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AN INTRODUCTION TO ISO 20022 MESSAGING
What is 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 global
investment 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 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 from its 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 Can | Learn More?

Visit the ISO 20022 Messaging area of the DTCC Learning Center under Asset Services>Corporate Actions
Processing>ISO 20022 Messaging. https://dtcclearning.com/products-and-services/asset-services/corporate-
actions-processing/iso-20022-messaging.html

The Learning Center contains the messaging specifications for the standard ISO 20022 message and when
applicable, its proprietary Extension component.

Note:

You need to log in to see the full range of information available to you. First-time users should click Login or Register in
order to create an account.

AN INTRODUCTION TO ISO 20022 MESSAGING 7
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DATA DICTIONARIES, SCENARIOS, MESSAGE USAGE
GUIDELINES, AND EVENT TEMPLATES

Scenarios and data dictionaries can be found on dtcclearning.com at https://dtcclearning.com/products-and-
services/asset-services/corporate-actions-processing/iso-20022-messaging.html

Message Usage Guidelines can be found with their associated message specifications at dtcclearning.com at
https://dtcclearning.com/products-and-services/asset-services/corporate-actions-processing/iso-20022-
messaging.html

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:

Updates, additions, and deletions to any item in the dictionary are noted using red text and eresseuts 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:

e Announcements,

e Entitlements and Allocations, and

e Elections (CAST message only)

Note:

The instructions data dictionary is only used for the CAST statement, which contains instructions that were input via
DTC processing systems.

o |SO 20022 messaging for reorg instructions will be performed at a later date.

Columns of applicability in each data dictionary allow you to filter each spreadsheet to display only items that
apply to Reorganization events.

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.

DATA DICTIONARIES, SCENARIOS, MESSAGE USAGE GUIDELINES, AND EVENT TEMPLATES 9
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e 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 1ISO
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.
¢ 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.

e Options. A list of option types and descriptions.

Use the “Reorg Applicability” column to limit this list to elements present in Reorganization announcement
messages.

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

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

e 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.

e 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).

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

DATA DICTIONARIES, SCENARIOS, MESSAGE USAGE GUIDELINES, AND EVENT TEMPLATES 10
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Change Domicile New CUSIP Change (Domicile) MAND MAND Reorganizations |Reorganizations  |Phase V AC-93 Corporate Action
> Cover ~ LEGEND  EVENTS EVENT DESCRIPTIONS ~ ELEMENTS ~ OPTIONS = PAYOUTS  SECURITY RATES = CASHRATES = + < I >

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:

The table is filtered to display Reorganization events only.

DATA DICTIONARIES, SCENARIOS, MESSAGE USAGE GUIDELINES, AND EVENT TEMPLATES

Uncheck the “Select All” checkbox.
Check the “DTCC Event Group” checkbox (to keep the column heading).

Check the “RedemptionReorganization” checkbox (to view changes).

Check the “Reorganization” checkbox.
5. Click OK.
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A B C D E F G H | J
1 NEW MODEL ] DTC LEGAC
D -

3

4

10

Al
12
a3

14

13

14

15

16
17
18
19

20
21

22
29
30

31
32

33

Y]

Event Name

0

Function Code Name

stomatic Dividend Automatic Dividend 4] SortAtoz Distributions Phase 11T Automatic Dividend
Reinvestment Reinvestment 7 Reinvestment
Ad SortZto A AC-52 Tender
Bankruptcy Vote Reorganization VOLU Sort by Color 5 Reorganizations Phase V AC.52N Tender (Non-DTC)
FC-32 Long Term Capital Gain
Capital Gains Distribution Capital Gains Distribution MAND Distributions Phase IIT FC-33 Short term Capital Gain
FC-49 Capital Gains
FC-32 Long Term Capital Gain
Capital Gains Distributie FC-33 Short te Capital Gai
Capital Gains Distribution |DRIP (DTConly) (;Z:{D?L"H:nl; ;)” utton MAND Filter by Color ? | Distributions Phase 11T et c;;:t;é:n:p‘ 4 Gainy
Text Eilters ks FC-30 Dividend Reinvestment
FC-32 Long Term Capital Gain
Capital Gains Distribution search FC-33 Short term Capital Gain
Capital Gains Distributi Opt Out (DTC Onl; MAND Distributi Phase IIT
apital Gains Distribution pt Out (1 nly) (0pt Out (DTC Only)) B Setect Al istributions ase Fo1o Capital Gains
-] Distributions FC-30 Dividend Reinvestment
FC-07 Cash Div. on Increased ¢
Cash Dividend Cash Dividend MAND Distributions Phase IIT FC-08 Cash Dividend
FC-09 Foreign Cash Dividend
FC-08 Cash Dividend
Cash Dividend Cash Dividend MAND Distributions Phase IIT Fe09 Foreign Cash Dividend
FC-35 Tax Exempt Div Service
FC-37 Foreign Cash Div Favou
FC-08 Cash Dividend
- FC-09 Foreign Cash Dividend
Cash Dividend (DRIP (DTC
Cash Dividend DRIP (DTC only) O:; ” tvidend (DRIP (1 MAND Distributions Phase 111 FC-30 DRIP
V) FC-35 Tax Exempt Div Service
FC-37 Foreign Cash Div Favou
FC-08 Cash Dividend
. Cancel FC-09 Foreign Cash Dividend
Cash Dividend (Opt Out
Cash Dividend Opt Out (DTC Only) (;‘T v 0’;’ ;” (Opt ou MAND Distributions Phase 111 FC-30 DRIP
. FC-35 Tax Exempt Div Service
FC-37 Foreign Cash Div Favou
CD Early Red ti CD Early Red ti
arly Redemption ariy Reaemption VOLU VOLU Reorganizations |Reorganizations Phase V AC-53 CD Early Redemption
Change Domicile Change (Domicile) MAND MAND Reorganizations |Reorganizations Phase V AC-93 Corporate A ~
w
Change Domicile New CUSIP Change (Domicile) MAND MAND Reorganizations |Reorganizations Phase V AC-93 Corporate Action
> Cover LEGEND = EVENTS  EVENT DESCRIPTIONS — ELEMENTS — OPTIONS =~ PAYOUTS  SECURITY RATES ~ CASHRATES = + « com— »

Event Name

Sub Event Name

NEW MODEL

Event
Group

Code Name

AC-52 Tender
Bankruptcy Vote Reorganization VOLU VOLU Reorganizations Phase V N c-si 1_:: d: (Non-DTC)
CD Early Red ti CD Early Red i
arly Redemption ary Redemption VOLU VOLU Reorganizations |Reorganizations Phase V AC-53 CD Early Redemption
Change Domicile Change (Domicile) MAND MAND Reorganizations [Reorganizations  |Phase V AC-93 Corporate Action
Change Domicile New CUSIP Change (Domicile) MAND MAND Reorganizations |Reorganizations Phase V AC-93 Corporate Action
D le P tat]
Change R::::;le:l resentation MAND MAND Reorganizations |Reorganizations Phase V AC-93 Corporate Action
Domicile New CUSIP
Change omicte / o / MAND MAND Reorganizations |Reorganizations Phase V AC-93 Corporate Action
Presentation Required
" ] ] AC-80 Proxy
Consent With Payout Consent (With Payout) VOLU VOLU Reorganizations [Reorganizations  |Phase V AC.52/59N | Tender
Consent Without Payout Consent (Without Payout) VOLU VOLU Reorganizations |Reorganizations Phase V AC-80 Proxy
’ v & 8 AC-52/52N__|Tender
Conversion Conversion MAND MAND Reorganizations |Reorganizations Phase V AC-93 Corporate Action
AC-54/54N [of i
Conversion Conversion VOLU VOLU Reorganizations |Reorganizations Phase V / onversion
AC-52 Tender
Default Final Payment Default (Final Payment) MAND MAND Redemptions Redemptions Phase IV AC-86F Final Default Distributic
Di It (Interi
Default Interim Payment F:fﬁen{)n erm MAND MAND Redemptions Redemptions Phase IV AC-86P Interim Default Distribu
Dutch Auction Dutch Auction VOLU VOLU Reorganizations |Reorganizations Phase V AC-52/52N Tender
Dutch Auction Consent Dutch Auction VOLU VOLU Reorganizations |Reorganizations Phase V AC-52/52N  |Tender
Exchange Offer 144a Exchange Offer (144a) VOLU VOLU Reorganizations [Reorganizations  |Phase V AC-52/52N  |Tender
Exchange Offer Exchange Offer VOLU VOLU Reorganizations [Reorganizations  |Phase V AC-52/52N  |Tender
Exch 0 Cash and
Exchange Offer Cash and Securities S:;:,’t‘f; ‘; ffer (Cash an VOLU VOLU Reorganizations [Reorganizations  |Phase V AC-52/52N  |Tender
Exchange Offer Consent Exchange Offer (Consent ) VOLU VOLU Reor ions |Reorganizations Phase V AC-52/52N  |Tender
> Cover = LEGEND  EVENTS = EVENT DESCRIPTIONS = ELEMENTS =~ OPTIONS =~ PAYOUTS  SECURITY RATES =~ CASHRATES - + i ¢ oo >

Use the scrollbar at the bottom right of the Excel window to view all of the columns on the sheet.

DATA DICTIONARIES, SCENARIOS, MESSAGE USAGE GUIDELINES, AND EVENT TEMPLATES
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DTC LEGACY

e Name / Activity

13

14

15

16
17
18
19

20
21

22
29
30

31
32

33

21

cent Type
e Name Event Type Event Type Name
AC-52 Tender Reorganization
Phase V BRUP Bankruptcy
nase AC-52N  |Tender (Non-DTC) Volunt: TTupLey
Phase V AC-53 CD Early Redemption REDM Final Maturity
Phase V AC-93 Corporate Action Change in Domicile PLAC
Phase V AC-93 Corporate Action Change in Domicile PLAC
Phase V AC-93 Corporate Action Change in Domicile PLAC
Phase V AC-93 Corporate Action Change in Domicile PLAC
AC-80 Proxy . _
Phase V AC-52/52N | Tender Consent CP CONS Consent ForInformationOnlyIndicator=Yes
AC-80 Proxy . _
Phase V AC-52/52N  |Tender Consent CNP CONS Consent ForInformationOnlyIndicator=Yes
Phase V AC-93 Corporate Action Conversion - CONV
Mandatory
AC-54/54N  |Conversion Conversion -
Phase V AC-52 Tender Voluntary CONV Conversion
Phase IV AC-86F Final Default Distribution Default DFLT Bond Default CorpActnNtfetn/CorpActnDtls/OcrneTp/Cd FINL
Phase [V AC-86P Interim Default Distribution Default DFLT Bond Default [CorpActnNtfetn/CorpActnDtls/OcrneTp/Cd INTE
Phase V AC-52/52N  [Tender Tender Offer DA DTCH Dutch Auction
Phase V AC-52/52N  |Tender Tender Offer DA DTCH Dutch Auction |AdditionalBusinessProcessindicator/Code/ CONS
Exch: -
Phase V AC-52/52N  |Tender Hehange 1244 EXOF Exchange OfferType,/Code /ERUN
Voluntary -
Phase V AC-52/52N  [Tender EXOF Exchange
Exch: - .
Phase V AC-52/52N  |Tender xchange EXOF Exchange /]
Voluntary
Exch: -
Phase v AC52/52N__|Tender xehange cN EXOF Exchange |AdditionalBusi ndicatar/Cade/ CONS .
> Cover ~ LEGEND | EVENTS | EVENT DESCRIPTIONS = ELEMENTS =~ OPTIONS =~ PAYOUTS  SECURITYRATES =~ CASHRATES = + i |4 — »

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

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

events.

Column K, Event Category - Reorganization 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.

DATA DICTIONARIES, SCENARIOS, MESSAGE USAGE GUIDELINES, AND EVENT TEMPLATES
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10

1

12

13

14

e A A
U-mE-|a- A
Font
I Reorganizations

[ Alignment [

‘Genera\ V‘

$-% 9

%0 8 [ Cell Styles ¥
Number 5]

[l Conditional Formatting ¥
[iZ Format as Table ¥

b3 |T| |

v | 2] sortAtoz hdd-ins

N N

Create and Share Tools

&~ Z| sortzZtoA Adobe Fi \

J Document was last saved: Just no
Edit| kddins | Adobe Actbmm—romyrear

Custom Sort...
v
| < Fitter Filter (Ctrl+Shift-1)
1|
Turn on fitering for the 5

cells.

Then, dlick the arrow in the column
narrow down the data,
Nuniber of days for which the (@) Tell me more
¥ @
Event |ACCTUaAlDays i computed.-as- Accrual NUMBER v [ S—
ount Days Count
/Document/CorpActnNtfctn/Corpa
Option
Option Accrual | Number of days for which the
Payout P umBer o .f‘.ys Or WM e g cerual NUMBER
Days interest / dividend is computed.
Days
Event Accrual Start Date used to calculate interest | Accrual DATE
ven ate payment. Start Date Not published on ISO message
Level of priority of the given
offer which will be accepted by | Acceptance
Acceptance the issuer/agent within the .
Event Priority Level tiered structure of the event, Priority CHARLIST
Offer events in many casesare | Level
subject to proration. /Document/CorpActnNtfctn/Corpa
Event will be paid in a particular|
Acceptance priority stated in the offering | ACCEPtance
Event Priority Fla documentation. Higher tiers of | Priority CHARLIST |YES/NO
ity Flag securities will bepaid ahead of | pjg When the value is YES, OfferTp =
lower tiers of securities \ACPR' /Document/CorpActnNtfctn/Corpa
Event |Active Until The date until which the event | Active Until DATE v
vent | te will remain in an active status. | Date
Receipts value of the American | 4pp/ ep
Event |ADR/ GDR Base orGlobal Depository receipts 4 DECIMAL
‘per ordinary share ratio, Base
Additional Additional PPUT
. 1S0 Messaging indicator used to - . Document /CorpActnNtfctn/Corpa
Event Business indicate previously extended Business CHARLIST |s PPRE v /! fEwim /e
Process DTC event name Process WFLPR
Indicator Indicator
The date by which the
N Approved
Event |Approved Date |amouncementis setto PP DATE v
approved event status, Date
DTC classification of » Corporate Equity
Event |Asset Class instruments into Corporate | Asset Class CHARLIST s Corporate Debt v
Debt, Equity, or Muni Debt « Municipal Debt
Event |Asset Type DTCsecurity sub-issuetype.  |Asset Type | CHARLIST | Refer to Asset Types tab v
T This element is applicable for
This is applicable to 2 Plan of Reorganisaton / Vote. Map
bankruptcy reorganization. It is lto the expiry date in option
the date set by the bankiuptey | poylor Due component. Map this value to
Event |Ballot Due Date court by which all votes for DATE option(s) "Consent Granted" and
accepting or rejecting the plan of| Dat€ "Consent Denied" Y
reorganization must be 2. If the value is not available and ) ) o
received, is expected to be provided, Ukw | COTporateActionOptionL. . /Date
code will be used. /Document/CorpActnNtfctn/CorpA o
> Cover  LEGEND  EVENTS = EVENT DESCRIPTIONS ~ ELEMENTS ' opTIONS CASH RATES =+ 4 CEEEE—— »

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

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

3. Click the arrow in the top right of the L column.

The Sort/Filter box appears.

4. Click i. This is the symbol for the check mark that appears in this field, meaning that the element applies
to Reorganization events.

5. Click OK.

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

DATA DICTIONARIES, SCENARIOS, MESSAGE USAGE GUIDELINES, AND EVENT TEMPLATES
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File

fﬁ &
=B
Data ~ B

Home

=

S
®

All~

Get & Transform Data

Insert  Draw

S

Page Layout

[T Queries & Connections

Refresh

Queries & Connections

Level

Formulas

Data Review View
g ex
Stocks Currencies
Data Types

Automate

Help  Acrobat | & Comments |
SZ Clear = T ge gﬂ
% = S
B B 63
Filter | 5 Reaply Tedto Clean X ¥ Whatlf Forecast Outline
Y@ Advanced  Columns Data £ ~ [@ Analysis~  Sheet v
Sort & Filter Data Tools Forecast >
v

1
2 =i
2l
Accrual Days Numiber of days for whichthe | 4. 0 zl SortAtoZ
Event interest is computed.-as- NUMBER z v
3 Count . Days Count A.L SortZto A /D
detormined by DTG Masterfile: ocumen
Option Sort by Color >
Option Accrual  |Number of days for which the
Payout Days interest / dividend is computed. Accrual NUMBER
4 Days
Level of priority of the given ? Clear Filter From "Reorganizations”
Acceptance flffe_" “’l“cfl‘ w‘l:be_tal’:_“:’lmd | Acceptance Filter by Color >
he issuer,/agent within the L
Event Priority Level | tiered structure of the event. Priority CHARLIST Text Filters >
Offer events in many casssare | L€VEl
6 subject to proration. h /Documen
Event will be paid in a ] W (Select Al)
particular priority stated inthe | 4cconrance 4
Event Acceptance offering documentation. Higher | p, . ity CHARLIST  [YES/NO [ (Blanks)
Priority Flag tiers of securities will be paid Fi .
ahead of lower tiers of ag When the value is YES, OfferTp =
7 securities, ACPR /Documen
Active Until The date until which the event |Active Until
v
8 Event Date will remain in an active status. |Date DATE
Additional \Additional « PPUT
. 1S0 Messaging indicator used to .
Business Business Documen
Event |p indicate praviously extended |, CHARLIST |+ PPRE v /
rocess DTC event name rocess «FLPR
10 Indicator Indicator
The date by which the A
roved
Event |Approved Date |announcementissetto Dp P DATE v
11 approved event status. ate ﬁ
. ancel
DTC classification of * Corporate Equity S
Event |AssetClass instruments into Corporate | Asset Class CHARLIST |e Corporate Debt h v v '
12 Debt, Equity, or Muni Debt + Municipal Debt
13 Event |Asset Type DTC security sub-issue type.  |Asset Type CHARLIST  |Refer to Asset Types tab v v v
1. This element is applicable for
This is applicable to a Plan of Reorganisaton / Vote,
bankruptcy reorganization. Itis Map to the expiry date in option
the date set by the bankruptey | poyon by o component. Map this value to
Event |Ballot Due Date |courtby whichall votes for Dat. DATE v option(s) “Consent Granted” and | 3
accepting or rejecting the plan | ¢ -Consent Demied". “
of reorganization must be 2.If the value is not available and o
> Cover ~LEGEND  EVENTS  EVENT DESCRIPTIONS ~ ELEMENTS = OPTIONS = PAYOUTS = SECURITY RATES = CASHRATES = + < CEEE—— »

DATA DICTIONARIES, SCENARIOS, MESSAGE USAGE GUIDELINES, AND EVENT TEMPLATES
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File Home Insert Draw Page layout Formulas Data Review View
% &~ P [T Queries & Connections

i

~
Get B Refresh S

Stocks Currencies

Data~ B [B Allv
Get & Transform Data Queries & Connections Data Types

S

Level

Automate

Help  Acrobat | & Comments |
SZ Clear = T ge gﬂ
% = S
B B 63
Filter | 5 Reaply Tedto Clean X ¥ Whatlf Forecast Outline
Y@ Advanced  Columns Data £ ~ [@ Analysis~  Sheet v
Sort & Filter Data Tools Forecast >
v

2 =i
. i 2l sotAtoz
Accrual Days Number of days for whichthe |4 . 0 Z\ SortAto
Event interest is computed.-as- NUMBER z v
3 Count - . Days Count Zl sotztoA /D
determined by DTCMas ’ 'ocumen
Option Sort by Color >
Option Accrual  |Number of days for which the
Payout Days interest / dividend is computed. Accrual NUMBER
4 Days
Level of priority of the given ? Clear Filter From "Reorganizations”
Acceptance flffe_" “’l“cfl‘ w‘l:be_tal’:_“:’lmd | Acceptance Filter by Color >
he issuer,/agent within the L
Event Priority Level | tiered structure of the event. Priority CHARLIST Text Filters >
Offer events in many casesare | LEVEl
6 subject to proration. /Documen
Event will be paid in a
particular priority stated inthe | 4cconrance
Event Acceptance offring documentation. Hgher | p oy CHARLIST |YES/NO
Priority Flag tiers of securities will be paid Fi .
ahead of lower tiers of ag When the value is YES, OfferTp =
7 securities, ACPR /Documen
Active Until The date until which the event |[Active Until
v
8 Event Date will remain in an active status. |Date DATE
Additional \Additional « PPUT
. 1S0 Messaging indicator used to .
Business Business Documen
Event |p indicate praviously extended |, CHARLIST |+ PPRE v /
rocess DTC event name rocess «FLPR
10 Indicator Indicator
The date by which the A
roved
Event |Approved Date |announcementissetto Dp P DATE v
11 approved event status. ate ﬁ
. ancel
DTC classification of * Corporate Equity S
Event |AssetClass instruments into Corporate | Asset Class CHARLIST |e Corporate Debt h v '
12 Debt, Equity, or Muni Debt + Municipal Debt
13 Event |Asset Type DTC security sub-issue type.  |Asset Type CHARLIST  |Refer to Asset Types tab v v v
1. This element is applicable for
This is applicable to a Plan of Reorganisaton / Vote,
bankruptcy reorganization. It is Map to the expiry date in option
the date set by the bankruptey | poyon by o component. Map this value to
Event (Ballot Due Date |courtby whichall votes for Dat. DATE v option(s) "Consent Granted”and | '
accepting or rejectingthe plan [0 © “Consent Denied". “
of reorganization must be 2.If the value is not available and o
> Cover ~LEGEND  EVENTS  EVENT DESCRIPTIONS ~ ELEMENTS = OPTIONS = PAYOUTS = SECURITY RATES = CASHRATES = + < CEEE—— »
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Accrual Days Number of days for whichthe | . 1
Event interest is computed.ras- NUMBER
3 Count . Days Count /D
determined-by DTG Masterfile: ocumen
Option
Option Accrual | Number of days for which the
Payout P . aays tor [Accrual NUMBER
a Days interest / dividend is computed. |
ays
Level of priority of the given
offer which will be accepted by | 4 cconrance
Acceptance ‘the issuer/agent within the L
Event |- C°P ' /2 Priority CHARLIST
Priority Level |tiered structure of the event.
Offer events in many cases are | /@Y€l
6 subject to proration. /Documen
Event will be paid ina
particular priority stated inthe | 4 conrqnce
Acceptance frering d tation. Higher |p, .
Event cep ottering documentation. BIg1er | ppjo gy, CHARLIST |YES/NO
Priority Flag ‘tiers of securities will be paid
ahead of lower tiers of Flag When the value is YES, OfferTp =
7 L "ACPR" /Documen
securities
Active Until The date until which the event |Active Until
Event he date until which the even DATE
g Date will remain in an active status. | Date
Additional |Additional
. 1SO Messaging indicator used to . * PPUT
Business Business Documen
Event indicate previously extended CHARLIST s PPRE /
Process DTC event name Process «FLPR
10 Indicator Indicator
The date by which the 4
roved
Event |ApprovedDate |announcementissetto Dp ? DATE
11 appr ate
pproved event status.
DTC classification of ¢ Corporate Equity
Event |Asset Class instruments into Corporate | Asset Class CHARLIST |e Corporate Debt
12 Debt, Equity, or Muni Debt « Municipal Debt
13 Event |AssetType DTC security sub-issue type.  |Asset Type CHARLIST |Refer to Asset Types tab
his element is applicable for
1. Thisel is applicable f
This is applicable to a Plan of Reorganisaton / Vote,
‘bankruptcy reorganization. It is Map to the expiry date in option
the date set by the bankruptcy | poyos Dyje component. Map this value to
Event (Ballot Due Date |courtby whichall votes for Date DATE option(s) "Consent Granted”and | @y
accepting or rejecting the plan - Consent Denied". .
of reorganization must be 2. If the value is not available and
> Cover ~LEGEND = EVENTS = EVENT DESCRIPTIONS = ELEMENTS — OPTIONS ~ PAYOUTS 4 C— >

Note:

Columns B and C provide each element’s name and description.

DATA DICTIONARIES, SCENARIOS, MESSAGE USAGE GUIDELINES, AND EVENT TEMPLATES
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Number of days for which the
lAccrual Days [ Accrual
Event S interestis computedras- NUMBER v -
iCount . y Days Count
3 determined e DTC Mostasfla, /Documen
. Option
payout iOption Accrual }\'umberuf .da.ys fur. which the Afmm 1 NUMBER v
Days interest / dividend is computed.
4 ays
Level of priority of the given
nccontance ulffe.rwhirhwillbe.alc.replted by | Acceptance
Event ¢ p tlle issuer/agent within the Priority CHARLIST v
Priority Level |tieredstructure of the event.
Offer events in many casesare | -€Ve!
6 subject to proration. /Documen
Event will be paidina
A ceoptance particular priority stated inthe |4 copance
Event [ °C°P offering documentation. Kigher | py.jo iy, CHARLIST |YES/NO v
Priority Flag tiers of securities will be paid B .
. ahead of lower tiers of ag VA?}:!;I‘; the value is YES, OfferTp = -
it i ! ocumen
securities.
Event |Active Until The date until which the event | Active Until DATE v v
8 Date will remain in an active status. | Date
Additional | Additional +PPUT
. 150 Messaging indicator used to .
Business Business Documen
Event p indicate previously extended P CHARLIST |«PPRE v 4
rocess DTG event name. rocess «FLPR
10 Indicator Indicator
The date by which the n
roved
Event [Approved Date announcementissetto Dp }; DATE v v
11 approved event status. ate
DTC classification of + Corporate Equity
Event |Asset Class instruments into Corporate  |Asset Class CHARLIST |+ Corporate Debt v v
12 Debt, Equity, or Muni Debt. « Municipal Debt
13 Event |Asset Type DTC security sub-issue type.  |Asset Type CHARLIST |Refer to Asset Types tab v v
1. This element s applicable for
This is applicable to a Plan of Reorganisaton / Vote.
bankruptcy reorganization. It is Map to the expiry date in option
the date set by the bankruptcy |po 110+ Dye component. Map this value to
Event [Ballot Due Date |courtby which all votes for Date DATE v option(s) "Consent Granted” and .’l.
accepting or rejecting the plan - Consent Denied”
of reorganization must be 2. If the value is not available and
> Cover | LEGEND ~ EVENTS = EVENTDESCRIPTIONS ELEMENTS  OPTIONS = PAYOUTS  SECURITY RATES =~ CASHRATES = + |< J

6. Use the scrollbar at the bottom right of the Excel window to view all of the columns on the sheet. You can
find information such as data source, data type, name changes, valid values, and automated/mapped
delivery.

DATA DICTIONARIES, SCENARIOS, MESSAGE USAGE GUIDELINES, AND EVENT TEMPLATES
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Event Accrual Days v ~ v
Count
3 /Document/CorpActnNtfctn/CorpActnDtls/IntrstAcrdNbOfDays
Payout gpm“ Acerual v /Document/DTCCCANOCSDDatasD1,/CshMv
4 ays mntDHs/IntrstAcrdNbOfDays
Event Accrual Start v
s EVEMU hate Not published on ISO message
Event Ac.cep.(ance P
Priority Level
[3 /Document/CorpActnNtfctn/CorpActnDtls/AccptncPriyLvl
Erene |Aeceptance .
riority Flag |When the value is YES, OfferTp =
7 ACPR! /Document/CorpActnNtfetn/CorpActnDtls /OfferTp/Cd
Event Active Until v v v
8 Date
/Document/DTCCCANOCSDDataSD1/CorpAct
Event |ADR/ GDR B p nRateAndAmtDtls/AmrcnOrGbIDpstRctRatio
ven / ase /RctBaseQty
9
Additional
Event Business p p /Document/CorpActnNtfctn/CorpActmDtls /AddtlBizPrcind/Cd
Vet process
10 Indicator
™ Event |Approved Date v v v
Event |Asset Class v v v /Document/DTCCCANOCSDDataSD1/Undrlyg
12 Scty/DTCAsstClss
/Document/DTCCCANOCSDDatasD1/Undrlyg
v v v b
13 Event |AssetType Scty/DTCASStTp
T This clement is applicable for
Plan of Reorganisaton / Vote. Map|
'to the expiry date in option
component. Map this value to
Event |Ballot Due Date v option(s) "Consent Granted” and
"Consent Denied", -
2. If the value is not available and . ) ) ) . J
is expected to be provided, UKWN| CorporateActionOptionDetails/DateDetails/ExpiryDate
14 code will be used. /Document /CorpActnNtfctn/CorpActnOptnDtls/DtDtls/XpryDt .
> Cover ~LEGEND  EVENTS = EVENTDESCRIPTIONS ~ ELEMENTS = OPTIONS ~ PAYOUTS  SECURITYRATES ~ CASHRATES - + i [d4 CE—— > ]

Note:

Columns N and O provide the x-path for each element:

e N provides the location of the element in the schema for the core message.

e O provides the location of the element in the schema for the message extension.

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 it is, which event
group (Distributions, Redemptions, Reorganizations) it is applicable to, and the name of the legacy CCF 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 informationl tabs as well.

Note:
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.

To view information about cash rates for Reorganization events, use the Reorg Cash Rates tab.

DATA DICTIONARIES, SCENARIOS, MESSAGE USAGE GUIDELINES, AND EVENT TEMPLATES 19
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LEGACY TRACE

omments Reorganization Comments Rules s 5 ization H DIVRDP REOR

2l s
v none none
5 INEWM or REPL option will be used. Zl sornztoa
v none none
6 Inherited from uncement Sort by Color >
7 to CONF Y none none
none none
| Always set to True to identify this message is Eligible
Balance message only. The purpose is to differentiate this v
message from regular announcement CANO with all the
details. This message will contain account and balances Filter by Color >
8 only
Text Eilters > [none none
|Always set value to 'CANO-E' to identify this message is
Eligible Balance message only. The purpose is to ¥ ‘ Search ‘
differentiate this message from regular announcement
CANO with all the details. This message will contain account W] (Select All)
9 and balances only CIN
10 T
150 Mandatory Field when Notificaiton TYpe is REPL. YN none none
1. For the 1st CANO ELIG being sent, we retrieve the 0 (@lanks)
"Business Message Identifier from the original "whole”
CANO.
path: BusinessApplicationHeaderV01/Business Message v
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.
11
e T
13 Inherited from Y none none
14 Inherited from uncement Y none none
15 none
none none
Y
16 Inherited from uncement
none none
17 Inherited fron Y Y Y
CUSIP Number CUSIP Number
Y Y Y
Inherited from Announcement. For Redemptions if the
eventis ‘on’ the contra CUSIP" Contra CUSIP will be used ..
18 here. -
Data source scheme used to signify type of Tax event
if the event type is TNDP. US01 = 871m event. US02 = -
< > = CANOEligBal CAPA CAPC CACO CAPS CARE  Reason Codesfor CAPAand CACO *+ + i —— »

1. Click the arrow in the Applicability Reorganization column:

e Onthe CANO-E, CAPA, and CACO tabs, this is the | column.
e Onthe CAPS tab, this is the J column.
¢ On the Options tab, this is 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 the location of each element within
that message’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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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 can limit the CAST
message information to display only the elements that apply to reorganization events.

File Home Insert Draw Page Layout Formulas Data Review View Automate Help Acrobat
D & Cambria T da A = General | [ Conditional Formatting ~
v | = . .9 52 -
Pt @ ‘ 5 ‘ Iu-. oA $ ) % 9 [ Format as Table
A — % 0 i Cell Styles
Clipboard  fu Font [ & Number [F] Styles
Al v I Message Type

Message Type:
Process

1SO Mes:

ge Field Name

Rules & Usage

Classification

H Insert
BX Delete

=] Format ~

Cells

I Comments

|2 o M
il
v | 2l sotatez dd-ins  Create and Share  Tools
e Z| sorZtoA Adobe PDF
[T p— Add-ins Adobe Acrobat  PolicyTech ~
Custom Sort...
~
FEilter Filter (Ctrl+ Shift+L)
| a

Turn on filtering for the selected

e}

16 | Statementldentification CA Event ID. Message C nfa nlDtls/Stmtld

/Document/CorpActninstrStmtRpt/StmtG

17 DateTime Message C n/a nlDtls /StmtDtTm/DtTm x
Always use DAIL for Distributions. INDA will be used for /Document/CorpActninstrStmtRpt/StmtG

18 | Frequency/Code Intraday Reorg Updates Message C n/a nlDtls /Frqcy/Cd x
/Document/CorpActninstrStmtRpt/StmtG

UpdateType Always use COMP - Message C nfa nlDtls /UpdTp/Cd x
/Document/CorpActninstrStmtRpt/StmtG

20 | ActivityIndicator Set to Y when new elections were made since last CAST message. | Message C nfa niDtls /ActvtyInd x
Use ISO Date and Time format. Technically is a cutoff window. In /Document/CorpActninstrStmtRpt/StmtG

21 | FromDateTime the case ther are multiple cut off the widest will be used. Processing C nfa nlDtls/NtfctnDdInPrd/DtTm/FrDtTm x

ToDateTime

8l AccountAndStatementDetails

Use SO Date and Time format. Technically is a cutoff window. In
the case ther are multiple cut off the widest will be used.
s repetitive.

No leading zeroes. No padding zeroes.

Instruction C

Processing Component

/Document/CorpActninstrStmtRpt/StmtG
nlpDtls/NtfetnDdInPrd/DtTm/ToDtTm

/Document/CorpActninstrStmtRpt/AcctAn

n,

a

dsuntDtls/SfkpgAcct x

25 | Corpor

Identification

Reported as in original CANO.

/Document/CorpActninstrStmtRpt/AcctAn
dStmtDtls/CorpActnEvtAndBal/Gnlinf/Cor

n,

a

pActnEvtld x

26 | OfficialCorpor:

entldentification

Reported as in original CANO.

a

/Document/CorpActninstrStmtRpt/AcctAn
dstmtDtls/CorpActnEvtAndBal /Gnlinf/Off
clCorpActnEvtld x

3

EventType

Reported as in original CANO.

a

/Document/CorpActnlnstrStmtRpt/AcctAn
dStmtDtls/CorpActnEvtAndBal/Gnllnf/Evt
Tp/Cd x

&

a

/Document/CorpActnlnstrStmtRpt/AcctAn
dStmtDtls/CorpActnEvtAndBal/Gnllnf/Mn

MandatoryVoluntaryEventType

Reported as in original CANO.

tryVintryEvtTp/Cd x

Reported as in original CANO. Only 1 security. Only CUSIP will be

9 | UnderlyingSecuri reported.
30 I;!b

Announcement Component |n,

a

/Document/CorpActninstrStmtRpt/AcctAn
dsumtDtls/CorpActnEvtAndBal/UndrlygSct
y/0thrld/1d
/Document/CorpActninstrStmtRpt/AcctAn
dstmtDtls/CorpActnEvtAndBal/UndrlygSct
Othrid/T; x

dStmtDtls/CorpActnEvtAndBal/Bal/TtElg
blBal/QtyChc/SgndQty/ShrtLngPos
/Document/CorpActninstrStmtRpt/AcctAn
dStmtDtls/CorpActnEvtAndBal/Bal/THElg
blBal/QtyChc/SgndQty/Qty/Unit

Use LONG as default. Use Face Amount for Debt. Use Unit for non /Document/CorpActninstrStmtRpt/AcctAn o
31 | TotalEligi debt. Instruction C n/a dStmtDtls/CorpActnEvtAndBal/Bal/TtElg x
/Document/CorpActninstrStmtRpt/AcctAn
ARt Nl e [P arm A ctn Fast AndRA1/RAT THnced v
> COVER CAIN CAIS CAIC CACS CAST  CAIS Rejection Reason Code CAIS Transaction Status codes CACS Reject Reason Co *= + i 4 N >

On the CAST tab, select the H (“Reorg Applicability”) column.

Click Filter on the home menu.

-

Column | displays a “down arrow” button.

Click the L™ button.

The text filter menu appears.
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Message Type:
Process LEGACY TRACE

EDS (Screen Reorg
150 Message Field Name ¢, Usa Bl ciassification - xP AnnticabilidBll ouesti
2l somatz

/Document
15 ReportingType Always use MASE - MultipleAccounts Message Component n/a niDtls/Rptg 2| SortZto A
/Documen
16 | Statementldentification CA Event ID. Message C n/a nlDtls/Stm| Sort by Color
/Document
17 DateTime Message C n/a niDtls/ Stm

Always use DAIL for Distributions. INDA will be used for /Document
18 Frequency/Code Intraday Reorg Updates Message C n/a nibtls/Frq;
/Document
19 UpdateType Always use COMP - Complete Message C n/a nibtls/Upd| Filter by Color >

/Document Text Eilters 5

20 ActivityIndicator Set to Y when new elections were made since last CAST message. | Message C n/a nDtls/Acty

Use IS0 Date and Time format. Technically is a cutoff window. In /Document
21 FromDateTime the case ther are multiple cut off the widest will be used. Pr ing C nfa nlDtls/ Ntf

Use IS0 Date and Time format. Technically is a cutoff window. In /Document
22 ToDateTime the case ther are multiple cut off the widest will be used. Processing Component n/a nlDils/Ntf
TEET——— I
/Document
24 ). i unt No leading zeroes. No padding zerces. Instruction C nfa dstmtDtls
/Document
dStmtDtls/
25 Corpor: ionEventldentification Reported as in original CANO. C n/a pActnEvtld|
/Document
dStmtDtls/
OfficialCorpor: ionEventldentification Reported as in original CANO. Announcement C n/a clCorpActn|
/Document
dstmtDtls /|
EventType Reported as in original CANO. Announcement Component |n/a Tp/Cd
/Document
dStmtDtls/

28 | MandatoryVoluntaryEventType Reported as in original CANO. Announcement C n/a dtryVintryEvETp/Cd =
/Document/CorpActnInstrStmtRpt/AcctAn|

dStmtDtls/CorpActnEvtAndBal/UndrlygSct
v/Othrld/1d

/Document/CorpActninstrStmtRpt/AcctAn|
Reported as in original CANO. Only 1 security. Only CUSIP will be dstmtDtls/CorpActnEvtAndBal/Undrlygset

29 UnderlyingSecurit reported. Announcement Component |n/a QOthrld/T; X

dStmtDtls/CorpActnEvtAndBal/Bal/TtlElg
blBal/QtyChc/SgndQty/ShrtLngPos
/Dacument/CorpActninstrStmtRpt/AcctAn|
dStmtDHs/CorpActnEvtAndBal/Bal/THElg
blBal/QtyChe/SgndQty/Qty/ Unit -

~
&

~
N

Cancel

> COVER CAIN = CAIS CAIC CACS CAST  CAIS Rejection Reason Code CAIS Transaction Status codes CACS Reject Reason Co =+ + i 4 O »

4. Click the checkboxes next to X and Reorg Applicability. Deselect “(Blanks).”
Click OK.
The spreadsheet is displayed using only the events applicable to Reorganizations.

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

Statementldentification Identification of the CA Event ID. Message C n/a
DateTime Date Time Date of the Message G n/a
Always use DAIL for Distributions. INDA will be used for

Frequency/Code Frequency [Frequency of the Intraday Reorg Updates Message C n/a
lindicates whether the report is

UpdateType Update Type or contains changes only. __|Always use COMP - Complete Message G n/a
Indicates whether there is activity or
nformation update reported in the

Activitylndicator Activity Indicator Set to ¥ when new elections were made since last CAST message. | Message C: n/a
[Date and time at which the range
lstarts of the period during which Use ISO Date and Time format, Technically is a cutoff window. In

FromDateTime Erom Date and Time dentification deadline has been set. _|the case ther are multiple cut off the widest will be used. ing C. n/a
Date and time at which the range ends
lof the period during which Use IS0 Date and Time format. Technically is a cutoff window. In

ToDateTime To Date and Time dentification deadline has been set. |the case ther are multiple cut off the widest will be used. Processing Component n/a

ount and Statement Details blo.

IDTCC assigned unique Participant

This blo

k is repetitive.

Participant Number dentification number. No leading zeroes. No padding zeroes. Instruction G n/a

IDTC unique identifier of the corporate

Corpor: Identification CAID faction event. Reported as in original CANO. C n/a

fficial corporate action unique

OfficialCorpor: Identification Official Reference CA ID dentifier Reported as in original CANO. C n/a
Type of corporate action event. (e.g.

EventType Event Type 1 Offer, Final Paydown). Reported as in original CANO. [ n/a
[Specifies whether the event is
mandatory, mandatory with options

MandatoryVoluntaryEventType DTC Mandatory/ VoluntaryDeclared Manjor voluntary. Reported as in original CANO. [ n/a
Security concerned by the corporate |Reported as in original CANO. Only 1 security. Only CUSIP will be

Under‘lﬁ'nisecuﬁi Event Security ID and Type ction. reported. Announcement Component |n/a

”~

TotalEligil Total Eligible Balance

[Total quantity of financial instruments
jof the balance.

Use LONG as default. Use Face Amount for Debt. Use Unit for non|
debt.

Instruction C

> COVER CAIN CAIS CAIC CACS

Note:

CAIS Rejection Reason Code

Column G provides the x-path for each element:

CAIS Transaction Status codes

CACS Reject Reason Co =+
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Process LEGACY TRACE

EDS (Screen Reorg
1SO Message Field Name 2 Classification L; licability Questions/Comments )i
Document/CorpActninstrStmtRpt/StmtG
16 Identification Message C nfa Dtls /Stmtld X
Document, CorpActnlnstrStmtRpt/StmtG
17 DateTime Message C n/a IDtls /StmtDtTm/DtTm X
\IL for Distributions. INDA will be used for Document/ CorpActninstrStmtRpt/StmtG
18  Frequency/Code 5 Updates Message C n/a IDtls /Fracy/Cd x
Document, CorpActninstrStmtRpt/StmtG
19 |UpdateType MP - Complete Message C n/a 1Dtls /UpdTp/Cd x
Document,/ CorpActninstrStmtRpt/StmtG
20 | ActivityIndicator new elections were made since last CAST message. |Message C n/a IDtls /ActvtyInd x
nd Time format. Technically is a cutoff window. In Document, CorpActninstrStmtRpt/StmtG
21 FromDateTime ire multiple cut off the widest will be used. Processing C njfa IDtls /NtfetnDdlnPrd /DtTm/FrDtTm X
nd Time format. Technically is a cutoff window. In Document,/ CorpActninstrStmtRpt/StmtG
22 ToDateTime ire multiple cut off the widest will be used. Processing Component n/a IDtls /NifetnDdInPrd/DtTm/ToDtTm X

AccountAndStatementDetails

Document/ CorpActninstrStmtRpt/AcctAn
24 Safekeepi loes. No padding zeroes. Instruction C nfa StmtDtls /SfkpgAcct x

Document,/ CorpActninstrStmtRpt/AcctAn
HStmtDtls/CorpActnEvtAndBal/GnlInf/Cor
25 CorporateActionEventldentification | original CANO, | Announcement Cs n/a ActnEvtld x

Document/ CorpActnlnstrStmtRpt/AcctAn
HStmtDtls /CorpActnEvtAndBal/ Gnlinf/Off
OfficialCorporateActi tification | original CANO. c n/a ICorpActnEvtld x

™
=

Document,/ CorpActninstrStmtRpt/AcctAn
HStmtDtls/CorpActnEvtAndBal/GnlInf/Evt
EventType | original CANO, Announcement C n/a Irp/cd x

=
]

Document/ CorpActnlnstrStmtRpt/AcctAn
HstmtDtls/CorpActnEvtAndBal/ GnlInf/Mn
MandatoryVoluntaryEventType | original CANO. Announcement Component _|n/a |peryVintryBveTp/Cd x

~
5

Document/ CorpActnlnstrStmtRpt/AcctAn
HStmtDtls/CorpActnEvtAndBal/UndrlygSct
/Othrld/1d

Document/ CorpActninstrStmtRpt/AcctAn
| original CANO. Only 1 security. Only CUSIP will be HstmtDtls/CorpActnEvtandBal/UndrlygSct

29 UnderlyingSecurit Announcement Component |n/a Othrld/T) x
30 Imb

HStmtDtls/CorpActnEvtAndBal/Bal/TtElg
IBal/QtyChc/SgndQty/ShrtLngPos
Document/CorpActnlnstrStmtRpt/AcctAn

HStmtDtls/CorpActnEvtAndBal/Bal/TtElg
1Bal/QtyChe/SgndQty/Qty/Unit

lefault. Use Face Amount for Debt. Use Unit for non Document,/ CorpActnnstrStmtRpt/AcctAn

w

TotalEligil Instruction C n/a StntDtls/CorpActnEvtAndBal/Bal/TtlElg X
Document/ CorpActnInstrStmtRpt/AcctAn

> COVER CAIN CAIS CAIC CACS CAST  CAIS Rejection Reason Code  CAIS Transaction Status codes ~ CACS Reject Reason Co ==+ i 4 aE———

Reorganization Scenarios

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

Reorganization Event Templates

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/.
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While you can obtain the SR (standard release) 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 1ISO
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://www?2.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.

To download a MUG from MyStandards:

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

—_—
/ & MyStandards login x \§

& c Q O https://login.swift.com/swift/login/login_mystandards.htm| e ] (1]

Slgn in With your MySta ndards Credentials Setup a Login-seal to protect yourself against phishing attacks

Email address .
Don't have an account?

user@test.com

swift.com security guidelines

Password Forgot password?

........ | Create account

- ________________________

2. Click Groups on the top menu.
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MyStandards

Search the platform Q  Standards Releas Business Domains

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

What 1s MyStandards?
~

Usage Guidelines Portals News

21-04-2016 SWIFT
1SO 20022 real-time guidelines available on MyStandards
The new guidelines were developed by the 1SO Real-Time Payments
Group (RTPG) and facilitated by Payments UK, the representative of the
DTCE Reorganization - CANG GSD - CD Early Redemption country's payments industry. The published guidelines are the firstin a
series. The aim is to develop a catalogue of guidelines covering all the 1SO
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.

DTCC Reorganization - CANO CSD - CD Early Redemption SD

DTCC Reorganization - CANO CSD - Plan of Reorganization

DTCC Reorganization - CANQ CSD - Put
e 05-04-2016 SWIFT
hitps:/fwww2.swift.com/mystandards/#/groups [WiFl)  New ISO 20022 catalogue view with industry usage =

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.

Q  Standards Releases  Business Domains  Groups
Groups Search group | Q l
- 4
| -
DTCC - Global
! pTCC pTCC DTCC- Corporate pyep Collateral - Margin
‘* Action Transformation
Transit Utility
—— - i ot

This brings you to the home page for DTCC’s Corporate Actions Transformation group.

DATA DICTIONARIES, SCENARIOS, MESSAGE USAGE GUIDELINES, AND EVENT TEMPLATES

27



ISO 20022 Messaging for Reorganizations: Entitlements and Allocations

Note:

*  Make sure that you are working with the latest Standard Release (“SR”).

* The list available on the SWIFT website may differ from the image below.

DATA DICTIONARIES, SCENARIOS, MESSAGE USAGE GUIDELINES, AND EVENT TEMPLATES

Under Usage Guidelines, click more guidelines.
LhsETi s Search the platiorm Q  SlandardsReleases  Business Domains  Groups
M Contact
DTCC - Corporate Action pTcc
Transformation
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 tuidelimeﬁ
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.
hitps://www2.swift.com/mystandards/#/group/DTCC_-_Corporate_Action_Transformation#usage_guidelines -
5. Click the schema name that you want to download.
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MyStandards

Search the platform Q  Standards 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
[ 15020022

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.

6. Click the folders to the right of the CANO message and the CANO message extension (a) to select them
for downloading.

MyStandards

ade

Search the platform Q  Standards Releases  Business Domains  Groups

pTCE DTCC - US - CA - Payment Processing - SR 2017 @ Folow [EXEN ©

attached document(s)

~ Show details

Overview

Usage Guidelines
Business Application Header head.001.001.01_Outbound

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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7. Click the My Selection folder.

MyStandards
s madk

ade simple

Search the platform (o}

My Selection - Usage guidelines

Standards Releases

Business Domains

Groups &

Y %0

pTce Corporate Action Event Processing Status Advice seev.032.002.06
pTce Corporate Action Movement Confirmation Extension supl.011.001.05

pTec Corporate Action Movement Confirmation seev 036 002 08

w

w

v

I Batch operations

P2 Compare selected UGs
& Export the comparison
& Export selection to PDF
2. Export selection to Excel
& Export selection to Schema {Z’
% Edit Metadata

. Emply the selection

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

8. Click your download method.

Note:

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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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.

<« | AML Schema Package

Generates a zip ﬂleﬁntaining 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.

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

Go to "My Downloads" section

The file you have requested is being generated and will shortly be available for download.
Please check the status of this in the hl‘ﬂy Downloads sectionl_

i

‘ Close |

(You can also click Close to dismiss the window.)

The My Downloads page appears.
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11. Click the item you want to save to your computer.

SIS Search the platfiorm

Q Standards Releases

Business Domains Groups

Community Membership Group Membership My Downloads MMy Notifications

My Portals

Request date Resources status
05-06-2017 15115 MySelection_XMLSchemaPackage UG_UG_export_20170605_151549.zip [ Complete |
utc
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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 ICA Cancellation Advice I supl.006.001.xx CACN . MT 564 Announcement Cancellations
seev.031.002.xx ICA Notification with Eligible Balance I supl.007.001.xx CANO-E MT 564 Record Date Entitlements
seev.035.002.xx ICA 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 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 nla 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)

e 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 MyStandardsand 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 Reorganizations than they have for Distributions and Redemptions.

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

e 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.
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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.

o 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.

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.

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.”

e 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
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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 2026.
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.

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:

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.

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 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 event type code. It links these SWIFT codes to their relevant legacy

Reorganization activity codes.

Event Codes

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

Event Name Event Description

CD Early Redemption

A feature of a security that allows an issuer to make a payment to the 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).

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

Event Description

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

PLAC MAND Domicile Identifies an event in 93
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 in 93
classification of a
security. For example,
Class A common shares
are reclassified as Class
B.
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Event Description

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.

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

PLAC MAND Domicile Identifies an event in 93
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 in 93
classification of a
security. For example,
Class A common shares
are reclassified as Class

B.

Conversion

form of securities (usually common shares) at a pre-stated price or rate.

Conversion of securities (generally convertible bonds or preferred shares) into another ‘

Event Mandatory, Sub Event Sub Event Description | Function/ Extended Extended Sub
Code Voluntary, or |[Name Activity Event Type |Event Type
Choice? Code
CONV MAND Non-specific conversion |93
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.
Mandatory, Sub Event Sub Event Description | Function/ Extended Extended Sub
Voluntary, or |[Name Activity Event Type |Event Type
Choice? Code
DTCH VOLU Dutch Auction 52
52N

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.

Mandatory, Sub Event Sub Event Description | Function/ Extended Extended Sub
Voluntary, or |[Name Activity Event Type |Event Type
Choice? Code
EXOF VOLU Non-specific exchange |52
offer event. 59N
EXOF VOLU 52N TMTN
EXOF VOLU 144a Identifies an event in 52 A114
which the security is a 50N
144a private placement
security.
EXOF VOLU Cash and Identifies an event with | 52 CASE
Securities a combination of Cash 59N
and Securities as
payout.
EXOF VOLU Consent Identifies an event that | 52
includes a consent fee.
52N
EXOF VOLU Reg S Identifies an event in 52 REGS
which the security is a 59N
Regulation S type.
EXOF VOLU Unwind Identifies an event in 51 UNWD

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 IVORs (a
separate instruction system) with the expiration dates supplied.
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Full Call

Event Mandatory,

Code Voluntary, or
Choice?

MCAL MAND

General Information

Event Mandatory,

Code Voluntary, or
Choice?

OTHR MAND

OTHR MAND

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.

Sub Event
Name

Extended
Event Type

Extended Sub
Event Type

Sub Event Description | Function/
Activity

Code

Full Call

Event Description

General information provided by the issuer that should not result in material changes to
the security.

Sub Event
Name

Extended
Event Type

Extended Sub
Event Type

Sub Event Description | Function/

Activity
Code

Non-specific General 93
Information event. 58

Identifies an information- | 96 NOTI
only event of DTC

Money Market

Instrument (MMI)

Important Notice

announcements.

Important Notice

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

Liquidation

Event Mandatory,
Code Voluntary, or

Choice?
LIQU MAND

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.

Sub Event Sub Event Description | Function/ Extended Extended Sub

Name Activity Event Type |Event Type
Code

Presentation Identifies an event 79 PREQ

Required processed as Reorg

event and may include
options.
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Mandatory Exchange

Mandatory,

Voluntary, or
Choice?

A corporate action requiring the surrender of certificates to be exchanged for a new
security or cash.

Sub Event
Name

Extended
Event Type

Extended Sub
Event Type

Function/
Activity
Code

Sub Event Description

EXOF MAND

Non-specific Mandatory | 93
Exchange event.

Mandatory Put

Event Mandatory,

Code Voluntary, or
Choice?

BPUT MAND

BPUT CHOS

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.

Sub Event
Name

Extended
Event Type

Extended Sub
Event Type

Sub Event Description | Function/

Activity
Code

Non-specific Mandatory |65
Put event.

Identifies an event that | 65B
includes an option to
retain the event
securities rather than
exchange them.

Retain

Maturity

Event Mandatory,

Code Voluntary, or
Choice?

REDM MAND

REDM MAND

REORGANIZATION EVENT MESSAGING

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.

Sub Event Sub Event Description | Function/ Extended Extended Sub
Name Activity Event Type |Event Type
Code
Non-specific Maturity 69 CONV
event.
Securities Identifies an event in 93 SECU

which the payment will
be made in the form of
securities.
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Meeting
(Proxy message)

Meeting Mandatory,

Type Voluntary, or
Choice?

GMET MAND

XMET MAND

GMET MAND

SPCL MAND

A meeting of a company's share or bond holders to address resolutions put forth by the
issuer.

Sub Event Sub Event Description Function/ |Classification
Name Activity Code
Code
Annual Identifies an annual meeting event | 80 AMET
of the company on behalf of
security holders.
Extraordinary 80
General Identifies a meeting event called by 80
the company on behalf of security
holders at which the company can
present corporate resolutions that
may require a vote by the holders.
Special 80

Merger

Event Mandatory,
Code Voluntary, or
Choice?

MRGR MAND

MRGR VOLU

MRGR MAND

MRGR MAND

MRGR MAND
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The exchange of one company's security for another company's security, cash, or a
combination of cash and securities.

Sub Event
Name

Extended
Event Type

Extended Sub
Event Type

Function/
Activity
Code

Sub Event Description

Non-specific election 93
merger event.

52M (s)
Cash Identifies an event witha | 72 CASH
payout of cash only.
Cash and Identifies an event with a | 90 CASE
Securities combination of cash and
securities payout only.
Securities Identifies an event witha | 71 SECU

payout of securities only.
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Event Name Event Description

Name Change 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.

Mandatory, Sub Event Sub Event Description | Function/ Extended Extended Sub

Code Voluntary, or |[Name Activity Event Type |Event Type
Choice? Code
CHAN MAND 91
93
CHAN MAND Presentation 91 PREQ
Required 93

Event Name Event Description

Odd Lot Offer 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.

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

Event Name Event Description

Partial Mandatory Put 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.

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

BPUT MAND 65P

BPUT CHOS Retain Identifies an eventthat | 65

includes an option to
retain the event
securities rather than
exchange them.

65R
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Plan of Reorganization

Reorganization plan devised by the company or trustees that is usually associated with a
bankruptcy filing.

Sub Event
Name

Extended
Event Type

Extended Sub
Event Type

Function/
Activity
Code

Sub Event Description

Mandatory,
Voluntary, or
Choice?
BRUP VOLU
BRUP MAND

Vote

Identifies an event in 94
which a vote/consent is
sought for the plan of
reorganization.

Identifies an information- | 94
only event for the plan of
reorganization.

Put

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.

Sub Event
Name

Extended
Event Type

Extended Sub
Event Type

Function/
Activity
Code

Sub Event Description

Mandatory,
Voluntary, or
Choice?

BPUT VOLU

BPUT VOLU

BPUT VOLU

REORGANIZATION EVENT MESSAGING

Non-specific put event. |52

58
58B
58N
Mortgage- Indicates an event in 62 MBCK
Backed which the Issue has an 62B
early redemption feature
that allows the holder to
elect to sell bonds back
to the issuer on a
monthly basis, according
to specified conditions.
Survivor Indicates an event in 66P SOPT
Options which the issue has an

early redemption feature.
This feature allows the
holder to elect to sell
bonds back to the issuer
on a predetermined
basis (excluding
monthly) according to
specific priorities.
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Event Name Event Description

Redemption of Warrants 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 (worthless).

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

REDM MAND 61

Event Name Event Description

Reorganization

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

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

Event Name Event Description

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.

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

‘SPLR ‘ MAND ‘73 ‘ ‘

Event Name Event Description

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

Mandatory, Sub Event Sub Event Description | Function/ Extended Extended Sub
Voluntary, or |[Name Activity Event Type |Event Type
Choice? Code
EXRI VOLU 59
93
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Security Separation

Mandatory,

Voluntary, or
Choice?

The separation of a “unit” security (that consists of two or more securities that were
originally issued individually) back into individual components.

MAND

DETI VOLU

Stock Split

Mandatory,
Voluntary, or
Choice?

Sub Event Sub Event Description | Function/ Extended Extended Sub
Name Activity Event Type |Event Type
Code
93
54N

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.

SPLF MAND

Tender Offer

Event Mandatory,

Code Voluntary, or
Choice?

BIDS VOLU

(issuer)

TEND

(offeror)

BIDS VOLU

(issuer)

TEND

(offeror)

REORGANIZATION EVENT MESSAGING

Sub Event Sub Event Description | Function/ Extended Extended Sub

Name Activity Event Type |Event Type
Code

Presentation 93 PREQ

Required

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.

Sub Event Sub Event Description | Function/ Extended Extended Sub
Name Activity Event Type |Event Type
Code

Bid Tender / Identifies a tender offer |52 BTST
Sealed Tender |event in which the holder

can choose the price at 52N

which they are willing to

tender their securities.

This price may or may

not be accepted by the

offeror.
Cash and Identifies an event with a | 52 CASE
Securities combination of Cash and

Securities as payout. 52N
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Tender Offer 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 Mandatory, Sub Event Sub Event Description | Function/ Extended Extended Sub
Code Voluntary, or |Name Activity Event Type |Event Type
Choice? Code

TEND VOLU Cash in Lieu Identifies a DTC-specific | 52 CILI
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.

BIDS VOLU Consent Identifies a tender offer |52
event that includes a 59N
consent fee.

BIDS VOLU Convert and Identifies a tender offer | 54T COTE
(issuer) Tender event in which the holder
must convert securities
TEfND in order to take part in
(offeror) the event.

NOOF VOLU Mini Tender Identifies a tender offer | 52 MITE
event presented by a
third party to 52N
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.

TEND VOLU Offer to Identifies a tender offer |52 FTPR
Purchase event made by another 59N
company or the issuing
company (buy back) to
purchase a portion or all
of the outstanding
shares.

BIDS VOLU Self-Tender Identifies a tender offer |52 SETE
event made by the 59N
issuing company (buy
back) to purchase a
portion or all of the
outstanding shares.
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Termination

Event Mandatory,

Code Voluntary, or
Choice?

EXOF MAND

EXOF MAND

EXOF VOLU

EXOF VOLU

Warrants Exercise

Mandatory,
Voluntary, or
Choice?

A security, usually a form of a derivative (e.g., ADR or UIT), for which the agent or issuer
has decided to terminate the derivative based on a change to the underlying
security/securities or a change in strategy.

Sub Event Sub Event Description | Function/ Extended Extended Sub
Name Activity Event Type |Event Type
Code
ADR Identifies when the event | 93 TMTN ADRS
security is an ADR.
GDR Identifies when the event | 93 TMTN GDRS
security is a GDR.
ADR Identifies when the event | 52N TMTN ADRS
security is an ADR.
GDR Identifies when the event | 52N TMTN GDRS

security is a GDR.

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.

Sub Event
Name

Extended
Event Type

Extended Sub
Event Type

Function/
Activity
Code

Sub Event Description

EXWA VOLU

Non-specific warrants 60
exercise event. 60N

52

Worthless

Mandatory,

Voluntary, or
Choice?

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.

Sub Event
Name

Extended
Event Type

Extended Sub
Event Type

Function/
Activity
Code

Sub Event Description

WRTH MAND
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ISO 20022 Messages per Event

Not all ISO 20022 messages apply to all event types.

X

Messages per
Reorg Event

This document specifies the individual messages that apply to each event type.

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 Consent with No Exchange Proxy

91 Name Change Name Change

94 Plan of Reorganization (Vote) Bankruptcy

96 General Information (Important Notice) General Information

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

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:

7

- . . S P TY B " I NTi Proiortod I' At eyl
1. DTC Announcement DTC Entitlement 3. DTC Projected and Actual

Allocations/Payments

ANNOUNCEMENT ELIGIBLE BALANCE PAYMENT CASH ALLOCATION

PRE-ADVICE
(CANO) (CANO-E} e (CACO)
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Flow for Warrants, Put Events, and Maturities

An event is announced. A client is notified of their eligibility for the event. Payment pre-advice is sent to the
client. After the payment is made, a confirmation for that payment is sent to the client.

Variation One: Other Mandatory Events

1. DTCAnnouncement 2. DTC Entitlement 3. Actual Allocation /
Payment
ANNOUNCEMENT ANNOUNCEMENT ELIGIBLE BALANCE CASH ALLOCATION
(CANO NEWM) {CANO REPL) (CANO-E) (CACO)

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 payment date) 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 can be summed up as follows:

1 DT A | o tit] o ot 2 Peotey et PR R | A DT Art el
1. DTC Announcement 2. DTCEntitlement 3. Instruction Period 4. DTCActual

Allocations /

Payments
EVENT
ANNOUNCEMENT ELIGIBLE BALANCE INSTRUCTIONS CASH ALLOCATION
CANO CANO-E CACO
(caNo) (CANO-E) rer (caco)

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

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 payment is made based on the client’s eligibility and the sum of any instructions that were
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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 DT Artml
4, DTC Actual

1. DTC Announcement 2. Instruction Period
Allocations /
Payments
EVENT
ANN(:E:'ECI;;\HENT INSTRUCTIONS CASH :::I‘_A_ggiATION
(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).

Variation Two: Voluntary Events

A second variation on this flow is as follows:

-

I VT Drnioetod I At 1
- - . T L | . DTC Projecte 11 ctual
TC Announcement ||| 2. Instruction Period . UL Projected and Actual

2

. Alacatione £ Pavmente
I'l_g,ng._-_;ygg'jl Allocations J Fayments

|
|
EVENT PAYMENT
ANN?g:rfg;‘”ENT INSTRUCTIONS I PRE-ADVICE | m”?&ggf'm
(CAST) | (CAPA) I
e e e = o

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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1. DTC Announcement Projected and Actug
Allocations/Payments
ANNOUNCEMENT ELIGIBLE BALANCE 2L i 20 CASH ALLOCATION
(CANO) (CANO-E) INSTRUCTIONS PRE-ADVICE (CACO)
(CAST) (CAPA)

NV

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 payment is
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 the Learning Center or My Standards at
https://www2.swift.com/mystandards/.

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.

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.

CANO-E Both file and real time at: Mandatory: 61, 65, 65G, 65P, 69, 71, 72, 73,

79, 90, 93

e 12:00 p.m.

e 1:30 p.m. Voluntary: 52, 52M, 54, 54T, 58, 58B, 59, 60,

e 4:00 p.m. 65B, 65R

e 4:30 p.m. Not processed at DTC:

e 5:00 p.m. 52N, 54N, 58N, 60N

e 8:00p.m.

REORGANIZATION EVENT MESSAGING
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CAPA Both file and real time at: Mandatory: 61, 65, 65G, 65P, 69
¢ 1:30a.m. Voluntary: 58, 58B, 62, 62B, 65B, 65R, 66P
CACO Via file: Mandatory: 61, 65, 65G, 65P, 69, 71, 72, 73,
79, 90, 93
e 4:00 p.m.
. Voluntary: 52, 52M, 53, 54, 54T, 58, 58B, 59,
Real time: 60, 62, 62B, 65B, 65R, 66P

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

CAPS Via file: Mandatory: 65, 65G, 65P
e 4:00 p.m. Voluntary: 58, 58B, 65B, 65R
Real time:

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

CAST Both file and real time at: Mandatory: N/A
e 12:00 p.m. Voluntary: 52, 52M, 53, 54, 54T, 58, 58B, 59,
e 1:30 p.m. 60, 62, 62B, 65B, 65R, 66P
e 4:00 p.m.
e 4:30 p.m.
e 8:00p.m.

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

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

MONDAY - FRIDAY SATURDAY AND SUNDAY

CANO Normal message volumes. Saturday:
Files transmitted based on customer e Limited volumes.
subscription. o 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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Messages/
Holidays

CANO

CANO-E

CAPA

CACO

CAPS

CAST

For these
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

REORGANIZATION EVENT MESSAGING

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.

e Dr. Martin Luther
King, Jr. Day

o Presidents' Day

e Memorial Day

e Independence Day

e Thanksgiving Day

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 sent for rights
subscriptions (59) or
warrant exercises (60).

Normal volumes /
transmission for all other
event types.

e Columbus Day
o Veterans’' Day

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 Victoria Day

e Canada Day

e CDN Thanksgiving
Day

e Boxing Day
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Account Balances

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

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

Settlement Position Balance

REORGANIZATION EVENT MESSAGING

This is your pledged position that is not eligible for payment. It is the portion of
the original balance position held in a DTC 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
payment is occurring.

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

The total quantity of securities segregated from the General Free account of a
firm, partner, officer, stockholder, or an omnibus account.

The position held that represents the total quantity of securities segregated from
the Regular Unpledged account (Account 10).

The position held in a DTC segregated account. It is the counter used to protect
customer fully paid for securities from being delivered out of a participant
account.

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

This appears only on the CAST message. It is the daily total of instructions for a
given option for the current day. 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 payment due to the
proration of the original option.

This appears only on the CAST message, It is the balance of uncovered protect
transactions at an option level.

This is your position in these accounts:

10: Regular Unpledged account.

11: Regular Paid account.

14: Regular Pledged account.

18: Investment Regular Pledged account.
22: Investment Regular Unpledged account.

“Settled position” is not the same as “eligible position” for voluntary events. The
14, 18, and 22 are restricted accounts and will not result in entitlement unless the
position is moved into your Regular Unpledged account (10).
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Total Eligible Balance

Total Instructed Balance

Total Uncovered Protect Balance

Uncovered Protect Balance

Uninstructed Balance

REORGANIZATION EVENT MESSAGING

For voluntary events, this is the total eligible balance upon which you can
instruct. It is the position in your Regular Pledged and Regular Paid accounts (10
and 11).

For mandatory events, this is the position in any or all of these accounts:

10: Regular Unpledged account.

11: Regular Paid account.

14: Regular Pledged account.

18: Investment Regular Pledged account.
22: Investment Regular Unpledged account.

Provides information about the total instructed balance for the event. This is
either the sum of the instructions for the event or the position in the contra
CUSIP for the event.

For most reorganization events, this is a cumulative total.

For long-lived events (53 {CD early redemption}, 54 {conversion}, 60 {warrant},
66P {MMI survivor options}), this is not cumulative. It is based solely on the
instructions for that day (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, this is the event-level uncovered protect balance. It is the sum of
all of the option-level balances.

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

For voluntary events, this is the position eligible for instruction.
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CORPORATE ACTION NOTIFICATION WITH ELIGIBLE
BALANCE (CANO-E) MESSAGES

What is 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 payment date.

The identifying information for a CANO-E message is:

MX Identifier 1ISO 20022 Short Name Equivalent Equivalent DTCC
Message Names ISO 15022 Processes

seev.031.002.xx " CA Notification supl.007.001.xx CANO-E MT 564 Eligible Balances
with Eligible
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,

e Mandatory/Voluntary Indicator,

o Eligible Balance,

e Instructed Balance,

e Uninstructed Balance, and

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

" 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 wupdates to the standards and extensions.
Current schemas are available on MyStandards and DTCC’s Learning Center.
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Balance Eligibility

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

ISO Tag Mandatory Voluntary
Eligible / Ineligible Eligible / Ineligible

Total Eligible Balance (10, 11, 14, 18, 22) (10, 11)

Collateral Out Balance Eligible Balance Not Eligible Balance
Investment Pledged Balance Eligible Balance Not Eligible Balance
Investment Unpledged Balance Eligible Balance Not Eligible Balance
Affected Balance Not Eligible Balance Not Eligible Balance
Out For Registration Balance Not Eligible Balance Not Eligible Balance
Memo Segregation Balance Not Eligible 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.

o 18: Investment Regular Pledged account.

o 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.

Reorganization Events Using CANO-E Messages

Ei— This document shows the mapping for CANO-E messages per ISO event type
- code, sub event type, and extended sub event type. It links these SWIFT codes

Reorg Events Using 14 their relevant legacy activity codes.
CANO-Es

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. If 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.
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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.

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 For all 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.

o 0 0 0 0O O O O

Position Memo Segregation account.

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 |(CAWEB CAEV CODE / SUB |CANO-E MESSAGE MESSAGE
CODE EVENT TYPE |EVENT TYPE START / END DATE TRIGGER

Redemptions of REDM BEGINS: Payment Date —7 Event
61 Warrants ENDS: Payment Date S:I(:#;i:g
Mandatory Put  BPUT BEGINS: Payment Date —7 Event
65 (No Retain) ENDS: Payment Date Sael(;l;r(i:tg
Mandatory Put BPUT BEGINS: Payment Date —7 Event
656 (Book Entry) ENDS: Payment Date S:I(:#;i:g
Partial BPUT BEGINS: Payment Date —7 Contra
65P Mandatory Put ENDS: Payment Date bCaL::r:Se
Full Call MCAL BEGINS: Payment Date —7 Event
69 ENDS: Payment Date S:&:lg
Merger MRGR / SECU BEGINS: Payment Date (DTC Anticipated Event
(Securities) Payment Date) — 1 Security
n balance

ENDS: Payment Date (DTC Anticipated
Payment Date)
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ACTIVITY |(CAWEB CAEV CODE / SUB |CANO-E MESSAGE MESSAGE
CODE EVENT TYPE |EVENT TYPE START / END DATE TRIGGER

Merger (Cash) MRGR / CASH BEGINS: Payment Date (DTC Anticipated Event
Payment Date) — 1 Security
72 - balance
ENDS: Payment Date(DTC Anticipated
Payment Date)
Reverse Stock | SPLR BEGINS: Payment Date (DTC Anticipated Event
Split Payment Date) — 1 Security
73 . balance

ENDS: Payment Date (DTC Anticipated
Payment Date)

Liquidation LIQU / PREQ BEGINS: Payment Date (DTC Anticipated Event
(Presentation Payment Date) — 1 Security
79 Required) balance

ENDS: Payment Date (DTC Anticipated
Payment Date)

Merger (Cash MRGR / CASE BEGINS: Payment Date (DTC Anticipated Event
and Securities) Payment Date) — 1 Security
90 balance

ENDS: Payment Date (DTC Anticipated
Payment Date)

(P:LH'?‘A\(,:\I BEGINS: Payment Date (DTC Anticipated Event

CHAN / PREQ Payment Date) — 1 Security

CONV ENDS:  Payment Date (DTC Anticipated balance
EXOF Payment Date)
EXOF / ADRS
(TMTN)
EXOF / ADRS
03 (TMTN)
EXRI
LIQU / PREQ
MRGR
OTHR
REDM / SECU
SPLF / PREQ
SPLR
WRTH

Various

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

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.
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ACTIVITY |CAWEB CAEV CODE / SUB |CANO-E MESSAGE MESSAGE
CODE EVENT TYPE |EVENT TYPE START / END DATE TRIGGER

BIDS

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

CONS /WITH
CONS /WITO
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

Various

52

Various
(NON-DTC)

52N

Merger MRGR

52M

Conversion CONV

54

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

BEGINS earliest of: Event
Actual Early Expiration Date — 7 Security
or balance
Expiry Date — 7
ENDS latest of:
Expiry Date

or
Cover Expiration Date

BEGINS eatrliest of: Event
Early Response Deadline — 7 Security
or balance

Action Period Start Date — 7

ENDS latest of:
Expiry Date
or
Cover Expiration Date

BEGINS: Response Deadline Date — 7 Event
ENDS: Expiry Date S:I‘;‘:]r('g
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ACTIVITY |CAWEB CAEV CODE / SUB |CANO-E MESSAGE MESSAGE
CODE EVENT TYPE |EVENT TYPE START / END DATE TRIGGER

Conversion CONV BEGINS: Expiry Date — 7 Event

(Non-DTC) ENDS: Expiry Date S:l‘;‘,‘g
54N Security DETI
Separation
(Non-DTC)
Tender Offer : -I?EDNSD/ /Cé)JTEE BEGINS earliest of: Event
(Convert and 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: VOI Entry Start Date Event
General OTHR Send REPL message if instruction activity. S:I(:#?:Z
58 Information If not, send from Response Deadline Date — 3
ENDS: Response Deadline Date
Put BPUT BEGINS: VOI Entry Start Date Event
Send REPL message if instruction activity. S:.Zﬂg
58B If not, send from Response Deadline Date — 3
ENDS: Response Deadline Date
Put BPUT BEGINS: Expiry Date — 7 Event
58N (Non-DTC) ) . Security
ENDS: Expiry Date O
Rights EXRI BEGINS: Response Deadline Date — 7 Event
Subscription ENDS atest of: S:I‘;‘:]Tg’
59 Expiry Date
or
Cover Expiration Date
Warrant EXWA BEGINS: Response Deadline Date — 7 Event
60 Exercise ) . Security
ENDS: Expiry Date el B
Warrant EXWA BEGINS: Expiry Date — 7 Event
60N Exercise (Non- ) . Security
DTC) ENDS: Expiry Date balance
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ACTIVITY |CAWEB CAEV CODE / SUB |CANO-E MESSAGE MESSAGE
CODE EVENT TYPE |EVENT TYPE START / END DATE TRIGGER

Mandatory Put  BPUT FIRST RANGE BEGINS: Event
(Retain Book VOI Entry Start Date — 7 Security
i) FIRST RANGE ENDS: PEEES

Response Deadline Date

65B SECOND RANGE
BEGINS earliest of:
Payment Date — 7
(if greater than 5 business day difference
between Response Deadline Date and
Payment Date)

SECOND RANGE ENDS: Payment Date

Mandatory Put BPUT FIRST RANGE BEGINS: Event
(Retain) VOI Entry Start Date — 7 Security
FIRST RANGE ENDS: balance

Response Deadline Date

65R SECOND RANGE
BEGINS earliest of:
Payment Date — 7
(if greater than 5 business day difference
between Response Deadline Date and
Payment Date)

SECOND RANGE ENDS: Payment Date

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 DATE 8:00 p.m.
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.

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

See the Reorganization Event Codes mapping document for full event type information.
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Activity Code CA Web Event Type CAEV CODE / SUB EVENT TYPE

51 Exchange Offer / Unwind UNWD

53 CD Early Redemption CDRD

62 Put BPUT / MBCK
(Mortgage Backed)

62B Put BPUT / MBCK
(Mortgage Backed)

66P Put (Survivor Options) BPUT / SOBT

91 Name Change CHAN

94 Plan of Reorganization (Vote) BRUP

96 General Information (Important | OTHR / NOTI
Notice)

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:

U.S. and Canadian U.S. Holidays U.S. Holidays Canadian Holidays
Holidays (DTC closed, (DTC open, (DTC open,
(both DTC and Canada Canada open) Canada open) Canada closed)
closed)
No messages or files are No messages or files are For these days, U.S. banks | Normal volumes occur on
sent on: sent on: are closed but DTC is open: | these days:
e New Year's Day e Dr. Martin Luther King, ¢ Columbus Day e Good Friday (All)
e Labor Day Jr. Day ¢ Veterans’ Day e Victoria Day
e Christmas Day. e Presidents' Day . . e Canada Day
¢ Memorial Day Files a[e transn:)ltteq tz.ased o CDN Thanksgiving Day
« Independence Day on customer subscription. « Boxing Day
e Thanksgiving Day

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 file and 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 Definition / Information
Data Category

Notification Type
Event Processing Type

CAID

Official Corporate Actions
Event ID

Event Type

Event Security

Mandatory/Voluntary Indicator

Balance Information

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

Always set to “REOG.”

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

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

The “CAEV” refers to the event type.

See the Reorganization Event Codes table for a list of possible codes.

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 event type:

o Safekeeping Account. Your client ID.

o Instructed Balance. Your balance in the event for which instructions have
already been made. This includes cover protects.

e Uninstructed Balance. Your balance in the event for which no instructions
have been made. For voluntary events, this is the position eligible for
instruction.

o 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 Collateral Out Balance. The portion of the original balance position held in a
DTC pledged account and deposited with a third party for the purpose of
collateralization.

Note:

Not every balance will apply to every event type.

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:
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Data Element or Definition / Information

Data Category

Sub Event Information Codes that represent the extended sub event type for this particular corporate action
event. See the Reorganization Event Codes table for a list of these codes and
associated information.

e Unpledged Balance. The total number of shares you have 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. The total quantity of securities segregated
from the General Free account of a firm, partner, officer, stockholder, or an
omnibus account.

« Investment Unpledged Balance. Position held that represents the total
quantity of securities segregated from the General Free account.

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

¢ Uncovered Protect Balance. The balance of all uncovered protect
instructions across all options.

Balance Information
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CORPORATE ACTION MOVEMENT PRELIMINARY
ADVICE (CAPA) MESSAGES

What is 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 VOI 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 ISO 20022 Short Name Equivalent Equivalent DTCC
Message Names 1ISO 15022 Processes

seev.035.002.xx2 | CA Movement supl.009.001.xx CAPA MT 564 Projected
Preliminary Advice Payments

Reorganization Events Using CAPA Messages

Ei— This document shows the mapping for CAPA messages per ISO event type
— code, sub event type, and extended sub event type. It links these SWIFT codes

Reorg Events Using their relevant legacy activity codes.
CAPAs

Of the reorganization events that are handled by ISO 20022 messaging, these event types will not generate a
CAPA message. See the Reorganization Event Codes mapping document for full event type information.

2 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 wupdates to the standards and extensions.
Current schemas are available on MyStandards and DTCC’s Learning Center.
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Activity Code CA Web Event Type

CAEV CODE / SUB EVENT TYPE

BIDS

EXOF / CASE

52 Various . BIDS/BTST « EXOF / REGS
o BIDS/CASE o EXWA
« BIDS/COTE « NOOF / MITE
« BIDS/SETE e ODLT
« BPUT e OTHR
e CONS/WITH e TEND/BTST
e CONS/WITO « TEND /CASE
e CONV e TEND/CILI
e DTCH e TEND/COTE
e EXOF e TEND/FTPR
e EXOF/A114
52M Merger (Voluntary) MRGR
. « BIDS e EXOF / GDRS (TMTN
52N Various (Non-DTC) « BIDS/BTST 5 EXOF/REGS( )
o BIDS/CASE e EXOF (TMTN)
« BIDS/SETE e NOOF / MITE
e DTCH e ODLT
e EXOF e OTHR
o EXOF/A114 e TEND/BTST
e EXOF / ADRS (TMTN) e TEND/CASE
« EXOF / CASE e TEND/FTPR
53 CD Early Redemption CDRD
54 Conversion CONV
54N Conversion CONV
(Non-DTC)
Security Separation DETI
(Non-DTC)
54T Tender Offer : 'EIEIIEEI)\ISD//CCOJ'II'EE
(Convert and Tender)
58N Put BPUT
(Non-DTC)
59 Rights Subscription EXRI
60 Warrant Exercise EXWA
60N Warrant Exercise EXWA
(Non-DTC)

When Are CAPA Messages Generated?

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.
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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

Code

58

58B

61

62

62B

65

65B

65G

65P

65R

CA Web Event
Type

Optional Put

Optional Put
(Book Entry)

Redemptions of
Warrants

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)

CAEV CODE /
SUB EVENT

TYPE

BPUT

OTHR

BPUT

REDM

BPUT / MBCK

BPUT / MBCK

BPUT

BPUT

BPUT

BPUT

BPUT

BPUT

CAPA Message Key Dates:

NEWM:
REPL:

NEWM:
REPL:

NEWM:
REPL:

NEWM:

REPL:

NEWM:

REPL:

NEWM:
REPL:

NEWM:
REPL:

NEWM:
REPL:

NEWM:
REPL:

NEWM:
REPL:
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New / Replacement Sent

Payment Date — 7
Payment Date — 1

Payment Date — 7

Payment Date — 1

Anticipated Payment Date — 7

Payment Date — 1
Payment Date — 7

Note:

Iltem must be selected for
payment via APUT

Payment Date — 1

Payment Date — 7

Note:

Iltem must be selected for
payment via APUT

Payment Date — 1

Payment Date — 7

Payment Date — 1

Payment Date — 7
Payment Date — 1

Payment Date — 7

Payment Date — 1

Payment Date — 7
Payment Date — 1

Payment Date — 7

Payment Date — 1

Message Trigger

Contra CUSIP balance

Contra CUSIP balance

Event security balance

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

Contra position in SECU
option

Event security
uninstructed balance in
CASH option
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CA Web Event
Type

CAEV CODE /
SUB EVENT
TYPE

Activity
Code

CAPA Message Key Dates:
New / Replacement Sent

Message Trigger

66P Put BPUT / SOPT NEWM: Payment Date — 7 RRG (segregated)
(Survivor Options) balance
Note:
Item must be selected for
payment via APUT
REPL: Payment Date — 1
69 Full Call MCAL NEWM: Anticipated Payment Date —7 | Event security balance
Maturity REDM REPL: Anticipated Payment Date — 1

(Conversion)

o 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?”).

o 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.

o 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.

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

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

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

e 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 for the
CASH or SECU option (default) will be based on the uninstructed position.

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

o Key Date — 7 and Key Date — 1 only,

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

Note:

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

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

CAPA Holiday Processing Schedule

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

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

» Thanksgiving Day Files are transmitted based

on customer subscription.

Information Contained on the 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.

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.
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Data Element or

Data Category

Definition / Information

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

Cash Movement Details

e “NEWM?” for new messages.
e “REPL” for replacement messages.

The four-letter code that defines the event type. See the Reorganization Event Codes
table for a list of possible codes.

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

Official Corporate Actions Identifier. This is the official, unique identifier for the
corporate action. It is made up of the CA ID preceded by “US.” In order for this
instruction to 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 event type:

o Safekeeping Account. Your client ID.

o 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:

Not every balance will apply to every event type.

For events in which a payment is being made, these are details about the upcoming
movement of securities. These details may include:

o Security Identification. A description of the financial instrument related to
securities movement.

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

e Payment Date. The issuer-announced date on which the securities will be
paid.

For events in which a cash allocation is being made, these are details about the
upcoming payment. These details may include:

o Payment Date. The issuer-announced date on which the cash will be paid.

o Entitled Amount. The projected cash amount based on the terms of the
corporate action event.

e DTC Cash Rate. The DTC rate used for calculating the cash entitlement on
the reorganization event.
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The extension for the CAPA message varies based on the individual event and sub event type, 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 Definition / Information
Data Category

RDP Reference Number Unique DTCC legacy reference used for matching and reconciling legacy CCF
records. It indicates how values are sourced from CCF legacy files.

Sub Event Type Codes that represent the extended sub event type for this particular corporate action
event. See the Reorganization Event Codes table for a list of these codes and
associated information.

Payout Type The type of payout associated with the event (e.g., principal, cash, securities, interest,
dividend).

Option Transaction Details Each block of information represents a single instruction. This block is repeated per

(repeating block) individual instruction.

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

o Transaction ID Quantity. Resulting quantity of cash or security involved in
this transaction (as a result of this instruction).
For reorganization and custody reorganization deposits, this is the deposit
quantity. For reorganization instructions, this is the instructed quantity.

¢ Entitled Amount. The cash amount based on the DTC cash rate for this
instruction.

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

o 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.

Agent-Entered Quantities These fields are only applicable to mortgage-backed PUTs.

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

o Agent Remaining Quantity. The instructed quantity less the quantity entered
by the agent on PUT (mortgage backed) instructions. Remaining unpaid
quantity.

CORPORATE ACTION MOVEMENT PRELIMINARY ADVICE (CAPA) MESSAGES 72



ISO 20022 Messaging for Reorganizations: Entitlements and Allocations

CORPORATE ACTION INSTRUCTION STATEMENT
REPORT (CAST) MESSAGES

What is 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 sent daily 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,
e 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 VOI instruction detail (in the message extension).

The identifying information for a CAST message is:

MX Identifier 1ISO 20022 Short Name Equivalent Equivalent DTCC
Message Names ISO 15022 Processes

seev.042.002.xx3 | CA Instruction CAST
Statement Report

3 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 wupdates to the standards and extensions.
Current schemas are available on MyStandards and DTCC’s Learning Center.
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Reorganization Events Using CAST Messages

Ei— This document shows the mapping for CAST messages per ISO event type
- code, sub event type, and extended sub event type. It links these SWIFT codes

Reorg Events Using 14 their relevant legacy activity codes.
CASTs

When Are CAST Messages Generated?

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 consult
with your agent outside of DTC.

Note:

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.

Activity Code(s) / Notification Period Message Activity Notification Period Option Deadline Date
Type(s) “From” Period “To”

The CAST message The day on which the | Replacement rules The last day on which  DTC’s deadline date

applies to this event CAST NEWM is sent  (REPL messages) for a CAST REPL for the option.
type. and the start of the the length of the message may be sent
messaging period. message period. and the end of the
messaging period.
52: See list above | The earlier of: If instruction activity: Actual Expiration Date | DTC Early Expiration

Date unless it has

52M: MRGR DTC Early Expiration Send REPL if or already passed

. Date — 7 instruction activity
54T: BIDS/ COTE, Actual Cover Protect If it has passed, the

TEND / COTE or If no jn§truction Expiration Date DTC Instruction
DTC Instruction Start activity: Expiration Date is
Date -7 Send every day used instead
from DTC
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Notification Period
“From”

Notification Period
“TO!!

Activity Code(s) /
Type(s)

53: CDRD
66P: BPUT /SOBT
54: CONV
60: EXWA
58: OTHR
BPUT
58B: BPUT
62: BPUT/MBCK
62B: BPUT / MBCK
65B: BPUT
65R: BPUT
59: EXRI

Driven by instruction
activity

Driven by instruction
activity

until

Actual Expiration
Date — 7

DTC Instruction Start
Date — 7

DTC Sell Expiration
Date — 7

or

DTC Subscription
Expiration Date — 7

Message Activity
Period

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

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

CORPORATE ACTION INSTRUCTION STATEMENT REPORT (CAST) MESSAGES

DTC Instruction
Expiration Date

Date of the instruction
or

Actual Expiration Date,
if known

Actual Expiration Date

Actual Expiration Date
or

Actual Cover Protect
Expiration Date

Option Deadline Date

Note:

The code “EARD”
signifies that the DTC
Early Expiration Date
is being used

DTC Instruction
Expiration Date

DTC Instruction
Expiration Date, if
known

or

Current Date (if DTC
Instruction Expiration
Date is unknown)

DTC Instruction
Expiration Date

DTC Instruction
Expiration Date
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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 For events 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).

Message Begin Date 8:00 p.m.
If Instruction Activity 8:00 p.m.
Actual Expiration — 7 8:00 p.m.
through Actual

Expiration — 2

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:

U.S. and Canadian U.S. Holidays U.S. Holidays Canadian Holidays
Holidays (DTC closed, (DTC open, (DTC open,
(both DTC and Canada Canada open) Canada open) Canada closed)
closed)
No messages or files are No messages or files are For these days, U.S. banks | Normal volumes occur on
sent on: sent on: are closed but DTC is open: | these days:
o New Year's Day e Dr. Martin Luther King, e Columbus Day e Good Friday (All)
o Labor Day Jr. Day e Veterans’ Day o Victoria Day
e Christmas Day. . PreS|de.nts Day Messages are not sent for « Canada Day N
e Memorial Day rights subscriptions (59) or o CDN Thanksgiving Day
» Independence Day | warrant exercises (60). » Boxing Day
*  Thanksgiving Day Normal volumes / Files are transmitted based
transmission for all other on customer subscription.

event types.
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Pagination and 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 fit inside 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-level instruction data (that is, repeating blocks of information populating the Option Instruction
Details section).

For example, 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 event information (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 Definition / Information
Data Category

From/To BIC The Business |dentifier Code that represents the system that created the instruction
message (DTCC) and the system that received it (your system).

Business Message ldentifier A unique identifier for an individual business message.

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

Creation Date/Time The date and time the message was created, adjusted to UTC (Coordinated Universal
Time).
Page Number/Indicator Eorﬂ\r{n?ssages over 100K, the page number is displayed and the last page is indicated
y “Y.
Statement Type Set to “ALLL” (statement contains all instructions).
Reporting Type Set to “MASE” (multiple accounts).
Statement Identification Reference of the statement. Contains the CA ID (Corporate Actions Identifier, DTC’s

unique identifier for the corporate action event).

Frequency Code Frequency of the statement:

o DAIL. Daily.
o INDA. Intraday. This occurs toward the end of the messaging period only. See the
timing table for specific times.
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Data Element or Definition / Information

Data Category

Update Type Indicates whether the report is complete or contains changes only:

e COMP. The transaction ID or protect information status fields are in a final status
(such as “Made” or “Dropped”).

e DELT. Only used for intraday messages on Actual Expiration Date — 1 or Actual
Expiration Date when there is response activity from the previous CAST message.

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

From/To Date and Time Defines the beginning and the end of the period range at which 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 widest
date range is used.

Account and Statement Details This section includes the following information:

o Safekeeping Account. Your client ID.

o 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. It is made up of the CA ID preceded by “US.” The COAF on the instruction
must match the COAF on the announcement messages.

« Event Type. The “CAEV” refers to the event type. See the Reorganization
Event Codes table for a list of possible codes.

o DTC Mandatory/Voluntary. An indicator that the event is mandatory (MAND) or
voluntary (VOLU).

o Underlying Security ID. The CUSIP for the security underlying the corporate
action event.

Balance Details This section includes the following information:

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

« Uninstructed Balance. The balance in the event for which no instructions have
been made.

o Total Instructed Balance. The total instructed balance across all options for the
event. This is either the sum of the instructions for the event or the position in the
contra CUSIP for the event.

o For most reorganization events, this is a cumulative total.
o Forlong-lived events (53, 54, 60, 66P), this is not cumulative. It is based
solely on the instructions for that day (i.e., the day the message is generated).
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Data Element or Definition / Information
Data Category

Option Details Details about the selected option for this CA event that pertain to this cash and/or
security movement. These include:

e Option Number. The option identifier as specified on the announcement.

e Option Type. The type of option that is represented, e.g., “CASE” for cash and
securities. See the Options tab in the Announcements data dictionary for the
full list.

e Instructed Balance. The balance of instructed position for this individual
option.

e Default Option Indicator. “Y” indicates that this is the default option. “N”
indicates that it is not.

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

e Deadline Type. Specifies the type of deadline for instructing. The early
deadline date will be shown until it expires; after that point, the expiration date
is shown.

o EARD. DTC Consent Payment 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.

Some of the following information may be included in the message extension:

Data Element or Definition / Information
Data Category

Total Uncovered Protect Balance The balance of uncovered protect transactions at an event level.

Total Instructed Balance: This section contains information such as:

Option Balance Details .
e Option Uncovered Protect Balance. The balance of uncovered protect

transactions at an option level.

e Option Daily Instructed Balance. The daily total of instructions for a given
option for the current day. This balance includes only “Made” instructions.

o Option Oversubscription Quantity. For rights subscription events, this is the
total number of oversubscribed units.
When there is an oversubscription privilege, this quantity is not included within
the “Instructed Quantity” specified in the core message.

e Option Unaccepted Balance. For election merger events, this is the balance
that is being moved into another option number for payment due to the
proration of the original option.

Total Instructed Balance: Each block of information represents a single instruction. This block is repeated per
Option Balance individual instruction.
(Repeating Block)

This information includes:

Option Number. The identifying option number for the instruction.
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Data Element or Definition / Information
Data Category

Transaction Identification. The instruction reference number assigned by
DTC (also referred to as the VOI Number).

Transaction Sequence Number. An additional reference number used to
uniquely identify this instruction.

Transaction Identification Date. The date of your instruction.
Transaction Contra CUSIP. The ID of the contra CUSIP for this option.

Transaction Identification Quantity. The quantity specified on this
instruction.

Transaction ldentification Oversubscription Quantity. The quantity relating
only to the oversubscription. This pertains to rights subscriptions only.
Transaction Identification Status. The status of the instruction. Values here
include:

o CANC. Cancel. Applies when the instruction is canceled by a client or
when instructions relate to an event that is terminated, rescinded, or
canceled by the issuer.

o CCAN. Conversion Cancellation. The cancellation of a Conversion
instruction (upon agent approval only).

o DROP. Dropped. The instruction was dropped due to insufficient
position.

o MADE. Made. The instruction has been fully processed.

o PDOC. Pending Documentation. The instruction for a CD Early
Redemption is awaiting paperwork. The instruction will become MADE
when DTC releases instruction upon receiving the necessary paperwork.

o PENA. Pending Approval. The instruction is pending release or deletion
from the external approval function (RTOP).

o PEND. Pending. The instruction is waiting for an update after
submission.

o RECY. Recycle. The instruction 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
agent relating to a Survivor Option event

o REJT. Reject. The instruction did not pass initial validation. You can edit
the rejection via the ATAM system.

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

o RESC. Rescinded. The instruction has been rescinded by the issuer.

o SWUN. Swung. For Put events, the instruction has been moved from one
client account to another.

o WITH. The client instruction was withdrawn for events with withdrawal
privilege.
Transaction Identification Protect Date. The date of the client protect
instruction.

Transaction Identification Cover Protect Date. The date of the cover protect
instruction.

Transaction Conditional Quantity. The conditional quantity of the instruction.
This pertains to tender offers.
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Data Element or Definition / Information

Data Category

Transaction Tender Bid Price. The tender bid price of the 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.

Total Instructed Balance: Each block of information represents a single protect instruction. This block is
Option Protect Instruction Details | repeated per individual protect.

(Repeating Block)

This information includes:

Option Number. The identifying option number of the protect instruction.

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

Protect Sequence Number. An additional reference number used to uniquely
identify an uncovered protect instruction.

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 you used to identify this instruction in your own
system.

Protect Date. The date of the protect instruction.

Cover Protect Date. The date of the cover protect. If a partial cover
transaction occurs, this will be the latest cover date.

Protect Identification Quantity. The quantity of the protect instruction. For
protects that are partially covered, the quantity is reduced by the amount
partially covered.

Protect Identification Uncovered Quantity. The quantity of the protect
instruction that has not been covered.

Protect Identification Oversubscription Quantity. The quantity of the
protect oversubscription.

Protect Identification Status. The status of the protect instruction. Possible
values include the following:

o  WITH. The protect instruction has been withdrawn.
o COVR: The protect instruction has been fully covered.
o EXPI: Protect instruction has expired.

o OPEN: The protect instruction has not been fully covered. This status
also applies to partial covers.

Protect Conditional Quantity. The conditional quantity for the protect
instruction. This pertains to tender offers.

Protect Tender Bid Price. The tender bid price of the protect instruction. This
pertains to tender offers.
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CORPORATE ACTION MOVEMENT CONFIRMATION
(CACO) MESSAGES

What is a CACO Message?

The Corporate Action Movement Confirmation (CACQO) 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 entitlements 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 for a CACO message is:

MX Identifier 1ISO 20022 Equivalent Equivalent DTCC
Message Names ISO 15022 Processes

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

Reorganization Events Using CACO Messages

Ei This document shows the mapping for CACO messages per ISO event type
— code, sub event type, and extended sub event type. It links these SWIFT codes

Reorg Events Using g their relevant legacy activity codes.
CACOs

Information events:
e 51 (UIT),
e 91 (name change), and
e 96 (MMI important notice)

...and events not processed by DTC:
e 52N (tender),
e 54N conversion),
e 58N (repayment), and
e 60N (warrants)

4 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 wupdates to the standards and extensions.
Current schemas are available on MyStandards and DTCC’s Learning Center.
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...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 account due 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:

o 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.

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:

U.S. and Canadian U.S. Holidays U.S. Holidays Canadian Holidays
Holidays (DTC closed, (DTC open, (DTC open,
(both DTC and Canada Canada open) Canada open) Canada closed)
closed)
No messages or files are Messages are only sent for | For these days, U.S. banks | Normal volumes occur on
sent on: Canadian payments on are closed but DTC is open: |these days:
these days: .
e New Year's Day e Columbus Day e Good Friday (All)
« Labor Day o Dr. Martin Luther King, o Veterans’ Day « Victoria Day
o Christmas Day. Jr. D?y ‘ Stock allocation only (no e Canada Day N
. PreS|de.nts Day cash allocation). « CDN Thanksgiving Day
o Memorial Day « Boxing Day

o Independence Day

« Thanksgiving Day Files are transmitted based

on customer subscription.

Files are transmitted based
on customer subscription.

Custody Reorg and 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).
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o |f available, the deposit will use the CA ID to identify the event.
e In cases where there is no unique CA ID tied to a deposit, the DAM deposit ID will be utilized.

Debit Movements on the 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 on the
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.

Pagination and 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 fit inside 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 event information (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 Action Event 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.

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.

CORPORATE ACTION MOVEMENT CONFIRMATION (CACO) MESSAGES 84


https://dtcclearning.com/products-and-services/asset-services/corporate-actions-processing/iso-20022-messaging.html
https://www2.swift.com/mystandards/

ISO 20022 Messaging for Reorganizations: Entitlements and Allocations

Data Element or Definition / Information
Data Category

Corporate Action Event
Identification

Official Corporate Action Event
Identification

Event Type

Event Security

Balance Information

Corporate Action Details

Option Details

Also known as the “CA ID.” This is 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. It is made up of the CA ID preceded by “US.” In order for this
instruction to be accepted and processed, the COAF on the instruction must match
the COAF on the announcement messages.

The “CAEV” refers to the event type.

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

Includes security description, type, and CUSIP code.

Several fields provide balance information according to the event type:

o Safekeeping Account. Your client ID.

o Confirmed Balance. The balance upon which your payment is based.

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

o Collateral Out of Balance. Your pledged position that is not eligible for
payment.

Note:

Not every balance will apply to every event type.

Details about the corporate action:

o Additional Business Process Indicator. This is used for partial mandatory
puts (PPUT). This indicator shows that there is a previously extended DTC
event name.

Details about the selected option for this CA event that pertain to this cash and/or
security movement. These include:

e Option Number. The option identifier as specified on the announcement.

e Option Type. The type of option that is represented, e.g., “CASE” for cash
and securities. See the Options tab in the Announcements data dictionary for
the full list.

o Proration Rate. The rate used to determine the accepted quantity.

e Option Features. The code “PROR” indicates that this option is prorated.
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Data Element or Definition / Information

Data Category

Security Movement Details For events in which a payment was made in securities, this section provides
information about the movement of those securities. These details may include:

e Security Information. Information that identifies the DTC disbursed security
and type, as well as contra CUSIP indication.

e Credit/Debit Indicator.

¢ New to Old Rate. The DTC securities rate.

e Fraction Disposition. A code that explains the way fractional shares were
handled in the movement of securities:
o CINL. Cash in Lieu of Fractional Share (CL).
o RDDN. Drop (DF).
o RDUP. Round Up (RU).

Note:

This value is used in conjunction with the Rounding Factor field in the
message extension.

o Posting Quantity. The quantity of securities that were debited from or
credited to your account.

e Posting Date. The DTC allocation date and time.

o Payment Date. The issuer-announced date on which the securities were paid.

Cash Movement Details For events in which a cash allocation is being made, these are details about the cash
payment. These details may include:

o Credit/Debit Indicator. Normally, an allocation results in a credit to your
account (and the indicator is set to “Credit”). The debit indicator is utilized
when charges occur.

e Posting Amount. The cash amount for a cash payout, principal payout, or
premium payout.

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

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

e Posting Date. The DTC allocation date and time.

o Payment Date. The issuer-announced date on which the cash was paid.

e DTC Cash Rates. The DTC rate used for calculating the cash entitlement on
the distribution. Based on the reorg event type, this rate could be principal,
interest, dividend, or cash.

e Prices. These may include the generic cash price paid per product or the
generic cash price received per product.

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:
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Data Element or Definition / Information

Data Category

Sub Event Type Codes that represent the extended sub event type for this particular corporate action
event. See the Event Type for a list of these codes and associated information.

Option Transaction Details Each block of information represents a single instruction. This block is repeated per
(repeating block) individual instruction and is used for voluntary events, custody deposits, and reorg
deposits only.

Some of the information in this message section may include:

o Transaction ID/Sequence Number:
o Forvoluntary events, this is the VOI reference number.
o For custody reorg deposits, this is the Custody ID.
o Forreorg deposits, this is the Deposit ID.

o Transaction Date/Time. The date and time of the voluntary reorg
instructions, or the deposit date/time for reorg or custody reorg deposits.

e Transaction Quantity/Oversubscription. Resulting quantity of cash or
security involved in this transaction, as well as the oversubscription
transaction quantity for rights subscription offers.

¢ Accepted/Unaccepted Quantity. The portion of the transaction ID quantity
that was accepted or not by the issuer/agent for prorated events.

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

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

¢ 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.

Cash / Securities Movement Each block of information represents a single cash or securities movement for a
Details particular event. There can be more than one movement of cash or securities within a
(repeating block) single CACO message.

Some of the information in this portion of the message may include:

¢ Credit/Debit Indicator.

o Payout Type. The type of payout associated with the event (e.g., principal,
cash, securities, interest, or dividend).

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 Dictionary for a
full list of codes.

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

 RDP Reference Number. Unique DTCC legacy reference used for matching
and reconciling legacy CCF records. It indicates how values are sourced from
CCF legacy files.
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CORPORATE ACTION EVENT PROCESSING STATUS
ADVICE (CAPS) MESSAGES

What is 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 event on 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:

MX Identifier ISO 20022 Short Name Equivalent Equivalent DTCC
Message Names 1ISO 15022 Processes

seev.032.002.xx5 | CA Event supl.010.001.xx CAPS MT 567 Unallocated
Processing Positions
Status Advice

Reorganization Events Using CAPS Messages

Ei 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 ¢, Reorganization events that use CAPS messages.

CAPS

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.

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.

5 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 and DTCC’s Learning Center.
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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 sent once. 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.
o Files transmitted at 4:00 p.m. eastern time.

Exceptions are noted in the holiday processing schedule.

CAPS Holiday Processing Schedule

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

U.S. and Canadian U.S. Holidays U.S. Holidays Canadian Holidays
Holidays (DTC closed, (DTC open, (DTC open,
(both DTC and Canada Canada open) Canada open) Canada closed)
closed)
No messages or files are Messages are sent at: For these days, U.S. banks | Normal volumes occur on
sent on: are closed but DTC is open: | these days:
e 1:00 p.m.,
¢ New Year's Day e 2:00 p.m., and e Columbus Day o Good Friday (All)
e Labor Day e 3:00 p.m. e Veterans’' Day ¢ Victoria Day

e Christmas Day. o Canada Day

eastern time for P&l and Files are transmitted based »
foreign payments for these | on customer subscription. ° CD’\_‘ Thanksgiving Day
holidays: « Boxing Day
o Dr. Martin Luther King Files are transmitted based
Jr 'Day ' on customer subscription.

e Presidents' Day

e Memorial Day

¢ Independence Day
e Thanksgiving Day

(The 4:00 message is not
sent.)
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Information Contained on the CAPS 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 Definition / Information
Data Category

Corporate Action Event Corporate Actions Identifier. This is DTC’s unique identifier for the corporate action
Identification (CA ID) event.

Official Corporate Action Event Official Corporate Actions Identifier. This is the official, unique identifier for the

ID corporate action. It is made up of the CA ID preceded by “US.”

Event Type The four-letter code that defines the event type. This is always “BPUT.”

Event Processing Status This section provides you with information regarding the allocation status. Since
Information CAPS messages indicate that an allocation has not been made, this section provides

you with the reason why the allocation is pending:

o Pending / No Specified Reason. This field appears when a reason is not
given for the allocation not being made. It is used with the code “NORE,”
meaning “No reason to report or no reason available to report.”

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

o NSEC. Securities not delivered.
o NPAY. No payment.
o OTHR. Other; see narrative.

o Additional Reason Information. This field provides any information that was
given regarding the non-allocation. It is an optional, free-text field that displays
a descriptive whenever one is given.

Supplementary Data This section displays additional information related to the reorganization event:

e Security Identification. The CUSIP number and description of the security
involved in this event.
o Safekeeping Account. Your client ID.

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

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

instruct.

e Pledged Balance. The portion of the original balance position held in a DTC
general free account as of the day prior to publication date

+ Investment Pledged Balance. The portion of the original balance position
held in a DTC investment account as of the day prior to publication date.

¢ Investment Unpledged Balance. The portion of the original balance position
held in a DTC segregated account as of the day prior to publication date.

¢ Memo Segregation Balance. An amount set aside in order to protect a
customer’s fully paid for securities from being delivered out of a participant
account
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Data Element or Definition / Information

Data Category

Unallocated Securities The fields in this category refer specifically to securities that have not been allocated:

Transaction Details

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

Reason Code. The reason why the securities allocation was being made in
the first place. Please see the “Reason Codes for CAPS” tab in the
Entitlements and Allocations data dictionary for the full list of reason codes.
Transaction Amount. The resulting 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.

Unallocated Cash Transaction | The fields in this category refer specifically to cash that has not been allocated:

Details e Credit Debit Indicator. The code “CRED” or “DEBT” indicates whether the
cash movement would be a credit or debit.
¢ Reason Code. The reason why the cash allocation was being made in the
first place. Please see the “Reason Codes for CAPS” tab in the Entitlements
and Allocations data dictionary for the full list of reason codes.
e« Transaction Amount. The resulting cash amount concerned in this
transaction.
e Unallocated Reason Code. The reason why the cash 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.
o Earliest Payment Date. The date and time on which the cash movement was
scheduled to take place.
Corporate Action Details This section provides some important dates for the corporate action.

Payment Date. Payable date as announced by the issuer or offeror.
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ISO 20022 Messaging for Reorganizations: Entitlements and Allocations

APPENDIX A: MESSAGING SCENARIOS FOR
REORGANIZATION EVENTS

Scenario 1: 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
NEWM REPL REPL
REORG
REORG ELIGIBLE BALANCE CASH / SECURITY
ANNOUNCEMENT ANNOUNCEMENT (CANO-E) ALLOCATION
(CANO) (CANO) (CACO)
o
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
Cash Movement Details —1 Safekeeping Account (&) Entitled Quantity
Cash Movement Detaild} Payment Date L Total Eligible Balance 0 Payment Date
Payment Date (UKWN) - DTC Cash Rate Settlement Position Balance = Cash in Lieu Price
DTC Cash Rate (UKWN) Collateral Out Balance
+ Cash Movement Details
+ Supplementary Data + Payment Date
Supplementary Data Supplementary Data DTC. RN
DTC Processing Indicator. Y FIEO T
DTC Processing Indicator ¥ Sub Event Type: PREQ, CASH, Sub Event Type et Cash Amount
~ . nterest Amount
SubEvent Type: PREQ, CASH, CASE, SECU Memo Segregation Balance Cash In Lieu Amount
CASE, SECU RDP Reference Number Investment Pledged Balance ash n Heu Amoun
RDP Reference Number Payout Type Investment Unpledged Balance +
Payout Type Supplementary Data
v A\ . . Memo Segregation Balance
DTC Anticipated Payment Announcement updated with DTC Anticipated SubEvent Type: PREQ, CASH,
Date unknown. Payment Date and DTC Payment Date. -
This drives the CANO-E update. Payout Type

Scenario 1: Mandatory Reorg Event
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ISO 20022 Messaging for Reorganizations: Entitlements and Allocations

Scenario 2: Events “Not Processed at DTCC”

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:
CO&F

Event Processing Type: REOR NN = IAgﬂﬂlﬂé'!E:d;sf_D:;
Event Type: CAEWV . . ualEar piration
MAND / VOLU ! CHOS: VOLU Ongeing Conversion (CONY) Date) -7 OR

Event CUSIP

i il=: OR [Actual Expirati
Option Details: {EXOF) / CASE { DaLlf:) - ;II’E icn
ER2i 2EBL aTEAEE Exchange Offer — Consent (EXOF) THROUGH latest of:

+

Supplementary Data

f DTC Processing Indicator. N
Sub Event Type
ROP Reference Number

Events not
processed at DTC
have a CANO-E

only.

Event Scenarios (CAEV Codes)/

Dutch Auction (DOTCH)
Exchange Offer— 1444 (EXOF) f A114
Exchange Offer —Cash and Securities

Exchange Offer—Reg S (EXOF) / REGS

Exchange Offer— UM Rollover (EXOF) /
THTN

Odd Lot Offer (ODLT)

Put (BPUT)

Rights Subscription (EXRI)

Security Separation (DETI)

Tender Offer — Bid Tender /
Sealed Tender (BIDS /TEND)

Tender Offer —Cash and Securities
(BIDS /TEND}) / BTST

Tender Offer —Conszent (BIDS)

Tender Offer —Mini Tender (NOOF)

Tender Offer — Offerto Purchase (TEND)

Tender Offer — Self Tender (BIDS) /
SETE

Termination — ADR (EXOF) / ADRS

Termination — GDR (EXOF) / GDRS

Warrant Exercizse (EX0MVA)

Warrant Exercise — Ongoing (EXWA)

/_ MESSAGE PERIOD: \\

(Actual Consent Payment
Expiration Date) -7

(Actual Expiration Date)
OR

(Actual Cover Protect

\ Expiration Date) !

Event General Details:

COAF

Event Processing Type:
REOR

MAND { VOLU/ CHOS: VOLU

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

APPENDIX A: MESSAGING SCENARIOS FOR REORGANIZATION EVENTS

93



ISO 20022 Messaging for Reorganizations: Entitlements and Allocations

Scenario 3: Tender Offers

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

Tender Offer Types:
e Bid Tender/ Sealed Tender
e Cashin Lieu
¢  Mini Tender
e Self-Tender
e  Offer to Purchase
e Convert and Tender
e No Sub Event

° Cash and Securities

This scenario describes a range of tender offers.

NEWM
REPL
REORG : INSTRUCTION
ELIGIBLE BALANCE v
ANNOUNCEMENT (CANO-E) (1'd STATEMENT
(CANO) m (CAST)
» > >
Event General Details: /_ MESSAGE PERIOD: Event General Details:
COAF FROM earfiest of: COAF
Event Processing Type: (DTC Early Expiration o Event Processing Type:
BIDS, TEND, NOOF Date) -7 OR — BIDS, TEND, NOOF
MAND / VOLU/ CHOS: VOLU (DTC Consent Payment h Event CUSIP +
Event CUSIP Expiration Date) — 7 MAND / VOLU/ CHOS:
OR(DOTC Instruction o woLu Supplementary Data
Option Details Expiration Date) —7 Balance (Event)
Option: CASH, NOAC, CASE THROUGH latest of: : Balance: Uncovered Protect Balance
Cuntra CUsIP (DTC Instruction m Safekegpln g Account
‘Option Features: PROR Expiration Date) {ifno Total Eligible Balance Option
Loz ) . cover feature} OR h Uninstructed Balance Uncowvered Protect Balance
DTC Instru_cu:_hn Expiration Date (DTC Cover Protect w ) I
e e e S o e
Instruction ID
DTC Protect Expiration Date Event General Details < Total Instructed instruction Soquence Number
COAF Deadline DateTime =
. ~ Instruction ID Date
Cash Mm Details Event Processing Type: Instruction ID Quantity
DTC Anticipated Payment Date BIDS, TEND, NOOF Instruction Status
DTC Cash Rate Event CUSIP = i 4
Earliest Payment Date MAND | VOLU/ CHOS: 'B”;tgﬁ:f” S R L)
Solicitation Fee Rate VOoLu
Event CUSP Option Uncovered Protect
Security Movement Debit PTOP Details
DTC Securities Rate: NEWD Balance: . Protect ID
* '?:tal Elig:—il;llg ’;g;nnl'lcg Processi ng Instruction Protect ID Sequence Number
i Protect ID Date
Settlement Position Balance Function status, | =00 R
S TR Collateral Out Balance i i
Subevent: BTST, CILI, MINI, |m:|ud|ng Protect ID Status )
SETE, FTPR, COTE, CASE ¥ pfotelj ._F‘rutect I Uncovered Quantity
RDP Reference Number
Payout Type: CASH Supplementary Data status.
Memo Segregation Balance
Investment Pledged Balance
Investment Unpledged Bal.
Uncowvered Protect Balance
Scenario 3a: Tender Offers (1 of 2)
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ISO 20022 Messaging for Reorganizations: Entitlements and Allocations

PERIOD

CASH ALLOCATION

(CACO)

END OF INSTRUCTION
(NO CAPA MESSAGE SENT)

Event General Details:

COAF

Event Processing Type:
BIDS, TEND, MOOF

MAMND / VOLU / CHOS: WVOLU

Event 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 Quantity

Payment Date

Fractional Dizposition

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 (Mulfiple)

Transaction Il (repeatable)
Tranzaction Quantity (repeatable)
Transaction Seguence Number
Accepted Quantity

Unaccepted Quantity

Entitled Amount

Customer Reference

Proces=s To Date

Movement Level

Payout Type:
SECU, CASH. PRIN, INTR
RDP 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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ISO 20022 Messaging for Reorganizations: Entitlements and Allocations

Scenario 4: Exchange (144A or REGS)

Activity Code: 52.

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

Exchange Offer Types:

o 144a

e Regulation S

NEWM

REORG
ANNOUNCEMENT
(CANO)

ELIGIBLE BALANCE

(CANO-E)

INSTRUCTION
STATEMENT

(CAST)

SECURITY
ALLOCATION

(CACO)

Event General Details:
COAF

Event Processing Type: EXOF

MAND / VOLU/ CHOS: VOLU
Offer Type: ERUN

(Restricted Exchange)
Percentage Sought
Minimum Exercisable Quantity

Option Details:

Option: SECU

DTC Disbursed Security ID
Actual Expiration Date

DTC Instruction Expiration Date

Option: NOAC

+

Supplementary Data

Sub Event: REGS, A114
RDP Reference Number
Payout Type: SECU

(/_ MESSAGE PERIOD: \

From
(DTC Instruction
Expiration Date) -7
through
DTC Instruction

Expiration Date

Event General Details

COAF

Event Processing Type:
EXOF

MAND / VOLU/ CHOS:
VoLu

Event CUSIP

Balance:

Safekeeping Account

Total Eligible Balance
Settlement Position Balance
Collateral Out Balance

INSTRUCTION | PERIOD

Event General Details

COAF

Event Processing Type:
EXOF

Event CUSIP

MAND / VOLU /CHOS:
VoLu

Balance:
Safekeeping Acct
Total Eligible Balance
Uninstructed Balance

Option Mumber

Option Type: SECU, NOAC
Total Instructed

Deadline DateTime

+

+

Supplementary Data

SubEvent: REGS, A114

Investment Pledged Balance

Investment Unpledged
Balance

PTOP
Processing
Function

<

Supplementary Data

-
Option Instruction Details

Instruction ID

Instruction Sequence

Number

Instruction ID Date

Instruction ID° Quantity

J‘lstructiun Status

Instruction status

END OF INSTRUCTION |PERIOD

(NO CAPA MESSAGE SENT)

Event General Details
COAF

Event Processing Type: EXOF

Event CUSIP
MAND / VOLU/CHOS: VOLU

Balance:
Safekeeping Account
Total Eligible Balance
Confirmed Balance

Option Details
Option Type: SECU, NOAC
DOTC Disburzed Security ID

Security Movement Details
Debit: Contra CUSIP

Credit: New CUSIP

DTC Security Rate: NEWO
Entitled Quantity

Payment Date

+

Supplementary Data

SubEvent: REGS orA144
RODP Reference Number
Payout Type — Securities
Transaction ID (repeatable)

Tranzaction Quantity (repeatable)

Transaction Seguence Number
Entitied Quantity

Customer Reference (repeatable)

Process To Date

Scenario 4: Exchange — 144A or REGS
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ISO 20022 Messaging for Reorganizations: Entitlements and Allocations

Scenario 5: 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:

. Cash and Securities
e (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.

NEVWM

NEWM
REPL
REORG o_ INSTRUCTION
ELIGIBLE BALANCE
ANNOUNCEMENT (CANO-E) Y STATEMENT
(CANO) Lu (CAST)
» >
Event General Details CEREE AR Z Event General Details:
COAF FROMea_mgstof. COAF
Event Processing Type: EXOF :D-g; E;_pg Explratu;rr};l)ate} ; 7 O Event Processing Type:
MAND { VOLU ! CHOS: VOLU LT BLTEens ey s — EXOF
Event CUSIP B IR =T — Event CUSIP +
OR(DTC Instruction MAND / VOLU / CHOS:
- - 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,—ut&:‘d Balance
DTC Instruction Expiration Date Expiration Date) Total Eligible Balance
DTC Cover Protect Expiration {if no cover feature} h Uninstructed Balance Option
Date Unecovered Protect Balance

DTC Protect Expiration Date Event General Details m Option Humber

COAF Option Type: CASH, " Onti = -
Cash Movement Details Event Processing Type: Z SECU, NOAC Ic:::rf;i:ﬁ;mm" LEE
Payment Date EXOF Total !nstru cted Instruction Sequence Number
DTC Cash Rats Event CUSIP ) Deadline DateTime Instruction ID Date
Earliest Payment Date M.»:’l:]IIII_LUOLIJrCHOS. Instruction ID Quantity
Security Movement Details :2 :1::3 g:gg ﬁtuar}g :iu nal Quantity
DTC Securities Rate: NEWO Balance: iy

Safekeeping Account Opti

+ i . ption Uncovered Protect
P ——— Bt el PTOP Instruction Details
upplementary ment Position Balance . Protect ID

Collateral Out Balance Instruction fStEﬂUS_, - Protect I Sequence Number
Sub Event: CASE Instructed Balance P : including Protect ID Date
RDP Reference Number Uninstructed Balance rocessing protect Cover Protect Date
Payout Type: Cash, Securities, + Protect ID Status

Principal, or Interest status Protect ID Uncovered Quantity
Supplementary Data
—

Memo Segregation Balance

Investment Pledged Balance

Investment Unpledged

Balance

Scenario 5a: Exchange Offer: No Sub Event, Cash and Securities (1 of 2)
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ISO 20022 Messaging for Reorganizations: Entitlements and Allocations

CASH ALLOCATION

(CACO)

PERIOD

Event General Details

COAF

Event Processing Type:
EXOF

MAND / VOLUJ CHOS: WOLU

Event CUSIP

Balance
Safekeeping Acct
Confirmed Balance
Ingtructed Balance

™ The Instructed
Security Movement Details Balance is based

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

Posting Quantity all instructions
i Bl 3 that are being

Cash Movement Details paidin the

Payment Date ;

=l current window
Posting Amount set by the Agent
Met Cash Amount

Interest Amount

END OF INSTRUCTION
(NO CAPA MESSAGE SENT)

+
Supplementary Data

Payout Type:
SECU, CASH. PRIN, INTR

Tranzaction ID (repeatable)

Tranzaction Quantity " W
(repeatable) Process To" date

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

Process To Date ee—————- {701 the Agent

Scenario 5b: Exchange Offer: No Sub Event, Cash and Securities (2 of 2)
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ISO 20022 Messaging for Reorganizations: Entitlements and Allocations

Scenario 6: Tender Offer (Consent)

Activity Code: 52.

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

NEWM
NEWM
REPL
REORG . _: INSTRUCTION
ELIGIBLE BALANCE
ANNOUNCEMENT (CANO-E) m STATEMENT
(CANO) T (CAST)
>
Event General Details: & MESSAGE PERIOD: ) Z Event General Details:
COAF FROMeartiest of: COAF
Event Processing Type: BIDS (DTC Earty Expiration O Event Processing Type:
MAND / VOLU/ CHOS: VOLU Date) -7 OR — BIDS +
Event CUSIP (DTC Consent Paymeant F Event CUSIP
Additional Business Process Expiration Date) - 7 MAND / VOLU/ CHOS:
Indicator: CONS OR (DTC Instruction (&) voLu Supplementary Data
Expiration Date) - 7 :
Option Details: THROUGH Iatest of: Balance: Balance (Event)
(DTC Cover Protect Expiration Safekeeping Account u ed Protect Bal
Option 1: CTEN Date) OR 14 Total Eligible Balance MesvErECTIEiECt Balance
Early Response Deadline (DTC Instruction Expiration P Uninstructed Balance Option
DTC Cash Rate . Date {ifno cover feature}) w _ Uncovered Protect Balance
Payment Date (could be earty) Option Number
Securities Movement Details: Event General Details: Option Type: CTEN, ™ Dption Instruction Detail
Debit: Contra CUSIP COAF < CASH, NOAC pption Instriction Detarls
Event Processing Type: Total Instructed Instruction Sequence Number
Option 2: CASH BIDS Deadline DateTime Inetruction I Date
Response Deadline Date (late) Event CUSIP Instruction ID Quantity
DTC Cash Rate MAND / VOLU/ CHOS: Inetruction Status
Paymel_'lt_ TR . HELL Instruction Conditienal Cluantity
Securities Movement Details: Option Uncovered Pratect
Debit: Contra CUSIP Balance: Details
s %“"'ﬂtfel";?Pg'lg *;CEDU u PTOP Instruction || erotectD
L2y, TETEE = Protect ID' Segquence Number
Supplementary Data Settlement Position Balance Instruction status, | o000 Daie
Collateral Out Balance Processin lncludlng Cowver Protect Date
RDP Reference Number + g pfOtE'CT Protect ID Status
Payout Type: Cash Protect I Uncovered Quantity
Supplementary Data status =
Mema Segregation Balance
Investment Pledged Balance
Investment Unpledged
Balance
Scenario 6a: Tender Offer — Consent (1 of 2)
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PERIOD

CASH ALLOCATION
(CACOQ)

EARLY EXPIRATION
PAYMENT

CASH ALLOCATION
(CACO)
LATE EXPIRATION
PAYMENT

END OF INSTRUCTION
(NO CAPA MESSAGE SENT)

the agent.

The Instructed
Balanceis based
upon the sum of all
instructions that are

Event General Details:

COAF

Event Processing Type: BIDS
MAND / VOLU / CHOS: VOLU
Event CUSIP

Balance:
Safekeeping Account
Confirmed Balance
Instructed Balance

Security Movement Details
Debit: Contra CUSIP

Posting Cluantity

Payment Date

Cash Movement Details
Payment Date

DTC Cash Rate

Posting Amount

MNet Cash Amount
Interest Amount

being paidinthe

+

Event General Details:

COAF

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

Balance:
Safekeeping Account
Confirmed Balance

Instructed Balance ‘-—_

Security MovementDetails
Debit: Contra CUSIP

Posting Quantity

Payment Date

Cash Movement Details
Payment Date

OTC Cash Rate

Posting Amount

Met Cash Amount
Interest Amount

The Instructed
Balanceis based
upanthe sumaofall
instructions that are
being paidinthe

current window set by

Supplementary Data

Payout Type: CASH

Transaction ID (repeatable)
Transaction Quantity (repeatable)
Transaction Seguence Number
Entitled Amount

Customer Reference

Process To Date

+

current window set by
the agent.

Supplementary Data

Payout Type: CASH

Transaction ID (repeatable)
Transaction Quantity (repeatable)

Transaction Seguence Number
Entitled Amount

Customer Reference
Process To Date

P

Scenario 6b: Tender Offer — Consent (2 of 2)
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ISO 20022 Messaging for Reorganizations: Entitlements and Allocations

Scenario 7: Voluntary Merger

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

Note:

The unelected position is paid via Activity Code 93. Please see Scenario 1 for details regarding mandatory events.

NEWWM

REORG
ANNOUNCEMENT
(CANO)

REPL

ELIGIBLE BALANCE
(CANO-E)

INSTRUCTION

STATEMENT

(CAST)

Event General Details:

COAF

Event Processing Type: MRGR
MAND / VOLU/ CHOS: VOLU
Event CUSIP

Effective Date

Option Details

Option: CASH, SECU, CASE

Contra CUSIP

Dates:

Actual Expiration Date

DTC Instruction Expiration Date

DTC Cover Protect Expiration
Date

DTC Protect Expiration Date

Option Features: PROR

Revocability End Date

Proration Rate

Cash Movement Details
Payment Date
DTC Cash Rate

Security Movement Details
DTC Securities Rate: NEWO
Payment Date

MESSAGE PERIOD:
FROM:

(DTC Instruction Expiration
Date) -7
THROUGH latest of:
(OTC Cover Protect
Expiration Date) OR
(OTC Instruction Expiration
Date) {ifno cover feature}

Event General Details
COAF
Event Processing Type:

MRGR

MAMND / VOLU/ CHOS:
WVoLu

Event CUSIP

Balance:

Safekeeping Account

Total Eligitle Balance
Settlement Position Balance
Collateral Out Balance

+

+

Supplementary Data

Sub event
ROP Reference Number
Payout Type: CASH, SECU

Supplementary Data

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

INSTRUCTION | PERIOD

Event General Details:

COAF
Event Processing Type:

MRGR +
MAND / VOLU/ CHOS:

VOLU Supplementary Data
Ewvent CUSIP ’—Balanbe (Event)
Balance: Uncovered Protect Balance
Safekeeping Account .

i Option

Total Eligible Balance
Uninstructed Balance Uncovered Protect Balance

Option Number
Option Type: CASH,
CASE, SECU
Taotal Instructed
Deadline DateTime

PTOP
Processing
Function

Instruction Status
including
Protect Status

‘Option Instruction Details
Instruction IDx

Instruction Seguence Number
Instruction I Date

Instruction I Quantity
Instruction Status

Instruction Conditional Quantity
Bid Price

Option Uncovered Protect
Details

Protect I

Protect I Sequence Number
Protect I Date

Cower Protect Date

Protect ID Status

Protect ID' Uncovered Quantity

Scenario 7a: Voluntary Merger (1 of 2)
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ISO 20022 Messaging for Reorganizations: Entitlements and Allocations

CASH ALLOCATION

(CACO)

PERIOD

Event General Details

COAF

Event Processing Type:
MRGR

MAND / VOLU | CHOS:
VoL

Ewent CUSIP

Balance:

Safekeeping Account
Confirmed Balance

Instructed Balance

Option Detailzs
Option Number
Option Type: CASH, CASE,

Supplementary Data
Option Level:

Accepted Option Balance
Unaccepted Option Balance

Option Transaction Details (Muliple)

Transaction Il (repeatable)
Tran=saction Quantity (repeatable)
Tranzaction Sequence Number

SECU Accepted Quantity
Proration Rate Unaccepted Quantity
Option Features: PROR Entitled Amount
Customer Reference
Processto Date

END OF INSTRUCTION
(NO CAPA MESSAGE SENT)

Security Movement Details
Debit: Contra CUSIP

DTC Security Rate: NEWO
Posting Cluantity

Payment Date

Fractional Dizposition
Cash-in-Lieu Price

Movement Level
Payout Type: SECU, CASH.
ROP Reference Number

Cash Movement Details
Payment Date

DTC Cash Rate

Posting Amount

Met Cash Amount
Interest Amount

Scenario 7b: Voluntary Merger (2 of 2)
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ISO 20022 Messaging for Reorganizations: Entitlements and Allocations

Scenario 8: Warrant Exercise

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

NEWM

INSTRUCTION

RECRG
ANNOUNCEMENT STATEMENT

(CAST)

(CANO)

Event General Details: Event General Details:

COAF COAF

Event Processing Type: EXWA Event Processing Type:

MAND { VOLU/ CHOS: WOLU EXWA

Event CUSIP MAND { VOLU ! CHOS:
VOoLU

Option Details Event CUSIP

Option: EXER

OTC Instruction Deadline Date Balances:

Expiration Date Safekeeping Account

Oeccurrence Type: ONGO
Minimum Exercisable Quantity

Total Eligible Balance
Uninstructed Balance

Security MovementDetails
DTC Securities Rate: NEWO
Cash In Lieu 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 Lieu Amount SLECESEE
-

N Option Instruction Details:

L Instruction Instruction ID
Instruction Sequence Number
+ WARR Status Instruction I Date
Supplementary Data A Instruction I Quantity
P rocessi ng Instruction ID' Oversubscription

Payout Type: SECU Fu nctio n Quantity

Instruction Status
Instruction Conditional Quantity
Bid Price

Subscription charge upon made instruction.

Scenario 8a: Warrant Exercise (1 of 2)
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ISO 20022 Messaging for Reorganizations: Entitlements and Allocations

PERIOD

END OF INSTRUCTION
(NO CAPA MESSAGE SENT)

SUBSCRIPTION CHARGE

(CACO)

NEW SECURITY
CREDIT /
WARRANT DEBIT
(CACO)

>

Event General Details:

COAF

Event Processing Type: EXWWVA
MAND / VOLU/ CHOS: WOLU
Event CUSIP

Balance:
Safekeeping Account
Confirmed Balance

Cash Movement Details:
Debit Indicator

Charges Amount

Charges Fee Rate

Posting Date

+

Supplementary Data

Payout Type: SECL

Tranzaction ID (repeatable)
Transaction Quantity (repeatable)
Transaction Sequence Number
Entitled Amount

Customer Reference

Event General Details:

COAF

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

Balance:
Safekeeping Account
Confirmed Balance

Security MovementDetails:
Debit: Event CUSIP

DTC Security Rate: NEWO
Credit: New CUSIP

Entitled Cluantity

Posting Date

Generic Price Paid per Product

+

Supplementary Data

Payout Type: SECU

Transaction I (repeatable)
Tran=zaction Quantity (repeatable)
Transaction Sequence Number
Entitled Amount

Customer Reference

Scenario 8b: Warrant Exercise (2 of 2)
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ISO 20022 Messaging for Reorganizations: Entitlements and Allocations

Scenario 9: Redemption of Warrants

Activity Code: 61.
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.

NEWM NEWWM

NEVWM

REORG CASH / SECURITY
ELIGIBELE BALANCE PRE-ADVICE /
ANNOUNCEMENT (CANO-E) (CAPA) ALLOCATION
(CANO) (CACO)
Event General Details: MESSAGE PERIOD: Event General Details
COAF MESSAGE PERIOD: Anticipated Payment COAF
Event Processing Type: REDW Redemption Date -7 Date—T Event Processing Type: REDM
MAND / WVOLU ! 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 Movement Details Event Processing Type: REDM Event Processing Type: REDM Confirmed Balance
Debit: Event CUSIP MAND / VOLU ! CHOS: MAND MAND / VOLU ! CHOS: MAND
Event CUSIP Ewvent CUSIP Security Movement Details
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 Posttion Balance Total Eligible Balance Cash Movement Details
+ Collateral Out Balance Settlement Balance Payment Date
DTC Cash Rate
Supplementary Data + Security MovementDetails Posting Amount
ity
it: Net Cash A t
DTC Processing Indicator. Y Supplementary Data g;ﬁgf&?nms"j ash Amedn
RDP Reference Number Payment Date +
Payout Type: CASH Memo Segregation Balance Y
Supplementary Data
Investment Pledged Balance .
Investment Unpledged Balance Cash Movement Details
Payment Date RDP Reference Number
4 Net Cash Amount Payout Type: Cash
- . DTC Cash Rate
Eligible balance is based on unelected
position following the related voluntary +
warrant exercise event. Supplementary Data
RODP Reference Number
Payout Type: Cash

Scenario 9: Redemption of Warrants
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ISO 20022 Messaging for Reorganizations: Entitlements and Allocations

Activity Code: 54.

Scenario 10: Conversion

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

Partial call conversions are announced via the contra CUSIP.

NEWWM

REORG
ANNOUNCEMENT

(CANO)

REPL

ELIGIBLE BALANCE
(CANO-E)

INSTRUCTION
STATEMENT

(CAST)

CASH PAYMENT /
SECURITY DEBIT

(caco)

— (]

14 O

L 14

0o L

o ®
Event General Details ¢ MESSAGE PERIOD: z Event General Details: = ; Event General Details
COAF DTC Instruction COAF COAF
Event Processing Type: CONV Expiration Date — 7 o Event Processing Type: 9 E Event Processing Type: CONV
MAND / VOLU/ CHOS: VOLU through — CONV | w MAND { VOLU / CHOS: WVOLU
Event CUSIP DTC Instruction h Ewvent CUSIP 0 Event CUSIP
Expiration Date MAND / VOLU/ CHOS:
N \. fonbate oW
Option Details Q VOLU Balance:
Option: SECU Event General Details n: g Safekeeping Account
DTC Instruction Expiration Date COAF : Balance: |— w Confirmed Balance
Actual Expiration Date Event Processing Type: Safekeeping Acct
CONW m Total Eligible Balance m m Security Movement Details
Security Movement Details MAHND / VOLU/ CHOS: |— Uninstructed Balance E E Debit: Contra CUSIP
DTC Securities Rate: NEWO WoLu DTC Security Rate: NEWO
Cash in Lieu Price Event CUSIP w Optien Number L ‘t Credit: New CUSIP
Credit: CUSIP Z Option Type: SECU, NOAC o Entitled Quantity
Balance: — Total Instructed 0 < Posting Date
Cash Movement Details Safekeeping Account Deadline DateTime 'S
OTC Cash Rate Total Eligible Balance ¥ 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 + Option Instruction Details +
Instruction I0v Supplementary Data
+ Supplementary Data RCNV Instruction Sequence
Number Payout Type: Securities
Supplementary Data Memo Segregation Balance (04 i Instruction I Date ion ID
onversion . § Transaction ID (Repeatable)
= R — Investment Pledged Balance Instruction I Quantity Transaction Quantty
'ayout Type: Securities |n-.rBestlarnent Unpledged Processor (repeatable)
SILED Entitled Quantity
Instruction
Status
Scenario 10: Conversion
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ISO 20022 Messaging for Reorganizations: Entitlements and Allocations

Scenario 11: Full Call / Maturity (Convertible Securities)

Activity Code: 69.

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

NEWM NEWM
NEWH REPL REPL
REORG CASH / SECURITY
ELIGIBLE BALANCE PRE-ADVICE /
ANNOUNCEMENT (CANO-E) (CAPA) ALLOCATION
(CAND) (CACO)
@
Event General Details: MESSAGE PERIOD: Event General Details
COAF MESSAGE PERIOD: Anticipated Payment COAF
Event Processing Type: Based on Payment Date — 7 Date— T Event Processing Type:
REDM, MCAL through through REDM, MCAL
MAHND / VOLU / CHOS: MAND related Payment Date DTC Allocation Date MAND / VOLU ! CHOS: MAND
Event CUSIP T Ewvent CUSIP
conversion
Option Details event Event General Details Event General Details Balance:
Option: CASH expirati on COAF COAF Safekeeping Account
Event Processing Type: Event Processing Type: Total Eligikle Balance
Security Movement Details REDM, MCAL REDM, MCAL Confirmed Balance
Debit: Event CUSIP MAND / VOLU ! CHOS: MAND MAND / VOLU S CHOS: MAND
Event CUSIP Event CUSIP Security Movement Details
Cash Movement Details Debit Event CUSIP
Payment Date Balance: Business Meszage ldenfifier Entitled Quantity
DTC Cash Rate Safekeeping Account Balance: Payment Date
e Total Eligible Balance Safekeeping Account
+ Seftlement Position Balance Total Eligible Balance Cash Movement Details
Collateral Out Balance Settlement Balance Payment Date
ST ETEE s DTC Cash Rate
- . + Security Movement Details Posting Amount
L s o T W e Debit: Event CUSIP Net Cash Amount
RDP Reference Number PP v Entitied Quantty
Payout Type: CASH , Payment Date *
Memo Segregation Balance
TS ETi ST BT TED Cash Movement Details %Spéi?éf:n'?e"m'mer
Investment Unpledged Balance Payment Date TriTih T fre
Net Cash Amount
- DTC Cash Rate
Eligible balance is based on unelected +
pasition following the related voluntary SEPEiSEe By atd
warrant exercise event. RDP Reference Number
Payout Type: Cazh
Scenario 11: Full Call / Maturity (Convertible Securities)
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ISO 20022 Messaging for Reorganizations: Entitlements and Allocations

Scenario 12: Mandatory Put

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: BFUT Payment Date — 7 Payment Date— 7 Event Processing Type: BFUT
MAND / VOLU/ CHOS: MAND through thmu!_m 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 { WOLU/ CHOS: MAND MAND / VOLU/ CHOS: MAND
Ewvent CUSIP Event 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 Eligible Balance
Collateral Out Balance Settlement Balance Cash Movement Details
Supplementary Data Payment Date
. . + Security Movement Details DTC Caszh Rate
DTC Processing Indicator. Debit: Event CUSIP Posting Amount
ROP Reference Number Supplementary Data Entitled Quantity Net Cash Amount
Payout Type: CASH ) Payment Date
Memo Segregation Balance +
Investment Pledged Balance Cash Movement Details
Investment Unpledged Balance Payment Date B
Met Cash Amount
RDP Reference Number
OTC Cash Rate Payout Type: Principal
+
Supplementary Data
ROP Reference Number
Payout Type: Principal

Scenario 12: Mandatory Put

APPENDIX A: MESSAGING SCENARIOS FOR REORGANIZATION EVENTS 108



ISO 20022 Messaging for Reorganizations: Entitlements and Allocations

Activity Code: 65P.

Scenario 13: Partial Mandatory Put

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

NEWWM

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 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 Eligitle Balance
Option Details COAF COAF Confirmed Balance
Option: CASH Event Processing Type: BPUT Event Processing Type: BPUT
MAND / VOLU ! CHOS: MAND MAND / VOLU/ CHOS: MAND Security Movement Details
Security MovementDetails Event CUSIP Event CUSIP Debit Contra CUSIP
Debit; Event CUSIP DTC Security Rate: NEWO
Balance: Business Message dentifier Entitled Quantity
Cash Movement Details Safekeeping Account Balance: Payment Date
Payment Date Total Eligible Balance Safekeeping Account
DTC Cash Rate Settlement Position Balance Total Eligible Balance Cash Movement Details
Collateral Out Balance Settlement Balance Payment Date
+ OTC Cash Rate
+ Security Movement Details Posting Amount
Sy FEE N Pr—— Debit Event CUSIP Net Cash Amount
upplementary Entitled Quanti
DTC Processing Indicator. Eayment Date ’y
ROP Reference Number Memo Segregation Balance
Payout Type: Principal Investment Pledged Balance Cash Movement Details Supplementary Data
Investment Unpledged Balance
— Egnéean;h EE:ri}u ot ROP Reference Number
OTC Cash Rate Payout Type: Principal
+
Supplementary Data
ROF Reference Number
Payout Type: Principal
Scenario 13: Partial Mandatory Put
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ISO 20022 Messaging for Reorganizations: Entitlements and Allocations

Scenario 14: Optional Put

Activity Codes: 58, 58B.
See the Reorganization Event Codes table for a list of ISO 20022 event codes.

NEWM
REPL

ELIGIBLE BALANCE
(CANO-E)

NEWM

REORG
ANNOQUNCEMENT

INSTRUCTION

STATEMENT

(CANOQ) (CAsT)

INSTRUCTION | PERIOD

Event General Details: MESSAGE PERIOD: Event General Details:
COAF DTC Instruction COAF
Event Processing Type: BPUT Expiration Date -7 Event Processing Type:
MAND / VOLU/ CHOS: VOLU through BPUT
Event CUSIP DTC Instruction Event CUSIP
Expiration Date MANNOLICHS: VOLU
Option Details:
Option: CASH, NOAC Event General Details Balance:
Contra CUSIP COAF Safekeeping Account
Actual Expiration Date Event Processing Type: Total Eligible Balance
DTC Ingtruction Expiration Date BRUT Uninstructed Balance
Event CUSIP
Cash Movement Details MAND / VOLU/ CHOS: Option Number
Payment Date VOLu Option Type: CASH,
DTC Cash Rate NOAC
Earliest Payment Date Balance: Total Instructed
Safekeeping Account Deadline DateTime
+ Total Eligible Balance
Supplementary Data Seftlement Position Balance +
Collateral Out Balance
Supplementary Data
RDP Reference Number F
Payout Type: Principal Option Instruction Detail ]
ST TR I 0 t- I P t Instruction I
. p 1ona u Instruction Sequence
Memo Segregation Balance - - Number .
investment Pledged Balance Instructionvia e ot Instruction
Investment Unpledged PUTS Instruction I Quantity status
Balance - CustomerReference
Processing
Function

Scenario 14a: Optional Put (1 of 2)
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ISO 20022 Messaging for Reorganizations: Entitlements and Allocations

NEWM
REPL
PRE-ADVICE OF
o CONTRA POSITION
) CASH ALLOCATION
o MOVE / CASH (CACO)
o PROJECTION
L (CAPA)
o
z MESSAGE PERIOD: Event General Details:
O Payment Date -7 ST .
— through Event Processing Type: BPUT
= DTC Allocation Date MAMND / VOLU/ CHOS: vVOLU
Q Event CUSIP
= £ . )
n: vent General Details: Balance:
COAF Safekeeping Account
|— Event Processing Type: BPUT Confirmed Balance
w MAND { VOLU/ CHOS: WOLU Instructed Balance
Z Event CUSIP
—_— Security Movement Details
Balance: Debit: Contra CUSIP
L Safekeeping Account Posting Quantity
O Tetal Eligible Balance Payment Date
Instructed Balance
Uninstructed Balance Cash Movement Details
D Payment Date
z Option Details DTC Cash Rate
ion: , osting Amoun
Option: CASH, NOAC Posting A t
I-u Contra CUSIP MNet Cash Amount
Security Movement Details +
Debit: Contra CUSIP
Entitled Quantity + Supplementary Data
Payment Date L
Supplementary Data Payout Type: Principal
Cash Movement Details Transaction ID (repeatable)
Payment Date Payout Type: Principal Trangaction Quantity (repeatable)
OTC Cash Rate Transaction ID (repeatable) Entitled Amount
Net Cazh Amount Transaction Quantity (repeatable) Customer Reference
Entitled Amount
Customer Reference

Scenario 14b: Optional Put (2 of 2)
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ISO 20022 Messaging for Reorganizations: Entitlements and Allocations

Scenario 15: Put (Mortgage-Backed)

Activity Codes: 62, 62B.
See the Reorganization Event Codes table for a list of ISO 20022 event codes.

NEWM

REORG
ANNOUNCEMENT

INSTRUCTION

STATEMENT
(CAST)

(CANO)

Event General Details: Event General Details:

COAF COAF

Event Processing Type: BRPUT Event Processing Type:

MAND | VOLU [ CHOS: VOLU BPUT

Event CUSIP MAND / VOLU/ CHOS:
VoLu

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

Deadline DateTime:

+

@ I
Option Instruction Details:™

Instruction 1D )
PUTS Instruction ID Date Instruction

; . Status
= Instruction ID Quantity
P rocessi ng Instruction Status

Fu nction Customer Reference -

Option: NOAC

INSTRUCTION | PERIOD

+
Supplementary Data

SubEvent 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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ISO 20022 Messaging for Reorganizations: Entitlements and Allocations

NEWM
REPL

PRE-ADVICE

(CAPA)

CASH PAYMENT /
SECURITY DEBIT

(caco)

Aprojecting CAPAIs only sent
when the agent selects a
Transaction 1D for payment.

An agent can pay
instructions partially.

@
MESSAGE PERIOD: Event General Details:
Payment Date -7 COAF .
through Event Processing Type: BRUT
Payment Date MAND { VOLU ! CHOS: VOLU

Event CUSIP
Event General Details: Balance:
COAF Safekeeping Account
Event Type: BPUT Total Eligitle Balance
MAMND / VOLU/ CHOS: voLU Confirmed Balance
Event CUSIP

Security Movement Details:
Balance: Debit: Contra CUSIP
Safekeeping Account
Total Eligitle Balance Cash Movement Details:
Settlement Balance Payment Date
Instructed Balance Posting Amount

DTC Cash Rate
Security Movement Details:
Debit: Contra CUSIP + Anpartially paid
Cash Movement Details: + Supplementary Data instruction
Entitled Amount :
DTC Cash Rate Supplementary Data ﬁ:,',’f;’f;‘;;g';‘;}nﬂﬁif ShOW_S ?he
Payment Date Transaction ID' (repeatable) remainng

SubEvent Type: MBCK

Payout Type: Principal
Transaction ID (repeatable)
Transaction Quantity (repeatable)
Entitled Amount

Agent-Entered Quantity

Agent Remaining Quantity
Customer Reference

Transaction Quantity (repeatable)
Entitled Amount
Customer Reference

Agent Remaining Quantity -

balance to be
paidin a future
CACO
payment.

Scenario 15b: Mortgage-Backed Put (2 of 2)
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ISO 20022 Messaging for Reorganizations: Entitlements and Allocations

Scenario 16: Mandatory Put for Cash with Right to Retain

Activity Code: 65B.

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

NEWM

MANDATORY FUT
ANNOUNCEMENT

(CANOQ)

NEWM
REPL

ELIGIBLE BALANCE

(CANO-E)

> >
Event General Details: MESSAGE PERIOD 1
COAF or
Event Processing Type: BRUT MESSAGE PERIOD 2
MAND / VOLU/ CHOS: CHOS P
Ewent CUSIP Event General Details: CANO-E MESSAGE PERIOD 1
COAF (Default CASH Option):
Option Details: Event Processing Type: (PaymentDate) -7
BPUT through
Option 1: CASH Ewent CUSIP DTC Allocation Date
Default Indicator. MAND / VOLU | CHOS: {Only when Payment Date iz more than 5
Payment Date CHOS business days fromthe DTC Instruction
OTC Cash Rate Expiration Date)
Balance: -
Option 2: MPUT (retain) Safekeeping Account -
Default Indicator M Total Eligible Balance
Payment Date Settlement Position Balance thL%ED';Eii’?GE PERIOD 2
DTC Secu_rrly_r Rate: NEWO Collateral Out Balance (DTC InstructionExpiration Date)—7
Actual Expiration Date (voluntary option)
OTC Instruction Expiration Date + mm'fw
+ Supplementary Data DTC Instruction Expiration Date
L
Supplementary Data Investment Pledged Balance
Inwestment Unpledged
Memo Segregation Balance Balance
Unpledged Balance
Investment Pledged Balance
Investment Unpledged Balance
Scenario 16a: Mandatory Put for Cash with Right to Retain (1 of 2)
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ISO 20022 Messaging for Reorganizations: Entitlements and Allocations

NEWM
REPL

PRELIMINARY ADVICE

(CAPA)

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)“"O"t-r"pe' securities or Lash OTC Cash Rate
ransaction ID
Seftlement Balance : - Payment Date
Instructed Balan Transaction Elua_ntrt)r
Uninstructed Balan Memo Segregation Balance Option 2: MPUT
Collateral Out Balance DTC Security Rate: NEWO
Entitled Quantity
_Op‘tion Details: Payment Date
. Option 1: CASH
Projected Default Indicator. ¥ +
Eash from Entitled Quantity Supplementary Data
. Payment Date:
uninstructed OTC Cash Rate Payout Type: Securities
balance | Interest Rate used for Payment PijE‘EtE‘d SE‘EU[“’}" Transaction IO
Option 2: MPUT (retain) move for HE"SEEW" Q“?"“hé |
Default Indicator N Retain CUSIP emo Segregation Balance
Payment Date r .
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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ISO 20022 Messaging for Reorganizations: Entitlements and Allocations

Scenario 17: Mandatory Put for Securities with Right to Retain (Put

Extendable)

Activity Codes: 65R.

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

NEWM

MANDATORY PUT
ANNOUNCEMENT

(CANO)

NEWM
REPL

ELIGIBLE BALANCE

(CANO-E)

INSTRUCTION
STATEMENT

(CAST)

Event General Details:

COAF

Event Processing Type: BPUT
MAND / VOLU/ CHOS: CHOS
Event CUSIP

Option Details:

Option 1: SECU

Default Indicator. ¥
Payment Date

DTC Security Rate: NEWO

Option 2: MPUT (retain)
Default Indicator M

Payment Date

DTC Security Rate: NEWO
Actual Expiration Date

DTC Instruction Expiration Date

MESSAGE PERIOD 1
or
MESSAGE PERIOD 2

Event General Details
COAF

Event Processing Type:
BPUT

Ewvent CUSIP

MAND / VOLU/ CHOS:
CHOS

Balance:

Safekeeping Account

Total Eligible Balance
Uninstructed Balance
Settlement Position Balance
Collateral Out Balance

+

+

CANO-E MESSAGE PERIOD 1
(Default SECU Option):

|PaymentDate) -7

through
DTC Allocation Date

(Onhy when Payment Date iz more than 5
business days fromthe DTC Instruction
Expiration Date)

FCAHO—E MESSAGE PERIOD 2
(Retain Option):
[DTC Instruction Expiration Date)-7
(voluntary option)
through

Supplementary Data

Memo Segregation Balance
Unpledged Balance
Investment Pledged Balance
Investment Unpledged Balance

Supplementary Data

Memo Segregation Balance

Investment Pledged Balance

Investment Unpledged
Balance

DTC Instruction ExpirationDate

Event General Details:

COAF

Event Processing Type:
BRUT

Event CUSIP

MAND / VOLU/ CHOS:
CHOS

Balance:
Safekeeping Acct
Total Eligile Balance
Uninstructed Balance

Option Number

Option Type: SECU, MPUT
Total Instructed

Deadline DateTime

+

Supplementary Data

Option Instruction Details

Instruction ID

Instruction Sequence
Number

Instruction ID Date

Instruction ID Quantity

Instruction Status

Scenario 17a: Mandatory Put for Securities with Right to Retain (1 of 2)
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ISO 20022 Messaging for Reorganizations: Entitlements and Allocations

HEWM
REPL

PRELIMINARY ADVICE

(CAPA)

NEW SECURITY or
RETURN OF

EVENT CUSIP
(CACO)

Projected
new security
from
uninstructed
balance

MESSAGE PERIOD:
Payment Date -7
through
Payment Date

Event General Details:

COAF

Event Processing Type: BPUT
MAND / VOLU/ CHOS: CHOS

Balance:

Safekeeping Account
Total Eligible Balance
Settlement Balance
Instructed Balan
Uninstructed Balance
Collateral Out Balance
Obligated Balance

Option Details:

™ Option 1: SECU

Default Indicator. "
Payment Date

DTC Security Rate: NEWO
_

Option 2: MPUT (retain)
Default Indicator. N
Payment Date

DTC Security Rate: NEWO

+

Supplementary Data

Payout Type: Securities
Transaction I
Transaction Quantity

Projected
Retain CUSIP

" from instructed
balance in contra

position

Event General Details:

COAF

Event Processing Type: BRPUT
MAND / VOLU/ CHOS: CHOS

Balance:
Safekeeping Account
Total Eligible Balance
Confirmed Balance

Security Movement Details:

Option 1: SECU

DTC Security Rate: NEWO
Entitled Quantity

Payment Date

Option 2: MPUT

DTC Security Rate: NEWO
Entitled Quantity

Payment Date

+

Supplementary Data

Payout Type: Securities
Transaction IO
Transaction Quantity

Scenario 17b: Mandatory Put for Securities with Right to Retain (2 of 2)
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ISO 20022 Messaging for Reorganizations: Entitlements and Allocations

Scenario 18: Rights Subscription

Activity Code: 59.
See the Reorganization Event Codes table for a list of ISO 20022 event codes.

NEWWM
NEWH REPL

REORG ELIGIBLE BALANCE

ANNOUNCEMENT

(CANO) (CANO-E)

Event General Details: . MESSAGE PERIOD: ™
COAF ) FROM eariicst of:
Event Processing Type: EXRI (DTC Sell Expiration Date)
MAND { VOLU / CHOS: WOLU {if populated: OR
Event CUSIP (Contra for (DTC Subscription Expiration

Non-Transferrable) Date) — 7
Option Details: Option Details (confinued): THROUGH latest of:

[OTC Instruction Expiration

Option 1: EXER Option 3: 3ELL Date) OR
DTC Instruction Expiration Date | DTC Instruction Expiration Date (DTC Cover Protect Expiration
Cowver Expiration Date DTC Cash Rate Date) {ifpopuizted}
Actual Expiration Date Debit Event CUSIP (Contra for .
Protect Date Non-Transferrable) Event General Details
Maximum Alowed COAF

Oversubscription Rate Option 0: NOAC Event Processing Type:
Minimum Exercisable Quantity EXRI
DTC Cash Rate + Event CUSIP
Payment Date (could be earhy) MAND / VOLU/ CHOS:
Debit: Event CUSIP (Contra for Supplementary Data WOoLu

Mon-Transferrable)

) RDP Reference Mumber Balance:

Option 2: OVER Payout Type: SECU, CASH Safekeeping Account
DTC Instruction Expiration Date Total Eligible Balance
Cowver Expiration Date Settlement Position Balance
Actual Expiration Date Collateral Out Balance
Protect Date
Maximum Allowed +

Owversubscription Rate Supplementary Data

WMinimum Exercisable Quantity
OTC Cash Rate

Payment Date (could be earhy)
Debit: Event CUSIP

Memo Segregation Balance

Investment Pledged Balance

Inwestment Unpledged
Balance

Scenario 18a: Rights Subscription (1 of 3)
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ISO 20022 Messaging for Reorganizations: Entitlements and Allocations

INSTRUCTION

STATEMENT
(CAST)

INSTRUCTION | PERIOD

PSOP
Instruction
Processing

Event General Details:
COAF

Event Processing Type: +
EXRI
MAND | VOLU/ CHos; | SuPPlementary Data
Ev‘:ﬁ lEUU op Balance (Event):
Uncovered Protect Balance
Balances: S
Safekeeping Account Luram

Total Eligicle Balance
Uninstructed Balance

Option Mumber
Option Type: EXER,
OVER, SELL
Total Instructed
Deadline DateTime

Uncovered Protect Balance
Owersubscription Quantity

Option Instruction Details:

Instruction IO

Instruction Sequence
Number

Instruction ID Date

Instruction ID Quantity

Instruction Status

Instruction IDx
Owersubscription Quantity

Option Uncovered Protect
Details:

Protect ID

Protect ID Sequence Number

Protect ID Date

Cover Protect Date

Protect ID Status

Protect ID Uncovered
Quantity

Protect ID Oversubscription
Cluantity

Instruction
Status

b" including
Protect
Status

END OF INSTRUCTION | PERIOD

(NO CAPA MESSAGE SENT)

APPENDIX A: MESSAGING SCENARIOS FOR REORGANIZATION EVENTS
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SUBSCRIPTION
CHARGE
{caco)

OVERSUBSCRIPTION
CHARGE
(CACO)
when applicable

SELL PROCEEDS
(CACO)
when applicable

SHARE ENTITLEMENT

(CACO)

Event General Details:

COAF

Event Processing Type: EXRI
MAND / VOLU ! CHOS: WOLU
Ewvent CUSIP

Balances:
Safekeeping Account
Confirmed Balance
Instructed Balance

Security Movement Details
Debit: Event CUSIP (Contra for
non-transferrable)

Event General Details:
COAF

Event Processing Type: EXRI
MAND ! VOLUJ CHOS: vOLU
Event CUSIP

Balances:
Safekeeping Account
Confirmed Balance
Instructed Balance

Security MovementDetails
Debit: Event CUSIP (Contra for
non-transferrable)

Event General Details:
COAF

Event Processing Type: EXRI
MAND /! VOLU [ CHOS: WOLU
Event CUSIP

Balances:
Safekeeping Account
Confirmed Balance
Instructed Balance

Security Movement Details
Debit: SUB ATP ACCOUNT
(S58-01)

Event General Details:
COAF

Event Processing Type: EXRI
MAND / VOLU ! CHOS: wOLU
Ewent CUSIP

Balances:
Safekeeping Account
Confirmed Balance
Instructed Balance

Security Movement Details

Debit: SUB ATP ACCOUNT
(B59-01/V58-01})

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 fCred'r_t fl_:rr Fin‘_al

I + ¥ ‘Subscription Price
Supplementary Data Supplementary Data Supplementary Data +
Payout Type: CASH Supplementary Data

Transaction ID (repeatable)

Transaction Quantity
(repeatable}

Transaction Sequence Number

Entitled Amount

Customer Reference

Memo Segregation Balance

Process To Date

Payout Type: CASH

Transaction ID (repeatable)

Transaction Quantity
(repeatable)

Transaction Seguence Number

Entitled Amount

Customer Reference

Transaction Owversubscription
Amount

Payout Type: CASH

Transaction ID (repeatable)

Transaction Quantity
(repeatable)

Transaction Sequence Number

Entitled Amount

Customer Reference

Payout Type: CASH
Accepted Option Balance
Unaccepted Option Balance
Transaction I (repeatable)
Transaction Quantity
(repeatable)
Transaction Sequence Number
Entitled Amount
Customer Reference
Accepted Quantity
Unaccepted Quantity
RefundedOversubscription
Amount

Scenario 18c: Rights Subscription (3 of 3)
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Scenario 19: CD Early Redemptions and Survivor Options (“Death

Puts”)

Activity Codes: 53 and 66P.
See the Reorganization Event Codes table for a list of ISO 20022 event codes.

NEWWM

REORG

ANNOUNCEMENT
{CANO)

INSTRUCTION

STATEMENT
(CAST)

CASH PAYMENT /
SECURITY DEBIT

{CACO)

Event General Details:

COAF

Event Processing Type:
REDM, BPUT

MAND / VOLU/ CHOS: WOLU

Event CUSIP

Option Details
Option: CASH, NOAC

‘Cash Movement Details
DTC Cash Rate (6P onhy)

+

Supplementary Data

Sub Event Type: SOPT
Payout Type: Principal

(NO CANO-E MESSAGE SENT)

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

INSTRUCTION | PERIOD

CERR-
PUTS
Processing
Function

Event General Details:

COAF

Event Processing Type:
REDM, BPUT

MAND { VOLU/ CHOS:
WoLu

Event CUSIP

Balances:

Safekeeping Account
Total Eligitle Balance
Uninstructed Balance

Option Number

Option Type: CASH, NOAC
Total Instructed

Deadling DateTime

+

Supplementary Data

Option Instruction Details ™

Instruction IDx

Instruction Seguence
Number

Instruction I Date

Instruction I Quantity

Instruction Status.

Instruction
Status

Basedon
instruction
units =0

END OF INSTRUCTION|PERIOD
(NO CAPA MESSAGE SENT)

Cash
Payment
on CACO
with no
Cash Rate

™ Cash Movement Details

Event General Details:

COAF

Event Processing Type:
REDM, BPUT

MAND / VOLU/ CHOS: WOLU

Balance:
Safekeeping Account
Total Eligible Balance
Confirmed Balance

Security Movement Details
Debit: Event CUSIP

DTC Security Rate: NEWO
Entitied Quantity

Payment Date

Payment Date (Allocation Date)
Posting Amount
DTC Cash Rate (86P only)

+

Supplementary Data

Sub Event Type: SOPT

Payout Type: Principal
TransactionID (repeatable)
Transaction Quantity (repeatable)
Transaction Date

Trangaction Seguence Number
Entitlied Amount

Customer Reference

Memo Segregation Balance

APPENDIX A: MESSAGING SCENARIOS FOR REORGANIZATION EVENTS

Scenario 19: CD Early Redemptions / Survivor Options
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