SERVICE HOTLINE

REFERENCE NUMBER: 18/2016
15 February 2016

SECURITIES LENDING AND COLLATERAL DEALS — INCLUSION OF TRADE DATE FIELD

We have successfully implemented a change to include a TRADE DATE field in the
Securities Lending and Borrowing functionality within BDA on 12 February 2016.
This includes the BDA front-end, the SLB upload file and BDA dissemination.

BDA Front-End
SBORU

The TRADE-DATE has been added to the SBORU screen and will be shown as the
age-date when enquiring on the deal history.

OPTION: SBORU BCS/A: SECURITIES BORROWING 15FEB16 10.36.30
ACTN: _ 188:ENTER ACTION N/C/M/R/D JSE 444
ACCOUNT CODE ...:

DEL-ID : ACC TYPE .:

EXT REFERENCE ..:

CREATE MESSAGE .:

BORROWER MSG REF:

RETURN CASH COL.: _

FROM : SCRIP ON ACCOUNT.: TO : SCRIP ON ACCOUNT.:

RECEIVE DATE ...: RETURN DATE

INSTRUMENT : REF ACCOUNT
NAME : NAME :
INSTRUMENT PRICE: ACC TYPE

QUANTITY : COLLATERAL TYPE :
PROVIDER BAL.: __

LOAN RATE : BROKER BAL...: __
BORROW RATE

LOAN COLLATERAL : BORROW COLLATERAL:
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SCoLU

The TRADE-DATE has been added to the SCOLU screen and will be shown as the age-date when enquiring on the deal
history.

OPTION: SCOLU BCS/A: CAPTURE COLLATERAL SECURITIES 15FEB16 10.44.12
ACTN: _ 188:ENTER ACTION N/C/M/R/D JSE 444

PROVIDER ACCOUNT

DEL-ID : ACC TYPE .:
COLL REFERENCE

CREATE MESSAGE

BORROWER MSG REF:

FROM :
PROVIDE DATE ...: RETURN DATE
INSTRUMENT : RECEIVER ACCOUNT

NAME : NAME :
INSTRUMENT PRICE: ACC TYPE

COLLATERAL QTY .:

1 HELP 2/14 RETURN 3/15 SCOLC 4 SBORU 6 SLBBK 9 SBORC 11 SLBBM 12 QUIT

SLB and Collateral Uploads
TRADE DATE fields have been added to card codes 25 and 26 as per below:

Card Code 25

BDA FIELD NAME LENGTH VALUE DESCRIPTION

CARD-CDE 9(3) 025 Card code 025

BRK-CDE 9(3) Broker code

UPL-TYP X(1) Upload Type — N = New, U = Update, R = Reverse
LEND-ACC 9(7) Lender account code

DEL-ID 9(7) Loan Deal ID

EXT REFERENCE X(11) Optional External Reference

CREATE-MSG X(1) Create the Swift Message — Y=Yes, N=No, L=Later
BORR-MSG-REF X(16) Borrower Message Reference

BORR-MSG-STA X(9) Borrower Message Status

COLL-TYPE 9(1) Collateral type — S = Securities, C = Cash, * ‘= None
RET-CSH-COL X(1) Cash collateral to be returned when loan returned Y/N
BORW-ACC 9(7) Borrower account code (REF ACCOUNT)
BORW-DEL-ID 9(7) Borrowers Loan Deal ID

RECV-DTE 9(8) Receive date

RECV-STAT X(1) Receive status

RETN-DTE 9(8) Return date

RETN-STAT X(1) Return status

INSTR-TYP X(1) Instrument Type
2



INSTR-ALPHA
INSTR-VERSION
PRICE
LOAN-QTY
LOAN-RATE
BORW-RATE
LOAN-COLL

BORW-COLL

PROV-BAL-CDE
PROV-INT-CDE
PROV-TRN-CDE
BRK-BAL-CDE
BRK-INT-CDE
BRK-TRN-CDE
TRADE-DTE
FILLER

Card Code 26
BDA FIELD NAME
CARD-CDE
BRK-CDE
UPL-TYP
PROV-ACC
DEL-ID
COLL-REF
CREATE-MSG
BORR-MSG-REF
BORR-MSG-STA
PROV-DTE
PROV-STAT
RETN-DTE
RETN-STAT
RECV-ACC
INSTR-TYP
INSTR-ALPHA
INSTR-VERSION
PRICE
COLL-QTY
TRADE-DTE
FILLER

X(6)
9(3)
9(7)
X(11)
9(5)
9(5)
9(15)

9(15)

9(2)
X(2)
X(2)
X(2)
X(2)
X(2)
9(8)
X(220)

LENGTH
9(3)
9(3)
X(1)
9(7)
9(7)
X(11)
X(1)
X(16)
X(9)
9(8)
X(1)
9(8)
X(1)
9(7)
X(1)
X(6)
9(3)
9(7)
9(11)
9(8)
X(281)

VALUE

026

Instrument Alpha

Instrument Version

J

Must be zero (System will use previous days close)

Loan quantity
Loan rate %
Borrower rate %

Must be zero (System will calculate using Quantity X

Price X Loan rate)

Must be zero (System will calculate using Quantity X

Price X Loan rate)

Provider balance code
Provider interest code
Provider turn code
Broker balance code
Broker interest code

Broker turn code
Trade Date
Spaces

DESCRIPTION

Card code 026
Broker code

Upload Type — N = New, U = Update, R = Reverse

Provider account
Collateral Deal ID

Optional Collateral Reference

Create the Swift Message — Y=Yes, N=No, L=Later

Borrower Message Reference
Borrower Message Status

Provide date
Provide status
Return date
Return status
Receiver account
Instrument type
Instrument alpha

Instrument version
Must be zero (for future use)
Collateral quantity

Trade Date
SPACES



BDA Member Dissemination

J

TRADE DATE fields have been added to the filler records of card codes 60 and 61 as per below:

Card Code 60

BDA FIELD NAME

SYSTEM
CARD-CDE
BRK-CDE
LEND-ACC
DEAL-ID
BORW-ACC
INSTR-TYP
INSTR-ALPHA
INSTR-VERSION
LOAN-QTY
LOAN-RATE
LOAN-COLL
COLL-TYPE
PROV-BAL-CDE
PROV-INT-CDE
PROV-TRN-CDE
BRK-BAL-CDE
BRK-INT-CDE
BRK-TRN-CDE
BORW-RATE
BORW-COLL
RECV-DTE
RETN-DTE
RECV-STAT
RETN-STAT
TRADE-DTE
FILLER

Card Code 61

BDA FIELD NAME

SYSTEM
CARD-CDE
BRK-CDE
PROV-ACC
DEAL-ID
RECV-ACC
INSTR-TYP
INSTR-ALPHA
INSTR-VERSION

COLL-QTY
4

LENGTH
X(2)

)

)
9(7)

)
9(7)
X(1)
X(6)
9(3)
X(11)
9(5)
9(15)
9(1)
9(2)
X(2)
X(2)
X(2)
X(2)
X(2)
9(5)
9(15)
9(9)
9(9)
X(1)
X(1)
9(8)
X(40)

LENGTH
X(2)

)
)
9(7)
)
9(7)
X(1)
X(6)

9(3)
9(11)

VALUE

BD
60

VALUE

BD
61

DESCRIPTION

System BDA

Card code 78

Broker code

Lender account code
Deal Id

Borrower account code
Instrument Type
Instrument Alpha
Instrument Version
Loan quantity

Loan rate

Loan collateral
Collateral type
Provider balance code
Provider interest code
Provider turn code
Broker balance code
Broker interest code
Broker turn code
Borrow rate

Borrow collateral
Receive date

Return date

Receive status

Return status

Trade Date

SPACES

DESCRIPTION
System BDA

Card code 61
Broker code
Provider account
Deal Id

Receiver account
Instrument type
Instrument alpha
Instrument version
Collateral quantity



RECV-DTE
RETN-DTE
RECV-STAT
RETN-STAT
TRADE-DTE
FILLER

The updated SLB Upload specification document and BDA Broker Dissemination Manual are attached for your

convenience.

9(9)
9(9)
X(1)
X(1)
9(8)
X(95)

Receive date
Return date
Receive status
Return status
Trade Date
SPACES



