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Section 1: Clearing member details
Role:
Contact person:
Section 2: Member reporting by SIX x-clear
Member reporting by SIX x-clear
This annex 2 is to be filled in by Individual Clearing Members (ICMs) or General Clearing Members (GCMs). It applies to all business cleared by SIX x-clear and it must only be filled in once. If any further changes or additions are required once the initial setup is done using this form, ICMs and GCMs are kindly asked to contact the appropriate client relationship manager.
Communication medium: 
The BIC/LUD ID specified here will be applied as default for the communication medium selected for reporting. If the default applies, the BIC/LUD ID does not need to be specified for each report. If a report sent to a BIC/LUD ID must be different to the default, please specify the respective report.
Guideline on how to use a report:
To specify a trading venue, use the "Market Identification Code (MIC)" of the trading venue.To specify a Non-Clearing Member (NCM), use the SIX x-clear NCM identification to specify the NCM for reporting.The specifications for reports/messages are available at www.six-group.com > Login > Securities Services Private > SECOM > Business Partner Specifications > SIX x-clear Business Partner Specifications – Volume 5.To subscribe to a report, select the report option provided for the report. Leaving the box unmarked indicates that the report is not required.
2.1 Trade details for clearing member
Report/message ID
Purpose
Periodicity
Report option
Communication medium
MT 518
The optional status message is sent by SIX x-clear to the clearing members in their clearing role as GCMs (own and NCM trades) and ICMs to notify them of the trade acceptance and trade cancellation.
Real-time
RDXO434
The report provides details of trades received for clearing from all trading venues across all product types. This is a comma separated data report.
Intra-day /
Daily EOD
Report/message ID
Purpose
Periodicity
Report option
Communication medium
RDXO534
The details of Spanish market gross trades which are either received on the current trade date T or are updated on the reporting date (from T to ISD+5). This is a comma separated data report.
Intra-day /
Daily EOD
2.2 Risk and collateral management
Risk management at NCM level: To be filled in by General Clearing Members. This option should be enabled to have risk management at NCM level.
Report/message ID
Purpose
Periodicity
Report option
Communication medium
RDXL040 
(MT 598-305)
This report gives clearing members details of their open positions and underlying transactions with 
SIX x-clear in their home and participant clearing accounts.
Daily EOD
RDXL050 
(MT 598-405)
This report gives clearing members details of their open positions with 
SIX x-clear in their home and participant clearing accounts at asset class level.
Daily EOD
RDXL090
(MT 598-505)
This report gives clearing members the details of the Total Margin requirements with details of incremental margin due to Lambda factor and the Risk Coefficient.
Daily EOD
Report/message ID
Purpose
Periodicity
Report option
Communication medium
RLXL290
LME distribution to clearing member
Intraday/EoD	
For a Clearing Member
Reporting of LME requirements for a given Clearing Member and at NCM level
Reporting as part of BOD only
Reporting of LME requirements for a given Clearing Member and at NCM level during BOD
Reporting as part of re-distribution only
Reporting of LME requirements for a given Clearing Member and at NCM level during LME distribution
Reporting as part of Cyclic timeline (10:00 and 16:00)
Reporting of LME requirements for a given Clearing Member and at NCM level during x-clear collateral Revaluation
RPXL010
The report provides the margin requirement (utilization) and the value of the collateral provided.
Daily BOD
RPXL020
The report provides the details of the collateral provided by the clearing member for margin requirement.
Daily BOD
RPXL100
The report provides the NCM margin and the risk exposures. The report is limited to GCMs only.
Daily EOD
RPXL200
The mandatory report provides default fund contributions. 
Beginning of
month/Adhoc
RPXL280
The report provides the NCMs with information on the synthetic usage of the default fund. The report is limited to GCMs only and is optional.
Beginning of
month/Adhoc
RPXL310
This report gives the concentration risk details of a clearing member for all Margin collaterals and Default Fund collateral.
Daily BOD
Report/message ID
Purpose
Periodicity
Report option
Communication medium
RVXL291
LME distribution to clearing member (csv)
BoD/Intraday
For a Clearing Member
Reporting of LME requirements for a given Clearing Member at NCM level
Reporting as part of BOD only
Reporting of LME requirements for a given Clearing Member at NCM level during BOD
Reporting as part of re-distribution only
Reporting of LME requirements for a given Clearing Member at NCM level during LME distribution
Reporting as part of Cyclic timeline (10:00 and 16:00)
Reporting of LME requirements for a given Clearing Member at NCM level during x-clear collateral Revaluation
RVXL292
Intraday/EOD Margin report for Members
Intraday/EoD
Collateral type:
RVXO451
Buy-in Pre Notification to Clearing Members
14:00 CET
2.3 Clearing status intimations to clearing member
NCM utilization Pre-Information Intimation details:the GCM can choose to receive pre-information intimations regarding NCM utilization based on pre-defined threshold and utilization limits
Report/message ID
Purpose
Periodicity
Report option
Communication medium
MT 598-308 Margin Call 
Pre-Information Intimation for clearing member (ICM/GCM)
This alert message is sent to the clearing member when the percentage of collateral utilizations reaches or crosses the predefined percentage.
Real-time
Report/message ID
Purpose
Periodicity
Report option
Communication medium
MT 598-308 
Margin Call
Pre-Information Intimation
for NCM
This alert message is sent to the GCM when the risk exposure of NCM reaches specified limits.
Real-time
MT503
This is an optional message to the clearing members informing the initiation or cancellation of a margin call.
Real-time
MT 900 Confir-mation Of Debit
The margin call execution message is sent to confirm the direct debit on the cash account of the clearing member.
Real-time
MT 910 Confir-mation of Credit
The message is sent to confirm the direct credit on the cash account of the clearing member.
Real-time
2.4 Settlement details to clearing member
Report/message ID
Purpose
Periodicity
Report option
Communication medium
RDXO422 (MT537)
The report provides the details of net settlement instructions and the underlying gross trade details after netting by SIX x-clear.
Intra-day /
Daily EOD
Null reporting:
RDXO435
The report provides the details of settlement instructions generated on the current business day by 
SIX x-clear. This is a comma separated data report.
Intra-day /
Daily EOD
Report/message ID
Purpose
Periodicity
Report option
Communication medium
RDXO535
It contains Pseudo Netting results for Clearing Members to further release the held instructions cyclically  In addition, it includes Hold/Release (“H”/”R”) status for the instructions. This is a comma separated data report.
Intra-day
Pseudo netting options:
RDXO436
The report provides the status of settlement instructions generated at SIX x-clear with status change on the current date and with settlement date as of today or in the past. This is a comma separated data report.
Intra-day /
Daily EOD
Select option for choice indicated above:
Report the settlement instructions as indicated below:
Only on status change from intended settlement date till actual settlement date
Only on status change from trade date till actual settlement date
Irrespective of status change from trade date till actual settlement date
Irrespective of status change from intended settlement date till actual settlement date
RDXO437
The report provides the details of unsettled settlement instructions generated at SIX x-clear on/after the intended settlement date. This is a comma separated data report.
Daily EOD
Report/message ID
Purpose
Periodicity
Report option
Communication medium
RLXL451
Report provides pre-notification 
of buy-in’s.
Daily
RVXO443
The report provides all the settlement instructions on products – Equities and Bonds from all trade places till the settlement instruction is settled or cancelled. The report also includes buy-in dates. This is a comma separated data report.
Intra-day
MT540/541/
542/543
Settlement instructions to provide the settlement obligations.
Daily EOD
MT 548
The status intimation is sent for:
- Real-time trade intimation;
- Real-time cancellation intimation on trade cancellation from trading venue;
- End of day gross trade cancellation due to netting;
- End of day gross settlement intimation;
- End of day net settlement intimation.
Real-time / 
Daily EOD
Select one or multiple option for choice indicated above:
2.5 CSDR reporting – pending transaction penalty details
Report/message ID
Purpose
Periodicity
Report option
Communication medium
RVXO525
(MT537)
The daily report provides daily penalty statement details (own and NCM).
The monthly reports provides monthly penalty statement with the cumulative net amount of all active penalties received for previous month (own and NCM).
The monthly pre-advice report provides monthly statement with the net penalty amount per market per currency for the penalty bookings (own and NCM).
Daily EOD
Monthly
Null reporting:
2.6 Fee details to clearing member
Report/message ID
Purpose
Periodicity
Report option
Communication medium
RPFE010
The mandatory report contains structured fee invoice information about counter and fees of used services. The report includes the fees of SIX x-clear and SIX SIS.
Monthly
Mandatory reporting.
RPFE011
The report contains detailed fee invoice information. The report includes the fees of SIX x-clear and SIX SIS. 
Monthly
None
RPFE110
The optional report provides the fee details of each NCM and fee code. The report will be sent to the clearing member in its role as GCM.
Monthly
RPFE025
The optional report provides daily update about booked Late/Failed Settlements at the end of day.
Daily
None
RPFE025
The optional report provides daily update about booked Late/Failed Settlements at the end of the month.
Monthly
None
RVFE120
This report provides the basis for fee computation for each trade date. This is a comma separated data report.
Daily
For specified NCMs:
RVFE120
This report provides the basis for fee computation for each trade date. This is a comma separated data report.
Monthly
For specified NCMs:
Section 3: Comment section
Section 4: Declaration
We declare that this information is complete and correct. We undertake to notify SIX x-clear AG immediately of any changes in the information provided in any part of this form (incl. the underlying application forms and CSSI form) after the date of submission of this annex 2.
For and on behalf of:
Please return this form by e-mail to:Please send the original form to:
In case of questions, please call:
solutions.onboarding@six-securities-services.comSIX SIS AGCustomer Solutions & Onboarding 
P.O. BoxCH-8021 Zurich+41 58 399 4551
For contact details see: www.six-group.com > Securities Services > Contacts.
For further information, please contact: solutions.onboarding@six-securities-services.com.
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