Amendments /
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New Functionality 15022 interface

1 Implementation plan

Demo Go Live
1.1 20.01.2010 12.05.2010
1.2 20.01.2010 12.05.2010
1.3 25.02.2010 12.05.2010
1.4 20.01.2010 12.05.2010
15 20.01.2010 12.05.2010
1.6 20.01.2010 12.05.2010
1.7 25.02.2010 12.05.2010
1.8.1 25.02.2010 25.03.2010
1.8.2 20.01.2010 25.03.2010
1.9 25.02.2010 12.05.2010
1.10 25.02.2010 12.05.2010
1.11 25.02.2010 12.05.2010
1.12 To be published To be published
113 25.02.2010 12.05.2010

1.1 Confirmation messages MT544 - MT547 will be sent for all entered

trades and partials of cleared transactions.

Today VPS sends MT544-7 for trades that are received over 15022 format. In addition there will now be sent

Confirmation messages for trades received via VPS online services.

1.2 Reporting of the VPS-reference in Confirmation messages MT544 -

MT547

Will be specified in 20C::PROC in PSET

:16R:SETPRTY

:95P::PSET//VPSNNOKK

:20C::PROC//20091020VP050000

:16S:SETPRTY

1.3 Reporting of Reag and Deag in Confirmation messages MT544 -

MT547

Will be specified as following:

:95R::DEAG/VPSN/00515 and :95R::REAG/VPSN/00515
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:95::REAG qualifier
VPSN data source scheme
00515 VPS local code

1.4 Confirmation messages MT544 - MT547 for Partial delivery

= The partial settlement indicator available in the settlement confirmations- general sequence A- is
used as follows:

O :22F::PARS//PAIN is sent in the first message(s) (there may be more than one) confirming the
partial settlement of an instruction.

O :22F::PARS//PARC is sent in the last message only to confirm the settlement of the remaining
part. This is the last confirmation message that is sent.

= The quantity of financial instrument field 36B is used as follows:

0 :36B::ESTT provides the quantity of securities effectively settled.
O :36B::RSTT provides the remaining quantity to be settled

= The linkage subsequence is used as follows:

0 The linkage reference in ALL confirmation messages is the original instruction SEME message
reference, which is provided in field :20C::RELA//
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Example: Trade with settlement in 2 parts.

Example first part - code

MTE47fomVPS ]

:16R:GENL

:20C::SEME//SETCONFIRM1

:23G:NEWM

:98C::PREP//20040308060000

:22F::PARS//PAIN

:16R:LINK

:20C::RELA//SELLINSTR123

:16S:LINK

:16S:GENL

:16R: TRADDET

:98A::TRAD//20090305

:98A::ESET//20090308

:35B:ISIN XX0000294034

ISIN name

:16S: TRADDET

:16R:FIAC

:36B::ESTT//UNIT/2000,

:36B::RSTT//UNIT/3000,

:19A::RSTT//NOK60000,

:97A:SAFE/NM11111111

:16S:FIAC

PARS//PAIN on S

Partial settlement indicator

Link to Client's original message

Quantity effectively settled during this partial

Remaining quantity to be settled.
Remaining Settlement amount

:16R:SETPRTY

:95P::PSET//VPSNNOKK

:20C::PROC//20090305VP000011

VPS reference

:16S:SETPRTY

16R:AMT

:19A::ESTT//INOK40000,

16S:AMT

:16S:SETDET

:16S:SETDET

Effective settlement amount

VPS
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Example remaining amount - code PARS//PARC on S+1

:16R:GENL

:20C::SEME//SETCONFIRM2

:23G:NEWM

:98C::PREP//20090309060000

:22F::PARS//PARC

:16R:LINK

:20C::RELA//SELLINSTR123

:16S:LINK

:16S:GENL

:16R: TRADDET

:98A::TRAD//20090305

:98A::ESET//20090309

:35B:ISIN XX0000294034

ISIN name

:16S: TRADDET

:16R:FIAC

:36B::ESTT//UNIT/3000,

:36B::PSTT//UNIT/2000,

:19A::PSTT//INOK40000,

297A:SAFE/M11111111

:16S:FIAC

:16R:SETPRTY

:95P::PSET//VPSNNOKK

:20C::PROC//20090305VP000011

:16S:SETPRTY

“16R:AMT

:19A::ESTT//INOK60000,

16S:AMT

Confirmation of remaining part of an instruction previously partially
confirmed.

Link to Client's original message

Quantity previously settled
Amount previously settled

VPS reference

Effective settlement amount

1.5 Status message MT548 for Partial delivery (optional)

An optional MT548 status message can be sent providing information on

= Remaining quantity and settlement amount
= Reason for partial delivery

MT548 from VPS

:16R:GENL

:20C::SEME//SETSTATUS1

:23G:INST

:98C::PREP//20090308060000

16R:LINK

:20C::RELA//SELLINSTR123

Link to original message
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:16S:LINK

16R:STAT

:25D::SETT//PEND or PENF

:16R:REAS

:24B::PENF//xxxx

:16S:REAS

:16S:STAT

:16S:GENL

:16R:SETTRAN

:35B:ISIN XX0000294034

:36B::SETT//UNIT/3000,

:19A::SETT//NOKG0000,

:97TA:SAFE/M11111111

16R:SETPRTY

:95P::PSET//VPSNNOKK

:20C::PROC//20090305VP000011

:16S:SETPRTY

Reason codes in 24B::PENF//

= LACK
= CLAC
= MONY
= CMON

QS0

VPS

Reason why the settlement of the remaining quantity did not take place

Remaining quantity to be settled
Remaining amount to be settled

VPS reference

1.6 Status message MT548 when VPS receives ready matched transactions

from CCP

In the case of CCP sending in ready matched net transactions on behalf of their clearing members will VPS
automatically produce MT548 Status message to the relevant participants in the Securities Settlement

(VPO). The MT548 will use the code

25D::IPRC//CGEN (Generated : The transaction was created by the account servicer or a third party. It was
not instructed directly by the account owner.)

16R:GENL

:20C::SEME//STATUSMATCH

:23G:INST

:98C::PREP//20090810120000

:16R:LINK

:20C::RELA//20090810CH233345

:16S:LINK

16R:STAT

:25D::MTCH//MACH

16S:STAT

16R:STAT

:25D::IPRC/ICGEN

16R:REAS

Reference Net transaction from CCP
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:24B::CGEN//THRD

:16S:REAS

:16S:STAT

:16S:GENL

1.7 MT548 cancellation message following a Corporate Action
A MT548 status message with the following code :

STATUS CODE | REASON CODE | IS015022 text

25D::IPRC/CAND | 24::CAND/CORP Instruction has been cancelled due to a CA
Is produced when the VPS system has rejected a trade due to a corporate action. Applicable for Split,
Reversed Split, Merger.

1.8 MT535 Statement of Holdings

MT535 Complete
New functionality available in VPS.
VPS customers can subscribe for the following intervals:

= EOD (End of Day) ¢ after all holdings update in the batch run
=  Weekly (after EOD Friday)
= Monthly (after EOD last day in the month)

Reports all VPS accounts, including nought holdings

MT535 Delta after each settlement cycle

Since VPS delivers data to many different customer interfaces there is a need for a flexible solution for the
reporting of changes in account holdings. This is a new functionality.

= Delta reporting after each settlement cycle, plus EOD (after all holdings update in the batch
run). Reports all holdings that have been subject to a change. Holdings that are now nought
will be reported.

Available today is the MT535 Delta End of Day (around 22:00)
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1.9 MT548 introduction of CAST

When VPS receives a trade cancellation, this will be reported with a 23G:CAST in the MT548, linking the
RELA to the SEME from the cancellation message.

Block | MT548 Settlement Status and Processing Advice
A :16R:GENL General Information

:20C::.SEME// Sender6s reference

:23G:CAST

:98C::PREP// Preparation date/time

16R:LINK Linked transaction

:20C::RELA/ Linked reference (from cancel instruction)

:16S:LINK

:16R:STAT

:25D::CPRC//CAND

:16R:REAS

:24B::CAND//CANI

:16S:REAS

1.10 Reporting of the VPS reference in MT548
Will be specified in 20C::PROC in PSET in SETPRTY

:16R:SETPRTY

:95P::PSET//VPSNNOKK

:20C::PROC//20091020VP050000

:16S:SETPRTY

1.11 Reporting using Pend/Penf status in MT548
Status code PEND is used when settlement at the instructed date is still possible

Status code PENF is used when settlement at the instructed settlement date is no longer possible
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1.12 Implementation of RTGS (Real-Time Gross Settlement)
VPS plans to implement RTGS in VPO in 2010. This is a description of the 15022 interface changes .
These changes will only be applicable when RTGS is available in VPO.

Trade instructions MT540, MT541, MT542 and MT543.

A new indicator is specified in the trade instruction when settlement is through the RTGS system.
Sequence E Settlement Details:
:22F::RTGS//YRTG Settle through the RTGS settlement system

E | :16R:SETDET Settlement Details
:22F::SETR/ITRAD M | Trade settlement

22F:RTGS//YRTG O | RTGS indicator

Confirmation messages MT544, MT545, MT546and MT547
New indicator:
The indicator is specified in the Confirmation messages
Sequence E Settlement Details:
:22F::RTGS//YRTG Settled through the RTGS settlement system

E | :16R:SETDET Settlement Details
:22F::SETR/ITRAD M | Trade settlement

22F::RTGS/IYRTG O | RTGS indicator
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Status messagesMT548
New indicator:
Sequence B Settlement Details:

:22F::RTGS//YRTG Settle through the RTGS settlement system

B | :16R:SETTRAN Settlement Details
:35B:ISIN Isin number & name
:36B::SETT//UNIT/ Quantity
19A:SETT// Settlement amount
:97TA::SAFE// Safekeeping a/c
:22F::SETR//TRAD Trade settlement
:22H::REDE//DELI Receive/deliver indicator
:22H::PAYM//APMT FoP/FvP indicator
222F:RTGS// YRTG RTGS indicator

Statement of Transaction MT536
New indicator:
Sequence Bla2 transaction Details TRANSDET:
:22F::RTGS//YRTG Settled through the RTGS settlement system

B | :16R:SUBSAFE
16R:FIN
:35B:ISIN ISIN & Name
:16R:TRAN
16R : LINK
:20C::RELA/ Reference to
:16S:LINK
16R : LINK
:20C::ASRF// VPS reference
:16S:LINK
:16R:TRANSDET
:36B::PSTA/FAMT or UNIT/Quantity | Quantity of Financial Instrument
:19A::PSTA/NOKAmount Amount (if against paym.)
:22F::-TRAN//SETT Transaction Type Indicator
: 22F::SETR//settlement code Type of Settlement Instruction
:22H::REDE//DELI or RECE Receive / Deliver Indicator
:22H::PAYM//APMT or FREE Payment Indicator
22F::RTGS// YRTG RTGS indicator
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1.13 Reporting of MIC (place of trade)

Specifies the market place at which the order was traded. The place of trade is for information purposes
only.

Trade instructions MT540, MT541, MT542 and MT543
Specifies a new field MIC, place of trade
Sequence B Trade Details:
:94B::TRAD//EXCH/XOSL Place of Trade (Oslo Bgrs)

B | :16R:TRADDET Trade Details
:94B::TRAD//EXCH/ | Place of Trade
:98A:SETT// Settlement date
:98A::TRAD// Trade date

Confirmation messages MT544, MT545, MT546and MT547

New field:
Sequence B Trade Details:

:94B::TRAD//EXCH/ XOSL Place of Trade

Status message MT548
New field:

Sequence B Settlement Details:

:94B::TRAD//EXCH/ XOSL Place of Trade

B | :16R:SETTRAN SETTLEMENT DET.
:94B:: TRAD//EXCH/ Place of trade
:35B:ISIN Isin number & name
:36B::SETT//UNIT/ Quantity
19A:SETT// Settlement amount
:97A::SAFE/ Safekeeping alc
:22F:SETR//TRAD Trade settlement
:22H::REDE//DELI Receive/deliver indicator
:22H::PAYM//APMT FoP/FvP indicator
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Statement of Transaction MT536

New field:
Sequence Bla2 transaction Details TRANSDET:

:94B::TRAD//EXCH/ XOSL

Place of Trade

B

:16R:SUBSAFE

:16R:FIN

:35B:ISIN

:16R:TRAN

16R : LINK

:20C::RELA//

:16S:LINK

:16R : LINK

:20C::ASRF//

:16S:LINK
:16R:TRANSDET

:94B:: TRAD//EXCH/
:36B::PSTA/FAMT or UNIT/Quantity
:19A::PSTA//NOKAmount

ISIN & Name

Reference to original instruction

VPS reference

Place of trade
Quantity of Financial Instrument
Amount (if against paym.)

VPS
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