safekeeping Account
+ Settlement Position Balance Total Eligible Balance ‘Cash Movement Details
Collateral Out Balance Settlement Balance Payment Date
ST EITEy 2o DTC Cash Rate
. - + Security Movement Details Posting Amount
JIE [P EEes T TITETIE Y e —— Debit: Event CUSIP Net Cash Amount
RDP Reference Number pp y Entitied Quantiy
Payout Type: CASH . Payment Date +
Memo Segregation Balance &
Investment Pledged Balance ELpy e b
Investment Unpledged Balance Cash Movement Details ALY BpimavEs LiE
Payment Date Payout Type: Cash
Met Cash Amount
r e OTC Cash Rate
Eligible balance is based on unelected +
position following the related voluntary Spelert s
warrant exercise event. RDP Reference Number

Payout Type: Cash

Scenario 11: Full Call / Maturity (Convertible Securities)
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Scenario12: MandatoryPut

Activity Codes: 65, 65G.
See the Reorganization Event Codes table for a list of ISO 20022 event codes.

NEWM NEWM
REPL REPL

NEWM

REORG CASH / SECURITY
ELIGIBLE BALANCE PRE-ADVICE
ANNOUNCEMENT (CANO-E) (CAPA) ALLOCATION
(CANO) (CACO)
Event General Details: Event General Details
COAF MESSAGE PERIOD: MESSAGE PERIOD: COAF
Event Processing Type: BPUT PaymentDate -7 Payment Date—T7 Event Processing Type: BPUT
MAND / VOLU / CHOS: MAND through tbmu_gh MAND / VOLU/ CHOS: MAND
Event CUSIP Payment Date DTC Allocation Date Event CUSIP
Option Details Balance:
Option: CASH Event General Details Event General Details Safekeeping Account
COAF COAF Total Eligible Balance
Security Movement Details Event Processing Type: BPUT Event Processing Type: BPUT Confirmed Balance
Debit: Event CUSIP MAND / VOLU/ CHOS: MAND MAND / VOLU / CHOS: MAND
Ewent CUSIP Ewvent CUSIP Security Movement Details
Cash Movement Details Debit: Event CUSIP
Payment Date Balance: Business Message ldenfifier DTC Security Rate: NEWO
DTC Cash Rate Safekeeping Account Balance: Entitled Quantity
Total Eligible Balance Safekeeping Account Payment Date
+ Settlement Position Balance Total Eligitle Balance
Collateral Out Balance Settlement Balance Cash Movement Details
Supplementary Data Payment Date
_ _ + Security Movement Details DTC Cash Rate
DTC Processing Indicator: v Debit; Event CUSIP Posting Amount
RDP Reference Number Supplementary Data Entitlied Quantity Net Cash Amount
Payout Type: CASH , Payment Date
Memo Segregation Balance +
TUSEIETI PRI BTE IR Cash Movement Details
Investment Unpledged Balance Payment Date Supplementary Data
Net Cash Amount ROP Reference Number
DTC Cash Rate Payout Type: Principal
+
Supplementary Data
RODP Reference Number
Payout Type: Principal

Scenario 12: Mandatory Put
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Scenario13: Partial Mandatory Put

Activity Code: 65P.
See the Reorganization Event Codes table for a list of ISO 20022 event codes.

This partial mandatory put is based on a DRAW event. Only selected holders are affected.

NEWWM

REORG CASH / SECURITY
ELIGIBLE BALANCE PRE-ADVICE /
ANNOUNCEMENT (CANO-E) (CAPA) ALLOCATION
(CANO) (CACO)
Event General Details: Event General Details
COAF MESSAGE PERIOD: MESSAGE PERIOD: COAF
Event Processing Type: BPUT Payment Date — 7 Payment Date— 7 MAND/ VOLU ! CHOS: MAND
MAND | VOLU ! CHOS: MAND through through Event CUSIP
Event CUSIP Payment Date DTC Allocation Date
Additional Business Process Balance:
Indicator: PPUT Safekeeping Account
Event General Details Event General Details Total Eligible Balance
Option Details COAF COAF Confirmed Balance
Option: CASH Event Processing Type: BFUT Event Processing Type: BPUT
MAND/ VOLU/ CHOS: MAND MAND / VOLU{ CHOS: MAND Security Movement Details
Security MovementDetails Event CUSIP Event CUSIP Dekit Contra CUSIP
Debit; Event CUSIP DTC Security Rate; NEWO
Balance: Business Message ldentifier Entitled Quantity
Cash Movement Details Safekeeping Account Balance: Payment Date
Payment Date Total Eligible Balance Safekeeping Account
DTC Cash Rate Settlement Position Balance Total Eligitle Balance Cash Movement Details
Collateral Out Balance: Settlement Balance Payment Date
+ DTC Cash Rate
+ Security MovementDetails Posting Amount
s Pr—— Debit Event CUSIP Net Cash Amount
upplementary Entitled Quanti
DTC Processing Indicator. Y P;ymnt o fty ¥
ROP Reference Number Memo Segregation Balance
Payout Type: Principal Investment Pledged Balance Cash Movement Details Supplementary Data
Investment Unpled Balance
s ey oo At ROP Referencelumber
DTC Cash Rate ayoul Type. Frincipal
+
Supplementary Data
ROP Reference Number
Payout Type: Principal

Scenario 13: Partial Mandatory Put
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Scenario14: Optional Put

Activity Codes: 58, 58B.
See the Reorganization Event Codes table for a list of ISO 20022 event codes.

REORG
ANNOUNCEMENT

(CANO)

REPL

ELIGIBLE BALANCE
(CANO-E)

INSTRUCTION

STATEMENT
(CAST)

Event General Details:

COAF

Event Processing Type: BFUT
MAND / VOLU/ CHOS: WOLU
Ewent CUSIP

Option Details:
Option: CASH, NOAC
Contra CUSIP

MESSAGE PERIOD:
DTC Instruction
Expiration Date -7
through
DTC Instruction
Expiration Date

Event General Details
COAF

Actual Expiration Date Event Processing Type:
DTC Instruction Expiration Date BPUT
Ewvent CUSIP
Cash Movement Details MAND / VOLU/ CHOS:
Payment Date VoL
OTC Cash Rate
Earliest Payment Date Balance:
Safekeeping Account
+ Total Eligible Balance
Supplementary Data Settlement Position Balance
Collateral Out Balance
RDP Reference Number ¥
Payout Type: Principal
= pp 1 . Y mta

Memo Segregation Balance

Investment Pledged Balance

Investment Unpledged
Balance

Scenario 14a: Optional Put (1 of 2)

INSTRUCTION | PERIOD

Optional Put
Instructionvia
PUTS
Processing
Function

Event General Details:
COAF

Event Processing Type:
BPUT

Ewvent CUSIP

MANNOLICHS: VOLU

Balance:

Safekeeping Account
Total Eligible Balance
Uninstructed Balance

Option Number

Option Type: CASH,
HOAC

Total Instructed

Deadline DateTime

+

Supplementary Data

Option Instruction Details |

Instruction ID

Instruction Seguence
Number

Instruction I Date

Instruction ID' Quantity

Customer Reference

Instruction
status
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NEWWM

PRE-ADVICE OF

Appendix A: Messaging Scenarios for Reorganization Events

(] CONTRA POSITION
@) CASH ALLOCATION
v MOVE / CASH (CACO)
(14 PROJECTION
L (CAPA)
o ’
z Event General Details:
MESSAGE PERIOD:
g Payment Date —7 COAF .
I~ 7T MAND  VOLU CHOS. VOLU
0 DTC Allocation Date Event CUSIP :
: Event General Details: Balance:
n‘-' COAF Safekeeping Account
Event Processing Type: BPUT Cenfirmed Balance
|
()] MAND / VOLU/ CHOS: VOLU Instructed Balance
Z Event CUSIP
—_ Security Movement Details
Balance: Debit: Contra CUSIP
L Safekeeping Account Posting Quantity
O Total Eligitle Balance Payment Date
Instructed Balance
Uninstructed Balance Cash Movement Details
D Payment Date
z Option Details DTC Cash Rate
Option: CASH, NOAC Posting Amount
I-u Contra CUSIP Net Cash Amount
Security Movement Details +
Debit: Contra CUSIP
Entitled Quantity + STy B IR
Payment Date L
Supplementary Data Payout Type: Principal
Cash Movement Details Transaction I (repeatable)
Payment Date Payout Type: Principal Tranzaction Quantity (repeatable)
DTC Cash Hate Trangaction ID (repeatable) Entitied Amount
Net Cazh Amount Transaction Quantity (repeatable) Customer Reference
Entitled Amount
Customer Reference
Scenario 14b: Optional Put (2 of 2)
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Scenario15: Put(Mortgage-Backed)

Activity Codes: 62, 62B.
See the Reorganization Event Codes table for a list of ISO 20022 event codes.

NEWM

RECRG
ANNOUNCEMENT

INSTRUCTION

STATEMENT

(CANO) (CAST)

Event General Details: Event General Details:

COAF COAF

Event Processing Type: BPUT Event Processing Type:

MAND / VOLU ! CHOS: WOLU BPUT

Event CUSIP MAND /! VOLU/ CHOS:
VOoLu

Option Details Event CUSIP

Option: CASH

Actual Expiration Date Balances:

DTC Instruction Deadline Date Safekeeping Account
Total Eligible Balance
Cash Movement Details Uninstructed Balance
DTC Cash Rate
Option Number

Option Type: CASH, NOAC
Total Instructed

Deadiine DateTime

+

@ I
Option Instruction Details!™]

Instruction IO -
PUTS Instruction ID Date Instruction

; ; Status
A Instruction ID Quantity
P rocessi ng Instruction Status

Fu nction Customer Reference -

Option: NOAC

INSTRUCTION | PERIOD

+
Supplementary Data

Sub Event Type: MBCK
Payout Type: Principal

(NO CANO-E MESSAGE SENT)
(Events are long-lived and based on instruction| activity)

Scenario 15a: Mortgage-Backed Put (1 of 2)
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REPL

g
PRE-ADVICE CASH PAYMENT /

(CAPA) SECURITY DEBIT
(CACD)
MESSAGE PERIOD: Event General Details:
Payment Date -7 COAF
through Event Processing Type: BPUT
Payment Date MAND / VOLU ! CHOS: VOLU
Event CUSIP
Event General Details: Balance:
COAF Safekeeping Account
Event Type: BPUT Total Eligible Balance
MAND { VOLU/ CHOS: WOLU Confirmed Balance
. . . Event CUSIP
A p[OJE‘E’lIng CAPAis Onh" sent Security Movement Details:
when the agent selects a g:lfa:w:_ A . Debit: Contra CUSIP
- fekeeping Accoun
Transaction ID for payment. Total Eligible Balance Cash Movement Details:
Settlement Balance Payment Date
Inzstructed Balance Posting Amount
OTC Caszh Rate
Security Movement Details:
Debit: Contra CUSIP + A parlially paid
B Supplementary Data . .
Cash Movement Details: + instruction
Entitled Amount .
DTC Cah Rate Supplementary Data Sub Event Type: MBCK shows the

Payout Type: Principal s
Tranzaction ID (repeatable) remaining
Transaction Quantity (repeatable) balance to be

Payment Date

Sub Event Type: MBCK

Payout Type: Principal Entitled Al " .
An agent can pa Transaction ID (repeatable) Cllstumerrlgl:;:rence pald in a future
d g ! p _}'r Transaction Quantity (repeatable) Agent Remaining Quantity e CACO
instructions partially. Entitled Amount

Agent-Entered Quantity payment.

Agent Remaining Quantity
Customer Reference

Scenario 15b: Mortgage-Backed Put (2 of 2)
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Scenario 16:
Activity Code: 65B.

Mandatory Putfor Cash with Right to Retain

See the Reorganization Event Codes table for a list of ISO 20022 event codes.

NEVWM

MANDATORY PUT
ANNOUNCEMENT

(CANO)

HEWM
REPL

ELIGIBLE BALANCE

(CANO-E)

Appendix A: Messaging Scenarios for Reorganization Events

p >

Event General Details: MESSAGE PERIOD 1
COAF or
Event Processing Type: BRUT MESSAGE PERIOD 2
MAMND / VOLU ! CHOS: CHOS -
Ewent CUSIP Event General Details: CANO-E MESSAGE PERIOD 1

COAF (Default CASH Option):
Option Details: Event Processing Type: (PaymentDate) -7

BPUT I:I'?FDHQH

Option 1: CASH Event CUSIP DTC Allocation Date
Default Indicator. MAND | VOLU ! CHOS: {Onhy wehen Payment Date is more than 5
Payment Date CHOS business days fromthe DTC Instruction
DTC Cash Rate Expiration Date)

Balance:
Option 2: MPUT (retain) Safekeeping Account -
Default Indicator, M Total Eligible Balance
Payment Date Settlement Position Balance ?R':L%Eﬂhgféi?ﬁlz it LS
DTC S:ecu_rrt‘_l._r Rate: NEWO Collateral Out Balance (DTC InstructionExpiration Date)—7
Actual Expiration Date (voluntary option)
DTC Instruction Expiration Date + mmﬁgh

+ Supplementary Data DTC Instruction Expiration Date

Supplementary Data Inwestment Pledged Balance

Inwestment Unpledged
Memo Segregation Balance Balance
Unpledged Balance
Inwestment Pledged Balance
Inwestment Unpledged Balance

Scenario 16a: Mandatory Put for Cash with Right to Retain (1 of 2)
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NEWM

PRELIMINARY ADVICE

(CAPA)

Appendix A: Messaging Scenarios for Reorganization Events

CASH ALLOCATION or
RETURN OF

EVENT CUSIP
(CACO)

MESSAGE PERIOD: Event General Details:
Payment Date -7 COAF
through Event Processing Type: BPUT
Payment Date MAND / VOLU / CHOS: CHOS
Event General Details: Balance:
COAF + Safekeeping Account
Event Processing Type: BPUT Total Eligible Balance
MAND / VOLU / CHOS: CHOS Supplementary Data Confirmed Balance
Balance: - Option 1: CASH
Total Eligible Balance T' r“;ﬂ“g:ggﬁs’“”mﬁ”m" DTC Cash Rate
Settlement Balance T ction Quanti Payment Date
Instructed Balan ransaction Quantity
3 Memo Segregation Balance .
Uninstructed Balan Option 2: MPUT
Collateral Qut Balance DTC Security Rate: NEWO
Entitled Quantity
_Opliun Details: Payment Cate
. Option 1: CASH
Projected Default Indicator. ¥ +
Eash frOm Entitled Quantity Supplementary Data
. Payment Date
uninstructed || orc cash Rate -
bal Interest Rate used for Payment i I PN e SRRl R
alance L Projected security e e 1
LIITTEAl RIT TR T move for Lr:nllﬁagegl:e%ﬁgw}éalﬂnce
Default Indicator: N i
S L Retal_n CUSIP
DTC Security Rate: NEWO from instructed
contra position
Scenario 16b: Mandatory Put for Cash with Right to Retain (2 of 2)
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Scenario17:

Activity Codes:  65R.

Appendix A: Messaging Scenarios for Reorganization Events

Mandatory Putfor Securities with Right to Retain
(Put Extendable)

See the Reorganization Event Codes table for a list of ISO 20022 event codes.

NEWWM

MANDATORY PUT
ANNOUNCEMENT

(CANO)

NEWM
REPL

ELIGIBLE BALANCE

(CANO-E)

INSTRUCTION
STATEMENT

(CAST)

>
Event General Details: MESSAGE PERIOD 1 Event General Details:
COAF or COAF
Event Processing Type: BPUT MESSAGE PERIOD 2 Event Processing Type:
MAND / VOLU/ CHOS: CHOS - BPUT
Event CUSIP Event General Details (CANO-E MESSAGE PERIOD 1 Event CUSIP
COAF (Default SECU Option): MAND / VOLU/ CHOS:
Option Details: Event Processing Type: (PaymentDate) -7 CHOS
BPUT through
Option 1: SECU Ewent CUSIP DTC Allocation Date Balance:
Default Indicator: MAMND / VOLU/ CHOS: {Onby when Payment Date is more than 5 Safekeeping Acct
Payment Date CHOS business days fromthe DTC Instruction Total Eligible Balance
DTC Security Rate: NEWO Expiration Date) Uninstructed Balance
Balance:

Option 2: MPUT (retain) Safekeeping Account - Option Mumber
Default Indicator: N Total Eligible Balance Option Type: SECU, MPUT
Payment Date Uninstructed Balance fﬁ:’:ﬂ%%’;fz‘:?ﬁl—: FERED Total Instructed
DTC Secu_rrlj_! Rate: NEWO Settlement Position Balance (DTC Instruction Expiration Date)—7 Deadline DateTime
Actual Expiration Date Collateral Out Balance (voluntary option)
DTC Instruction Expiration Date through +

+ DTC Instruction Expiration Date Supplementary Data

+ Supplementary Data
Supplementary Data Option Instruction Details
Memo Segregation Balance Instruction ID
Memo Segregation Balance Investment Pledged Balance Instruction Sequence
Unpledged Balance Investment Unpledged Number
Investment Pledged Balance Balance Instruction ID Date
Investment Unpledged Balance Instruction ID Quantity
Instruction Status
Scenario 17a: Mandatory Put for Securities with Right to Retain (1 of 2)
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NEWM
REPL

PRELIMINARY ADVICE

(CAPA)

Appendix A: Messaging Scenarios for Reorganization Events

NEW SECURITY or
RETURN OF

EVENT CUSIP
(CACO)

MESSAGE PERIOD: Event General Details:
Payment Date -7 COAF
through Event Processing Type: BPUT
Payment Date MAND / VOLU/ CHOS: CHOS
Event General Details: Balance:
COAF Safekeeping Account
Event Processing Type: BRUT + Total Eligible Balance
MAND / VOLU/ CHOS: CHOS Confirmed Balance
Supplementary Data
Balance: Security Movement Details:
Safekeeping Account Payout Type: Securities
Total Eligible Balance Tmnmgﬁ; Option 1: SECU
Settlement Balance Transaction Quantity DTC Security Rate: NEWO
Instructed Balan Entitled Quantity
Uninstructed Balance Payment Date
Collateral Out Balance:
Obligated Balance Option 2: MPUT
. DTC Security Rate: NEWO
Projected | Option Details: Entitled Quantity
- Option 1: SECU Payment Date
new security || pefauttindicator v
from Payment Date +
uninstructed i DTC Security Rate: NEWO Proje[:led Supplementary Data
balance Option 2: MPUT (retain) - t Twpe: Securi
Default Indicator. I i Refain CUSIP T i mecrEs
Payment Date from instructed Transaction Quantity
DTC Security Rate: NEWO balance in contra
position
Scenario 17b: Mandatory Put for Securities with Right to Retain (2 of 2)
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Appendix A: Messaging Scenarios for Reorganization Events

Scenario18: Rights Subscription

Activity Code: 59.
See the Reorganization Event Codes table for a list of ISO 20022 event codes.

NEWM
NEW REPL

REORG ELIGIBLE BALANCE

ANNOUNCEMENT

(CANO) (CANO-E)

Event General Details: " MESSAGE PERIOD: )

COAF ) FROM earfiest of:
Event Processing Type: EXRI [DTC Sell Expiration Date)
MAND / VOLU/ CHOS: WOLU {if populated; OR

Event CUSIP (Contra for (DTC Subscription Expiration

Mon-Transferrable) Date) — 7
Option Details: Option Details (continusdl THROUGH | atost of:
(DTC Instruction Expiration
Option 1: EXER Option 3: SELL Date) OR

DTC Instruction Expiration Date

Cowver Expiration Date

Actual Expiration Date

Protect Date

Maximum Allowed
Owversubscription Rate

WMinimum Exercisable Quantity

DTC Cash Rate

Payment Date (could be earhy)

Debit: Event CUSIP (Contra for
Mon-Transferrable)

Option 2: OVER

DTC Instruction Expiration Date

Cowver Expiration Date

Actual Expiration Date

Protect Date

Maximum Allowed
Owersubscription Rate

Minimum Exercizable Quantity

DTC Cash Rate

Payment Date (could be earhy)

Debit: Event CUSIP

DTC Instruction Expiration Date

DTC Cash Rate

Debit Event CUSIP (Contra for
Mon-Transferrable)

Option 0: NOAC

(DTC Cower Protect Expiration

+

Supplementary Data

ROP Reference Number
Payout Type: SECU, CASH

\ Date) {if populated?

Event General Details
COAF

Event Processing Type:
EXRI

Ewent CUSIP

MAND / VOLU/ CHOS:
VOLU

oy

Balance:

Safekeeping Account

Total Eligible Balance
Settlerment Position Balance
Collateral Out Balance

+

Supplementary Data

Memo Segregation Balance

Inwvestment Pledged Balance

Inwestment Unpledged
Balance

Scenario 18a: Rights Subscription (1 of 3)
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Appendix A: Messaging Scenarios for Reorganization Events

INSTRUCTION

STATEMENT
(CAST)

INSTRUCTION | PERIOD

L
(2
Event General Details: o
COAF . QO =
Event Processing Type: |: Ll
EXRI w
MAND | VOLU/ CHOS; | SuPplementary Data QO
Ev:rﬁ IEUu sp Balance (Event): A = g
Uncovered Protect Balance m q
g::::::ﬁl:'l Account LurEm E s
Total Eligl:i'hlg Balance Uncovered Protect Balance ﬁ
Uninstructed Balance Oversubscription Quantity E E
. Option Instruction Details:
gﬂ?onn&mb?rmg Instruction ID LL "t
OVER YS?I;IE_.L ! Instruction Sequence . 0 a
1 Number Instruction =T
Total Instructed } Status Q
Deadline DateTime TEILGEINT DILEE - S ) 0
Instruction ID Quantity including 0
Instruction Status Protect = =
Instruction ID Status L —_—
Owersubscription Quantity
Option Uncovered Protect
PSOP Details:
i Protect ID
InStrUCtlon Protect ID Sequence Number
Process| ng Protect ID Date

Cover Protect Date

Protect ID Status

Protect ID Uncovered
Quantity

Protect ID Oversubscription
Quantity o

Scenario 18b: Rights Subscription (2 of 3)
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SUBSCRIPTION
CHARGE
(CACQ)

OVERSUBSCRIPTION
CHARGE

(CACO)
when applicable

Appendix A: Messaging Scenarios for Reorganization Events

SELL PROCEEDS
(CACQO)
when applicable

SHARE ENTITLEMENT
(CACO)

P °
Event General Details: Event General Details: Event General Details: Event General Details:
COAF COAF COAF COAF
Event Processing Type: EXRI Event Processing Type: EXRI Event Processing Type: EXRI Event Processing Type: EXRI
MAND / VOLU/ CHOS: WOLU MAND / VOLU/ CHOS: VOLU MAND / VOLU/ CHOS: WOLU MAND / VOLU [ CHOS: VOLU
Event CUSIP Event CUSIP Event CUSIP Event CUSIP
Balances: Balances: Balances: Balances:

Safekeeping Account Safekeeping Account Safekeeping Account Safekeeping Account
Confirmed Balance Confirmed Balance Confirmed Balance Confirmed Balance
Instructed Balance Instructed Balance Instructed Balance Instructed Balance
Security Movement Details Security Movement Details Security MovementDetails Security Movement Details
Debit: Event CUSIP (Contra for Debit: Event CUSIP (Contra for Debit: SUB ATP ACCOUNT Debit: SUB ATP ACCOUNT
non-transferrable) non-transferrable) (S55-01) (B58-01 /W58-01)
Credit New Security
Cash Movement Details Cash Movement Details Cash Movement Details
Debit Indicator Debit Indicator Payment Date Cash Movement Details
Payment Date Payment Date DTC Cash Rate Credit Cash (Oversubscription
Charges Fees Rate Charges Fees Rate Net Amount Refund)
Charges Amount Charges Amount Debit ! Credit for Final
+ + * Subscription Price
Supplementary Data Supplementary Data Supplementary Data +
Payout Type: CASH Payout Type: CASH Payout Type: CASH ST
Transaction ID (repeatable) Transaction I (repeatable) Transaction ID (repeatable)
Transaction Quantity Transaction Quantity Transaction Quantity Payout?ype;CASH
(repeatable) (repeatable) (repeatable) Accepted Option Balance
Transaction Sequence Number Transaction Sequence Number Transaction Sequence Number Unaccepted Option Balance
Entitled Amount Entitied Amount Entitled Amount MEFSREiT. D (ET=ril )
Customer Reference Customer Reference Customer Reference Transaction Quantity
Memo Segregation Balance Transaction Oversubscription (rep_eatahle}
Procesz To Date Amount Transaction Sequence Number
Entitled Amount
Customer Reference
Accepted Quantity
Unaccepted Quantity
RefundedOversubscription
Amount
Scenario 18c: Rights Subscription (3 of 3)
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Scenario19:

Activity Codes:

Appendix A: Messaging Scenarios for Reorganization Events

CD Early Redemptions and Survivor Options (“Death
Puts”)

53 and 66P.

See the Reorganization Event Codes table for a list of ISO 20022 event codes.

NEWWM

Customer Reference

REORG — 9 INSTRUCTION o CASH PAYMENT /
ANNOUNCEMENT ‘a\ m STATEMENT 9 SECURITY DEBIT
(CANO) = m (CAST) ﬁ (CACQ)

e
Q o o
(1]
> c
Event General Details: : Q Z Event General Details: pra : Event General Details:
COAF Z = COAF O = COAF
Event Processing Type: [TH} Q O Event Processing Type: = w Event Processing Type:
REDM, BPUT 7] E — REDM, BRUT — 7] REDM, BRUT
MAND / VOLU/ CHOS: WOLU el P MAND / VOLU/ CHOS: O MAND / VOLU/ CHOS: vOLU
Event CUSIP w w VoLU S w
M £ o Event CUSIP 0] Balance:
Option Details q [ n: gt Safekeeping Account
Option: CASH, NOAC W =) : Balanoes_: |— w Total Eligible Balance
[75) m Safekeeping Account N w Confirmed Balance
Cash Movement Details w = Total Eligible Balance Z W
DTC Cash Rate (86P only) E 3 P Uninstructed Balance _ E Security MovementDetails
© Debit: Event CUSIP
+ L =] w Option Number L q DTC Security Rate: NEWO
Supplementary Data 6 = Z Option Type: CASH, NOAC O o Entitled Quantity
— Total Instructed q Payment Date
Sub Event Type: SOPT = % Deadiine DateTime o - )
Payout Type: Principal <L (] Cash Movement Details
+ (@] "
[ I =] z Payment Date (Allocation Date)
o 2 @ Supplemenary Data w< e
E— T Option Instruction Details™ ) T
E’ Instruction ID Instruction
e CERR- Instruction Sequence Status Supplementary Data
- P U TS Number
@ ) Instruction D Date Basedon Cash Sub Event Type: SOPT
I(E Processi ng Instruction [0 Quantity instruction as Payout Type: Principal
. Instruction Status o’ units= 0 Payment Transaction D (repeatable)
E Function on CACO Transaction Quantity (repeatable)
Transaction Date
E with no Transaction Sequence Number
|_|=j Cash Rate Entitled Amount
—

Scenario 19: CD Early Redemptions / Survivor Options

Memo Segregation Balance

ISO 20022 Messaging for Reorganizations: Entitlements and Allocations
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FOR MORE INFORMATION

Email DTCC Learning at:
corelearning@dtcc.com
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CD Early
Redemption

Change

Change

Consent

Consent

Conversion

Conversion

Dutch Auction

Exchange Offer

Exchange Offer

Domicile

Reclassified

With Payout

Without Payout

144a

REDM

PLAC

CHAN

CONS WITH

CONS

WITO

CONV

CONV

DTCH

EXOF Al44

EXOF

ISO 20022 Messages per Corporate Action Reorganization Event

CDRD

AC-53

AC-93

AC-93

AC-80
AC-52

AC-80
AC-52

AC-93

AC-54

AC-54N
AC-52

AC-52

AC-52N

AC-52

AC-52N

AC-52

AC-52N

VOLU

MAND

MAND

VOLU

VOLU

MAND

VOLU

VOLU

VOLU

VOLU

CACO
CAST

CANO-E
CACO

CANO-E
CACO

n/a

CANO-E
CACO
CAST

n/a

CANO-E
CACO
CAST

CANO-E
CACO

CANO-E
CACO
CAST

CANO-E

CANO-E
CACO
CAST

CANO-E
CACO
CAST

CANO-E
CANO-E

CACO
CAST

CANO-E
CANO-E

CACO
CAST

CANO-E
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ISO 20022 Messages per Corporate Action Reorganization Event

Exchange Offer  Cash and EXOF CASE AC-52 VOLU CANO-E
Securities CACO
CAST
AC-52N CANO-E
Exchange Offer ~ Consent EXOF AC-52 VOLU CANO-E
CACO
CAST
AC-52N CANO-E
Exchange Offer Reg S EXOF REGS AC-52 VOLU CANO-E
CACO
CAST
AC-52N CANO-E
Exchange Offer  Unwind EXOF UNWD AC-51 VOLU n/a
Exchange Offer EXOF TMTN AC-52N VOLU CANO-E
Full Call MCAL AC-69 MAND CANO-E
CAPA
CACO
General OTHR AC-93 MAND CANO-E
Information CACO
AC-58 CANO-E
CAPA
CACO
CAPS
CAST
General Important OTHR NOTI AC-96 MAND n/a
Information Notice
Liquidation Presentation LIQU PREQ AC-79 MAND CANO-E
Required CACO
AC-93 CANO-E
CACO
Mandatory EXOF AC-93 MAND CANO-E
Exchange CACO

1ISO 20022 Messaging for Reorganizations: Reorganization Events 2





ISO 20022 Messages per Corporate Action Reorganization Event

Mandatory Put BPUT AC-65 MAND CANO-E
CAPA
CACO
CAPS

AC-65G CANO-E
CAPA
CACO
CAPS

Mandatory Put Retain BPUT AC-65B CHOS CANO-E
CAPA
CACO
CAPS
CAST

AC-65R CANO-E
CAPA
CACO
CAPS
CAST

Maturity Conversion REDM AC-69 MAND CANO-E
CAPA
CACO

Maturity Securities REDM SECU AC-93 MAND CANO-E
CACO

Merger MRGR AC-93 MAND CANO-E
CACO

Merger MRGR AC-52M VOLU CANO-E
(s) CACO
CAST

Merger Cash MRGR CASH AC-72 MAND CANO-E
CACO

Merger Cash and MRGR CASE AC-90 MAND CANO-E
Securities CACO

Merger Securities MRGR SECU AC-71 MAND CANO-E
CACO
Name Change CHAN AC-91 MAND n/a
AC-93 CANO-E
CACO
Name Change Presentation CHAN PREQ AC-91 MAND n/a

Required AC-93 CANO-E
CACO

1ISO 20022 Messaging for Reorganizations: Reorganization Events 3





ISO 20022 Messages per Corporate Action Reorganization Event

Odd Lot Offer ODLT AC-52 VOLU CANO-E
CACO
CAST

AC-52N CANO-E

Partial BPUT AC-65P MAND CANO-E

Mandatory Put CAPA
CACO
CAPS

Partial Retain BPUT AC-65 CHOS CANO-E

Mandatory Put CAPA
CACO
CAPS

AC-65R CANO-E
CAPA
CACO
CAPS
CAST

Plan of Vote BRUP AC-94 VOLU n/a
Reorganization

Plan of BRUP AC-94 MAND n/a
Reorganization

Put BPUT AC-52 VOLU CANO-E
CACO
CAST

AC-58 CANO-E
CAPA
CACO
CAPS
CAST

AC-58B CANO-E
CAPA
CACO
CAPS
CAST

AC-58N CANO-E

Put Mortgage- BPUT MBCK AC-62 VOLU CAPA
Backed CACO
CAST

AC-62B CAPA
CACO
CAST

1ISO 20022 Messaging for Reorganizations: Reorganization Events 4





Put Survivor
Options

Redemption of
Warrants

Reorganization

Reorganization

Reverse Stock
Split

Rights
Subscription

Security

Separation

Security

Separation

Stock Split Presentation
Required

Tender Offer Bid Tender/
Sealed Tender

Tender Offer Cash and
Securities

Tender Offer Cash in Lieu

BPUT

REDM

OTHR

OTHR

SPLR

EXRI

DETI

DETI

SPLF

BIDS (if
Issuer)
TEND
(if
Offeror)
BIDS (if
Issuer)
TEND
(if
Offeror)
TEND

ISO 20022 Messages per Corporate Action Reorganization Event

SOPT AC-66P

AC-61

AC-93

AC-52

AC-52N

AC-73

AC-93

AC-59

AC-93
AC-93

AC-54N

PREQ

AC-93

BTST AC-52

AC-52N

CASE AC-52

AC-52N

CILI AC-52

VOLU

MAND

MAND

VOLU

MAND

VOLU

MAND

MAND

VOLU

VOLU

VOLU

CAPA
CACO
CAST

CANO-E
CAPA
CACO

CANO-E
CACO

CANO-E
CACO
CAST

CANO-E
CANO-E
CACO
CANO-E
CACO

CANO-E
CACO
CAST

CANO-E
CACO

CANO-E
CACO

CANO-E

CANO-E
CACO

CANO-E
CACO
CAST

CANO-E

CANO-E
CACO
CAST

CANO-E

CANO-E
CACO
CAST
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Tender Offer

Tender Offer

Tender Offer

Tender Offer

Tender Offer

Termination

Termination

Termination
Termination

Warrants
Exercise

Worthless

Consent

Convert and
Tender

Mini Tender

Offer to
Purchase

Self Tender

ADR

GDR

ADR

GDR

BIDS

BIDS (if
Issuer)
TEND
(if
Offeror)

NOOF

TEND

BIDS

EXOF

EXOF

EXOF
EXOF

EXWA

WRTH

COTE

MITE

FTPR

SETE

ADRS

GDRS

ADRS

GDRS

ISO 20022 Messages per Corporate Action Reorganization Event

TMTN

TMTN

TMTN

TMTN

AC-52

AC-52N

AC-54T

AC-52

AC-52N

AC-52

AC-52N

AC-52

AC-52N

AC-93

AC-93

AC-52N

AC-52N

AC-60

AC-60N

AC-52

AC-93

VOLU

VOLU

VOLU

VOLU

VOLU

MAND

MAND

VOLU

VOLU

VOLU

MAND

CANO-E
CACO
CAST

CANO-E
CANO-E

CACO
CAST

CANO-E
CACO
CAST

CANO-E
CANO-E

CACO
CAST

CANO-E
CANO-E

CACO
CAST

CANO-E

CANO-E
CACO

CANO-E
CACO

CANO-E
CANO-E

CANO-E
CACO
CAST

CANO-E

CANO-E
CACO
CAST

CANO-E
CACO

1ISO 20022 Messaging for Reorganizations: Reorganization Events







Corporate Action Reorganization Events

CD Early
Redemption

Change

Change

Consent

Consent

Conversion

Conversion

Dutch Auction

Exchange
Offer

Exchange
Offer

Exchange
Offer

Exchange
Offer

Exchange
Offer

Exchange
Offer

Exchange
Offer

Full Call

General
Information

REDM

PLAC

CHAN

CONS

CONS

CONV

CONV

DTCH

EXOF

EXOF

EXOF

EXOF

EXOF

EXOF

EXOF

MCAL

OTHR

VOLU

MAND

MAND

VOLU

VOLU

MAND

VOLU

VOLU

VOLU

VOLU

VOLU

VOLU

VOLU

VOLU

VOLU

MAND

MAND

WITH

WITO

Al44

CASE

REGS

UNWD

CDRD

TMTN

Domicile

Reclassified

With Payout

Without
Payout

144a

Cash and
Securities
Consent

Reg S

Unwind

AC-53

AC-93

AC-93

AC-80
AC-52

AC-80
AC-52

AC-93

AC-54/54N
AC-52

AC-52/52N

AC-52/52N

AC-52/52N

AC-52/52N

AC-52/52N

AC-52/52N

AC-51

AC-52N

AC-69

AC-93

AC-58

CD Early
Redemption

Corporate
Action

Corporate
Action

Proxy

Tender

Proxy

Tender

Corporate
Action

Conversion

Tender
Tender

Tender

Tender

Tender

Tender

Tender

uiT

UIT Rollover
and In-Kind

Convertible
Maturity

Corporate
Action

Early CD
Withdrawal
Without Penalty
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Corporate Action Reorganization Events

General
Information

Liquidation

Mandatory
Exchange

Mandatory
Put

Mandatory
Put

Maturity

Maturity

Merger

Merger
Merger

Merger

Merger

Name
Change

Name
Change

Odd Lot Offer

Partial
Mandatory
Put

OTHR

LIQU

EXOF

BPUT

BPUT

REDM

REDM

MRGR

MRGR
MRGR

MRGR

MRGR

CHAN

CHAN

ODLT

BPUT

MAND

MAND

MAND

MAND

CHOS

MAND

MAND

MAND

VOLU

MAND

MAND

MAND

MAND

MAND

VOLU

MAND

NOTI

PREQ

SECU

CASH

CASE

SECU

PREQ

Important
Notice

Presentation
Required

Retain

Conversion

Securities

Cash

Cash and
Securities

Securities

Presentation
Required

AC-96

AC-79
AC-93

AC-93

AC-65

AC-65G

AC-65B

AC-65R

AC-69

AC-93

AC-93

AC-52M (s)
AC-72

AC-90

AC-71

AC-91
AC-93

AC-91
AC-93

AC-52/52N

AC-65P

MMI Important
Notice
Liquidation
Corporate
Action

Corporate
Action

Mandatory Put
No Retain
Mandatory Put
Book Entry
Retainment
Book Entry

Put Retainment

Convertible
Maturity

Corporate
Action

Corporate
Action

Election Merger
Cash Merger

Cash and Stock
Merger

Stock Merger

Name Change
Corporate
Action

Name Change
Corporate
Action

Tender

Partial
Mandatory Put
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Partial
Mandatory
Put

Plan of
Reorganiz-
ation

Plan of
Reorganiz-
ation

Put

Put

Put

Redemption
of Warrants

Reorganiz-
ation

Reorganiz-
ation

Reverse
Stock Split
Rights

Subscription

Security
Separation

BPUT

BRUP

BRUP

BPUT

BPUT

BPUT

REDM

OTHR

OTHR

SPLR

EXRI

DETI

CHOS

VOLU

MAND

VOLU

VOLU

VOLU

MAND

MAND

VOLU

MAND

VOLU

MAND

Corporate Action Reorganization Events

AC-65

Retain

AC-65R

Vote AC-94

AC-94

AC-52
AC-58
AC-58B

AC-58N

MBCK Mortgage- AC-62

Backed
AC-62B

Survivor AC-66P

Options

SOPT

AC-61

AC-93

AC-52
AC-52N

AC-73
AC-93

AC-59
AC-93

AC-93

Partial
Mandatory Put
No Retain

Put Retainment

Bankruptcy

Bankruptcy

Tender
Repayment

Repayment
Book Entry

Repayment
(Non-DTC)
Mortgage-

Backed Put

Mortgage-
Backed Put
Book Entry

Special Puts

Warrant
Redemption

Corporate
Action

Tender

Tender (Non-
DTC)

Reverse Split

Rights

Corporate
Action

Unit Separation
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Corporate Action Reorganization Events

Security
Separation

Stock Split

Tender Offer

Tender Offer

Tender Offer
Tender Offer

Tender Offer

Tender Offer

Tender Offer

Tender Offer

Termination

Termination

Termination

Termination

Warrants
Exercise

Worthless

DETI
SPLF

BIDS (if
Issuer)
TEND

(if

Offeror)

BIDS (if
Issuer)
TEND

(if

Offeror)

TEND
BIDS

BIDS (if
Issuer)
TEND

(if
Offeror)

NOOF

TEND

BIDS

EXOF
EXOF
EXOF
EXOF

EXWA

WRTH

MAND

VOLU

VOLU

VOLU

VOLU

VOLU

VOLU

VOLU

VOLU

MAND

MAND

VOLU

VOLU

VOLU

MAND

PREQ

BTST

CASE

CILI

COTE

MITE

FTPR

SETE

ADRS

GDRS

ADRS

GDRS

TMTN

TMTN

TMTN

TMTN

Presentation
Required

Bid Tender/
Sealed
Tender

Cash and
Securities

Cash in Lieu
Consent

Convert and
Tender

Mini Tender

Offer to
Purchase

Self Tender

ADR

GDR

ADR

GDR

AC-54N

AC-93

AC-52/52N

AC-52/52N

AC-52
AC-52/52N

AC-54T

AC-52/52N

AC-52/52N

AC-52/52N

AC-93

AC-93

AC-52N

AC-52N

AC-60/60N

AC-52

AC-93

Conversion
(Non-DTC)

Corporate
Action

Tender

Tender

Tender
Tender

Tender

Tender

Tender

Tender

Corporate
Action

Corporate
Action

Tender
(Non-DTC)

Tender
(Non-DTC)

Warrant
Subscription
Tender

Corporate
Action
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Corporate Action Reorganization Events that Utilize CACO Messages

CD Early
Redemption

Consent

Consent

Conversion

Conversion

Dutch Auction

Exchange
Offer

Exchange
Offer

Exchange
Offer

Exchange
Offer

Exchange
Offer

Exchange
Offer

Full Call

Liquidation

Mandatory
Exchange

Mandatory
Put

Mandatory
Put

REDM

CONS

CONS

CONV

CONV

DTCH

EXOF

EXOF

EXOF

EXOF

EXOF

EXOF

MCAL

LIQU

EXOF

BPUT

BPUT

VOLU

VOLU

VOLU

MAND

VOLU

VOLU

VOLU

VOLU

VOLU

VOLU

VOLU

VOLU

MAND

MAND

MAND

MAND

CHOS

WITH

WITO

Al44

CASE

REGS

PREQ

CDRD

TMTN

With Payout

Without
Payout

144a

Cash and
Securities

Consent

Reg S

Presentation
Required

Retain

AC-53

AC-52

AC-52

AC-93

AC-54
AC-52

AC-52

AC-52

AC-52

AC-52

AC-52

AC-52

AC-52

AC-69

AC-79
AC-93

AC-93

AC-65

AC-65G

AC-65B

AC-65R

CD Early
Redemption

Tender

Tender

Corporate
Action

Conversion

Tender
Tender

Tender

Tender

Tender

Tender

Tender

UIT Rollover
and In-Kind

Convertible
Maturity
Liquidation
Corporate
Action

Corporate
Action

Mandatory Put
No Retain
Mandatory Put
Book Entry
Retainment
Book Entry

Put Retainment
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Corporate Action Reorganization Events that Utilize CACO Messages

Maturity

Maturity

Merger

Merger
Merger

Merger

Merger

Name
Change

Name
Change

Odd Lot Offer

Partial
Mandatory
Put

Partial
Mandatory
Put

Put

Put

Put

Redemption
of Warrants

REDM

REDM

MRGR

MRGR

MRGR

MRGR

MRGR

CHAN

CHAN

ODLT

BPUT

BPUT

BPUT

BPUT

BPUT

REDM

MAND

MAND

MAND

VOLU

MAND

MAND

MAND

MAND

MAND

VOLU

MAND

CHOS

VOLU

VOLU

VOLU

MAND

SECU

CASH

CASE

SECU

PREQ

MBCK

SOPT

Conversion AC-69

Securities AC-93
AC-93

AC-52M (s)

Cash AC-72

Cash and AC-90

Securities

Securities AC-71
AC- 93

Presentation AC- 93
Required

AC-52
AC-65P
Retain AC-65
AC-65R
AC-58
AC-58B
Mortgage- AC-62
Backed
AC-62B
Survivor AC-66P
Options
AC-61

Convertible
Maturity

Corporate
Action

Corporate
Action

Election Merger
Cash Merger

Cash and Stock
Merger

Stock Merger

Corporate
Action

Corporate
Action

Tender

Partial
Mandatory Put

Partial
Mandatory Put
No Retain

Put Retainment

Repayment
Repayment
Book Entry
Mortgage-
Backed Put

Mortgage-
Backed Put
Book Entry

Special Puts

Warrant
Redemption
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Corporate Action Reorganization Events that Utilize CACO Messages

Reorganiz-
ation

Reorganiz-
ation

Reverse
Stock Split

Rights

Subscription

Security
Separation

Stock Split

Tender Offer

Tender Offer

Tender Offer
Tender Offer

Tender Offer

Tender Offer

Tender Offer

Tender Offer

Termination

OTHR
OTHR

SPLR

EXRI

DETI
SPLF

BIDS (if
Issuer)
TEND

(if
Offeror)
BIDS (if

Issuer)
TEND

(if

Offeror)

TEND
BIDS

BIDS (if
Issuer)
TEND

(if
Offeror)
NOOF

TEND

BIDS

EXOF

MAND

VOLU

MAND

VOLU

MAND

MAND

VOLU

VOLU

VOLU

VOLU

VOLU

VOLU

VOLU

VOLU

MAND

PREQ

BTST

CASE

CILI

COTE

MITE

FTPR

SETE

ADRS

TMTN

Presentation
Required

Bid Tender/
Sealed
Tender

Cash and
Securities

Cash in Lieu
Consent

Convert and
Tender

Mini Tender

Offer to
Purchase

Self Tender

ADR

AC-93

AC-52

AC-73
AC-93

AC-59
AC-93

AC-93

AC-93

AC-52

AC-52

AC-52

AC-52

AC-54T

AC-52

AC-52

AC-52

AC-93

Corporate
Action

Tender

Reverse Split

Rights

Corporate
Action

Unit Separation

Corporate
Action

Tender

Tender

Tender
Tender

Tender

Tender

Tender

Tender

Corporate
Action
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Corporate Action Reorganization Events that Utilize CACO Messages

Termination EXOF MAND GDRS TMTN GDR AC-93 Corporate
Action

Warrants EXWA  VOLU AC-60 Warrant

Exercise Subscription

AC-52 Tender

Worthless WRTH MAND AC-93 Corporate
Action
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Corporate Action Reorganization Events that Utilize CANO-E Messages

Change

Change

Consent

Consent

Conversion

Conversion

Dutch Auction

Exchange
Offer

Exchange
Offer

Exchange
Offer

Exchange
Offer

Exchange
Offer

Exchange
Offer

Full Call

General
Information

Liquidation

PLAC

CHAN

CONS

CONS

CONV

CONV

DTCH

EXOF

EXOF

EXOF

EXOF

EXOF

EXOF

MCAL

OTHR

LIQU

MAND

MAND

VOLU

VOLU

MAND

VOLU

VOLU

VOLU

VOLU

VOLU

VOLU

VOLU

VOLU

MAND

MAND

MAND

WITH

WITO

Al44

CASE

REGS

TMTN

PREQ

Domicile

Reclassified

With Payout

Without
Payout

1l44a

Cash and
Securities

Consent

Reg S

Presentation
Required

AC-93

AC-93

AC-80
AC-52

AC-80
AC-52

AC-93

AC-54/54N
AC-52

AC-52/52N

AC-52/52N

AC-52/52N

AC-52/52N

AC-52/52N

AC-52/52N

AC-52N

AC-69

AC-93

AC-58

AC-79
AC-93

Corporate
Action

Corporate
Action

Proxy

Tender

Proxy

Tender

Corporate
Action

Conversion

Tender
Tender

Tender

Tender

Tender

Tender

Tender

UIT Rollover
and In-Kind

Convertible
Maturity

Corporate
Action

Early CD
Withdrawal
Without Penalty

Liquidation

Corporate
Action
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Corporate Action Reorganization Events that Utilize CANO-E Messages

Mandatory
Exchange

Mandatory
Put

Mandatory
Put

Maturity

Maturity

Merger

Merger
Merger

Merger

Merger

Name
Change

Name
Change

Odd Lot Offer

Partial
Mandatory
Put

Partial
Mandatory
Put

Plan of
Reorganiz-
ation

EXOF

BPUT

BPUT

REDM

REDM

MRGR

MRGR

MRGR

MRGR

MRGR

CHAN

CHAN

ODLT

BPUT

BPUT

BRUP

MAND

MAND

CHOS

MAND

MAND

MAND

VOLU

MAND

MAND

MAND

MAND

MAND

VOLU

MAND

CHOS

MAND

SECU

CASH

CASE

SECU

PREQ

Retain

Conversion

Securities

Cash

Cash and
Securities

Securities

Presentation
Required

Retain

AC-93

AC-65

AC-65G

AC-65B

AC-65R

AC-69

AC-93

AC-93

AC-52M (s)
AC-72

AC-90

AC-71

AC- 93

AC- 93

AC-52/52N

AC-65P

AC-65
AC-65R

AC-94

Corporate
Action

Mandatory Put
No Retain

Mandatory Put
Book Entry

Retainment
Book Entry

Put Retainment

Convertible
Maturity

Corporate
Action

Corporate
Action

Election Merger
Cash Merger

Cash and Stock
Merger

Stock Merger

Corporate
Action

Corporate
Action

Tender

Partial
Mandatory Put

Retain

Put Retainment

Bankruptcy
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Corporate Action Reorganization Events that Utilize CANO-E Messages

Put

Redemption
of Warrants

Reorganiz-
ation

Reorganiz-
ation

Reverse
Stock Split

Rights
Subscription

Security
Separation

Security
Separation

Stock Split

Tender Offer

Tender Offer

Tender Offer

Tender Offer

BPUT

REDM

OTHR

OTHR

SPLR

EXRI

DETI

DETI

SPLF

BIDS (if
Issuer)
TEND
(if
Offeror)
BIDS (if
Issuer)
TEND
(if
Offeror)
TEND

BIDS

VOLU

MAND

MAND

VOLU

MAND

VOLU

MAND

MAND

VOLU

VOLU

VOLU

VOLU

PREQ

BTST

CASE

CILI

Presentation
Required

Bid Tender/
Sealed
Tender

Cash and
Securities

Cash in Lieu

Consent

AC-52
AC-58
AC-58B

AC-58N

AC-61

AC-93

AC-52
AC-52N

AC-73
AC-93

AC-59
AC-93

AC-93

AC-54N

AC-93

AC-52/52N

AC-52/52N

AC-52

AC-52/52N

Tender

Repayment

Repayment
Book Entry

Repayment
(Non-DTC)

Warrant
Redemption

Corporate
Action

Tender

Tender (Non-
DTC)

Reverse Split

Rights

Corporate
Action

Unit Separation

Conversion
(Non-DTC)

Corporate
Action

Tender

Tender

Tender

Tender
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Corporate Action Reorganization Events that Utilize CANO-E Messages

Tender Offer

Tender Offer

Tender Offer

Tender Offer

Termination

Termination

Termination

Termination

Warrants
Exercise

Worthless

BIDS (if
Issuer)
TEND

(if
Offeror)

NOOF

TEND

BIDS

EXOF

EXOF

EXOF

EXOF

EXWA

WRTH

VOLU

VOLU

VOLU

VOLU

MAND

MAND

VOLU

VOLU

VOLU

MAND

COTE

MITE

FTPR

SETE

ADRS

GDRS

ADRS

GDRS

TMTN

TMTN

TMTN

TMTN

Convert and
Tender

Mini Tender

Offer to
Purchase

Self Tender

ADR

GDR

ADR

GDR

AC-54T

AC-52/52N

AC-52/52N

AC-52/52N

AC-93

AC-93

AC-52N

AC-52N

AC-60/60N

AC-52

AC-93

Tender

Tender

Tender

Tender

Corporate
Action

Corporate
Action

Tender
(Non-DTC)

Tender
(Non-DTC)

Warrant
Subscription
Tender

Corporate
Action
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Corporate Action Reorganization Events that Utilize CAPA Messages

Full Call

Maturity

Mandatory Put

Mandatory Put

Partial
Mandatory Put

Partial
Mandatory Put

Put

Put

Put

Redemption of
Warrants

Merger
Merger

Reverse Stock
Split

Liquidation

Cash and
Stock Merger

MCAL

REDM

BPUT

BPUT

BPUT

BPUT

BPUT

BPUT

BPUT

REDM

MRGR
MRGR

SPLR

LIQU

MRGR

MAND

MAND

MAND

CHOS

MAND

CHOS

VOLU

VOLU

VOLU

MAND

MAND

MAND

MAND

MAND

MAND

MBCK

SOPT

SECU

CASH

PREQ

CASE

Conversion

Retain

Retain

Mortgage-
Backed

Survivor
Options

Securities

Cash

Presentation
Required

AC-69

AC-69

AC-65

AC-65G

AC-65B

AC-65R

AC-65P

AC-65

AC-65R

AC-58
AC-58B

AC-62

AC-62B

AC-66P

AC-61

AC-71
AC-72

AC-73

AC-79

AC-90

Convertible
Maturity

Convertible
Maturity

Mandatory Put
No Retain
Mandatory Put
Book Entry
Retainment
Book Entry

Put Retainment

Partial
Mandatory Put

Partial
Mandatory Put
No Retain

Put Retainment

Repayment

Repayment
Book Entry

Mortgage-
Backed Put

Mortgage-
Backed Book
Entry

Special Puts

Warrant
Redemption

Stock Merger
Cash Merger

Reverse Split

Cash
Liguidation

Cash and
Stock Merger
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Corporate Action Reorganization Events that Utilize CAPA Messages

Change PLAC  MAND Domicile AC-93 Corporate
Action
Change PLAC  MAND CUSP Domicile AC-93 Corporate
New CUSIP Action
Change PLAC  MAND PREQ Domicile AC-93 Corporate
Presentation Action
Required
Change PLAC  MAND CUPR Domicile / AC-93 Corporate
CUSIP / Action
Presentation
Required
Name Change CHAN  MAND AC-93 Corporate
Action
Name Change CHAN  MAND PREQ Presentation AC-93 Corporate
Required Action
Name Change CHAN  MAND CUPR CUsIP AC-93 Corporate
Change / Action
Presentation
Required
Name Change CHAN  MAND CUSP New CUSIP AC-93 Corporate
Action
Conversion CONV  MAND AC-93 Corporate
Action
Security DETI MAND AC-93 Corporate
Separation Action
Mandatory EXOF MAND AC-93 Corporate
Exchange Action
Termination REDM  MAND ADRS TMTN ADR AC-93 Corporate
Action
Termination REDM  MAND GDRS TMTN GDR AC-93 Corporate
EXOF Action
Liquidation LIQU MAND PREQ Presentation AC-93 Corporate
Required Action
Merger MRGR MAND AC-93 Corporate
Action
Reorganizaton OTHR  MAND AC-93 Corporate
Action
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Corporate Action Reorganization Events that Utilize CAPA Messages

Maturity REDM  MAND SECU Securities AC-93 Corporate
Action

Stock Split SPLF  MAND PREQ Presentation AC-93 Corporate
Required Action

Reverse Split SPLR  MAND AC-93 Corporate
(Cash) Action

Worthless WRTH MAND AC-93 Corporate
Action
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Mandatory
Put

Mandatory
Put

Partial
Mandatory
Put

Partial
Mandatory
Put

Put

BPUT

BPUT

BPUT

BPUT

BPUT

MAND

CHOS

MAND

CHOS

VOLU

Corporate Action Reorganization Events that Utilize CAPS Messages

Retain

Retain

AC-65

AC-65G

AC-65B

AC-65R

AC-65P

AC-65

AC-65R

AC-58
AC-58B

Mandatory Put
No Retain

Mandatory Put
Book Entry
Retainment
Book Entry

Put Retainment

Partial
Mandatory Put

Partial
Mandatory Put
No Retain

Put Retainment

Repayment

Repayment
Book Entry
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Corporate Action Reorganization Events that Utilize CAST Messages

CD Early
Redemption

Conversion

Dutch Auction

Exchange
Offer

Exchange
Offer

Exchange
Offer

Exchange
Offer

Exchange
Offer

Mandatory
Put

Merger
Odd Lot Offer

Partial
Mandatory
Put

Put

Put

Put

Reorganiz-
ation

REDM

CONV

DTCH

EXOF

EXOF

EXOF

EXOF

EXOF

BPUT

MRGR

ODLT

BPUT

BPUT

BPUT

BPUT

OTHR

VOLU

VOLU

VOLU

VOLU

VOLU

VOLU

VOLU

VOLU

CHOS

VOLU
VOLU

CHOS

VOLU

VOLU

VOLU

VOLU

Al44

CASE

REGS

MBCK

SOPT

CDRD

144a

Cash and
Securities
Consent

Reg S

Retain

Retain

Mortgage-

Backed

Survivor
Options

AC-53

AC-54
AC-52

AC-52

AC-52

AC-52

AC-52

AC-52

AC-52

AC-65B

AC-65R
AC-52M (s)
AC-52

AC-65R

AC-52
AC-58
AC-58B

AC-62

AC-62B

AC-66P

AC-52

CD Early
Redemption

Conversion

Tender
Tender

Tender

Tender

Tender

Tender

Tender

Retainment
Book Entry

Put Retainment
Election Merger
Tender

Put Retainment

Tender
Repayment
Repayment
Book Entry
Mortgage-
Backed Put

Mortgage-
Backed Book
Entry

Special Puts

Tender
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Corporate Action Reorganization Events that Utilize CAST Messages

Rights
Subscription

Tender Offer

Tender Offer

Tender Offer
Tender Offer

Tender Offer

Tender Offer

Tender Offer

Tender Offer

Warrants
Exercise

EXRI

BIDS (if
Issuer)
TEND

(if

Offeror)

BIDS (if
Issuer)
TEND

(if

Offeror)

TEND
BIDS

BIDS (if
Issuer)
TEND

(if

Offeror)

NOOF

TEND

BIDS

EXWA

VOLU

VOLU

VOLU

VOLU
VOLU
VOLU

VOLU

VOLU

VOLU

VOLU

BTST

CASE

CILI

COTE

MITE

FTPR

SETE

Bid Tender/
Sealed
Tender

Cash and
Securities

Cash in Lieu
Consent

Convert and
Tender

Mini Tender

Offer to
Purchase

Self Tender

AC-59

AC-52

AC-52

AC-52
AC-52

AC-54T

AC-52

AC-52

AC-52

AC-60

AC-52

Rights

Tender

Tender

Tender
Tender

Tender

Tender

Tender

Tender

Warrant
Subscription

Tender
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