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Sanctioned Securities Monitoring Service (“SSMS")

SSMS Funds

Your Reliable Source for All Instrument-Based Sanctions Compliance Data
Now Offering Look-Through Services for Indirect Investments

The Challenge

Effective sanctions compliance depends on the accu-
rate identification of in-scope entities and their issued
securities.

Regulations have emerged requiring compliance precau-
tions to be applied to market offerings that include pub-
licly traded securities issued by sanctioned entities.

Financial institutions allowing investments into funds
often have limited transparency into the components and
individual weightings within the fund.

While Know Your Customer (KYC) processes could show
thatafundissueris approved, they do not guarantee that
the fund is free of sanctioned securities.

Our Offer

Based on the SSMS, this module captures traditional invest-
ment funds and Exchange Traded Funds (ETFs) invested
in securities identified by SSMS as either tainted by sanc-
tioned and, consequently, bearing high compliance risks.

In addition to the compliance risks arising from trading a
fund containing sanctioned components, the profitability
of the investment may be negatively impacted, as prices
of sanctioned components often drop significantly due to
theirilliquidity. In a worst-case scenario, the entire invest-
ment in the fund may have to be frozen.

The SSMS Funds module scans all components of a fund
for tainted instruments and outputs the affected fund
along with the weight of each sanctioned componentin
asimple, human-readable flat file.

The module helps you avoid significant fines caused by
missing data and enables you to trade funds with confi-
dence. You will have an up-to-date view of your poten-
tial risk exposure across direct and indirect investments,
allowing you to respond quickly when the market changes.

- Identification of tainted funds that contain one
or many sanctioned components

- Look through up to 3 levels to identify tainted
funds of funds

- Identification and output of investment weight
per component

- Scaled back aggregated weight of sanctioned
components as a percentage of the 1stlevel fund

- Identification of components subject to sectoral
sanctions and issued prior to the sanctions’
effective date (high compliance risk)

- Identification of the jurisdiction under which the
fund componentis sanctioned

- Output of the ordinance / executive order under
which the fund is tainted

- Combined screening universe of over
12,500 ETFs and more than 120,000 traditional
investment funds



Primary Audience
Financial institutions, wealth managers, insurances

Common Use Cases
Asset servicing, issuance and settlement services, trade
and transaction processing

Available Content

Based on the award-winning SSMS, SIX leverages datas-
ets from its ETF expert subsidiary, Ultumus, that covers
over 97% of the global ETF market. Over 12,500 ETFs orig-
inating from the US, Canada, Europe, Asia, and Israel are
constantly scanned for sanctioned instruments.

Additionally, SIXis adding over 120,000 traditional invest-
ment funds, with data based on SIX Fund Full Holdings
offering.

All tainted funds are sent to clients twice a day.

Files available

- SSMS Fund Full file: includes all funds that contain
sanctioned components

- SSMS Fund Delta file: includes the delta compared
to the previous delivery

Core Reference Data

- 60+ core reference data fields containing Issuer Name,
Instrument Name, Identifiers ISIN, CUSIP, SEDOL

- Detailed description of the sanctions directive under
which the fund componentis subject to sanctions

ultumus

aSIXcompany
Full holding data

covering >90% of all
worldwide ETFs
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Award-winning
SIX Sanctioned Securities
Monitoring Data

High-quality, up-to-date,
and complete fund data
from a premium source
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Main features of the SSMS
Funds add-on

— Based on existing SSMS
regime entitlement

— Only regulator-flagged ETFs
relevant to the client's
subscriptions are delivered

— An additional reference
data file containing data
fields similar to those in
the existing service

— Full and delta files

— ETF name, issuer name,
multiple identifiers

— % weight of sanctioned
component(s) &
component names &
identifiers

— Detailed information
of sanctions ordonnance
or executive order per
sanctioned component

— And more

Fund B (60%)

Sanctioned ISIN exposure in Fund A: 10%*20%*60% = 1.2%

- SSMS ETFs is currently
scanning over 12,500 ETFs
based on Ultumus data

- SSMS Funds will -
be the new version
containing over
12,500 ETFs and more
than 120,000 funds
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New version Existing clients

Compared to the old version
with 2 levels, the new version
offers enhanced 3-level look-
through to identify sanctioned
securities in sub-funds.
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ETA of SSMS
to be can keep Funds:
marketed SSMS ETFs only Summer 2025
as SSMS or upgrade to
extension ETFs & Funds
data
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None of the information contained herein constitutes an offer orarecommendation to buy or sell or take any other action regarding financial instruments. SIX Group Ltd or its
directand indirect subsidiaries (hereafter: SIX) are liable neither for the completeness, accuracy, currentness and continuous availability of the information given, nor for any
lossincurred as aresult of action taken on the basis of information provided in this or any other SIX publication. SIX expressly reserves the right to alter prices or composition
of products or services at any time. © SIX Group Ltd, 2025. All rights reserved.

We have offices in 19 countries. To get in touch with your local SIX office, visit www.six-group.com/contacts.
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