T2/T2S Consolidation Change Request: CSLD CR0064 SYS

General Information (Origin of Request)
[J User Requirements Document (URD)

[X] User Detailed Functional Specification (UDFS)
[X] User Handbook (UHB)
Other User Functional or Technical Documentation (SYS)

Request raised by: 4CB Institute: 4CB Date raised: 15.01.2020

Request title: Multiplex Editorial Change Request 64 on UDFS v2.1 and Request ref. no: CSLD-0064-UDFSSYS
UHB

Request type: Common

. . X 2. Market implementation efforts parameter —
1. Legal/business importance parameter: L/M/H Stakeholder impact:
3. Operational impact: L/M/H 4. Financial impact parameter: No cost impact
5. Functional/ Technical impact: N/Ana 6. Interoperability impact: N/Ana
Requestor Category: Eurosystem Status: Pending MIB ApprovalbraftGR

Description of requested change:

Editorial-cChanges regarding Billing Common Component UDFS v2.1, Central Liquidity Management UDFS v2.1,
Common Reference Data Management UDFS v2.1, Common Reference Data Management UHB v1.0, Enhanced
Contingency Solution UDFS 2.1, Eurosystem Single Market Infrastructure Gateway UDFS v2.1, Real-Time Gross
Settlement UDFS v2.1, MyStandards Usage Guidelines and MyStandards Examples.

Reason for change and expected benefits/business motivation:

The editorial-changes listed below are related to Billing Common Component UDFS v2.1, Central Liquidity
Management UDFS v2.1, Common Reference Data Management UDFS v2.1, Common Reference Data
Management UHB v1.0, Enhanced Contingency Solution UDFS 2.1, Eurosystem Single Market Infrastructure
Gateway UDFS v2.1, Real-Time Gross Settlement UDFS v2.1, MyStandards Usage Guidelines and MyStandards
Examples. Their incorporation into the UDFS v2.21 is required for clarifying the documentation underlying the
software. Please note that the changes referring to UDFS v2.1 will also be reflected, when relevant, into the
schema documentation published in MyStandards. For Part [l the items in this CR with reference to TSWG/ECB
review are based on chapter and page numbers available in UDFS v2.1.1.

4 EUROSYSTEM UPDATE [internal review]: page 33 (CLM UDFS-chapter 2.2
Authentication and authorisation process in CLM) .......ocoueiiiiiiiiiiiiniiieiiiiiiiiiiiiees 5923

5 EUROSYSTEM UPDATE [internal review]: page 34 (CLM UDFS-chapter 2.3.2 Inteqgrity).. 6023

6 EUROSYSTEM UPDATE [internal review]: page 35 - 39 (CLM UDFS-chapter 2.5
Communication between CLM and CLM ACEOIS) .....cuuuuiiieiiiieiiiiiiii i 6024

7 __EUROSYSTEM UPDATE [internal review]: page 41 (CLM UDFS-chapter 3.1.2 Concept
Of PArtY iN CLM) . 6326
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EUROSYSTEM UPDATE [internal review]: page 43 (CLM UDFS-chapter 3.1.4 Reference

data for parties used BY CLM) ...ocviiiiiiiiiiiiiiii ittt 6427

EUROSYSTEM UPDATE [internal review]: page 44 (CLM UDFS-chapter 3.1.5

10

BlocKing/unbIOCKING PAITY) ... cuueiieeieiiiiiiiiiii ettt 6427

EUROSYSTEM UPDATE [internal review]: page 44 (CLM UDFS-chapter 3.2 Accounts

11

structure and fuNCHONANIES) ... ..uuueiiiiieiiiiie et 6427

EUROSYSTEM UPDATE [internal review]: page 45 (CLM UDFS-chapter 3.2.1 Account

12

EUROSYSTEM UPDATE [internal review]: page 48 (CLM UDFS-chapter 3.2.2 Reference

13

data for accounts USed BY CLM) ....oieuiiiiiiiiiiiiiie ittt 6629

EUROSYSTEM UPDATE [Jira 779, ECB-4CB internal review]: page 49 - 52 (CLM UDFS-

14

chapter 3.2.3 FUNCHONANES) .....uecuiieiiiiiiiiiiiies ettt 6629

EUROSYSTEM UPDATE [TSWG comment by BdE, ID1=12]: page 53 (CLM UDFS-

15

chapter 3.2.3 FUNCHONANES)......cuiiiiiiiiiiiiiiie i 6932

EUROSYSTEM UPDATE [internal review]: page 53-54 (CLM UDFS-chapter 3.2.4

16

IMESSAUING) 1ttt 7033

EUROSYSTEM UPDATE [internal review]: page 54-55 (CLM UDFS-chapter 3.2.6 Closing

17

of accounts still containing & DalanNCe); XX....ueuiiuireiririiiiiiiiiiiiiieiiiieiiieieiee i 7033

EUROSYSTEM UPDATE [internal review]: page 58 (CLM UDFS-chapter 3.3 Static data

18

configuration for minimum reserve management and interest calculation); XX .................... 7134

19

EUROSYSTEM UPDATE [internal review]: page 60 (CLM UDFS-chapter 3.4 Types of
groups) .. ... 7134

20

EUROSYSTEM UPDATE [internal review]: page 63-65 (CLM UDFS-chapter 3.5 Shared
reference data); xx ... 7235

EUROSYSTEM UPDATE [internal review]: page 66 (CLM UDFS-chapter 3.6 Interaction

21

between CLM and CRDM).....uiuiitiiiiiiieiiee ittt et neiiene e 7436

EUROSYSTEM UPDATE [SDD-CN-PBR-027]: page 65 (CLM UDFS-chapter 3.6

22

Interaction between CLM and CRDM) ......ciiiiiiiiiiiiiiiiiiiieiii i 7436

EUROSYSTEM UPDATE [internal review]: page 66 (CLM UDFS-chapter 4.1 T2 calendar)

23

EUROSYSTEM UPDATE [internal review]: page 72 (CLM UDFS-chapter 4.3 Overview

24

description of the bUSINESS daY) ...veeeiiiiiiiiiiiiiiii et 7437

EUROSYSTEM UPDATE ([internal review]: page 77 (CLM UDFS-chapter 4.4.2.1

25

Settlement WinAOW fOr CBOS)....uuiuiiiiiiiiiiiiiiiiei ittt ettt 7537

EUROSYSTEM UPDATE [internal review]: page 78 (CLM UDFS-chapter 4.4.2.2

26

Settlement window for liquidity transfer orders) ..........coocueiiiiiiiiiiiiiiiiiiiiiieiicie 7538

EUROSYSTEM UPDATE [TSWG comment by BBk, ID1=3]: page 81 (CLM UDFS-chapter

4.4.3 MaintenNance WINAOW) c...eueiiiiiiiitiiiiii ittt 7638
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27 EUROSYSTEM UPDATE [internal review]: page 80ff (CLM UDFS-chapter 4.4.4 End-of-

day period (18:00 - 18:45 CET)) .ecuuieuiiiiiiiitiiiiiee ittt ettt eiee i e 7638
28 EUROSYSTEM UPDATE [internal review]: page 87 (CLM UDFS-chapter 5.1.3 Business

VANAAIION) it ettt 7740
29 EUROSYSTEM UPDATE [internal review]: page 89 (CLM UDFS-chapter 5.3.1 Processing

Of CBOS) .. 7840
30 EUROSYSTEM UPDATE [internal review]: page 92 (CLM UDES-chapter 5.3.2 Definition

Of EXECULION TIME) L.ttt 7841
31 EUROSYSTEM UPDATE [internal review]: page 97 (CLM UDES-chapter 5.3.5 Rejection

of cash transfer Orders)........ouuuiiiiiiiiie et 7941
32 _EUROSYSTEM UPDATE [internal review]: page 98 (CLM UDFS-chapter 5.3.6

Modification of payment Orders) ........cuueeeeiiiiiiiiiie it 7942
33 EUROSYSTEM UPDATE [internal review]: page 99 (CLM UDFS-chapter 5.3.8.1 Effective

settlement Order) .......cooviveviiiiiiiie 8042

34

EUROSYSTEM UPDATE [internal review]: page 115 (CLM UDFES-chapter 5.3.8.2 Entry

35

AISPOSITION) .ttt e 8143

EUROSYSTEM UPDATE [internal review]: page 109 (CLM UDFES-chapter 5.4.1 Available

36

HOUIAITY) v e 8244

EUROSYSTEM UPDATE [internal review]: page 110ff (CLM UDFS-chapter 5.4.2.1

37

OVEIVIBW) e ettt ettt et ettt ettt ae et et et e 8345

38

EUROSYSTEM UPDATE [internal review]: page 112 (CLM UDFS-chapter 5.4.2.2
Initiation of liquidity transfers) ... .

39

EUROSYSTEM UPDATE [internal review]: page 114 (CLM UDFES-chapter 5.4.2.3
Execution of liquidity transfers). .

EUROSYSTEM UPDATE [internal review]: page 115 (CLM UDFS-chapter 5.4.2.4

40

Liquidity tranSfer PrOCESS). .. .uuuiieieiiiiiii it sttt ettt 8950

EUROSYSTEM UPDATE [internal review]: page 115 (CLM UDFS-chapter 5.4.2.4.1

Immediate inter-service liquidity transfer from a CLM Account to a dedicated account in a

different settlement SENVICE)......uuuiiiiiiiiiiiiiii et 8950
41 EUROSYSTEM UPDATE [internal review]: page 117 (CLM UDFS-chapter 5.4.2.4.2
Immediate intra-service liquidity transfer between two CLM ACCOUNES) .....cveeeeieiieiieiieieenee, 9051

42

EUROSYSTEM UPDATE [internal review]: page 119 (CLM UDFS-chapter 5.4.2.4.3

43

Immediate inter-service liquidity transfer between two dedicated accounts in_different
SELEMENT SEIVICES) ...ttt ettt 9253

EUROSYSTEM UPDATE [internal review]: page 121 (CLM UDFS- ch_pter 5431

44

Automated liquidity transfer due to queued/pending CBO)... .. 9253

45

EUROSYSTEM UPDATE [internal review]: page 123 (CLM UDFS- ch_pter 5.4.3.2.2 Effect
and tapping of liquidity reservation) .. ... 9354

EUROSYSTEM UPDATE [internal review]: page 125 (CLM UDFS-chapter 5.4.3.3.1

Definition of floor/ceiling threShold)..........veeeiiiiiiiiiii it 9354
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46

EUROSYSTEM UPDATE [internal review]: page 126 (CLM UDFS-chapter 5.4.3.3.2

47

Breach of floor/ceiling threshold - NOtIfication) .........coveeeiiiiieiieiie i 9354

EUROSYSTEM UPDATE [internal review]: page 127f (CLM UDFS-chapter 5.4.3.3.3

48

Breach of floor/ceiling threshold — rule-based liquidity transfer) ...........c.occooveieiiciiiieiienennns 9455

EUROSYSTEM UPDATE [internal review]: page 129 (CLM UDFS-chapter 5.5.1

49

OVBIVIBW) L.ttt ettt ettt 9556

EUROSYSTEM UPDATE [TSWG comment by BdE, ID1=15]: page 138 (CLM UDFS-

50

chapter 5.5.5 Generate payment Orders) .......o.eeueiiiiieiiiiiiii it 9657

EUROSYSTEM UPDATE [internal review]: page 135ff (CLM UDFS-chapter 5.6.1

51

OVErNIGNt EPOSIE) ... ettt ettt s ne e 9657

EUROSYSTEM UPDATE [internal review]: page 136 (CLM UDFS-chapter 5.6.2.2 Before

52

12UNCH Of ECMS) L.ttt ettt 9758

EUROSYSTEM UPDATE [internal review]: page 137 (CLM UDFS-chapter 5.6.2.3 After

53

1AUNCH Of ECMS) .ttt 9758

[.JEUROSYSTEM UPDATE [internal review]: page 139 (CLM UDFS-chapter 5.6.3.1

54

Overview - 5.6.3 Automatic marginal [eNdiNg) .......oceeeieeiiiiiiiiiiie i 9859

[.JEUROSYSTEM UPDATE [internal review]: page 139 (CLM UDFS-chapter 5.6.3.2

55

Before launch of ECMS - 5.6.3 Automatic marginal 1ending)..........cceeeeeeiiiiiiiiiiieieiiiiiieens 9859

EUROSYSTEM UPDATE [internal review]: page 139 (CLM UDFS-chapter 5.6.3.3 After

56

12UNCH Of ECMS) L.ttt ettt 9960

57

EUROSYSTEM UPDATE [internal review]: page 140 (CLM UDFS-chapter 5.7.1.2
Overview) .... 9960

58

EUROSYSTEM UPDATE [internal review]: page 141 (CLM UDFS-chapter 5.7.1.3.1
Status communication and types).... .. 10061

EUROSYSTEM UPDATE [internal review]: page 141-142 (CLM UDFS-chapter 5.7.1.3.2

59

CLM fil@ StAIUSES) ...ttt ettt 10061

EUROSYSTEM UPDATE [internal review]: page 142 (CLM UDFS-chapter 5.7.1.3.3 CLM

60

MESSAQE SEAIUSES)...euviieeiiiiii ittt ettt ettt i e 10161

EUROSYSTEM UPDATE [internal review]: page 145-146 (CLM UDFS-chapter 5.7.1.3.4

61

Cash transfer StAtUSES) . .. ueuiiiiiiiiiiiiii e ettt 10162

EUROSYSTEM UPDATE [internal review]: page 146-150 (CLM UDFS-chapter 5.7.1.3.5

62

Task quEUE Order SEAIUSES) ....ueeuuiiiiiiiitiiiiiii e ettt ettt 10263

EUROSYSTEM UPDATE [internal review]: page 151 (CLM UDFS-chapter 5.7.2.1

63

Concept (CLM report gENEration)) .......u. uuriierieieiiieii ittt iieiiee e 10363

EUROSYSTEM UPDATE [internal review]: page 151 (CLM UDFS-chapter 5.7.2.2

64

Overview (CLM report generation)) ....uu..ueeeueieieiiiiiie ittt 10364

EUROSYSTEM UPDATE [internal review]: page 152 (CLM UDFS-chapter 5.7.2.3 Report

QENETAtION PIrOCESS) c.viiuiiiiiiitiitt ettt ettt ettt ettt e 10364
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65 EUROSYSTEM UPDATE [internal review]: page 154 (CLM UDFS-chapter 5.7.3.2
OVerview for CLIM)....uiiiiiiiiiiisiies e 10565

66 EUROSYSTEM UPDATE [internal review]: page 154 (CLM UDFS-chapter 5.7.3.3 Query
management Process fOr CLIM) ....ueiuiiiiiiiiiiiii i s 10566

67 EUROSYSTEM UPDATE Jinternal review]: page 156 (CLM UDFS-chapter 5.7.4
BroadCastS) ......ouiueiieiiiiiieiie s 10566

68 EUROSYSTEM UPDATE [internal review]: page 156 (CLM UDFS-chapter 5.7.4.1
Settlement-related BroadCasts)........uuuiiiiiiiiiiiiii it 10666

69 EUROSYSTEM UPDATE [internal review]: page 157-158 (CLM UDFES-chapter 5.9 Impact
of blocking on the processing of cash transfer orders) .........c.ccceeiiiiiiiiiiiieiiiiiiiiieie 10667

70 EUROSYSTEM UPDATE [internal review]: page 159 (CLM UDFS-chapter 5.10
Subscription for a debit or credit NOtIfICAION) .......uvvieriiiieiiiiiiie e 10768

71 EUROSYSTEM UPDATE [internal review]: page 161 (CLM UDFS-chapter 6 Overview of
used common coMPONENtS IN CLM) w..veuuiriiiiiiiiiiiiiit et 10768

72 _EUROSYSTEM UPDATE [internal review]: page 162 (CLM UDFS-chapter 6.1 CRDM)... 10868

73 EUROSYSTEM UPDATE Jinternal review]: page 164 (CLM UDFS-chapter 6.2.1
Functional overview - 6.2 Data WarehouSe) ........couecuiiiiiiiiiiiiiiiiiiiiiiiiiiiiiicie e 10869

74 EUROSYSTEM UPDATE [internal review]: page 165 (CLM UDFS-chapter 6.3 Billing)..... 10869

75 EUROSYSTEM UPDATE [internal review]: page 167 (CLM UDFS-chapter 6.5 ESMIG).. 10969

76 _EUROSYSTEM UPDATE [internal review]: page 168 (CLM UDFS-chapter 6.6 Business
DAy MANAGEMENT) ...ttt ettt e 10970

77 EUROSYSTEM UPDATE [internal review]: page 168-169 (CLM UDFS-chapter 6.7
COoNtINGENCY SEIVICES) .. ittt 10970

78 EUROSYSTEM UPDATE [internal review]: page 170 (CLM UDFS-chapter 7.2 Business
and operations MONIOIING) c..ueeuiiriiitieiiii et sttt et 11070

79 EUROSYSTEM UPDATE [internal review]: page 172 (CLM UDFS-chapter 8.1 Role of CBs
I CLIM) e e e e 11071

80 EUROSYSTEM UPDATE [internal review]: page 174 (CLM UDFS-chapter 8.2.2 Central
DANK OPEIALIONS) ...ttt 11171

81 EUROSYSTEM UPDATE UPDATE [SDD-CN-PBR-027]: page 174 (CLM UDFS-chapter
8.2.3 Seizure Of fUNAS).....cueeiiiiiiiiiiiiiii it 11171

82 EUROSYSTEM UPDATE [internal review]: page 185 (CLM UDFS-chapter 8.3.1 Credit
line MOIfICAtIONS) .....eiuiiiiiiiiiiiiiie e 11272

83 EUROSYSTEM UPDATE [internal review]: page 185 (CLM UDFS-chapter 8.6 Query
management - CB SPECIfiC QUENES)....cuuiuiiiiiiiiiiiiiiii i 11272

84 EUROSYSTEM UPDATE [internal review]: page 189 (CLM UDFS-chapter 8.11
Contingency settlement - ECONSH) ....cuviiriiiiiiiiiiiiii it 11272
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85 EUROSYSTEM UPDATE [internal review]: page 190 (CLM UDFS-chapter 8.12
Contingency upload of A2A files and messages in U2A)........ccoeoiiiiiiiiiiiiiiiiiiiiiiiee 11473

86 EUROSYSTEM UPDATE [internal review]: page 198-200 (CLM UDFS-chapter 9.3.1
Description - 9.3 Process CLM payment order and liquidity transfer order)...................... 11473

87 EUROSYSTEM UPDATE Jinternal review]: page 202 (CLM UDFS-chapter 9.4.1
Description - 9.4 Perform CLM payment order revocation).........c..ccecuivieiiiiciiiiiiiiiiiieees 11675

88 EUROSYSTEM UPDATE [internal review]: page 216 (CLM UDFS-chapter 9.6.1
Description 9.6 Settle standing order in CLM) .........ccociiiiiiiiiiiiiiiiiiiiiciiciiiiiisen 11776

89 EUROSYSTEM UPDATE [internal review]: page 216 (CLM UDFS-chapter 9.6.2
Messages 9.6 Settle standing order in CLIM).......cueeuiiiiiiiiiiie it 11776

90 EUROSYSTEM UPDATE Jinternal review]: page 209 (CLM UDFS-chapter 9.7.1
Description (Perform standard CLM settlement)); ........ocoueieeieiiiiiiiiiiiiiiiiiiciiciciieiee 11877

91 EUROSYSTEM UPDATE [internal review]: page 226 (CLM UDFS-chapter 9.12.1
Description (Process CLM reject time broadcast)) .......o.eeeeiieiiiiiiiiiiiiiiiiiiiciiiiiiiieieens 12180

92 EUROSYSTEM UPDATE [internal review]: page 228 (CLM UDFS-chapter 9.13.1
Description(Settle connected PaYMENt)).......cuiiiiiiiiiiiiiii ittt 12180

93 EUROSYSTEM UPDATE [internal review]: page 237 (CLM UDFS-chapter 9.15.1
Description(Reject pending credit line modification)) .........c.ceoeeieniiiiiiiiiiiiiiiiiiiiiiieens 12382

94 EUROSYSTEM UPDATE [internal review]: page 244 (CLM UDFS-chapter 9.18.1
Description (Reject payment Order)) ......eueieeiiiiiiiiiiie ettt e 12382

95 EUROSYSTEM UPDATE [internal review]: page 249-251 (CLM UDFS-chapter 9.20
Coordinate general ledger creation with other settlement services); .. 12483

96 EUROSYSTEM UPDATE [internal review]: page 255 (CLM UDFES-chapter 9.22.1 Process

business day event “Change of business day”); .... .. 12483
97 EUROSYSTEM UPDATE [internal review]: page 257 (CLM UDFS-chapter 9.22.3 Process
business day event “Cut-off for CLM RTS") ....ccouiiiuiiiiiiiiiiiiiii i 12584
98 EUROSYSTEM UPDATE [internal review]: page 259 (CLM UDFS-chapter 9.22.4 Process
business day event “CB cut-off for marginal lending on request”); .........ccccoceeiiiiiiiinnnns 12584
99 EUROSYSTEM UPDATE [internal review]: page 270 (CLM UDFS-chapter 9.23.7.2 After
1aUNCH Of ECMS); 1.ttt ettt e 12684
100 EUROSYSTEM UPDATE [internal review]: page 291 (CLM UDFS-chapter 9.25.5.1
Description (Process CLM operations-related broadcast) ..........coceeeiiiiiiiiiiiiciiiiiiiee 12685
101 EUROSYSTEM UPDATE [internal review]: page 294 (CLM UDFS-chapter 10) ............... 12685
102 EUROSYSTEM UPDATE [internal review]: page 297 (CLM UDFS-chapter 11.1.1) ......... 12785
103 EUROSYSTEM UPDATE [internal review]: page 299 (CLM UDFS-chapter 11.1.2) ......... 12786
104 EUROSYSTEM UPDATE Jinternal review]: page 301 (CLM UDFS-chapter 11.1.3) ......... 12786

105 EUROSYSTEM UPDATE [internal review]: page 302 (CLM UDFS-chapter 11.1.3.1) ...... 12887
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106 EUROSYSTEM UPDATE [internal review]: page 304 (CLM UDFS-chapter 11.1.3.2) ...... 12887

107 EUROSYSTEM UPDATE [internal review]: page 306 (CLM UDFS-chapter 11.2.1.2) ...... 12987

110 EUROSYSTEM UPDATE [internal review]: page 315 (CLM UDFS-chapter 11.3) ............ 13089
111 EUROSYSTEM UPDATE [internal review]: page 318 (CLM UDFS-chapter 11.4) ............ 13089
112 EUROSYSTEM UPDATE [internal review]: page 321 (CLM UDFS-chapter 11.5) ............ 13089

113 EUROSYSTEM UPDATE [internal review]: page 334 (CLM UDFS-chapter 12.1.1.3) ...... 13694

114 EUROSYSTEM UPDATE [internal review]: page 337 (CLM UDFS-chapter 12.1.2.3) ...... 13795

115 EUROSYSTEM UPDATE [internal review]: page 338 (CLM UDFS-chapter 12.1.3.1) ...... 13795

116 EUROSYSTEM UPDATE [internal review]: page 339 (CLM UDFS-chapter 12.1.3.3) ...... 13895

117 EUROSYSTEM UPDATE [internal review]: page 368 (CLM UDFS-chapter 12.2.2.3) ...... 13896

118 EUROSYSTEM UPDATE [internal review]: page 390 (CLM UDFS-chapter 12.2.3.2) ...... 13996

119 EUROSYSTEM UPDATE [internal review]: page 348 (CLM UDFS-chapter 12.2.3.3) ...... 13996

120 EUROSYSTEM UPDATE [internal review]: page 349 (CLM UDFS-chapter 12.2.4.1) ...... 14097

121 EUROSYSTEM UPDATE [internal review]: page 350 (CLM UDFS-chapter 12.2.4.3) ...... 14097

122 EUROSYSTEM UPDATE [internal review]: page 352 (CLM UDFS-chapter 12.2.5.3) ...... 14198

123 EUROSYSTEM UPDATE [internal review]: page 354 (CLM UDFS-chapter 12.2.6.2) ...... 14299

124 EUROSYSTEM UPDATE [internal review]: page 355 (CLM UDFS-chapter 12.2.6.3) ...... 14299

125 EUROSYSTEM UPDATE [internal review]: page 370 (CLM UDFS-chapter 12.2.7.3) .... 149101

126 EUROSYSTEM UPDATE [internal review]: page 377 (CLM UDFS chapter 12.2.10.1)Error! Bookmark not
defined.102

127 EUROSYSTEM UPDATE [internal review]: page 380 (CLM UDFS chapter 12.2.11.1)Error! Bookmark not
defined.102

128 EUROSYSTEM UPDATE [internal review]: page 380 (CLM UDFS chapter 12.2.11.3)Error! Bookmark not
defined.162

129 EUROSYSTEM UPDATE [internal review]: page 391 (CLM UDFS-chapter 12.2.13.1) .. 152102

130 EUROSYSTEM UPDATE [internal review]: page 393 (CLM UDFS-chapter 12.2.13.3) .. 152192

131 EUROSYSTEM UPDATE [internal review, JIRA CSLDME-250]: page 403 (CLM UDFS-
chapter 12.2.14.3) \.ociiiiiiiiiiii e 152103

132 EUROSYSTEM UPDATE [internal review]: page 417 (CLM UDFS-chapter 12.3.1.3) .... 157407
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133 EUROSYSTEM UPDATE [internal review]: page 434 (CLM UDFS-chapter 13.1.2.1) .... 158167

134 EUROSYSTEM UPDATE [internal review]: page 443-447 (CLM UDFS-chapter 13.1.3.3)158108

135 EUROSYSTEM UPDATE [internal review]: page 467/468 (CLM UDFS-chapter 13.3.4.3)160108

136 EUROSYSTEM UPDATE [internal review]: page 482 (CLM UDFS-chapter 13.3.8.3) .... 160409

137 EUROSYSTEM UPDATE [internal review]: page 487-494 (CLM UDFS-chapter 13.4.1.3)1611069

138 EUROSYSTEM UPDATE [internal review]: page 497 (CLM UDFS-chapter 13.4.2.3) .... 161109

139 EUROSYSTEM UPDATE [internal review]: page 507 (CLM UDFS-chapter 13.4.3.3) .... 162110

140 EUROSYSTEM UPDATE [internal review]: page 525 (CLM UDFS-chapter 14.2 Index of
validation rules and error COUES) .....uuuiuiiiiiiiiiiiiiiee ettt 162110

QUIGE) e et 164311

142 EUROSYSTEM UPDATE Jinternal review]: page 39 (RTGS UDFS-chapter 2.1
CONNECHVILY) . e 166111

143 EUROSYSTEM UPDATE Jinternal review]: page 39 (RTGS UDFS-chapter 2.2
Authentication and authorisation process in RTGS) ...ccveeeiiiiiiiiiiiiiiiiiiiiiiiiiieee 166111

144 EUROSYSTEM UPDATE [internal review]: page 40 (RTGS UDFS-chapter 2.3.2 Integrity)
........................................................................................................................................ 167411

145 EUROSYSTEM UPDATE Jinternal review]: page 41ff (RTGS UDFS-chapter 2.5
Communication between RTGS and RTGS ACIOIS) .....ccueiieiiiiiiiiiiiii i 167312

146 EUROSYSTEM UPDATE [internal review]: page 48 (RTGS UDFS-chapter 3.1.2 Concept
of party in RTGS)... ... 170315

147 EUROSYSTEM UPDATE [internal review]: page 48 (RTGS UDFS-chapter 3.1.4
Reference data for parties used by RTGS)... e 171336

148 EUROSYSTEM UPDATE ([internal review]: page 51-52 (RTGS UDFS-chapter 3.1.5
Participation types for RTGS DIir€CtOry) .......uuueiiiiiiiiiiiiiiii i 171116

149 EUROSYSTEM UPDATE [internal review]: page 52 (RTGS UDFS-chapter 3.1.6
Blocking/unblOCKING PAITY) ... ceueieieiiiiiiiiiiii sttt 172317

150 EUROSYSTEM UPDATE [internal review]: page 54 (RTGS UDFS-chapter 3.2 Accounts
structure and fuNCHONANIES) ... ..uuieiiiiiiiiiiiie it 172117

151 EUROSYSTEM UPDATE ([internal review]: page 55,57 (RTGS UDFS-chapter 3.2.1
ACCOUNE EYPES) ..t 172337

152 EUROSYSTEM UPDATE [internal review]: page 57 (RTGS UDFS-chapter 3.2.2
Reference data for accounts used by RTGS) .....coiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiia 173118

153 EUROSYSTEM UPDATE Jinternal review]: page 58 - 60 (RTGS UDFS- 3.2.3
FUNCHONAITIES) .vveiiiiiiiiieieiiiii i ittt i 174318
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154 EUROSYSTEM UPDATE [internal review]: page 62 (RTGS UDFS-chapter 3.2.4
MESSAGING) .. 176120

155 EUROSYSTEM UPDATE [internal review]: page 64 (RTGS UDFS-chapter 3.2.6 Closing
of accounts still containing & balanCe) ...........coeeuiiiiiiiiii i 176121

156 EUROSYSTEM UPDATE [internal review]: page 71, 72 (RTGS UDFS-chapter 3.5
Interaction between RTGS and CRDM).......ccuiiiiiiiiiiiiiiiiiiieiiiiiieieiiiciieii e 1774231

157 EUROSYSTEM UPDATE [internal review]: page 78 (RTGS UDFS-chapter 4.3 Overview
description of the busSiNesS day) ......ccceeiiiiiiiiiiiii i 177322

158 EUROSYSTEM UPDATE [internal review]: page 82 (RTGS UDFS-chapter 4.4.2.2
Settlement window for liquidity transfer orders) ..........cococeeiiiiiiiiiiiiiiiiiiiiiiiiieiee 178122

159 EUROSYSTEM UPDATE [internal review]: page 83 (RTGS UDFS-chapter 4.4.3
MaintenanCe WINAOW) ......uiiiiiiiiieeie ettt ettt s 179123

160 EUROSYSTEM UPDATE [internal review]: page 91 (RTGS UDFS-chapter 5.1.1 Overview
- 5.1 File and MeSSage PrOCESSING).....iiuiiieiiiiiiiiiiie ittt eiiteteieeie st si e 179123

161 EUROSYSTEM UPDATE [internal review]: page 92 (RTGS UDFS-chapter 5.1.3 Business
VAINAALION) 1. 180423

162 EUROSYSTEM UPDATE [internal review]: page 94 (RTGS UDFS-chapter 5.3.1
Instructing cash transfer Orders) ..........cueueeeiiiiiiiiie i 180124

163 EUROSYSTEM UPDATE [internal review]: page 97 (RTGS UDFS-chapter 5.3.1.2
Payments sent from a multi-addressee to an RTGS Account Holder) .........cocceeeeeenenene... 181125

164 EUROSYSTEM UPDATE [internal review]: page 98 (RTGS UDFS-chapter 5.3.1.3
Instructing direct debits) ... 183126

165 EUROSYSTEM UPDATE [internal review]: page 104 (RTGS UDFS-chapter 5.3.2 Cash
transfer order priorities)

166 EUROSYSTEM UPDATE [internal review]: page 106 (RTGS UDFS-chapter 5.3.3
EXECULION tM@) ..ttt sttt ettt i 184127

167 EUROSYSTEM UPDATE Jinternal review]: page 107 (RTGS UDFS-chapter 5.3.4
Warehoused payment OFdErS) .......uuuriueiiiiiiiii ittt 184128

168 EUROSYSTEM UPDATE Jinternal review]: page 110 (RTGS UDFS-chapter 5.3.6
Rejection of cash transfer Orders)........ueuveeeeiiiiiiiiiis i 185128

169 EUROSYSTEM UPDATE Jinternal review]: page 115 (RTGS UDFS-chapter 5.3.7
Payment order modifiCation) .......o.eeuiiiiiiiiiiiii it 185128

170 EUROSYSTEM UPDATE [internal review]: page 115 (RTGS UDFS-chapter 5.3.8
Payment order revocation and payment reCall) ........ocoeoeieiieiieiiiiiiiiiiiiiiiiciccieie 186129

171 EUROSYSTEM UPDATE [internal review]: page 118, 119 (RTGS UDFS-chapter 5.3.9.1.1
GENETaAl FEMAIKS) .. ittt ettt ittt 187430

172 EUROSYSTEM UPDATE [internal review]: page 119, 120 (RTGS UDFS-chapter 5.3.9.1.2
Settlement of cash transfers in the entry diSPOSItion) ......c.cccecvveiiiiiiiiiiiiiiiiiiiiiiiiine 188131
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173 EUROSYSTEM UPDATE [internal review]: page 123 (RTGS UDFS-chapter 5.3.9.2
Comprehensive queue ManagemMENt). ... ..euerieeieiiiiiiieie it iee e 188131

174 EUROSYSTEM UPDATE [internal review]: page 129, 131, 132 (RTGS UDFS-chapter
5.3.9.3.2 Settlement of queued Normal PAYMENTS) .....eeeeeiiiiiiiiiiiiiiiiiiiiiiiiiiiieees 189131

175 EUROSYSTEM UPDATE [internal review]: page 134, 136 (RTGS UDFS-chapter 5.4.1
OVEIVIBW) ittt ettt ettt 189132

176 EUROSYSTEM UPDATE [internal review]: page 138ff (RTGS UDFS-chapter 5.4.2 AS
settlement ProCeAUIe A) ....uiciiiiiiiiiiiiiiie e 190133

177 EURO UPDATE [TSWG comment by BdE, ID1=7]: page 143 (RTGS UDFS-chapter 5.4.3
AS settlement ProCedUIe B)......ouuiuiiiiieiiiiiiii it 194137

178 EUROSYSTEM UPDATE [internal review]: page 143 (RTGS UDFS-chapter 5.4.3 AS
settlement ProCedure B) ......o.uiouiiiiiiiiii it 195138

179 EUROSYSTEM UPDATE [internal review]: page 151 (RTGS UDFS-chapter 5.4.4.1 AS
settlement ProCeAUIe C) .....uucuiiiiiiiiiiiiiiis ettt 199142

180 EUROSYSTEM UPDATE [internal review]: page 156ff (RTGS UDFS-chapter 5.4.4.2 AS
settlement Procedure D) ......ccuieiiiiiiiiiiiiis i 202145

181 EUROSYSTEM UPDATE [internal review]: page 161ff (RTGS UDFS-chapter 5.4.4.3

Cross-ancillary system Settlement) ... ...uueiriiiiiiiii it 204147
182 EURO UPDATE [TSWG comment by BdE, ID1=8&9]: page 164 (RTGS UDFS-chapter

5.4.5 AS settlement procedure E..........coiouiiiiiiiiiiii ittt 205148
...] 206149

183 EUROSYSTEM UPDATE [internal review]: page 162ff (RTGS UDFS-chapter 5.4.5 AS
settlement ProCeduUre E) ......ouiiiiiiiiiiiiii ittt 206149

184 EUROSYSTEM UPDATE [internal review]: page 166 (RTGS UDFS-chapter 5.4.6.1

GENETAl ASPECES) L.ttt ettt e e 210153
185 EURO UPDATE [TSWG comment by BdE, ID1=10]: page 167 (RTGS UDFS-chapter

5.4.6.2 Information Period)........uuieiiiiiiiiiiie it 210153
...] 210153

186 EUROSYSTEM UPDATE [internal review]: page 167 (RTGS UDFS-chapter 5.4.6.2
INfOrMation PEHOA) ..uu.eiiiiieiiiiii ettt 211154

187 EURO UPDATE [TSWG comment by BdE, ID1=11]: page 170 (RTGS UDFS-chapter
5.4.6.3 Settlement period ("ill")) ....oeoeeiiiiiiiiii 214157

...] 2143157

188 EUROSYSTEM UPDATE [internal review]: page 170 (RTGS UDFS-chapter 5.4.6.3
Settlement Period ("ill")) .....eeie i 214157

189 EUROSYSTEM UPDATE [internal review]: page 170ff (RTGS UDFS-chapter 5.4.6.4
Guarantee fund MeChaniSM) .......oueiiiiiiiiiiiiie i 215158
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190 EUROSYSTEM UPDATE [internal review]: page 175 (RTGS UDFS-chapter 5.5.2.1
OVEIVIBW) it ettt ettt ettt st et ettt e st nea et ee e 217159

191 EUROSYSTEM UPDATE [internal review]: page 176ff (RTGS UDFS-chapter 5.5.2.2
Initiation of liquidity tranSfErS) .....cueeiiiiiiiiiiieieii e 221163

192 EUROSYSTEM UPDATE [internal review]: page 179 (RTGS UDFS-chapter 5.5.2.3
Execution of liquidity tranSfers) .........ceeieiiiiiiiiiiiiiiiiiiiiiiieeiiiieii i 224166

193 EUROSYSTEM UPDATE [TSWG review]: page 186 (RTGS UDFS-chapter 5.5.2.3.1
Immediate intra-service liquidity transfer between two RTGS DCAS) ......ccccveeiiiiiciiiicnenns 224166

194 EUROSYSTEM UPDATE [internal review]: page 181ff (RTGS UDFS-chapter 5.5.2.4.1
Immediate intra-service liquidity transfer between two RTGS DCAS) ...cccveveriicviiieiiienee. 225167

195 EUROSYSTEM UPDATE [internal review]: page 183ff (RTGS UDFS-chapter 5.5.2.4.2
Immediate inter-service liquidity transfer from an RTGS DCA to a CLM Account) .......... 226168

196 EUROSYSTEM UPDATE [internal review]: page 187 (RTGS UDFS-chapter 5.5.2.4.3
Immediate inter-service liquidity transfer from an RTGS DCA to a T2S DCA, a T2S CB
Account or a TIPS Account) .. ... 227169

197 EUROSYSTEM UPDATE [internal review]: page 189 (RTGS UDFS-chapter 5.5.2.4.4
Immediate inter-service liquidity transfer from a T2S DCA, a T2S CB Account or a TIPS
Account to an RTGS DCA or RTGS SUB-ACCOUN) ...cuviuiiiiiiiiiiiiiiiii i 227169

198 EUROSYSTEM UPDATE [internal review]: page 196 (RTGS UDFS-chapter 5.5.3.1.1
Overview - 5.5.3.1 ReSErVation) ..........ccoviiiiiiiiii i 228179

199 EUROSYSTEM UPDATE [internal review]: page 196 (RTGS UDFS-chapter 5.5.3.1.2
Effect and tapping of liquidity reSernvation) ............oueeueeieiiiiiiisiiiiiiiiieiiiiiiiicieie e 228170

200 EUROSYSTEM UPDATE [internal review]: page 197 (RTGS UDFS-chapter 5.5.3.2.1
Overview — 5.5.3.2 LIMIS) .oo.vuiiiiiiiiiiiiiiii ittt et 228170

201 EUROSYSTEM UPDATE Jinternal review]: page 197, 198 (RTGS UDFS-chapter
5.5.3.2.1.1 Bilateral lMItS) ....c.ucuiieiiiiiiiiiiie ittt 230172

202 EUROSYSTEM UPDATE [internal review]: page 198 (RTGS UDFS-chapter 5.5.3.2.1.2
Multilateral imits) ......ooevueeiiiiiiiiii i 230172

203 EUROSYSTEM UPDATE [internal review]: page 198 (RTGS UDFS-chapter 5.5.3.2.1.3
Rules for definition Of lIMItS)........ouieeiiiiiiiiiiiie ittt 231173

204 EUROSYSTEM UPDATE [internal review]: page 199 (RTGS UDFS-chapter 5.5.3.2.2
Effect Of MIES) t.vveiiiiiiiiiiiiii ittt 232174

205 EUROSYSTEM UPDATE [internal review]: page 202 (RTGS UDFS-chapter 5.5.3.3
Dedication of liquidity for ancillary system Settlement)..........c..cceciiieiiiiiie i 234176

206 EUROSYSTEM UPDATE [internal review]: page 203 (RTGS UDFS- ch_p_er 5.5.34.1
Definition of floor/ceiling threshold) ... 235377

207 EUROSYSTEM UPDATE [TSWG comment by BdE, ID1=15]: page 203 (RTGS UDFS-
chapter 5.5.3.4.2 Breach of floor/ceiling threshold - notification) . .. 235177

208 EUROSYSTEM UPDATE [internal review]: page 203 (RTGS UDFS-chapter 5.5.3.4.2
Breach of floor/ceiling threshold - Notification) ..........oeveeiiiieiiiiii i 236178
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209 EUROSYSTEM UPDATE [internal review]: page 204 (RTGS UDFS-chapter 5.5.3.4.3
Breach of floor/ceiling threshold - rule-based liquidity transfer) ..........cccooeveiiiiiiieiiieeeens 236178

210 EUROSYSTEM UPDATE [internal review]: page 207 (RTGS UDFS-chapter 5.6.1.2
OVEIVIEW) i ettt ettt st ettt e st s et e e 236178

211 EUROSYSTEM UPDATE [internal review]: page 208 (RTGS UDFS-chapter 5.6.1.3.1
Status communication ANd tYPES).....euieiirieiiiiiiiiis i 237179

212 EUROSYSTEM UPDATE [internal review]: page 209 (RTGS UDFS-chapter 5.6.1.3.2
RTGS fil@ STAUS) .ttt ittt 237179

213 EUROSYSTEM UPDATE [internal review]: page 209 (RTGS UDFS-chapter 5.6.1.3.3
RTGS MeSSaQe StAtUS) .....veeiiiiiiiiiiiiiiie it 237179

214 EUROSYSTEM UPDATE [internal review]: page 216 (RTGS UDFS-chapter 5.6.1.3.4
Ancillary system batch message Status).........cueeeuieiiiiiiiiiiiiiiiiiiiiieeieieeiee e 238180

215 EUROSYSTEM UPDATE [internal review]: page 219 (RTGS UDFS-chapter 5.6.1.3.5
Cash transSfer StAtUS); ... .t 240182

216 EUROSYSTEM UPDATE [internal review]: page 224 (RTGS UDFS-chapter 5.6.2.1
CONCEPE) ittt e 241183

217 EUROSYSTEM UPDATE [internal review]: page 224ff (RTGS UDFS-chapter 5.6.2.3
RepOrt geNEration PrOCESS); .uu.uuuuiiiiiiitiit it ettt ittt et et e 241183

218 EUROSYSTEM UPDATE [internal review]: page 227 (RTGS UDFS- chapter 5.6.3.2
OVErVIEW fOr RTGS) ittt ittt ie e aeees 243185

219 EUROSYSTEM UPDATE [internal review]: page 154 (RTGS UDFS- chagter 5.6.3.3 Query
management process for RTGS) ... 243185

220 EUROSYSTEM UPDATE [internal review]: page 227 (RTGS UDFS- chapter 5.6.4
Broadcasts) ... 244186

221 EUROSYSTEM UPDATE [internal review]: page 227 (RTGS UDFS- chapter 5.6.4.1
Settlement-related DroadCastS).......ccuiiuiiiiiiiiiiii it 244186

222 EUROSYSTEM UPDATE [internal review]: page 233f (RTGS UDFS-chapter 5.8 Impact of
blocking on the processing of cash transfer orders) ..........ccooceeeeiiiiiiiiiiiiiiiiiiiiiine 245187

223 EURO UPDATE [TSWG comment by BdE, ID1=17]: page 235 (RTGS UDFS-chapter 5.9
Subscription for a debit or credit NOtIfICAION) .......vveiveviiiiiiiiiiiie i 245187

224 EUROSYSTEM UPDATE [internal review]: page 236 (RTGS UDFS-chapter 5.9
Subscription for a debit or credit NOLIfICAION) ......evieiiiiiiiiiiiei i 246187

225 EUROSYSTEM UPDATE [internal review]: page 237 (RTGS UDFS-chapter 6 Use of
common components iN RTGS) w...vieuiiiiiiiiiiiiiiie ittt eieiiei e 246188

226 EUROSYSTEM UPDATE [internal review]: page 238 (RTGS UDFS-chapter 6.1 CRDM)246188

227 EUROSYSTEM UPDATE [internal review]: page 240 (RTGS UDFS-chapter 6.2.1
Functional overview - 6.2 Data Warehouse)............c.coevvveviiieieeiiiiiiiieieeieiens 247189

228 EUROSYSTEM UPDATE [internal review]: page 241 (RTGS UDFS-chapter 6.3 Billing) 247189
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229 EUROSYSTEM UPDATE [internal review]: page 243 (RTGS UDFS-chapter 6.5 ESMIG)248190

230 EUROSYSTEM UPDATE [internal review]: page 244 (RTGS UDFS-chapter 6.6 Business
DAy MANAGEMENT) 1.ttt ettt ettt e 248190

231 EUROSYSTEM UPDATE [internal review]: page 244-245 (RTGS UDFS-chapter 6.7
CONLINGENCY SEIVICES) .. ittt 248190

232 EUROSYSTEM UPDATE [internal review]: page 248 (RTGS UDFS-chapter 7.2 Business
and operations MONIOIING) c...ueuuieriitiiieii et ettt e et nie i 249190

233 EUROSYSTEM UPDATE [internal review]: page 248 (RTGS UDFS-chapter 8.1 Role of
CBS N RTGS) ittt ettt 249191

234 EUROSYSTEM UPDATE [internal review]: page 249 (RTGS UDFS-chapter 8.2
Processing of cash transfer orders - specific functions for CBs in relation to their
COMMUNIEY) 1ottt ettt st ettt ettt s ae e eeeeees 250191

235 EUROSYSTEM UPDATE [internal review]: page 250 (RTGS UDFS-chapter 8.4
Contingency upload of A2A files and messages in U2A).......cc.ccciieiiiiiiiiiiiiiiiiiene. 250192

236 EUROSYSTEM UPDATE [internal review]: page 257 (RTGS UDFS-chapter 9.3.1
Description - Process RTGS payment order and liquidity transfer order) ............oco........ 251192

237 EUROSYSTEM UPDATE [internal review]: page 260 (RTGS UDFS-chapter 9.3.2
Messages - Process RTGS payment order and liquidity transfer order)..........c...coc........ 253194

238 EUROSYSTEM UPDATE [internal review]: page 260 (RTGS UDFS-chapter 9.4.1
Description - 9.4 Request payment order revocation or recall) ..........ccoeeveiiiiciiiiiiiinennns 254195

239 EUROSYSTEM UPDATE [internal review]: page 270 (RTGS UDFS-chapter 9.7.1
Description — 9.7 Execute RTGS standing order) ... 254195

240 EUROSYSTEM UPDATE [internal review]: page 273 (RTGS UDFS-chapter 9.8.1
Description — 9.8 Settle RTGS standing order)... .... 2565196

241 EUROSYSTEM UPDATE [internal review]: page 276-292 (RTGS UDFS-chapter 9.9.1
Description - 9.9 Perform standard RTGS settlement) .........cccoecvieiieiiiiiiiiiiiiiine 255196

242 EUROSYSTEM UPDATE [internal review]: page 298 (RTGS UDFS-chapter 9.12 Initiate
RTGS reject time or till time broadCast) .........uuoeieiieiiiiiiiii i 261202

243 EUROSYSTEM UPDATE [internal review]: page 315 (RTGS UDFS-chapter 9.14.7.1
Description - 9.14.7 Trigger guarantee fund mechanism USe) ..........ccceeviviiiiiiiviiieieiieenns 262202

244 EUROSYSTEM UPDATE [internal review]: page 318 (RTGS UDFS-chapter 9.14.8.1
Description - 9.14.8 Terminate AS processing for AS settlement procedure A or B)....... 262202

245 EUROSYSTEM UPDATE [internal review]: page 327 (RTGS UDFS-chapter 9.14.14.1
Description - 9.14.14 Execute start of procedure for AS settlement procedures C and D)264204

246 EUROSYSTEM UPDATE [internal review]: page 328 (RTGS UDFS-chapter 9.14.15.1
Description - 9.14.15 Execute start of cycle for AS settlement procedure C) .................. 264204

247 EUROSYSTEM UPDATE [internal review]: page 330 (RTGS UDFS-chapter 9.14.16.1
Description - 9.14.16 Execute end of cycle for AS settlement procedure C) ................... 264204

13



T2/T2S Consolidation Change Request: CSLD CR0064 SYS

248 EUROSYSTEM UPDATE [internal review]: page 332f (RTGS UDFS-chapter 9.14.17.1
Description - 9.14.17 Execute end of procedure for AS settlement procedure C) ........... 265205

249 EUROSYSTEM UPDATE [internal review]: page 336 (RTGS UDFS-chapter 9.14.19.1
DESCIPLON) v e s 265205

250 EUROSYSTEM UPDATE [internal review]: page 337 (RTGS UDFS-chapter 9.14.20.1
Description - 9.14.20 Reject AS transfer order for AS settlement procedure C).............. 266206

251 UROSYSTEM UPDATE [internal review]: page 339 (RTGS UDFS-chapter 9.14.22.1
Description - 9.14.22 Process AS batch revocation) .........c.cccueeiiiiiiiiiiiiiiiiiiiiiieaies 266206

252 UROSYSTEM UPDATE [internal review]: page 340 (RTGS UDFS-chapter 9.14.23.1
Description - 9.14.23 Process AS batch revocation broadcast).........cceeeveiiiiiiiiiieeeenns 267207

253 EUROSYSTEM UPDATE [internal review]: page 342 (RTGS UDFS-chapter 9.14.24.1
Description - 9.14.24 Return liquidity from sub-accounts to linked RTGS DCAS)............ 267207

254 EUROSYSTEM UPDATE Jinternal review]: page 350 (RTGS UDFS-chapter 9.18.1
Description - 9.18 Reject pending limit MOdifiCation) ..........ooccuieeiiiiiiiiiiiiiiiiiiiiiicis 268208

255 EUROSYSTEM UPDATE [internal review]: page 354 (RTGS UDFS-chapter 9.19.1
DESCIPHON) .ttt e et e 269209

256 EUROSYSTEM UPDATE [internal review]: page 354 (RTGS UDFS-chapter 9.21.1
Process business day event "Change of business day") .......cceeeieiieiiiiiiiiiiiiiiiiiee 269209

257 EUROSYSTEM UPDATE [internal review]: page 369 (RTGS UDFS-chapter 9.22.4 Initiate
RTGS operations-related BroadCast) ........ueiiiiiiiiiiii ittt 270210

258 EUROSYSTEM UPDATE [internal review]: page 369 (RTGS UDFS-chapter 9.22.5.1

Description - 9.22.5 Process RTGS operations-related broadcast).... ... 270210
259 EUROSYSTEM UPDATE [internal review]: page 371 (RTGS UDFS-chapter 10)........... 270210

260 EUROSYSTEM UPDATE [internal review]: page 375 (RTGS UDFS-chapter 11.1.1)..... 271211

261 EUROSYSTEM UPDATE [internal review]: page 376 (RTGS UDFS-chapter 11.1.2) ..... 271211

262 EUROSYSTEM UPDATE [internal review]: page 379 (RTGS UDFS-chapter 11.1.3.1) .. 272212

263 EUROSYSTEM UPDATE [internal review]: page 381 (RTGS UDFS-chapter 11.1.3.2) .. 272212

264 EUROSYSTEM UPDATE [internal review]: page 383 (RTGS UDFS-chapter 11.2.1.2) .. 272212

266 EUROSYSTEM UPDATE [internal review]: page 386/387 (RTGS UDFS-chapter 11.2.3)273213

267 EUROSYSTEM UPDATE [internal review]: page 396 (RTGS UDFS-chapter 11.4)........ 274213

268 EUROSYSTEM UPDATE [internal review]: page 397 (RTGS UDFS-chapter 11.5)......... 274214

269 EUROSYSTEM UPDATE [internal review]: page 417 (RTGS UDFS-chapter 12.1.1.3) .. 278218

270 EUROSYSTEM UPDATE [internal review]: page 425 (RTGS UDFS-chapter 12.1.3.1) .. 280219
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271 EUROSYSTEM UPDATE [internal review]: page 427 (RTGS UDFS-chapter 12.1.3.3) .. 280219

272 EUROSYSTEM UPDATE [internal review]: page 429 (RTGS UDFS-chapter 12.2.1.2) .. 281220

273 EUROSYSTEM UPDATE [internal review]: page 434 (RTGS UDFS-chapter 12.2.2.3) .. 281220

274 EUROSYSTEM UPDATE [internal review]: page 499 (RTGS UDFS-chapter 12.2.3.2) .. 282220

275 EUROSYSTEM UPDATE [internal review]: page 434 (RTGS UDFS-chapter 12.2.3.3) .. 282220

276 EUROSYSTEM UPDATE [internal review]: page 435 (RTGS UDFS-chapter 12.2.4.1) .. 282221

277 EUROSYSTEM UPDATE [internal review]: page 436 (RTGS UDFS-chapter 12.2.4.3) .. 283221

278 EUROSYSTEM UPDATE [internal review]: page 437 (RTGS UDFS-chapter 12.2.5.1) .. 283221

279 EUROSYSTEM UPDATE [internal review]: page 438 (RTGS UDFS-chapter 12.2.5.2) .. 283222

280 EUROSYSTEM UPDATE [internal review]: page 439 (RTGS UDFS-chapter 12.2.5.3) .. 284222

281 EUROSYSTEM UPDATE [internal review]: page 442 (RTGS UDFS-chapter 12.2.6.3) .. 284222

282 EUROSYSTEM UPDATE [internal review]: page 444 (RTGS UDFS-chapter 12.2.7.2) .. 285222

283 EUROSYSTEM UPDATE [internal review]: page 445 (RTGS UDFS-chapter 12.2.7.3) .. 285222

284 EUROSYSTEM UPDATE [internal review]: page 448/449 (RTGS UDFS-chapter 12.2.8.3)
........................................................................................................................................ 285223

285 EUROSYSTEM UPDATE [internal review]: page 448/449 (RTGS UDFS-chapter 12.2.8.3)
........................................................................................................................................ 286223

286 EUROSYSTEM UPDATE [internal review]: page 449/450 (RTGS UDFS-chapter 12.2.8.3)
........................................................................................................................................ 286223

287 EUROSYSTEM UPDATE [internal review]: page 450 (RTGS UDFS-chapter 12.2.8.3) .. 286224

288 EUROSYSTEM UPDATE [internal review]: page 451/452 (RTGS UDFS-chapter 12.2.9.3)
........................................................................................................................................ 287224

289 EUROSYSTEM UPDATE [internal review]: page 452 (RTGS UDFS-chapter 12.2.9.3) .. 287224

290 EUROSYSTEM UPDATE [internal review]: page 453 (RTGS UDFS-chapter 12.2.10.3) 288225

291 EUROSYSTEM UPDATE [internal review]: page 455 (RTGS UDFS-chapter 12.2.11.3) 288225

292 EUROSYSTEM UPDATE [internal review]: page 455 (RTGS UDFS-chapter 12.2.11.3) 289225

293 EUROSYSTEM UPDATE [internal review]: page 462/463 (RTGS UDFS-chapter
12.2.02.3) ce 294227

294 EUROSYSTEM UPDATE [internal review]: page 466 (RTGS UDFS-chapter 12.2.13.3) 295227

295 EUROSYSTEM UPDATE [internal review]: page 475 (RTGS UDFS-chapter 12.2.14.2) 295228

296 EUROSYSTEM UPDATE [internal review]: page 506 (RTGS UDFS-chapter 12.2.20.1) 297228
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297 EUROSYSTEM UPDATE [internal review]: page 509/510 (RTGS UDFS-chapter
12.2.20.3) ot e e 297228

298 EUROSYSTEM UPDATE Jinternal review]: page 509/510 (RTGS UDFS-chapter
12.2.20.3) coiii 298229

299 EUROSYSTEM UPDATE [internal review]: page 519 (RTGS UDFS-chapter 12.2.21.3) 300229

300 EUROSYSTEM UPDATE [internal review]: page 523 (RTGS UDFS-chapter 12.2.21.3) 300239

301 EUROSYSTEM UPDATE [internal review]: page 525 (RTGS UDFS-chapter 12.2.21.3) 300230

302 EUROSYSTEM UPDATE [internal review]: page 525 (RTGS UDFS-chapter 12.2.21.3) 301231

303 EUROSYSTEM UPDATE [internal review]: page 525 (RTGS UDFS-chapter 12.2.21.3) 302231

304 EUROSYSTEM UPDATE [internal review]: page 525 (RTGS UDFS-chapter 12.2.21.3) 303232

305 EUROSYSTEM UPDATE [internal review]: page 525 (RTGS UDFS-chapter 12.2.21.3) 304233

306 EUROSYSTEM UPDATE [internal review]: page 525 (RTGS UDFS-chapter 12.2.21.3) 307236

307 EUROSYSTEM UPDATE [internal review]: page 525 (RTGS UDFS-chapter 12.2.21.3) 307237

308 EUROSYSTEM UPDATE [internal review]: page 525 (RTGS UDFS-chapter 12.2.21.3) 308237

309 EUROSYSTEM UPDATE [internal review]: page 525 (RTGS UDFS-chapter 12.2.21.3) 308238

310 EUROSYSTEM UPDATE [internal review]: page 525 (RTGS UDFS-chapter 12.2.21.3) 309238

311 EUROSYSTEM UPDATE [internal review]: page 525 (RTGS UDFS-chapter 12.2.21.3) 310239

312 EUROSYSTEM UPDATE [internal review]: page 525 (RTGS UDFS-chapter 12.2.21.3) 311240

313 EUROSYSTEM UPDATE [internal review]: page 525 (RTGS UDFS-chapter 12.2.21.3) 3112490

314 EUROSYSTEM UPDATE [internal review]: page 525 (RTGS UDFS-chapter 12.2.21.3) 311240

315 EUROSYSTEM UPDATE [internal review]: page 525 (RTGS UDFS-chapter 12.2.21.3) 312241

316 EUROSYSTEM UPDATE [internal review]: page 525 (RTGS UDFS-chapter 12.2.21.3) 3122431

317 EUROSYSTEM UPDATE [internal review]: page 525 (RTGS UDFS-chapter 12.2.21.3) 312241

318 EUROSYSTEM UPDATE [internal review]: page 530-538 (RTGS UDFS-chapter
12.2.22.3) tiie 313242

319 EUROSYSTEM UPDATE [internal review]: page 540 (RTGS UDFS-chapter 12.3.1.2) .. 314243

320 EUROSYSTEM UPDATE [internal review]: page 448 (RTGS UDFS-chapter 12.3.2.2) .. 315243

321 EUROSYSTEM UPDATE [internal review]: page 554-561 (RTGS UDFS-chapter 12.4.1.3)
........................................................................................................................................ 315243

322 EUROSYSTEM UPDATE [internal review]: page 564 (RTGS UDFS-chapter 12.4.2.3) .. 316244

323 EUROSYSTEM UPDATE [internal review]: page 575 (RTGS UDFS-chapter 12.4.3.3) .. 317244
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324 EUROSYSTEM UPDATE [internal review]: page 592, 608 (RTGS UDFS-chapter 12.4.4.3)
........................................................................................................................................ 318245

325 EUROSYSTEM UPDATE [internal review]: page 611 (RTGS UDFS-chapter 12.4.5.3) .. 319245

326 EUROSYSTEM UPDATE [internal review]: page 618 (RTGS UDFS-chapter 12.5.1.1) .. 319245

327 EUROSYSTEM UPDATE [internal review]: page 619 (RTGS UDFS-chapter 12.5.1.2) .. 320246

328 EUROSYSTEM UPDATE [internal review]: page 620 (RTGS UDFS-chapter 12.5.1.3) .. 320246

329 EUROSYSTEM UPDATE [internal review]: page 625 (RTGS UDFS-chapter 12.5.3.3) .. 322247

330 EUROSYSTEM UPDATE [internal review]: page 625 (RTGS UDFS-chapter 12.5.3.3) .. 322247

331 Wait WWEUROSYSTEM UPDATE [internal review]: page 625 (RTGS UDFS-chapter

12.5.3.3) .. .. 322248
332 EUROSYSTEM UPDATE [internal review]: page 627/628 (RTGS UDFS-chapter 13.1

Index of validation rules and error COAES) ......uuuuuuiiiiiiiiiiiiiii i e 323248
CRDM UDFES ..ttt 326249

333 EUROSYSTEM UPDATE [JIRA CSLDME-577]: page 18 (CRDM UDFS - chapter 1.2.1
Connectivity) 324249

334 EUROSYSTEM UPDATE [Internal review]: page 31 (CRDM UDFS - chapter 1.2.2.1.2
Privilege)... .. . ... 328251

335 EUROSYSTEM UPDATE [JIRA CSLDME-607]: page 78 (CRDM UDEFS - chapter 1.3.2.3
Description of the @ntitieS) ........eeeeeiiiiiiiiiii i 333256

336 EUROSYSTEM UPDATE [EDITORIAL]: page 154 (CRDM UDFS - 3.1.1.1
ModifyStandingOrder (camt.024)); page 172 (CRDM UDFS - 3.1.1.7 ModifyLimit
(camt.011)); page 192 (CRDM UDFS - 3.1.2.3 AccountOpeningRequest (acmt.007));
page 198 (CRDM UDFS - 3.1.2.6 AccountExcludedMandateMaintenanceRequest
(acmt.015)); page 225 (3.1.3.11 PartyModificationRequest (reda.022)); page 272 (CRDM
UDFS- 5.1. Business Rules); MyStandards T2-CoCo — Standing Order — camt.024;
MyStandards T2-CoCo — CashAccountManagement — acmt.007, acmt.015; MyStandards
T2-CoCo — PartyManagement — reda.022; MyStandards T2-CoCo — Limit — camt.011.. 334256

337 EUROSYSTEM UPDATE [Remedy PBI000000212592]: page 192 (CRDM UDFS- 3.1.2.3
AccountOpeningRequest (acmt.007))... . 342264

338 EUROSYSTEM UPDATE [Remedy INC000000284617]: page 205 (CRDM UDFS- 3.1.3.2
PartyReport(reda.017)).... .. 342265

339 EUROSYSTEM UPDATE [Internal review]: page 254 (CRDM UDFS - chapter 4.5.3.8
Message Subscription Rule — New (DMT SPecifications)) ......uceeeiiveeiiiiieiiiiieiiiiiiiiiens 342265

340 EUROSYSTEM UPDATE [Internal review]: page 256 (CRDM UDFS - chapter 4.5.3.12
Cash Account — New (DMT SpecifiCations)) ......ceueeiiiiiiiiiiiiiiiiiiiiisiiiiieiiaee 343266

341 EUROSYSTEM UPDATE [Internal review]: page 268 (CRDM UDFS - chapter 4.5.3.15
Party Service Link — New (DMT SpecCifiCations)) .........cccouieiiiiiiiiiiiiiiiiiiiiciiieiiieis 346269

342 EUROSYSTEM UPDATE [Remedy INC000000285677]: page 272 (CRDM UDFS-5.1.
BUSINESS RUIES). ...ttt ettt 349272
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343 EUROSYSTEM UPDATE [CSLD-0062-UDFS]: MyStandards T2-CoCo — Standing Order

— message examples for camt.024 and camt.070. ....oooveeeeieiiiiiiiiiiiiiciiiiiiiiiiiiee 349272
344 EUROSYSTEM  UPDATE _ [CSLD-0062-UDFS]:  MyStandards  T2-CoCo -

DirectDebitMandate — message example for camt.099 .........cccovveiiiiiiiiiiiiiiiiiiiee. 350273
345EUROSYSTEM UPDATE [JIRA CSLDME-654]: MyStandards T2-CoCo —

BusinessApplicationHeader — head.001. .......cccouiiiiiiiiiiiie i 350273
CRDM UHB .. et ettt ettt 350273

346 EUROSYSTEM UPDATE [ECB-4CB internal review]: CRDM UHB-chapter 2.4.3.2 RTGS
BIC Directory — Search/LISt SCrEEN .......ccuieiiiiiiiiiiiiei ittt 350273

347 EUROSYSTEM UPDATE [ECB-4CB internal review]: CRDM UHB-chapter 3.7.1.8 Usage
Of RTGS BIC DIr@CHOIY ..cueiuiiuiiiiiiiiiiiiiiiei ittt 351274

348 EUROSYSTEM UPDATE [ECB-4CB internal review]: CRDM UHB-chapter 4.1.38 RTGS
BIC DIFECLOIY ittt et 351274

349 EUROSYSTEM UPDATE [ECB-4CB internal review]: CRDM UHB-chapter 4.1.38 RTGS
BIC DIFECIOIY ..ttt ettt 352275

350 EUROSYSTEM UPDATE [JIRA CSLDME-606]: CRDM UHB-chapter 2.3.1.8 Party
Service Link — NeW/Edit SCrEEN .....ccviiiiiiiiiiiiiiii ittt 352275

351 EUROSYSTEM UPDATE [JIRA CSLDME-602]: CRDM UHB-chapter 4.3.2.10 Ancillary
System Procedures — NEW/Edit SCrEEN .......ccuiiiiiiiiiiiiiiiii i 352275

352 EUROSYSTEM UPDATE [ECB-4CB internal review/ PBI000000212591]: CRDM UHB-
chapter 2.4.2.8 Ancillary System Procedures — New/Edit SCreen .........cocoevviiciiiiieeeen. 354277

353 EUROSYSTEM UPDATE [ECB-4CB internal review/ PBI000000212591]: CRDM UHB-
chapter 4.3.2.10 Ancillary System Procedures — New/Edit SCreen ..........ccocceeeeeeeeeeenne. 354277

354 EUROSYSTEM UPDATE [internal review]: CRDM UHB-chapter 2.4.2.6 Ancillary System
Procedures — Search/LiSt SCreEN .......ciuiiiiiiiiiiiiiiiiiiiiiiieiiiiii i 355278

355 EUROSYSTEM UPDATE [JIRA CSLDME-597]: CRDM UHB-chapter 2.3.2.8
Standing/Predefined Liquidity Transfer Order — Search/List SCreen ..........c.cccoceviveeieene. 355278

356 EUROSYSTEM UPDATE [JIRA CSLDME-597]: CRDM UHB-chapter 2.3.2.9
Standing/Predefined Liquidity Transfer Order — Details Screen .. ceeeeen.. 356279

357 EUROSYSTEM UPDATE [JIRA CSLDME-597]: CRDM _UHB-chapter 2.3.2.10
Standing/Predefined Liquidity Transfer Order — New/Edit screen.... ceeene.. 356279

358 EUROSYSTEM UPDATE [JIRA CSLD- CSLDME-597]: CRDM UHB-chapter 2.4.1.12
Standing Order for Reservation — Search/LiSt SCreen ........ccccuviieiiiiiiiiiiiiiiiiiiiiiieenns 356279

359 EUROSYSTEM UPDATE [JIRA CSLDME-597]: CRDM UHB-chapter 2.4.1.13 Standing
Order for Reservation — New/edit SCreEN .....c.uuiiiiiiiiiiiiiiiiiiiiiseeeiiies e 357280

360 EUROSYSTEM UPDATE [JIRA CSLDME-597]: CRDM UHB-chapter 2.3.4.5 Report
Configurations — Search/LiSt SCrEEN ........cuucuiieiiiiiiiiiii i e 357280

361 EUROSYSTEM UPDATE [JIRA CSLDME-597]: CRDM UHB-chapter 2.3.4.6 Report
Configuration — DetailS SCrEEN .......ccuiiiiiiiiiiiiiii ittt 357280
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362 EUROSYSTEM UPDATE [JIRA CSLDME-597]: CRDM UHB-chapter 2.3.4.67 Report
Configuration — NeW/Edit SCreeN.......uuuiiiiiiiiiiiii ittt 357286

363 EUROSYSTEM UPDATE [JIRA CSLDME-597]: CRDM UHB-chapter 2.3.4.4 Message
Subscription Rule — NeW/Edit SCreEeN ......ccuuitiiiiiiiiiiiiiie i e 358281

364 EUROSYSTEM UPDATE [internal review]: CRDM UHB-chapter 2.3.6.2 Distinguished
Name-BIC Routing — NeW/Edit SCrEEN ........uuieiiiiiiiiiiiii it 358281

365 EUROSYSTEM UPDATE [INC000000271426]: CRDM UHB-chapter 3.4.1.4 Create a
Party Service LINK........ocouiiiiiiiiiiiiiii it 358281

366 EUROSYSTEM UPDATE [SDD-CN 0025]: CRDM UHB-chapter 2.3.2.2 Cash Account —
DEtalS SCIEEN ...ttt ettt e 359282

367 EUROSYSTEM UPDATE [SDD-CN 0025]: CRDM UHB-chapter 2.3.2.3 Cash Account —
NEW/EQIt SCIEEM ...ttt ettt ettt eie i 359282

368 EUROSYSTEM UPDATE [SDD-CN 0025/ PBI000000211905]: CRDM UHB-chapter
4.3.2.19 Cash Accounts — NeW/Edit SCreeN .......cuveciiiiiiiiiiii i 359282

369 EUROSYSTEM UPDATE [Internal review]: CRDM UHB-chapter 2.3.2.2 Cash Account —
DEtalS SCrEEN ...vcuviiiiiiiiiiiiii i 360283

370 EUROSYSTEM UPDATE [Internal review]: CRDM UHB-chapter 2.3.2.3 Cash Account —
NEW/EAIt SCrEEN ...ttt e 360283

BILL UDFES ..oiiiiiiiiiiiii i it e 361284

371 EUROSYSTEM UPDATE [JIRA CSLDME-611]: page 30 (BILL UDFS - 1.5.8 Invoice

CFEATION) . ettt e 361284
ESMIG UDFES ...t e 362285
372 EUROSYSTEM UPDATE [Remedy PBIO00000209351]: page 27 (ESMIG UDFS —

1.5.4.2.1.1 Invalid digital signature); page 28 (ESMIG UDFS — 1.5.4.2.1.2 Timeout and

oversized management); page 29 (ESMIG UDFS — 1.5.4.3 ReceiptAcknowledgement

(@dMi.007.001.01)) oo 362285
ECONS HHUDFES ... ittt et e ettt ettt et et e e e 364286

373 EUROSYSTEM UPDATE [Internal review]: page 14 (ECONS Il UDFS - chapter 1.2.5
Graphical User Interface — Table 1 - ECONS Il U2A functions).... e, 364286

374 EUROSYSTEM UPDATE [JIRA CSLDME-516]: page 16 (ECONS Il UDFS - chapter
1.3.1.2 Concept of party in ECONS II)... .. ... 364286

375 EUROSYSTEM UPDATE [internal review]: page 17 (ECONS Il UDFS - chapter 1.3.1.5.
Reference data for parties in ECONS Il - Figure 3 — Party reference data model) .......... 364287

376 EUROSYSTEM UPDATE [Internal review]: page 19 (ECONS Il UDFS - chapter 1.3.2.
Accounts structure and organization — FiQure 4) ..........ccooeeoiiioiiiiieiiiiiciiiiiiiciiee, 365288

377 EUROSYSTEM UPDATE [JIRA CSLDME-516]: page 19 (ECONS Il UDFS - chapter
1.3.2.1. CB CONtNGENCY ACCOUNES) ..euriiiisiiiiiiiiiiiiiiiet ittt e 366288

378 EUROSYSTEM UPDATE [JIRA CSLDME-516]: page 20 (ECONS Il UDFS - chapter
1.3.2.2. Payment Bank Contingency ACCOUNES)......ueuiiiiiiiiiiiiiiiiiiiiiiiiieiiiieiieieieneee 366289
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379 EUROSYSTEM UPDATE [JIRA CSLDME-157]: page 20 (ECONS Il UDFS - chapter
1.3.2.3. Contingency Technical ACCOUNES). ... ucuuuierieiiiiiiiiiiiisiiiiiieeieiieiiiiieiecie e 367289

380 EUROSYSTEM UPDATE [ECB-4CB internal review]: page 21 (ECONS Il UDFES - chapter
1.3.2.5. Reference data for accounts in ECONS 1) ....ecveieiiiiiiiiiiiiiii i 367289

381 EUROSYSTEM UPDATE [Internal review]: page 23 (ECONS Il UDFS - chapter 1.4.1.
Liquidity Transfer — Table 6 — Liquidity Transfer data)..........cc.cecviiiiiicieiiiiiiiiiias 367289

382 EUROSYSTEM UPDATE [Internal review]: page 24 (ECONS |l UDFES - chapter 1.4.2.
Payment Order transaction - Table 7 — Payment Order transaction)...........c.ccccceeeieeneens 368290

383 EUROSYSTEM UPDATE [Internal review]: page 27 (ECONS |l UDFES - chapter 1.5.1.
GENETAl CONCEPLS) 1.ttt ettt ettt ettt it sttt et e n s 368290

384 EUROSYSTEM UPDATE [Internal review]: page 28 (ECONS Il UDFS - chapter 1.5.1.
General concepts - Figure 6 — Contingency component status diagram) ........................ 369291

385 EUROSYSTEM UPDATE [ECB-4CB internal review]: page 30 (ECONS Il UDFES - chapter
1.5.2. Liquidity MAnagemMENE) ......uiueieiiiiiiieitiee ittt 369291

386 EUROSYSTEM UPDATE [ECB-4CB internal review]: page 31 (ECONS Il UDFES - chapter
1.5.2.1. Inbound Liquidity TranSfer) .......ecceeeieiiiiiiiiiiiieiiiiiiiiii i 370292

387 EUROSYSTEM UPDATE [Internal review]: page 32 (ECONS Il UDES - chapter 1.5.2.1.

Inbound Liquidity Transfer - Figure 7 — Inbound Liquidity Transfer status diagram)........ 370292

388 EUROSYSTEM UPDATE [Internal review]: page 33 (ECONS Il UDFES - chapter 1.5.2.2.
Outbound Liguidity Transfer - Figure 8 — Outbound Liquidity Transfer status diagram) .. 372293

389 EUROSYSTEM UPDATE [Internal review]: page 35 (ECONS Il UDFS - chapter 1.5.3.

Settlement of Payment Orders transactions - Figure 9 — Payment Order Transaction status
IAGIAM) i e e e 373294

390 EUROSYSTEM UPDATE [Internal review]: page 37 (ECONS Il UDFS - chapter 1.5.4.
Settlement of AS Transaction fileS) .......c..ceecuiiiiiiiiiiiiiiiiiiiiiiciiieiece e 374295

391 EUROSYSTEM UPDATE [Internal review]: page 39 (ECONS Il UDFES - chapter 1.5.5.2.
Contingency ACCOUNt CreatION) ....uuesiiiiiiiiiiiiieie ettt ie s 374295

392 EUROSYSTEM UPDATE [Internal review]: page 47 (ECONS Il UDFES - chapter 1.6.1.2.
Reconciliation activities with business date change in ECONS Il - Figure 12 — Contingency
session spread over multiple buSINESS daYS) ......cuoveieriiiiiiiiiiiiiii i 375296

393 EUROSYSTEM UPDATE [Internal review]: page 56 (ECONS Il UDFS - chapter 2.2.1.
Inbound Liquidity Transfer - Table 18 — Inbound Liquidity Transfer Order steps)............ 376297

394 EUROSYSTEM UPDATE [Internal review]: page 61 (ECONS Il UDFS - chapter 2.2.1.1.5
Provision of liquidity via Contingency Transit Account - Successful scenario)................ 376297

395 EUROSYSTEM UPDATE [Internal review]: page 61 (ECONS Il UDFS - chapter 2.2.1.1.6
Provision of liquidity from an external CMS - Successful scenario)..... ... 376297

396 EUROSYSTEM UPDATE [Internal review]: page 64 (ECONS Il UDFS - chapter 2.2.2.
Outbound Liquidity Transfer - Table 19 — Outbound Liquidity Transfer Order steps) ...... 377297

397 EUROSYSTEM UPDATE [Internal review]: page 68 (ECONS Il UDFS - chapter 2.3.
Payment TranSaCtONS) .. uu.ueiiiiiietteie i ittt s ettt 377298
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398 EUROSYSTEM UPDATE [Internal review]: page 69 (ECONS |l UDFES - chapter 2.3.1.
Payment Order Transactions - Table 20 — Payment Order Transactions steps) ............. 377298

399 EUROSYSTEM UPDATE [Internal review]: page 81 (ECONS Il UDFS - chapter 2.3.2. AS
Transfer Initiation - Table 21 — AS Transfer Initiation StEPS) .........ccveeiiiiiiiiciicieiiieienes 378298

400 EUROSYSTEM UPDATE [Internal review]: page 89 (ECONS Il UDFS - chapter 3.2.2.
Technical validation at transport and business level) ..........cccociiiiiiiciiciiiiiiiiiine, 378298

401 EUROSYSTEM UPDATE [Internal review]: page 90 (ECONS Il UDFES - chapter 3.3.1. List
of messages - Table 26 — List Of MESSAGES) ....ovvvvrieiiiiiiiiiiiiiiiiiiiiiiisiiie s 378299

402 EUROSYSTEM UPDATE [EDITORIAL]: page 91 (ECONSII UDEFS - 3.3.2.1.2
ReturnAccount (camt.004)); page 94 (3.3.2.1.4 ReturnBusinessDayInformation
(camt.019)); page 97 (3.3.2.1.5 Receipt (camt.025)); page 98 (3.3.2.1.6
LiquidityCreditTransfer (camt.050)); page 101 (3.3.2.2.1 BusinessApplicationHeader
(head.001)); page 105 (3.3.2.4.1 AS Transfer Initiation (pain.998)) .......ccoceevvveviiiriienenee. 378299

403 EUROSYSTEM UPDATE [Internal review]: page 94 (ECONS Il UDFS - chapter 3.3.2.1.3
GetBusinessDayInformation (Camt.018))........cccoueiiiiiiiiiiiii i, 381302

404 EUROSYSTEM UPDATE [JIRA CSLDME-448]: page 100 (ECONSII UDFS — 3.3.2.1.7
BankToCustomerStatement (CamMt.053)) ...oeuuiiiiiriiiiiiieiiiieiiiiieieeieiieiiiiesee e 381302

405 EUROSYSTEM UPDATE [SDD-PBR-029 PBI-212953]: page 105 (ECONSII UDFS-

chapter 3.3.2.4.1 AS Transfer Initiation (Pain.998)) .........cccceeiiiiiiiiiiiiiiiiiiiiiiiiiiinene 382302
406 EUROSYSTEM UPDATE [Internal review]: page 109 (ECONS Il UDFS - chapter 4.1.

Business Rules and Error COAES) ...uuuiiiiiiiiiiiiiiiii ittt 383303
407 EUROSYSTEM UPDATE [Internal review]: page 121 (ECONS Il UDFES - chapter 4.4. List

OFf @CTONYMIS) 1ottt ettt ettt 386305
DWH UDFS L.ttt ettt ettt ettt e et n e 391305

408 EUROSYSTEM UPDATE [internal review]: page 9 (DWH UDFS-chapter 3.1 Overview) 391305

409 EUROSYSTEM UPDATE [internal review]: page 9 (DWH UDFS-chapter 3.1 Overview) 391365

410 EUROSYSTEM UPDATE [internal review]: page 11 (DWH UDFS-chapter 3.2 Types,
Sharing anNd STOTAGE) .....uuiuieiiii ittt ettt neees 393306

411 EUROSYSTEM UPDATE [internal review]: page 12 (DWH UDFS-chapter 3.3 Examples
for A2A delivery of DWH rePOItS) v...euuieeuiiiiiiiiiiiiiie sttt 393307
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14 FUROSYSIER UPDALE fintemal sevies] page bi-bd (G UDI Sohapien 5.2.4

15 PDATE finternalreview}: page 54-55(CLM-UDFS-chapter 3.2.6 Closing
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151 ((‘I M—_UDES nl’%r 5721
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69— EUROSYSTEM UPDATE internalreviewl:—page—164—(CLM—UDFS-chapter—6.2.1
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142-LUROSYSTEM UPDATE [internal reviewl: page 57 (RTGS UDI S-chapter 3.2.2
Reference-dataforaccountsused by RTGS)

146-EUROSYSTEM UPDATE [internal review]: page 71, 72 (RTGS UDFS-chapter 3.5
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immediate inter-serviee liquidity transfer from an RTGS DCA-to-a T25 DCA
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Broadeasts) 163

31



T2/T2S Consolidation Change Request: CSLD CR0064 SYS

168

) 183
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300-EUROSYSTEM —UPDATE [EDITORIALL—page—154(CRDM—UDFS 3111
{camt:011));page—192 (CRDM-UDFS —3-1.2.3 AccountOpeningRequest (. ;
- ; 2 g ( - ;
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L
IS}

N
IS

UDFS - chapler1.3.2.5. Reference dalafor-accounts - ECONS W) 257

Liguidity Transfer — Table 6— Liguidity Transfer data) 257
v+ O T 257

346-EUROSYSTEM-UPDATE [internalreview)—page 24 (ECONS-H-UDFS - chapter1-4-2.
Payment Order transaction - Table 7 — Payment Order transaction 258
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e e e e o e R A 266

Technical validation attranspor-and businesslevel) e 266
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58—EUROSYSTEM UPDATE finternal—+ }:—page—151 (CLM UDFS-chapter 5.7.2.1
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69—EUROSYSTEM UPDATE internalreview]: page 164 (CLM UDFS-chapter 6.2.1
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172 EUROSYSTEM-UPDATE finternalreview}:—page—170H (RTGS UDFS-chapter5.4.6-4
Guarantee fund-mechanisi)

immediate inter-service liquidity transfer from an RTGS DCA-to 8- CLM Account) -
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155

fer) 155

160

management processIor RTGS) oo 162

49



T2/T2S Consolidation Change Request: CSLD CR0064 SYS

166
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" i V) 185

e e e e 186
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266-EUROSYSTEM UPDATE [internal review}: page 525 (RTGS UDFS-chapter 12.2.21.3) ... 202
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276-EUROSYSTEM UPDATE [internal review}: page 525 (RTGS UDFS-chapter 12.2.21 .3} ... 210
122213} 210
122213} 210

297 EUROSYSTEM UPDATE [EDITORIALL:page 154 (CRDM-—UDFS 3111
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317EUROSYSTEM— UPDATE — [HRA— CSLD-768}: CRDM—— UHB-chapter—2.3.29

i '

BILL UDFS 252
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SB-Contingeney-Accounts) 256

) 257

1) 259
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368-EJROSYSTEM UPDATE [nternal review]-page 121 (FCONS HUDFS —chapter4-4-List
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Proposed wording for the Change request:

CLM

1 EUROSYSTEM UPDATE [internal review]: page 27 (CLM UDFS-chapter Reader’s guide)

|Interface is provided for all CLM Actor's

[]

For instance, business readers, interested mainly in organisational issues, may not wish to enter into
the full details of each message description, but they might prefer going through a description of the
business processes and the information flows between their own business application(s) and CLM. On
the other hand, technical readers involved in the specification and development of technical interfaces
to CLM may not be interested in the complete description of the features CLM offers. They would
probably search the necessary information to design and build the interface of the CLM Actor'sAcceunt
Helder's business application with CLM. The following paragraphs show - with a couple of examples -

how business and technical readers may follow different reading patterns in order to fulfil their needs.

2 EUROSYSTEM UPDATE [internal review]: page 29 (CLM UDFS-chapter 1 Overview of CLM)

|Clarification on TIPS Accounts

[-]

In order to reach these objectives, the CLM holds main cash accounts (MCAs) as the central source of

liquidity; the MCA is used for all CBOs as well as the management of the credit line (if applicable). The
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available liquidity can be transferred to the dedicated cash accounts (DCAs) of RTGS and T2S or TIPS
Accounts. For calculating the fulfilment of the minimum reserve requirements and the automatic marginal
lending facility the balances on all relevant accounts (MCAs, DCAs and TIPS Accounts) are taken into
account. A CLM Account Holder is responsible for its own liquidity management and for monitoring the
settlement process or grant access to another party to perform these tasks on its behalf. The A2A
communication between credit institutions and all TARGET Services and common components is based
on International Organization for Standardization (ISO) 20022 compliant messages.

[]

3 EUROSYSTEM UPDATE [ ]: page 33 (CLM UDFS-chapter 2.1
Connectivity)

|Types of communication are individual messages or files

[]

The A2A connectivity mode supports a message-based and a file-based transmission channel. The use
of a connectivity channel is dependent on the size of business content that is to be transmitted. The limit
for a message-based communication is 32 KB, while the maximum size of a file-based communication is
limited to 32 MB. Therefore, the transmission channel is not dependent on the type of communication,
i.e. file-based or message-based , but the size of the
communication. Individual messages can be sent using file-based communication (and must be if they
exceed the size limit of message-based transmission) and files can be sent using message-based
communication when the size limit is not exceeded.

[]

4 EUROSYSTEM UPDATE [Internal review]: page 33 (CLM UDFS-chapter 2.2 Authentication
and authorisation process in CLM)

|Adapti0n of cross-reference links.

L]

ESMIG authenticates the CLM Actor and carries out an authorisation check at service level in order to
verify whether the DN is permitted to submit requests to CLM. The ESMIG UDFS, chapter “Technical
message validation” contains exhaustive information on all the authentication and authorisation checks
ESMIG performs.

The authorisation of the request is checked against the role’s access privileges. The privileges, which are
used in CLM, are listed in the CRDM UDFES, chapter "Privileges" in the table "CLM functions".
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45 EUROSYSTEM UPDATE [internal review]: page 33 (CLM UDFS-chapter 2.2 Authentication
and authorisation process in CLM)

|Clarification on privileges for A2A only and U2A only

[]

The authorisation of the request is checked against the role’s access privileges.{CR-33} The privileges

which are used in CLM, are listed in the CRDM UDFS. Privileges, which are used for A2A only or U2A
only, are marked accordingly.

56 EUROSYSTEM UPDATE [internal review]: page 34 (CLM UDFS-chapter 2.3.2 Integrity)

|Correction of terminology for DWH and clarification for GUI access on audit trail |

[-]

Furthermore an audit trail provides the possibility to query through U2A interface for A2A entries and U2A
tasks or by a user defined DWH gueryreport the modified data at the attribute level, the user performing

the change and the timestamp of the change made. This audit trail shows both the changed attributes
and the new values.

67 EUROSYSTEM UPDATE [ ]: page 35 - 39 (CLM UDFS-chapter 2.5
Communication between CLM and CLM Actors)

Clarification on non-usage of real-time file-based network service and terminology clarification. Adaption of cross-
reference links.

[]

With the distinction of message-based and file-based network services this allows feur three network
service types:

| store-n-forward message-based network service;

| store-n-forward file-based network service;

| real-time message-based network service;

Footnote: Real-time file-based network service is not supported.

[-]
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CLM business [Inbound communication Outbound communication response

data exchanges |[request

Instructions Store-n-forward message-based, Store-n-forward message-based,

store-n-forward file-based store-n-forward file-based

Queries Real-time message-based Real-time message-based
in case of timeout and/or oversize:

store-n-forward message-based or store-n-forward file-based
(see chapter Outbound traffic exceeding given size
limitations)*

store-n-ferward-file-based
Reports N/A Store-n-forward message-based,
store-n-forward file-based
Notifications N/A Store-n-forward message-based,
store-n-forward file-based
Table 2 - Business data and communication channels

Footnote: X Timeout handling and the switch from store-n-forward message-based to store-n-forward file-
based is handled in ESMIG. Respective details are provided in the ESMIG UDFS, chapter "Timeout and

oversized management".

L]
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CLM business data exchanges |Communication channel |Deduction of PTA

Notification as response to an Store-n-forward message - A notification as response to an instruction is sent
instruction based to the same network service and PTA which were
used for sending the related in-bound

communication.

Notifications being not a response to  Store-n-forward message -  The store-n-forward notification being not a

an instruction but belonging to a based response to an instruction is sent to the PTA that
business case triggered by an is defined in the routing configuration.
instruction, e.g.

BankToCustomerDebitCreditNotificati

on (camt.054) [ 398]

Revocation of payment orders and Store-n-forward message -  Revocation of payment orders and rejection of

rejection of cash transfer orders based cash transfer orders are sent to the PTA which is
derived from the addressed business receiver
(identified in the attribute <To> BIC located in

the BAH of the message)

Real-time message - based:
Responses to queries Responses to real-time messages are sent to the

in case of time-out store-n-  pyp ¢ the sender of the query. In case of

forward message - based,

timeout and/or oversize additional messages are
store-n-forward file - based sent using the store-n-forward message — based
network channel or store-n-forward file — based
network channel for the same technical receiver
and the same network provider. *

Store-n-forward file - based
Reports Reports are sent in store-n-forward mode to the

store-n-forward message - PTA that is defined

based

Table 3 - Deduction of PTA

Footnote: * Timeout handling and the switch from store-n-forward message-based to store-n-forward file-
based is handled in ESMIG. Respective details are provided in the ESMIG UDFS, chapter "Timeout and
oversized management".

For further information see the CRDM UDFS, chapter "Party Data Management".

Connectivity requirements for CLM actors

Store-n-forward mode:
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Each external actor sending store-n-forward traffic to CLM has to be able to receive store-n-forward
traffic with the sender DN and NSP for message-based and file-based network channel.

According to the routing configuration the technical receiver name and the NSP are defined for
receiving store-n-forward traffic from CLM. The external actor has to support message-based and
file-based network channel.

Real-time mode:

each external actor sending real-time traffic to CLM has to be able to receive real-time and store-n-
forward traffic with the sender DN and NSP for message-based and file-based network channel (the

latter for store-n-forward only).

Link routing information on technical and business level

The PTA is always set-up as “point-to-point” information, i.e. if a message is sent by a party A to CLM the
PTA of party A is represented by the related DN on technical transport layer of the message and the PTA
of CLM is also identified by a DN. Further details on the set-up are provided in the ESMIG UDFS -chapter
“Authentication-and-authorisation” chapter "Authentication and authorisation concept”.

L]

Simplified illustration addressing of erders instructions for inbound communication on business level if
senid by a CB Account Holder:

L]

Simplified illustration addressing of erders notifications on instructions for outbound communication on

business level sent by CLM:

[]

#8 EUROSYSTEM UPDATE [ ]: page 41 (CLM UDFS-chapter 3.1.2 Concept
of party in CLM)

|Correction of footnote and alignment with other sections

Similarly, each CB belonging to the second level is responsible for the set-up of all parties of its
community, represented by parties of the third level. In CLM, payment banks belong to the third hierarchy
level. In case a CB offers settlement in multiple currencies and a payment bank wants to settle in these
currencies, it is required for a payment bank to open a party [ Error! Bookmark
not defined.42] per currency.

Footnote: *Each party has to be identified with a valid and unique BIC11.
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This means that each CB is responsible for the reference data of its community. Further information about
the hierarchical model can be found in the CRDM UDEFES . .chapter “Common reference data objects and

the-hierarchical party mode’l. Information about the data scope is included in chapter “Data scope”.
[

Upon request of the respective CB, the operator may use CLM functions on behalf of any CLM Actor. It
has full access to all live and-all-archived reference data and transactional data in CLM.

[]

89 EUROSYSTEM UPDATE [ ]: page 43 (CLM UDFS-chapter 3.1.4 Reference
data for parties used by CLM)

Adaption of cross-reference link.Alighment-to-otherchapters

This chapter is related to the corresponding chapter in the CRDM UDFS. For further details see CRDM
UDFS chapter “Description of entities > Cash account”.

910EUROSYSTEM UPDATE [internal review]: page 44 (CLM UDFS-chapter 3.1.5
Blocking/unblocking party)

|Clarification of blocking on party level

[.]
As soon as a party payment-bank is blocked at party level, all cash accounts belonging to that party
paymentbank-across-all-settlementservices in CLM are blocked too. However, the blocking of a payment

bank on party level does not automatically block the standing facilities accounts ef dedicated to this party.
This has to be done separately.

L]

1011EUROSYSTEM UPDATE [internal review]: page 44 (CLM UDFS-chapter 3.2 Accounts
structure and functionalities)

|Deleti0n of footnote concerning ECONSII

The following categories of accountszcan be set up and maintained in CRDM for CLM:

2 Due-t ing-diseussion: ing-Enh d-Conti Solution H(ECONSH)-an iti account-typ uld be added-in-alater
gohg <) <) €

geney P
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1112EUROSYSTEM UPDATE [ ]: page 45 (CLM UDFS-chapter 3.2.1
Account types)

Clarification on Account Monitoring Group, default CLM CB Account and marginal lending. Adaption of cross-
reference links.

MCA

L]
The default MCA is the only account on which the following operations are processed:
update of credit line;
reimbursements linked to marginal lending and overnight deposits (summarised as standing
facilities);
L]
Each MCA may be part of one or many Liquidity Transfer Groups; may belong to one or many Account
Monitoring Groups and via the respective party to one Banking Group (Types of groups [ 59]).

L]

A party holding at least one MCA and at least one RTGS DCA must establish a one to one link (through
the Associated Liquidity Transfer Account attribute) between its {(default) MCA and one of its RTGS DCAs.

[]
CLM CB Account
[-]

In case of closure of accounts the remaining or missing liquidity for the account to be closed is

transferred by an emergency liquidity transfer to/from the default CLM CB Account (see chapter
3.2.6).

All interest payments related to overnight deposit and marginal lending* are processed via this
account (if no specific account is configured).
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Footnote: *Until launch of ECMS.
[]

1213EUROSYSTEM UPDATE [ ]: page 48 (CLM UDFS-chapter 3.2.2
Reference data for accounts used by CLM)

[Adaption of cross-reference links. Alighmentto-otherchapters

This chapter is related to the corresponding chapter in the CRDM UDFS. For further details see CRDM
UDFS chapter “Description of the entities > Cash Account”.

1314EUROSYSTEM UPDATE [Jira779-ECB-4CB internal reviewinternalreview]: page 49 - 52
(CLM UDFS-chapter 3.2.3 Functionalities)

Provision of messages for the co-manager, CLM CB technical account holder and account type clarification.
Adaption of cross-reference links.

Direct debit mandate

The direct debit functionality in CLM can only be used by CLM CB Account Holders, as payment banks
are not allowed to send payments in CLM.

A CB? can send direct debit orders to the MCAs opened in its books in CLM without prior definition of a
direct debit mandate.

Footnote: © Not valid for service party types CLM transit account holder and CLM CB technical account holder.

[]

The CLM Account Holder shall instruct its CB to set up and maintain the direct debit mandate in CRDM.

A list of direct debit mandate reference data attributes can be found in the CRDM UDFS.chapter
“Description of entities > Direct Debit Mandate”.

L]

Floor/ceiling

For each MCA or CLM CB Account, a CLM Account Holder or CLM CB Account Holder can define a
minimum (“floor”) and/or a maximum (“ceiling”) amount in CRDM that shall be available for settlement on
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the respective account.
The CLM Account Holder or CLM CB Account Holder can choose how CLM shall respond in case the

floor or ceiling on an account is breached (e.g. after the settlement of a payment order).:

Notifications can be sentin A2A and/or U2A. The floor and ceiling notification (ReturnAccount (camt.004))

is sent via A2A in case the CLM Account Holder (or another actor acting on behalf of the CLM Account
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Holder) or CLM CB Account Holder has chosen to be notified that way. Further details are provided in

chapter Breach of floor/ceiling threshold - notification [ Error! Bookmark not defined.33%].

Preconditions for the generation of a rule-based liquidity transfer order depend on their type:

For the creation of a rule-based inter-service liquidity transfer the definition of an “Account to be
credited for ceiling breach” and/or an “Account to be debited for floor breach” in CRDM is mandatory.
Those accounts have to be RTGS DCAs or RTGS CB accounts. For further details see CRDM UDFS .-
chapter “Description of entities > Account Threshold Configuration”.

For the creation of a rule-based intra-service liquidity transfer between two MCAs the definition of an
“Account to be credited for ceiling breach” and/or an “Account to be debited for floor breach” in CRDM
is mandatory. All relevant MCAs need to be part of the same Liquidity Transfer Group (see Types of
groups).

For further details, see CRDM UDFS,; chapter “Description of entities > Account Threshold

Configuration”.
For the creation of a rule-based intra-service liquidity transfer between two CLM accounts belonging
to a CB the definition of an “Account to be credited for ceiling breach” and/or an “Account to be debited
for floor breach” in CRDM is mandatory.
For further details, see CRDM UDFS chapter, “Description of entities > Account Threshold
Configuration”.-

[-]

It is up to CLM Account Holders or CLM CB Account Holder to set up and maintain the floor/ceiling

information in CRDM. All actions (set up, modify, delete) become effective as of the next business day or
on the activation date of the MCA or the CLM CB Account if this is later than the next business day.

L]

Co-management

L]

During the creation of an MCA, a flag allows CBs to identify that the account is co-managed and who is
the co-manager. Co-Manager can only be a CLM Account Holder or a CLM CB Account Holder. The
privileges/roles assigned by the CB to the user of the CLM Account Holder or CLM CB Account Holder
are also applicable for the co-managed account without limitations. This means that in case the user of
the CLM Account Holder or CLM CB Account Holder has the privilege to query the account balance, the

user can see the balance of the account(s) in the data scope of his party and in addition the balance of
the co-managed account.

During the creation of the party, the party technical address of the co-manager must be entered if to

enable the co-manager wishes to receive all the messages related to the co-managed account(s).
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[.-]

I receive status information notifications (i.e. camt.054) abeut-inbound-messages; on cash transfers
and tasks gueues for the co-managed MCA,

[-]

All these activities in CLM can be done in A2A or U2A, depending on the set-up of the respective co-

manager. The co-manager and the owner of the co-managed account do not need to be technically under
the same system entity of a CB.

Standing order liquidity transfer order

A standing order liquidity transfer order is a recurring order of a CLM Account Holder or a CLM CB
Account Holder to transfer:
[-]

This information is defined at the level of the MCA or CLM CB Account and it is up to the CLM Account
Holder or CLM CB Account Holder to configure and manage its standing order liquidity transfer orders

information in CRDM.
[-]

The following use cases for standing order liquidity transfer orders are possible for an MCA or CLM CB
Account:
[-]

intra-service liquidity transfer between an MCA and a CLM CB Account (if the creditor is a CB

Account);

[

69



T2/T2S Consolidation Change Request: CSLD CR0064 SYS

1416EUROSYSTEM UPDATE [ ]: page 53-54 (CLM UDFS-chapter 3.2.4
Messaging)

|Ahgnmenue4;~(hepehapte¥sAdaption of cross-reference links.

Message subscription

Detailed information can be found in the CRDM UDFS;: chapter “Message subscription”.

Report configuration

The CLM actor can configure one standard report (statement of accounts) that CLM shall create during
the end-of-day (EoD) period. CLM Actors can specify in their report configuration, whether such report
shall be sent to the recipient immediately in A2A mode (push) or be stored for later downloading-in-pult
mode gquery

[-]

Routing configuration

The routing configuration defines the technical address to which reports; and notifications and

forwarded-payment-messages are sent to.
[--]

1517EUROSYSTEM UPDATE [internal review]: page 54-55 (CLM UDFS-chapter 3.2.6 Closing
of accounts still containing a balance); xx

|AIignment with other chapters

In case:
An account is foreseen to be closed as of next business day;

and there is still money on that account after business day event CB cut-off for marginal lending on
request of the current business day;

then CLM will generate a liquidityeash transfer+n-the-phase-Startof Eob-processing.
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1618EUROSYSTEM UPDATE [ ]: page 58 (CLM UDFS-chapter 3.3 Static
data configuration for minimum reserve management and interest calculation); xx

| Internal review

[]

In addition to MCAs/DCAS/TIPS Accounts, other cash account types need to be remunerated as well

(e.g. CB accounts of non-euro area CBs, AS guarantee funds accounts and AS technical accounts
related to AS settlement procedure D).

L]

Interest calculation ~ Optional Three possible values: Indicates whether interest is calculated iron the account
no: balance. Only relevant if the attribute “*minimum reserve

o calculation” at account level is set to “No”.
minimum reserve

calculation period; If not set to “No”, this field indicates the interest

calculation period to be used for interest calculation.
monthly.

Note: In general, for marginal lending® and overnight
deposit account the attribute must be set to “No” as the

interest calculation is not subject to any configuration.

Exception: For overnight deposit accounts of Out-CBs this
field must be set to “monthly”.
Table 18 - Minimum reserve and interest calculation management at account level

19EUROSYSTEM UPDATE [internal review]: page 59 (CLM UDFS-chapter 3.4 Types of
groups)

Adaption of cross-reference links.

Table 9 - Set-up of groups for CLM

Further details on the set up of the various groups are provided in the CRDM UHB, chapter "Create a Cash
Accounts Group".

Only relevant until go-live of ECMS
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1720EUROSYSTEM UPDATE [internal review]: page 60 (CLM UDFS-chapter 3.4 Types of
groups)

|Addition of TIPS Accounts for consistency |

L]

Account Monitoring Group

An Account Monitoring Group is an optional group of accounts (MCA(s), anrd DCA(s) and TIPS
Account(s)) which can be used in the CLM. It grants a collective view over the liquidity of the involved
accounts to payment banks. An Account Monitoring Group is used for liquidity monitoring purposes of
payment banks; they are not used for the context of payment orders or liquidity transfer orders settlement.
The leader party of the Account Monitoring Group can see the liquidity of all included accounts while the
other participants of the Account Monitoring Group can only see the liquidity of their accounts.

1821EUROSYSTEM UPDATE [internal review]: page 63-65 (CLM UDFS-chapter 3.5 Shared
reference data); xx

|Alignment— URD SHRD.UR.BDD.060; typo correction |

CLM Rates:

L]

Attribute Description

Rate type It specifies the type of rate amongst an exhaustive list of values:
| minimum reserve interest rate (MRIR);
| minimum reserve penalty rate type 1 (MRP1);
| minimum reserve penalty rate type 2 (MRP2);
| excess reserve interest rate (tier 1) (EXRE);
| excess reserve interest rate (tier 2) (EXRR);

| overnight deposit interest rate (ODIR);
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Attribute Description

| marginal lending interest rate (MLIR).;2

| ne-interestrate-applicable DOGKX).
Validity period It specifies the start and end date of the rate validity period.
Rate (%) It specifies the rate value (zero value also possible).
Status
Modification-d

Table 211 - Attributes of the CLM rates

Attribute Description

Maintenance period ID It specifies the ID of the reserve maintenance period.

Minimum reserve period start It specifies the start date of the maintenance period.
. ,
Minimum reserve period end It specifies the end date of the maintenance period.
L
Table 312 - Attributes of the reserve maintenance periods
[]

Warehoused payment period:

[..] Itis up to the operator the set up and to maintain the warehoused payment period parameter.
[]

Only relevant until go-live of ECMS, then value not used anymore
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1922EUROSYSTEM UPDATE [ECB/TSWG review]: page 66 (CLM UDFS-chapter 3.6
Interaction between CLM and CRDM)

|A44gﬂmen&te49&hepehap&epsAdaption of cross-reference links.

It is ensured that CRDM propagates common reference data (and their changes) to the relevant

services and components timely and consistently. Further detailed information can be found in chapter
CRDM[ 161] and in the CRDM UDFS, chapter "Common reference data propagation”.

23 EUROSYSTEM UPDATE [SDD-CN-PBR-027]: page 65 (CLM UDFS-chapter 3.6 Interaction
between CLM and CRDM)

[Code ‘BLKD’ to be added to camt.049 in CLM “for seizure of funds reservation deletion”. Footnote to be updated.

16 Reservation for seizure of funds is created by a CB as a current reservation in CLM (standing order is
not available for this reservation type). {-can-be-managed-only-viaJ2A. The seizure of funds
reservations are not deleted by CLM at the end of the business day.

2024EUROSYSTEM UPDATE [internal review]: page 66 (CLM UDFS-chapter 4.1 T2 calendar)

|Correction of typo

[]

On the currency specific closing day D+1 CLM RTGS is closed for EUR from 02:30 CET at the closing

day and remains closed until 02:30 on working day D+2. All other currencies follow their standard CLM
schedule.

L]

2125EUROSYSTEM UPDATE [ECB/TSWG review]: page 732 (CLM UDFS-chapter 4.3
Overview description of the business day)

|Correction of capture of reference data description_and adaption of cross-reference links.

Reference data can-be-captured-during-all-peri otfo aintenance-win

v w- are captured in
CRDM. Details are provided in the CRDM UDFES, chapter "Common reference data" and in the CRDM

UHB, chapter "Party Management > Account Management". For rReference data valid in-CLM as of the

next business day it must be captured in-ERBM before the event that propagates data from CRDM to
CLM. Data propagation for T2, with a planned time of 18:00 CET.
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2226EUROSYSTEM UPDATE [internal review]: page 77 (CLM UDFS-chapter 4.4.2.1
Settlement window for CBOs)

|Correction of typos |

L]
Opening of settlement window Event (time-based):
Start of CLM RTS
Reimbursement of marginal lending Before ECMS

CLM performs the reimbursement of marginal lending
amounts and the calculation and posting of interest.

(Reimbursement of automatic marginal lending [ Error!
Bookmark not defined.275];

Reimbursement of marginal lending on request [ Error!
Bookmark not defined.275])

After ECMS

CLM performs the reimbursement of autemated automatic
marginal lending amounts ard-cemmunicatesthe
setHementte-ECMS.

(Reimbursement of automatic marginal lending [ Error!
Bookmark not defined.275])

(]

2327EUROSYSTEM UPDATE [internal review]: page 78 (CLM UDFS-chapter 4.4.2.2
Settlement window for liquidity transfer orders)

|Clarification on parked liquidity transfer orders with link to CR35

[]

Processing of CLM starts accepting and processing immediate liquidity transfer orders and parked immediate
immediate liquidity liquidity transfer orders which are entered after CLM business day event “Start of CLM RTS” from
transfers CLM Actors.*

x When an immediate liquidity transfer order is parked it cannot be revoked.

Table 417 - Events and processes at the start of settlement window for liquidity transfer orders
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28 EUROSYSTEM UPDATE [TSWG comment by BBk, ID1=3]: page 81 (CLM UDFS-chapter
4.4.3 Maintenance window)

|De|etion of footnotes due to already approved T2S CR 710

L]
Non-optional maintenance window

The non-optional maintenance window starts with the event “Start of non-optional maintenance window ” at a

planned time of 02:30 CET on the closing day, e.g. Saturday, and ends with the event “End of non-optional

maintenance window” at a planned time of 02:30 on the next working day. [Deletion footnote 26 “Functionality subject

to the approval of a T2S CR”

Optional maintenance window

When activated, the optional maintenance window starts with the event “Start of optional maintenance window" at

a planned time of 03:00 CET and ends with the event “End of optional maintenance window" at a planned time of

05:00 CET. [Deletion foothote 27 “Functionality subject to the approval of a T2S CR"]

2429EUROSYSTEM UPDATE [internal review]: page 80ff (CLM UDFS-chapter 4.4.4 End-of-
day period (18:00 - 18:45 CET))

|Clarification on cut of for standing facilities |

L]

General cut-off for standing facilities

The use of standing facilities for the CLM Account Holder (marginal lending on request until the launch
of ECMS and overnight deposit) is possible until the event General cut-off for standing facilities. The
planned time for this event is 18:15 CET.

L]

Closure for incoming marginal lending New liquidity transfer orders for marginal lending on request by CBs are not
on request orders and update of credit accepted after the cut-off and are rejected.

line New orders to update credit lines (via A2A, U2A and connected payments)
are not accepted after the cut-off and are rejected.

After ECMS

Payment orders sent New-liguidity-transfer-erdersfor-marginaHending-en
reguest-by ECMS are not accepted after the cut-off and are rejected.
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New orders to update credit lines (via A2A, U2A and connected payments)
are not accepted after the cut-off and are rejected.

Table 520 - Events and processes during EoD

L]

Minimum reserve processing

Interest calculation for accounts
subject to interest calculation

(]

CLM calculates the running average and the adjustment balance per
institution leading CLM Account Holder subject to minimum reserve
requirements. On the last day of the minimum reserve maintenance period,
CLM verifies the minimum reserve fulfilment for each relevant institution
leading CLM Account Holder and creates the respective interest payment
orders for:

| minimum reserve fulfilment;
| excess reserve.

The interest payment orders are created with execution date two business
days after the end of the minimum reserve maintenance period.

On the last business day of the calculation period, CLM calculates the

interest for accounts subject to interest calculation and creates the
respective interest payment order. The interest payment orders are created
with execution date two business days after the end of the relevant
remuneration period.

2530EUROSYSTEM UPDATE [ECB/TSWG review]: page 87 (CLM UDFS-chapter 5.1.3

Business validation)

|Clarification on U2A input of cash transfers

L]

When-enteringa-cash-transferordervia U2A-anumberof pre-checks are already-performed-before the

submission. After submission, a successful creation of the task for the cash transfer order is confirmed
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2631EUROSYSTEM UPDATE [internal review]: page 89 (CLM UDFS-chapter 5.3.1 Processing
of CBOs)

|Clarification on chapter headline |

[]

Within the CLM UDFS the term CBO covers one out of the above-mentioned operations. CBOs can be
initiated using fer FinanciallnstitutionCreditTransfer (pacs.009) and LiquidityCreditTransfer (camt.050)
via A2A or via U2A.

CBO type Initiation via Message

Linked to standing facilities®*: Triggered automatically -

| setting up of automatic marginal
lending;

| marginal lending reimbursement;

| overnight deposit refund.

Table 23 - CBOsin CLM

* Reimbursement of the capital amount for marginal lending on request only until ECMS go-live.

(]

2732EUROSYSTEM UPDATE [internal review]: page 92 (CLM UDFS-chapter 5.3.2 Definition
of execution time)

|Clarification on message which is relevant for broadcast

[-]
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An A2A broadcast is sent via SystemEventNotification (admi.004) in addition to the U2A broadcast in
case the respective party has subscribed to receiving A2A broadcasts.

[]

2833EUROSYSTEM UPDATE [ECB/TSWG review]: page 97 (CLM UDFS-chapter 5.3.5
Rejection of cash transfer orders)

|Clarification on additional information besides the rejection. Adaption of cross-reference links.

[]

| Incase arejection time is defined in the payment order and the rejection time is reached, CLM creates

and forwards a rejection notification [ Error! Bookmark not defined.250] (PaymentStatusReport
(pacs.002)) to the submitting actor of the payment order not yet settled.

Note: 15 minutes prior to the rejection time, an automated broadcast is triggered via U2A and shown
on the GUI screen. An A2A broadcast (SystemEventNotification (admi.004)) is sent in addition in case
the respective actor has subscribed to receiving the A2A broadcast.

[]

Further details on the handling of payment orders initiated in U2A can be found in the CLM UHB, chapter
"Validations".

2934EUROSYSTEM UPDATE [ECB/TSWG review]: page 98 (CLM UDFS-chapter 5.3.6
Modification of payment orders)

|Alignment with other sections_and adaption of cross-reference links.

[]

The following different types of modifications are possible in CLM:

Parameter/action Actor

Re-ordering within the respective queue (increase/decrease position) CB of the owner of the

debited account
Change of set execution time (if defined before sending the payment order to CLM) CB of the Bbusiness
sender

Table 627 - Possible modification types in CLM

These features enable a CB to react on changed conditions during the day.
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As modifications are possible in U2A only, further details are provided in the CLM UHB, chapter "Modify
cash transfer order".

[]

35 EUROSYSTEM UPDATE [internal review]: page 99 (CLM UDFS-chapter 5.3.7 Revocation of
payment orders)

Adaption of cross-reference links. |

L1

The revocation of a payment order is possible throughout the whole business day with certain
exceptions (e.g. maintenance window period). CBs can initiate a revocation in A2A as well as in U2A
mode. A description of the U2A process can be found in the CLM UHB, chapter "Revocation of
payment”.

3036EUROSYSTEM UPDATE [internal review]: page 99 (CLM UDFS-chapter 5.3.8.1 Effective
settlement order)

|Consistency update on execution order including CR62

5.3.8.1 Effective settlement/execution order

Effective Business case
settlement/execution
order

1 Credit line decrease and connected payment

2 Seizure of funds reservation increase

B CBO reservation increase

34 Other CBO (including cash withdrawal and cash lodgement)
4 CBG .

5 Liquidity transfer

Table 728 - Effective settlement/execution order for debits and liquidity-related tasks decreasing the
available liquidity on the MCA
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L]

3137EUROSYSTEM UPDATE [internal review]: page 115 (CLM UDFS-chapter 5.3.8.2 Entry
disposition)

|Correction in wording

(]

Influencing factors for the settlement order

The effective processing of cash transfer orders in CLM is inter alia influenced by the following factors:

available liquidity (see chapter Available liquidity [* Error! Bookmark not defined.343]):

— balance on the MCA;
— credit line connected to the MCA (will decrease first for settling CBOs with a reservation);

— seizure of funds, if applicable (a blocked amount would not be available for the settlement of cash
transfer orders or credit line modifications);:

reservation for CBOs, if applicable, induce preferential treatment of CBOs in the settlement order (In
case the liquidity on the MCA is not sufficient and CBOs are queued/pending, CLM pulls liquidity from
the linked RTGS DCA (linked through the Associated Liquidity Transfer Account attribute) via an
automated liquidity transfer order.);

If the liquidity needed for settling all queued/pending CBOs changes, CLM creates and sends a new
automated liquidity transfer order to RTGS to pull liquidity from the linked RTGS DCA (linked through
the Associated Liquidity Transfer Account attribute). The amount of this new automated liquidity
transfer order is the sum of all queued/pending CBOs minus the available liquidity (that is still not
sufficient to settle the first payment order queued or to decrease the credit line).

[]

Note: As soon as a new automated liquidity transfer order arrives in RTGS, RTGS deletes the previously
queued automated liquidity transfer order and considers only the current one with the sum of all
queued/pending CBOs.

Further details on the processing are provided in chapter Perform standard CLM settlement and chapter

Settle connected payments.
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[]

| Rule-based liquidity transfer order due to floor configuration in RTGS or on another
MCA within the same Liquidity Transfer Group or on a CLM CB account belergingte
a-CB: The rule-based liquidity transfer order

| from RTGS or
| from another MCA / CLM CB Account or
| between two CLM CB aAccounts belonging to a CB

38EUROSYSTEM UPDATE [internal review]: page 106 (CLM UDES-chapter 5.3.8.3
Comprehensive gueue management)

Adaption of cross-reference links.

Note: The modification of payment orders can be done in U2A only. However, the revocation of a
queued payment order can be done in A2A as well as in U2A. Further details on the interventions done
in U2A can be found in the CLM UHB, chapter "Modify cash transfer order".

3239EUROSYSTEM UPDATE [internal review]: page 109 (CLM UDFS-chapter 5.4.1 Available
liquidity)

|Correction of terminology

[]

The available liquidity on an MCA is defined as follows:
| the balance on the MCA;

| plus the credit line* linked to the MCA,

| minus seized amount [ Error! Bookmark not defined.180].

*CLM does not check that an_CLM-MEA Account Holder is flagged in CRDM as allowed to get intraday credit.

Note: In case a CLM Account Holder has more than one MCA, the credit line can be linked to one MCA only. Also
MCAs without a credit line can be used to settle payment orders and/or liquidity transfer orders. Each MCA is
identified by a BIC11 which is used to identify address the account within a payment order.

[
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Liquidity on the Liquidity on the MCA could be
MCA consists of: divided into (via reservation):

Using
Credit line reservation reserved
(linked to

the MCA) Reserved
Available for CBOs

liquidity sent as

Positive payment
balance orders or

on the liquidity

transfer
orders

MCA

3340EUROSYSTEM UPDATE [ECB/TSWG review]: page 110ff (CLM UDFS-chapter 5.4.2.1
Overview)

|Clarification of description_and adaption of cross-reference links.

The MCA is the central source of liquidity for the different settlement services. Therefore, CLM enables
an efficient liquidity provision by offering liquidity transfer orders within CLM and to cash accounts held in
other settlement services. These accounts are: RTGS DCAs, T2S DCAs, TIPS Accounts, CB Accounts
in the relevant settlement services and RTGS sub-accounts.

Immediate-liquidity transfer orders can be initiated via A2A (except pulling liquidity from DCAs and TIPS
Accounts) or U2A by:
| a CLM Account Holder;

| another actor on behalf of the CLM Account Holder;

| aCBor

| by CLM itself, based on the set up in CRDM.

Liquidity transfer orders are used to:
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Debit Account
Overnig |Margina RTGS
ht | sub-
CLM CB |deposit |lending [RTGS |accou|RTGS CB (TIPS T25 T25CB
MCA  [Account|account |account |DCA  |nt Account |Account|DCA Account]
MCA il I o x* X x** | x X X X X
CLM CB Account res X - - Sl X X X X
.. |Overnight deposit account x° - - - X X X X X X
= 7
é Marginal lending account X - - - - - - - - -
2 |RTGS DCA xE X - - N/A | NfA | N/A N/A N/A N/A
% RTGS sub-account X X - - N/A | NfA | N/A N/A N/A N/A
& |RTGS CB Account e w? - - N/A | NfA | N/A N/A NJA N/A
TIPS Account X X - - N/A | NJA | N/A N/A N/A N/A
T25 DCA X X - - N/A | NJA | N/A N/A N/A N/A
T25 CB Account X X - - N/A | NJA | N/A N/A N/A N/A

Debit Account

Overnight Marginal

CLMCB deposit lending RTGS RTGSsub- RTGSCB TIPS T25CB
MCA  Account account account DCA account Account Account T2SDCA Account
MCA X132 X2 X5 X6 xut X x23 X X X
CLM CB
Account X2 X2 - - Xz X x? X X X
Overnight
deposit
account x5 - - - X X X X X X
Marginal
lending
account X6 - - - - - - - - -
o
€ RTGS
8 DCA X3 x23 - - N/A N/A N/A N/A N/A N/A
< RTGS
=
:E] sub-
5 account X X - - N/A N/A N/A N/A N/A N/A
RTGS
CB
Account X232 X3 - - N/A N/A N/A N/A N/A N/A
TIPS Account X X - - N/A N/A N/A N/A N/A N/A
T25 DCA X X - - N/A N/A N/A N/A N/A N/A
T25 CB
Account X X - - N/A N/A N/A N/A N/A N/A

intra-service liquidity transfers

inter-service liquidity transfers
N/A - not applicable in CLM

- option is not available
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Figure xx Immediate Liquidity transfer combinations from CLM service perspective
intra-service liquidity transfers
inter-service liquidity transfers
N/A - not applicable in CLM
- option is not available

Please note the following details for the mentioned liquidity transfer combinations*:
Footnote: * Subject to approval of CR0058
1. The combination is only possible within a defined Liquidity Transfer Group.

2. rule-based liquidity transfers the combination refers to MCAs/RTGS DCAs belonging to a central
bank modelled as party of party type “payment bank”.

3. Combinations referring to this number include rule-based liquidity transfers.
54. This number reflects the inclusion of automated liquidity transfers.

65. The respective liquidity transfers relate to overnight deposit, overnight deposit reverse and
overnight deposit refund (further details on overnight deposit can be found in chapter Overnight
deposit).

#6-Asregards-thenitiation-efa-mMarginal lending on request (until the go-live of the ECMS); further

details on marginal lending on request can be found in chapter Marginal lending on request).

85



T2/T2S Consolidation

Change Request: CSLD CR0064 SYS

Liquidity transfer orders liguidity from an RTGS DCA/T2S DCA/TIPS Account, an RTGS CB Account, a
T2S CB Account or an RTGS sub-account to one of the following cash accounts held in a different
settlement service: RTGS DCA, T2S DCA, TIPS Account, RTGS CB account, T2S CB account, RTGS
sub-account. The settlement of such liquidity transfers does take place on the relevant transit accounts
in CLM only and are thus not subjectrepresented inte the table above.*;

Footnote: *Funectionalities-mentioned-here-willehange-sSubject to approval of CR0058

Liquidity transfer type Description

Immediate liquidity transfer order

Automated liquidity transfer order

Rule-based liquidity transfer order

Standing order liquidity transfer
order

Immediate transfer of liquidity initiated by the account holder or another
authorised CLM Actor in A2A or U2A

Transfer of liquidity initiated by CLM sent to RTGS in order to transfer liquidity
from the linked RTGS DCA (linked through the Associated Liquidity Transfer
Account attribute) due a queued/pending CBO

Transfer of liquidity initiated by CLM towards an RTGS DCA or RTGS CB
Account to be credited/debited or towards another MCA within the same
Liquidity Transfer Group or a CLM CB Account belengirg-te-a-€B due to a floor
and/or ceiling rule (configuration done in CRDM)

Recurring transfer of liquidity processed every business day at certain business
day events (configuration done in CRDM)

Table 834 - Liquidity transfer order types
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Liquidity transfer

type

Immediate liquidity CLM Actor
transfer order

Automated liquidity System (E:M)
transfer order

Rule-based liquidity
transfer order

Standing order liquidity

transfer order

Intra-service

Inter-service

Inter-service

Intra-service
Inter-service
Intra-service

Inter-service

Push/Pull

Push erpuit

Push or pull*

Pull

Push or pull
Push or pull
Push

Push

Table 935 - Liquidity transfer order directions

Counterpart cash

RTGS, TIPS, T2S

RTGS

RTGS
cLm3

RTGS, TIPS, T2S

4 A CLM Account Holder can “pull” liquidity from RTGS DCAs, T2S DCAs or TIPS Accounts by entering an immediate liquidity

transfer order via U2A only. Further details are provided in the CLM UHB, chapter "Enter current liquidity transfer order".

Footnote: X in case of two MCAs involved, it is necessary to set up a Liquidity Transfer Group in advance.

[]

Liquidity transfer orders are never queued in CLM, they are either:

[
[]

earmarked (e.g. in case of blocking of a party);

settled immediately (fully or partially);

or rejected.
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3441EUROSYSTEM UPDATE [ECB/TSWG review]: page 112 (CLM UDFS-chapter 5.4.2.2
Initiation of liquidity transfers)

|De|etion of chapter as content is included in & previeus-chapter 5.4.2.1 |
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3542EUROSYSTEM UPDATE [ECB/TSWG review]: page 114 (CLM UDFS-chapter 5.4.2.3
Execution of liquidity transfers)

|Correct labelling of CLM CB Account Holder and adaption of cross-reference links. |

As regards the execution of liquidity transfers in CLM the following principles apply:

Liquidity transfer type Frequency and trigger [Settlement

Immediate liquidity transfer CLM (CB) Account Holder (or Once immediately after the ~ Only settlement of the full

authorised CLM Actor) submission during the amount is possible;
settlement window for otherwise it is immediately
liquidity transfer orders rejected.

[]

Table 1137 - Execution of liquidity transfers
[]

Detailed information regarding the initiation of liquidity transfer orders in U2A mode can be found in the CLM UHB,

chapter "Enter current liquidity transfer order"”.

3643EUROSYSTEM UPDATE [internal review]: page 115 (CLM UDFS-chapter 5.4.2.4 Liquidity
transfer process)

|Correct labelling including correct format with reference to CRDM UDFS |

L]

In the following, some general process descriptions are provided. Further details on the processing of the
different types of liquidity transfer orders are provided in chapters Process CLM payment order and
liquidity transfer order [* Error! Bookmark not defined.204], Execute CLM standing order [ Error!
Bookmark not defined.210], Settle standing order in CLM [* Error! Bookmark not defined.2%1],
Perform standard CLM settlement [ Error! Bookmark not defined.2%4] and Process automated liquidity

transfer order with intermediate status [ Error! Bookmark not defined.226].

Information on the management of standing order liquidity transfer orders is provided in the CRDM

UDFS. chapter “Reference data maintenance processing steps™-
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3744EUROSYSTEM UPDATE [internal review]: page 115 (CLM UDFS-chapter 5.4.2.4.1
Immediate inter-service liquidity transfer from a CLM Account to a dedicated account in a
different settlement service)

|Correction of terminology |

Headline change “Immediate inter-service liquidity transfer from a CLM (CB) Account to a dedicated
account in a different settlement service”

A CLM (CB) Account Holder can transfer liquidity from its MCA or CLM CB account to any RTGS DCA,
T2S DCA, TIPS Account, CB account in another settlement service or an RTGS sub-account.

[]

Figure 124 - Example camt.050 inter-service liquidity transfer from MCA to RTGS DCA

Process description

Step Processing in/between Description

1 CLM Account Holder via ESMIG to CLM A LiquidityCreditTransfer (camt.050) is sent from a CLM Account
Holder via ESMIG to CLM.

2 CLM Settlement on MEAs-{MCA and te dedicated transit account for
RTGS in CLM

3 CLM to RTGS A LiquidityCreditTransfer (camt.050) is forwarded to RTGS.

4 RTGS Settlement on RFGS-BEAs{dedicated transit account for CLM in

RTGS and te RTGS DCA

5 RTGS via ESMIG to RTGS Account A BankToCustomerDebitCreditNotification (camt.054) (credit) is
Holder sent by RTGS via ESMIG to the RTGS Account Holder (optional).
6 RTGS to CLM A Receipt (camt.025) generated in RTGS is sent to CLM.
7 CLM via ESMIG to CLM Account Holder A Receipt (camt.025) is sent by CLM via ESMIG to the CLM Account
Holder.

Table 1238 — Inter-service Lliquidity transfer from MCA to RTGS DCA
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3845EUROSYSTEM UPDATE [internal review]: page 117 (CLM UDFS-chapter 5.4.2.4.2
Immediate intra-service liquidity transfer between two CLM Accounts)

|Addition of footnote with reference to, figure alignment, table name alignment

[
Itis also possible to transfer liquidity from a CLM CB Account or an overnight deposit account to an MCA
and from an MCA to a CLM CB Account or an overnight deposit accountX.

Footnote: * if the creditor account is an overnight deposit account, the debtor account must be an MCA owned by the party

linked to the overnight deposit account to be credited. If the debtor account is an overnight deposit account, the creditor account

must be an MCA owned by the party linked to the overnight deposit account to be debited.

The following example shows a liquidity transfer between two MCAs; the message flow for the other use

cases will be similar:
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Figure 225 - Intra-service liquidity transfer order between two MCAs
Table 39 - Liguidity-transferintra-CLM Intra-service liguidity transfer order between two MCAs

(]

3946EUROSYSTEM UPDATE [internal review]: page 119 (CLM UDFS-chapter 5.4.2.4.3
Immediate inter-service liquidity transfer between two dedicated accounts in different
settlement services)

|Figure and table name alignment, correction of account terminology

Figure 326 - Example li-nter-service liquidity transfer between RTGS and T2S

Process description

Step Processing in/between Description

1 RTGS Account Holder via ESMIG to A LiquidityCreditTransfer (camt.050) is sent from an RTGS Account
RTGS Holder via ESMIG to RTGS.

2 RTGS Settlement on RFGS-BEAS{RTGS DCA andte dedicated transit

account for CLM in RTGS)
3 RTGS to CLM A LiquidityCreditTransfer (camt.050) is forwarded to CLM.

4 CM Settlement on the dedicated transit teehnieataccounts for RTGS in
CLM {ie—enand the dedicated transit accounts for T2S in CLM

5 CLM to T2S A LiquidityCreditTransfer (camt.050) is forwarded to T2S.

6 T2S Settlement on the F2S-Aeceunts{dedicated transit account for
CLM in T2S and te-T2S DCA)

7 T2S via ESMIG to T2S Account Holder A BankToCustomerDebitCreditNotification (camt.054) (credit) is
sent by T2S via ESMIG to the T2S Account Holder (optional).

8 T2S to CLM A Receipt (camt.025) generated in T2S is sent to CLM.

9 CLM to RTGS CLM forwards the Receipt (camt.025) to RTGS.

10 RTGS via ESMIG to direct RTGS Account A Receipt (camt.025) is sent by RTGS via ESMIG to the RTGS
Holder Account Holder.

Table 1340 - Inter-service liquidity transfer between RTGS and T2S Liguidity-transferinter
R e
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4047EUROSYSTEM UPDATE [internal review]: page 121 (CLM UDFS-chapter 5.4.3.1
Automated liquidity transfer due to queued/pending CBO)

|Correction of redundant information

[]

In such a scenario any incoming liquidity (up to the required amount) on the RTGS DCA is transferred
stepwise to the MCA in CLM until the original amount of the automated liquidity transfer order (i.e. the
amount needed to settle the queued/pending CBO(s) or to execute the seizure of funds or to reduce the
credit line in CLM) is completely settled during-the-settlement-windew-for-liquidity-transfer-orders{see
CLM-RTS period(19:00-18:00 CET)-P-Error Bookmark-notdefined-77]). Further details on business

day are provided in chapter Business day.
[]

If the needed liquidity for settling all queued/pending CBOs changes or to execute the seizure of funds

or to reduce the credit line (e.g. due to incoming liquidity) on the MCA is not available, CLM creates and

sends a new automated liquidity transfer order to RTGS to pull liquidity from the linked RTGS DCA.

L]

4148EUROSYSTEM UPDATE [internal review]: page 123 (CLM UDFS-chapter 5.4.3.2.2 Effect
and tapping of liquidity reservation)

|Consistency update for seizure of funds in respective footnote

41 Related to automated liquidity transfer due to queued/pending CBO or seizure of funds or credit line decrease

4249EUROSYSTEM UPDATE [internal review]: page 125 (CLM UDFS-chapter 5.4.3.3.1
Definition of floor/ceiling threshold)

|Termino|ogy alignment

[]

This check verifies if the available liquidity on the MCA or CLM CB Account falls below the floor amount
or exceeds the ceiling amount. Since this functionality is optional, it is up to the CLM Account Holder (or
another actor acting on behalf of the MCA owner) or CLM CB Account Holder to define the floor/ceiling

thresholds and target amounts in CRDM.

L]
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4350EUROSYSTEM UPDATE [internal review]: page 126 (CLM UDFS-chapter 5.4.3.3.2 Breach
of floor/ceiling threshold - notification)

|Addition of reference for broadcast section_and adaption of cross-reference links.

If the CLM Account Holder chooses the first option, CLM generates and sends out a notification with the
information that the available liquidity on the MCA is below the floor or that the available liquidity is above
the ceiling respectively:

in A2A mode (via ReturnAccount (camt.004); Process CLM floor and ceiling [ Error! Bookmark not
defined.228]);

in U2A a broadcast will be displayed as an alert {see-CLM-UHB-and-see-chapter Broadeasts).

[]

4451EUROSYSTEM UPDATE [internal review]: page 127f (CLM UDFS-chapter 5.4.3.3.3

Breach of floor/ceiling threshold - rule-based liquidity transfer)

|Clarification on minimum interest payments

L]

— If the available liquidity on the RTGS DCA or RTGS CB Aaccount is not sufficient, the liquidity
transfer is partially settled in RTGS. No further settlement attempt takes place.

in case of a breach of the ceiling threshold, a certain amount is pushed to the RTGS DCA or RTGS
CB Account and debited on the MCA or CLM CB Account in CLM:

in case of a breach of the floor threshold, a certain amount is pulled from another MCA within the
same Liquidity Transfer Group or a CLM CB Account and credited on the MCA or CLM CB Account
subject to the floor configuration:

— the MCA or CLM CB Account to be debited is predefined as the “Account to be debited for floor
breach” as defined in CRDM;

— the amount to be transferred is the difference between the currently available liquidity on the MCA
or CLM CB Account subject to the floor and the predefined target amount;

— the target amount can be either equal or above the floor amount;

— if the available liquidity on the MCA or CLM CB Account to be debited is not sufficient, the liquidity
transfer is partially settled in CLM. No further settlement attempt takes place.

in case of a breach of the ceiling threshold, a certain amount is pushed to another MCA within the

same Liquidity Transfer Group or CB Account and debited to the MCA or CLM CB Account subject

to the ceiling configuration:
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— the MCA or CLM CB Account to be credited is predefined as the “Account to be credited for
ceiling breach” in CRDM,;

— the amount to be transferred to the MCA or CLM CB Account to be credited is the difference
between the currently available liquidity on the MCA or CLM CB Account subject to the ceiling
and the predefined target amount;

[]
Note: A ceiling breach does not trigger a liquidity transfer as long as a pending credit line modification, a

pending seizure of funds reservation, a pending CBO reservation or a queued payment order exists for
the MCA or CLM CB AmeuntAccount (see chapter 5.3.8.1 Effective settlement order).

[]

After the successful execution of either an inter-service or an intra-service liquidity transfer, the available
liquidity on the MCA or CLM CB Account is within the boundaries of the floor or ceiling amount again.

[-]

4552EUROSYSTEM UPDATE [ ]: page 129 (CLM UDFS-chapter 5.5.1
Overview)

|Clarification on TIPS Account and usage of reference data. Adaption of cross-reference links.

L]

At the end of the maintenance period, the CB verifies the minimum reserve fulfilment and pays interest
on their minimum reserve holdings — the interest rate is equivalent to the average of the marginal interest
rate of the main refinancing operation (MRO) conducted during the reserve maintenance period (can also
have zero value). CLM uses the rates defined in CRDM and propagated for the respective business day.

[]

More information on the set up for minimum reserve management and interest calculation can be found
in chapter Static data configuration for minimum reserve management and interest calculation [ Error!

Bookmark not defined.57#] and in the CRDM UDFS, chapter "Configuration parameters > Minimum

Reserve Configuration”.

Direct holding of minimum reserves

Institutions may be required to hold deposits on accounts with their CB. These deposits are called
"minimum” or "required" reserves. A party shall hold its minimum reserves on one or more reserve
accounts (MCA(s) and/or DCA(s) and/or TIPS Account(s)) with the respective CB.
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Note: The institution needs to define a leading CLM Account Holder. Details are provided in CRDM

UDEFS, chapter "Description of the entities > Reserve Management Account Configuration".

[]

Cash accounts held by an institution which holds its minimum reserve indirectly may be are—net
considered in the context fer-the-fulfilment-of minimum reserve-related interest calculations or -but-may
nevertheless be subject to (possibly negative) interest due to other purposes depending on the
configuration in CRDM.

[-]

The balances of all cash accounts belonging to a pool are considered for the calculation of the

excess reserves -butonly-the leader's MCA o-be-debited as well as in case

of an infringement penalty. The latter takes place only once it has been validated by the relevant CB.

[]

Holding of minimum reserves in a pool of reserve accounts

[-]

It is not possible for a single CLM Account Holder to have access to both functions “pool of reserve
accounts of different parties” and “Indirect holding of minimum reserves through a leading CLM Account
Holder” at the same time (which does not exclude that they act as intermediary for other MFIs holding
their minimum reserves indirectly).

[]
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4654EUROSYSTEM UPDATE [ ]: page 135ff (CLM UDFS-chapter 5.6.1
Overnight deposit)

|Clarification on minimum interest payments_and adaption of cross-reference links.

CLM triggers automatically the following cash transfer orders:
[
The set-up and reversal of an overnight deposit can be initiated by:

| an overnight deposit or reverse transaction request sent by the CB, the party_owning the linked MCA
linked-to-the-accountor the co-manager of the account linked to the party in A2A using a liquidity
transfer order;

| manual input via U2A screen by the CB, the party owning the linked MCA lnked-te-the-aceountor the
co-manager of the account linked to the party.

| in case of a negative interest rate, a payment order for interest payments to be paid by the CLM
Account Holders, i.e. to be debited on the CLM Account Holder’s default MCA;

| in case the calculation of the interests related to overnight deposit result in an amount which is lower

than 0,005 EUR (e.g. 0,0002 EUR) no payment order for interest payments is created. CLM only

credits/debits an interest amount of 0,01 EUR, if the amount of the interest calculated is equal or
higher than 0,005 EUR er lower than 0,015 EUR.

| In case of an interest rate of 0.00 % no payment order is created.
[
Details on the handling via U2A are provided in the CLM UHB, chapter "Enter overnight deposit".

The respective CB has the possibility to check the calculated interest and to revoke earecel the
warehoused payment in case the calculation is not correct.

4755EUROSYSTEM UPDATE [internal review]: page 136f. (CLM UDFS-chapter 5.6.2.2 Before
launch of ECMS)

|Correction of typo_and adaption of cross-reference links.

[]

In general, the message flow is the same as for any other intra-service liquidity transfer with
debit on the dedicated marginal lending account and credit on the linked Bdefault MCA, please
see chapter Immediate intra-service liguidity transfer between two CLM Accounts.

97



T2/T2S Consolidation Change Request: CSLD CR0064 SYS

[.]

4856EUROSYSTEM UPDATE [internal review]: page 137 (CLM UDFS-chapter 5.6.2.3 After
launch of ECMS)

|Clarification on handling with ECMS

L]

A request for marginal lending is initiated by a CLM Account Holder (or an authorised sender or NCB
user acting on behalf of the CLM Account Holder) in ECMS. ECMS validates the request, performs certain
checks e.g. regarding collateral. If these checks are performed successfully, ECMS sends a payment
order for the set-up (disbursement) of marginal lending on request. This payment order is settled on_the
default MCA defined by the CLM Account Holder's-MCA (credit entry) and the NCB’s CB Account (debit
entry) in CLM and then confirmed to ECMS.

On the next business day udpon successful completion of certain checks, ECMS sends a payment order

for the reimbursement of the capital amount and interest of the accessed marginal lending on request
to CLM. ECMS calculates the accrued interest based on the applicable marginal lending rate. Owing to
netting of capital amounts and/or interest within ECMS,

the amount(s) of the payment order(s) may deviate from the capital amount and interest for that
operation and

the (optional) BankToCustomerDebitCreditNotification (camt.054) sent to the CLM (CB) Account
Holder cannot provide detailed information on the business case(s) settled.

Hence, the (optional) debit notification sent to the CLM Account Holder cannot provide detailed
information on the business case(s) settled.

4957[..]JEUROSYSTEM UPDATE [internal review]: page 139 (CLM UDFS-chapter 5.6.3.1
Overview - 5.6.3 Automatic marginal lending)

|Correction of typos

An overall negative balance on the MCA of a CLM Account Holder after the event Table 20 -_CB cut-off
for marginal lending on request [ Error! Bookmark not defined.83] shall automatically be considered

as a request by this CLM Account Holder for recourse to the marginal lending facility.

[-]
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In case an intraday credit cannot be transferred into an overnight credit due to the fact that a CLM Account
Holder is not allowed to access the marginal lending facility, a spill-over natification is sent to the
responsible CB.

5058[..]JEUROSYSTEM UPDATE [internal review]: page 139 (CLM UDFS-chapter 5.6.3.2
Before launch of ECMS - 5.6.3 Automatic marginal lending)

|C0rrection of typos

[]

The payment order for the reimbursement of the automatic marginal lending is created and settled
automatically by CLM on the following business day at the beginning of the Table 16 - settlement window
for CBOs | [ Error! Bookmark not defined.78]. The payment linked to the reimbursement of an

automatic marginal lending leads to a debit entry on the CLM Account Holder's MCA and a credit entry
on the dedicated marginal lending account of the responsible CB in CLM. Simultaneously, this
Cconnected Ppayment leads to a concurrent update (increase) of the CLM Account Holder's credit line
on the MCA.

[]

5159EUROSYSTEM UPDATE [internal review]: page 139 (CLM UDFS-chapter 5.6.3.3 After
launch of ECMS)

Communication is foreseen at automatic marginal lending settlement; no additional communication at
reimbursement and correction of typo

Nete: After the launch of the ECMS; marginal lending is settled on CB accounts in CLM without the use
of dedicated marginal lending accounts.

[]

All such payment orders as well as the open market operations within the responsibility of one NCB are
settled on the counterparties’ MCAs and an account of the responsible CB in CLM. The settlement and
reimbursement of automatic marginal lending are communicated by CLM to ECMS and ECMS is
responsible for generating the interest payments that will be processed by CLM. For the payment of
interest—afterreceiving—a—confirmation—-of-thereimbursementfrom-CLEM; ECMS creates a regular or
connected payment using the relevant marginal lending interest rate. The interest amount can be subject
to netting by ECMS.

[]
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5260EUROSYSTEM UPDATE [internal review]: page 140 (CLM UDFS-chapter 5.7.1.2
Overview)

|C0rrection in terminology

[]

Since each object in CLM can be subject to several processes, each object in CLM may have several
statuses. However, each of these statuses has one single value at a certain moment in time that indicates
the object’s situation at the considered moment. Depending on its object type, an object is submitted to
different processes in CLM. Consequently, the status featuring each object depends on the considered
object type.

The following chapters provide:

The generic principles for the communication of statuses and reason codes to CLM Actors.

The list of statuses featuring each object type as well as the possible values for each of these
statuses.

[]

5361EUROSYSTEM UPDATE [internal review]: page 141 (CLM UDFS-chapter 5.7.1.3.1 Status
communication and types)

|C0rrection in terminology

CLM Actors can query the status values and reason codes of the objects linked to their instructions (e.g.
cash transfers, tasks;+eference-data-updates) during the day.

[]

Statuses and status values in CLM

As previously mentioned, the statuses of an instruction depend on the considered instruction type. The
following paragraphs provide the list of statuses and status values. None of the statuses are stored for
processing of queries.

Further details on the Unified Modelling Language (UML) conventions can be found in chapter
Processes with CLM [ 191].

CLM statuses are:

| CLM file statuses;

| CLM message statuses;
| cash transfer statuses;

| task queue statuses.
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5462EUROSYSTEM UPDATE [internal review]: page 141-142 (CLM UDFS-chapter 5.7.1.3.2
CLM file statuses)

|C0rrection in terminology

5.7.1.3.2 CLM file statuses

CLM file statuses indicate the status of the file in CLM. There are the following statuses:
[]

Table 43 - CLM inbound file statuses

5563EUROSYSTEM UPDATE [internal review]: page 142 (CLM UDFS-chapter 5.7.1.3.3 CLM
message statuses)

|Correction in terminology

5.7.1.3.3 CLM message statuses

CLM message statuses indicate the status of the message in CLM. They are the following statuses:

[]

Table 1444 - CLM message statuses

5664EUROSYSTEM UPDATE [internal review]: page 145-146 (CLM UDFS-chapter 5.7.1.3.4
Cash transfer statuses);

|Clarification on cash transfer status earmarked, partially related to CR0035, Correction in terminology

5.7.1.3.4 Cash transfer statuses

(]
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Definition Transition possible to |Intermediate/final |Reported via

Warehoused Status of a cash transfer order witha  Earmarked, partially Intermediate o
value date of a future business day and settled, queued,
status of a cash transfer order with the revoked, rejected,

value date of the current business day settled
until it is forwarded to the processing

at the start of the business day - from

then on they are processed normally.

To this cash transfer status a time

stamp is stored.

Earmarked Status of a cash transfer order which is Queued, partially Intermediate -
ready for settlement but not taken into settled, revoked,
account for various reasons. The rejected, settled
following scenarios are summarised in
this status:

| pending start of settlement;

accounting stopped due to earliest
debit time indicator;

| due to parking on cash transfer
level;

accounting stopped due to
blocking;

| pending decision on blocking;
- waiting-ferend-ofeyele.

Queued Status of a cash transfer order which is Earmarked, partially Intermediate o
ready for settlement, but whose first  settled, revoked,
settlement attempt was unsuccessful.  rejected, settled
Queued cash transfers are waiting for
the next settlement attempt. To this
cash transfer status a time stamp is
stored.

Table 1545 - Cash transfer statuses
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5765EUROSYSTEM UPDATE [internal review]: page 146-150 (CLM UDFS-chapter 5.7.1.3.5
Task queue order statuses)

|Correction in terminology

5.7.1.3.5 Task queue order statuses

(]

Table 46 - Task queue order statuses

5866EUROSYSTEM UPDATE [internal review]: page 151 (CLM UDFS-chapter 5.7.2.1 Concept
(CLM report generation))

CLM repository is not subject to CLM reporting but CRDM feature. Respective hint is provided with link to the
respective CRDM data.

5967EUROSYSTEM UPDATE [internal review]: page 151 (CLM UDFS-chapter 5.7.2.2
Overview (CLM report generation))

|Correction of typo

Reports configuration and message subscription for notifications are different functionalities, i.e. no
message subscription reference data is needed in case the report should be created and sent (latter in
case of push mode).

6068EUROSYSTEM UPDATE [ ]: page 152 (CLM UDFS-chapter 5.7.2.3
Report generation process)

Deletion of misleading terminology; correction of chapter reference with link to CR62 update, validity dates are only
relevant for CRDM as RTGS only uses propagated configuration. Adaption of cross-reference links.

Preconditions for report creation

In order to avoid unnecessary processing and storage CLM does not create reports
automatically. To initiate the creation of a report, the report receiver has to configure the report
in advance. The configuration is done via the CRDM GUI for the reference data, which is
described in the CRDM UHB, chapter "Create a New Report Configuration”.
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This configuration is stored as reference data and is valid until the “valid to” date stored within
the report configuration is reached. CLM uses the report configuration defined in CRDM and
propagated for the respective business day.

L]

Availability of the reportin CLM

A generated report is available for dewnlead query until it is replaced by a new version of it, i.e. a report
that is created at the EoD of the current business day replaces the report that was created at the EoD of
the previous business day. The replaced report is no longer available for dewnlead guery in CLM. In A2A
mode CLM pushes the specific report, provided that the push preference for the report is stored for the
respective recipient in reference data (i.e. report configuration). The message is sent out based on the
routing information stored for the CLM Actor. Alternatively the report is just stored after generation and
can be dewnleaded gueried queried in pull mode.

[-]

Parameters for the set-up of areport

The following parameters are created and updated by the CRDM Actor (see Table-Repeort-Configuration
CRDM UDES, chapter "Report Configuration - New" and chapter "Report configuration") for the set-up of
a report configuration:

Further information

Report type Mandatory Statement of accounts

Concerned account Mandatory Cash Account

Possible recipient of a report  Mandatory CLM Actor

Communication channel Mandatory Push mode, pull mode

Valid from Optional Date If not stated, the next business date
shall be used by default.

Valid to Optional Date The field ,Valid To” is the only field

that can be amended after the report
configuration has been stored.
Table 1648 - Parameters for the set-up of areport
[.]

Possible recipients of a report

As outlined in chapter_2.5-of-the-CLM-UDBFS_Communication between CLM and CLM Actors [ Error!
Bookmark not defined.36], for reports each party can define through a conditional routing exactly one
PTA deviating from the default routing the message shall be sent to.
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L]

For information about the set-up of a report configuration for a specific concerned report recipient, see

CRDM UHB, chapter "Create a New Report Configuration" ehaptersrelated-to-report-configuration-set-
e

6169EUROSYSTEM UPDATE [ ]: page 154 (CLM UDFS-chapter 5.7.3.2
Overview for CLM)

|Addition of footnote on timeout management. Adaption of cross-reference links.

[]
In case ESMIG is available and the network interface is not closed, an A2A query request during
maintenance window is handled by using timeout management.x

Footnote: * Timeout handling and the switch from store-n-forward message-based to store-n-forward file-based is handled in

ESMIG. Respective details are provided in the ESMIG UDFS, chapter "Timeout and oversized management"”.

6270EUROSYSTEM UPDATE [internal review]: page 154 (CLM UDFS-chapter 5.7.3.3 Query
management process for CLM)

|A4499me%with9ther—seeﬁensAdaption of cross-reference links.

[.]
Query request and return criteria are described in detail in the CLM UHB for U2A mode, chapter "Screen
User Guide - Description of Use Cases".

[]

6371EUROSYSTEM UPDATE [internal review]: page 156 (CLM UDFS-chapter 5.7.4
Broadcasts)

|Clarification on message which is relevant for broadcast

Broadcasts are information messages that CLM simultaneously provides to users in UA2A and AU2A —
the latter, when the user has opted for A2A broadcasts. Broadcasts are either settlement-related or
operations-related.

[-]

A2A broadcasts are system-generated messages which CLM sends independently from an account. CLM
sends an A2A broadcast via SystemEventNotification (admi.004) to the broadcast subscribing party

based on the defined routing configuration for notifications being not a response to an instruction, but
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belonging to a business case triggered by an instruction (see chapter Communication between CLM and
CLM Actors [ Error! Bookmark not defined.36]).

6472EUROSYSTEM UPDATE [internal review]: page 156 (CLM UDFS-chapter 5.7.4.1
Settlement-related broadcasts)

|Clarification on message which is relevant for broadcast

Business case Linked business [Linked process description
description
Latest debit time Yes Yes Definition of Initiate CLM reject time
warning (RejectTime) execution time broadcast [ Error!

[ Error! Bookmark Bookmark not
not defined.95] defined.23%]

Process CLM reject time
broadcast [ Error!
Bookmark not

defined.232]
Floor notification Yes Nox! Breach of Process CLM floor and
floor/ceiling ceiling
threshold -
notification
Ceiling notification Yes No *2 Breach of Process CLM floor and
floor/ceiling ceiling
threshold -
notification

Table 1750 - Settlement-related broadcasts in CLM

Footnote: ** Respective A2A notification is provided via ReturnAccount (camt.004). Thus no A2A broadcast is

foreseen.

Footnote: *> Respective A2A notification is provided via ReturnAccount (camt.004). Thus no A2A broadcast is

foreseen.

[]
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6573EUROSYSTEM UPDATE [internal review]: page 157-158 (CLM UDFS-chapter 5.9 Impact
of blocking on the processing of cash transfer orders)

|Clarification on accounts

A CB can block a party as a whole or individual cash accounts. Details on the blocking of a party are
provided in chapter Blocking/unblocking party [ Error! Bookmark not defined.44] and details on the
blocking of a cash account are provided in chapter Blocking/unblocking account [ Error! Bookmark not
defined.56].

Depending on the option chosen by the responsible CB, a cash account is blocked for:
[]

New cash transfer orders received in CLM which shall settle on the blocked MCA cash account are
stored for confirmation by the CB.

Warehoused payment orders need to be confirmed by the responsible CB on the intended settlement
day before they can run through the entry disposition. As soon as an MCA is blocked, no standing
order liquidity transfer orders are generated anymore debiting the blocked MCA cash account .

[]

In case an MGCA cash account is either blocked for debits or for credits only, in principle the same
processing as described above does apply - but only for the relevant cash transfer orders (i.e. either
debits only or credits only).

In case of unblocking, the MCA cash account is set to unblocked status again. Consequently, all affected
earmarked cash transfer orders are considered for further processing (i.e. an explicit confirmation by the
responsible CB is no longer needed).

Footnote: * In case of blocking of a party all cash accounts of the party are handled accordingly.

6674EUROSYSTEM UPDATE [internal review]: page 159 (CLM UDFS-chapter 5.10
Subscription for a debit or credit notification)

|Typo correction with link to CR 62

[]
LIPU Immediate LT — ilnter-service pull fvia-EEM-GUH

Table 52 - Business case description

L]
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6775EUROSYSTEM UPDATE [internal review]: page 161 (CLM UDFS-chapter 6 Overview of
used common components in CLM)

|AIignment with chapter 6.2.1

Data from the current business day from T2 (i.e. CLM and RTGS) and T2S is available in DWH
component as of the next business calendar day.

6876EUROSYSTEM UPDATE [ECB/TSWG review]: page 162 (CLM UDFS-chapter 6.1 CRDM)

|Addition of reference to CRDM UDFS

Duly authorised users can create and maintain common reference data objects in CRDM submitting
common reference data maintenance instructions.

Further details on CRDM can be found in the CRDM UDES.

6977EUROSYSTEM UPDATE [ECB/TSWG review]: page 163f.4 (CLM UDFS-chapter 6.2.1
Functional overview - 6.2 Data Warehouse)

|Add+t499—ef—#e£e;enee—te—DWI=|—UDFSAdaption of cross-reference links.

Both communication modes (A2A and U2A) are available for the DWH via ESMIG. With the A2A interface,
DWH users can receive (predefined) reports on the basis of a prior configuration (in U2A mode). For

detailed information on the DWH communication in A2A mode and the configuration to receive
(predefined) reports, see the DWH UDFS, chapter "Overview > DWH communication" decumentation
{UDFS-and-UHB).

L.l

The data access/scope within the DWH depends on which settlement services/components are used by
a system entity/party. For CLM users the DWH is available for CBs, payment banks and AS. Authorised
DWH users can access their data according to their access rights and their own data scope.

Further details on DWH can be found in the DWH UDFS.

108



T2/T2S Consolidation Change Request: CSLD CR0064 SYS

#078EUROSYSTEM UPDATE [internal review]: page 165 (CLM UDFS-chapter 6.3 Billing)

|Addition of reference to Billing UDFS, deletion of redundant information and wrong link to CSD

The Billing common component provides the functionalities for the aggregation of the daily billable items

its enrichment into invoice data and the centralised creation and management of invoices for all the
TARGET Services.

The involved actors and their relevant activities are:

the ECB actor manages the invoices to be issued to the €SBs-and CBs — including the possibilities
to insert manual corrections at system entity level;

the CB actor can:

— optionally configure direct debiting {i-e—automated-sending-of a-payment-orderfor-the

armeunrt-of-theinveiee)-for the payments of its participants’ invoices.

each CB Participant can, if configured by the relevant CB, receive its invoices via A2A and receive a
direct debit on its account in order to pay the fees.

Further details on Billing can be found in the Billing UDFS.

#179EUROSYSTEM UPDATE [internal review]: page 167 (CLM UDFS-chapter 6.5 ESMIG)

|Addition of reference to ESMIG UDFS

forward the message to TARGET Services, common components and applications along with the
technical sender’'s DN.

Further details on ESMIG can be found in the ESMIG UDFS.

#280EUROSYSTEM UPDATE [internal review]: page 168 (CLM UDFS-chapter 6.6 Business
Day Management)

|Addition of reference to BDM UDFS

Figure 434 - BDM

Further details on BDM can be found in the BDM UDFS.
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7381EUROSYSTEM UPDATE [ ]: page 168-169 (CLM UDFS-chapter 6.7
Contingency Services)

|Consistency update and adaption of cross-reference links.ddition-of reference-to-ECONS-H-UDFS

[]

Contingency settlement supports an AS settlement procedure A with the restrictions as described in the
ECONS Il UDFS, chapter "Settlement of AS Transaction files". eg—upload-of-ASfiles-by-a-CB-on-behalf

ECONS-Il for T2 is i) connected to the common components (ESMIG, CRDM, LEA), and ii)
technologically diverse from the main T2 Services. The contingency settlement has its own fully
segregated ESMIG components.

Further details on ECONS-II can be found in the ECONS-Il UDFS.

7#482EUROSYSTEM UPDATE [internal review]: page 170 (CLM UDFS-chapter 7.2 Business
and operations monitoring)

|Correction of typo

L]

The monitoring is a prominent task of the Operator Service Desk who monitors the TARGET Service
infrastructure, the specific components and the common components continuously, thus allowing an
immediate detection of possible deviations from the standard behaviours.

L]

7583 EUROSYSTEM UPDATE [internal review]: page 172 (CLM UDFS-chapter 8.1 Role of CBs
in CLM)

|Termino|ogy alignment with reference to CR62 |

[]
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Administrative tasks Operational tasks

Reference data set-up and maintenance in CRDM All contacts and provision of any kind of support to their
CLM Account Holders

Table 1853 - Tasks of the CBs
L]

Note: Eurosystem National Central Banks can use different accounts for different types of interest: CB
accounts for standing facilities interests, CB accounts for minimum reserve interests and penalties and
CB accounts for other interests.

#684EUROSYSTEM UPDATE [ECB/TSWG review]: page 174 (CLM UDFS-chapter 8.2.2
Central bank operations)

|AIignment with other chapters and alignement with CRDM |

Also credit transfers and-direct-debits{with-direct debitmandate} between two different CBs are
possible (e.g. Inter-CB payments).

L]
Payment orders can be initiated by the CB in A2A mode.

A CLM Repository is available for the CBs containing CLM MCA information to support the initiation of
CBOs by a CB. Further details can be found in the CRDM UDFS chapter “CLM Repository”.

[]

85EUROSYSTEM UPDATE UPDATE [Internal review]: page 175 (CLM UDFS-chapter 8.2.3
Seizure of funds)

|Adagtion of cross-reference links.

Further details on the U2A functionality will be provided in the CLM UHB, chapter "Liquidity
Management Features on Seizure of funds (reservations)".
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86 EUROSYSTEM UPDATE UPDATE [SDD-CN-PBR-027]: page 174 (CLM UDFES-chapter 8.2.3
Seizure of funds)

[Code ‘BLKD’ to be added to camt.049 in CLM “for seizure of funds reservation deletion”. Delete U2A restriction in
the chapter.

L1

Based on court decision(s), a CB might be obliged to reserve liquidity on the MCA of a CLM Account
Holder dedicated for seizure. CLM offers standardised Y2A functionality to handle the blocking of a
certain amount of liguidity on the MCA in case of seizure.”

[..] “The seized amount can also be modified or completely released by the CB via the standardised U2A
functionality, once it has been set up.

87EUROSYSTEM UPDATE [ECB/TSWG reviewinternalreview]: page 185 (CLM UDFS-chapter
8.3.1 Credit line modifications)

Clarification on fixed amount credit line change in order to align UHB and UDFS based on TSWG comment

Ll

Two types of orders for modifying a credit line exist:

| fixed amount credit line orders containing the new value of the credit in absolute figure (which can
only be a positive amount or zero);

| delta amount credit line orders containing the delta between the new and the old credit line value.

L1

7788EUROSYSTEM UPDATE [internal review]: page 184f.5 (CLM UDFS-chapter 8.6 Query
management - CB specific queries)

|Addition of link to process description_and adaption of cross-reference links. |

[.]

As regards queries in A2A, details are provided in chapter Send CLM gquery, in the message specifications
in following chapters and on MyStandards.

[]

As regards the queries in U2A, further details on search parameters and query results are provided in the
CLM UHB, chapter "Monitoring".
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89 EUROSYSTEM UPDATE [internal review]: page 186 (CLM UDFS-chapter 8.7
Business/liguidity monitoring for CBs)

Adaption of cross-reference links.

L1

Further details on the information available for monitoring are provided in the CLM UHB, chapter

'Monitoring".

90 EUROSYSTEM UPDATE [internal review]: page 186 (CLM UDFS-chapter 8.8.1 Maintain
minimum reserve requirement)

Adaption of cross-reference links.

Ll

Details on the processing via U2A are provided in the CLM UHB, chapter "Minimum Reserves".

91 EUROSYSTEM UPDATE [ECB/TSWG review]: page 184 (CLM UDFS-chapter 8.11
Contingency settlement - ECONSII)

|the following sentence, the stricked through part was not deleted in the CLM UDFS as suggested by CR62 page
(224, change number 115.

[.-]

"After the contingency session is closed (ECONSII closing day), the balances remaining on the Contingency
Accounts in ECONSI!I are transferred to CLM. ECONSII sends these balances via (a) modified “General

ledger’/BankToCusotmerStatement” message(s) (camt.053) (one for each currency)-a-file-transferfrom ECONSH

#892EUROSYSTEM UPDATE [ECB/TSWG review]: page 189 (CLM UDFS-chapter 8.11
Contingency settlement - ECONSII)

|Addition of ISO message reference with link to CR62, clarification on prolonged outage

[]

After the processing of the “General ledger’/BankToCustomerStatement_ (camt.053)” message in CLM is
ECONSII closed:

[]
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Figure 538 - Interaction between ECONSII and CLM during a disturbance in CLM/RTGS

In the specific case where CLM is back-available again after a prolonged outage (i.e. an outage lasting

for more than one business day), CLM will initially resume operations with the incident business day

(e.q. day BD 1).

As a prerequisite for CLM to catch up with the business day which ECONSII has already achieved

reached (e.g. BD 5), the transit account balances in CLM need to be aligned using agreed operational

procedures. Only thereafter, the CLM incident business day (day BD 1) can be closed and CLM opened
for the business day which ECONSII has already achieved-reached (BD 5). Once this alignment in
business days has taken place, ECONSII can be closed and the related balances transferred to CLM.

#993EUROSYSTEM UPDATE [ECB/TSWG review]: page 190 (CLM UDFS-chapter 8.12
Contingency upload of A2A files and messages in U2A)

|Alignment with other chapters

This procedure enables eentral-banrks CBs to forward messages (except for queries) or files to
CLM in case their participants” connection to the NSP is interrupted or the provider has
problems to process messages/files

[]

Both users need the respective privilege “U2A-Upload-A2A-File-er-message-in-U2A” as described in the
CRDM UDFS, chapter "Privileges" in the table "CLM functions" and in the CLM UHB, chapter "List of

Privileges" ehapterPrivilege”.

8094EUROSYSTEM UPDATE [internal review]: page 198-200 (CLM UDFS-chapter 9.3.1
Description - 9.3 Process CLM payment order and liquidity transfer order)

|Clarification on not parked processing
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Submitting
actor

Message received from Send CLM
message

CLM

Parked LT restart

Payment arder or liquidity transfer order

[Mat parked]

[Liguidity transfer order]

E‘Send liquidity transfer order rejection notiﬁcalionj

“Liguidity transfer order rejection nofifizcation” /
Receipt (camt 025)

< —

Perform business validations

(Send payment order rejection nntiﬁcaﬁon%

"Payment order rejection notification” /
PaymentStatusReport (pacs.002)

-

[Parked]

[Successful]

[Fayment
order]

(Check settlement readiness for liquidity transfer or payment on:lelj

[Liquidity transfer ardar] [Fayment order]

[Payment warshoused]

[Payment not
warehoused]

[Earmarkad due
1o blocking]

[Earmarked due
to blocking]

[Mot earmarked
due to blocking]

@ [From time not reached]

[From time
reached or
nao from time]

[Mot earmarked
due fo blocking]

Submit to seftlement

Figure 643 - Process CLM payment order and liquidity transfer order

[]
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If the blocking check described in chapters Blocking/unblocking party and Blocking/unblocking account
results in blocking of the payment order or liquidity transfer order, the processing step sets it to
“Earmarkedearmarked”. If the from time is not reached yet, then the processing step sets the payment

order to “earmarked”.

[-]

8195EUROSYSTEM UPDATE [internal review]: page 202 (CLM UDFS-chapter 9.4.1
Description - 9.4 Perform CLM payment order revocation)

|Missing final node and typo

L]

Submitting
Actor

CcLM
Messsge recefved from
Send CLM message

?

"Payment order revocation requast’ /
FIToFIPaymentCanceliationRequest (camt.058)

Perform business validstions

[Failzd]

Send revocation rejection

“Revocation rejection nofification” /
@6 ResclutionOfinvestigation (camt 028

[Succassful]

Revoke payment arder

on )}
J

Eiend payment order on execution

!

®¢ "Payment arder revecation execution notificstion” /
ResolutionOfimvestigation (camt 028)

liquidity transfer ode

[F'mr.?ﬁs

with intermediste status

)

Perform standard

[s“ﬂ psyment order revocstion nuuﬁcahun) CLM setiomant

v

® | "Payment arder revocation nofification”
PaymentStstusReport (pscs 002)

)
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Revoke payment order

The process step revokes the payment order and subsequently triggers in parallel the
processing steps “Send payment order revocation execution notification”, “Send payment order
revocation notification” and the sub-processes Process automated liquidity transfer order with
intermediate status [ Error! Bookmark not defined.226] and resolve queue from Perform
standard CLM settlement [* Error! Bookmark not defined.234]. The standardized sub-
process “Process automated liquidity transfer order with intermediate status” starts with a check
if an automated liquidity transfer order exists, followed by a check on the needed liquidity for
pending/queued CBOs before processing.

L]

8296EUROSYSTEM UPDATE [internal review]: page 216 (CLM UDFS-chapter 9.6.1
Description 9.6 Settle standing order in CLM)

|Description on not settled inter-service liquidity transfer added

(]
Based on the settlement result received from the target settlement service, the processing
continues as follows:

[Settled] — If the respective settlement service settles the inter-service liquidity transfer
order, then the processing continues with the step “Check message subscription for debit
notification”;

[Not settled] — If the respective settlement service does not settle the inter-service liquidity
transfer order, then the processing continues with the step “Post standing order reversal”.

(]

8397EUROSYSTEM UPDATE [internal review]: page 216 (CLM UDFS-chapter 9.6.2 Messages
9.6 Settle standing order in CLM)

|Described message is not sent — i.e. needs to be dropped from the list

L]
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Message description/usage ISO message ISO code
Debit notification BankToCustomerDebitCreditNotification camt.054
Credit notification BankToCustomerDebitCreditNotification camt.054

- ; e ficati Frer 825

Table 1964 - Outbound messages for settle standing order in CLM

8498EUROSYSTEM UPDATE [internal review]: page 209 (CLM UDFS-chapter 9.7.1
Description (Perform standard CLM settlement));

Clarification on submission by ECMS in footnotes; clarification on camt.054 provision, correction of inter-service
liquidity transfer reversal

L]

| Marginal lending on request — setting up [ Error! Bookmark not defined.274];**

| Marginal lending on request — reimbursement [ Error! Bookmark not defined.275]. X

Footnote: X unil EcMs go-live. After ECMS go-live the processes will be performed by a connected payment or a regular payment submitted
by ECMS.

Footnote: *? unti Ecms go-live. After ECMS go-live the processes will be performed by a connected payment or a regular payment submitted

by ECMS.

L]

The following use cases are classified as payment orders. In principle, their handling is identical to the
one for all payment orders in CLM and the respective notifications as described in this process:

| Interest payment related to overnight deposit [* Error! Bookmark not defined.269];

| Interest payment related to marginal lending [ Error! Bookmark not defined.275]; *

Footnote: X2 until ECMS go-live. After ECMS go-live the processes will be performed by a connected payment or a regular payment submitted

by ECMS.

(]
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Figure 47 - Standard CLM settlement |
(]
— for other settled liquidity transfers with the following parallel steps:
= “B”for the CLM Account Holder or CLM CB Account Holder;

= “C” for the submitting actor;

In_parallel to the mentioned process steps, the processing continues with sub-process Process
automated liguidity transfer order with intermediate status [* Error! Bookmark not defined.226];.

— for all other settled cash transfers with the following three parallel steps:

.
Cash | Submis | Use Case ”Debit “Credit
trans | sion notification”/BankTo | notification”/Bank
fer Type CustomerDebitCredit | ToCustomerDebitC
order Notification reditNotification
type (camt.054) (camt.054)
Liquid | A2A Liquidity transfer with credit on MCA, CLM - Optional
ity CB Account; or overnight deposit account e+
transf marginaHendingaceount(credit leg)
er
Liquidity transfer with debit* on MCA, CLM - -
CB Account;-evernight-depesit-account-or
marginal lending account (debit leg)
Liquidity transfer with debit on overnight Optional -
deposit account (debit leg)
[]
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8599EUROSYSTEM UPDATE [internal review]: page 226 (CLM UDFS-chapter 9.12.1
Description (Process CLM reject time broadcast))

|Addition of broadcast message

This sub-process sends an A2A broadcast via SystemEventNotification (admi.004) to the broadcast
subscribing party, i.e. the CLM Account Holder or CLM CB Account Holder to be debited.

L]

86100 EUROSYSTEM UPDATE [internal review]: page 228 (CLM UDFS-chapter 9.13.1
Description(Settle connected payment))

|Addition of sub-process “Reject pending credit line change”

This process is called for the settlement of a Connected payment [ Error! Bookmark not defined.190]:
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L]

[Settled] — The process settles the connected payment order, i.e. settlement of the payment
amount and change of the credit line. The processing continues with a split allowing the
following parallel processing steps

sub-process Process automated liguidity transfer order with intermediate status
[ Error! Bookmark not defined.236] and afterwards with sub-process Process CLM
floor and ceiling [ Error! Bookmark not defined.238];

sub-process Reject pending credit line modification;

and in-paralielwith-asplitallowing-a-different the processing for information to the CLM
CB Account Holder and

the processing for information to the CLM Account Holder.

87101 EUROSYSTEM UPDATE [internal review]: page 237 (CLM UDFS-chapter 9.15.1
Description(Reject pending credit line modification))

|Addition of broadcast message

(]

The sub-process starts with the process step “Remove pending credit line modification”.

Remove pending credit line modifcation

This process step removes the pending credit line modification and the processing continues with “Send
credit line modification rejection notification”.

(]

88102 EUROSYSTEM UPDATE [internal review]: page 244 (CLM UDFS-chapter 9.18.1
Description (Reject payment order))

|Typo in event naming

[]

This subprocess is called when:
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a rejection of a queued payment order takes place after event Cut-off for CLM RTS-H processing
[* Error! Bookmark not defined.258];

[]

89103 EUROSYSTEM UPDATE [ ]: page 249-251 (CLM UDFS-chapter 9.20
Coordinate general ledger creation with other settlement services);

|Addition of headlines, Typo in event naming and event formatting

9.20.1 Description
[]

Send stop accepting outbound inter-service liguidity transfers

After the cut-off for CLM RTS-H in CLM is reached, CLM sends a "Stop accepting outbound inter-service
liquidity transfers"/ReturnBusinessDayInformation (camt.019) [ 353] to the settlement servicess.

[]
9.20.2 Messages
[]

Table 2080 - Used messages coordinate general ledger creation with other settlement services

90104 EUROSYSTEM UPDATE [internal review]: page 255 (CLM UDFS-chapter 9.22.1
Process business day event “Change of business day”);

|Typo in event naming and event formatting

[]

Perform business validation on warehoused payment

The process verifies whether the warehoused payment order remains compliant with the business
validation rules after the reference data updates are activated in CLM. The process performs the business
validations to the extent possible in order to report the maximum number of validation errors to the
submitting actor.

[Failed] The warehoused payment order is not compliant with the business validation rules. The
processing continues with the sub-process “Reject payment order [ Error! Bookmark not
defined.250]".

[Successful] The warehoused payment order remains compliant with the business validation rules.
The processing continues with the process step “Process warehoused payment order”.
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105EUROSYSTEM UPDATE [internal review]: page 257 (CLM UDFS-chapter 9.22.3 Process
business day event “Cut-off for CLM RTS”)

[Description update for alignment to respective figure

Ll

The time-based event “Cut-off CLM RTS” triggers the closure processing, which subsequently results in
the parallel triggering of the following sub-processes:

|___“Reject payment order [} Error! Bookmark not defined.257]";

| “Reject pending reservation modification in CLM [} Error! Bookmark not defined.256]”;

| “Coordinate general ledger creation with other settlement services”;

| “Reject pending credit line modification®.

91106 EUROSYSTEM UPDATE [internal review]: page 259 (CLM UDFS-chapter 9.22.4
Process business day event “CB cut-off for marginal lending on request”);

|Clarification on message exchange with ECMS after automatic marginal lending

L]

Check reference data

The processing step checks if there are any cash accounts to be closed as of the next business day that
have a balance.

I In case no such accounts exist, the EoD processing continues and triggers in parallel the following
sub-processes.

—Process automatic marginal lending - setting up - before and after launch of ECMS [} 268] for each
MCA with credit line. After launch of ECMS, CLM sends a notification to ECMS including all processed

automatic marginal lending connected payments.
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92107 EUROSYSTEM UPDATE [internal review]: page 270 (CLM UDFS-chapter 9.23.7.2 After
launch of ECMS);

|Clarification on reimbursement, additional clarification due to CR 20 and CR 62 Multiplex

After the launch of ECMS, this process triggers the reimbursement of automatic marginal lending for all
relevant counterparties in accordance with the processing Before launch of ECMS the-sub-process
) . ; : [-272).

For reimbursement of marginal lending on request the following rule applies: As ECMS can send regular
or connected payment orders, CLM processes the payment orders received from ECMS in accordance

with the relevant sub-process, which is either Perform standard CLM settlement or Settle connected
payment. This includes reimbursement of marginal lending on request and respective interest payment
orders.

93108 EUROSYSTEM UPDATE [internal review]: page 291 (CLM UDFS-chapter 9.25.5.1
Description (Process CLM operations-related broadcast)

|Addition of broadcast message

This sub-process sends an A2A broadcast via SystemEventNotification (admi.004) to the broadcast
subscribing party.

(]

94109 EUROSYSTEM UPDATE [internal review]: page 294 (CLM UDFS-chapter 10)

|Message chapter naming

The introductory chapter “Messages - General information” provides generalbasic information on the concept of
messaging or/and information applicable to all messages in CLM. The aAppendix_of this UDES contains

comprehensive lists of relevant technical details for each message.

Overview and scope of the message

This chapter provides basicgenerat information about the scope of the message within the context of CLM.
[...]

Relevant usage descriptions for each message are listed in Processes with CLM.
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95110 EUROSYSTEM UPDATE [internal review]: page 297 (CLM UDFS-chapter 11.1.1)

|Add sentence to footnote

Footnote: [...] CLM makes only use of different message versions but not variants.

ISO 20022 message

[.-]
Within the corresponding schema file of the message the building block must be defined as an immediate child of

the message.

[...]
A comprehensive overview of all standardised 1ISO 20022 message components is available in the Ddata Dédictionary
of ISO 20022.

96111 EUROSYSTEM UPDATE [internal review]: page 299 (CLM UDFS-chapter 11.1.2)

|Correction of typo (two separate words), numbering |

Based upon the enriched 1SO schema files for its messages, once available, (i.e. after the enrichment of newly-
developed messages or after the publication of maintained messages in the context of a new standards release)
these schema files are customised to adapt them to the specificities applicable in the context of CLM.

[...]
For the scenarios lore, 3three and 4four, CLM only allows message elements according to the customised schema
file. [...] Message elements under the scope of scenario 4feur are not subject to further processing in CLM. [...] For

scenario 2twe an alternative procedure applies.

97112 EUROSYSTEM UPDATE [internal review]: page 301 (CLM UDFS-chapter 11.1.3)

|Correction of typo

CLM follows the approach of High Value Payments Plus (HVPS+) supported character set, limited to basic |atin

characters and additional special characters:

Character set type Message elements Supported characters in T2

[...] [...] [..]

Extended TARGET -All Name elements for Use of FIN X-Character set (see

character set all actors above), plus #$%&*="_"{|}~
-Remittance Information <@
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Note:

The following characters need to be

escaped:

Table xxx - Supported character sets

98113 EUROSYSTEM UPDATE [internal review]: page 302 (CLM UDFS-chapter 11.1.3.1)

|Corrections

| tFhe message only contains properly encoded unicode characters:;

[..]

| the start and end tags match exactly and are case-sensitive;=

| tFhe message has one root element which contains all other elements.

[..]

A short extract from an XML message file for exemplary purposes (ISO 20022 standard message):

L.

Every well-formed ISO 20022 message arriving in theat CLM interface undergoes a validity check according to the

rules contained in the enriched CLM schema files.

99114 EUROSYSTEM UPDATE [internal review]: page 304 (CLM UDFS-chapter 11.1.3.2)

|Corrections,idd information to external code set

This business validation in CLM takes place on the basis of a set of pre-defined business rules which are available

in the Aappendix to this document.

CLM messages rely on “External Code Sets” for some elements. CLM message elements with a data type starting

with “External”, e.qg. ExternalLocallnstrumentlCode, ExternalReasonlCode or ExternalCategoryPurposelCode,

should be filled with such codes, which are published in a spreadsheet on the ISO 20022 homepage. If the code to

be used is relevant for CLM processing, this is outlined in the relevant message element. For all other cases, CLM

will not check the message against the values available in the spreadsheet.
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100115 EUROSYSTEM UPDATE [internal review]: page 306 (CLM UDFS-chapter 11.2.1.2)

|Add “network” and corrections

The rejection of the query messages is caused by the fact that files are submitted via store-n-forward network service
channel, which is not allowed for inbound query messages.

[-]

For the bBasic structure of file see below:

[...]
Examples and further details for BFH are provideddetailed in chapter BusinessFileHeader (head.002).

101116 EUROSYSTEM UPDATE [internal review]: page 309 (CLM UDFS-chapter 11.2.2)

|Corrections

In the communication process between CLM and the business senders and receivers the time information elements

are used to indicate;

| creation time of a message;

| settlement time request (e.g. payment orders);

| settlement execution time (only applicable outbound).

Depending on the specific processing of a message the time information will be processed in different ways.

In the CLM inbound case any ISO Time compliant data format amended by mandatory time shift information will be
accepted, which means in particular also with or without seconds and milliseconds, e.g. settlement time request
<FrTm>2021-12-17T10:30+01:00</FrTm>.

In the CLM outbound case all time information generated by CLM including, seconds and milliseconds, are provided.

102117 EUROSYSTEM UPDATE [internal review]: page 309/310 (CLM UDFS-chapter 11.2.3)

|Corrections and adaption of cross-reference links.

L.

For a query reguests received via a real-time message-based network service, the network service willhas-te be
switched, if the query response exceeds the 32 KB {size restriction for message-based network service}. ESMIGCEM

then sends an error response message to the business sender of the queryerrorrespense-via the real-time network

serviceehannel in which the queryrequest was received. For further information, see ESMIG UDFES, chapter
"Common rules for message and file transfer services". and-additionally—pushes”tThe query response is then
provided in the store-n-forward network service.
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In case a query response/report exceeds the maximum size of 32 MB, the CLM outbound exchange may split in

several parts. This may be the case for: BankToCustomerStatement (camt.053) [} 183] (statement of accounts is
considered as query response as well as report) ard-GeneraHledger{camt053){}-243}.

In order to advise that a guery response/report was split, the business payload elements <MsgPgntn> is
foreseen to indicate “pagination” is-used-{<Pgnth>——</Pgnta>)-or for BankToCustomerStatement (camt.053)

For camt.053 a specific procedure for splitting is implemented. In order to avoid exchange parts exceeding 32 MB,

the BankToCustomerStatement (camt.053) [} 183] and-General-ledger{camt:053)-{}-243}-areis split at element
BkToCstmrStmt/Stmt/Ntry in the business payload.

In case splitting is applied, the following page starts with the same information within the <Stmt> block as the last
entry of the previous page (listing the same account number and the relating balances) and continues in the <Ntry>

block by listing all account entriesinstructions that do not fit into the previous page.

103118 EUROSYSTEM UPDATE [internal review]: page 315 (CLM UDFS-chapter 11.3)

|Corrections
camt.053 Receive CLM Gelneral ledger (CB | outbound
General_Ledger report only)

Table 95 - Usage of Messages

104119 EUROSYSTEM UPDATE [internal review]: page 318 (CLM UDFS-chapter 11.4)

|Corrections

In addition they can be used to determine a transaction for query status information or to perform actions,
e.g. modification-or deletion.

[--]

An End-to-end references is passed on, unchanged, throughout the entire end-to-end chain. Depending
on itstheir nature, theyit is added either by the initiating party or by CLM.

105120 EUROSYSTEM UPDATE [internal review]_and [ECB/TSWG review]: page 321 (CLM
UDFS-chapter 11.5)

|Corrections to CR62

The details of the message examples in the below listed business scenarios can be found in the sub-chapter “The

message in business context” of each message in List of messages.
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The system-ofreal-BiCsis-a-smallworld-of entities-upon-which-the-business scenarios have been laid upon a system
of real BICs—Real-BlC-codes-are-used and the related account identifiers follow a logical structure.

In the following table, the business reader is provided with a list of all BICs and account identifiers found in the CLM

business scenarios.

]

[.] [...

[.]

[..]

CLM MCA (default MCA) COBADEFFXXX COBADEFFXXX | MDEEURCOBADEFFXXXCOBADEFFXXX
L..] L.. L.] L.]
CLM MCA (default MCA) SOLADESTXXX SOLADESTXXX | MDEEURSOLADESTXXXSOLADESTXXX

Table xxx - Table of BICs and account identifiers

1]

Scenario 052 — CLM camt.050
MCA-to-T2S settled

A valid camt.050 moving

liguidity from an MCA to a T2S

camt.050 CLM LiquidityCreditTransfer M
CAT2S bs052.xml

DCA settles successfully in
CLM. A camt.025 status

message is used to advise the
sender of the camt.050 of the

settlement. As the response

camt.025 is the same as the
one in business scenario 050,

there is no camt.025 provided

in this business scenario.

Scenario 053 — CLM camt.050
overnight deposit settled

A valid camt.050 moving
liquidity from an MCA to a
CLM overnight deposit account
settles successfully in CLM. As
the response camt.025 is the
same as the one in business

scenario 050, there is no

camt.025 provided in this
business scenario.

Scenario 058 — CLM camt.018

camt.050 CLM LiquidityCreditTransfer Ov
ernightDeposit bs053.xml

A camt.018 message is sent to

request for event status
information (Business day with

CLM requesting to be
informed of the status of all

optional maintenance window

events in CLM. The message

Optienal Maintenanece Bay)

is sent on a day when the

camt.018 CLM CurrentEventQuery bs058

xml

camt.019 CLM CurrentEventQueryRespon
se_Data bs058.xml
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system schedule contains an
Optional Maintenance
Window. The valid request is
processed and a camt.019 is
returned with the appropriate
Optional Maintenance
Windoweay information.

Scenario 066 — CLM -
camt053-admi.005 General
ledger query

The general ledger fite, which
is held on CLM is subsequently
requested for additional
sending via an admi.005
query.

admi.005_CLM_ReportQueryRequest_bs0
66.xml

Scenario 071 — CLM camt.018

Camt.018 message is sent into

camt.018 CLM CurrentEventQuery bs071

request for event status
information (Business day with

CLM requesting to be
informed of the status of all

non-optional maintenance
window
Maintenanee Bay

Events in CLM. The message
is sent on a day when the
system schedule contains a
non-optionalManédatery
Maintenance Window. The
valid request is processed and
a camt.019 is returned with
the appropriate non-
optionalMandatery
Maintenance Windowelay

information.

xml

camt.019 CLM CurrentEventQueryRespon
se_bs071.xml

[.]

Scenario 073 — CLM automatic
marginal lending

During CLM end of day
processing, a PB has a
negative overall balance and
CLM invokes automatic
marginal lending. In this
scenario, it is accepted that
the CB and PB are fully
subscribed to all
notificationrespense
messages.
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Finally, CLM calculates and
moves the marginal lending
interest amount from the PB's
default MCA to the CLM CB
account
. CLM then uses

camt.054 messages to inform
the CB and PB of this interest

payment.

Scenario 079 — CLM payment

reject time broadcastvatidity
timeout

A pacs.009 payment order
message was validated by
CLM and queued for execution
within the settlement time
requestvalidity-peried given on
the payment order. 15
minutes beforeBy-the-end-of
the-validity-peried; the
indicated reject time in the
payment order had-net
achieved-settementse CLM
rejected-it-and-used sends an
admi.004 system event
notification message to notify
the sender of the pacs.009
about the possible rejection.

Note: to avoid an excess
number of example payment
messages, the pacs.009 is not
available, but is assumed to
be of a basic data population
with a validity-perieddefined
reject time and appropriate
references for this scenario

Inbound_pacs.009_CLM_FICreditTransfer
Order_bs079.xml (not available)

admi.004_CLM_SystemEventNotification_
RICT_bs079.xml

Scenario 080 — CLM

operations related broadcast

During the processing day, a

problem occurred whereby a

CLM Party had to be
blocked:

while-the preblemwas

admi.004_CLM_SystemEventNotification_F
REE_bs080.xml
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resetved. The Operator used
CLM to send an admi.004
system event notification
message to notify relevant
parties of the
exelusienblocking.

Scenario 102 - Account holder

An account holder sends a

requesting all transactions

transaction query (camt.005)

camt.005 CLM GetTransaction bs102.xml

camt.006 CLM ReturnTransaction bs102.

to CLM requesting details of
all transactions for the current
day against all its accounts.
The list of accounts is limited
by the data-scope of the
sending account holder and
the list of required data fields
is explicitly indicated in the
query message. CLM returns a

camt.006 with the requested
information.

xml

Scenario 106 — Account holder

An account owner sends a

requesting a single transaction

transaction query (camt.005)

camt.005 CLM GetTransaction bs106.xml

camt.006 CLM ReturnTransaction bs106.

for a single transaction which
the sender identifies using a
unique reference. The list of
required data fields is very
small since the transaction
data is already known to the
sender. CLM returns a

camt.006 with the requested
information.

xml

Scenario 107 — CB requesting
all transactions

CB sends a transaction query

camt.005 CLM GetTransaction bs107.xml

(camt.005) — which is identical

camt.006 CLM ReturnTransaction bs107.

to the query used in bs102 -to
CLM requesting details of all
transactions for the current
day against all accounts in its
community. The list of

accounts is limited by the

xml
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data-scope of the sending CB
and the list of required data

fields is explicitly indicated in
the query message. CLM

returns a camt.006 with the
requested information.

Scenario 108 - Account holder

An account owner sends a

requesting a single transaction
with all fields

transaction query (camt.005)

camt.005 CLM GetTransaction bs108.xml
camt.006 CLM ReturnTransaction bs108.

for a single transaction which

the sender identifies using a
unique reference. The query

criteria is identical to the

query in bs106, but there is
no list of required fields
provided. CLM returns a

camt.006 with the requested
information.

xml

Scenario 109 — CB requesting
marginal lending accounts

A CB sends a transaction
guery (camt.005) requesting a

small amount of information
for all transactions on one of
its marginal lending accounts.
CLM returns a camt.006 with
the requested information.

Scenario 999 — CLM camt.053

camt.005 CLM GetTransaction bs109.xml
camt.006 CLM ReturnTransaction bs109.

xml

A camt.053 customer

Customer statement

statement is produced by CLM
at EoD for each so-configured

camt.053 CLM BankToCustomerStatemen
t bs999.xml
admi.005_CLM ReportQueryRequest bs9

account in the system and
sent to appropriate recipients

99.xml
Inbeund—paes:009-CLM-FlcreditTransfer

based upon subscription and

Order—CONP—bs662xmi

routing. In particular, this
statement is for a CLM

Account (ID:
“"MDEEURSOLADESTXXXSOLA

DESTXXX") dated 8 October
2019 and includes a camt.050

and a pacs.009 entryal
examplesfrom-all-business
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on that date. The openin
balance shows as zero for
convenience but the closing

balance is calculated
according to the entries listed.
The statement which is
retained on CLM is
subsequently requested for
additional sending via an
admi.005 guery.

Table xxx - Table of business scenarios

L.]

The tables 96 — 129 (business scenarios) were all summarized to one table including all business scenarios (Table

of business scenarios) to provide the reader of the UDFS an enhanced convenience.

106121 EUROSYSTEM UPDATE [internal review] and [ECB/TSWG review]: page 334 (CLM
UDFS-chapter 12.1.1.3)

|Corrections to CR62

[...]

Usage case: CLM payment reject time broadcastvalidity-timeout-(Scenario 079)

In this example, CLM is notifying the receiver by a broadcast message that at a previously valid payment order
couldhas failed to reach settlement within 15 minutesduring-its-stated-validity-period. The debtor CLM account is
shown along with the original priority, payment order UETR and the time of rejection.

[...]

Table xxx - SystemEventNotification (admi.004) — usage case Payment reject time broadcastvalidity—timeout
(Scenario 079)

[...]

Usage case: CLM operations related broadcast (Scenario 080)

In this example, the CLM Operator is notifying the receiver by a broadcast message that at a Party BIC has had to
be blocked and advises that any payments sent for that party will be rejected.

Event Description Participant BIC PRTYBICIXXX
Document/SysEvtNtfctn/EvtInf/EvtDesc

blocked, payments to it will be rejected

Table xx - SystemEventNotification (admi.004) — usage case Operations related broadcast (Scenario 080)
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107122 EUROSYSTEM UPDATE [ECB/TSWG review]finternatreview}page 348 (CLM UDFS-
chapter 12.1.2.3)

|Remova| redundant entry

Specific message contents

All content must comply with the business rules for the message.

108123 EUROSYSTEM UPDATE [internal review]_and [ECB/TSWG review]: page 337 (CLM
UDFS-chapter 12.1.2.3)

|Correction

[...]
Usage case: Query Request Message - General Ledger Query (CB Only) (Scenario 066)

In this usage example, the business sender is requesting CLM to send the latest version of the General
LedgerStatement relating to a CcB n account CBn account (1b:

“MARKDEFFXXX"):

Usage case example: admi.005_CLM_ReportQueryRequest_bs066.xml

109124 EUROSYSTEM UPDATE [internal review]_and [ECB/TSWG review]: page 338 (CLM
UDFS-chapter 12.1.3.1)

|Correction to CR62

The ReceiptAcknowledgement message is sent with a BAH, to inform of a validation error and switch of
network service for the ReportQueryRequest [} 66] message-(admi.005) message and GetTransaction
(camt.005) message for-all other messages.

|Amendment to CR63 (item 6)

[.]
The ReceiptAcknowledgement message is sent by CLM to the business sender of an Account
statement query and Cash transfer query to inform of pagination and the respective switch to store-n-
forward network ehannelservice. Additionally, the respective query response is provided via store-n-
forward network ehannelservice.

n-addition-the-ReceiptAcknowledgement-me it by-CLM-to i der-of In case of
a General Ledger query (CB only) via ReportQueryRequest (admi.005), the ReceiptAcknowledgement
message is sent to inform efthe-respective about switch from real-time to store-n-forward network
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channelservice since CLM sends ene-dedicated a separate general ledger per settlement service.

110125 EUROSYSTEM UPDATE [internal review]: page 339 (CLM UDFS-chapter 12.1.3.3)

|Correction of typo

[.]
The previous pacs.009 can be identified using the pacs.009 BAH BizMsgldr which is supplied on the
admi.007.

126 EUROSYSTEM UPDATE [ECB/TSWG review]: page 355 (CLM UDFS-chapter 12.2.1.3)

|Remova| redundant entry

Specific message contents

All content must comply with the business rules for the message. Forbusiness rules applicable to
GetAccountreferto-the chapterindexof validationrules-and-errorcodes-

127EUROSYSTEM UPDATE [ECB/TSWG review]: page 362 (CLM UDFS-chapter 12.2.2.3)

|Remova| paragraph originally introduced by CR 45

Specific message contents

All content must comply with the business rules for the message. For business rules applicable to
nA afa ha a Q 1 1 | a

128 EUROSYSTEM UPDATE [ECB/TSWG review]: page 368 (CLM UDFS-chapter 12.2.2.3)

[Correction of xpath

Message item Utilisation

Processing Date Date Time CLM Push notification-Use: Not used. CLM

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr | Query response-Use: Current system date

[Acct/MulBal/PrcgDt/DtTm expressed in calendar day (UTC). Provided for
available liquidity query response for balance
type codes CRRT, XPCD, AVLB, DLOD, NOTE,
LTSF and PYMT.

Table 112 - ReturnAccount (camt.004)
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129EUROSYSTEM UPDATE [ECB/TSWG review]: page 390 (CLM UDFS-chapter 12.2.3.2)

[Correction to CR63

111130 EUROSYSTEM UPDATE [ECB/TSWG review]: page 392 (CLM UDFS-chapter 12.2.3.3)

|Removal redundant entry

Specific message contents

All content must comply with the business rules for the message.

412131 EUROSYSTEM UPDATE [internal review]: page 348 (CLM UDFS-chapter 12.2.3.3)

|Harm0nisation of utilisation with response message

Message item

Utilisation

End To End Identification
/Document/GetTx/TxQryDef/TxCrit/NewCrit/Sch
Crit/PmtSch/EndToEndId

Business case referencelD in case of other
system-generated cash transfer (order)s.

Message item

Utilisation

Debtor BIC
/Document/GetTx/TxQryDef/TxCrit/NewCrit/Sch

Crit/PmtSch/Pties/Dbtr/Agt/Fintastald/BICHIPty/I
d/Orgld/AnyBIC

Can be used for search of BIC of <Debtor> in
case of payment (order)s.

Debtor Identification
/Document/GetTx/TxQryDef/TxCrit/NewCrit/Sch

Crit/PmtSch/Pties/Dbtr/AgiFintastrtd/Othrid
Pty/Id/Orgld/Othr/Id

Can be used for search of account number from
<DebtorAccount> in case of liquidity transfer
(order)s.

Creditor BIC
/Document/GetTx/TxQryDef/TxCrit/NewCrit/Sch

Crit/PmtSch/Pties/Cdtr/Agt/Fintastald/BICH
1d/Orgld/AnyBIC

Can be used for search of BIC of <Creditor> in
case of payment (order)s.

Creditor Identification
/Document/GetTx/TxQryDef/TxCrit/NewCrit/Sch

Crit/PmtSch/Pties/Cdtr/AgtFintastrld/Othrid
1d/Orgld/Othr/Id

Can be used for search of account number from
<CreditorAccount> in case of liquidity transfer
(order)s.
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Table xxx - GetTransaction (camt.005)

113132 EUROSYSTEM UPDATE [internal review]: page 349 (CLM UDFS-chapter 12.2.4.1)

|Correction to CR63 |

[..]
In case of pagination, ReceiptAcknowledgement (admi.007) message is used to inform the business
sender of the Cash transfer query about pagination and the respective switch to store-n-forward
network ehannelservice. Additionally the respective query response is provided via store-n-forward
network ehannelservice.

114133 EUROSYSTEM UPDATE [ECB/TSWG review]: page 411 (CLM UDFS-chapter 12.2.4.3)

|Remova| paragraph originally introduced by CR 45 |

Specific message

115134 EUROSYSTEM UPDATE [internal review] and [ECB/TSWG review]: page 350 and 421

(CLM UDFS-chapter 12.2.4.3)

|Change of x-path

Message item

Utilisation

[.]

End To End Identification
/Document/RtrTx/RptOrErr/BizRpt/TXRpt/TXxOrE
rr/Tx/Pmt/EndToEndId

[...]
Business case referencelD in case of other
system-generated cash transfer (order)s.

[-]

Debtor BIC
/Document/RtrTx/RptOrErt/BizRpt/ TXRpt/ TXOrE
rt/Tx/Pmt/Pties/Dbtr/AgtPty/Id/Orgld/AnyBIC

Provides the BIC of <Debtor> in the case of
payment (order).

Debtor Agent-Identification
/Document/RtrTx/RptOrErr/BizRpt/TXRpt/TXOrE
rr/Tx/Pmt/Pties/Dbtr/-AgtPty/Id/Orgld/Othr/Id

Provides the account number from
<DebtorAccount> in the case of liquidity transfer
(order).

Creditor BIC
/Document/RtrTx/RptOrErt/BizRpt/ TXRpt/ TXOrE
rr/Tx/Pmt/Pties/Cdtr/-AgtPty/Id/Orgld/AnyBIC

Provides the BIC of <Creditor> in the case of
payment (order).

Creditor Agentldentification
/Document/RtrTx/RptOrErr/BizRpt/ TXRpt/ TXOrE
rr/Tx/Pmt/Pties/Cdtr/-AgtPty/Id/Orgld/Othr/Id

Provides the account number from
<CreditorAccount> in the case of liquidity
transfer (order).

Table xxx - ReturnTransaction (camt.006)
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|Correcti0ns to business scenario 103 [ECB/TSWG review]

Usage case: CLM Get Transaction camt.006 (Scenario 103)
In this example, CLM is responding to the business sender of an invalid inbound camt.005 message,
with information relating to the validation errors found.

In this case, the business rule code is “E1127207" with a description of “Invalid search criteriaFhe

Message item Utilisation

Error Proprietary E112F207
/Document/RtrTx/RptOrErr/OprlErr/Err/Prtry

Description Invalid search criteriaThe-specified-cash
/Document/RtrTx/RptOrErr/OprlErr/Desc accountis nolknown lo-the service

Table xxx - ReturnTransaction (camt.006) — usage case request for transactions with error response (Scenario 103)

|Corrections to business scenario 108

Message item Utilisation
Debtor Agent-BIC COBADEFFXXX
/Document/RtrTx/RptOrErr/BizRpt/TXRpt/TXOrE
rr/Tx/Pmt/Pties/Dbtr/AgtPty/Id/Orgld/AnyBIC
Creditor Agent-ldentification SOLADESTXXX
/Document/RtrTx/RptOrErr/BizRpt/TXRpt/ TXOrE
rt/Tx/Pmt/Pties/Cdtr/-AgtPty/Id/Orgld/Othr/Id

Table XXX - ReturnTransaction (camt.006) — usage case Account holder requesting a single transaction with all
fields (Scenario 108)

Usage case example: camt.006_CLM_ReturnTransaction_bs108.xml

135EUROSYSTEM UPDATE [ECB/TSWG review]: page 437 (CLM UDFS-chapter 12.2.5.3)

[Corrections to BS 58 and 71

Usage case: Query Request Message - Event Query (Scenario 058)

In this example, the business sender is using an empty camt.018 message to indicate that status information for
all CLM events is requested. Although not included in the camt.018, the query time used to generate the camt.019
response was around 20:00 on Monday, 2019-10-07.

Table 136 - GetBusinessDayInformation (camt.018) — usage case Query Request Message - Event Query (Optional
Maintenance Window) (Scenario 058)
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Usage case: Query Request Message - Event Query (Scenario 071)

In this example, the business sender is using an empty camt.018 message to indicate that status information for
all CLM events is requested. Although not included in the camt.018, the query time used to generate the camt.019
response was around 20:00 on Friday, 2019-10-074.

Table 137 - GetBusinessDayInformation (camt.018) — CLM camt.018 request for event status information (non-
optionalMandatery Maintenance Windowbay) (Scenario 071)

116136 EUROSYSTEM UPDATE [internal review]: page 354 (CLM UDFS-chapter 12.2.6.2)

|Correction

The CLM-specific schema and documentation in XSD/Excel/PDFExeelformat as well as the message
examples are provided outside of this document under the following link:

117137 EUROSYSTEM UPDATE [internal review] and [ECB/TSWG review]: page 355 (CLM
UDFS-chapter 12.2.6.3)

|Correction related to CR12, correction related to TSWG comments on Part IIl of UDFS 2.1.1

Message item Utilisation
Event [...]

/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/Tp/Prtry/Id Real Time Settlement:

| CRTI - Start of CLM RTS
| CESO - Execution of standing orders in CLM
| CCII - Cut-off for CLM RTS
| T2DP Data propagation for T2
[...]

Scheduled Time For time-based events the planned or revised
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa | event times will be reported. Non time-based
yOrErr/BizDayInf/SysInfPerCcy/Evt/SchdldTm events will be reported with date-time 9999-01-
01T00:00:00.000+00:009999-99-
99799:-09-99.999+00-60

L] [...]

Operational Error Description Forfurtherinformation refer-to chapler index of
/Document/RtrBizDayInf/RptOrErr/OprlErt/Desc | validationrules and errorcodes
Specification of the error, in free format.

Table 13843 - ReturnBusinessDaylnformation (camt.019)

Usage case: CLM camt.018 reguest for event status information (Optional Maintenance
WindowDBay) (Scenario 058)
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Usage case: QueryCLM camt.018 request for event status information (Optional Maintenance

WindowbBay) (Scenario 058)

In this example, CLM is responding to the business sender of a valid camt.018 event query. The BAH

business ID of the camt.018 is included for recognition. For this business scenario, it is assumed that

the query was sent and executed at around 20:00 on Monday, 2019-10-07.

The response shows all currency-dependent events (for EUR). On this day no currency specific closing

is planned. The scheduled time for each event is given, but for the events which have already occurred

before the query-time, the actual (effective) event time is also provided.

=1
Message item Utilisation
Message ldentification NONREF

/Document/RtrBizDayInf/MsgHdr/Msgld

Message Identification
/Document/RtrBizDayInf/MsgHdr/OrgnIBizQry/

Msgld

Inc018b058-BAHId

System Identification
/Document/RtrBizDayInf/RptOrErr/BizRpt/Sysld/

MktInfrstretrld/Cd

@]
-
<

System Currency
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa

yOrErr/BizDayInf/SysInfPerCcy/SysCcy

m
C
0

Event
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/Tp/Prtry/Id

O
%]
(o]
O

Scheduled Time
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/SchdldTm

2019-10-07T18:45:00.000+00:00

Effective Time
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/FctvTm

2019-10-07T18:45:00.010+00:00

Event
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/Tp/Prtry/Id

O
B
!

Scheduled Time
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/SchdldTm

2019-10-07T19:00:00.000+00:00

Effective Time
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/FctvTm

2019-10-07T19:00:00.005+00:00

Event
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/Tp/Prtry/Id

CESO

Scheduled Time
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/SchdldTm

2019-10-07T19:30:00.000+00:00

Effective Time
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/FctvTm

2019-10-07T19:325:00.000+00:00

Fvent

yﬁl'l:rr/l:li I‘\nylth sinfPerC Y/E“U o/Prirv/id

Scheduled Time
- ‘ - .

2019-10-08T18:00:00.000+00:00
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Scheduled Time
/Document/RirBizDayinf/RptOrEr/BizRpt/BizDa

2019-10-08718:00:00.000+00:00

Event
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/Tp/Prtry/Id

CsoM

Scheduled Time
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/SchdldTm

2019-10-08T03:00:00.000+00:00

Event
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/Tp/Prtry/ld

CEOM

Scheduled Time
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/SchdldTm

2019-10-08T05:00:00.000+00:00

Event
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/Tp/Prtry/Id

T2DP

Scheduled Time
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/SchdldTm

2019-10-08T18:00:00.000+00:00

Event
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/Tp/Prtry/ld

Ccll

Scheduled Time
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/SchdldTm

2019-10-08T18:00:00.000+00:00

Event
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/Tp/Prtry/Id

CEOD

Scheduled Time
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa

2019-10-08718:00:00-0009999-01-
01T700:00:00.000+00:00

yOrErr/BizDayInf/SysInfPerCcy/Evt/SchdldTm

Event
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/Tp/Prtry/Id

CCSF

Scheduled Time
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/SchdldTm

2019-10-08T18:15:00.000+00:00

Event
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/Tp/Prtry/Id

CCML

Scheduled Time
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/SchdldTm

2019-10-08T18:40:00.000+00:00

Event
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/Tp/Prtry/Id

CCOsS

Scheduled Time
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa

2040-10-08718:40:00-0000009999-01-

01T00:00:00.000+00:00

yOrErr/BizDayInf/SysInfPerCcy/Evt/SchdldTm

Event

yﬂrlirr/l:zl I'\aylnf/Q InfPerC ylgu{[ Blpp{pzlg

[eslee

Seheduled-Time
yﬁrl:rr/lizi I'\nylnf/Q cln\‘Dor(‘r‘y/Eu{[Sehdg faal

Event
/Document/RirBizDayinf/RptOrEr/BizRpt/BizDa
yOrErr/BizDayint/SysintPerCev/EvtiTp/Priryiid
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Scheduled Time 2019-10-08T02:30:00.000+00:00
{Document/RirBizDayInt/RptOrErr/BizRpt/BizDa

yOrErrBizDayint/SysinfPerCey/EvtiSchdldTm

Table 140 - ReturnBusinessDaylInformation (camt.019) — camt.018 Request for event status information (Optional

Maintenance WindowDay) (Scenario 058)

Usage case: System Notification (Scenario 059)

In this usage-example, CLM has automatically generated a camt.019 to inform the business receiver
that the event “CSOD” (CLM SoD) occurred at 18:00:00.0105 as indicated in the effective timestamp
field. This was micro-seconds later than the scheduled time.

Note: Unlike the camt.019 event guery response, a system generated camt.019 will only ever provide
information for one event.

Usage case: CLM camt.018 request for event status information (non-optionalMandatery
Maintenance WindowbBay) (Scenario 071)

In this example, CLM is responding to the business sender of a valid camt.018 event query. The BAH

business id of the camt.018 is included for recognition. For this business scenario, it is assumed that the

query was sent and executed at around 20:00 on Friday, 2019-10-047.

The response shows currency-dependent events (for EUR). On this day no currency specific closing is

planned. The scheduled time for each event is given, but for the events which have already occurred

before the query-time, the actual (effective) event time is also provided.

Message item Utilisation
Message ldentification NONREF

/Document/RtrBizDayInf/MsgHdr/Msgld

Message Identification
/Document/RtrBizDayInf/MsgHdr/OrgnIBizQry/

Msgld

Inc018b071-BAHId

System Identification
/Document/RtrBizDayInf/RptOrErr/BizRpt/Sysld/

MktInfrstretrld/Cd

@]
-
<

System Currency
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa

yOrErr/BizDayInf/SysInfPerCcy/SysCcy

m
C
0

Event
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/Tp/Prtry/Id

0O
9]
[©]
O

Scheduled Time
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/SchdldTm

2019-10-047T18:45:00.000+00:00

Effective Time
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/FctvTm

2019-10-047T18:45:00.010+00:00

Event
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/Tp/Prtry/Id

O
B
—
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Scheduled Time
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/SchdldTm

2019-10-047T719:00:00.000+00:00

Effective Time
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/FctvTm

2019-10-047719:00:00.005+00:00

Event
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/Tp/Prtry/Id

CESO

Scheduled Time
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/SchdldTm

2019-10-047T719:30:00.000+00:00

Effective Time
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/FctvTm

2019-10-047719:325:00.000+00:00

Event

yﬂrlirr/l:zl I'\aylnf/Q InfRPerC ylgu{[ Blpp{pzlg

CCH

Scheduled Time

yﬁl'l:rr/lili I‘\nylhf/Q cln*Dor(‘r‘ylEu{[Sehdg faal

Event
yOrErr/BizDayint/SysintPerCev/EvtiTp/Priryiid

F2bpP

Scheduled Time
- ; : ;
| YOrEn/BizDayini/SysintPerCey/EviiSchdldTm

Event
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/Tp/Prtry/Id

CSMW

Scheduled Time
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/SchdldTm

2019-10-058T02:30:00.000+00:00

Event
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/Tp/Prtry/Id

O
m
<
=

Scheduled Time
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/SchdldTm

2019-10-078T02:30:00.000+00:00

Event
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/Tp/Prtry/Id

T2DP

Scheduled Time
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/SchdldTm

2019-10-07T18:00:00.000+00:00

Event
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/Tp/Prtry/Id

Cccll

Scheduled Time
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/SchdldTm

2019-10-07T18:00:00.000+00:00

Event
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/Tp/Prtry/Id

CEOD

Scheduled Time
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa

2010-10-08718:00:00-0009999-01-
01T700:00:00.000+00:00

yOrErr/BizDayInf/SysInfPerCcy/Evt/SchdldTm

Event
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/Tp/Prtry/Id

CCSFE
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Scheduled Time
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/SchdldTm

2019-10-078T18:15:00.000+00:00

cSoM

2019-10-08703:00:00-000+00:00

2019-10-08T18:00:00.000+00:00

Scheduled-Fime 2019-10-08T18:15:00.000+00:00
_%‘
Event CCML

/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/Tp/Prtry/Id

Scheduled Time
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/SchdldTm

2019-10-078T718:40:00.000+00:00

Event
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/Tp/Prtry/Id

CCOS

Scheduled Time
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa

2019-10-08718:40:00.0009999-01-
01T700:00:00.000+00:00

yOrErr/BizDayInf/SysInfPerCcy/Evt/SchdldTm

[esiee

2019-10-08702:30:00-000+00:00
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Table 142 - ReturnBusinessDaylnformation (camt.019) — camt.018 request for event status information (non-

optionalMandatery Maintenance Windowbay) (Scenario 071)
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118138 EUROSYSTEM UPDATE [internal review]: page 370 (CLM UDFS-chapter 12.2.7.3)

|Correction of business scenario and naming BS 148

Usage case: CLM camt.998 (InsertValue) failsis-suceessful-(Scenario 1487)

In this example, CLM is advising the CB sender of a previous Insert Value (camt.998-
InsertValueOfMinimumReserve) message that the request has been rejected for the reason given. In

this case, the business rule code is “E105F177" with a description of “Invalid maintenance

periodCurrency-musthe EUR”.
Message item Utilisation
Status Code E105F177

/Document/Rct/RctDtls/ReqHdIg/StsCd

Description
/Document/Rct/RctDtls/ReqHdlg/Desc

Invalid maintenance periodCurreney-must
be EUR

Table 61 - Receipt (camt.025) — usage case CLM camt.998 (InsertValue) failsis-sueccessiul-(Scenario 148%)

119139 EUROSYSTEM UPDATE [ECB/TSWG review] : page 465 (CLM UDFS-chapter 12.2.8.3)

|Removal redundant entry

Specific message requirements

All content must comply with the business rules for the message.

120140 EUROSYSTEM UPDATE [ECB/TSWG review]: page 466 (CLM UDFS-chapter 12.2.8.3)

|Correction of Utilisation

Message item

Utilisation

[

[

Account Owner’s BIC
/Document/GetRsvatn/RsvatnQryDef/RsvatnCri
t/NewCrit/SchCrit/AcctOwnr/Fininstnld/BICFI

Owner of the account which is being queried.

Table 170 - GetReservation (camt.046)
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121141 EUROSYSTEM UPDATE [SDD CN 0027]: page 471 (CLM UDFS chapter 12.2.10.1)

|Considerati0n usage for seizure of funds (SDD CN027)

[]

The usage of this message is to be found in chapter Usage of Messages.

This message is also used for the A2A creation and modification of current reservations for seizure of
funds.

122142 EUROSYSTEM UPDATE [ECB/TSWG review]: page 473 (CLM UDFS-chapter
12.2.10.3)

|Remova| redundant entry

Specific message requirements

All content must comply with the business rules for the message. Forbusiness rules applicable to

ModifyReservationrefer to the chapterinde

of validation rule

and error codes:

123143 EUROSYSTEM UPDATE [SDD CN 0027]: page 474 (CLM UDFS chapter 12.2.11.1)

|Consideration usage for seizure of funds (SDD CN027)

Th'e usage of this message is to be found in chapter Usage of Messages.

This message is also used for the A2A deletion of current reservations for seizure of funds.

124144 EUROSYSTEM UPDATE [ECB/TSWG review]: page 475 (CLM UDFS-chapter
12.2.11.3)

|Remova| redundant entry

Specific message contents

All content must comply with the business rules for the message.

150



T2/T2S Consolidation

Change Request: CSLD CR0064 SYS

125145 EUROSYSTEM UPDATE [SDD CN 0027]: page 476 (CLM UDFS chapter 12.2.11.3)

|Consideration usage for seizure of funds (SDD CN027)

Message item

Utilisation

Code
/Document/DelRsvatn/CurRsvatn/Tp/Cd

CARE = Cash reservation
BLKD = Reservation for seizure of funds

126146 EUROSYSTEM UPDATE [ECB/TSWG review]: page 478 (CLM UDFS-chapter

12.2.12.3)

|Remova| redundant entry

Specific message contents

All content must comply with the business rules for the message. Forbusiness rules applicable to
ReportQueryReqguest refer to the chapter Index of validation rules and error codes.

147EUROSYSTEM UPDATE [ECB/TSWG review]: page 481 (CLM UDFES-chapter 12.2.12.3)

[Correction to BS numbering BS details

L.l

Usage case: Liquidity Credit Transfer Order — MCA To DCA (Scenario 0521)

A camt.050 moving liquidity from a CLM MCA to an RTGS DCA is submitted to CLM and settles

successfully in CLM.-butfailsto-pass-validation

Document/LgdtyCdtTrf/MsgHdr/Msgld

Message item [ Utilisation
Message Header
Message ldentification NONREF

Liquidity Credit Transfer

End to End Identification
/Document/LqdtyCdtTrf/LgdtyCdtTrf/LgdtyTrfld/
EndToEndld

Inc050b052-E2EId

Document/LqdtyCdtTrf/LqdtyCdtTrf/TrfdAmt/Am

tWthCcy

Creditor Account Identification ERTGSCODEEURO001
/Document/LqdtyCdtTrf/LqdtyCdtTrf/CdtrAcct/ld

/Othr/Id

Transferred Amount EUR 200000

Debtor Account Identification
Document/LadtyCdtTrf/LgdtyCdtTrf/DbtrAcct/Id/
Othr/Id

MDEEURSOLADESTXXXSOLADESTXXX

Table xxx - LiquidityCreditTransfer (camt.050) — usage case Liquidity credit transfer order — MCA to T2S (Scenario

052)
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148EUROSYSTEM UPDATE [ECB/TSWG review]: page 483 (CLM UDFS chapter 12.2.12.3)

[Correction of CR Id in CLM UDFS 2.1.1 revised version, correct value is 45

Usage case example: camt.050 CLM _LiquidityCreditTransfer MCADCA bs070.xmi{CR-745}

127149 EUROSYSTEM UPDATE [internal review]: page 391 (CLM UDFS-chapter 12.2.13.1)

|Correction to CR63

[-]

In case of pagination, ReceiptAcknowledgement (admi.007) message is used to inform the business
sender of the Account statement query about pagination and the respective switch to store-n-forward
network ehannelservice. Additionally the respective response is provided via store-n-forward network
channelservice.

128150 EUROSYSTEM UPDATE [internal review]: page 393 (CLM UDFS-chapter 12.2.13.3)

|Add utilisation for Code element

Message item Utilisation

Balance type Balance type code of the reported account
/Document/BkToCstmrStmt/Stmt/Bal/Tp/CdOrP | balance.

rty/Cd OPBD = Balance at SoD

CLBD = Balance at EoD.

Local instrument code Specifies the local instrument, as published in
Document/BkToCstmrStmt/Stmt/Ntry/NtryDtls/T | an external local instrument code list.
xDtls/Lclinstrm/Cd

Table 173 - BankToCustomerStatement (camt.053)

129151 EUROSYSTEM UPDATE [internal review, ECB/TSWG review, JIRA_CSLDME-250-400]:
page 403 (CLM UDFS-chapter 12.2.14.3)

|Correction of xpath an add utilisation for Code element; add code LCCS

Message item Utilisation
Local instrument code Specifies the local instrument, as published in
an external local instrument code list.

T e
xBtls/Lelinstrm/Cd/Document/BkToCstmrDbtCd
tNtfctn/Ntfctn/Ntry/NtryDtls/TxDtls/Lclinstrm/Cd

Local Instrument Proprietary Liquidity transfers:

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/ | LIIA = Immediate LT - intra-service,

NtryDtls/TxDtls/Lclinstrm/Prtry LIIE = Immediate liquidity transfer - inter-
service

LAUT = Automated liquidity transfer
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LRFB = Rule-based liquidity transfer - floor

breach
LRCB = Rule-based liquidity transfer - ceiling
breach

LRQP = Rule-based liquidity transfer — queued
RTGS payment or queued AS transfer,
LSIE = Standing order liquidity transfer - inter-

service
LSIA = Standing order liquidity transfer - intra-
service

LCCA = Automated contingency liguidity
transfer - closing of accounts,
LCCS = Balance from Contingency service.

Table 1793 - BankToCustomerDebitCreditNotification BankTeCustomerStatement-(camt.0543)

|Delete dummy Acct Id

Message item Utilisation

Account CLMMCAPBCCDEFFEXXXEUROAQL
/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Acct/ | MDEEURSOLADESTXXXSOLADESTXXX
1d/Othr/Id

Table 181 - BankToCustomerDebitCreditNotification (camt.054) — usage case Credit Notification (Standard CLM
Settlement) (Scenario 004)

Addition of Instruction Id and Transaction Amount fields into the example utilisation table, and a change to the
value of the End To End Id

Message item Utilisation

Instruction ID EDAMLSb073-BizTranld
/Document/BKToCstmrDbtCdtNtfctn/Ntfctn/Ntry/
NtryDtls/TxDtls/Refs/Instrld

End To End ID EDAMLSBO73-E2Eld EDAMLSb073-BizTranld
/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/
NtryDtls/TxDtls/Refs/EndToEndId

Transaction Amount EUR 117000.00
/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/
NtryDtls/TxDtls/Amt

Related Parties Debtor BIC MARKDEFEXXX

BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDtls/Tx
Dtls/RlItdPties/Dbtr/Pty/Id/Orgld/AnyBIC
Related Parties Creditor BIC COBADEFEXXX
BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDtls/Tx
Dtls/RItdPties/Cdtr/Pty/Id/Orgld/AnyBIC
Related Agents Instructing Agent BIC MARKDEFEXXX
BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDtls/Tx
Dtls/RItdAgts/InstgAgt/Fininstnld/BICFI
Related Agents Instructed Agent BIC COBADEFFXXX
BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDtls/Tx
Dtls/RItdAgts/InstdAgt/Fininstnld/BICFI

Table xxx - BankToCustomerDebitCreditNotification (camt.054) — usage case automatic marginal
lending (AMLS to account holder) (Scenario 073)
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Addition of Instruction Id and Transaction Amount fields into the example utilisation table, and a change to the
value of the End To End Id

Message item Utilisation

Amount Details Type AMES
/Document/BkToCstmrDbtCdtNtictn/Ntfctn/Ntry/

e e

Amount Details Amount EURI7000-00
[Document/BkToCstmrDbiCdiNtet/Nictn/Niry/

AmtDtls/PriryAmt/Amt

Instruction 1D EDAMLSb073-BizTranld

/Document/BKToCstmrDbtCdtNtfctn/Ntfctn/Ntry/
NtryDtls/TxDtls/Refs/Instrld

End To End ID EDAMLSbO73-E2Eld EDAMLSb073-BizTranld
/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/
NtryDtls/TxDtls/Refs/EndToEndId

Transaction Amount EUR 117000.00
/Document/BKToCstmrDbtCdtNtfctn/Ntfctn/Ntry/
NtryDtls/TxDtls/Amt

Related Parties Debtor BIC MARKDEFEXXX

BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDtls/Tx
Dtls/RItdPties/Dbtr/Pty/Id/Orgld/AnyBIC
Related Parties Creditor BIC COBADEFEXXX
BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDtls/Tx
Dtls/RlItdPties/Cdtr/Pty/Id/Orgld/AnyBIC
Related Agents Instructing Agent BIC MARKDEFFEXXX
BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDtls/Tx
Dtls/RItdAgts/InstgAgt/Fininstnld/BICFI
Related Agents Instructed Agent BIC COBADEFEXXX
BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDtls/Tx
Dtls/RItdAgts/InstdAgt/Fininstnld/BICFI

Table xxx - BankToCustomerDebitCreditNotification (camt.054) — usage case automatic marginal
lending (AMLS to CB) (Scenario 073)

Addition of Instruction Id and Transaction Amount fields into the example utilisation table, and a change to the
value of the End To End Id

Message item Utilisation

Instruction 1D SDAMLRDbO073-BizTranld
/Document/BKkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/
NtryDtls/TxDtls/Refs/Instrid

End To End ID SBAMLRbBO73-E2EId SDAMLRb073-BizTranld
/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/
NtryDtls/TxDtls/Refs/EndToEndId

Transaction Amount EUR 117000.00
/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/
NtryDtls/TxDtls/Amt

Related Parties Debtor BIC COBADEFFXXX

BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDtls/Tx
Dtls/RItdPties/Dbtr/Pty/Id/Orgld/AnyBIC
Related Parties Creditor BIC MARKDEFEXXX
BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDtls/Tx
Dtls/RItdPties/Cdtr/Pty/Id/Orgld/AnyBIC
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Related Agents Instructing Agent BIC
BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDtls/Tx
Dtls/RItdAgts/InstgAgt/Fininstnld/BICFI

COBADEFEXXX

Related Agents Instructed Agent BIC
BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDtls/Tx
Dtls/RItdAgts/InstdAgt/Fininstnld/BICFI

MARKDEFFXXX

Table xxx - BankToCustomerDebitCreditNotification (camt.054) — usage case automatic marginal
lending (AMLR to account holder) (Scenario 073)

Addition of Instruction Id and Transaction Amount fields into the example utilisation table, and a change to the

value of the End To End Id

Message item

Utilisation

AmountDetails Type
/Document/BkToCstmrDbtCdiNtictn/Ntfctn/Niry/
Amtbtis/PrirvAmtTp

AMLR

Amounbbetals-Ameun:
[Document/BkToCstmrDbtCdtNtictin/Ntfetn/Ntry/
AmiDis/PrirvAmt/Amt

EYR117000-00

Instruction ID
/Document/BKToCstmrDbtCdtNtfctn/Ntfctn/Ntry/
NtryDtls/TxDtls/Refs/Instrld

SDAMLRDbO073-BizTranld

End To End ID
/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/
NtryDtls/TxDtls/Refs/EndToEndId

SBAMLRbBO73-E2E1d SDAMLRb073-BizTranld

Transaction Amount
/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/
NtryDtls/TxDtls/Amt

EUR 117000.00

Related Parties Debtor BIC
BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDtls/Tx
Dtls/RItdPties/Dbtr/Pty/Id/Orgld/AnyBIC

COBADEFEXXX

Related Parties Creditor BIC
BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDtls/Tx
Dtls/RlItdPties/Cdtr/Pty/Id/Orgld/AnyBIC

MARKDEFEXXX

Related Agents Instructing Agent BIC
BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDtls/Tx
Dtls/RItdAgts/InstgAgt/Fininstnld/BICFI

COBADEFEXXX

Related Agents Instructed Agent BIC
BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDtls/Tx
Dtls/RItdAgts/InstdAgt/Fininstnld/BICFI

MARKDEFFXXX

Table xxx - BankToCustomerDebitCreditNotification (camt.054) — usage case automatic marginal

lending (AMLR to CB) (Scenario 073)

Addition of Instruction Id and Transaction Amount fields into the example utilisation table, and a change to the

value of the End To End Id

Message item

Utilisation

Instruction ID
/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/
NtryDtls/TxDtls/Refs/Instrid

EDMLINDO73-BizTranld

End To End ID
/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/
NtryDtls/TxDtls/Refs/EndToEndId

EDAMLIBO73-E2Eld EDMLINDO73-BizTranld
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Transaction Amount EUR 117.00
/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/
NtryDtls/TxDtls/Amt

Related Parties Debtor BIC COBADEFFXXX

BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDtls/Tx
Dtls/RItdPties/Dbtr/Pty/Id/Orgld/AnyBIC
Related Parties Creditor BIC MARKDEFEXXX
BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDtls/Tx
Dtls/RItdPties/Cdtr/Pty/Id/Orgld/AnyBIC
Related Agents Instructing Agent BIC COBADEFEXXX
BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDtls/Tx
Dtls/RItdAgts/InstgAgt/Fininstnld/BICFI
Related Agents Instructed Agent BIC MARKDEFFEXXX
BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDtls/Tx
Dtls/RItdAgts/InstdAgt/Fininstnld/BICFI

Table xxx - BankToCustomerDebitCreditNotification (camt.054) — usage case automatic marginal
lending (MLIN to account holder) (Scenario 073)

Addition of Instruction Id and Transaction Amount fields into the example utilisation table, and a change to the
value of the End To End Id

Message item Utilisation

Account LDEEURCOBADEERXXX0001
/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Acct/ | MDEEURMARKDEFFXXXMARKDEFFXXX
1d/Othr/Id

Instruction ID EDMLIND073-BizTranld

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/
NtryDtls/TxDtls/Refs/Instrid

End To End ID EBAMLIBO73-E2EId EDMLINDO73-BizTranld
/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/
NtryDtls/TxDtls/Refs/EndToEndId

Transaction Amount EUR 117.00
/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/
NtryDtls/TxDtls/Amt

Related Parties Debtor BIC COBADEFEXXX

BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDtls/Tx
Dtls/RlItdPties/Dbtr/Pty/Id/Orgld/AnyBIC
Related Parties Creditor BIC MARKDEFEXXX
BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDtls/Tx
Dtls/RItdPties/Cdtr/Pty/Id/Orgld/AnyBIC
Related Agents Instructing Agent BIC COBADEFEXXX
BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDtls/Tx
Dtls/RItdAgts/InstgAgt/Fininstnld/BICFI
Related Agents Instructed Agent BIC MARKDEFEXXX
BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDtls/Tx
Dtls/RItdAgts/InstdAgt/Fininstnld/BICFI

Table xxx - BankToCustomerDebitCreditNotification (camt.054) — usage case automatic marginal
lending (MLIN to CB) (Scenario 073)
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130152 EUROSYSTEM UPDATE [ECB/TSWG review]: page 526 (CLM UDFS-chapter 12.3.1.3)

|Remova| redundant entry

Specific message requirements (inbound) and specific message contents (outbound)

All content (inbound) must comply with the business rules for the message. Forbusiness rules
applicable to BAH referto-the chapterindexof validation rulesand-errorcodes-

131153 EUROSYSTEM UPDATE [internal review]: page 417 (CLM UDFS-chapter 12.3.1.3)

|Correction of wording

Message item

Utilisation

Signature
/Document/AppHdr/Sgntr

Certificate which identifies the business sending
user in combination with the Clearing system
member identificationuser for single messages.

Note: Either the digital signature is part of the
BFH (in case of multi messages) or it is part of
the BAH in case of a single messages.

Table 182 - BusinessApplicationHeader (head.001)

132154 EUROSYSTEM UPDATE [ECB/TSWG review]: page 532 (CLM UDFS-chapter 12.3.2.3)

|Remova| redundant entry

Specific message requirements

All content must comply with the business rules for the message. Forbusiness rules applicable to BEH

referto-the chapterlndexof validationrules-and-errorcodes-

155 EUROSYSTEM UPDATE [Internal review]: page 425 (CLM UDFS-chapter 13)

Delete obsolete messages and hyperlinks according to TSWG decision (11 Sep 2020): proprietary
camt.998 Get/ReturnValueOfReserveMinimumReserve messages will be replaced by camt.003/camt.004

Get/ReturnAccount (with reference to SDD CN 0021)

Chapter Message | Message Name
Code
Minimum reserve management (camt)
{camt.998) - specific for CBs

{camt-998) -specific for CBs
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[[.]

Table 189 - List of messages specific for CBs

133156 EUROSYSTEM UPDATE [internal review]: page 434 (CLM UDFS-chapter 13.1.2.1)

|Correction

This chapter illustrates the General_Ledger message.

|Amendment to CR63

Note: General ledger is not subject to pagination. But as CB receives one General ledger per service,
an admi.007 ReceiptAcknowledgement message is sent by CLM in response to the
ReportQueryRequest (admi.005) message to the business sender of the General Ledger query (CB
only) to indicate the change of response network ehannelservice to store-n-forward.

134157 EUROSYSTEM UPDATE [ECB/TSWG review]: page 551 (CLM UDFS-chapter 13.1.3.3)

|Remova| redundant entry

Specific message requirements

All content must comply with the business rules for the message.

135158 EUROSYSTEM UPDATE [internal review]: page 443-447 (CLM UDFS-chapter 13.1.3.3)

|Correction of typo

[...]Scenario 003

To ensure the correct payment is identified, the cancellation includes several data from the original
pacs.009 message: the BAH-BizMsgldr, the end-to-end identification, the payment amount (EUR
450,000) and the settlement date (2019-10-08).

[...]Scenario 004

To ensure the correct payment is identified, the cancellation includes several data from the original
pacs.009 message: the BAH-BizMsgldr, the end-to-end identification, the payment amount (EUR 2850)
and the settlement date (2019-10-08).

[...]Scenario 006

To ensure the correct direct debit movement is identified, the cancellation includes several data from
the original pacs.010 message: the BAH-BizMsgldr, the end-to-end identification, the payment amount
(EUR 36,000) and the settlement date (2019-10-08).

[...]Scenario 007
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To ensure the correct direct debit movement is identified, the cancellation includes several data from

the original pacs.010 message: the BAH-BizMsgldr, the end-to-end identification, the payment amount
(EUR 470) and the settlement date (2019-10-09).

136159 EUROSYSTEM UPDATE [ECB/TSWG review]: page 560 (CLM UDFS-chapter 13.2.1.3)

|Remova| redundant entry

Specific message requirements

All content must comply with the business rules for the message. Ferbusiness rules applicable to
ModifyCreditLine refer to the chapter inde

of validationrules-and-error-codes
Hacatonut aRG-EeHOof G eS-

137160 EUROSYSTEM UPDATE [ECB/TSWG review] : page 560 (CLM UDFS-chapter 13.3.1.3)

|Remova| redundant entry

Specific message cententrequirements

All content must comply with the business
AuthorizePenaltvyM r r r

message-—Forbusiness rules-appleableto

138161 EUROSYSTEM UPDATE [ECB/TSWG review]: page 567 (CLM UDFS-chapter 13.3.2.3)

|Remova| redundant entry

Specific message cententrequirements

All content must comply with the business rules for the message. Forbusiness rules applicable to
GetPenaltyMinimumBReserve referto- the chapterindex-of validationrules-and-errorcodes:

139162 EUROSYSTEM UPDATE [ECB/TSWG review]: page 579 (CLM UDFS-chapter 13.3.4.3)

|Remova| redundant entry

Specific message contentrequirements

All content must comply with the business rules fo

pplicable to

r the message. Forbusiness rules a
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140163 EUROSYSTEM UPDATE [internal review]: page 467/468 (CLM UDFS-chapter 13.3.4.3)

|Correction of business scenario and naming BS 148

Message item Utilisation
Type Always
/Document/PrtryMsg/PrtryData/Tp "InsertValueOfReserveMinimumReserve".

Table 211 - InsertValueOfReserveMinimumReserve (camt.998)
[.-]

In this example, a responsible CB is requesting that the minimum reserve requirement for a payment
bank (BIC: SOLADESTXXX) relating to the current maintenance period of “201920-03-18" to “201920-
05-05", should be changed to EURBKK190000.

Message item Utilisation
Maintenance Period From Date 201920-03-18
/Document/PrtryMsg/PrtryData/Data/T2PrtryData
/NewMinRsrvValSet/MntncPrd/FrDt
Maintenance Period To Date 201920-05-05
/Document/PrtryMsg/PrtryData/Data/T2PrtryData
/NewMinRsrvValSet/MntncPrd/ToDt

Amount EURDBKK 190000
/Document/PrtryMsg/PrtryData/Data/T2PrtryData
/NewMinRsrvValSet/Amt

Table xxx - InsertValueOfMinimumReserve (camt.998) — usage case CLM camt.998 (InsertValue) fails (Scenario
148)

141164 EUROSYSTEM UPDATE [ECB/TSWG review]: page 583 (CLM UDFS-chapter 13.3.5.3)

|Rem0va| redundant entry

Specific message

All content must comply with the business rules for the message.

142165 EUROSYSTEM UPDATE [internal review]: page 482 (CLM UDFS-chapter 13.3.6.3)

|Correction of code description

Message item Utilisation

Type Type of amount. It will be:

/Document/PrtryMsg/PrtryData/PrtryData/FlowR | “BLCK” (for minimum reserve),

pt/AcctRpt/Acct/MulBal/Tp “PRAV” (progressive average) for the balance
average in the relevant maintenance period,
EXRE (for Excess Reserve Exemption (tierl),
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EXRR (for Excess Reserve Remnunsmeration
(tier 2).

Table 219 - ReturnPeriodicinformationMinimumReserve (camt.998)

143166 EUROSYSTEM UPDATE [internal review]: page 487-494 (CLM UDFS-chapter 13.4.1.3)

|Correction of typo

[...]Scenario 001
The previous pacs.009 can be identified using the pacs.009 BAH BizMsgldr and the business sender’s
references of instruction ID and UETR which are also supplied on the pacs.002.

[...]Scenario 005
The previous pacs.010 can be identified using the pacs.010 BAH BizMsgldr and the business sender’s
references of instruction ID and UETR which are also supplied on the pacs.002.

[...]Scenario 002
The previous pacs.009 can be identified using the pacs.009 BAH BizMsgldr and the business sender’s
references of Instruction Id and UETR which are also supplied on the pacs.002.

[...]Scenario 003
The previous pacs.009 can be identified using the pacs.009 BAH BizMsgldr and the business sender’s
references of Instruction Id and UETR which are also supplied on the pacs.002.

[...]Scenario 006
The previous pacs.010 can be identified using the pacs.010 BAH BizMsgldr and the business sender’s
references of instruction ID and UETR which are also supplied on the pacs.002.

[...]Scenario 004

The previous pacs.009 can be identified using the pacs.009 BAH BizMsgldr and the business sender’s
references of Instruction Id and UETR which are also supplied on the pacs.002.

144167 EUROSYSTEM UPDATE [ECB/TSWG review]: page 603 (CLM UDFS-chapter 13.4.2.3)

|Remova| redundant entry

Specific message requirements

All content must comply with the business rules for the message.

145168 EUROSYSTEM UPDATE [internal review]: page 497 (CLM UDFS-chapter 13.4.2.3)

|Correction of code utilisation, harmonisation with PART |

[ Message item [ utilisation
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Interbank Settlement Date
Document/FICAtTrf/CdtTrfTxInf/IntrBkSttimDt

]

L.]

[...

CLM only accepts the current business date, or
a future business date as allowed by the CLM
future-datewarehoused payment period

parameter.

Table 228 - FinanciallnstitutionCreditTransfer (pacs.009)

146169 EUROSYSTEM UPDATE [ECB/TSWG review]: page 612 (CLM UDFS-chapter 13.4.3.3)

|Remova| redundant entry

Specific message requirements

All content must comply with the business rules for the message.

147170 EUROSYSTEM UPDATE [internal review]: page 507 (CLM UDFS-chapter 13.4.3.3)

|Correction of code utilisation, harmonisation with PART |

Message item

Utilisation

Interbank Settlement Date

/Document/FIDrctDbt/Cdtinstr/DrctDbtTxInf/Intr
BkSttimDt

]

parameter.

CLM only accepts the current business date, or
a future business date as allowed by the CLM
future-datewarehoused payment period

Table 233 - FinanciallnstitutionDirectDebit (pacs.010)

148171 EUROSYSTEM UPDATE [internal review] and [ECB/TSWG review]: page 525-628f.
(CLM UDFS-chapter 14.2 Index of validation rules and error codes)

|Review of validation rules due to testing [...]

For updates of validation rule table please refer to attached excel file on validation rules.

Aadd a short preamble to introduce table in chapter "13.1 Index of validation rules and error codes [...]. Adaption of

cross-reference links. [ECB/TSWG review]

Following a detailed list of error messages and their descriptions are provided. For further details on the GUI refer
to the UHB, chapter "References for Error Messages for GUI Screens".
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The set of business validation rules partially encompasses validations which are not applicable to a certain xpath,
e. g. for generic rules for multiple messages or generic rule for certain messages type. For those cases the"xpath
of inbound message for validation" does not provide an information and is therefore left empty.
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172EUROSYSTEM UPDATE [due to testing]: page 629 (CLM UDFS-chapter 14.2 Index of
validation rules and error codes)

Update of validation rule categories due to restructuring of validation rules.
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HVE ] B
066
[¢]
Vo X000 ISO 20022 message
000 D000 validations
0
H000
VRO E000 T2 specific validation
000 A0 rules
F666

CBRCER CER CER "ER "ER “EE

Table - Validation rule categories
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RTGS

149173 EUROSYSTEM UPDATE [internal review]: page 34 (RTGS UDFS-chapter Reader’s
guide)

|Correction of chapter name in link

Index of business validation rules and error codes includes the relevant error codes provided in case of
unsuccessful validation.

[]

150174 EUROSYSTEM UPDATE [internal review]: page 39 (RTGS UDFS-chapter 2.1
Connectivity)

|Correction to individual messages and files as the description does not refer to a network service

[]

The A2A connectivity mode supports a message-based and a file-based transmission channel. The use
of a connectivity channel is dependent on the size of business content that is to be transmitted. The limit
for a message-based communication is 32 KB, while the maximum size of a file-based communication is
limited to 32 MB. Therefore, the transmission channel is not dependent on the type of communication,
i.e. file-based or message-based, but the size of the communication. Individual messages can be sent
using file-based communication (and must be if they exceed the size limit of message-based
transmission) and files can be sent using message-based communication when the size limit is not
exceeded.

[]

151175 EUROSYSTEM UPDATE [internal review]: page 39 (RTGS UDFS-chapter 2.2
Authentication and authorisation process in RTGS)

|Clarification on privileges for A2A only and U2A only and adaption of cross-reference links.

ESMIG authenticates the RTGS Actor and carries out an authorisation check at service level in order to
verify whether the DN is permitted to submit requests to RTGS. The ESMIG UDFS contains exhaustive
information on all the authentication and authorisation checks that ESMIG performs in chapter

"Authentication and authorisation".

[]
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The authorisation of the request is checked against the role’s access privileges.{CR-33} The privileges
which are used in RTGS, are listed in the CRDM UDFS, chapter "Privileges" in the table "RTGS functions"
and in the RTGS UHB, chapter "List of privileges". Privileges, which are used for A2A only or U2A only,
are marked accordingly.

152176 EUROSYSTEM UPDATE [internal review]: page 40 (RTGS UDFS-chapter 2.3.2
Integrity)

|Correction of terminology for DWH and clarification for GUI access on audit trail |

[]

Furthermore an audit trail provides the possibility to query through U2A interface for A2A entries and U2A

tasks or by a user defined DWH guery report the modified data at the attribute level, the user performing
the change and the timestamp of the change made. This audit trail shows both the changed attributes
and the new values.

L]

153177 EUROSYSTEM UPDATE [ ]: page 41ff (RTGS UDFS-chapter 2.5
Communication between RTGS and RTGS Actors)

Clarification on network channels, CR62 for DN-BIC-Routing, alignment with other chapters, clarification on
technical header. Adaption of cross-reference links.

With the distinction of message-based and file-based network services this allows three four network
service types:
store-n-forward message-based network service;

store-n-forward file-based network service;

real-time message-based network service.

Footnote: * Real-time file-based network service is not supported.
[..]

Queries Real-time message-based Real-time message-based

In case of timeout and/or oversize:

store-n-forward message-based or
store-n-forward file-based (see chapter
Outbound traffic exceeding given size
limitations)X-er-stere-A-forward-file-
based

Table 2 - Business data and communication channels
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Footnote: * Timeout handling and the switch from store-n-forward message-based to store-n-forward file-based is

handled in ESMIG. Respective details are provided in the ESMIG UDFS, chapter "Timeout and oversized

management”.

L]

The PTA for a message sent by RTGS is derived as follows:

RTGS business data Communication

Deduction of PTA

channel

exchanges

Notifications as response to Store-n-forward message-

instructions based

Notifications being not a response  Store-n-forward message-

to an instruction but belonging to a based
business case triggered by an

instruction, e.g.
BankToCustomerDebitCreditNotific

ation (camt.054) [ Error!

Bookmark not defined.635]

A notification as response to an instruction is sent
to the same network service and PTA which were
used for sending the related inbound
communication.

The store-n-forward notification being not a
response to an instruction is sent to the PTA that
is defined in the routing configuration.
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RTGS business data

Communication

Deduction of PTA

exchanges

Payment orders, payment

revocation and recall orders or

payment recall responses

Responses to queries

Reports

channel

Store-n-forward message-
based

Real-time message-based

in case of timeout or
oversize: store-n-forward
message-based, store-n-

forward file-based

Store-n-forward file-based

Store-n-forward message-
based

Table 213 - Deduction of PTA

Payment orders, payment revocation and recall
orders or payment recall are sent to the PTA
which is derived from the addressed business
receiver (identified in the attribute <To> BIC
located in the Business Application header (BAH)
of the message).

Responses to real-time messages are sent to the
PTA of the sender of the query. In case of timeout
and or oversize additional messages are sent
using the store-n-forward message-based network
channel or store-n-forward file-based network
channel for the same technical receiver and the
same network provider.*

Reports are sent in store-n-forward mode to the
PTA that is defined in the routing configuration.

Footnote: * Timeout handling and the switch from store-n-forward message-based to store-n-forward file-based is

handled in ESMIG. Respective details are provided in the ESMIG UDFS, chapter "Timeout and oversized

management”.

For further information see CRDM UDFS: Chapter “Party Data Management".-“Network-cenfirmation”.

Connectivity requirements for RTGS Actors

Store-n-forward mode:

| Each external actor sending store-n-forward traffic to RTGS also must be able to receive store-n-

forward traffic with the sender DN and NSP for the respective message-based and file-based network

channel.

| According to the routing configuration, the technical receiver name and the NSP are defined for

receiving store-n-forward traffic from RTGS. The external actor must support message-based and

file-based network channel.

Real-time mode:
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| Each external actor sending real-time traffic to RTGS must also be able to receive real-time and store-
n-forward traffic with the sender DN and NSP for message-based and file-based network channel
(the latter for store-n-forward only).

Link routing information on technical and business level

The PTA is always set up as “point-to-point” information, i.e. if a message is sent by a party A to RTGS
the PTA of party A is represented by the related DN on technical transport layer of the message and PTA
of RTGS is also identified by a DN. Furtherdetails-on-the-set-up-areprovided-in-the-chapter ESMIG
UDFS—Authentication-and-autherisation”—Further details on the concept are provided in the ESMIG
UDES, chapter "Authentication and authorisation concept".

[]

For RTGS outbound communication, for both account BICs and multi-addressee BICs, each BIC must
be linked to one single DN (technical address) but the same DN can be linked to multiple BICs. The DN

is derived from the Business Receiver BIC used in the BAH of the inbound message. Details on DN-BIC-
Routing are provided in the CRDM UDFS, chapter "Connectivity".

L]

RTGS business data exchanges|Message ID Deduction of
communication [communication |business receiver
(BIC)
Instructions  Payment orders pacs.004 Yes Yes BIC Addressee in
pacs.008 RTGS Directory (see
ehapter CRDM
pacs.009
UDFS, chapter
pacs.010 "RTGS Directory',
table "R7GS
Directory Example'
TGS ¢ )
Payment order camt.056 Yes Yes BIC Addressee in
revocation and recall camt.029 RTGS Di-rectory

orders, payment
recall responses
Table 224 - Deduction of business receiver for sending to RTGS
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Technical header inbound: Technical header outbound:
Sender: DN RTGS Actor A Sender: DN RTGS
Receiver: DN RTGS Receiver: DN

Figure 73 - Technical header

Simplified illustration addressing of payment orders on business level in case RTGS forwards the
message content after processing:

L]

Simplified illustration addressing of erdersinstructions on business level in case RTGS does not forward
the message content after processing:

L]

154178 EUROSYSTEM UPDATE [internal review]: page 48 (RTGS UDFS-chapter 3.1.2
Concept of party in RTGS)

|AIignment to other chapters_and adaption of cross-reference links.

L]

This means that each CB is responsible for the reference data of its community. Further information and
additional details about the hierarchical model can be found in the CRDM UDFS chapter “Common
reference data objects” maintenance—precess’—Information about the data scope is included in CRDM
UDFS, chapter “Data scope”.

[-]
It has full access to all live and-all-archived reference data and transactional data in RTGS.

CBs are responsible for setting up and maintaining reference data in CRDM for all RTGS Actors
belonging to their community. CBs can also act as RTGS Account Holder themselves. In addition, they
can act on behalf of any party belonging to their community on the third level in case of need (being-able
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156179 EUROSYSTEM UPDATE [ ]: page 51-52 (RTGS UDFS-chapter 3.1.5
Participation types for RTGS Directory)

|Clarification on indirect participation_and adaption of cross-reference links.

(]
Note: The application of wildcard rules* is also foreseen for the RTGS Directory.

Note: CRDM creates the RTGS Directory each business day (at 17:00) in order to provide routing
information for RTGS Actors. More details can be found in the CRDM UDFES, chapter “RTGS Directory”.

Direct Participants

(]

Indirect Participants

L]

The Indirect Participant sends cash transfer orders to/receives cash transfer orders from RTGS via a
the Direct Participants. The settlement is done on the RTGS DCA of the Direct Participant. The relevant
RTGS Account Holder has accepted to represent the respective Indirect Participant. RTGS recognises
Indirect Participants allowing them to benefit from the protection of the settlement finality directive (in
countries where such protection has been granted).

[]

Multi-addressee access*
Footnote: * In line with the RTGS Directory, the concept of multi-addressee is related to the BICs used in the BAH.

[]

157180 EUROSYSTEM UPDATE [internal review]: page 52 (RTGS UDFS-chapter 3.1.6
Blocking/unblocking party)

|Clarification on blocking

[

As soon as a payment bank or an ancillary system is blocked at party level, all linked cash accounts
belonging to that payment bank or ancillary system in RTGSaeross-all-settlement-services/compenents
are blocked, too. For further information on account blocking refer to chapter Blocking/unblocking
account[ 63].
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158181 EUROSYSTEM UPDATE [internal review]: page 54 (RTGS UDFS-chapter 3.2
Accounts structure and functionalities)

|Clarification on blocking

[]

The following categories of accounts® can be set up and maintained in CRDM for RTGS:

Dueto iscussion E C Solution H(ECONSH)-an accounttypH " a ina
ing-di Ji ¢ d i lati 4 ) it Id-be-added-i
gong <) ) gency N P

159182 EUROSYSTEM UPDATE [internal review]: page 55,57 (RTGS UDFS-chapter 3.2.1
Account types)

|Clarification on Account Monitoring Group

RTGS DCA
[]

A party holding at least one MCA and at least one RTGS DCA must establish a one to one link (through
the Associated Liquidity Transfer Account attribute) between its default-MCA and one of its RTGS DCAs.
This link is the condition for automated liquidity transfers and one precondition for rule-based liquidity
transfers due to queued payment orders or AS transfer orders. (footnote number 8)

Itis up to RTGS Account Holders to decide which RTGS DCA should be the default one. The set-up
and maintenance of the links between MCAs and DCAs are done by the CB in CRDM.

Furthermore, each RTGS DCA may be linked to one or many Liquidity Transfer Groups; may belong to
one or many Account Monitoring Groups; to one or many Settlement Bank Account Groups; and via the
respective party to one Banking Group.

[-]
RTGS CB Account

=
Only a party with party type “CB” can have an "RTGS CB Aaccount”. Moreover, the service party type

“RTGS.CBA , . _
T 2

AS technical account

An AS technical account is an account used in the context of setting AS transfers. It is an intermediary
account for the collection of debits/credits resulting from the settlement of balances. Furthermore, it can
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be used for transferring funds from the RTGS DCA into the ancillary system and vice versa. An AS
technical account is mandatory for AS settlement procedure A, B, C and D and optional for AS

settlement procedure E.

footnote number 8 : in case of pending CBOs in CLM an automated liquidity transfer is sent to RTGS to pull liquidity from the default RTGS DCA.

160183 EUROSYSTEM UPDATE [ECB/TSWG review]: page 57 (RTGS UDFS-chapter 3.2.2
Reference data for accounts used by RTGS)

|A#gnme¥&wi&h@&hepc—hap&e.tsAdagtion of cross-reference links.

This chapter is related to the corresponding chapter in the CRDM UDFS. For further details see CRDM
UDFS chapter, “Description of the entities > Cash account”. “Cash-Account™

161184 EUROSYSTEM UPDATE [ECB/TSWG review]: page 58 - 60 (RTGS UDFS- 3.2.3
Functionalities)

|A44gnmen&w+’&h4;the#ehaptepsAdaption of cross-reference links.

Direct debit mandate

This chapter is related to the corresponding chapter in CRDM UDFES. For further details see CRDM

UDEFES, chapter “Description of the entities > Cash account".

[]

Floor/ceiling

For each RTGS DCA or RTGS CB Account, an RTGS Account Holder or RTGS CB Account Holder can
define a minimum (“floor”) and/or a maximum (“ceiling”) amount in CRDM that shall be available for

settlement on the respective account. The RTGS Account Holder or RTGS CB Account Holder can

choose how RTGS shall respond in case the floor or ceiling on an RTGS DCA or RTGS CB Account is
breached (after the settlement of payments or AS transfers)-:
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The notification can be sent in A2A or U2A. Via A2A the floor and ceiling notification (ReturnAccount
(camt.004)) is sent in case the RTGS Account Holder or RTGS CB Account Holder has chosen to be
notified. Further details are provided in chapter Breach of floor/ceiling threshold - notification [* Error!
Bookmark not defined.243].

Precondition for the generation of a rule-based inter-service liquidity transfer is the definition of an
“Account to be credited for ceiling breach” and/or an “Account to be debited for floor breach” in CRDM.
Those accounts have to be MCAs or CLM CB Accounts. For further details see CRDM UDFS, chapter

"Description of entities > Account Threshold Configuration". ehapter~“Account Threshold-Configuration”
Itis up to RTGS Account Holders or RTGS CB Account Holder to set up and maintain the floor/ceiling

information in CRDM.

[]

Standing order liquidity transfer order

A standing order liquidity transfer order is a recurring order of an RTGS Account Holder or RTGS CB
Account Holder to transfer:

[]
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This information is defined at the level of the RTGS DCA or RTGS CB Account and it is up to the RTGS
Account Holder or RTGS CB Account Holder to set up and manage its standing order liquidity transfer

orders information in CRDM.

[]

Standing order for reservation

A standing order for reservation is an instruction of an RTGS Account Holder or an RTGS CB Account

Holder to set up an urgent or high reservation:

L]

It is up to the RTGS Account Holder or RTGS CB Account Holder to set up and maintain its standing

order for reservation information in CRDM.

Current reservation

RTGS allows RTGS Account Holders or RTGS CB Account Holder to set up a current reservation for the
execution of cash transfers with a certain priority. It is possible to have one current reservation for urgent
cash transfers and another one for high cash transfers. An existing reservation can be modified or
deleted. All activities (set up, modify, delete) become effective immediately.

In case the amount changes to “0”, the reservation is removed automatically. The reactivation is however
possible during the business day via A2A and U2A (ModifyReservation).

This information is defined at the level of the RTGS DCA or RTGS CB Account and it is up to RTGS
Account Holders or RTGS CB Account Holder to set up and maintain the current reservations in RTGS.

162185 EUROSYSTEM UPDATE [ ]: page 62 (RTGS UDFS-chapter 3.2.4
Messaging)

|Adapti0n of cross-reference linksAlighmentwith-otherchapters-and correction of terminology.

[-]

Message subscription

Detailed information can be found in the CRDM UDFS,: chapter “Message subscription”.
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Report configuration

RTGS Actors can configure one standard report (statement of accounts) that RTGS shall create during
the end-of-day period (EoD). RTGS Actors can specify in their report configuration, whether such report
shall be sent to the recipient immediately in A2A mode (push) or be stored for later dewnloading-query.

[]

163186 EUROSYSTEM UPDATE [internal review]: page 64 (RTGS UDFS-chapter 3.2.6 Closing
of accounts still containing a balance)

|Credit line is only relevant in CLM

[]
In case:
| Anaccount is foreseen to be closed as of next business day;

| there is still money on that account at the business day event Start of EoD processing of the previous
business day;

then RTGS will generate a eash-liquidity transfer in-the-Start-of EOD-precessing.
[

The same procedure is applied in case there is an account to be closed with negative balance due-te-a
granted-ereditline. In this case the debtor and creditor side change within the liquidity transfer.

[]

187 EUROSYSTEM UPDATE [internal review]: page 64 (RTGS UDFS-chapter 3.3 Types of
groups)

|Adagtion of cross-reference links.

Ll

Table 9 - Set-up of groups for RTGS

Further details on the set-up of the various groups are provided in the UHB, chapter "Create a
Cash Account Group".
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164188 EUROSYSTEM UPDATE [internal review]: page 71, 72 (RTGS UDFS-chapter 3.5
Interaction between RTGS and CRDM)

|Clarification on adhoc updates and alignment to other chapters

L]

More details can be found in chapters CRDM [ 237] and in the CRDM UDFSDBbialogues-and-processes
between CRDM and RTGS Actors.

(-]

The only exception is the blocking and unblocking of parties and accounts. This is done in CRDM and is

propagated immediately to RTGS. Fhere-is-no-ad-hec-update-pessible-for-contingency-situations:
[]

189 EUROSYSTEM UPDATE [internal review]: page 71 (RTGS UDFS-chapter 3.5 Interaction
between RTGS and CRDM)

Adaption of cross-reference links.

Ll

CRDM provides features that allow authorised users to set up, update, delete and guery all
reference data that are shared by multiple services/components (e.q. CLM or RTGS) for their
processing activities.

More details can be found in chapters CRDM and in the CRDM UDFS, chapter "Interactions
with other services > TARGET Instant Payment Settlement and T2" and-Dialogues—and
processes between CRDM-and RTGS Actors.

165190 EUROSYSTEM UPDATE [internal review]: page 78 (RTGS UDFS-chapter 4.3 Overview
description of the business day)

|Clarification on reference for CRDM processing

(]

Reference data ean—be are captured in CRDM. Details are provided in the CRDM UDFES, chapter
"Common Reference Data" and in the CRDM UHB, chapters "Party Management > Account

Management". during-all-periods-exceptforthe-maintenance-windew- Reference data valid in RTGS as
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of the next business day must be captured in CRDM before the CLM event Data propagation for T2, with
a planned time of 18:00 CET.

(]

166191 EUROSYSTEM UPDATE [internal review]: page 82 (RTGS UDFS-chapter 4.4.2.2
Settlement window for liquidity transfer orders)

|Termino|ogy update

(]

Start of execution of standing order Event (not time-based):

liquidity transfer orders in RTGS Execution of standing orders in RTGS

The event Execution of standing orders in RTGS is processed after the
successful completion of the execution of standing order liquidity
transfer orders to RTGS in CLM.

RTGS processes standing order liquidity transfer orders defined for the
event Execution of standing orders in RTGS.

RTGS processes standing order liquidity transfer orders in favour of
sub-accounts (AS settlement procedure C) and AS technical accounts
(AS settlement procedure D) initiated by start of mandatory procedure.

Standing order liquidity transfer orders in favour of sub-accounts (AS

settlement procedure C) initiated by AS start of optional procedure are

possible after this event and the closure of the mandatory procedure.
Table 2317 - Events and processes at the start of settlement window for liquidity transfer orders

167192 EUROSYSTEM UPDATE [internal review]: page 83 (RTGS UDFS-chapter 4.4.3
Maintenance window)

|Clarification on maintenance window

Optional maintenance window

On all other business days the maintenance window is activated on an optional basis. When
activated, the optional maintenance window starts with the event start of optional maintenance
window at a planned time of 03:00 CET and ends with the event end of optional maintenance
window at a planned time of 05:00.
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168193 EUROSYSTEM UPDATE [internal review]: page 91 (RTGS UDFS-chapter 5.1.1
Overview - 5.1 File and message processing)

|Correction of typo in CR 62

L]

When RTGS receives a file, it splits the file into individual messages and submits each message to the
same message processing that RTGS uses when receiving individual messages from submitting actors.
Files and messages that RTGS receives from submitting actors are subject to beth a technical validation
and a business validation.

(]

169194 EUROSYSTEM UPDATE [ECB/TSWG review]: page 92 (RTGS UDFS-chapter 5.1.3
Business validation)

|Correction of typo in CR 62

the ones-which nppl forinbound-me: age initiatedvia-A2Awith-the ception thata-possible-errorinformation-ha

170195 EUROSYSTEM UPDATE [ECB/TSWG review]: page 94 (RTGS UDFS-chapter 5.3.1
Instructing cash transfer orders)

|AIignment to other chapters_and adaption of cross-reference links.

RTGS provides the full processing life cycle for cash transfer orders.

It processes cash transfer orders that it receives from:

IOl
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| amulti-addressee¥, which is an entity authorised to submit and receive eash-transferpayment orders
directly to/from RTGS and that does not hold an own RTGS DCA.

Footnote: X in line with the RTGS Directory, the concept of multi-addressee is related to the BICs used in the BAH.

Note: The RTGS Directory provides information for RTGS Participants and parties that are addressable
within RTGS (see CRDM UDFS, chapter "RTGS Directory > Structure” ehapterRTFGS-Directory).

The following table provides an overview of which type of cash transfer orders an actor can submit directly
and indirectly to RTGS:

(]

RTGS Actor / |Submis |Cash transfer order types
CB on behalf

LiquidityCre [ASTransferl

ditTransfer |nitiation
(camt.050) |(pain.998)

(pacs.009)
Multi-addressee  Directly Yes Yes Yes Yes No Yes No
access
participant

Table 2425 - Possible cash transfer order types

[-]

171196 EUROSYSTEM UPDATE [internal review]: page 97 (RTGS UDFS-chapter 5.3.1.2
Payments sent from a multi-addressee to an RTGS Account Holder)

|AIignment with CR 62 and updated figure |

A multi-addressee* is an entity that an RTGS Account Holder/RTGS CB Account Holder has authorised
to submit cash transfer orders for settlement on the RTGS DCA/RTGS CB Account of the RTGS Account
Holder/RTGS CB Account Holder.

Footnote: * inline with the RTGS Directory, the concept of multi-addressee is related to the BICs used in the BAH.

(-]
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pacs.002

Figure 824 - Message flow example for a multi-addressee that sends a payment order

[]
2 RTGS validates the message and accepts the payment order when the message validation is
successful. RTGS settles the payment order on the RTGS DCAs of RTGS Account Holders A and B

(or RTGS CB Accounts of RTGS CB Account Holders respectively).

4 In a mandatory processing step, RTGS creates and forwards through ESMIG the payment order
(CustomerCreditTransfer (pacs.008) or (FinanciallnstitutionCreditTransfer (CORE and COV) (pacs.009))

to RTGS Account Holder B (or RTGS CB Account Holder respectively).

Table 2527 - Process description for figure - message flow example for a multi-addressee that sends a
payment order

[
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172197 EUROSYSTEM UPDATE [ECB/TSWG review]: page 98 (RTGS UDFS-chapter 5.3.1.3
Instructing direct debits)

|AﬁgnmenHvith49thepehaptersAdaption of cross-reference links. |

[]

For the attributes used in connection with the direct debit mandate see chapter—“Direct-Debit
Mandate” of the CRDM UDFS, chapter "Description of entities > Direct Debit Mandate" and
parties- -that are addressable within RTGS (see CRDM UDFS, chapter "RTGS Directory >
Structure”.

[]

173198 EUROSYSTEM UPDATE [internal review]: page 104 (RTGS UDFS-chapter 5.3.2 Cash
transfer order priorities)

Addition of LiquidityCreditTransfer to default priority list as the message does not allow the provision of a priority
but the default priority is to be used — correction of CR45; Addition of authorised RTGS Actor for LT submission -
consistency with table on “Message types for initiation of liquidity transfers”

Cash transfer order

description

Liquidity transfer order LiquidityCreditTransfer (camt.050) or Urgent N/A
FinancialInstitutionCreditTransfer (CORE and
COV) (pacs.009) with code word “SBTI”

Table 2630 - Default priorities and allowed priorities by cash transfer order type

Priority |Cash transfer order type Submitting actor

Urgent  Credit transfer order for an interbank payment CB
(FinancialInstitutionCreditTransfer (CORE and COV)
(pacs.009))

Liquidity transfer order for an interbank payment RTGS Account Holder (or
(FinancialInstitutionCreditTransfer (CORE and COV) Authorised RTGS Actor)
(pacs.009)) with code word “SBTI”

Table 2731 - Eligible submission of priorities
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L]

174199 EUROSYSTEM UPDATE [internal review]: page 106 (RTGS UDFS-chapter 5.3.3
Execution time)

|Clarification on last settlement algorithm |

Processing RTGS submits the payment order for If the payment order is not settled until the latest

settlement when the earliest debit time as  indicated debit time:

specified in the payment order is reached. Option A: RTGS rejects the payment order and
If RTGS cannot settle the payment order sends a rejection notification;

immediately, RTGS places the payment Option B: the payment order remains in the
order in the payment order queue with queue. and RTGS rejects the payment order
status “queued”. after the last settlement attempt if the payment
If the payment order is not settled by the order remains unsettled in-the-guewe-at until the
cut-off time for the payment order type or settlement cut-off time for the payment order
the reject time as specified in the payment type.

order is reached, then RTGS rejects the
payment order.
Table 2832 - Payment orders with a set execution time indicators

In case a payment order with a “latest debit time indicator” (option A or B) is not executed 15
minutes prior to the defined time, RTGS sends a U2A broadcast and in addition an A2A
broadcast via SystemEventNotification (admi.004) if the respective party has subscribed for it.
Such broadcast is sent to the RTGS Account Holder or RTGS CB Account Holder to be debited.
Details on broadcasts are provided in chapter Broadcasts [ Error! Bookmark not
defined.248].

L]

175200 EUROSYSTEM UPDATE [internal review]: page 107 (RTGS UDFS-chapter 5.3.4
Warehoused payment orders)

|AIignment with status concept |

On the indicated settlement day with the start of the settlement window for customer and interbank
payments, the warehoused payment orders are processed by RTGS. These payment orders are
processed with an entry timestamp identical to the start of the settlement window for customer and
interbank payments and prior to incoming payment orders which have the same priority. With the
exception of warehoused payments with an “earliest debit time indicator” that are gueued earmarked until

the set execution time is reached, they are immediately settled if enough liquidity is available (normal
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processing of payment orders in the entry disposition, see chapter Entry disposition [ Error! Bookmark
not defined.124]). Otherwise they are queued until the settlement attempt is successful (see chapter
Dissolution of the payment queue [ Error! Bookmark not defined.432]).

201 EUROSYSTEM UPDATE [internal review]: page 108 (RTGS UDFS-chapter 5.3.5.1
Overview)

Adaption of cross-reference links.

Ll

Table 33 - Standard procedure for access to the backup payment functionality in the GUI

The RTGS UHB provides further information on backup payments in chapter "Financial
Institution Credit Transfer - New Screen".

176202 EUROSYSTEM UPDATE [internal review]: page 110 (RTGS UDFS-chapter 5.3.6
Rejection of cash transfer orders)

|AIignment with status concept

(]

Note: In case a rejection time is defined in the payment order, 15 minutes prior to the rejection time, an
automated broadcast is triggered via U2A and shown on the GUI screen. An A2A broadcast
(SystemEventNotification (admi.004) [ = 410]) is sent in addition in case the respective actor has
subscribed to receive receiving the A2A broadcast.

L]

177203 EUROSYSTEM UPDATE [internal review]: page 115 (RTGS UDFS-chapter 5.3.7
Payment order modification)

|Correction on blocking

L]

However, the authorised RTGS Actor is not entitled to submit payment order modifications in case the
account to be debited is blocked 22. In that case only the responsible CB may modify payments.

Footnote *2 For change of execution time related to a direct debit payment order, the account to be credited is the relevant one.
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(-]

178204 EUROSYSTEM UPDATE [internal review]: page 115 (RTGS UDFS-chapter 5.3.8
Payment order revocation and payment recall)

Correction of CR 62, consistency with processes for mandatory camt.029 to recall submitter for negative payment
order recall

L]

Example 2- Negative recall

The following figure provides a simplified example of a negative recall (i.e. recipient refuses returning the
funds)

camt.056 | camt.029

camt.056

camt.029

Figure 928 - Message flow example for a negative payment order recall
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6 RTGS sends a ResolutionOfInvestigation (camt.029) er-an-eptienat-basis through ESMIG to the RTGS
Account Holder A to inform that RTGS Account Holder B has rejected the recall request.
Table 2939 - Process description for figure - message flow example for a negative payment order recall

179205 EUROSYSTEM UPDATE [internal review]: page 118, 119 (RTGS UDFS-chapter
5.3.9.1.1 General remarks)

|Clarification on terminology

L]

Influencing factors

The cash transfer processing in RTGS is inter alia influenced by the following factors:

|___balance on the RTGS DCA;

|___defined current limits;

|__reservations;

oo IVAllUllo,

| used priority;
|___order of submitted cash transfers;

|___opposing cash transfers and synchronisation of submitted cash transfers;

|__set execution time.

Ll
Note: This automated liquidity transfer order which aims at transferring liquidity from RTGS to CLM is put
on top of the urgent queue in RTGS. As soon as a new automated liquidity transfer order arrives in RTGS,
RTGS rejects the previously queued automated liquidity transfer order and considers only the current one
with the sum of all queued/pending CBOs or to execute the seizure of funds or to reduce the credit line.

[
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180206 EUROSYSTEM UPDATE [internal review]: page 119, 120 (RTGS UDFS-chapter
5.3.9.1.2 Settlement of cash transfers in the entry disposition)

|Clarification on terminology

The entry disposition includes the processing of payment orders, liquidity transfer orders and AS transfer

orders related to AS settlement procedure A (debit leg), AS settlement procedure D and AS settlement
procedure E.

L]

In addition, in case of normal cash transfer orders, defined current limits also have to be considered.

Ll

181207 EUROSYSTEM UPDATE [internal review]: page 122f.3 (RTGS UDFS-chapter 5.3.9.2
Comprehensive queue management)

|Clarification on effect of priority change — consistency update_and adaption of cross-reference links. |

L]

Further details on the interventions done in U2A can be found in the RTGS UHB, chapter "Modify cash
transfer order".

Change of a normal If the payment order changed from normal to high it is moved to the-tep-ef-the-gueued

payment order into a the high priority payment orders queue by taking into account the initial submission

high priority
payment order

time. In case the changed payment order is on top of the queue and if ¥ no urgent

payment orders are queued, an immediate attempt to settle the high priority payment
order following the FIFO principle takes place.

Otherwise, no immediate attempt to settle this high priority payment order.

Table 3045 - Effect of changed priority
L]

Details on the processing in case of changing the execution time via A2A using a ModifyTransaction
(camt.007) can be found in chapter Modify RTGS payment order.
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182208 EUROSYSTEM UPDATE [internal review]: page 129, 131, 132 (RTGS UDFS-chapter
5.3.9.3.2 Settlement of queued normal payments)

|Clarification on_terminology and on effect of priority change — consistency update

Ll

Uncovered payment orders or payment orders which breach defined current limits are retained (in the

same manner as in algorithm “partial optimisation”).

L]

If the selected payment /| AS transfer order is an AS transfer order paymentinstruction using AS
settlement procedure B also all other payment AS transfer orders of the respective ancillary system
batchfile are retained from the optimisation process.

L]

If algorithm “partial optimisation with ancillary system” is running and during this time the entry time of
another ancillary system using AS settlement procedure B is reached, the AS payment-instructions
transfer orders have to wait until the current algorithm “partial optimisation with ancillary system” ends
and the next one starts after the minimum interval.

[]

209EUROSYSTEM UPDATE [internal review]: page 132 (RTGS UDFS-chapter 5.3.9.4
Treatment of backup payments in the settlement process)

|Adaption of cross-reference links.

These payment orders can be queried like any other queued payment orders in U2A. Further details
can be found in the RTGS UHB, chapter "Queryi/List cash transfers".

183210 EUROSYSTEM UPDATE [internal review]: page 134, 136 (RTGS UDFS-chapter 5.4.1
Overview)

|Clarification on AS technical account terminology

[
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AS settlement This AS settlement procedure settles AS transfer orders (i.e. liquidity transfers) on an AS
procedure D technical account.

This AS settlement procedure allows an AS settlement bank to dedicate liquidity for the
settlement of a specific ancillary system. The AS settlement bank achieves this by allocating the
needed liquidity to the respective AS technical account. AS settlement procedure D uses a

mandatory procedure.

Table - AS settlement procedures

[]
RTGS AS settlement  Used as an RTGS DCA/an RTGS  Can be used in all procedures except for
DCA/RTGS CB  bank CB Account for the settlement of ~ AS settlement procedure C where the
Account real-time payments and AS sub-account is to be debited
transfers
Table 3153 - Account types and their ownership
[]
AS technical  Ancillary Used as: One dedicated AS technical account is
account system or intermediary account for the collection of to be opened for each AS settlement
cB debits and credits resulting from the procedure used.
settlement of AS transfers related to Only for AS settlement procedure E it
settlement procedure A, B, C or E; is possible to reuse the AS technical
for prefunding in the context of AS account from AS settlement
settlement procedure D. procedure C.
Table 3253 - Account types and their ownership
[]

Additionally, AS settlement banks can rely on GUI broadcast and, if subscribed, in addition also
on A2A broadcasts via SystemEventNotification (admi.004) for defined business cases.

L]

184211 EUROSYSTEM UPDATE [internal review]: page 138ff (RTGS UDFS-chapter 5.4.2 AS
settlement procedure A)

|Clarification on RTGS CB Account Holder in figure and respective table including correction of CR45

L]
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Due to the peculiarities of the settlement, i.e. in order to ensure that after the settlement of debits the
needed amount is present on the AS technical account and not used for other purposes in the framework
AS transfer processing, a dedicated AS technical account for AS settlement procedure A is to be used
and cannot be reused for any other AS settlement procedure.

L]

FIGURE - FLOW STANDARD MULTILATERAL SETTLEMENT (AS SETTLEMENT PROCEDURE A)

L]
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Initiation 1 Ancillary The ancillary system (or the relevant CB on its behalf) sends an ancillary

system  system batch message (ASTransferInitiation (pain.998)) with all multilateral

via balances to be debited and credited on the AS settlement banks’ RTGS
ESMIG  DCAs/RTGS CB Accounts.
to RTGS
Information 2 RTGS If the “Information Period” option is used, all AS settlement banks included
period in the AS batch message receive via GUI the broadcast notification on the

start of the information period (In addition, it is also possible to receive the
broadcast in A2A via SystemEventNotification (admi.004) — provided an

appropriate subscription for A2A broadcasts was set up). If no AS
settlement bank disagrees (the suitable communication means has to be
agreed within the contractual relationship with the ancillary system) during
the information period, the processing continues.

2a RTGS The AS or the CB of the AS revokes the full AS batch message via GUIL.

2b RTGS After disagreement all involved AS settlement banks included in the AS
via batch message are informed via GUI broadcast about failure of settlement
ESMIG  due to revocation.

to As In addition, it is also possible to receive the broadcast in A2A via

settlem SystemEventNotification (admi.004) — provided an appropriate subscription

ent for A2A broadcasts was set up.

banks

2c RTGS The ancillary system is informed about the settlement failure due to

via disagreement via ASInitiationStatus(pain.998) message. Processing stops.

ESMIG

to

ancillary

system
Settlement of 3 RTGS Debits are processed for settlement. Once all debits are settled, the credits
debit positions are processed immediately after. The settlement takes place with debiting

the related AS settlement banks’ RTGS DCAs/RTGS CB Accounts and
crediting the AS technical account. Each debit is checked against the
liquidity available in the related AS settlement banks’ RTGS DCAs/RTGS CB
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Accounts. If the liquidity covers the needed amount, the AS transfer is

settled. The AS settlement banks receive a debit notification

(BankToCustomerDebitCreditNotification (camt.054)) after successful
execution of their debit, if subscribed. If liquidity is not sufficient the AS
transfer is posted in queue. Fhe-AS-settlement-banicincludedinthe AS

3a RTGS The AS settlement banks impacted by the queuing of the AS batch message
on debit side are informed about queuing by a GUI broadcast message.
(Note: It is not foreseen to provide this broadcast in A2A.) Immediately
after putting the group of debits in the queue, the optimisation process
starts (settlement algorithms). Queued AS transfers are settled by resolving
the queue. The ancillary system or the CB of the ancillary system is allowed
to revoke the AS batch message as long as it is not final.

3b RTGS A GUI broadcast is sent to all AS settlement banks included in the AS batch
via message informing about the settlement failure due to revocation. In
ESMIG  addition, it is also possible to receive the broadcast in A2A via
to AS SystemEventNotification (admi.004) — provided an appropriate subscription
settlem  for A2A broadcasts was set up.

ent Already settled AS transfers are reversed and a credit notification

banks (BankToCustomerDebitCreditNotification (camt.054)) is sent to the
previously debited AS settlement banks, if subscribed.

3c RTGS The ancillary system is informed about the settlement failure due to
via revocation via ASInitiationStatus(pain.998) message.
ESMIG
to
ancillary
system
4 RTGS If the ancillary system (or the relevant CB on its behalf) has indicated a

Settlement Period (“till”) time, RTGS - if related AS transfers are still queued
- continuously checks whether the time limit is reached. If the time limit is
exceeded, and guarantee fund mechanism is not set up, the settlement fails

and the whole AS batch message is rejected. Consequently RTGS triggers
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5 RTGS
Settlement of 6 RTGS
credit positions
End of 7 RTGS
settlement via
ESMIG
to
ancillary
system

the reversing procedure. Already settled AS transfers are reversed and a
credit notification (BankToCustomerDebitCreditNotification (camt.054)) is
sent to the previously debited AS settlement banks, if subscribed.

The ancillary system is notified about the settlement failure with an
ASInitiationStatus (pain.998) message, all AS settlement banks included in
the AS batch message receive a GUI broadcast informing about the failed
settlement. In addition, it is also possible to receive the broadcast in A2A
via SystemEventNotification (admi.004) — provided an appropriate
subscription for A2A broadcasts was set up.

If the time limit is exceeded and the guarantee fund mechanism is set up, it
can be activated according to the agreed procedures. For details such as
the involved messages and notifications refer to chapter Optional connected
mechanisms [ Error! Bookmark not defined.174].

RTGS processes all credits. The AS settlement banks are informed via a
credit notification (BankToCustomerDebitCreditNotification (camt.054)) on
an optional basis.

After all AS transfers have been settled the ancillary system (or the relevant
CB on its behalf) receives a notification (ASInitiationStatus(pain.998)),
confirming the settlement of the entire AS batch message.

Table 3354 - Process flow for standard multilateral settlement

(]

212EURO UPDATE [TSWG comment by BAE, ID1=7]: page 143 (RTGS UDFS-chapter 5.4.3 AS

settlement procedure B)

Editotrial change
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Initiation 1 Ancillary system via The ancillary system (or the relevant CB on its behalf) sends an AS batch
ESMIG to RTGS message (ASTransferlnitiation (pain.998)) with all multilateral balances
to be debited and credited on the AS settlement banks’ RTGS DCAs/RTGS

CB Accounts.
Information 2 RTGS If the information period option is used, all AS settlement banks included
period in the AS batch message receive via GUI the broadcast notification on

the start of the information period (In addition, it is also possible to
receive the broadcast in A2A via SystemEventNotification (admi.004) —
rovided an appropriate subscription for A2A broadcasts was set up.). If
no AS settlement bank disagrees (the suitable communication means
have to be agreed within the contractual relationship with the ancillary
system) during the information period, the processing will continue.

2a RTGS The-AS-erthe-CB-ofthe-AS The ancillary system (or the relevant CB on
its behalf) revokes the full AS batch message via GUI.

185213 EUROSYSTEM UPDATE [internal review]: page 143 (RTGS UDFS-chapter 5.4.3 AS
settlement procedure B)

|Clarification on RTGS CB Account Holder in figure and respective table including correction of CR45 |

(]
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ASTransfer| |R tion ASlnitiatio Broadcast | Debit Credit Broadcast
Initiation via GUI nStatus notification notification

DcA A~ rechnical  Technical DCAB~ Guarantee Technical
accoul account account  account

I N

RTGS

— » Mandatory message
,,,,,,,,,,,, » Optional message

Booking transaction * or RTGS CB Account Holder respectively
** or RTGS CB Account respectively

Figure 31 - Flow simultaneous multilateral settlement (AS settlement procedure B)

Processing Description

in/between

Initiation 1 Ancillary system via The ancillary system (or the relevant CB on its behalf) sends an AS batch
ESMIG to RTGS message (ASTransferInitiation (pain.998)) with all multilateral balances
to be debited and credited on the AS settlement banks’ RTGS DCAs/RTGS

CB Accounts.
Information 2 RTGS If the information period option is used, all AS settlement banks included
period in the AS batch message receive via GUI the broadcast notification on

the start of the information period (In addition, it is also possible to

receive the broadcast in A2A via SystemEventNotification (admi.004) —

provided an appropriate subscription for A2A broadcasts was set up.). If

no AS settlement bank disagrees (the suitable communication means
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Description

have to be agreed within the contractual relationship with the ancillary
system) during the information period, the processing will continue.

2a RTGS The AS or the CB of the AS revokes the full AS batch message via GUIL.
2b RTGS via ESMIG to After disagreement all AS settlement banks included in the AS batch
AS settlement message are informed via GUI broadcast about failure of settlement due
banks to revocation. In addition, it is also possible to receive the broadcast in

A2A via SystemEventNotification (admi.004) — provided an appropriate

subscription for A2A broadcasts was set up.

2c RTGS via ESMIG to The ancillary system is informed about the settlement failure due to
ancillary system disagreement via ASInitiationStatus (pain.998) message. Processing

stops.

Settlement 3 RTGS In case no revocation due to disagreement applies, debits and credits are
processed simultaneously for settlement using the optimisation
algorithm. RTGS checks that there is sufficient liquidity to settle all debit
and credit AS transfers of an ancillary system simultaneously. If this
check successfully passes, all debit and credit AS transfers are settled
simultaneously. The AS settlement banks receive a notification
(BankToCustomerDebitCreditNotification (camt.054)) after successful
execution of their debits and credits, if subscribed.

If the check fails, all linked AS transfers remain in the queue and the
partial optimisation with ancillary system algorithm is triggered again.

After each unsuccessful settlement attempt a GUI broadcast is sent to all
AS settlement banks included in the AS batch message to be debited.
(Note: It is not foreseen to provide this broadcast in A2A)

3a RTGS The ancillary system or the CB of the ancillary system is allowed to revoke
the AS batch message (ASTransferInitiation(pain.998)) as long as it is not
final.

3b RTGS via ESMIG to A broadcast is sent to all the involved AS settlement banks informing
AS settlement about the settlement failure due to revocation. In addition, it is also
banks possible to receive the broadcast in A2A via SystemEventNotification
(admi.004) — provided an appropriate subscription for A2A broadcasts
was set up.
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Processing Description

in/between

3c RTGS via ESMIG to The ancillary system is informed about the settlement failure due to
ancillary system revocation via ASInitiationStatus(pain.998) message.

4 RTGS If the ancillary system (or the relevant CB on its behalf) has indicated a
settlement period (“till”), RTGS - if related AS transfers are still unsettled
- continuously checks whether the time limit is reached. If the time limit
is exceeded, and guarantee fund mechanism is not set up, the
settlement fails and the AS batch message is rejected. The ancillary
system is notified of the settlement failure with
ASInitiationStatus(pain.998) message, all AS settlement banks included
in the AS batch message receive a GUI broadcast informing about the
failed settlement attempt. In addition, it is also possible to receive the
broadcast in A2A via SystemEventNotification (admi.004) — provided an
appropriate subscription for A2A broadcasts was set up.

5 RTGS If the time limit is exceeded and the guarantee fund mechanism is set
up, it can be activated according to the agreed procedures. Further
details are provided in the chapter Optional connected mechanisms
[ Error! Bookmark not defined.374].

In order to identify the AS transfers not covered, all AS transfers are
transferred into AS settlement procedure A and a single settlement
attempt is made (i.e. first all debits are executed, see chapter AS
settlement procedure A [ Error! Bookmark not defined.245]). Only

afterwards the guarantee fund mechanism is started. In such a scenario,
it has to be kept in mind that the execution of debits and credits is not
simultaneous anymore. This behaviour also implies that, in case the
guarantee mechanism ends unsuccessfully (i.e. an error within the
ancillary systems guarantee procedures), a reversal of the already settled
debits is to be executed and credit notification
(BankToCustomerDebitCreditNotification (camt.054)) is sent to the
previously debited RTGS DCA/RTGS CB Account Holders.

End of 6 RTGS via ESMIG to After all AS transfers have been settled the ancillary system (or the

settlement ancillary system relevant CB on its behalf) receives a notification
(ASInitiationStatus(pain.998)), confirming the settlement of the AS batch
message.

Table 3457 - Process flow for simultaneous multilateral settlement
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186214 EUROSYSTEM UPDATE [internal review]: page 151 (RTGS UDFS-chapter 5.4.4.1 AS
settlement procedure C)

|Clarification on retransfer from RTGS sub-account, Clarification on RTGS CB Account Holder in figure

(]

This happens whenever the liquidity on sub-accounts changes (by standing order liquidity transfer orders
or immediate liquidity transfer orders) or by providing the result of the settlement instructed by the ancillary
systems (i.e. ASInitiationStatus(pain.998)).

L]
The ancillary system sending an ASTransferlnitiation (pain.998) debiting the AS settlement banks’
RTGS DCA/RTGS CB Account and crediting the same AS settlement bank’s sub-account (immediate
liquidity transfer order).

(]

Table 3559 - Amounts taken into account for AS settlement procedure C

L]
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Figure - Flow settlement on sub-accounts (AS settlement procedure C)

(]
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Phase Step Processing with  |Description

Settlement 12 Ancillary system (or  The ancillary system instructs the AS transfers with an
CB on behalf) via ASTransferInitiation (pain.998).
ESMIG to RTGS

Settlement 14 RTGS via ESMIG to  After the end of the settlement the ancillary system receives one
ancillary system (or  message as confirmation. The message contains a list of the credits
CB on behalf) and debits settled (ASInitiationStatus(pain.998)). If some
transactions are not settled until the end of cycle, the
ASInitiationStatus(pain.998) is sent at the end of the cycle with the
individual status of each transaction.

End of

cycle 16 Ancillary system (or  Ancillary system (or CB on behalf) sends an end of cycle message to
CB on behalf) via RTGS (eamtb21;ReturnGeneralBusinessInformation (camt.021))
ESMIG to RTGS (optional in U2A via GUI).

End of

procedure 20 RTGS via ESMIG to  The ancillary system is informed via eamt064 ReturnAccount
ancillary system (or  (camt.004) on the back transfer of liquidity if the procedure is closed
CB on behalf) by the AS. In case the procedure is not closed by the end of the

settlement window for AS transfers, RTGS does not provide the
ReturnAccount (camt.004).

Table 3660 - Start of procedure and liquidity provision for settlement on sub-accounts (AS settlement
procedure C

Note: Any retransfer from the RTGS sub-account are exclusively done to the linked RTGS DCA.

Used messages

(]
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187215 EUROSYSTEM UPDATE [internal review]: page 156ff (RTGS UDFS-chapter 5.4.4.2 AS
settlement procedure D)

|Clarification on RTGS CB Account Holder in figure

L]

This happens whenever the liquidity on this account changes (by standing order liquidity transfer orders
orimmediate liquidity transfer orders) or by providing the result of the settlement instructed by the ancillary
system (i.e. ASInitiationStatus(pain.998)).

[
| The ancillary system sending an ASTransferlnitiation(pain.998) debiting the AS settlement banks’

RTGS DCAS/RTGS CB Accounts and crediting the AS technical account (immediate liquidity transfer
order).

L]

Table 3761 - Amounts taken into account for AS settlement procedure D

(-]

E

»|

®
®P
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Figure 1034 - Flow of settlement to AS technical account (AS settlement procedure D)

(]

IStanging ordefr 4 RTGS via ESMIG to ancillary The ancillary system is notified of the credit of the

iquidity transfer

o?der eyxecution system AS technical account for the amounts actually
settled and the resulting balance on the AS

technical account (ASTransferNotice(pain.998)).

Liquidity 5c  Ancillary system via ESMIG to  The ancillary system can take over the

adjustment RTGS responsibility to manage the liquidity on the AS
technical account by sending liquidity transfer
order via ASTransferInitiation(pain.998) to RTGS.
The ancillary system cannot set standing order
liquidity transfer orders on behalf of its AS
settlement bank. To provide such a functionality
the ancillary system has to store and manage its
own procedure outside the RTGS and send them
at the appropriate time as immediate liquidity
transfer orders.

Reverse liquidity transfers orders issued by
the AS aiming at debiting the AS technical
account and crediting the RTGS DCAs/RTGS
CB Accounts are also possible.

Liquidity 8 RTGS via ESMIG to ancillary  Notified to the ancillary system:
adjustment

system with ASTransferNotice when the AS settlement

bank has issued the immediate liquidity transfer
order including the resulting balance on the AS
technical account (via A2A
(FinancialInstitutionCreditTransfer (CORE and
COV) (pacs.009)-SBTI) or U2A);

with ASInitiationStatus(pain.998) when the
ancillary system has issued the immediate
liquidity transfer order (via A2A
(ASTransferInitiation (pain.998)-ASTI)).
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Table 3862 - Start of procedure and liquidity provision for settlement to AS technical account (AS
settlement procedure D)

(]

188216 EUROSYSTEM UPDATE [internal review]: page 161ff (RTGS UDFS-chapter 5.4.4.3
Cross-ancillary system settlement)

|Clarification on AS technical account terminology

L]

Such transfers are always instructed by the ancillary system (or its CB on behalf) as a single AS transfer
via an ASTransferInitiation(pain.998).

L]

AS using AS settlement procedure D to an AS using AS settlement procedure C

With this AS transfer the AS technical account of the sending ancillary system on behalf of an AS
settlement bank is debited in order to credit the RTGS sub-account of one of the AS settlement banks of
the receiving ancillary system. The receiving ancillary system is notified with an
ASTransferNotice(pain.998) about the incoming liquidity on the RTGS sub-account including the
information of the resulting balance. The receiving ancillary system has the possibility to use this credit
immediately. The sending ancillary system or its CB on behalf is notified with an
ASlInitiationStatus(pain.998) about the outcome of the request. On an optional basis the AS settlement
bank of the receiving ancillary system is notified with a credit notification
(BankToCustomerDebitCreditNotification (camt.054)). If the settlement request was sent by the CB on
behalf of the sending ancillary system, then it is notified on its execution with a ReturnAccount(camt.004)
message.

AS using AS settlement procedure D to an AS using AS settlement procedure D

With this AS transfer the AS technical account of the sending ancillary system on behalf of an AS
settlement bank is debited in order to credit the AS technical account of the receiving ancillary system in
favour of one of the AS settlement banks. The receiving ancillary system is notified with an
ASTransferNotice(pain.998) about the incoming liquidity including the information of the resulting
balance. The receiving ancillary system has the possibility to use this credit immediately. The sending
ancillary system or its CB on behalf is notified with an ASlInitiationStatus(pain.998) about the outcome of
the request. If the settlement request was sent by the CB on behalf of the sending ancillary system, then
it is notified on its execution with a ReturnAccount(camt.004) message.

AS using AS settlement procedure C to an AS using AS settlement procedure C
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With this AS transfer the RTGS sub-account of an AS settlement bank of the sending ancillary system is
debited in order to credit the RTGS sub-account of one of the AS settlement banks of the receiving
ancillary system. The receiving ancillary system is notified with an ASTransferNotice(pain.998) about the
incoming liquidity to the RTGS sub-account including the information of the resulting balance. The
receiving ancillary system has the possibility to use this credit immediately. In case the liquidity on the
AS technical account is insufficient, the AS transfer is rejected. RTGS rejects the AS transfer when the
liquidity on the RTGS sub-account is insufficient. The sending ancillary system or its CB on behalf is
notified with an ASInitiationStatus(pain.998) of the outcome of the request. On an optional basis the AS
settlement banks of the receiving and sending ancillary systems are notified with credit/debit notifications
(BankToCustomerDebitCreditNotification (camt.054)). If the settlement request was sent by the CB on
behalf of the sending ancillary system, then it is notified on its execution with a ReturnAccount(camt.004)
message.

AS using AS settlement procedure C to an AS using AS settlement procedure D

With this AS transfer the RTGS sub-account of an AS settlement bank of the sending ancillary system is
debited in order to credit the AS technical account of the receiving ancillary system in favour of one of the
AS settlement banks. The receiving ancillary system is notified with an ASTransferNotice(pain.998) about
the incoming liquidity including the information of the resulting balance. The receiving ancillary system
has the possibility to use this credit immediately. In case the liquidity on the_AS technical account is
insufficient, the AS transfer is rejected. In case the liquidity on the RTGS sub-account is insufficient, the
AS transfer is rejected. The sending ancillary system or its CB on behalf is notified with an
ASilnitiationStatus(pain.998) of the outcome of the request. On an optional basis the AS settlement bank
of the sending ancillary system is notified with a debit notification
(BankToCustomerDebitCreditNotification (camt.054)). If the settlement request was sent by the CB on
behalf of the sending ancillary system, then it is notified on its execution with a ReturnAccount(camt.004)
message.

217 EURO UPDATE [TSWG comment by BdE, ID1=8&9]: page 164 (RTGS UDFS-chapter 5.4.5
AS settlement procedure E

Editorial change |

Information 2 RTGS If the “Information Period” option is used, all involved AS
period settlement banks included in the AS batch message receive via

GUI the broadcast notification on the start of the information
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period. In addition, it is also possible to receive the broadcast in
A2A via SystemEventNotification (admi.004) — provided an
appropriate subscription for A2A broadcasts was set up. If no AS
settlement bank disagrees (the suitable communication means
have to be agreed within the contractual relationship with the
ancillary system) during the information period, the processing
will continue.

2a RTGS Fherelevant-CB-or-the-AS The ancillary system (or the relevant
CB on its behalf) will revoke the pertaining AS transfer orders via
GUI one by one.

Settlement 3a RTGS t The ancillary system (or
the relevant CB on its behalf) is allowed to revoke AS transfers as
long as they are not final.

189218 EUROSYSTEM UPDATE [internal review]: page 162ff (RTGS UDFS-chapter 5.4.5 AS
settlement procedure E)

|Clarification on AS technical account terminology and RTGS CB Account Holder |

Basics

Ancillary systems can benefit of the bilateral settlement of simultaneously sent debits and credits that
shall be processed independently from each other. The ancillary system may send one to many (up to a
paramter currently defined at 20,000 for ancillary systems opting for global notifications and 3,000 for
ancillary systems opting for single notification) AS transfer orders in one AS batch message
(ASTransferlInitiation(pain.998)). Any of those AS transfers is processed individually within RTGS. The
ancillary system may use the AS settlement procedure E also to settle multilateral balances by using an
AS technical account. This can be achieved by creating debits first (debit RTGS DCA/RTGS CB Account
and credit AS technical account) and only sending the batch of credits (debiting AS technical account
and crediting RTGS DCA/RTGS CB Account) after successful settlement of the debits.

Although it is possible to use the AS technical accounts used for AS settlement procedure C, it is
recommended to use a dedicated AS technical account for procedure E for segregation purposes.
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Based on the option chosen in reference data, the ancillary system can receive a global notification after
finalisation (settlement, revocationeaneeliation or rejection) of all individual AS transfers sent within one
AS batch message or for each single AS transfer.

L]

Figure 34 - Flow of the bilateral settlement of simultaneously sent debits and credits (AS settlement

procedure E)

(-]
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Phase Step Processing
in/between

Initiation 1 Ancillary system via The ancillary system (or the relevant CB on its behalf) sends an
ESMIG to RTGS ancillary system batch message (ASTransferInitiation(pain.998))

including all individual AS transfer orders. On an optional basis
those AS transfer orders may include the AS technical account on
debit or credit side.

Information 2 RTGS If the “Information Period” option is used, all involved AS

period settlement banks included in the AS batch message receive via
GUI the broadcast notification on the start of the information
period. In addition, it is also possible to receive the broadcast in
A2A via SystemEventNotification (admi.004) — provided an

appropriate subscription for A2A broadcasts was set up. If no AS
settlement bank disagrees (the suitable communication means
have to be agreed within the contractual relationship with the
ancillary system) during the information period, the processing
will continue.

2a RTGS The relevant CB or the AS will revoke the pertaining AS transfer
orders via GUI one by one.

2b RTGS via ESMIG to AS After disagreement all AS settlement banks included in the
settlement banks and revocation of the single AS batch messages are informed via GUL
ancillary system broadcast about failure of settlement due to revocation.

In addition, it is also possible to receive the broadcast in A2A via

SystemEventNotification (admi.004) — provided an appropriate
subscription for A2A broadcasts was set up.

2c RTGS via ESMIG to In case of single notification an ASInitiationStatus(pain.998)
ancillary system message for the revoked AS transfer orders is sent to the

ancillary system. If all included AS transfer orders were revoked,
also ancillary systems opting for global notification will be
informed via ASInitiationStatus(pain.998) message. The ancillary
system is informed via broadcast on the settlement failure.

Settlement 3a RTGS The CB of the ancillary system or the AS is allowed to revoke AS
transfers as long as they are not final.
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Phase

Step

3b

3c

4a

4b

Processing

in/between

RTGS via ESMIG to AS
settlement banks and

ancillary system

RTGS via ESMIG to

ancillary system

RTGS

RTGS via ESMIG to AS
settlement banks

RTGS via ESMIG to
ancillary system

Description

A broadcast is sent to the ancillary system and to all relevant AS
settlement banks involved in the AS batch message informing
about the revoked payment AS transfer. In addition it is also
possible to receive the broadcast in A2A via
SystemEventNotification (admi.004) — provided an appropriate

subscription for A2A broadcasts was set up.

In case of single notification the ancillary system is informed
about the settlement failure of the pertaining AS transfers due to
revocation via ASInitiationStatus(pain.998) message. In case of
global notification the ASInitiationStatus(pain.998) is only sent
after all AS transfer orders reached a final status.

The settlement takes place with the debit/credit of the pertinent
accounts in RTGS (either RTGS DCAs/RTGS CB Accounts or AS
technical account). Each debit component is checked against the
liquidity available in the pertinent account. If the liquidity covers
the needed amount, the AS transfer is settled (both on the debit
and on the credit side). If liquidity is not sufficient the AS transfer
is posted in the waiting queue and the AS settlement banks
(debit and credit side) are is-informed via GUI broadcast (Note:
It is not foreseen to provide this broadcast in A2A).

If subscribed to, the AS settlement banks are informed via
BankToCustomerDebitCreditNotification (camt.054) about the
successful settlement on the RTGS DCAs/RTGS CB Accounts.

In case of single notification the ancillary system is informed
about the settlement of the pertaining AS transfers via single
ASInitiationStatus(pain.998) messages. In case of global
notification the ASInitiationStatus(pain.998) is only sent after all
AS transfer orders reached a final status.
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Processing

in/between
End of 5 RTGS If the AS (or the relevant CB on its behalf) has indicated a
settlement settlement period (“till”) time, RTGS continuously checks whether

the time limit is reached and the AS transfers are still queued. If
the time limit is exceeded the settlement fails and the AS
transfers not yet settled are rejected. The same applies at the
start of the EoD in case no settlement period (“till”) option is

used.
5a RTGS via ESMIG to The ancillary system is informed in case of single notification for
ancillary system each AS transfer rejected at end of settlement period or EoD

respectively. For ancillary systems opting for global notification, a
single ASInitiationStatus(pain.998) is sent informing about the
status of each of the AS transfers (i.e. in case of full settlement
only the successful settlement of the AS batch is indicated while
in case of partial settlement the single status are returned).

Table 3961 - Process flow for AS settlement procedure E

190219 EUROSYSTEM UPDATE [internal review]: page 166 (RTGS UDFS-chapter 5.4.6.1
General aspects)

|Clarification on ASTransferlnitiation |

[]

In order to use one or several of these optional connected mechanisms, the ancillary system either has
to fill specific fields of the ASTransferlnitiation(pain.998) or to rely on reference data (guarantee fund
mechanism).

[]

220EURO UPDATE [TSWG comment by BdE, ID1=10]: page 167 (RTGS UDFS-chapter 5.4.6.2
Information period)

Editorial change |

Under certain circumstances AS settlement banks have the possibility to disagree on specific balances
before the settlement takes place. The business rules and regulations for disagreements need to be
defined by the ancillary system and the relevant CB. RTGS technically always allows the ancillary
system and the relevant CB on behalf AS-and-the CB-enbehalf ofthe-AS to revoke AS batches or
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individual AS transfer orders in the context of AS settlement procedure A, Band E...

191221 EUROSYSTEM UPDATE [internal review]: page 167 (RTGS UDFS-chapter 5.4.6.2
Information period)

|Clarification on CR 62 and for RTGS CB Account Holder

L]

The information period option can be used by indicating a specific end time (within the operational hours
for AS processing) or duration (the calculated end time as well has to be within the operational hours for
AS processing) within an ASTransferIntiation(pain.998) message.

L]

Under certain circumstances AS settlement banks have the possibility to disagree on specific balances
before the settlement takes place. The business rules and regulations for disagreements need to be
defined by the ancillary system and the relevant CB. RTGS technically always allows the AS and the CB
on behalf of the AS to revoke AS batches or individual AS transfer orders in the context of AS settlement
procedure A, B and E;—-e . tThere is no parameter controlling whether disagreement procedures are
defined or not on the level of ancillary systems, their AS settlement banks and the ancillary system’s CB.
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Process flow

@ @ ©l0] ® ©]0,
ASTransfe| ASinitiatio Broadcast U2A revoke Broadcast
rinitiation nStatus transactions

FIGURE 1136 - FLOW INFORMATION PERIOD

Action Step Interaction Description

Initiation 1 Ancillary system (or CB The ancillary system or the CB on behalf of the ancillary system
on behalf) via ESMIG  sends the ASTransferInitiation(pain.998) with the information
to RTGS period indicated in the GroupHeader. RTGS uses the indicated

time or duration for the start of the settlement period.

Information 2 RTGS Immediately after reception and positive validations the
period information period starts.
3 RTGS via ESMIG to AS With the start of the information period the AS settlement banks
settlement banks (this means RTGS Account Holder A DCA (debited) as well as

RTGS Account Holder AB DCA (credited) or RTGS CB Accounts
respectively) are informed via GUI broadcast on the indicated

212



T2/T2S Consolidation Change Request: CSLD CR0064 SYS

Action Step Interaction Description

start of settlement period and the needed amount of liquidity. In
addition, it is also possible to receive the broadcast in A2A via
SystemEventNotification(admi.004) — provided an appropriate
subscription for A2A broadcasts was set up.

4 AS settlement bank to In case one or several AS settlement banks disagree on the
CB of the ancillary amount of the AS transfers present in the pertaining set of
system transactions, it may contact the CB of the ancillary system. The

procedure on if, when and how such disagreement is to be
applied has to be set up internally within the AS community. Also
the way the AS settlement bank contacts the CB (directly or
indirectly via the pertaining ancillary system) is out of scope of
RTGS.

5 CB via ESMIG to RTGS The CB, via GUI revokes the disagreed set of transactions,
leading to a rejection of all transactions and settlement is not
triggered. The information period and all processing of the
involved AS transfers is stopped.

In the context of AS settlement procedure E disagreement and
revocation only applies to individual AS transfers from the initial
AS batch message. Revocation is then done only for single AS
transfers and only those are revoked eancelled. Other AS
transfers from the same AS batch message are treated

independently (i.e. processing stops only for the revoked AS

transfers).
Notification in 6 RTGS via ESMIG to all All AS settlement banks are informed via broadcast on the
case of AS settlement banks  rejection of the transactions due to disagreement. In addition, it
disagreement is also possible to receive the broadcast in A2A via

SystemEventNotification(admi.004) — provided an appropriate

subscription for A2A broadcasts was set up.
7 RTGS via ESMIG to The ancillary system is informed via ASInitiationStatus(pain.998)
ancillary system message on the rejection due to disagreement.

Depending on the notification choice of the ancillary system using
AS settlement procedure E, the ASInitiationStatus(pain.998)
message is sent either immediately (single notification) or after
finalising all included AS transfers (global notification).
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Action Step Interaction Description

End of 8 RTGS In case no disagreement was expressed during the information
information period (or for AS settlement procedure E not all included AS
period transfers were disagreed), the indicated end of the information

period will mark the start of the settlement period.

Table 4063 - Process flow information period with disagreement

(-]

222EURO UPDATE [TSWG comment by BdE, ID1=11]: page 170 (RTGS UDFS-chapter 5.4.6.3
Settlement period ("till"))

Editorial change |

The relevant CBon-behalf of the AS orthe AS-tself-ancillary system or the relevant CB on its behalf
can revoke batches or AS transfer orders via the GUI in the settlement period.

192223 EUROSYSTEM UPDATE [internal review]: page 170 (RTGS UDFS-chapter 5.4.6.3
Settlement period ("till"))

|Clarification on message IDs |

L]

Similar to the information period option, the settlement period (“till”) option has to be indicated per
ASTransferlnitiation(pain.998) in the GroupHeader of the message and is then valid for the whole set of
transactions.

[-]

Note: The start of the settlement period is always marked either with the end of information period (if it
was indicated) or immediately after reception and positive validation of the ASTransferlnitiation(pain.998).
The settlement period (“till”) option only allows defining an end time or duration of the settlement period.
In case no settlement period (“ill”) is used, the settlement period ends after final settlement or rejection
of all transactions presented in the ASTransferlnitiation(pain.998) message or, if one or several
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transactions are not executed due to missing liquidity, until the end of operational hours for AS
processing.

[]

193224 EUROSYSTEM UPDATE [internal review]: page 170ff (RTGS UDFS-chapter 5.4.6.4
Guarantee fund mechanism)

|Clarification on CR 62 and for RTGS CB Account Holder and used messages

[
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Figure 1237 - Flow guarantee fund
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Guarantee fund 2
mechanism

New settlement 6a
phase

6b

If the guarantee fund mechanism has been set up (reference data), the ancillary system
is notified on settlement failure with an ASInitiationStatus(pain.998) message containing
the request to confirm the use of the guarantee fund mechanism by using the “decision
indicator” flag within this message.

In case of sufficient liquidity, the settlement of the debit from guarantee funds account to
the AS technical account is executed. Depending on the message subscription, also the
guarantee funds account holder is notified with a BankToCustomerDebitCreditNotification
(camt.054) debit notification.

After successfully debiting the guarantee funds account, all credit postings from the AS
technical account to the RTGS DCAs/RTGS CB Accounts of the AS settlement banks are
executed. The ancillary system is notified with an ASInitiationStatus(pain.998) message
about the completion of the whole settlement procedure.

On an optional basis, the AS settlement banks of the creditor side are notified with a
BankToCustomerDebitCreditNotification (camt.054) credit notification.

If the ancillary system sends a negative confirmation or there is a lack of liquidity on the
guarantee funds account the “reversing procedure” is initiated in order to transfer back
the already settled debits from the AS technical account to the RTGS DCAs/RTGS CB
Accounts of the AS settlement banks. All involved AS settlement banks are notified with a
GUI broadcast about failed settlement. In addition, it is also possible to receive the
broadcast in A2A via SystemEventNotification (admi.004) — provided an appropriate

subscription for A2A broadcasts was set up. The ancillary system receives an
ASInitiationStatus(pain.998) informing on the failed settlement.

Table 4166 - Process description for guarantee fund mechanism

L]
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194225 EUROSYSTEM UPDATE | 1: page 175 (RTGS UDFS-chapter 5.5.2.1

Overview)

|Clarification on accounts and rule based liquidity transfer order in RTGS _and adaption of cross-reference links. |

In general, liquidity transfers debiting an RTGS DCA, an RTGS CB Account or an RTGS sub-account are
initiated either in A2A or U2A by the RTGS Account Holder or by another authorised RTGS Actor (e.g.
an ancillary system, the CB on behalf or another authorised credit institution).

Liquidity transfers in RTGS are initiated by either:

| the RTGS Account Holder itself in A2A or in U2A;

|__by another authorised RTGS Actor (e.g. an ancillary system, a CB or another credit institution) in A2A

orin U2A (U2A initiation not for ancillary systems);

| by the CB debiting its RTGS CB Account in A2A or in U2A;

|__by RTGS itself, based on the set up in CRDM.

Further details on the initiation of immediate liquidity transfers via U2A are provided in the RTGS UHB,

chapter "Enter current liquidity transfer order".

The following use cases for liquidity transfers exist in RTGS:

Debit Account
AS Qvernight
RTGS sub- |[RTGS CB  [technical CLMCB  |deposit [TIPS T25CB
RTGS DCA |account  |Account |account |MCA Account  [account  |Account |T25DCA  |Account
RTGS DCA x* x* M x X e - X X X
RTGS sub-account x* - X - X X - X X X
. |RTGS CB Account i X x* x X X - X X X
§ AS technical account i X X - - - - - - -
8 [mca £ X EEE N/A N/A N/A N/A N/A N/A N/A
G |cM B Account i X x* N/A N/A N/A N/A N/A N/A N/A
G |overnight deposit account|  X° x° x° N/A N/A N/A N/A N/A N/A N/A
TIPS Account X X X N/A N/A N/A N/A N/A N/A N/A
T25 DCA X X X N/A N/A N/A N/A N/A N/A N/A
25 CB Account X X X N/A N/A N/A N/A N/A N/A N/A
. SN :
. e ¢
. .
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Overnight
deposit account

N/A not applicable in RTGS
- option is not available

Figure xx Liquidity transfer combinations from RTGS service perspective

Please note the following details for the mentioned liquidity transfer combinations®:

1. The combination is only possible within a defined Liquidity Transfer Group.

2. For rule-based liquidity transfers, the combination refers to RTGS DCAs/MCAs belonging to a
central bank modelled as party of party type “payment bank”.

3. Cembinatiensreferring-to-this-numberincludes rule-based liquidity transfers.

4. The combination is allowed for linked RTGS sub-accounts.

5. Thisnumberreflectsthe lincludessien of-automated liquidity transfers.

5 Subject to approval of CR0058
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7.6.This liguidity transfer order cannot be submitted via a LiquidityCreditTransfer (camt.050). The

ancillary system may only submit it via ASTransferlnitiation (pain.998). A submission of the

ASTransferlnitiation (pain.998) by the RTGS Account Holder is not possible.

8.7.This liguidity transfer order cannot be submitted via a LiquidityCreditTransfer (camt.050). The

RTGS Account Holder (or authorised RTGS Actor) may only submit it via

FinanciallnstitutionCreditTransfer (pacs.009) with code word "SBTI" (AS Settlement Procedure

D).
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The following types of liquidity transfers can be initiated in or by RTGS:
[]

Depending on the type, a liquidity transfer can either push liquidity to another account (i-e.g. debit the
RTGS Account Holder's DCA and credit another cash account) or pull liquidity from another account
(e.q. debit a linked or predefined cash account to be debited and credit the RTGS Account Holder's
DCA).

With regard to the push or pull of liquidity a liquidity transfer from RTGS can be initiated towards the
following settlement services:

Liquidity transfer [Initiator Counterpart cash
type account in
Immediate liquidity RTGS Actor Intra-service Push RTGS
transfer order

Inter-service Push CLM, TIPS, T2S
Rule-based liquidity System (RFGS) Intra-service Push or pull RTGS
transfer order i

Inter-service Push or pull CLM
Standing order liquidity Intra-service Push RTGS
transfer order i

Inter-service Push CLM, TIPS, T2S
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Liquidity transfer  [Initiator Counterpart cash

type account in

Automated liquidity Inter-service Push CLM
transfer order

Table 4267 - Liquidity transfer directions

In principle liquidity transfer orders are never queued in RTGS, they are either:

| earmarked (e.qg. in case of blocking of a party);

| settled immediately (fully or partially) or;
| rejected.

L]

195226 EUROSYSTEM UPDATE [internal review]: page 176ff (RTGS UDFS-chapter 5.5.2.2
Initiation of liquidity transfers)

|Chapter deletion due to consolidation with 5.5.2.1
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. S def o fer-Group) (earnt-050)

{or-autherised RTGS  account{ASsettementprocedure B} ransfer{COREand-COVY)
= (paes-009) with-code
Sr NSRTTY
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196227 EUROSYSTEM UPDATE [internal review]: page 179 (RTGS UDFS-chapter 5.5.2.3
Execution of liquidity transfers)

|Clarification on Immediate liquidity transfer orders with link to CR 35

L]

Note: Processing of liquidity transfer orders will not be possible from 19:00 — 19:30 but immediate liquidity

transfer orders submitted during that time will be parked. Further details are provided in chapter
“Settlement window for liquidity transfer orders”.

197228 EUROSYSTEM UPDATE [TSWG review]: page 186 (RTGS UDFS-chapter 5.5.2.3.1
Immediate intra-service liquidity transfer between two RTGS DCASs)

|Clarification on Account Type added

In case a Liquidity Transfer Group was set up by the responsible CB, it is possible to settle an intra-

service liquidity transfer order between two RTGS DCAs. The following figure provides a high-level
description of the message flow.
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Note: The set-up of a Liquidity Transfer Group is required for all intra-service liquidity transfers between
two RTGS DCAs even if the RTGS DCA to be debited and the RTGS DCA to be credited belong to the
same party.

198229 EUROSYSTEM UPDATE [internal review]: page 181ff (RTGS UDFS-chapter 5.5.2.4.1
Immediate intra-service liquidity transfer between two RTGS DCAS)

|Clarification on table content |

L]

Example 1 - Liquidity transfer between two RTGS DCAs submitted by the RTGS Account
Holder

(]

Table 70 - Process description for liquidity transfer order between two RTGS DCAs in RTGS
L]

Liquidity transfer from an RTGS DCA or RTGS CB Account to the AS technical account related to an
ancillary system using AS settlement procedure D.

[]

Example 2 - Liquidity transfer order between two RTGS DCAs submitted by a CB on behalf

Step Processing in/between Description

1 RTGS Account Holder A to CB A The RTGS Account Holder A instructs its CB A to initiate a
LiguidityCreditTransfer (camt.050) on its behalf.
Note: This step is out of scope of RTGS.

2 CB A via ESMIG to RTGS CB A sends on behalf of the RTGS Account Holder A a
LiquidityCreditTransfer (camt.050) via ESMIG to RTGS.

3 RTGS RTGS message check and validation in RTGS is positive (incl. check on
membership of RTGS DCA to be debited and RTGS DCA to be credited
in the same Liquidity Transfer Group).

In case sufficient liquidity is available, simultaneous settlement on the
RTGS DCAs of RTGS Account Holders A and B.
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Step Processing in/between Description
4 RTGS via ESMIG to CB A Creation and forwarding of Receipt(camt.025) (mandatory) to CB A.
5 RTGS via ESMIG to RTGS Account Creation and forwarding of
Holder B BankToCustomerDebitCreditNotification(camt.054) (optional) to RTGS

Account Holder B.

6 RTGS via ESMIG to RTGS Holder A Creation and forwarding of
BankToCustomerDebitCreditNotification(camt.054) (optional) to RTGS
Account Holder A.

Table 71 - Process description for liquidity transfer order between two RTGS DCAs submitted by a CB on
behalf

L]

199230 EUROSYSTEM UPDATE [internal review]: page 183ff (RTGS UDFS-chapter 5.5.2.4.2
Immediate inter-service liquidity transfer from an RTGS DCA to a CLM Account)

|Clarification on table content, alignment with other section |

In _case of an inter-service liquidity transfer order between an RTGS Account and a CLM
Account-an, it is possible for an RTGS (CB) Account Holder to send liguidity from an RTGS
DCA, an RTGS CB Account or an RTGS sub-account to any MCA, CLM CB account or
overnight deposit account held in CLM. The following figure provides a high-level description of
the message flow for the use case of an inter-service liquidity transfer from an RTGS DCA to
an MCA:

L]

Table 72 - Process description for liquidity transfer from an RTGS DCA to an MCA

The message flow and process description for the other use cases will be similar.
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L]

200231 EUROSYSTEM UPDATE [internal review]: page 187 (RTGS UDFS-chapter 5.5.2.4.3
Immediate inter-service liquidity transfer from an RTGS DCA to a T2S DCA, a T2S CB
Account or a TIPS Account)

|Clarification on table content and alignment of mentioned accounts

The following figure provides a high-level description of the message flow in case of an inter-service
liquidity transfer order initiated in RTGS in order to send liquidity to a T2S DCA. The message flow from
an RTGS DCA, RTGS CB Account or an RTGS sub-account*to a T2S CB Account or to a TIPS Account
will be similar.

Footnote: * Change-of-the-fFunctionality is subject to approval of CR0058.

L]

Table 73 - Process description for liquidity transfer from an RTGS DCA to a DCA in the T2S Service

L]

201232 EUROSYSTEM UPDATE [internal review]: page 189 (RTGS UDFS-chapter 5.5.2.4.4
Immediate inter-service liquidity transfer from a T2S DCA, a T2S CB Account or a TIPS
Account to an RTGS DCA or RTGS sub-account)

|Update of chapter headline and clarification on table content

5.5.2.4.4 Immediate inter-service liquidity transfer from a T2S DCA, a T2S CB Account or
a TIPS Account to an RTGS BEA-erRFGS-sub-account

The following figure provides a high-level description of a message flow in case of an interservice liquidity
transfer order initiated in TIPS in order to send liquidity to an RTGS DCA. The message flow from a TIPS
Account, a T2S DCA or a T2S CB Account to an RTGS DCA, an RTGS CB Account or an RTGS sub-
account* will be similar.
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Footnote: * Change-of-the-fFunctionality is subject to approval of CR0058 and must be supported in the
respective settlement service.

(]

Table 74 - Process description for liquidity transfer from a TIPS Account to an RTGS DCA

L]

202233 EUROSYSTEM UPDATE [internal review]: page 196 (RTGS UDFS-chapter 5.5.3.1.1
Overview - 5.5.3.1 Reservation)

|Correction of typo with link to CR 62

[-]

Thereby, the pending urgent reservations is processed first.

[]

203234 EUROSYSTEM UPDATE [internal review]: page 196 (RTGS UDFS-chapter 5.5.3.1.2
Effect and tapping of liquidity reservation)

|Clarification of footnotes

U payment/ ancillary system transfer 1 3 2 4
H payment 1 2 3%
24 Related to rule-based liquidity transfer (subject to prior configuration set up by the party) in case of
queued U payments_orders or AS transfer orders (pull liquidity from CLM to RTGS) or
queued U or H payments orders or AS transfer orders (pull liquidity from CLM to RTGS).
25 Related to rule-based liquidity transfer (subject to prior configuration set up by the party) in case of queued U or H payments orders or AS
transfer orders (pull liquidity from CLM to RTGS).

Table 4480 - Usage of urgent and high reserve — numeric example

Footnote: X This example refers to liquidity transfers and payments sent as credit transfers.
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235EUROSYSTEM UPDATE [internal review]: page 197 (RTGS UDFS-chapter 5.5.3.2.1
Overview —5.5.3.2 Limits)

Clarification on terminology

L1

During the SoD period, defined current limits are set according to the standing order limits. {se-called

defined-limit).—and-are On that basis, the free limit position is updated throughout the business day after
each relevant credit and debit {(so-called-free-limitposition}. As a conseqguence, a normal payment order

is only settled if it does not cause a breach of the free limit position. In case no limit is defined, the RTGS

DCA’s liquidity available for the respective priority is available for a payment.

Ll

In general, RTGS Account Holders have the following possibilities.

Modify current limits with _immediate effect during the business day in RTGS. The

modification of current limits with immediate effect includes the increase, the decrease and
the reduction to zero (The reduction of a current limit to zero will have the effect of a removal
for that business day).

In case an RTGS DCA Holder has defined more than one current bilateral limit, and

potentially a current multilateral limit, and wants to reduce all these current limits to zero, it
can do so within one shot via A2A using camt.012 or via U2A. If a current limit is set to zero,
it is not possible to increase it again on the same business day. The reduction of the last
current bilateral limit on an account to zero automatically triggers the reduction of a current
multilateral limit to zero on this account.

In_case of a technical problem on the RTGS DCA Holder’s side, the responsible CB may

perform the reduction of the current (bilateral and multilateral) limits to zero within one shot
and with immediate effect.

Create, modify or delete a defined standing order limit in CRDM valid from the following business

day(s) (i.e. valid as of the next business day until next change).

The limitation process consists of the following elements:

definition of current bilateral limits towards selected RTGS DCASs;

definition of a current multilateral limit towards all RTGS DCAs towards which no current

Ll

bilateral limit is defined.
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236 EUROSYSTEM UPDATE [internal review]: page 197, 198 (RTGS UDFS-chapter 5.5.3.2.1.1
Bilateral limits)

Clarification on terminology

Bilateral position

The bilateral position from RTGS DCA A towards RTGS DCA B is defined as the sum of
payments received from RTGS DCA B (i.e. credits for RTGS DCA A) minus the sum of
payments made to RTGS DCA B (debits for RTGS DCA A). This means if the result is negative,
the current bilateral limit will be utilised with this amount.

Effect of current bilateral limit

With the current bilateral limit, the RTGS DCA restricts the use of liquidity when submitting
payment orders for another RTGS DCA. Direct debits effect the bilateral position just the other
way round as in case of direct debits outgoing payments are credits and incoming payments
are debits.

Once a defined Standing Order bilateral limit has been created in CRDM and is taken into account
during the SoD for the current business day, the defined current limit can be changed directly in
RTGS with immediate effect throughout the business day.

237EUROSYSTEM UPDATE [internal review]: page 198 (RTGS UDFS-chapter 5.5.3.2.1.2
Multilateral limits)

Clarification on terminology

Multilateral position

The multilateral position from RTGS DCA A is defined as the sum of payments (credits for RTGS
DCA A) received from all RTGS DCAs towards which no current bilateral limit has been defined,
minus the sum of payments (debits for RTGS DCA A) made to these RTGS DCAs. This means
if the result is negative, the current multilateral limit is utilised with this amount.

Effect of current multilateral limit

With the multilateral limit, the RTGS DCA restricts the use of liquidity, when submitting payment
orders for any other RTGS DCA for which a current bilateral limit has not been set.

Direct debits affect the multilateral position just the other way round because outgoing payments
are credits and incoming payments are debits.
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Once a defined Standing Order multilateral limit has been created in CRDM and is taken into
account during the SoD for the current business day, the defined current limit can be changed
directly in RTGS with immediate effect throughout the business day.

238EUROSYSTEM UPDATE [internal review]: page 198 (RTGS UDFS-chapter 5.5.3.2.1.3
Rules for definition of limits)

Clarification on terminology

The creation of standing order limits is done in CRDM and the definition is done per RTGS DCA.

Changes and “resetting to zero” of current bilateral and multilateral limits with immediate effect
for the current business day are done in RTGS directly.

The following general rules apply.

|___The minimum amount of a limit is defined by a parameter which is set to one million for the
Euro.

|__Itis not possible to define a bilateral limit vis-a-vis CBs. For CB accounts it is not possible
to define limits.

|__A bilateral or multilateral limit with an amount of zero is a limit which is considered as “not
defined”.

I A multilateral limit can be defined if at least one bilateral limit exists.

|__Any credits (related to payment orders with normal, high or urgent priority) from an RTGS
DCA towards which a current bilateral/multilateral limit is defined, increase the free limit

In order to take into account a defined current limit (bilateral or multilateral) for the settlement of
payments, the defined Standing Order limit needs to be defined before the end of the previous
business day. This means that a standing order limit above one million (in case of Euro) has to
be defined in CRDM at the latest before the end of the previous business day.

Limits are exclusively set by RTGS Account Holders. Only in the case of a technical problem
on the RTGS DCA Holder’s side, the responsible CB may adjust the amount of a current limit
with immediate effect for the next algorithm.
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204239 EUROSYSTEM UPDATE [internal review]: page 199 (RTGS UDFS-chapter 5.5.3.2.2
Effect of limits)

|Clarification on terminology and onef footnotes

General effect of current limits

The following table explains the effects of current limits on the processing and subsequent
settlement of payments:

L1

_Effect of outgoing | Reduction of balance on RTGS DCA
payments (i.e. debits on |
the RTGS DCALY)

Reduction of bilateral or multilateral position (payment orders are queued*, if the
amount of the normal payment order is higher than the Free Limit Position)
Table 4581 - Effects of limits

Footnote: X payment orders queued due to limit breach are called countable payments.

[-]

Current Bbilateral limit

The processing of normal payment orders in case RTGS Account Holder of RTGS DCA A has
set a current bilateral limit for RTGS DCA B is illustrated in the following simplified example:
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RTGS DCA A vis-a-vis 3 million Euro 10 million Euro  Up to a maximum of 3 million Euro of RTGS DCA A’s liquidity is

RTGS DCA B used to settle normal payment orders between RTGS DCA A and
RTGS DCA B.
RTGS DCA B vis-a-vis ~ Not relevant 6 million Euro If RTGS DCA A has sufficient liquidity available, a maximum of 9
RTGS DCA A in this million Euro from RTGS DCA A and 6 million Euro from RTGS
example DCA B can be settled.

1 remaining million Euro from RTGS Account Holder A cannot
be settled and are queued until:

|__additional payment orders (high/normal) from RTGS DCA B

are settled;

|__RTGS Account Holder A increases the current bilateral limit
on its RTGS DCA to an amount of 4 million Euro or sets the

current bilateral limit to zero.

Otherwise the normal payment orders are not settled and are
rejected by the end of the day.

Table 4682 - Processing in case of current bilateral limit

Current Mmultilateral limit

The processing of normal payment orders in the case of RTGS Account Holder A has set a
current multilateral limit is illustrated in a following simplified example (RTGS Account Holder A
has not defined current bilateral limits on its RTGS DCA vis-a-vis those RTGS Account Holders’

RTGS DCAs).
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RTGS DCAA 2 million Euro 20 million Euro

Up to a maximum of 2 million Euro of RTGS DCA A’s liquidity is

vis-a-vis
RTGS DCAs

CADAE.

used to settle payment orders between RTGS DCA A and RTGS

DCAsC, D, E, ...

If RTGS DCA A has sufficient liquidity available, a maximum of

RTGS DCAs  Not relevant in 15 million Euro
CD,E.. this example

vis-a-vis

RTGS DCA A

17 million Euro from RTGS DCA A and 15 million Euro from
RTGS DCAs C, D, E, ... can be settled.
3 remaining million Euro from RTGS DCA A cannot be settled

and are queued until:

|__additional payment orders (high/normal) of RTGS DCAs C,
D, E, ... are settled;

|__RTGS Account Holder A increases the current multilateral
limit on its RTGS DCA to an amount of 5 million Euro or

sets the current limits to zero.

Otherwise the normal payment orders are not settled and
rejected by the end of the day.
Table 4783 - Processing in case of current multilateral limits

205240 EUROSYSTEM UPDATE [internal review]: page 202 (RTGS UDFS-chapter 5.5.3.3
Dedication of liquidity for ancillary system settlement)

|Clarification on terminology |

[]

| Immediate liquidity transfer orders initiated by the ancillary system using an ASTransferlnitiation
debiting the AS settlement bank’'s RTGS DCA and crediting the AS settlement bank’s sub-account
(AS settlement procedure C) or the AS technical account (AS settlement procedure D).

L]
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206241 EUROSYSTEM UPDATE [internal review]: page 203 (RTGS UDFS-chapter 5.5.3.4.1
Definition of floor/ceiling threshold)

|AIignment with other chapters and adaption of cross-reference links.

The RTGS Account Holder or the RTGS CB Account Holder can define a minimum (“floor”) and/or
maximum (“ceiling”) threshold amount for its RTGS DCA(s) and/or RTGS CB Account in CRDM. The
RTGS Account Holder or the RTGS CB Account Holder has the option to choose what shall be done by
RTGS once the balance is below the defined floor or above the defined ceiling amount.

Two options are available which can be combined.

1. RTGS generates a notification to be sent to the RTGS Account Holder or the RTGS CB Account
Holder as the owner of the RTGS DCA or RTGS CB Account informing about the floor/ceiling breach
(upon which the RTGS Account Holder or the RTGS CB Account Holder can take action).

[]

For details on the relevant configurations see chapter—Acecount-Fhreshold-Configuration™in-the CRDM
UDFS, chapter "Description of entities > Account Threshold Configuration".

L]

242 EUROSYSTEM UPDATE [TSWG comment by BdE, ID1=15]: page 203 (RTGS UDFS-
chapter 5.5.3.4.2 Breach of floor/ceiling threshold - notification)

|Editorial change.

L1

If the RTGS Account Holder or the RTGS CB Account Holder chooses the first option, RTGS
generates and sends out a notification with the information that the balance on the RTGS
DCA or RTGS CB Account is below the floor or that the balance on the RTGS DCA or RTGS
CB Account is above the ceiling respectively:

I in U2A mode a broadcast will be displayed as an alert (refer to the respective part of the
RTGS UHB and see chapter Broadcasts;

|__in A2A mode a {ReturnAccount (camt.004) message will be sent by RTGS, (Process RTGS
floor and ceiling.
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207243 EUROSYSTEM UPDATE [internal review]: page 203 (RTGS UDFS-chapter 5.5.3.4.2
Breach of floor/ceiling threshold - notification)

|N4gnmen&w4&kpothe#ehap&e%sAdaption of cross-reference links.

[]

in U2A a broadcast will be displayed as an alert {referto-therespectivepartof-the RTGS
UHB-and see-chapter Broadecasts);

[]

208244 EUROSYSTEM UPDATE [internal review]: page 204 (RTGS UDFS-chapter 5.5.3.4.3
Breach of floor/ceiling threshold - rule-based liquidity transfer)

|AIignment with other chapters

If chosen by the RTGS Account Holder or the RTGS CB Account Holder, RTGS creates and releases an
inter-service liquidity transfer:

209245 EUROSYSTEM UPDATE [internal review]: page 207 (RTGS UDFS-chapter 5.6.1.2
Overview)

|Clarification terminology

L]

Since each object in RTGS can be subject to several processes, each object in RTGS has several
statuses. However, each of these statuses has one single value at a certain moment in time that indicates
the object’s situation at the considered moment. Depending on its object type, an object is submitted to
different processes in RTGS. Consequently, the status featuring each object depends on the considered
object type.

The following chapters provide:

the generic principles for the communication of status and reason codes to RTGS Actors;

the list of status featuring each object type as well as the possible values for each of these statuses.

[]
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210246 EUROSYSTEM UPDATE [internal review]: page 208 (RTGS UDFS-chapter 5.6.1.3.1
Status communication and types)

|Clarification terminology

Communication of status and reason codes to RTGS Actors

RTGS Actors can query the status values and reason codes of the objects linked to their instructions (e.g.

paymentorders;liguidity cash transfers, tasks;reference-data-updates) during the day.
[]

Status and status values in RTGS

As previously mentioned, the status of an instruction depends on the considered instruction type. The
following paragraphs provide the list of statuses and status values. None of the statuses are stored for
processing of queries.

Further details on the Unified Modelling Language (UML) conventions can be found in chapter
Processes with RTGS [ 251].

RTGS statuses are:

L]

211247 EUROSYSTEM UPDATE [internal review]: page 209 (RTGS UDFS-chapter 5.6.1.3.2
RTGS file status)

|Clarification terminology

[

Table 82 - RTGS inbound file statuses

212248 EUROSYSTEM UPDATE [internal review]: page 209 (RTGS UDFS-chapter 5.6.1.3.3
RTGS message status)

|Clarification terminology

(]

Table 83 - RTGS inbound message statuses
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213249 EUROSYSTEM UPDATE [internal review]: page 216 (RTGS UDFS-chapter 5.6.1.3.4
Ancillary system batch message status)

|Clarification terminology

L]

Status transition diagrams | and Il {retevant - for AS settlement procedure A and B}

[

Figure 47 - Status transition diagram | and Il - for AS settlement procedure A and B

(]

Status transition diagram Il - for AS settlement procedure C

L]
Figure 48 - Status transition diagram Il - for AS settlement procedure C
(]

Status transition diagram IV - for AS settlement procedure D

Figure 49 - Status transition diagram IV - for AS settlement procedure D

Status transition diagram V - for AS settlement procedure E

L]

Figure 1356 - Status transition diagram V{CR-62} - for AS settlement procedure E
[

Table 4886 - AS batch message statuses

L]
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settlement

settlement

settlement

settlement

Stopped due to blocking
Pending decision on blocking
Waiting for end of cycle
Information period

On guarantee mechanism
On settlement debit

Queued

Accounting processed

Rejected at group level

X

X

procedure

X

X

procedure

X

X

procedure

Table 4987 - List of status values per AS settlement procedure

procedure
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214250 EUROSYSTEM UPDATE [internal review]: page 219 (RTGS UDFS-chapter 5.6.1.3.5
Cash transfer status);

|Clarification on cash transfer status earmarked |

Status Definition

value i i via status

notification

Warehoused Status of a cash transfer order with a value date of Earmarked, Partially Intermediate -

a future business day and status of a cash transfer settled, Queued,
order with the value date of the current business  Revoked, Rejected,
day until it is forwarded to the processing at the  Settled

start of the business day. From then on they are

processed normally. To this cash transfer status a

time stamp is stored.

Earmarked  Status of a cash transfer order which is ready for  Queued, Partially Intermediate -
settlement but not taken into account for various  settled, Revoked,
reasons. The following scenarios are summarised  Rejected, Settled
in this status:

| pending start of settlement;

| settlement stopped due to earliest debit time
indicator;

| AS settlement not yet started due to active
information period;

| due to parking on cash transfer level;
| settlement stopped due to blocking;

| pending decision on blocking;

| waiting for end of cycle;

| waiting for completion of debits;

| waiting for algorithm “partial optimisation with
ancillary system” (Settlement of queued normal
payments [ Error! Bookmark not
defined.133]).
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Status Definition Transition iat |Reported
value possible to status i via status

notification

Queued Status of a cash transfer order which is ready for ~ Earmarked, Partially —Intermediate -
settlement. Queued cash transfer orders are settled, Revoked,
waiting for the next settlement attempt. To this Rejected, Settled
cash transfer status a time stamp is stored.

Table 5088 - Cash transfer status

215251 EUROSYSTEM UPDATE [internal review]: page 224 (RTGS UDFS-chapter 5.6.2.1
Concept)

|Alignment with other sections

216252 EUROSYSTEM UPDATE [ECB/TSWG review]: page 224ff (RTGS UDFS-chapter 5.6.2.3
Report generation process);

Alignment with other chapters, deletion of misleading terminology and correction of chapter reference with link to

CR 62, validity dates are only relevant for CRDM as RTGS only uses propagated configuration. Adaption of cross-
reference links.

Preconditions for report creation

In order to avoid unnecessary processing and storage RTGS does not create reports automatically. So,
to initiate the creation of a report, the report receiver has to configure the report in advance. The
configuration of the report has to be done via the CRDM GUI for the reference data, which is described
in the CRDM UHB, chapter "Report Management".

This configuration is stored as reference data and is valid until the “valid to” date stored within the report
configuration is reached. RTGS uses the report configuration defined in CRDM and propagated for the
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respective business day. Further details are provided in the chapter Messaging [ 62] and in the-chapter
Common-—+eference-data-maintenance-process the CRDM UDFS, chapter "Report configuration”.

[]
Availability of the report in RTGS

A generated report is available for dewnlead guery until it is replaced by a new (next) version of it, i.e. a
report that is created during the EoD of the current business day replaces the report that was created
during the EoD of the previous business day. The replaced report is no longer available for download
query in RTGS. In A2A mode RTGS pushes the specific report, provided that the push preference for the
report is stored for the respective recipient in reference data (i.e. report configuration). The message is
sent out based on the routing information stored for the RTGS Actor. Alternatively the report is just stored
after generation and can be dewnleaded queried in pull mode.

[]

Parameters for the set-up of a report

The following parameters are created and updated by the CRDM Actor (see Table-Repeort-Configuration
CRDM UDES, chapter "Report configuration”) for the set-up of a report configuration:

Mandatory/opt |Possible values Further information

Report type Mandatory Statement of accounts

Concerned account Mandatory Cash account

Possible recipient of a report Mandatory RTGS Actor

Communication channel Mandatory Push mode, pull mode

Valid from Optional Date If not stated, the next business
date shall be used by default.

Valid to Optional Date The field “valid to” is the only

field that can be amended after

the report configuration has been

stored.

Table 5191 - Parameters for the set-up of areport

[.]

Possible recipients of a report
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[.]

As outlined in chapter_Communication between RTGS and RTGS Actors 2.5-ef the RTGS-UDFES, for
reports each party can define through a conditional routing exactly one PTA deviating from the default
routing the message shall be send to.

[]

For information about the set-up of a report configuration for a specific concerned report recipient, see

CRDM UHB, chapters "Report Management" related to report configuration set-up.

217253 EUROSYSTEM UPDATE [internal review]: page 227 (RTGS UDFS- chapter 5.6.3.2
Overview for RTGS)

|Addition of footnote for clarification

[

In case ESMIG is available and the network interface is not closed, an A2A query request during business
service maintenance window is handled by using tFimeout and oversized management*. As regards
information on routing see chapter Communication between RTGS and RTGS Actors [ Error!
Bookmark not defined.43].

Footnote: * Timeout handling and the switch from store-n-forward message-based to store-n-forward file-based is handled in ESMIG. Respective

details are provided in the ESMIG UDFS, chapter "Timeout and oversized management".

[]

218254 EUROSYSTEM UPDATE [internal review]: page 227f.154 (RTGS UDFS-chapter 5.6.3.3
Query management process for RTGS)

|Al4gnmen&w4&#e¥he;—seeﬁensAdaption of cross-reference links.

[.]

Query request and return criteria are described in detail in the RTGS UHB for U2A mode, chapter "Screen
User Guide - Description of Use Cases" and in chapter List of messages [}-452}-with link to MyStandards
for A2A mode.

[]

243



T2/T2S Consolidation Change Request: CSLD CR0064 SYS

219255 EUROSYSTEM UPDATE [internal review]: page 227 (RTGS UDFS- chapter 5.6.4
Broadcasts)

|Addition of message for clarification

[]

A2A broadcasts are system-generated messages which RTGS sends independently from an account.
RTGS sends an A2A broadcast via SystemEventNotification (admi.004) to the broadcast subscribing
party on the basis of the defined routing configuration for notifications being not a response to an

instruction but belonging to a business case triggered by an instruction (see chapter Communication
between RTGS and RTGS Actors [ Error! Bookmark not defined.43]).

220256 EUROSYSTEM UPDATE [internal review]: page 227 (RTGS UDFS- chapter 5.6.4.1
Settlement-related broadcasts)

|Link chapter added, boradcasts on Floor/Ceiling added for consistency |

RTGS automatically generates settlement-related broadcasts on the basis of the following exhaustive list
of specified business cases:

Business case A2A Linked business Linked process description

availability |description

Latest debit time  Yes Yes Execution time [ Error! Initiate RTGS reject time or till time

warning (reject Bookmark not defined.169] broadcast

time or till time) Rejection of cash transfer orders Process RTGS reject time or till time

broadcast

Floor notification Yes Nox! Breach of floor/ceiling threshold - Process RTGS floor and ceiling
notification

=
]
N

Breach of floor/ceiling threshold - Process RTGS floor and ceiling
notification

Ceiling notification Yes

Table 5291 - Settlement-related broadcasts in RTGS

Footnote: ** Respective A2A notification is provided via ReturnAccount (camt.004). Thus no A2A broadcast is

foreseen.

Footnote: X> Respective A2A notification is provided via ReturnAccount (camt.004). Thus no A2A broadcast is

foreseen.

[]
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221257 EUROSYSTEM UPDATE [internal review]: page 233f (RTGS UDFS-chapter 5.8 Impact
of blocking on the processing of cash transfer orders)

|Clarification

[

Depending on the option chosen by the responsible CB, a cash account* is blocked for:

1. debits and credits;

2. debits only;

3. credits only.

Footnote: X In case of blocking of a party all cash accounts of the party are handled accordingly.
[

| New cash transfer orders received in RTGS which shall settle on the blocked RFGS-DCA cash
account are stored for confirmation by the CB (i.e. an agreement of the CB is required).

L]

In case an-RTGS-DCA cash account is either blocked for debits or for credits only, the same processing
as described above does apply, but only for the relevant cash transfer orders (i.e. either debits only or
credits only).

[
In case of unblocking, the RFGS-DCAcash account is set to “unblocked” status again. Consequently, all

affected earmarked cash transfer orders are considered for further processing (i.e. an explicit confirmation
by the responsible CB is no longer needed).

258 EURO UPDATE [TSWG comment by BAE, ID1=17]: page 235 (RTGS UDFS-chapter 5.9
Subscription for a debit or credit notification)

Editorial change

Ll

LIPU Immediate £F liquidity transfer — Inter-service pull (via CLM-GUI)
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222259 EUROSYSTEM UPDATE [internal review]: page 236 (RTGS UDFS-chapter 5.9
Subscription for a debit or credit notification)

|Consistency update in line with chapter “Cash transfer orders and cash transfers in RTGS” and typo

[]

LIPU Immediate LT — ilnter-service pull (via CLM-GUI)
[]

AS transfers

ASTI AS transfer
Payments

MANP Mandated payment
ASH AS-transfer

BACP

Backup payment
Table 94 - Business case description

223260 EUROSYSTEM UPDATE [internal review]: page 237 (RTGS UDFS-chapter 6 Use of
common components in RTGS)

|Consistency update in line with 6.2.1

[]

Data from the current business day from T2 (i.e. CLM and RTGS) and T2S is available in DWH
component as of the next businress calendar day.

L]

224261 EUROSYSTEM UPDATE [internal review]: page 238 (RTGS UDFS-chapter 6.1 CRDM)

|Addition of reference to CRDM UDFS |

Duly authorised users can create and maintain common reference data objects in CRDM submitting
common reference data maintenance instructions.

Further details on CRDM can be found in the CRDM UDFS.
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225262 EUROSYSTEM UPDATE [internal review]: page 239f.40 (RTGS UDFS-chapter 6.2.1
Functional overview - 6.2 Data Warehouse)

|Add4&en@#refe#ene&te@\AA=l—UDl%Adaption of cross-reference links.

For detailed information on the DWH communication in A2A mode and the configuration to receive
(predefined) reports, see the DWH UDFS, chapter "Overview > DWH communication" decumentation
(UDFS-and-UHB).

The data access/scope within the DWH depends on which settlement services/components are used by
a system entity/party. For RTGS users the DWH is available for CBs, payment banks and ancillary
systems. Authorised DWH users can access their data according to their access rights and their own
data scope.

Further details on DWH can be found in the DWH UDFS.

226263 EUROSYSTEM UPDATE [internal review]: page 241 (RTGS UDFS-chapter 6.3 Billing)

|Addition of reference to Billing UDFS, deletion of redundant information and wrong link to CSD

The Billing common component provides the functionalities for the aggregation of the daily billable items,
its enrichment into invoice data and the centralised creation and management of in-voices for all the
TARGET Services.

The involved actors and their relevant activities are:

| the ECB actor manages the invoices to be issued to the €SBs-and CBs — including the possibilities
to insert manual corrections at system entity level;

| the CB actor can:

— optionally configure direct debiting f-e—autermated-sending-of-a-debitliquidity-transferfor-the
ameunt-of-theinveice)-for the payments of its participants’ invoices.

| each CB Participant can, if configured by the relevant CB, receive its invoices via A2A and receive a
direct debit on its account in order to pay the fees.

Further details on Billing can be found in the Billing UDFS.
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227264 EUROSYSTEM UPDATE [internal review]: page 243 (RTGS UDFS-chapter 6.5 ESMIG)

|Addition of reference to ESMIG UDFS

| forward the message to TARGET Services, common components and applications along with the
technical sender’s DN.

Further details on ESMIG can be found in the ESMIG UDFS.

228265 EUROSYSTEM UPDATE [internal review]: page 244 (RTGS UDFS-chapter 6.6
Business Day Management)

|Addition of reference to BDM UDFS

Figure 1454 - BDM

Further details on BDM can be found in the BDM UDFS.

229266 EUROSYSTEM UPDATE [internal review]: page 244-245 (RTGS UDFS-chapter 6.7
Contingency Services)

|Consistency update and adaption of cross-reference links.ddition-of reference-to-ECONS-H-UDFS

[]

Contingency settlement supports an AS settlement procedure A with the restrictions as described in the
ECONS Il UDFS, chapter "Settlement of AS Transaction files". eg—upload-of-ASfiles-by-a-CB-on-behalf

ECONS-Il for T2 is i) connected to the common components (ESMIG, CRDM, LEA), and ii)
technologically diverse from the main T2 Services. The contingency settlement has its own fully
segregated ESMIG components.

Further details on ECONS-II can be found in the ECONS-II UDFS.
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230267 EUROSYSTEM UPDATE [internal review]: page 248 (RTGS UDFS-chapter 7.2
Business and operations monitoring)

|Correction of typo

L]

The monitoring is a prominent task of the Operator Service Desk who monitors the TARGET
Service infrastructure, the specific components and the common components continuously,
thus allowing an immediate detection of possible deviations from the standard behaviours.

L]

231268 EUROSYSTEM UPDATE [internal review]: page 248 (RTGS UDFS-chapter 8.1 Role of
CBs in RTGS)

|Addition of ancillary systems

[-]

Each CB remains fully responsible for the business relations with its RTGS Account Holders
and with its ancillary systems. Therefore, the system is designed in a "client-based" way in order
to meet the administrative and monitoring requirements of the participating CBs.

Tasks of the CBs
In the context of RTGS, the CBs have the following tasks:

Administrative tasks Operational tasks

Reference data set-up and maintenance in CRDM All contacts and provision of any kind of support to their

RTGS Account Holders and ancillary systems

Table 5395 - Tasks of the CBs
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232269 EUROSYSTEM UPDATE [internal review]: page 249 (RTGS UDFS-chapter 8.2
Processing of cash transfer orders - specific functions for CBs in relation to their
community)

|A|ignment of terminology

(]

In connection with ancillary systems, the CB can be the holder of several types of accounts including
guarantee funds accounts and AS technical accounts (see chapter Ancillary system settlement [ Error!
Bookmark not defined.149]).

L]
In addition, a CB is able to support its RTGS Account Holders and ancillary systems in case of

contingency situations on the side of the respective party by initiating cash transfer orders in
A2A on behalf of them.

L]

270EUROSYSTEM UPDATE [internal review]: page 250 (RTGS UDFS-chapter 8.3 Query
management - specific functions for CBs)

|Adaption of cross-reference links.

L.]

Since these queries are only available in U2A, further details on the search parameters and
query results are provided in the RTGS UHB, chapter "Monitoring".

233271 EUROSYSTEM UPDATE [ ]: page 250 (RTGS UDFS-chapter 8.4
Contingency upload of A2A files and messages in U2A)

|Alignment with other chapters_and adaption of cross-reference links.

[-]

This procedure enables participantsCBs to forward messages (except for queries) or files to
RTGS in case their participants connection to the NSP is interrupted or the provider has
problems to process messages/files.

(]
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Both users need the respective privilege “A2A-Upload-U2A-File-or-message-in-J2A” as described in the

CRDM UDFS, chapter "Privileges" in table "RTGS functions" and in the RTGS UHB, chapter "List of
Privileges" ehapter—Priviloge”.
[]

234272 EUROSYSTEM UPDATE [internal review]: page 257 (RTGS UDFS-chapter 9.3.1
Description - Process RTGS payment order and liquidity transfer order)

|Correction of SBTI as liquidity transfer linked with CR62

L]
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Figure 59 - Process RTGS payment order and liquidity transfer order
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Perform business validations

The process verifies the compliance of a payment order—SBH-transferorder or of a liquidity
transfer (including SBTI transfer order) order against the business validation rules. At the
beginning of business validation RTGS checks if the individual message is a liquidity transfer
order and if the system status allows processing or requires parking.

| [Parked] In case the liquidity transfer order is subject to parking, the processing terminates.

| [Not parked] In case the individual message is not a liquidity transfer order or the liquidity
transfer order is not subject to parking, the step continues with business validation.{CR-62}

The process performs the business validations to the extent possible in order to report the
maximum number of validation errors to the submitting actor.

| [Failed] The payment order—SBFtransferorder or liquidity transfer order is not compliant
with the business validation rules. In case of a liquidity transfer order(except SBTI transfer
order), the processing continues with the step “Send liquidity transfer order rejection
notification”. In case of a SBTI transfer order, the processing continues with the step “Send
SBTI transfer order rejection notification”. In case of a payment order, the processing
continues with the step “Send payment order rejection notification”.

[]

235273 EUROSYSTEM UPDATE [internal review]: page 260 (RTGS UDFS-chapter 9.3.2
Messages - Process RTGS payment order and liquidity transfer order)

|Termino|ogy alignment

Message description/usage ISO message ISO code
Payment order rejection notification PaymentStatusReport [ Error! pacs.002 [ Error! Bookmark not
Bookmark not defined.724] defined.724]
SBTI transfer order rejection PaymentStatusReport [ Error! pacs.002 [ Error! Bookmark not
notification Bookmark not defined.724] defined.724]
Liquidity transfer order rejection Receipt [ Error! Bookmark not camt.025 [ Error! Bookmark not
notification defined.579] defined.579]

Table 103 - Outbound messages for process RTGS payment order and liquidity transfer order
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236274 EUROSYSTEM UPDATE [internal review]: page 260 (RTGS UDFS-chapter 9.4.1
Description - 9.4 Request payment order revocation or recall)

|Termino|ogy alignment

[]

RTGS needs to receive a payment order revocation request or recall request to initiate the revocation of
a queued, warehoused or earmarked payment order or the recall of a settled payment.

[]

Details on the payment order revocation or recall requests including two examples are provided in chapter
Payment order revocation and payment recall.

[-]

237275 EUROSYSTEM UPDATE [internal review]: page 270 (RTGS UDFS-chapter 9.7.1
Description — 9.7 Execute RTGS standing order)

|Correction of typo |

RTGS standing order liquidity transfer orders are instructions to transfer regularly a fixed amount of

money from an RTGS DCA to another cash account. Further details are provided in table Liquidity transfer
directions.

[]

a business day event at which the execution of RTGS standing order liquidity transfer orders is

possible except for the mandatory start of procedure and continues with the step_“Collect RTGS standing
orders”.[..]
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238276 EUROSYSTEM UPDATE [internal review]: page 273 (RTGS UDFS-chapter 9.8.1
Description — 9.8 Settle RTGS standing order)

|C0rrection of typo

RTGS sends a eredit liquidity transfer to CLM.

239277 EUROSYSTEM UPDATE [internal review]: page 276-292 (RTGS UDFS-chapter 9.9.1
Description - 9.9 Perform standard RTGS settlement)

|Clarification on terminology and SBTI
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Figure 66 - Standard RTGS settlement |

L]

[Failed] — The settlement of the liquidity transfer order er-SBTl-erderfails. In case of liquidity transfer
order (except SBTI), the processing continues with “Send liquidity transfer order fail notification”. In

case of SBTI order, the processing continues with “Send SBTI transfer order rejection notification”.

RTGS Account RTGS
Holder or RTGE CE
Account Holder RTGS Account Hobder or
RTGS C8 Account Haolder
[Sash transfer not - =
subject to credit
@_ notification] Credit account Drebit account
[Cash transfer subject
to credit notification]
[Cash transfer not
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[Check message subscription for credit nm'rﬂc:ation] ;®
[Mofification [Cash transfer
not required] subject to debit

H@- natification]
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required]

Send credit notification (Check message subscrption for debit nmiﬁnatinnj
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@ "Credit notification” /
BankToCustomerDebitCreditMotification (camt.054) '?"EXJ
[Mofification
required]
Send debit notifcation
"Debit notification” !
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Figure 68 - Standard RTGS settlement IlI
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“Debit “Credit
order type notification”/ notification”/

Table 54114 - Outbound RTGS settlement notifications for the RTGS Account Holder or RTGS CB Account
Holder

(]
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Figure 1576 - Standard RTGS settlement IV
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Submissio “Payment order [“AS transfer “Liquidity
settlement order transfer order

order type notification”/ " - [settlement settlement
notification”/ notification”/

D

SBH AR AS-setiement-procedure-D Optienat - -

Table 55315 - Outbound RTGS settlement notifications for the submitting actor

(]

| “Send SBTI order settlement notification”;

(]

Send SBTI order settlement notification

The process step creates a “SBTI order settlement notification”/ PaymentStatusReport
(pacs.002) [ Error! Bookmark not defined.#24] and sends it to the submitting actor.

[-]

Liquidity U2A  Liquidity transfer with credit or debit on sub-account - Mandatory

transfer
Liquidity transfer with credit on AS technical account Mandatory -

for AS settlement procedure D

[]

Liquidity A2A  Liquidity transfer with credit on_AS technical account Mandatory -
transfer for AS settlement procedure D

(EinanciallnstitutionCreditTransfer (CORE and COV)

(pacs.009) [ Error! Bookmark not defined.776]

with code word SBTI)

Table 56116 - Outbound RTGS settlement notifications for the ancillary system using AS settlement
procedure C or D
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278EUROSYSTEM UPDATE [ECB/TSWG review]: page 295 - 296 (RTGS UDFS-chapter 9.10.1

Description —9.10.1 Floor and ceiling processing)

|Update of the graphic (figure 72) to incorporate RTGS CB Account Holder

RTGS (CB)
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[Breach
already

RTGS

[No floor defined
and no ceiling

Settled payment or
AS transfer

Check Floor and Ceiling

©< defined]

[Floor defined
and/or ceiling
defined]

[Floor or

ceiling

breach]

_— [Rule-based [No floor or
[Notification liquidity transfer ceiling breach]
required] required]

C notified]

Send floor / ceiling notification

.

(Create rule-based liquidity transfer order)

[Breach not
notified]

"Floor / Ceiling Notification" /

©< ReturnAccount (camt.004)

[Floor breach] :

[Ceiling
breach]

Submit to settlement
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Figure 72 - Floor and ceiling processing

240279 EUROSYSTEM UPDATE [internal review]: page 298 (RTGS UDFS-chapter 9.12 Initiate
RTGS reject time or till time broadcast)

|Clarification on broadcast message

A payment order may include a “latest debit time”. When a payment order includes a “latest debit time”,
RTGS monitors the latest debit time indicator of a payment order in order to initiate an A2A broadcast via

SystemEventNotification (admi.004). Further details on “latest debit time indicator” are provided in
chapter Execution time.

[-]

280EUROSYSTEM UPDATE [internal review]: page 315 (RTGS UDFS-chapter 9.14.7.1
Description - 9.14.7 Trigger guarantee fund mechanism use)

[For AS business, the step "Perform business validation" has to stop validation after the first found error.

Ll

Perform business validations

The process verifies whether guarantee fund natification from the ancillary system is compliant with the

business validation rules. Fhe process-performs-the businessvalidations to-the-extent possible-in-orde

- It performs _the business

validation until an error occurs or until it finishes successfully. After the first error, RTGS stops the

business validation execution and reports the error to the submitting actor.

L1

241281 EUROSYSTEM UPDATE [internal review]: page 318 (RTGS UDFS-chapter 9.14.8.1
Description - 9.14.8 Terminate AS processing for AS settlement procedure A or B)

|Correction of typos and terminology

L]
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Figure 1684 - Terminate AS processing for AS settlement procedure A or B

This sub-process initiates the rejection of an AS batch based on the previously listed triggers.
It continues with “Check for settled AS debit transfer erders”.

Check for settled AS debit transfer orders

The processing step check whether RTGS has already settled any AS debit transfer erder. In
case at least one AS debit transfer-erder settled, the processing continues for each settled AS
debit transfer with the process step “Post debit reversal”.
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282EUROSYSTEM UPDATE [internal review]: page 327 (RTGS UDFS-chapter 9.14.14.1
Description - 9.14.14 Execute start of procedure for AS settlement procedures C
and D)

[For AS business, the step "Perform business validation" has to stop validation after the first found error.

Ll

Perform business validations

The process verifies whether start of optional procedure C instruction is compliant with the business
validation rules. Fheprocessperforms-the business-validationsto-the-extent possible-in-ordertorepo

the-maximum-number-of validation-errors-to-the submitting-actor: It performs the business validation until
an error occurs or until it finishes successfully. After the first error, RTGS stops the business validation

execution and reports the error to the submitting actor.

Ll

283 EUROSYSTEM UPDATE [internal review]: page 328 (RTGS UDFS-chapter 9.14.15.1
Description - 9.14.15 Execute start of cycle for AS settlement procedure C)

[For AS business, the step "Perform business validation" has to stop validation after the first found error.

Ll

Perform business validations

The process verifies whether start of cycle instruction is compliant with the business validation rules. Fhe

of validation-errorsto-the submitting-acter: It performs the business validation until an error occurs or until
it finishes successfully. After the first error, RTGS stops the business validation execution and reports the
error to the submitting actor.

Ll

284EUROSYSTEM UPDATE [internal review]: page 330 (RTGS UDFS-chapter 9.14.16.1
Description - 9.14.16 Execute end of cycle for AS settlement procedure C)

[For AS business, the step "Perform business validation" has to stop validation after the first found error.

Ll
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Perform business validations

The process verifies whether end of cycle instruction is compliant with the business validation rules. Fhe

of validation-errors to-the submitting-acter: It performs the business validation until an error occurs or until
it finishes successfully. After the first error, RTGS stops the business validation execution and reports the

error to the submitting actor.

Ll

242285 EUROSYSTEM UPDATE [internal review]: page 332f3 (RTGS UDFS-chapter 9.14.17.1
Description - 9.14.17 Execute end of procedure for AS settlement procedure C)

[For AS business, the step "Perform business validation" has to stop validation after the first found error.
Correction of typo

Ll

The process verifies whether end of procedure instruction is compliant with the business validation rules.

numberof validation-errors to-the submitting-actor: It performs the business validation until an error occurs
or until it finishes successfully. After the first error, RTGS stops the business validation execution and

reports the error to the submitting actor.

[-]

Send sub-account balances notification

The process step creates a “Subsub-account balances notification”/ReturnAccount (camt.004) [ Error!

Bookmark not defined.473] and sends it to the ancillary system.

243286 EUROSYSTEM UPDATE [internal review]: page 336 (RTGS UDFS-chapter 9.14.19.1
Description)

|Clarification on floor ceiling check

[]
| [Settled] If the AS transfer order settles, the process continues with the sub-process “Send AS
transfer settlement notifications [ Error! Bookmark not defined.322]” and for ceiling check with the

sub-process “Process RTGS floor and ceiling [ Error! Bookmark not defined.307]” if the AS
transfer involves an RTGS DCA.
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L]

244287 EUROSYSTEM UPDATE [internal review]: page 337 (RTGS UDFS-chapter 9.14.20.1
Description - 9.14.20 Reject AS transfer order for AS settlement procedure C)

|Correction of status definition in figure

[]

Submitting RTGS
Actor
EQD from AS Setflernent
Process end- Procedura C
of-day end of cycle

Mo queuwed AS
transfer orders]

[Queuwad AS
transfer orders]

Feject AS fransfer orders

[Send AS betch final status noti‘ﬁcalionj

“AS batch final status notification” [ ASInitistionStatus
@e (pain.BoE)

Figure 95 - Reject AS transfer order for AS settlement procedure C

[]

245288 UROSYSTEM UPDATE [internal review]: page 339 (RTGS UDFS-chapter 9.14.22.1
Description - 9.14.22 Process AS batch revocation)

|Naming of figure corrected

[]
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Figure 1798 - Process AS batch fail-netification revocation

[]

246289 UROSYSTEM UPDATE [internal review]: page 340 (RTGS UDFS-chapter 9.14.23.1
Description - 9.14.23 Process AS batch revocation broadcast)

|Clarification on floor ceiling check

L]

This sub-process sends an A2A broadcast via SystemEventNotification (admi.004) to the broadcast
subscribing party.

247290 EUROSYSTEM UPDATE [internal review]: page 342 (RTGS UDFS-chapter 9.14.24.1
Description - 9.14.24 Return liquidity from sub-accounts to linked RTGS DCASs)

|Clarification on event naming

L]
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RTGS
Account
Holder

&<

,,/’(Sm liquidity transfers from sub-accounts to linked RTGS DCJ‘\S]

For every sub-account with &
balance grester than zero

)

RTGS

Cut-off for RTGS RTS Il

End of Procedure from Execute
End of Frocadure for Setement
Procedure C

?

M

T_J

Debit leg

[Debit

send debit notification

ﬂ{

"Debit notification” /
BankToCustomerDebitCredithotification (camt.0s4)

Check debit message subscription

[Debit
notification
not requirad]

send credit notification

Credit leg

check credit message subscription

required]

[credit
notification
nat reguired]

“credit notification” /

2

| BankToCustomerDebitCreditiotification (camt.054) ‘

Figure 99 - Return liquidity from sub-accounts to RTGS DCAs

[]

248291 EUROSYSTEM UPDATE [internal review]: page 350 (RTGS UDFS-chapter 9.18.1
Description - 9.18 Reject pending limit modification)

|Clarification on event naming

This sub-process removes a pending limit modification:
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Submitting RTGS
Actor
Existing pending currant limit
g modification during process
Cut-off RTGS RTSII "Meodify current limit"
(F{emuve pending limit modil'lcalion]
[Send current limit medification rejection noliﬁcadionj
®< "Current limit modification rejection nofification™ /
Receipt (camt.025)

Figure 103 - Reject pending limit modification

249292 EUROSYSTEM UPDATE [internal review]: page 354 (RTGS UDFS-chapter 9.19.1

Description)

|Clarification on liquidity increase

RTGS initiates this process when it receives:

| amessage from the process “Send RTGS message” to delete a current reservation (camt.049);
— amessage from the process “Send RTGS message” to modify a current reservation (camt.048);

— the notification of a liquidity increase on the RTGS DCA in case of pending reservation.

250293 EUROSYSTEM UPDATE [internal review]: page 354 (RTGS UDFS-chapter 9.21.1
Process business day event "Change of business day")

|Termino|ogy correction

[]
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[Failed] The warehoused payment order is not compliant with the business validation rules. The
processing continues with the sub-process “Reject cash transfer order [ Error! Bookmark not
defined.357]".

[Successful] The warehoused payment order remains compliant with the business validation rules.
The processing continues with the processing step “Process warehoused payment order”.

[]

251294 EUROSYSTEM UPDATE [internal review]: page 369 (RTGS UDFS-chapter 9.22.4
Initiate RTGS operations-related broadcast)

|Addition of message for chapter alignment

This process initiates the sending of an A2A broadcast via SystemEventNotification (admi.004) to each

party in the list provided by the GUI and is triggered in case an RTGS operations-related broadcast was
entered in the GUI.

[]

252295 EUROSYSTEM UPDATE [internal review]: page 369 (RTGS UDFS-chapter 9.22.5.1
Description - 9.22.5 Process RTGS operations-related broadcast)

|Addition of message for chapter alignment

This sub-process sends an A2A broadcast via SystemEventNotification (admi.004) to the broadcast

subscribing party.

253296 EUROSYSTEM UPDATE [internal review]: page 371 (RTGS UDFS-chapter 10)

|Message chapter naming and correction of typo

The objective is to allow the reader to find the necessary information related to messaging which is needed to

establish a functioning system of A2ZAS communication.

This introductory chapter “Messages - General information” provides gereratbasic information on the concept of
messaging or/and information applicable to all messages in RTGS. The Part/— Appendixes [=626} of this UDES
contains comprehensive lists of relevant technical details for each message.

[...]
Overview and scope of the message
This chapter provides basicgeneral information about the scope of the message within the context of RTGS.

Schema
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The reader can access the schema file both in XSD- and Excel- format.

254297 EUROSYSTEM UPDATE [internal review]: page 375 (RTGS UDFS-chapter 11.1.1)

|Correction of typo

Basic information on the XML schema

XML schema conforms to the compulsory overall structure foreseen for ISO 20022 messages.
Each schema file requires an XML declaration.

[...]

Footnote: [...] For example, optional items can be removed or made mandatory, choices can be removed to keep no
or fewer options, internal code lists can be reduced to the subset of codes that areis actually used, size of text fields

can be reduced, etc.[...]

ISO 20022 message

When being sent as an ISO 20022 message, an XML schema is referred to as message instance.
[...]

Message items which occur as XML tags within the message instance can appear at any level of nesting in the

message.

[-]

Simple data types serve as a prescription on how to fill the respective message element in the message instance.

Example

The simple type shown below prescribes the way in which the currency code must be entered:

255298 EUROSYSTEM UPDATE [internal review]: page 376 (RTGS UDFS-chapter 11.1.2)

|Correction of typo (two words), numbering

Based upon the enriched 1SO schema files for its messages, once available, (i.e. after the enrichment of newly-
developed messages or after the publication of maintained messages in the context of a new standards release)
these schema files are customised to adapt them to the specificities applicable in the context of RTGS.

[...]
1. a(part of a) message only contains elements which are supported by RTGS and there is hence no need for any
pruning;

12. RTGS does not need a certain element but it cannot be pruned in the message because of a particular actor

need;
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13. neither RTGS nor RTGS Actors need a certain element and therefore it is pruned;

4. neither RTGS nor its RTGS Actors need a certain element but as mandatory element in the ISO schema file it
cannot be pruned and may be filled with a dummy value in RTGS.

L.]

For any other RTGS outbound message the filling of optional fields also depends en-either on:

256299 EUROSYSTEM UPDATE [internal review]: page 379 (RTGS UDFS-chapter 11.1.3.1)

|Corrections

RTGS provides the RTGS enriched schema file description in several formats: in XSDxsd, Excel and PDEpdf on
MyStandards.

L.]

A short extract from an XMLxml message file for exemplary purposes (ISO 20022 standard message):

257300 EUROSYSTEM UPDATE [internal review]: page 381 (RTGS UDFS-chapter 11.1.3.2)

|Corrections,@dd information for external code set

This business validation in RTGS takes place on the basis of a set of pre-defined business rules which are available
in the Aappendix to this document {see-chapter—tndex-of validationrules-and-errorcodes).

On a general level RTGS verifies the validity of the transmitted message content against its referencestatic data
repository.

RTGS messages rely on “External Code Sets” for some elements. RTGS message elements with a data type starting

with “External”, e.g. ExternalLocallnstrumentlCode, ExternalReasonlCode or ExternalCategoryPurposelCode,

should be filled with such codes, which are published in a spreadsheet on the ISO 20022 homepage. If the code to

be used is relevant for RTGS processing, this is outlined in the relevant message element. For all other cases, RTGS

will not check the message against the values available in the spreadsheet.

258301 EUROSYSTEM UPDATE [internal review]: page 383 (RTGS UDFS-chapter 11.2.1.2)

|Add “network”

The rejection of the query messages is caused by the fact that files are submitted via store-n-forward network service

channel, which is not allowed for inbound query messages.
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259302 EUROSYSTEM UPDATE [internal review]: page 386 (RTGS UDFS-chapter 11.2.2)

|Corrections

Depending on the specific processing ofcennected te a message the time information will be processed in different
ways.

In the RTGS inbound case any ISO Time compliant data format amended by mandatory time shift information will be
accepted, which means in particular also with or without seconds and milliseconds, e.g. settlement time request
<FrTm>2021-12-17T10:30+01:00</FrTm>.

In the RTGS outbound case all time information generated by RTGS, including seconds and milliseconds, are

provided, i.e. in particular:

260303 EUROSYSTEM UPDATE [internal review]: page 386/387 (RTGS UDFS-chapter 11.2.3

Outbound traffic exceeding given size limitations)

|Corrections and adaption of cross-reference links.

[...]
For a query reguests received via a real-time message-based network service, the network service willhas-te be
switched, if the query response exceeds the 32 KB ({size restriction for message-based network service).

ESMIGRTGS then sends an error response message to the business sender of the queryerrerrespense-via the real-

time network serviceehannel in which the gueryreguest was received. For further information, see ESMIG UDFS,

chapter “Message-based and File-Based Real-Time”. and-additionally“pushes”tThe query response is then provided
in the store-n-forward network service.

In case a guery response/report exceeds the maximum size of 32 MB, the RTGS outbound exchange may split in
several parts. This may be the case for: BankToCustomerStatement (camt.053) [} 183] (statement of accounts is

considered as query response as well as report).

In order to advise -that a query response/report was split, the business payload elements <MsgPgntn> is
foreseen to indicate “pagination” is-used{<Pgntn>——</Pgnth=>}-or for BankToCustomerStatement (camt.053).

For camt.053 a specific procedure for splitting is implemented. In order to avoid exchange parts exceeding 32 MB,
the BankToCustomerStatement (camt.053) [} 183] is split at element BkToCstmrStmt/Stmt/Ntry in the business
payload.

In case splitting is applied, the following page starts with the same information within the <Stmt> block as the last
entry of the previous page (listing the same account number and the relating balances) and continues in the <Ntry>

block by listing all account entriesinstructions that do not fit into the previous page.
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261304 EUROSYSTEM UPDATE [internal review]: page 396 (RTGS UDFS-chapter 11.4)

|Correction of typo

Clearing System Reference transports the booking reference te-be assigned by RTGS.

L.]

An End-to-end references is passed on, unchanged, throughout the entire end-to-end chain. Depending on itstheir
nature, theyit is added either by the initiating party or by RTGS.

262305 EUROSYSTEM UPDATE [internal review]_and [ECB/TSWG review]: page 397, 408
(RTGS UDFS-chapter 11.5)

|Corrections to CR62, CSLD JIRA 942

The details of the message examples in the below listed table business scenarios can be found in the sub-chapter
“The message in business context” of each message in List of messages.

The system-ofrealBiCs-is-a-smallworld-of-entities-upon-which-the-business scenarios have been laid upon a system
of real BICs—Real-BiC-coedes-are-used and the related account identifiers follow a logical structure.

In the following table, the business reader is provided with a list of all BICs and account identifiers found in the RTGS

business scenarios.

Description of usage Party BIC Account BIC Account identifier
RTGS DCA SOGEFRPPHCM SOGEFRPPHCM RDEEURSOGEFRPPHCMSOGEFRPPHCM
RTGS DCA SYBKDE22HAM SYBKDE22HAM | RDEEURSYBKDE22HAMSYBKDE22HAM
Party (payment bank #5) SYBKDEFFHAM
Party (Indirect participant) SYBKDEK22CPH
Table 165 - Table of BICs and account identifiers
|
Scenario 028 — RTGS pacs.009 | A pacs.009 COV payment Inbound pacs.009 RTGS FICreditTransferOrder C
COV settlement message is fully processed OV_bs028.xml
and settled. The inbound Outbound pacs.009 RTGS FlCreditTransfer COV
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pacs.009 is then forwarded as

bs028.xml

an outbound pacs.009 to the

Pacs.002 RTGS FIPaymentStatusReport ACSC bs

next business receiver in the

028.xml

payment chain. RTGS
generates and sends a

pacs.002 to the business
sender of the Pacs.009 COV.

Scenario 055 — RTGS

camt.018 request for event
status information (Business

A camt.018 message is sent to
RTGS requesting to be
informed of the status of all

day with optional maintenance

events in the RTGS system.

window-Optienal-Maintenance | The message is sent on a day
Bay) when the system schedule

contains an Optional
Maintenance Window. The

valid request is processed and
a camt.019 is returned with
the appropriate Optional
Maintenance Windowezay

information.

camt.018 RTGS CurrentEventQuery bs055.xml
camt.019 RTGS CurrentEventQueryResponse bs0

55.xml

Scenario 067 — RTGS standing

A pre-defined standing order

camt.054 RTGS CreditNotification StandingOrder

order settles

in CRDM is executed in RTGS
moving liquidity from one DCA

to another DCA and settles
successfully. Since standing
orders are a special case of
liquidity order, they are
processed immediately.

Scenario 069 — RTGS camt.11
limit modification completes

bs067.xml

A camt.011 limit modification
is sent to RTGS well before
end of day and passes
validation. RTGS executes the
modification successfully and
then informs the sender of the
success using a camt.025

message. In this scenario
BAH (head.001) are provided

Inbound head.001 RTGS BAH bs069.xml
camt.011 RTGS ModifyCurrentlimit bs069.xml
Outbound head.001 RTGS BAH bs069.xml
camt.025 RTGS Receipt XSTS COMP bs069.xml
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additionally for both inbound
and outbound messages

Scenario 070 — CLM camt.050

MCA-to-DCA successfully
settledsee 6LM-UBFS

camt.054 RTGS CreditNotification LIQT bs070.xm
|

Scenario 072 — RTGS

camt.018 request for event

Camt.018 message is sent into

camt.018 RTGS CurrentEventQuery bs072.xml

RTGS requesting to be

status information (Business

informed of the status of all

day with non-optional
maintenance
window)Mandatory
Maintenanee Bay

Events in the RTGS
The message is sent on a day

+ar
term.

when the system schedule

contains a non-
optionalMandatory
Maintenance Window. The
valid request is processed and
a camt.019 is returned with
the appropriate non-
optionalMandatery
Maintenance Windoweéay

information.

camt.019 RTGS CurrentEventQueryResponse bs0
72.xml

Scenario 081 — RTGS payment

reject time broadcastvatidity
timeout

A pacs.009 payment order
message was validated by
RTGS and queued for
execution within the
settlement time
requestvalidity-peried given on
the payment order. 15
minutes beforeBy-the-end-of
the-validityperiod; the
indicated reject time in the
payment order had-net
achieved-settementse RTGS
rejected-it-and-used sends an
admi.004 system event
notification message to notify
the sender of the pacs.009
about the possible rejection.

Inbound_pacs.009_RTGS_FICreditTransferOrder_b
s081.xml (not available)

admi.004_RTGS_SystemEventNotification_RICT_bs
081.xml
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Note: to avoid an excess
number of example payment
messages, the pacs.009 is not
available, but is assumed to
be of a basic data population
with a validity-perieddefined
reject time and appropriate
references for this scenario

Scenario 082 — RTGS
operations related broadcast

During the processing day, a
problem occurred whereby an
RTGS Party had to be blocked
temperarily-exeluded-while-the
preblem-wasreselved. The
Operator used RTGS to send
an admi.004 system event
notification message to notify
relevant parties of the
exclusion.

admi.004_RTGS_SystemEventNotification_FREE_bs
082.xml

Scenario 304 — Account holder

An account owner sends a

requesting a single transaction

transaction query (camt.005)

camt.005 RTGS GetTransaction bs304.xml
camt.006 RTGS ReturnTransaction bs304.xml

for a single transaction which

the sender identifies using a
unique reference. The list of
required data fields is very
small since the transaction
data is already known to the
sender. RTGS returns a

camt.006 with the requested
information.

Scenario 305 — CB requesting
all transactions

A CB sends a transaction
guery (camt.005) — which is

camt.005 RTGS GetTransaction bs305.xml
camt.006 RTGS ReturnTransaction bs305.xml

identical to the query used in
bs302 -to RTGS requesting
details of all transactions for

the current day against all
accounts in its community.

The list of accounts is limited
by the data-scope of the
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sending CB and the list of
required data fields is
explicitly indicated in the
query message. RTGS returns

a camt.006 with the requested
information.

Scenario 306 - Account holder

An account owner sends a

requesting a single transaction
with all fields

transaction query (camt.005)

camt.005 RTGS GetTransaction bs306.xml
camt.006 RTGS ReturnTransaction bs306.xml

for a single transaction which

the sender identifies using a
unique reference. There is no

list of required fields provided.
RTGS returns a camt.006 with
the requested information.

Scenario 307 — Account holder

An account owner sends a

requesting AS transactions

transaction query (camt.005)

camt.005 RTGS GetTransaction bs307.xml
camt.006 RTGS ReturnTransaction bs307.xml

requesting a small amount of

information for all AS
transactions on all of its
accounts. RTGS returns a

camt.006 with the requested
information.

Table xxx - Table of business scenarios

L.

The tables 162 — 197 (business scenarios) were all summarized to one table including all business scenarios (Table

of business scenarios) to provide the reader of the UDFS an enhanced convenience.

263306 EUROSYSTEM UPDATE [internal review]_and [ECB/TSWG review]: page 417 (RTGS

UDFS-chapter 12.1.1.3)

|Corrections to CR62 and ECB/TSWG review

L.

Usage case: RTGS payment reject time broadcastvalidity-timeeout-(Scenario 081)

In this example, RTGS is notifying the receiver by a broadcast message that at-a previously valid payment order
couldhas failed to reach settlement within 15 minutesduring-its-stated-validity-peried. The debtor RTGS account is
shown along with the original priority, payment order UETR and the time of rejection.
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[.-]

Table xxx - SystemEventNotification (admi.004) — usage case Payment reject time broadcastvalidity—timeout
(Scenario 081)

[...]

Usage case: RTGS operations related broadcast (Scenario 082)

In this example, the RTGS Operator is notifying the receiver that at a Party BIC has had to be blocked and
advises that any payments sent for that party will be rejected.

[...]

Table xx - SystemEventNotification (admi.004) — usage case Operations related broadcast (Scenario 082)

L.

Usage case: Procedure A settlement failure — REVA (Scenario 503)

In these examples, RTGS is informing all payment banks affected in an AS Transfer Initiation (pain.998 ASTI) that
all movements instructed using the ASTI have failed owing to revocation by the central bank. The broadcasts are
sent at 10:28, 8 minutes after the excepted settlement time, reflecting the time taken by the CB to investigate, decide

and implement their revocation.

Since the movement in the broadcast is referenced by the reference of the AS Transfer Initiation (pain.998) there will
be the same System Event Notification (admi.004) for each movement involved. In this scenario:

- the first System Event Notification (admi.004) suffixed ‘-1D’ relates to the first and the third movement (Grpld:
Inp998b503-Grpld) and is sent to the payment bank owning the debit account (account-BIC:
PBBBBEFRFXXXUBSWCHZHXXX);

- the second System Event Notification (admi.004) suffixed ‘-2C’ relates to the second movement (Grpld:
Inp998b503-Grpld) and is sent to the payment bank owning the credit account (account-BIC:
PBAADEFFACLICOBADEFFXXX);

- the third System Event Notification (admi.004) suffixed ‘-4C’ relates to the fourth movement (Grpld: Inp998b503-
Grpld) and is sent to the payment bank owning the credit account (account-BIC: PBBBBEFFACISOGEFRPPHCM);

L.

(Scenario 582 — Usage case: Procedure E mixed settlement — REVE)

Message item Utilisation
Event Parameter (parameter 6) COBADEFFXXX
Document/SysEvtNtfctn/EvtInf/EvtParam

SOLADEST600
Event Parameter (parameter 8) UBSWCHZHXXX
Document/SysEvtNtfctn/Evtinf/EvtParam SOLADEST600

Table xxx - GetTransaction (admi.004)
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Usage case example: admi.004_AS-E_Broadcast_ REVE_bs582-2C.xml

(Scenario 582 — Usage case: Procedure E mixed settlement - SEFE)

In this example, RTGS is informing a payment bank (party BIC: UBSWCHZHXXX) that a movement included in an
AS Transfer Initiation (pain.998 ASTI) (Grpld: Inp998b582-Grpld) using one of its RTGS accounts, has failed to settle
within the requested settlement period (SEF/E).

L.]

264307 EUROSYSTEM UPDATE [ECB/TSWG review]: page 456 (RTGS UDFS-chapter
12.1.2.3

|Remova| redundant entry

Specific message contents

All content must comply with the business rules for the message.

265308 EUROSYSTEM UPDATE [internal review]_and [ECB/TSWG review]: page 425 (RTGS
UDFS-chapter 12.1.3.1)

[Correction to CR62 |

L.

The ReceiptAcknowledgement message is sent with a BAH, to inform of a validation error and switch of network

service for the ReportQueryRequest message-(admi.005) message and GetTransaction (camt.005) message
for-all-ether-usages.

The ReceiptAcknowledgement message is sent by RTGS to the business sender of an Account statement query and
Cash transfer query to inform of pagination and the respective switch to store-n-forward network ehannelservice.

Additionally, the respective query response is provided via store-n-forward network ehannelservice.

266309 EUROSYSTEM UPDATE [internal review]: page 427 (RTGS UDFS-chapter 12.1.3.3)

|Correction of typo |

[...]
The previous camt.050 can be identified using the camt.050 BAH BizMsgldr, which is supplied on the admi.007.
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267310 EUROSYSTEM UPDATE [internal review]: page 462 (RTGS UDFS-chapter 12.2.1.2)

|Correction

The RTGS-specific schema and documentation in XSD/ExcelXCEL/PDF format as well as the message examples
are provided outside of this document under the following link:

268311 EUROSYSTEM UPDATE [ECB/TSWG review]: page 462 (RTGS UDFS-chapter

12.2.1.3)

| Removal paragraph

Specific message contents

All content must comply with the business rules for the message. Forbusiness rules applicable to
GetAccount refer to the chapter Index of validation rules and error codes.

269312 EUROSYSTEM UPDATE [ECB/TSWG review]: page 465 (RTGS UDFES-chapter

12.2.2.3)

|Remova| paragraph originally introduced by CR 45

Specific message contents

All content
nA

must-com

ply with the business rules for the mess

313EUROSYSTEM UPDATE [ECB/TSWG review]: page 471 (RTGS UDFS-chapter 12.2.2.3)

[Correction of xpath

Message item

Utilisation

Processing Date Date
/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr

RTGS Push notification-Use: Not used. RTGS
Query response-Use: Current system date

[Acct/MulBal/PrcgDt/Dt T

expressed in calendar day (UTC). Provided for

balance type codes CRRT, XPCD, NOTE,

LTSF and PYMT.

Table 183 - ReturnAccount (camt.004)
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314EUROSYSTEM UPDATE [ECB/TSWG review]: page 499 (RTGS UDFS-chapter 12.2.3.2)

[Correction to CR63

Speci ¢ e i )

QueryName

270315 EUROSYSTEM UPDATE [internal review]: page 434 (RTGS UDFS-chapter 12.2.3.3)

|Harm0nisation of utilisation with response message

Message item Utilisation
End To End Identification [...]

/Document/GetTx/TxQryDef/TxCrit/NewCrit/Sch étjsiness case refereneelD in case of other
Crit/PmtSch/EndToEndId system-generated cash transfer (order)s.

Table xxx - GetTransaction (camt.005)

271316 EUROSYSTEM UPDATE [internal review]: page 521 (RTGS UDFS-chapter 12.2.4.1)

[correction to CR63

In case of pagination, admi.007 ReceiptAcknowledgement message is used to inform the business sender of the
Cash transfer query about pagination and the respective switch to store-n-forward network ehannelservice.
Additionally the respective query response is provided via store-n-forward network ehannelservice.

272317 EUROSYSTEM UPDATE [ECB/TSWG review]: page 522 (RTGS UDFES-chapter
12.2.4.3)

|Remova| paragraph

Specific message reguirements_content

All content must comply with

the business rules for the message. For business rules applicable to
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273318 EUROSYSTEM UPDATE [internal review]_and [ECB/TSWG review]: page 436 (RTGS
UDFS-chapter 12.2.4.3)

|Harm0nisation of utilisation with query message

Message item Utilisation

[...]

End To End Identification [...]

/Document/RtrTx/RptOrErr/BizRpt/ TXRpt/TXOrE | Business case referencelD in case of other
rt/Tx/Pmt/EndToEndId system-generated cash transfer (order)s.

Table xxx - ReturnTransaction (camt.006)

[Corrections to business scenario 303

Usage case: RTGS Get Transaction camt.006 (Scenario 303)
In this example, RTGS is responding to the business sender of an invalid inbound camt.005 message,
with information relating to the validation errors found.

In_this case, the business rule code is “E112 " with a description of “Invalid search criteria:
Message item Utilisation

Error Proprietary E112

/Document/RtrTx/RptOrErt/OprlErr/Err/Prtry

Description Invalid search criteria
/Document/RtrTx/RptOrErr/OprlErr/Desc

Table xxx - ReturnTransaction (camt.006) — usage case request for transactions with error response (Scenario 303)

274319 EUROSYSTEM UPDATE [internal review]: page 437 (RTGS UDFS-chapter 12.2.5.1)

|Re—introduce word “message” which was removed with CR62 (SDD CN007)

In response to the ModifyTransaction message, a Receipt (camt.025) message is sent, indicating the success or

rejection/failure of the modification.

275320 EUROSYSTEM UPDATE [internal review]: page 438 (RTGS UDFS-chapter 12.2.5.2)

|Correction of modification of priority

This building block is mandatory and non-repetitive. It identifies the payment and the modification to be executed.
The modifiable attributes are:

- priority (it is not possible to change from or to HiGH priority URGT);

- processing validity time.
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276321 EUROSYSTEM UPDATE [ECB/TSWG review]: page 552 (RTGS UDES-chapter
12.2.5.3)

|Remova| paragraph

Specific message contents

Fhe previously-sentpaymentmustnotbe-already-settled for this amendment-to-take effect:

All content must

comply with the business rules for the message. Ferbusiness rules applicable to

322-EUROSYSTEM UPDATE [ECB/TSWG review]: page 553 (RTGS UDFS-chapter 12.2.5.3)

[Add /" to xpath of camt.007

Message item

Utilisation

Instructed Agent
/Document/Modfy Tx/Mod/Pmtld/LngBizld/Instd
Agt/FinInstnId/LEI

Table 209 - ModifyTransaction (camt.007)

If provided, this element is ignored by RTGS

277323 EUROSYSTEM UPDATE [ECB/TSWG review]: page 556 (RTGS UDFS-chapter
12.2.6.3

|Remova| redundant entry

Specific message contents

All content must comply with the business rules for the message. Ferbusiness rules applicable torefer

Getlimitto the chapter Index of validation rules and error codes:

278324 EUROSYSTEM UPDATE [ECB/TSWG review]: page 556 (RTGS UDES-chapter
12.2.6.3)

|Harm0nisation of utilisation with Usage guideline annotation

[ Message item | Utilisation
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Accountldentification
/Document/GetLmt/LmtQryDef/LmtCrit/NewCrit/
SchCrit/Acctld/Othr/Id

cash account.

Account number of RTGS

LimitCurrency
/Document/GetLmt/LmtQryDef/LmtCrit/NewCrit/
SchCrit/LmtCcy

This element must be used in casewhen no
Acctld is provided.

Table 215 - GetLimit (camt.009)

279325 EUROSYSTEM UPDATE [internal review]: page 444 (RTGS UDFS-chapter 12.2.7.2)

|Correction

The RTGS-specific schema and documentation in XSD/ExcelXSEL/PDF format as well as the message examples

are provided outside of this document under the following link:

280326 EUROSYSTEM UPDATE [ECB/TSWG review]: page 559 (RTGS UDFS-chapter

12.2.7.3)

|Harmonisation of utilisation with chapter 12.2.8.3 — based on ECB/TSWG comment 16

Message item

Utilisation

Bilateral Limit Counterparty Identification
/Document/RtrLmt/RptOrErr/BizRpt/CurLmt/Lmt
Id/BilLmtCtrPtyld/Fininstnld/BICFI

Account BIC as Bilateral Limit Account

Identification to be used for BILI.

/Document/RtrLmt/RptOrErr/BizRpt/CurLmt/Lmt
ld/Acctld/Othr/Id

Account number of RTGS cash account

Table 218 - ReturnLimit (camt.010)

281327 EUROSYSTEM UPDATE [ECB/TSWG review]: page 562 (RTGS UDFS-chapter

12.2.8.2)

|Amendment paragraph limit details

LimitDetails

This building block is mandatory_and non-repetitive and contains detailed information related to the limit to be

updated. It includes the following blocks:

282328 EUROSYSTEM UPDATE [ECB/TSWG review]: page 563 (RTGS UDFS-chapter

12.2.8.3)

|Remova| redundant entry

Specific message contents
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All content must comply with the business rules for the message.

283329 EUROSYSTEM UPDATE [ECB/TSWG review]: page 563 (RTGS UDFES-chapter

12.2.8.3)

|Harmonisation of utilisation with Usage guideline annotation and correction of xpath for Message Id

Message item

Utilisation

Message ID
/Document/M
odfyLmt/MsgHdr/Msgld

Value "NONREF" as the message ID is already

part of the BAH

Bilateral Limit Counterparty Identification
/Document/ModfyLmt/LmtDtls/Lmtld/Cur/BilLmt
CtrPtyld/Fininstnld/BICFI

Account B

IC as Bilateral Limit Account

Identification to be used for BILI.

Account Identification
Document/ModfyLmt/LmtDtls/Lmtld/Cur/Acctld/
Othr/Id

Account

number of RTGS cash account

Table 221 - ModifyLimit (camt.011)

284330 EUROSYSTEM UPDATE [internal review]: page 449/450 (RTGS UDFS-chapter

12.2.8.3)

|Correction of xpaths

Message item Utilisation
Message ID NONREF
/Document/M
odfyLmt/MsgHdr/Msgld
Bilateral Limit Counterparty Identification COBADEBB120
/Document/ModfyLmt/LmtDtls/Lmtld/Cur/BilLmt
CtrPtyld/FinInstnld/BICFIOthrid
Account Identification RDEEURUBSWCHZHXXXUBSWCHZHXXX

/Document/ModfyLmt/LmtDtls/Lmtld/Cur/Acctld/
Othr/IdBIC

Table 222 - ModifyLimit (camt.011) — usage case Current Limit Modification (Scenario 034)

285331 EUROSYSTEM UPDATE [internal review]: page 450 (RTGS UDFS-chapter 12.2.8.3)

|Correction of xpaths

Message item

Utilisation

Message ID
/Document/M
odfyLmt/MsgHdr/Msgld

NONREF

Table xx - ModifyLimit (camt.011) — RTGS camt.011 limit modification completes (Scenario 069)
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286332 EUROSYSTEM UPDATE [ECB/TSWG review]: page 566 (RTGS UDFES-chapter

12.2.9.3)

|Remova| redundant entry

Specific message contents

All content must comply with the business rules for the message. Forbusiness rules applicable to

DeleteLimitreferto-the chapterindexof-validationrulesand-errorcodes

287333 EUROSYSTEM UPDATE [ECB/TSWG review]: page 567 (RTGS UDFS-chapter

12.2.9.3)

|Harm0nisation of utilisation with Usage guideline annotation

Message item

Utilisation

Bilateral Limit Counterparty
/Document/DelLmt/LmtDtls/CurLmtld/BilLmtCtr
Ptyld/FinInstnld/BICFI

ldentification of the bilateral-limit counterparty
Cash-Account BIC as Bilateral Limit Account
Identification to be used for BILI.

Account identification
/Document/DelLmt/LmtDtls/CurLmtld/Acctld/Oth

Identification-Account number of RTGS cash
account.

r/id

Account Identification
/Document/DelLmt/LmtDtls/AllCurLmts/Acctld/O
thr/id

Account-numberof RTGS cash-account to
Account number of RTGS cash account.

Table 223 - DeleteLimit (camt.012)

288334 EUROSYSTEM UPDATE [internal review]: page 452 (RTGS UDFS-chapter 12.2.9.3)

|Correction of xpaths

Message item Utilisation

Message ID NONREF
/Document/D

elLmt/MsgHdr/Msgld

Bilateral Limit Counterparty Identification COBADEBB120

CtrPtyld/Fintastrld/BIGK/Document/DelLmt/Lm

tDtls/CurL mtld/BilLmtCtrPtyld/FinInstnld/BICFI

Type BILI

/
Document/DelLmt/LmtDtls/CurLmtld/Tp/Cd

Account Identification

RDEEURUBSWCHZHXXXUBSWCHZHXXX
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/Document/ModlyLmi/LmitDis/bmtld/Cur/Acetid!
Othrid/Document/DelLmt/LmtDtls/CurLmtld/Ac
ctld/Othr/Id

Table 224 - DeleteLimit (camt.012) — usage case Current Limit Deletion (Scenario 035)

289335 EUROSYSTEM UPDATE [ECB/TSWG review]: page 571 (RTGS UDES-chapter
12.2.10.3)

|Correction of BS 55 and 72

L.]

Usage case: Query Request Message — RTGS camt.018 request for event status information (Optional Maintenance
WindowPay) (Scenario 055)

In this example, the business sender is using an empty camt.018 message to indicate that status information for
all RTGS events is requested. Although not included in the camt.018, the query time used to generate the
camt.019 response was around 20:00 on Monday, 2019-10-07.

[

Table 225 - GetBusinessDayInformation (camt.018) - usage case request for event status information (Optional
Maintenance Windowbay) (Scenario 055)

Usage case: Query Request Message — RTGS camt.018 request for event status information (non-
optional Maintenance WindowPay) (Scenario 072)

In this example, the business sender is using an empty camt.018 message to indicate that status information for
all RTGS events is requested. Although not included in the camt.018, the query time used to generate the
camt.019 response was around 20:00 on Friday, 2019-10-074.

[...]
Table 226x¢x - GetBusinessDayInformation (camt.018) - usage case request for event status information (non-
optional Maintenance Windowbzay) (Scenario 072)

290336 EUROSYSTEM UPDATE [ECB/TSWG review]: page 570 (RTGS UDFES-chapter
12.2.10.3)

|Remova| redundant entry

Specific message contents

All content must comply with the business rules for the message.

291337 EUROSYSTEM UPDATE [ECB/TSWG review]: page 574 (RTGS UDFS-chapter
12.2.11.3
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|Correction annotation table Table 245 - ReturnBusinessDaylInformation (camt.019)

Message item

Utilisation

L.

Scheduled Time
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa

For time-based events the planned or revised
event times will be reported. Non time-based

yOrErr/BizDayInf/SysInfPerCcy/Evt/SchdldTm

events will be reported with date-time 9999-01-

01T00:00:00.000+00:009999-99-

L

Lo

Operational Error Description
/Document/RtrBizDayInf/RptOrErr/OprlErr/Desc

Specification of the error, in free format.

Table 245 - ReturnBusinessDayInformation (camt.019)

292338 EUROSYSTEM UPDATE [ECB/TSWG review]: page 575-582 (RTGS UDFS-chapter

12.2.11.3)

[Correction of BS 55, 56 and 72

Usage case: RTGS camt.018 request for event status information (Optional Maintenance

WindowBay) (Scenario 055)

In this example, RTGS is responding to the business sender of a valid camt.018 event query. The BAH

business id of the camt.018 is included for recognition. For this business scenario, it is assumed that

the query was sent and executed at around 20:00 on Monday, 2019-10-07.

The response shows all currency-dependent events (for EUR). On this day no currency specific closing

is planned. The scheduled time for each event is given, but for the events, which have already occurred

before the query-time, the actual (effective) event time is also provided.

Message item Utilisation
Message Identification NONREF

/Document/RtrBizDayInf/MsgHdr/Msgld

Message ldentification
/Document/RtrBizDayInf/MsgHdr/OrgnIBizQry/

Msgld

Inc018b055-BAHId

System Identification
/Document/RtrBizDayInf/RptOrErr/BizRpt/Sysld/
Mktinfrstrctrid/Cd

RTG

System Currency
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa

yOrErr/BizDayInf/SysInfPerCcy/SysCcy

m
Pyl

Event
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/Tp/Prtry/Id

0
()
[©]
)

Scheduled Time
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/SchdldTm

2019-10-07T18:45:00.000+00:00
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Effective Time
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/FctvTm

2019-10-07T718:45:00.010+00:00

Event
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/Tp/Prtry/Id

RRTI

Scheduled Time
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/SchdldTm

2019-10-07T19:30:00.000+00:00

Effective Time
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/FctvTm

2019-10-07T719:31:00.010+00:00

Event
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/Tp/Prtry/Id

RESO

Scheduled Time
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa

2019-10-07719:30:00.0009999-01-
01T700:00:00.000+00:00

yOrErr/BizDayInf/SysInfPerCcy/Evt/SchdldTm

Effective Time
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/FctvTm

2019-10-07T19:3346:00.010+00:00

Event
yOrErr/BizDayint/SysintPerCev/EvtiTp/Priryiid

Scheduled Time
- ; : ;
| YOrEn/BizDayini/SysintPerCey/EviiSchdldTm

=
/Document/RuBizDavini/RptOrEr/BizRpYBizDa
YOrEn/BizDavinl/SysinfPerCey/EviTp/Priryid

e
yﬂrl:rr/l:zl I‘\aylnHQ lnfRerC ,/EM{lSehdd m

Event
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/Tp/Prtry/Id

RII

Scheduled Time
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/SchdldTm

2019-10-08T02:30:00.000+00:00

Event
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/Tp/Prtry/Id

RSIC

Scheduled Time
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/SchdldTm

2019-10-08T02:30:00.000+00:00

Event
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/Tp/Prtry/Id

RSOM

Scheduled Time
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/SchdldTm

2019-10-08T03:00:00.000+00:00

Event
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/Tp/Prtry/Id

REOM

Scheduled Time
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/SchdldTm

2019-10-08T05:00:00.000+00:00

Event
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/Tp/Prtry/Id

RCOC
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Scheduled Time
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/SchdldTm

2019-10-08T17:00:00.000+00:00

Event
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/Tp/Prtry/Id

Cll

Scheduled Time
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/SchdldTm

2019-10-08T18:00:00.000+00:00

Event
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/Tp/Prtry/ld

RLSO

Scheduled Time
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa

2040-10-08718:00:00-0009999-01-
01T700:00:00.000+00:00

yOrErr/BizDayInf/SysInfPerCcy/Evt/SchdldTm

Event
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/Tp/Prtry/Id

REOD

Scheduled Time
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa

2019-10-08718:00:00:0009999-01-
01T700:00:00.000+00:00

yOrErr/BizDayInf/SysInfPerCcy/Evt/SchdldTm

Event
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/Tp/Prtry/ld

RCOS

Scheduled Time
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa

2019-10-08718:00:00-0009999-01-
01T00:00:00.000+00:00

yOrErr/BizDayInf/SysInfPerCcy/Evt/SchdldTm

Event
/Document/RuBizDavinl/RptOrEn/BizRpl/BizDa
YOrEn/BizDavinl/SysinfPerCey/EviTp/Priryid

RSCC

e
vOrEr/BizDayinf/SysinfPerCey/Evt/SchdldTm

Event
/Document/RuBizDavinl/RptOrEn/BizRpl/BizDa
yﬁrl:rr/l?i I'\nylnf/Q clnfDor(‘r‘y/Eu{[ b, pqu[é

Scheduled Time

/Document/RirBizDayint/RptOrEn/BizRpt/BizDa
YOrEr/BizDayini/SysintPerCev/Evt/SchdldTm

2019-10-08T02:30:00-000+00:00

Table 229 - ReturnBusinessDayInformation (camt.019) — camt.018 Request for event status information (Optional

Maintenance WindowbBay) (Scenario 055)

Usage case: System Notification (Scenario 056)

In this usage example, RTGS has automatically generated a camt.019 to inform the business receiver

that the event “RSOD” (RTGS SoD) occurred at 18:00:00.0105 as indicated in the effective timestamp

field. This was micro-seconds later than the scheduled time.

Note: Unlike the camt.019 event query response, a system generated camt.019 will only ever provide

information for one event.

Message item

Utilisation

291



T2/T2S Consolidation Change Request: CSLD CR0064 SYS

System Currency XXXEUR
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/SysCcy

Table 230 - ReturnBusinessDayInformation (camt.019) — usage case System Notification (Scenario 056)

Usage case: RTGS camt.018 request for event status information (non-optionalMandatery
Maintenance WindowbBay) (Scenario 072)

In this example, RTGS is responding to the business sender of a valid camt.018 event query. The BAH
business id of the camt.018 is included for recognition. For this business scenario, it is assumed that

the query was sent and executed at around 20:00 on Friday, 2019-10-047.

The response shows all currency-dependent events (for EUR). On this day no currency specific closing

is planned. The scheduled time for each event is given, but for the events, which have already occurred

before the guery-time, the actual (effective) event time is also provided.

Message item Utilisation
Message ldentification NONREF

/Document/RtrBizDayInf/MsgHdr/Msgld

Message Identification
/Document/RtrBizDayInf/MsgHdr/OrgnIBizQry/

Msgld

Inc018b072-BAHId

System Identification
/Document/RtrBizDayInf/RptOrErr/BizRpt/Sysld/
Mktinfrstrctrid/Cd

RTG

System Currency
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa

yOrErr/BizDayInf/SysInfPerCcy/SysCcy

m
C
Ry

Event
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/Tp/Prtry/Id

0
(%2}
[©]
O

Scheduled Time
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/SchdldTm

2019-10-047T18:45:00.000+00:00

Effective Time
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/FctvTm

2019-10-047T718:45:00.010+00:00

Event
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/Tp/Prtry/Id

0
B
ju}

Scheduled Time
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/SchdldTm

2019-10-047T719:30:00.000+00:00

Effective Time
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/FctvTm

2019-10-047719:31:00.010+00:00

Event
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/Tp/Prtry/Id

RESO

Scheduled Time
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa

2019-10-07719:30:00.0009999-01-
01T700:00:00.000+00:00

yOrErr/BizDayInf/SysInfPerCcy/Evt/SchdldTm

Effective Time
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/FctvTm

2019-10-047T19:3346:00.010+00:00
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Event
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/Tp/Prtry/ld

Py
0
<
<

Scheduled Time
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/SchdldTm

2019-10-058T02:30:00.000+00:00

Event
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/Tp/Prtry/Id

REMW

Scheduled Time
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/SchdldTm

2019-10-078T02:30:00.000+00:00

Event
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/Tp/Prtry/Id

RII

Scheduled Time
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/SchdldTm

2019-10-078T02:30:00.000+00:00

Event
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/Tp/Prtry/Id

0

SIC

Scheduled Time
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/SchdldTm

2019-10-078T02:30:00.000+00:00

Event
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/Tp/Prtry/Id

RCOC

Scheduled Time
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/SchdldTm

2019-10-078T17:00:00.000+00:00

Event
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/Tp/Prtry/Id

Cll

Scheduled Time
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/SchdldTm

2019-10-078T18:00:00.000+00:00

Event
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/Tp/Prtry/Id

RLSO

Scheduled Time
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa

2019-16-08T18:00:00.0009999-01-
01T700:00:00.000+00:00

yOrErr/BizDayInf/SysInfPerCcy/Evt/SchdldTm

Event
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/Tp/Prtry/ld

REOD

Scheduled Time
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa

2019-10-08718:00:00-0009999-01-
01T00:00:00.000+00:00

yOrErr/BizDayInf/SysInfPerCcy/Evt/SchdldTm

Event
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa
yOrErr/BizDayInf/SysInfPerCcy/Evt/Tp/Prtry/Id

RCOS

Scheduled Time
/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDa

2019-10-08718:00:00-0009999-01-
01T700:00:00.000+00:00

yOrErr/BizDayInf/SysInfPerCcy/Evt/SchdldTm

Table 231 - ReturnBusinessDayInformation (camt.019) — camt.018 Request for event status information (non-

optionalMandatery Maintenance WindowBay) (Scenario 072)
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293339 EUROSYSTEM UPDATE [ECB/TSWG review]: page 584 (RTGS UDFS-chapter
12.2.12.3)

|Remova| redundant entry

All content must comply with the business rules for the message.

294340 EUROSYSTEM UPDATE [internal review]: page 462/463 (RTGS UDFS-chapter
12.2.12.3)

|Correction of typo, change of annotation

Message item Utilisation

General Business Qualifier Indicates, if one of the codes provided in
/Document/RtrGniBizInf/RptOrErr/BizRpt/GniBiz | <Subject> is used.

OrErt/GnIBiz/Qlfr/IsFrmtd If the business sender is an ancillary system,

the element <Is Formatted> is mandatory and
value must be "true".

true - Value provided in <Subject> is used
false - No value provided in <Subject> is used

Table xxx - ReturnGeneralBusinessinformation (camt.021)

[...]

In this example, an ancillary system is requesting RTGS to start an Optional Procedure C. The business reference
is a copy of the value in the BAH BizMsgldr.

[...]

In this example, an ancillary system is requesting RTGS to start a settlement cycle within a current Optional
Procedure C. The business reference is a copy of the value in the BAH BizMsgldr.

Inbound - In this example, an ancillary system is requesting RTGS to close a current settlement cycle in an
Optional Procedure C. The business reference is a copy of the value in the BAH BizMsgldr (Inc021b541-BAHId-3)
[...]

In this example, an ancillary system is requesting RTGS to close a current Optional Procedure C. The business
reference is a copy of the value in the BAH BizMsgldr.

In this example, an ancillary system is requesting RTGS to start an Optional Procedure C. The business reference
is a copy of the value in the BAH BizMsgldr.

[...]

In this example, an ancillary system is requesting RTGS to start a settlement cycle within a current Optional
Procedure C. The business reference is a copy of the value in the BAH BizMsgldr.

In this example, an ancillary system is requesting RTGS to start an Optional Procedure C. The business reference
is a copy of the value in the BAH BizMsgldr.

[...]

In this example, an ancillary system is requesting RTGS to start a settlement cycle within a current Optional
Procedure C. The business reference is a copy of the value in the BAH BizMsgldr.

L]
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Inbound - In this example, an ancillary system is requesting RTGS to close a current settlement cycle in an
Optional Procedure C. The business reference is a copy of the value in the BAH BizMsgldr (Inc021b544-BAHId-3).
[...]

In this example, an ancillary system is requesting RTGS to close a current Optional Procedure C. The business
reference is a copy of the value in the BAH BizMsg|dr.

[...]

In this example, RTGS is informing an AS that Procedure D is open for its use. The business reference is a copy of
the value in the BAH BizMsgldr.

295341 EUROSYSTEM UPDATE [ECB/TSWG review]: page 595 (RTGS UDFES-chapter
12.2.13.3)

|Rem0va| redundant entry

Specific message contents (outbound) and specific message requirements (inbound)

All content must comply with the business rules for the message.

296342 EUROSYSTEM UPDATE [internal review]: page 466 (RTGS UDFS-chapter 12.2.13.3)

|Correction of Utilisation

Message item Utilisation
Original message Identification Copy of the BizMsgldr used in the BAH of the
/Document/Rct/RctDtls/OrgnlMsgld/Msgld inbound message sent to RTGS.

Copy of the BizMsgldr used in the BAH of the
original underlying ASInitiationStatus message
previously sent to AS to advise of a decision

regarding the use of ancillary system guarantee
fund mechanism.

Table 232 - Receipt (camt.025)

343EUROSYSTEM UPDATE [ECB/TSWG review]: page 475 (RTGS UDFS-chapter 12.2.14.2)

[Correction of typo

Assignment

This block is manadatory and non-repetitive. It identifies the assignment of an investigation case from an

assigner to an assignee. The assigner must be the business sender of this message and the assignee

must be the business receiver.

Business rules applicable to the schema
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When used in its outbound form from RTGS, no business rules are applicable to a

ReturnGeneralBusinessinfermation-ResolutionOflnvestigation message. When used in its inbound form,

for business rules applicable to ReturnGeneralBusinessiniormation-ResolutionOflnvestigation refer to the
chapter Index of validation rules and error codes

297344 EUROSYSTEM UPDATE [ECB/TSWG review]: page 605 (RTGS UDFES-chapter
12.2.14.3)

|Remova| redundant entry

Specific message contents (outbound) and specific message requirements (inbound)

All content must comply with the business rules for the message. Forbusiness rules applicable to
FIToFIPaymentCancellationReguest refer to the chapter Index of validation rules and error codes.

298345 EUROSYSTEM UPDATE [ECB/TSWG review]: page 621 (RTGS UDES-chapter
12.2.15.3)

|Removal redundant entry

Specific message requirements

All content must comply with the business rules for the message. Forbusiness rules applicable to

299346 EUROSYSTEM UPDATE [internal review]: page 621 (RTGS UDFS-chapter 12.2.15.3)

|Correction of Utilisation

Message item Utilisation
] [..]

Account Owner’s BIC
/Document/GetRsvatn/RsvatnQryDef/RsvatnCri
t/NewCrit/SchCrit/AcctOwnr/FinInstnld/BICFI

H-AcetldHs-used, then-AcetOwnr-isighored-
Owner of the account which is being queried.

Table 285 - GetReservation (camt.046)

300347 EUROSYSTEM UPDATE [ECB/TSWG review]: page 630 (RTGS UDFES-chapter
12.2.17.3)

|Remova| redundant entry

Specific message requirements
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All content must comply with the business rules for the message.

301348 EUROSYSTEM UPDATE [ECB/TSWG review]: page 628 (RTGS UDFS-chapter
12.2.18.3)

|Remova| redundant entry

Specific message requirements

All content must comply with the business rules for the message.

302349 EUROSYSTEM UPDATE [ECB/TSWG review]: page 633 (RTGS UDFS-chapter
12.2.19.3)

|Remova| redundant entry

Specific message requirements

All content must comply with the business rules for the message.

303350 EUROSYSTEM UPDATE [internal review]: page 506 (RTGS UDFS-chapter 12.2.20.1)
|Correction to CR63

In case of pagination, admi.007 ReceiptAcknowledgement message is used to inform the business sender of the

Account statement query about pagination and the respective switch to store-n-forward network ehannelservice.
Additionally, the respective response is provided via store-n-forward network ehannelservice.

304351 EUROSYSTEM UPDATE [internal review]: page 509/510 (RTGS UDFS-chapter
12.2.20.3)

|Correction of Utilisation

Message item
Bank Transaction Code

Transaction code;-used-forpacs-004;pacs-008;
/Document/BkToCstmrStmt/Stmt/Ntry/BKTXCd/ | paes-009-and-paes-010:
Prtry/Cd [...]

Utilisation
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Debtor Account [...]
/Document/BkToCstmrStmt/Stmt/Ntry/NtryDtls/ For AS transfer:
TxDtls/RItdPties/DbtrAcct/Id/Othr/Id B e el

AS-transfer: Debtor cash account number of the
debited AS settlement bank.

Debtor sub-account number in case of AS
procedure "C".

[

Creditor Account [...]
/Document/BkToCstmrStmt/Stmt/Ntry/NtryDtls/ | For AS transfer:
TxDtls/RItdPties/CdtrAcct/Id/Othr/Id Provided-if-creditoraccount-number-is-used-in
AS-transfer- Creditor cash account number of
the credited AS settlement bank.

Creditor sub-account number in case of AS
procedure "C".

Table 263 - BankToCustomerStatement (camt.053)

305352 EUROSYSTEM UPDATE [ECB/TSWG review]: page 645 (RTGS UDES-chapter
12.2.20.3)

|Correction of amount usage case Statement Of Account in business scenario 998

Message item Utilisation

.1

Balance amount EUR 123500 203000
/Document/BkToCstmrStmt/Stmt/Bal/Amt/

Table 263 - BankToCustomerStatement (camt.053)

353EUROSYSTEM UPDATE [ECB/TSWG review]: page 651ff (RTGS UDFS-chapter 12.2.21.3)

|Correction of xpath for Business scenarios 41, 67, 70, 501, 503, 504, 521, 541, 544, 561, 581, 582

Message item Utilisation
Value Date [...]
BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/ValDt/DtFm

This change is applied to following 34 tables (on basis of RTGS UDFS 2.1.1):

284 - BankToCustomerDebitCreditNotification (camt.054)

285 - BankToCustomerCreditDebitNotification (camt.054) — usage case Credit Notification (Liquidity Order)
(Scenario 041)

286 - BankToCustomerCreditDebitNotification (camt.054) — usage case Credit Notification (Standing Order)
(Scenario 067)

287 - BankToCustomerCreditDebitNotification (camt.054) — usage case Credit Notification (Liquidity Order)
(Scenario 070)
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288 - DebitNotification (camt.054) — procedure A successful settlement (Scenario 501)

289 - CreditNotification (camt.054) — procedure A successful settlement (Scenario 501)

290 - DebitNotification (camt.054) — procedure A settlement failure (Scenario 503)

291 - CreditNotification (camt.054) — procedure A settlement failure (Scenario 503)

292 - DebitNotification (camt.054) — procedure A with guarantee fund mechanism (Scenario 504)

293 - DebitNotification (camt.054) — procedure A with guarantee fund mechanism (Scenario 504)

294 - DebitNotification (camt.054) — procedure A with guarantee fund mechanism (Scenario 504)

295 - CreditNotification (camt.054) — procedure A with guarantee fund mechanism (Scenario 504)

296 - DebitNotification (camt.054) — procedure B successful settlement (Scenario 521)

297 - CreditNotification (camt.054) — procedure B successful settlement (Scenario 521)

298 - DebitNotification (camt.054) — procedure C successful settlement (Scenario 541)

299 - DebitNotification (camt.054) — procedure C successful settlement (Scenario 541)

300 - DebitNotification (camt.054) — procedure C successful settlement (Scenario 541)

301 - CreditNotification (camt.054) — procedure C successful settlement (Scenario 541)

302 - DebitNotification (camt.054) — procedure C successful settlement (Scenario 541)

303 - CreditNotification (camt.054) — procedure C successful settlement (Scenario 541)

304 - CreditNotification (camt.054) — procedure C successful settlement (Scenario 541)

305 - DebitNotification (camt.054) — procedure C partial settlement (Scenario 544)

306 - DebitNotification (camt.054) — procedure C partial settlement (Scenario 544)

307 - DebitNotification (camt.054) — procedure C partial settlement (Scenario 544)

308 - CreditNotification (camt.054) — procedure C partial settlement (Scenario 544)

309 - CreditNotification (camt.054) — procedure C partial settlement (Scenario 544)

310 - CreditNotification (camt.054) — procedure C partial settlement (Scenario 544)

311 - CreditNotification (camt.054) — procedure C partial settlement (Scenario 544)

312 - DebitNotification (camt.054) — procedure D successful settlement with liquidity adjustment (Scenario 561)

313 - CreditNotification (camt.054) — procedure D successful settlement with liquidity adjustment (Scenario 561)

314 - DebitNotification (camt.054) — procedure E successful settlement (Scenario 581)

315 - CreditNotification (camt.054) — procedure E successful settlement (Scenario 581)
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316 - CreditNotification (camt.054) — procedure E successful settlement (Scenario 582)

317 - DebitNotification (camt.054) — procedure E successful settlement (Scenario 582)

306354 EUROSYSTEM UPDATE [internal review]: page 519 (RTGS UDFS-chapter 12.2.21.3)

|Correction of Utilisation

Message item Utilisation

Debtor Account [...]
/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/ | For AS transfer:
NtryDtls/TxDtls/RItdPties/DbtrAcct/Id/Othr/Id Provided-if debtoraccount numberis used-in

AS-transfer- Debtor cash account number of the
debited AS settlement bank.

Debtor sub-account number in case of AS
procedure "C".

L

Creditor Account [...]
/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/ | For AS transfer:
NtryDtls/TxDtls/RItdPties/CdtrAcct/Id/Othr/Id Provided-if creditoraccount-numberis-used-in
AS-transfer: Creditor cash account number of
the credited AS settlement bank.

Creditor sub-account number in case of AS
procedure "C".

Table 265 - BankToCustomerDebitCreditNotification (camt.054)

307355 EUROSYSTEM UPDATE [internal review]: page 523 (RTGS UDFS-chapter 12.2.21.3)

|Additional details to business scenario 067

Usage case: Credit Notification (Standing Order) (Scenario 067)

In this usage example, RTGS is advising the owner of an RTGS Account (with ID
“RTGSDCPBBBDEFFXXXEUROA01”) of a credit of EUR 750,000 which has been made to that account, resulting

from the settlement of a standing order.:

The instructing standing order can be identified using the business sender’s references of Instruction Id and

EndToEnd-Id which are also supplied on the camt.054.

308356 EUROSYSTEM UPDATE [internal review]: page 525 (RTGS UDFS-chapter 12.2.21.3)

|Corrections to business scenario 501-1D

Message item Utilisation
COBADEFEXXX

Instructing Agent BIC
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/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/Nt
ryDtls/TxDtls/RItdAgts/InstgAgt/Fininstnid/BICFI

Instructed Agent BIC

/Document/BKToCstmrDbtCdtNtfctn/Ntfctn/Ntry/N
tryDtls/TxDtls/RItdAgts/InstdAgt/FinInstnld/BICFI

MARKDEFFCLC

Table xxx - DebitNotification (camt.054) — procedure A successful settlement (Scenario 501)

Usage case example: camt.054_AS-A_DebitNotification_bs501-1D.xml

|Corrections to business scenario 501-2C

Instructed Agent BIC

/Document/BKToCstmrDbtCdtNtfctn/Ntfctn/Ntry/N
tryDtls/TxDtls/RItdAgts/InstdAgt/FinInstnId/BICFI

Message item Utilisation
MARKDEFFCLC
Instructing Agent BIC
/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/Nt
ryDtls/TxDtls/RItdAgts/InstgAgt/FinInstnid/BICFI
SOLADEST600

Table xxx - CreditNotification (camt.054) — procedure A successful settlement (Scenario 501)

Usage case example: camt.054_AS-A_CreditNotification_bs501-2C.xml

309357 EUROSYSTEM UPDATE [internal review]: page 525 (RTGS UDFS-chapter 12.2.21.3)

|Corrections to business scenario 503-1D

Instructed Agent BIC

/Document/BKToCstmrDbtCdtNtfctn/Ntfctn/Ntry/N
tryDtls/TxDtls/RItdAgts/InstdAgt/FinInstnId/BICFI

Message item Utilisation
UBSWCHZHXXX
Instructing Agent BIC
/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/Nt
ryDtls/TxDtls/RItdAgts/InstgAgt/FinInstnld/BICFI
MARKDEFFCLC

Table xxx - DebitNotification (camt.054) — procedure A settlement failure (Scenario 503)

Usage case example: camt.054_AS-A_DebitNotification_bs503-1D.xml

|Corrections to business scenario 503-1D

Message item

Utilisation

Instructing Agent BIC
/Document/BKToCstmrDbtCdtNtfctn/Ntfctn/Ntry/Nt
ryDtls/TxDtls/RItdAgts/InstgAgt/FinInstnld/BICFI

MARKDEFFCLC
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Instructed Agent BIC
/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/N

tryDtls/TxDtls/RItdAgts/InstdAgt/FinInstnId/BICFI

UBSWCHZHXXX

Table xxx - CreditNotification (camt.054) — procedure A settlement failure (Scenario 503)

Usage case example: camt.054_AS-A_CreditNotification_bs503-1D.xml

310358 EUROSYSTEM UPDATE [internal review]: page 525 (RTGS UDFS-chapter 12.2.21.3)

|Corrections to business scenario 504-1D

Instructed Agent BIC

/Document/BKToCstmrDbtCdtNtfctn/Ntfctn/Ntry/N
tryDtls/TxDtls/RItdAgts/InstdAgt/FinInstnId/BICFI

Message item Utilisation
SOLADEST600
Instructing Agent BIC
/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/Nt
ryDtls/TxDtls/RItdAgts/InstgAgt/Fininstnid/BICFI
MARKDEFFCLC

Table xxx - DebitNotification (camt.054) — procedure A with guarantee fund mechanism (Scenario 504)

Usage case example: camt.054_AS-A_DebitNotification_bs504-1D.xml

|Corrections to business scenario 504-GF

Instructed Agent BIC

/Document/BKToCstmrDbtCdtNtfctn/Ntfctn/Ntry/N
tryDtls/TxDtls/RItdAgts/InstdAgt/FinInstnId/BICFI

Message item Utilisation
MARKDEFFCLC
Instructing Agent BIC
/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/Nt
ryDtls/TxDtls/RItdAgts/InstgAgt/FinInstnid/BICFI
COBADEBB120

Table xxx - DebitNotification (camt.054) — procedure A with guarantee fund mechanism (Scenario 504)

Usage case example: camt.054_AS-A_DebitNotification_bs504-GF.xml

|Corrections to business scenario 504-3D

Message item

Utilisation

Instructing Agent BIC
/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/Nt
ryDtls/TxDtls/RItdAgts/InstgAgt/Fininstnid/BICFI

SOGEFRPPHCM
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Instructed Agent BIC

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/N
tryDtls/TxDtls/RItdAgts/InstdAgt/FinInstnId/BICFI

MARKDEFFCLC

Table xxx - DebitNotification (camt.054) — procedure A with guarantee fund mechanism (Scenario 504)

Usage case example: camt.054_AS-A_DebitNotification_bs504-3D.xml

|Corrections to business scenario 504-4C

Instructed Agent BIC

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/N
tryDtls/TxDtls/RItdAgts/InstdAgt/FinInstnId/BICFI

Message item Utilisation
MARKDEFFCLC
Instructing Agent BIC
/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/Nt
ryDtls/TxDtls/RItdAgts/InstgAgt/Fininstnid/BICFI
SOLADEST861

Table xxx - CreditNotification (camt.054) — procedure A with guarantee fund mechanism (Scenario 504)

Usage case example: camt.054_AS-A_CreditNotification_bs504-4C.xml

311359 EUROSYSTEM UPDATE [internal review]: page 525 (RTGS UDFS-chapter 12.2.21.3)

|Corrections to business scenario 521-1D

Instructed Agent BIC

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/N
tryDtls/TxDtls/RItdAgts/InstdAgt/FinInstnld/BICFI

Message item Utilisation
COBADEFFXXX
Instructing Agent BIC
/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/Nt
ryDtls/TxDtls/RItdAgts/InstgAgt/Fininstnid/BICFI
MARKDEFFCLC

Table xxx - DebitNotification (camt.054) — procedure B successful settlement (Scenario 521)

Usage case example: camt.054_AS-B_DebitNotification_bs521-1D.xml

|Corrections to business scenario 521-2C

Instructed Agent BIC

Message item Utilisation
MARKDEFFCLC
Instructing Agent BIC
/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/Nt
ryDtls/TxDtls/RItdAgts/InstgAgt/FinInstnid/BICFI
UBSWCHZHXXX
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/Document/BKToCstmrDbtCdtNtfctn/Ntfctn/Ntry/N
tryDtls/TxDtls/RItdAgts/InstdAgt/FinInstnId/BICFI

Table xxx - CreditNotification (camt.054) — procedure B successful settlement (Scenario 521)

Usage case example: camt.054_AS-B_CreditNotification_bs521-2C.xml

312360 EUROSYSTEM UPDATE [internal review]: page 525 (RTGS UDFS-chapter 12.2.21.3)

|Corrections to business scenario 541-1D

Related Parties Creditor Account

/Document/BKToCstmrDbtCdtNtfctn/Ntfctn/Ntry/N
tryDtls/TxDtls/RItdPties/CdtrAcct/Id/Othr/Id

Message item Utilisation
RDEEURCOBADEFFXXXCOBADEFFXXX
Related Parties Debtor Account
/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/N
tryDtls/TxDtls/RItdPties/DbtrAcct/Id/Othr/Id
UDEEURCOBADEFFXXX16COBADEFFXXX0001

Table xxx - DebitNotification (camt.054) — procedure C successful settlement (Scenario 541)

Usage case example: camt.054_AS-C_DebitNotification_bs541-1D.xml

|Corrections to business scenario 541-2D

Message item

Utilisation

Related Parties Debtor Account

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/N
tryDtls/TxDtls/RItdPties/DbtrAcct/Id/Othr/Id

RDEEURSOLADESTXXXSOLADEST600

Related Parties Creditor Account

/Document/BKToCstmrDbtCdtNtfctn/Ntfctn/Ntry/N
tryDtls/TxDtls/RItdPties/CdtrAcct/Id/Othr/Id

UDEEURSOLADESTXXX16SOLADEST6000001

Table xxx - DebitNotification (camt.054) — procedure C successful settlement (Scenario 541)

Usage case example: camt.054_AS-C_DebitNotification_bs541-2D.xml

|Corrections to business scenario 541-6D

Message item

Utilisation

Instructing Agent BIC
/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/Nt

ryDtls/TxDtls/RItdAgts/InstgAgt/FinInstnid/BICFI

SOLADEST600
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Instructed Agent BIC

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/N
tryDtls/TxDtls/RItdAgts/InstdAgt/FinInstnId/BICFI

SOLADEST600

Related Parties Debtor-Aceount
Decument/BiFoCstmrDbtCdtNtfetn/Ntfctn/NEry/N
tryDts/TxDHs/RitdPties/PbtrAcet/Id/Othr/td

Related Parties Creditor Account

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/N
tryDtls/TxDtls/RItdPties/CdtrAcct/Id/Othr/Id

UDEEURSOLADESTXXX16SOLADEST6000001

Table xxx - DebitNotification (camt.054) — procedure C successful settlement (Scenario 541)

Usage case example: camt.054_AS-C_DebitNotification_bs541-6D.xml

|Corrections to business scenario 541-4D

Instructed Agent BIC

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/N
tryDtls/TxDtls/RItdAgts/InstdAgt/FinInstnld/BICFI

Message item Utilisation
SOLADEST600
Instructing Agent BIC
/Document/BKToCstmrDbtCdtNtfctn/Ntfctn/Ntry/Nt
ryDtls/TxDtls/RItdAgts/InstgAgt/Fininstnid/BICFI
MARKDEFCLC

Table xxx - DebitNotification (camt.054) — procedure C successful settlement (Scenario 541)

Usage case example: camt.054_AS-C_DebitNotification_bs541-4D.xml

|Corrections to business scenario 541-5C

Instructed Agent BIC

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/N
tryDtls/TxDtls/RItdAgts/InstdAgt/FinInstnId/BICFI

Message item Utilisation
MARKDEFFCLC
Instructing Agent BIC
/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/Nt
ryDtls/TxDtls/RItdAgts/InstgAgt/FinInstnld/BICFI
COBADEFFXXX

Table xxx - CreditNotification (camt.054) — procedure C successful settlement (Scenario 541)

Usage case example: camt.054_AS-C_CreditNotification_bs541-5C.xml
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|Corrections to business scenario 541-7C

Message item

Utilisation

End To End ID
/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/N
tryDtls/TxDtls/Refs/EndToEndId

1re021b544FOP-BAHId Inc021b541-BAHId-4

Related Parties Creditor Account
/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/N
tryDtls/TxDtls/RItdPties/CdtrAcct/Id/Othr/Id

UDEEURCOBADEFFXXX16COBADEFFXXX0001
RDEEURCOBADEFFXXXCOBADEFFXXX

Related Parties Debtor Account

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/N
tryDtls/TxDtls/RItdPties/DbtrAcct/Id/Othr/Id

UDEEURCOBADEFFXXX16COBADEFFXXX0001

Bebtor-Agent BIC

Bocument/BiToCstmrbbtCdiNtfetn/Nefetn/Niry/N
| tryBéis/PxDHs/RitdAgts/Dbtrigt/Fintastnld/BICH

Table xxx - CreditNotification (camt.054) — procedure C successful settlement (Scenario 541)

Usage case example: camt.054_AS-C_CreditNotification_bs541-7C.xml

|Corrections to business scenario 541-9C

Message item

Utilisation

End To End ID
/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/N
tryDtls/TxDtls/Refs/EndToEndId

1re021b544FOP-BAHId Inc021b541-BAHId-4

Related Parties Creditor Account
/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/N
tryDtls/TxDtls/RItdPties/CdtrAcct/Id/Othr/Id

UDEEURSOLADESTXXX16SOLADEST606000+
RDEEURSOLADESTXXXSOLADEST600

Related Parties Debtor Account

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/N
tryDtls/TxDtls/RItdPties/DbtrAcct/Id/Othr/Id

UDEEURSOLADESTXXX16SOLADEST6000001

Bebtor-AgentBIC

Bocument/BiToCstmrbbtCdiNtfetn/Nifetn/Niry/N
| tryBtis/PxDis/RitdAgts/PbtrAgt/Fintastnld/BICH

Table xxx - CreditNotification (camt.054) — procedure C successful settlement (Scenario 541)

Usage case example: camt.054_AS-C_CreditNotification_bs541-9C.xml

306



T2/T2S Consolidation

Change Request: CSLD CR0064 SYS

313361 EUROSYSTEM UPDATE [internal review]: page 525 (RTGS UDFS-chapter 12.2.21.3)

|Corrections to business scenario 544-1D

Message item

Utilisation

Related Parties Creditor Account
/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/N
tryDtls/TxDtls/RItdPties/CdtrAcct/Id/Othr/Id

UDEEURCOBADEFFXXX16COBADEFFXXX0001

Related Parties Debtor Account

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/N
tryDtls/TxDtls/RItdPties/DbtrAcct/Id/Othr/I1d

UDEEURCOBABEFFXXXI6COBADEFFXXX000+
RDEEURCOBADEFFXXXCOBADEFFXXX

Table xxx - DebitNotification (camt.054) — procedure C successful settlement (Scenario 544)

Usage case example: camt.054_AS-C_DebitNotification_bs544-1D.xml

|Corrections to business scenario 544-2D

Message item

Utilisation

Account Identification
/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Acct/
1d/Othr/Id

RIFGSBCPBCCDEFFACLEUROABLRDEEURS
OLADESTXXXSOLADEST600

Related Parties Creditor Account
/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/
NtryDtls/TxDtls/RItdPties/CdtrAcct/Id/Othr/Id

UDEEURSOLADESTXXX16SOLADEST6000001

Related Parties Debtor Account

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry
/NtryDtls/TxDtls/RItdPties/DbtrAcct/Id/Othr/1d

UBEEURSOLADESTHXOOKI6SOLADEST600000+
RDEEURSOLADESTXXXSOLADEST600

Table xxx - DebitNotification (camt.054) — procedure C partial settlement (Scenario 544)

Usage case example: camt.054_AS-C_DebitNotification_bs544-2D.xml

314362 EUROSYSTEM UPDATE [internal review]: page 525 (RTGS UDFS-chapter 12.2.21.3)

|Corrections to business scenario 544-7D

Message item

Utilisation

Account Identification
/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Acct/
1d/Othr/Id

ASCCDEFFPBAADERFXXXASAQO000LUDEE
URCOBADEFFXXX16COBADEFFXXX0001

Instructing Agent BIC
/Document/BKToCstmrDbtCdtNtfctn/Ntfctn/Ntry/
NtryDtls/TxDtls/RItdAgts/InstgAgt/Fininstnld/BIC
=]

COBADEFEXXX

Instructed Agent BIC
/Document/BKToCstmrDbtCdtNtfctn/Ntfctn/Ntry/

NtryDtls/TxDtls/RItdAgts/InstdAgt/Fininstnid/BIC
Fl

MARKDEFFCLC
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Table xxx - DebitNotification (camt.054) — procedure C partial settlement (Scenario 544)

Usage case example: camt.054_AS-C_DebitNotification_bs544-7D.xml

315363 EUROSYSTEM UPDATE [internal review]: page 525 (RTGS UDFS-chapter 12.2.21.3)

|Corrections to business scenario 544-8C

In this example, RTGS is informing the payment bank owning a subaccount (id:

UDEEURCOBADEFFXXX16COBADEBB1200001) of an amount of EUR79500 which was credited to the

subaccount at 14:22:01. The credit was instructed in an ASTI message from an ancillary system in relation to the

references shown.

Message item Utilisation
Account Identification ASCCDEFFPBBBDEFFXXXASAOOO0001UDEE
/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Acct/ | URUBSWCHZHXXX16UBSWCEHZHZ0A0001
1d/Othr/1d
UDEEURCOBADEFFXXX16COBADEBB12000
01
Instructing Agent BIC MARKDEFFCLC
/Document/BKToCstmrDbtCdtNtfctn/Ntfctn/Ntry/
NtryDtls/TxDtls/RItdAgts/InstgAgt/Fininstnld/BIC
Fl
Instructed Agent BIC COBADEBB120

/Document/BKToCstmrDbtCdtNtfctn/Ntfctn/Ntry/
NtryDtls/TxDtls/RItdAgts/InstdAgt/Fininstnid/BIC
Fl

Table xxx - CreditNotification (camt.054) — procedure C partial settlement (Scenario 544)

Usage case example: camt.054_AS-C_CreditNotification_bs544-8C.xml

316364 EUROSYSTEM UPDATE [internal review]: page 525 (RTGS UDFS-chapter 12.2.21.3)

|Corrections to business scenario 544-9C

Message item Utilisation

Account Identification RTGSBCPBAABDEFFACIEUROAGIRDEEUR
/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Acct/ | COBADEFFXXXCOBADEFFXXX

1d/Othr/Id

1reB21b544EOP-BAHId Inc021b544-BAHId-4

End To End ID
/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry
/NtryDtls/TxDtls/Refs/EndToEndId
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UDEEURCOBADEFFXXX16COBADEFFXXX0
Related Parties Debtor Account 001

/Document/BKkToCstmrDbtCdtNtfctn/Ntfctn/Ntry
/NtryDtls/TxDtls/RItdPties/DbtrAcct/Id/Othr/Id

UDEEURCOBADEFFXXX16COBADEFFXXX0
Related Parties Creditor Account 001
RDEEURCOBADEFFXXXCOBADEFFXXX

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry
/NtryDtls/TxDtls/RItdPties/CdtrAcct/Id/Othr/Id

Bebtor-Agent BIC
{Becument/BkToCstmrDbtCdNtfetn/Nifetn/Ntry
{NtryBHs/ TxDHs/RItdAgts/DbtrAgt/Fintnstatd/BE
EFt

Table xxx - CreditNotification (camt.054) — procedure C partial settlement (Scenario 544)

Usage case example: camt.054_AS-C_CreditNotification_bs544-9C.xml

317365 EUROSYSTEM UPDATE [internal review]: page 525 (RTGS UDFS-chapter 12.2.21.3)

|Corrections to business scenario 544-10C

In  this  example, RTGS is informing the payment  bank  owning a DCA (id:

RDEEURCOBADEFFXXXCOBADEBB120) of an amount of EUR79500 which was credited to the DCA from a linked

subaccount at 15:00:01. The credit was instructed during the processing of an End Of Procedure C.

|Corrections to business scenario 544-9C

Message item [ Utilisation
1ne821b544EOP-BAHId Inc021b544-BAHId-4

End To End ID
/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry
/NtryDtls/TxDtls/Refs/EndToEndId
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UDEEURCOBADEFFXXX16COBADEBB1200001

Related Parties Debtor Account

/Document/BKkToCstmrDbtCdtNtfctn/Ntfctn/Ntry
/NtryDtls/TxDtls/RItdPties/DbtrAcct/Id/Othr/Id

YBEEURCOBADEFFOOI6COBADEBB1200001
Related Parties Creditor Account RDEEURCOBADEFFXXXCOBADEBB120

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry
/NtryDtls/TxDtls/RItdPties/CdtrAcct/Id/Othr/Id

Bebtor-Agent BIC
{Becument/BkToCstmrDbtCdNtfetn/Nifetn/Ntry
{NtryBHs/ TxDHs/RItdAgts/DbtrAgt/Fintnstaid/BE
EFt

Table xxx - CreditNotification (camt.054) — procedure C partial settlement (Scenario 544)

Usage case example: camt.054_AS-C_CreditNotification_bs544-10C.xml

318366 EUROSYSTEM UPDATE [internal review]: page 525 (RTGS UDFS-chapter 12.2.21.3)

|Corrections to business scenario 544-11C

Message item Utilisation

Account Identification RTGSDCPBCCDEFFACIEUROAQIRDEEURS
/Document/BKToCstmrDbtCdtNtfctn/Ntfctn/Acct/ | OLADESTXXXSOLADEST600

1d/Othr/Id

Ire021b544E0P-BAHId Inc021b544-BAHId-4
End To End ID
/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry
/NtryDtls/TxDtls/Refs/EndToEndId

UDEEURSOLADESTXXX16SOLADEST6000001

Related Parties Debtor Account

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry
[NtryDtls/TxDtls/RItdPties/DbtrAcct/Id/Othr/Id

UDEEURSOLABES X L6 SOLADEST606606+
Related Parties Creditor Account RDEEURSOLADESTXXXSOLADEST600

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry
/NtryDtls/TxDtls/RItdPties/CdtrAcct/Id/Othr/Id
e e
/Document/BkToCstmiDBICAINHetn/Netn/Nuy/
NtryDtls/TxDtls/RItdAgts/DbtrAgt/Fininstnld/BIC
F

Table xxx - CreditNotification (camt.054) — procedure C partial settlement (Scenario 544)

Usage case example: camt.054_AS-C_CreditNotification_bs544-11C.xml
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319367 EUROSYSTEM UPDATE [internal review]: page 525 (RTGS UDFS-chapter 12.2.21.3)

|Corrections to business scenario 561-1D

Message item

Utilisation

Account Identification
/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Acct/
1d/Othr/Id

RTGSDCPBAABDEFFACIEUROAOIRDEEUR
COBADEFFXXXCOBADEFFXXX

Table xxx - DebitNotification (camt.054) — procedure D successful settlement with liquidity adjustment (Scenario 561)

Usage case example: camt.054_AS-D_DebitNotification_bs561-1D.xml

320368 EUROSYSTEM UPDATE [internal review]: page 525 (RTGS UDFS-chapter 12.2.21.3)

|Corrections to business scenario 561-3C

Message item

Utilisation

Account Identification
/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Acct/
1d/Othr/Id

RTGSDCPBCCBDEFFACIEUROAOIRDEEUR
SOLADESTXXXSOLADEST600

Instructing Agent BIC
/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/

NtryDtls/TxDtls/RItdAgts/InstgAgt/Fininstnid/BIC
Fl

MARKDEFFCLC

Instructed Agent BIC
/Document/BKToCstmrDbtCdtNtfctn/Ntfctn/Ntry/

NtryDtls/TxDtls/RItdAgts/InstdAgt/Fininstnld/BIC
Fl

SOLADEST600

Table xxx - CreditNotification (camt.054) — procedure D successful settlement with liquidity adjustment (Scenario

561)

Usage case example: camt.054_AS-D_CreditNotification_bs561-3C.xml

321369 EUROSYSTEM UPDATE [internal review]: page 525 (RTGS UDFS-chapter 12.2.21.3)

|Corrections to business scenario 581-1D

Message item

Utilisation

Account Identification
/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Acct/
1d/Othr/Id

RTGSDCPBBBBEFFXXXEUROAOLRDEEURU
BSWCHZHXXXUBSWCHZHXXX

Instructing Agent BIC
/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/

NtryDtls/TxDtls/RItdAgts/InstgAgt/Fininstnid/BIC
Fl

UBSWCHZHXXX

Instructed Agent BIC
/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/
NtryDtls/TxDtls/RItdAgts/InstdAgt/Fininstnid/BIC
Fl

COBADEBB120
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Table xxx - DebitNotification (camt.054) — procedure E successful settlement (Scenario 581)

Usage case example: camt.054_AS-E_DebitNotification_bs581-1D.xml

322370 EUROSYSTEM UPDATE [internal review]: page 525 (RTGS UDFS-chapter 12.2.21.3)

|Corrections to business scenario 581-2C

Message item

Utilisation

Account Identification
/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Acct/
1d/Othr/Id

RTGSDCPBCCDEFFACIEUROAOIRDEEURS
OLADESTXXXSOLADEST600

Instructing Agent BIC
/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/
NtryDtls/TxDtls/RItdAgts/InstgAgt/Fininstnid/BIC
El

COBADEBB120

Instructed Agent BIC
/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/

NtryDtls/TxDtls/RItdAgts/InstdAgt/Fininstnld/BIC
FI

SOLADEST600

Table xxx - CreditNotification (camt.054) — procedure E successful settlement (Scenario 581)

Usage case example: camt.054_AS-E_CreditNotification_bs581-2C.xml

323371 EUROSYSTEM UPDATE [internal review]: page 525 (RTGS UDFS-chapter 12.2.21.3)

|Corrections to business scenario 582-1C

Message item

Utilisation

Account Identification
/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Acct/
1d/Othr/Id

RTGSDCPBCCBEFFACIEUROAGIRDEEURS
OLADESTXXXSOLADEST600

Instructing Agent BIC
/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/

NtryDtls/TxDtls/RItdAgts/InstgAgt/Fininstnid/BIC

Fl

COBADEBB120

Instructed Agent BIC
/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/
NtryDtls/TxDtls/RItdAgts/InstdAgt/Fininstnid/BIC

Fl

SOLADEST600

Table xxx - CreditNotification (camt.054) — procedure E successful settlement (Scenario 582)

Usage case example: camt.054_AS-E_CreditNotification_bs582-1C.xml

324372 EUROSYSTEM UPDATE [internal review]: page 525 (RTGS UDFS-chapter 12.2.21.3)

|Corrections to business scenario 582-4D

[ Message item

[ Utilisation
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Account Identification
/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Acct/
1d/Othr/Id

RTGSDCPBCCDEFFAC2EUROABIRDEEURS
OLADESTXXXSOLADEST861

Instructing Agent BIC

SOLADEST861

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/
NtryDtls/TxDtls/RItdAgts/InstgAgt/Fininstnid/BIC
Fl

Instructed Agent BIC
/Document/BKToCstmrDbtCdtNtfctn/Ntfctn/Ntry/
NtryDtls/TxDtls/RItdAgts/InstdAgt/Fininstnld/BIC
Fl

COBADEBB120

Table xxx - DebitNotification (camt.054) — procedure E successful settlement (Scenario 582)

Usage case example: camt.054_AS-E_DebitNotification_bs582-4D.xml

325373 EUROSYSTEM UPDATE [ECB/TSWG review]: page 710 (RTGS UDFS-chapter
12.2.22.3)

|Remova| redundant entry

Specific message contents

All content must comply with the business rules for the message.

326374 EUROSYSTEM UPDATE [internal review]_and [ECB/TSWG review]: page 530-538
(RTGS UDFS-chapter 12.2.22.3)

|Correction of typo

[...1Scenario 022

To ensure the correct payment is identified, the cancellation includes several data from the original pacs.008
message: the BAH-BizMsgldr, the end-to-end identification, the payment amount (EUR 17,750) and the settlement
date (2019-10-07).

[...]Scenario 023

To ensure the correct payment is identified, the cancellation includes several data from the original pacs.008
message: the BAH-BizMsgldr, the End-to-End-Id, the payment amount (EUR74000) and the settlement date (2019-
10-06).

[...]Scenario 026

To ensure the correct payment is identified, the cancellation includes several data from the original pacs.009
message: the BAH-BizMsgldr, the end-to-end identification, the payment amount (EUR 147,000) and the
settlement date (8 October 2019).

[...]Scenario 027

To ensure the correct payment is identified, the cancellation includes several data from the original pacs.009
message: the BAH-BizMsgldr, the end-to-end identification, the payment amount (EUR 77,000) and the settlement
date (7 October 2019).

[...1Scenario 030
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To ensure the correct direct debit movement is identified, the cancellation includes several data from the original
pacs.010 message: the BAH-BizMsgldr, the end-to-end identification, the payment amount (EUR 89,000) and the

settlement date (8 October 2019).

[...1Scenario 031

To ensure the correct direct debit movement is identified, the cancellation includes several data from the original
pacs.010 message: the BAH-BizMsgldr, the end-to-end identification, the payment amount (EUR 53,500) and the

settlement date (7 October 2019).

|C0rrecti0n of Assigner Agent BIC Business Scenario 23 [ECB/TSWG review]

/Document/FIToFIPmtCxIReg/Assgnmt/Assgnr/
Agt/Fininstnld/BICFI

Message item Utilisation
Assigner Agent BIC SOLADEST. 600

Table 321 - FIToFIPaymentCancellationRequest (camt.056) — usage case Payment Order Revocation Request —

Successful return — Inbound (Scenario 023)

/Document/FIToFIPmtCxIReq/Assgnmt/Assgnr/

Message item Utilisation
L] [.]
Assigner Agent BIC SOLADEST. 600

Agt/FinlInstnid/BICFI

Table 322 - FIToFIPaymentCancellationRequest (camt.056) — usage case Payment Order Revocation Request —

Successful return — Qutbound (Scenario 023)

327375 EUROSYSTEM UPDATE [internal review]: page 540 (RTGS UDFS-chapter 12.3.1.2)

|Correction

The RTGS-specific schema and documentation in XSD/ExcelXSEL/PDF format as well as the message examples

are provided outside of this document under the following link:

328376 EUROSYSTEM UPDATE [ECB/TSWG review]: page 726 (RTGS UDFS-chapter

12.3.1.3)

|Remova| redundant entry

Specific message requirements (inbound) and specific message contents (outbound)

All content (inbound) must comply with the business rules for the message.
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377EUROSYSTEM UPDATE [ECB/TSWG review]: page 732 (RTGS UDFS-chapter 12.3.1.3)

[Deletion description of bs069 entry from business scenario description bs016 below Table 332

329378 EUROSYSTEM UPDATE [internal review]: page 448 (RTGS UDFS-chapter 12.3.2.2)

|Correction

The RTGS-specific schema and documentation in XSD/ExcelXCEL/PDF format as well as the message examples
are provided outside of this document under the following link:

330379 EUROSYSTEM UPDATE [ECB/TSWG review]: page 736 (RTGS UDFS-chapter
12.3.2.3

|Remova| redundant entry

Specific message contents

All content must comply with the business rules for the message.

331380 EUROSYSTEM UPDATE [internal review]: page 554-561 (RTGS UDFS-chapter
12.4.1.3)

|Correction of typo

[...]Scenario 020
The previous pacs.008 can be identified using the pacs.008 BAH BizMsgldr and the business sender’s references
of instruction ID and UETR, which are also supplied on the pacs.002.

[...]Scenario 023

The previous pacs.008 can be identified using the pacs.008 BAH BizMsgldr and the business sender’s references
of Instruction Id and UETR, which are also supplied on the pacs.002.

[...]

The previous pacs.004 can be identified using the pacs.004 BAH BizMsgldr and the business sender’s references
of Instruction Id and UETR, which are also supplied on the pacs.002.

[...1Scenario 024
The previous pacs.009 can be identified using the pacs.009 BAH BizMsgldr and the business sender’s references
of instruction ID and UETR, which are also supplied on the pacs.002.

315



T2/T2S Consolidation Change Request: CSLD CR0064 SYS

[...]Scenario 026
The previous pacs.009 can be identified using the pacs.009 BAH BizMsgldr and the business sender’s references
of instruction ID and UETR, which are also supplied on the pacs.002.

[...]Scenario 028

In this example, RTGS is advising the business sender of a previous pacs.009 message, subscribed for payment
order settlement notification (pacs.002), thatwhich has been settled by RTGS. The RTGS system reference and
settlement time are also given.

The previous pacs.009 can be identified using the pacs.009 BAH BizMsgldr and the business sender’s references
of Instruction Id and UETR which are also supplied on the pacs.002.

[...]Scenario 029
The previous pacs.010 can be identified using the pacs.010 BAH BizMsgldr and the business sender’s references
of instruction ID and UETR, which are also supplied on the pacs.002.

[...]Scenario 030
The previous pacs.010 is identified using the pacs.010 BAH BizMsgldr and the business sender’s references of
instruction 1D and UETR, which are also supplied on the pacs.002.

[...]Scenario 561

Usage case: procedure D successful settlement with liquidity adjustment (Scenario 561) — SBTI transfer order
settlement notification.

[...]

The previous pacs.009 can be identified using the pacs.009 BAH BizMsgldr and the business sender’s Instruction
Id which is also supplied on the pacs.002.

332381 EUROSYSTEM UPDATE [ECB/TSWG review]: page 754 (RTGS UDFS-chapter
12.4.2.3

|Rem0va| redundant entry

Specific message requirements (inbound) and specific message contents (outbound)

All content must comply with the business rules for the message.

333382 EUROSYSTEM UPDATE [internal review]: page 564 (RTGS UDFS-chapter 12.4.2.3)

|Correction of code utilisation, harmonisation with PART |

Message item Utilisation
Interbank Settlement Date [...]
/Document/PmtRtr/TxInf/IntrBkSttimDt RTGS only accepts the current business date,

or a future business date as allowed by the
RTGS future-datewarehoused payment period
parameter.

[..]

Table 292 - PaymentReturn (pacs.004)
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334383 EUROSYSTEM UPDATE [ECB/TSWG review]: page 764 (RTGS UDES-chapter
12.4.3.3

|Remova| redundant entry

Specific message requirements (inbound) and specific message contents (outbound)

All content must comply with the business rules for the message. For business rules applicable to
c ‘CreditTransfer rof ) : g . N}

335384 EUROSYSTEM UPDATE [internal review]: page 575 (RTGS UDFS-chapter 12.4.3.3)

|Correction of code utilisation, harmonisation with PART |

Message item Utilisation

Interbank Settlement Date [...]

/Document/FIToFICstmrCdtTrf/CdtTrfTxInf/IntrB | RTGS only accepts the current business date,

kSttimDt or a future business date as allowed by the
RTGS future-datewarehoused payment period
parameter.

[-]

Table 295 - CustomerCreditTransfer (pacs.008)

Usage case: Customer Credit Transfer settlement including indirect participants (Scenario 075)

In this example, the business sender has requested the payment of EUR47250 from an RTGS account
(with BIC “COBADEFFXXX") to an RTGS account (with BIC “SYBKDE22HAM") to be settled the
following day 10th October, 2019. Indirect participant on the debtor side is “COBADEFF075”, and on
the creditor side “SYBKDEK22CPHHP".

The expectation is that this payment will be settled, with the subsequent forwarding of the
pacs.008 to the next business receiver in the payment chain.

336385 EUROSYSTEM UPDATE [ECB/TSWG review]: page 790 (RTGS UDFS-chapter
12.4.4.3

|Remova| redundant entry

Specific message requirements (inbound) and specific message contents (outbound)
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All content must comply with the business rules for the message For business rules applicable to

337386 EUROSYSTEM UPDATE [internal review]_and [ECB/TSWG review]: page 592, 608
(RTGS UDFS-chapter 12.4.4.3)

Correction, Correction of code utilisation, harmonisation with PART I, Correction in BS 75 and 76 to CR62 due to
CSLD JIRA 942

Message item Utilisation

Interbank Settlement Date [...]
/Document/FICAtTrf/CdtTrfTxInf/IntrBkSttimDt RTGS only accepts the current business date,
or a future business date as allowed by the
RTGS future-datewarehoused payment period

parameter.

[...]
Creditor Account (Block) If provided it is ignored by RTGS for inbound
/Document/FICAtTrf/CdtTrfTxInf/CdtrAcct payment order and forwarded within the

outbound message
H-accountib-is-provideditIf used in SBTI
pacs.009 the Account number will be copied to
ASTransferNotice (pain.998) message.

Table 301 - FinanciallnstitutionCreditTransfer (pacs.009)

[...]
The Debtor fields represent the AS settlementpayment bank, the Creditor fields represent the settlement bank at
the AS.

L.

Usage case: Financial Institution Credit Transfer Order settlement including indirect participants

(Scenario 076)

In this example, the business sender has requested a payment of EUR63800 from an RTGS account
(with BIC “COBADEFFXXX") to an RTGS account (with BIC “SYBKDE22HAM") for same day
settlement. This is to take place on the same day as the message was created and sent on 10th
October, 2019. Indirect participant on the debtor side is “COBADEFF075”, and on the creditor side
“SYBKDEK22CPHHP".

The expectation is that this payment will be settled, with the subsequent forwarding of the pacs.009 to
the next business receiver in the payment chain.
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338387 EUROSYSTEM UPDATE [ECB/TSWG review]: page 811 (RTGS UDFS-chapter
12.4.5.3

|Remova| redundant entry

Specific message requirements (inbound) and specific message contents (outbound)

All content must comply with the business rules for the message-For business rules applicable to
EinanciallnstitutionDirectDebit refer to the chapter Index of validation rules and error codes.

339388 EUROSYSTEM UPDATE [internal review]: page 611 (RTGS UDFS-chapter 12.4.5.3)

|Correction of code utilisation, harmonisation with PART |

Message item Utilisation

Interbank Settlement Date [...]

/Document/FIDrctDbt/Cdtinstr/DrctDbtTxInf/Intr | RTGS only accepts the current business date,

BkSttimDt or a future business date as allowed by the
RTGS future-datewarehoused payment period
parameter.

L.]

Table 309 - FinanciallnstitutionDirectDebit (pacs.010)

340389 EUROSYSTEM UPDATE [internal review]: page 618 (RTGS UDFS-chapter 12.5.1.1)

|Correction of Message Scope

This chapter illustrates the ASTransferNotice message.

The ASTransferNotice message is sent by RTGS to an ancillary system. In procedure D it is used to notify the
ancillary system onabeut the settlement of a credited amount on the pertainingan AS technical account owned.
Additionally, in the context of cross-ancillary system settlement, the ASTransferNotice message is al-ways sent to
the receiving ancillary system.by-the-ancillary-system-orthe CB-

The ASTransferNotice message is used to indicate-a-successiully-settled-amount—Furthermorethismessage-is-only

used-te-indicate the arrival of a credit amount onte

| the sub-account in case of AS procedure C (only for cross-ancillary system settlement);

1 the technical account in case of AS procedure C.;

The ASTransferNotice message is not used to notify itwil-ret-give-netification of a debit movement.

Usage:

This message is used in AS procedures C and D. It will only indicate a successfully settled amount and does not

make any reference to failed or rejected orders, or to the unsettled portion of a partially settled order.

The ASTransferNotice message is used to notify credit entries in AS procedure D on the execution of
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| apredefined standing order liquidity transfer order;

| an immediate liquidity transfer order (received from a settlement bank);

|___across-ancillary system settlement.

The ASTransferNotice message is used to notify credit entries in case of AS procedure C on the execution of a cross-

ancillary system settlement.

The usage of this message can be found in chapter Usage of Messages.

341390 EUROSYSTEM UPDATE [internal review]: page 619 (RTGS UDFS-chapter 12.5.1.2)

|Correction

ResultingBalance

This building block is mandatoryeptionat and non-repetitive.

342391 EUROSYSTEM UPDATE [ECB/TSWG review]: page 822 (RTGS UDFS-chapter

12.5.1.3)

|Remova| false paragraph.

Specific message contents

A\ onte o omph/wi ha b a

ASTransferNotice referto-the chapterindex-of validationrules-and-errorcodes:

ForASTransierNotice-generatedfrom-a-sltandingorder—the-pavinentscheme-code-salways " SOR and-this-detail

343392 EUROSYSTEM UPDATE [internal review]: page 620 (RTGS UDFS-chapter 12.5.1.3)

|Correction of utilisation

Message item

Utilisation

Group Identification
/Document/pain.998.001.01/PrtryData/T2PrtryD
ata/GrpHdr/Grpld

RTGS business case identifier]D for the AS
transfer assigned by RTGS.Reference-assigned

; o - ;

Settlement Model Type
/Document/pain.998.001.01/PrtryData/T2PrtryD
ata/GrpHdr/SttimMdITp

Wheni-<PmtSchme/Cd> contains "CDS", this
field will contain “C” or “D” depending upon the
settlement procedure used by the ancillary

system whieh receivinged the credittransferred

In all other case.s, this field contains “D”.

Counter Part As BIC
/Document/pain.998.001.01/PrtryData/T2PrtryD
ata/GrpHdr/CtpAS

This block is only used for cross-AS credits (i.e.
in case payment scheme code "CDS" is used).
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This element identifies the counterpart of the
cross-AS instruction.
BIG-which-identifies-the-anc _a- 5”555‘6 Wi

First agent account Id Element used if payment scheme code is
/Document/pain.998.001.01/PrtryData/T2PrtryD | "CDS". Identifies the debit-side account via the
ata/Pmtinf/FrstAgtAcct/DmstAcct/Id associated BIC.

Final agent account |d
/Document/pain.998.001.01/PrtryData/T2PrtryD | H-paymentscheme-code-is"SORer"CUO";
ata/Pmtinf/PmtTx/FnlAgtAcct/DmstAcct/Id thisfield-is-not-used-

) ) ¢
Element used if payment scheme code is

"CDS". Identifies the credit side account via the
associated BIC

Resulting Balance
This element is populated for settlement procedures "C" and "D".

Table xxx - ASTransferNotice (pain.998 ASTN)

344393 EUROSYSTEM UPDATE [ECB/TSWG review]: page 831 (RTGS UDFS-chapter
12.5.2.3

|Remova| redundant entry

Specific message contents

All content must comply with the business rules for the message.

345394 EUROSYSTEM UPDATE [ECB/TSWG review]: page 856 (RTGS UDFS-chapter
12.5.3.3)

|Removal redundant entry

tsSpecific message requirements

All content must comply with the business rules for the message. Forbusiness rules applicable to
A ansferlnitiationrefer to-the chapter ex-of validationrules-a
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346395 EUROSYSTEM UPDATE [internal review]: page 625 (RTGS UDFS-chapter 12.5.3.3)

|Correction of utilisation in ASTI BS 522

Usage case: Procedure B settlement failure (Scenario 522)

In this example, an ancillary system (with a party BIC: ASBBBEFFXXXMARKDEFFCLC) is requesting immediate
settlement for one pair of AS transfer orders using AS Procedure B. The message was created / sent at 11:10am
and requires immediate settlement within 5 minutes.

The first AS transfer order debits EUR58250 from a payment bank's DCA (account-BIC:
PBBBDEFFXXXCOBADEFFXXX) and credits the AS technical account (account-BIC:
ASBBBEFFXXXMARKDEFFCLC); the second AS transfer order takes the EUR58250 from the AS technical account
and credits a different payment bank’s DCA (account-BIC: PBAADEFFACISOGEFRPPHCM).

347396 EUROSYSTEM UPDATE [internal review]: page 625 (RTGS UDFS-chapter 12.5.3.3)

|Correction of utilisation in ASTI BS 541

Usage case: Procedure C successful settlement (Scenario 541)

In this example, an ancillary system (with a party BIC: ASCCBEFROOXMARKDEFFCLC) is requesting same-day
settlement of a pair of AS transfer orders using AS Procedure C. The message was created/sent at 14:22 for

immediate settlement.

The first AS transfer order debits EUR113000 from a payment bank’s subaccount (id:
ASCCBEFFRPBCCDERROO(ASABO000LUDEEURSOLADESTXXX16SOLADEST6000001) and credits the AS
technical account (account-BIC: ASCCBEFFXXXMARKDEFFCLC) the second AS transfer order takes the
EUR113000 from the AS technical account and credits a different payment bank’s sub-account (id:
ASCCBEFFPBAADERFXXXASABO0001UDEEURCOBADEFFXXX16COBADEFFXXX0001).

348397 EUROSYSTEM UPDATE [internal review]_and [ECB/TSWG review]: page 857 625
(RTGS UDFS-chapter 12.5.3.3)

|Correction of utilisation in ASTI BS 561

Message item Utilisation

[...] [...]

Scheduled Time Information Period Type The Information Period is only applicable to
/Document/pain.998.001.01/PrtryData/T2PrtryD | Settlement Model Type/Procedure A, B and E.
ata/GrpHdr/SchdldTm/InfPrdTp If Settlement Model Type is "A", e+"B" or

“E” the Information Period Type may only
contain "AGRE". In this case the Settlement
Bank is informed of the Scheduled Time and
has the possibility to disagree.-
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Information Period Type only contain "INFO"
For-all other values of Settlement Model Type.

‘o rac s B < infor
abeutthe-SeheduledFime-hutdoesneothave
the possibility-to-disagree:

[

[

Credit Transfer Type Identification
/Document/pain.998.001.01/PrtryData/T2PrtryD
ata/Pmtinf/CdtTrfTpld/SttimPrty/PmtSchme/Cd

SEFCU

[

Table 394xxx - ASTransferlnitiation (pain.998 ASTI) - procedure D successful settlement with liquidity adjustment

(bs561)

349398 EUROSYSTEM UPDATE [internal review] and [ECB/TSWG review]: page 627/628898f.
(RTGS UDFS-chapter 13.1 Index of validation rules and error codes)

|Review of validation rules due to testing [...]

For updates of validation rule table please refer to attached excel file on validation rules.

|add a short preamble to introduce table in chapter "13.1 Index of validation rules and error codes [...]

Following a detailed list of error messages and their descriptions are provided. For further details on the GUI refer

to the UHB.

The set of business validation rules partially encompasses validations which are not applicable to a certain xpath
e. g. for generic rules for multiple messages or generic rule for certain messages type. For those cases the"xpath

of inbound message for validation" does not provide an information and is therefore left empty.

correspond-to-thoserule-Ds-and-erorcodesusetin HVPS—andHS 020022
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399EUROSYSTEM UPDATE [due to testing]: page 899 (RTGS UDFS-chapter 13.1 Index of
validation rules and error codes)

Update of validation rule categories due to restructuring of validation rules.
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HVO0 Y000 HVPS+ rules
000
0
VO X000 ISO 20022 message
000 D000 validations
0
H000
VRO E000 T2 specific validation
000 A0 rules
T000

cERcERE ~ER ~cER ~ER ~ER ~Bf |
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A000

o >
o o
o o

Table — validation rule categories

CRDM UDFS

350400 EUROSYSTEM UPDATE [JIRA CSLDME-5776SLD-749]: page 18 (CRDM UDFS -
chapter 1.2.1 Connectivity)

|Add the following subsection detailing routing configurations.

Setup of routing configurations

The setup of routing configurations includes the configuration of the following reference data objects in CRDM:
network services, party technical addresses, links between network services and party technical addresses, and

default and conditional routings.

The CRDM Operator is responsible for setting up and maintaining network service static data related to services of
all the eennectivitynetwork services providers offering technical connectivity between users and the relevant Services

and components.

Being included in the party static data, party technical addresses are setup and maintained, for each CRDM Actor
connected directly, by the party responsible for defining party reference data for this CRDM Actor. After having input
the party data (party technical addresses) for the directly connected CRDM Actor, the responsible party has to link

each of the party technical addresses to the relevant network service(s). This step allows using one party technical
address for several network services.

Each CRDM Actor connected directly is responsible for setting up and maintaining default and conditional routing
static data related to its outbound communication.

Network service

CRDM stores a catalogue of all the network services allowing technical connectivity between Actors and

Services/components for the exchange of business data. Each network service defined in CRDM corresponds to one

messaging service of one of the accredited connectivity services providers.

When defining a new network service, the CRDM Operator has to provide the following pieces of information:

| The name of the network service;

| The service or component for which it is used;

| A textual description for the network service;
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The type of technical address for the network service.

ExAMPLE 152 - NETWORK SERVICE DEFINITION

Network Service

Service Name: NSP_X — Service ABC

Service Description: Message-based, store-n-forward network service
provided by X.

Technical Address Type: Distinguished Name

In addition, the CRDM Operator has to provide all the necessary data for the T2S-application to identify and to use
the underlying messaging service.

Party Technical Address

Each party that is directly connected to a Service or component has one or many technical addresses that the
Service or component uses to send outgoing messages to this party.

Links between Network Services and Party Technical Addresses

Each Network Service uses a specific type of technical address to identify the sender and the receiver for each
exchange of data. Different network services may use the same technical address type, which means that the same
Party Technical Address may be used to exchange data using different Network Services. Consequently, there is a
many-to-many association between the catalogue of Network Services and the set of Party Technical Address
defined in CRDM. For this reason, each Party Technical Address has to be linked to the relevant Network Service,

so that T2S the relevant Service or component can use them to route outbound communication.

The following table shows an example of a party having five party technical addresses linked to four different network

services.

EXAMPLE 253 - PARTY TECHNICAL ADDRESS AND NETWORK SERVICES

Technical Addresses

ong Name: Black Knight Banking Corporation

Conditional Routing

CRDM applies a mandatory routing for the following outbound communication:

Acknowledgment of receipt;
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Reactions on erroneous inbound messages;
Query results.

In_all these cases, CRDM routes the outbound communication to the same network service and party technical

address which were used for sending the related inbound communication. This implies that CRDM does not allow

defining different routing configurations for these kinds of messages. For details on the mandatory routing rules

applied by other Services and components, refer to the relevant UDFS document.

For all other types of outbound communication, CRDM allows CBs and directly connected participants to define

specific routing configurations for their messages and files. More precisely, each of these CRDM Actors can define

a default configuration (to be used by the relevant Service/component for all outbound communication of a given

type of this Actor) for each type of outbound communication (with the types beingie. message-based/file-based, real-

time/store-n-forward). In addition, certain types of messages allow conditional routing configurations (to be used by

the relevant Service/component as exceptions to the default configuration).

When defining a default routing configuration, the responsible CRDM Actor (i.e. a CB or a directly connected

participant) has to provide the following pieces of information:

the routing description;

the network service to be used for the default routing (containing the indication of the Service/component it is relevant
for);
the party technical address the Service/component has to use for the default routing;

When defining a conditional routing, the responsible CRDM Actor (i.e. a CB or a directly connected participant) has
to provide, in addition to the data required for the setup of a default routing configuration, the type of message subject
to the configuration.

The list of messages subject to conditional routing is summarized below:

Handled by CRDM: RTGS Directory, CLM Repository.

Handled by CLM: camt.053 (for Account Statements and General Ledgers).

Handled by RTGS: camt.053 (for Account Statements).

Handled by T2S: all outgoing messages not covered by mandatory routing.

Handled by Billing component: camt.077.

352401 EUROSYSTEM UPDATE [Internal review]: page 31 (CRDM UDFS - chapter 1.2.2.1.2
Privilege)

|Amendments to the privileges for CLM and RTGS

TABLE 574 — CLM FUNCTIONS

These privileges are related to user functions within CLM. As such, they are only used for CLM-specific business.
These privileges will be defined separately from the RTGS privileges carrying the same name.
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PRIVILEGE USER DATA SCOPE

FUNCTION

[ [.] [-]

CLM Query Copy of CLM Query Copy Copy of the General Ledger for the relevant system entity (for CB);_only
General Ledger of General A2A
Ledger

L. L] [..]

CLM Query Monitoring Query, listand  Cash Accounts within own System Entity (for CB), Operator; only U2A
Screens “Available display of CB
Liquidity by Party monitoring
Level” and “Available  Screens
Liquidity byper Account “Available
Holdei” Liquidity by Party
Level” and
“Available
Liquidity byper
Account-Helder”

CLM Query Monitoring Query, listand ~ Cash Accounts within own System Entity (for CB)-Operaterand-CBs

Screens Crisis display details of need-beth-privileges; only U2A
Situation the CB

monitoring

screens

European wide

L. L. [..]

CLM Activate Activation on Operator only; only U2A
Monitoring Screens for Screens in crisis
Crisis Situation situation from the

operator
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TABLE 585 — RTGS FUNCTIONS

These privileges are related to user functions within RTGS. As such, they are only used for RTGS-specific business.

These privileges will be defined separately from the CLM privileges carrying the same name.
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PRIVILEGE

L.]

RTGS Query Cash
Transfer

RTGS Query Cash

Transfer Detail

L.

USER FUNCTION

[-]

Query and List RTGS
Cash Transfer Order

RTGS Query Transfer
Detail

[-1

RTGS Query Message Query and List RTGS

RTGS Query Message RTGS Query Message

Detail

Message

Detail

DATA SCOPE

[-]

All cash transfers on cash accounts within own System Entity
(for CB) or owned by own Party (for RTGS CB account holder
and RTGS account holder);

Ancillary System can only query AS Transfer Orders sent by
themselves or sent by CB on behalf but Ancillary System (or
their CB on behalf) can additionally query AS Transfer Orders
from batches when the Ancillary System is connected to the
batch as Counterpart-AS in case of Cross-AS-Business;

All cash transfer orders on cash accounts within own System
Entity (for CB) or owned by own Party (for RTGS CB account
holder and RTGS account holder);

Ancillary System can only query AS Transfer Orders sent by
themselves or sent by CB on behalf but Ancillary System (or their
CB on behalf) can additionally query AS Transfer Orders from

batches when the Ancillary System is connected to the batch as
Counterpart-AS in case of Cross-AS-Business;

L]

All messages for own System Entity (for CB) or for owned Party
(for RTGS account holder or CB account holder or Ancillary

System); Ancillary System (or their CRB on behalf) connected as

Counterpart-AS in case of Cross-AS-Business can query
pain.998 ASTI sent and pain.998 ASTN received of the Initiating
AS party as well; only U2A

All messages for own System Entity (for CB) or for owned Party
(for RTGS account holder, CB account holder or Ancillary
Systems); Ancillary System (or their CBR on behalf) connected

as Counterpart-AS in case of Cross-AS-Business can query
pain.998 ASTI sent and pain.998 ASTN received of the Initiating
AS party as well; only U2A
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PRIVILEGE USER FUNCTION
RTGS Query AS Query, list and display
Batches details of AS batches

RTGS Query AS Batch Display AS Batch

Processing Log Processing Log

L.] L.]

RTGS Revoke AS Revoke AS Batch
Batch

RTGS Enter Customer RTGS EnterGustomer
Credit Fransferfor ~ Credit Transferfor
exceptionaleases-  exceplional-cases-

RTGS Enter Back-up RTGS Enter Back-up
PaymentFinaneiat PaymentFinaneciat
Fransferfor Fransferforexceptional
exceptional cases cases

DATA SCOPE

Ancillary System Parties within own System Entity (for CB) or
own Party (for Ancillary System);_Ancillary System parties (or
their CB on behalf) connected to the batch as Counterpart-AS in
case of Cross-AS-Business can query the batch information as

well;

Batch processing information of Ancillary System Parties within

own System Entity (for CB); batch processing information of own

Party (for Ancillary System); Ancillary system (or their CB on
behalf) can query as well the batch processing information of

other AS Initiating Party when it is connected to the batch as

Counterpart-AS in case of Cross-AS-Business; Batch processing

information of Ancillary System Parties when own Party is either
debited or credited on own RTGS cash accounts by the batch

instructions (for AS Settlement Banks). only U2A.

[-]

Ancillary System Parties and-Cash-Accounts-within-ewn-System
Entitywithin own System Entity (for CB) or own Party (for
Ancillary System);Ancillary System Parties (or their CB on

behalf) connected to the batch as Counterpart-AS in case of
Cross-AS-Business can query the batch information as well:

Cash Accounts within own System Entity (for CB), own Cash
Accounts (for Payment Bank).

This privilege can only be combined with the sending of A2A
customer credit transfer and Financial institution credit transfer
and not with the U2A privilege for entering_customer credit
transfer and Enter-Financial Institution Credit Transfer; only U2A
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PRIVILEGE USER FUNCTION DATA SCOPE

RTGS RTGS
Activate/Deactivate Activate/deactivate
Back-up Functionality Back-up Functionality
exceptional-payment  exceptional-payment

Cash Accounts within own System Entity (for CB); only U2A

[..] [...] [-]

352402 EUROSYSTEM UPDATE [JIRA CSLDME-607CSLD-777]: page 78 (CRDM UDFS -
chapter 1.3.2.3 Description of the entities)

|Clarification on BIC unigueness constraints.

Add the following footnote to “...i.e. any BIC is unique within a given System Entity”:

CRDM business rules prevent multiple Parties with the same Party BIC from being active in RTGS, CLM or TIPS.
Simultaneously. This is checked upon creation of the related Party Service Link (see subsection 7).

403EUROSYSTEM UPDATE [JIRA CSLD-862] page 103 (CRDM UDFS — 1.3.9 Configuration
parameters, 1. Country)

|Inc|usi0n of exact standard version.

ATTRIBUTE DESCRIPTION

Country Code Numeric code of the country according to the ISO 3166-1:2020 alpha-2 standard.

Name of the country according to the ISO 3166-1 standard.

Country Name

404EUROSYSTEM UPDATE [JIRA CSLD-873, CSLD-874] page 130 (CRDM UDFS —1.4.5 RTGS
Directory)

|Clarification on how BICs are configured to be included in RTGS Directory. |

To support the routing of payments in RTGS, the routing information is provided in a structured RTGS Directory.

It includes the list of all published BICs for RTGS Participants and parties that are addressable within RTGS, i.e.
BICs that are linked to a published RTGS DCA or RTGS CB Account through an Authorised Account User.

Table 5559 — RTGS Directory Example

@
)

ADDRESSEE BIC ACCOUNT HOLDER PARTICIPATION TYPE
BIC
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405EUROSYSTEM UPDATE [JIRA CSLD-881] page 140 (CRDM UDFS —1.4.6 CLM Repository)

|C|arification on Account Types included in CLM Repository.

It includes the list of all published CLM accounts, of any account type.

353406 EUROSYSTEM UPDATE [EDITORIAL]: page 154 (CRDM UDFS —3.1.1.1
ModifyStandingOrder (camt.024)); page 172 (CRDM UDFS - 3.1.1.7 ModifyLimit (camt.011));
page 192 (CRDM UDFS - 3.1.2.3 AccountOpeningRequest (acmt.007)); page 198 (CRDM UDFS
—3.1.2.6 AccountExcludedMandateMaintenanceRequest (acmt.015)); page 225 (3.1.3.11
PartyModificationRequest (reda.022)); page 272 (CRDM UDFS- 5.1. Business Rules);
MyStandards T2-CoCo — Standing Order — camt.024; MyStandards T2-CoCo —
CashAccountManagement —acmt.007, acmt.015; MyStandards T2-CoCo — PartyManagement
—-reda.022; MyStandards T2-CoCo — Limit — camt.011.

Update of the applied Business Rules stemming from different sources :

acmt.007: addition of BRs DCC1250 (internal testing) and DCC1550 (CR0038);

camt.024: addition of BRs DCC4210 DCU4210 (T2S CR708/709) and DCC4300 (T2S CR705);
acmt.015: addition of BR DCU1250 (internal testing);

reda.022: addition of BR DPU1250 (internal testing);

camt.011: addition of BRs DRU9059 and DRU9101 (CR0042).

Amendment of wording for the following business rules:

DCC1001, DCC1216, DCC1532, DCD1001, DCU1001, DCU1214, DCU4001 (TIPS CR0033)

DCC1024, DCC1219, DCC1800, DCC4001, DCC4081, DCU1024, DCU1534, DCU1800, DPU1350 (internal
testing)

CRDM UDFS - 3.1.1.1 ModifyStandingOrder (camt.024), page 154

MESSAGE ITEM BUSINESS RULES

ModifyStandingOrder DCU4001 DCC4001
Document/ModfyStgOrdr
Liquidity transfer Order Identification DCU4003
Document/ModfyStgOrdr/StgOrdrid/Id DCU4030 DCC4075
DCC4300
[...] [...]
Execution Type DCC4090
Document/ModfyStgOrdr/NewStgOrdrValSet/ExctnTp/Ev DCU4090
t/Prtry DCC4081
DCC4200
DCU4081
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MESSAGE ITEM BUSINESS RULES

DCU4200
DCC4210
DCuU4210

[..] [.]
CRDM UDFS — 3.1.1.7 ModifyLimit (camt.011), page 172

MESSAGE ITEM BUSINESS RULES

Default 1IMP199
Document/ModfyLmt/LmtDtls/Lmtld/Dflt
Identification DRU9001
Document/ModfyLmt/LmtDtls/Lmtld/Dflt/Sysld/Mktinfrstrc DRU9003
trid/Prtry
Identification DRU9001
Document/ModfyLmt/LmtDtls/Lmtld/Dflt/BilLmtCtrPtyld/Fi DRU9003
ninstnid/BICFI DRU9059
DRU9101
Account owner DRU9001
Document/ModfyLmt/LmtDtls/Lmtld/Dflt/AcctOwnr/Finins DRU9003
tnid/BICFI
Account identification DRU9001
Document/ModfyLmt/LmtDtls/Lmtld/Dflt/Acctld/Othr/ld ~ DRU9003
DRU9101
Amount DRU9055
Document/ModfyLmt/LmtDtls/NewLmtValSet/Amt/AmtWt DRU9056
hCcy DRU9150
DRU9800

CRDM UDFS — 3.1.2.3 AccountOpeningRequest (acmt.007), page 192

MESSAGE ITEM BUSINESS RULES

Identification DCC1103
Document/AcctOpngReq/Acct/Id/Othr/Id DCC1216
DCC1532
DCC1534
DCC1533
DCC1535
Proprietary DCC1530
Document/AcctOpngReqg/Acct/Tp/Prtry DCC1531
DCC1536
Currency DCC1100
Document/AcctOpngReg/Acct/Ccy DCC1207
DCC1550
FloorNotificationAmount DCC1101
Document/AcctOpngReg/Acct/FIrNtfctnAmt DCC1800
CeilingNotificationAmount DCC1101
Document/AcctOpngReg/Acct/CingNtfctnAmt DCC1800
ClosingDate DCC1210
Document/AcctOpngReq/Acct/ClsgDt DCC1250

[..1] [-]
CRDM UDFS — 3.1.2.6 AccountExcludedMandateMaintenanceRequest (acmt.015), page 198
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MESSAGE ITEM BUSINESS RULES

Identification DCU1003
Document/AcctExcldMndtMntncReq/Acct/Id/Othr/Id DCU1555
DCU1556
DCU1557
DCU1558
DCU1214

[.-] [-]

CeilingNotificationAmount DCU1101
Document/AcctExcldMndtMntncReq/Acct/CingNtfctnAmt DCU1800

ClosingDate DCU1030
Document/AcctExcldMndtMntncReq/Acct/ClsgDt DCU1040
DCU1041
DCU1400
DCU1532
DCU1534
DCU1210
DCU1250

[..1] [--]

CRDM UDFS - 3.1.3.11 PartyModificationRequest (reda.022), page 225

MESSAGE ITEM BUSINESS RULES

PartyModificationRequest DPU1001
Document/PtyModReq DXAA007
SystemPartyldentification DPU1003
Document/PtyModReq/SysPtyld
Scopelndication 1IMP101
Document/PtyModReg/Mod/Scpindctn
OpeningDate DPU1206
Document/PtyModReg/Mod/ReqdMod/SysPtyDt/OpngDt 1IMP106
ClosingDate DPU1205
Document/PtyModReq/Mod/ReqdMod/SysPtyDt/ClsgDt DPU1030
1IMP106
DPU1250

[...] [...]
CRDM UDFS- 5.1. Business Rules, page 272
[-] [-] [-] [..] [..] [.] S P I P O P I I

DCC1001 When performing a Cash Account acmt.007 acmt.011 REJT Requestor Yes Yes Yes Yes Yes
create request, the Party Type of not allowed
the Requestor must be NCB,
Ancillary System or Payment Bank.

Users belonging to NCBs can only
create Cash Accounts for Parties
that fall under their responsibility
according to the Hierarchical Party
Model, or TIPS Credit Memorandum
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Balances linked to Cash Accounts
that fall under their responsibility.

Users belonging to Payment Banks
can only create TIPS Credit
Memorandum Balances linked to
Cash Accounts that fall under their
responsibility.

Users belonging to Ancillary

Systems can only create TIPS
Credit Memorandum Balances

linked to Cash Accounts that fall
under their responsibility.

Exceptions to the above rules are
represented by any user that is
granted the appropriate privilege(s)
on the specific Party to be linked to
the account.

DCC1024 When performing a Cash Account
create request, the Restriction Type
must refer to an existing Restriction
Type with Object Restriction Type
equal to Cash Account and

belonging to the same system entity

of the Cash Account or of the
Service Operator and to the correct
Service.

DCC1216 When performing a Cash Account
create request to create a TIPS
Credit Memorandum Balance the
Linked Account must refer to an
existing Cash Account instance in
CRDM with type "TIPS Account” or
"TIPS AS Technical Account” which
is open throughout the specified
opening period of the TIPS CMB
being created.

DCC1219 When performing a Cash Account
create request to create an RTGS

Dedicated Cash Account, Overnight

Deposit Account or Marginal
Lending Account, the Linked
Account must refer to an existing
Cash Account instance in CRDM
with type "Main Cash Account"
which is open throughout the
specified opening period of the
Cash Account being created and
belongs to the same System Entity.

DCC1250 When performing a Cash Account

acmt.007 acmt.011 REJT Invalid
restriction

type

Yes Yes Yes Yes Yes

acmt.007 acmt.011 REJT Invalid
linked
account

No Yes No No No

acmt.007 acmt.011 REJT Invalid
linked
account

No No Yes No No

<
7]

acmt.007 acmt.011 REJT Closing No No Yes

B

Create request, the Closing Date for

T2 Accounts cannot be set to a
Currency Closing Day in the
relevant Service.

DCC1532 When performing a Cash Account
create request, when creating a

Date
cannot be
set to
Currency
Closing
Day
acmt.007 acmt.011 REJT Transit
account

No Yes No No No
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TIPS Account or a TIPS AS
Technical Account, there must be a
TIPS Transit Account related to the
relevant currency.

DCC1550 When performing a Cash Account

not found
for this
currency

Yes Yes

Yes

Yes

Yes

acmt.007 acmt.011 REJT Invalid

Create request, the specified
Currency Code must be consistent
with the Currency Code of the
responsible Central Bank.

DCC1800 When performing a Cash Account
Create request, the number of
decimals in the values provided for
Floor Notification Amount, Target
Amount After Breaching Floor,
Ceiling Notification Amount, are
Target Amount After Breaching
Ceiling and Maximum Amount To
Be Debited Per Day must be
compliant with the number of
decimals foreseen for the relevant
currency.

DCC4001 A Liquidity Transfer Order can only
be created by the NCB, Payment
Bank or Ancillary System
responsible for the account to be
debited. Exceptions to the above
rule are represented by any user
that is granted the appropriate
privilege(s) on the specified account
to be debited. In addition, NCBs and
Payment Banks can manage LTOs
on Cash Accounts for which they
are defined as Co-Managers.

DCC4081 When performing a Liquidity
Transfer Order Create request, the
Event Type Code, when specified in
the create request, must refer to an
active and existing instance in Event

Type belonging to the same Service
as the debited Cash Account.

DCC4210 When performing a Liquidity
Transfer Order Create request
Event Type Code 'OCS2' (second

optional cash sweep) can only be
linked to Cash Accounts in EUR.

DCC4300 When performing a Liquidity
Transfer Order Create request, the
Liquidity Transfer Order Reference
cannot be longer than 16 characters
for LTOs defined on DKK accounts.

DCD1001 "When performing a Cash Account
delete or restore request, the Party
Type of the Requestor must be

NCB, Ancillary System or Payment
Bank.

Users belonging to NCBs can only
delete or restore Cash Accounts for
Parties that fall under their

Currency
code

acmt.007 acmt.011 REJT Invalid
number of
decimals

Yes Yes Yes Yes Yes

Yes

<
{7z
5

acmt.007 acmt.011 REJT Requestor Yes No
not allowed

camt.024 camt.025 REJT Unknown Yes Yes No

Event Type
Identifier

Yes No

camt.024 camt.025 REJT OCS2
cannot be
linked to a
non-EUR
account

camt.024 camt.025 REJT Invalid
reference

length for
DKK

53

5

acmt.019 acmt.011 REJT Requestor Yes Yes Yes Yes Yes

not allowed
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DCU1001

responsibility according to the
Hierarchical Party Model, or TIPS
Credit Memorandum Balances
linked to Cash Accounts that fall
under their responsibility. In
addition, they can delete or restore
Cash Accounts for which they are
defined as Co-Managers.

Users belonging to Payment Banks
can only delete or restore TIPS
Credit Memorandum Balances
linked to Cash Accounts that fall
under their responsibility.

Users belonging to Ancillary
Systems can only delete or restore
TIPS Credit Memorandum Balances
linked to Cash Accounts that fall

under their responsibility.

Exceptions to the above rule are
represented by any user that is
granted the appropriate privilege(s)
on the account or on the relevant
Party holding the account.”

"When performing a Cash Account
update request the Party Type of
the Requestor must be NCB,
Ancillary System or Payment Bank.

Users belonging to NCBs can only
update Cash Accounts for Parties
that fall under their responsibility
according to the Hierarchical Party
Model, or TIPS Credit Memorandum
Balances linked to Cash Accounts
that fall under their responsibility. In
addition, they can update Cash
Accounts for which they are defined
as Co-Managers.

Users belonging to Payment Banks
can only update floor/ceiling
attributes for Cash Accounts for
which they are defined as Account
Owners or Co-Managers. In
addition, they can update TIPS
Credit Memorandum Balances
linked to Cash Accounts that fall
under their responsibility.

Exceptions to the above rule are
represented by any user that is
granted the appropriate privilege(s)
on the account or on the relevant
Party holding the account."

acmt.015 acmt.011 REJT Requestor Yes Yes Yes Yes No

not allowed
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DCU1024 When performing a Cash Account
update request, in case of request
of creation of Cash Account
Restriction, the Restriction Type
must refer to an existing Restriction
Type with Object Restriction Type
equal to Cash Account and
belonging to the same system entity
of the Cash Account or of the
Service Operator and to the correct
Service.

acmt.015 acmt.011 REJT

DCU1214 When performing a Cash Account
update request on the Linked
Account, Opening Date and/or
Closing Date of a TIPS Credit
Memorandum Balance, the Linked
Account must refer to an existing
Cash Account instance in CRDM
with type "TIPS Cash Account” or
"TIPS AS Technical Account” which
is open throughout the specified
validity period of the TIPS CMB
being updated.

DCU1250 When performing a Cash Account
Update request, the Closing Date
for T2 Accounts cannot be setto a
Currency Closing Day in the
relevant Service.

acmt.015 acmt.011 REJT

acmt.015 acmt.011 REJT

DCU1800 When performing a Cash Account  acmt.015 acmt.011 REJT
Update request, the number of
decimals in the values provided for
Floor Notification Amount, Target
Amount After Breaching Floor,
Ceiling Notification Amount, ard
Target Amount After Breaching
Ceiling and Maximum Amount To
Be Debited Per Day must be
compliant with the number of
decimals foreseen for the relevant
currency.

DCU4210 When performing a Liquidity camt.024 camt.025 REJT

Invalid
restriction
type

Yes Yes Yes Yes Yes

Invalid No Yes No
linked

account

No No

Closing No No Yes Yes No
Date
cannot be
set to
Currency
Closing
Day
Invalid
number of

decimals

Yes Yes Yes Yes Yes

0OCs2 YesNo N No N

Transfer Order Update request
Event Type Code 'OCS2' (second
optional cash sweep) can only be
linked to Cash Accounts in EUR.
DCU4001 A Standing and Predefined Liquidity camt.024 camt.025 REJT
Transfer Order can only be updated
by the NCB, Payment Bank or
Ancillary System responsible for the
account to be debited. Exceptions to
the above rule are represented by
any user that is granted the
appropriate privilege(s) on the
specified account to be debited. In

cannot be

linked to a

non-EUR

account

Requestor Yes No Yes Yes No
not allowed
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addition, NCBs and Payment Banks
can manage LTOs on Cash
Accounts for which they are defined
as Co-Managers.

DPU1250 When performing a Party Update reda.022 reda.016 REJT Closing

|Z
|Z
<
7]
<
7]
|Z

request, the Closing Date for Parties Date
linked to CLM or RTGS cannot be cannot be
set to a Currency Closing Day in the set to
relevant Service. Currency
Closing
Day
DPU1350 When performing a Party Update reda.022 reda.016 REJT Party BIC No Yes Yes Yes Yes
request to change the Party BIC, already
there cannot be more than one linked to
Party with the same BIC linked to this
the same Service (if the Service is Service
TIPS, ECONS2II, T2_CLM or
T2_RTGS).

Moreover, different Parties with the
same BIC cannot be linked
simultaneously to T2 CLM and

T2 RTGS.
DRU9059 When performing a Limit update camt.011 camt.025 REJT Unknown No No Yes Yes No
request, the To Account BIC To Account
specified must refer to an existing BIC
and active Authorised Account User
instance of type "Direct” in CRDM
defined on an RTGS Dedicated
Cash Account.
DRU9101 When performing a T2 Bilateral camt.011 camt.025 REJT Limit No No Yes Yes No
Limit or T2 Multilateral Limit update already
request, there cannot be more than defined

one Limit on the same Cash
Account for each Limit Type and To
Account BIC over the same validity
period.

MyStandards T2-CoCo — Standing Order — camt.024
camt.024/Document/ModfyStgOrdr/StgOrdrid/Id Addition of the BR DCC4300 to the annotation

camt.024/Document/ModfyStgOrdr/NewStgOrdrValSet/ExctnTp/Evt/Prtry Addition of the BRs DCC4210 and
DCU4210 to the annotation

MyStandards T2-CoCo — CashAccountManagement — acmt.007, acmt.015

acmt.007 /Document/AcctOpngReqg/Acct/Ccy Addition of the BR DCC1550 to the annotation

acmt.007 /Document/AcctOpngReq/Acct/ClsgDt Addition of the BR DCC1250 to the annotation

acmt.015 /Document/AcctExcldMndtMntncReq/Acct/ClsgDt Addition of the BR DCU1250 to the annotation

MyStandards T2-CoCo — PartyManagement — reda.022
reda.022 / Document/PtyModReqg/Mod/ReqdMod/SysPtyDt/ClsgDt Addition of the BR DPU1250 to the annotation
MyStandards T2-CoCo — Limit — camt.011

camt.011 /Document/ModfyLmt/LmtDtls/Lmtld/Dflt/BilLmtCtrPtyld/Fininstnld/BICFI Addition of the BRs DRU9059
and DRU9101 to the annotation

camt.011/Document/ModfyLmt/LmtDtls/Lmtld/Dflt/Acctld/Othr/Id Addition of the BR DRU9101 to the annotation
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354407 EUROSYSTEM UPDATE [Remedy PBI000000212592]: page 192 (CRDM UDFS- 3.1.2.3
AccountOpeningRequest (acmt.007))

Description of the block ReferenceAccount should be amended in order to reflect the correct cardinality of the block
in the acmt.007 UGs.

CRDM UDFS- 3.1.2.3 AccountOpeningRequest (acmt.007), page 192

[]

ReferenceAccount

This building block is optional-mandatery. It contains detailed information related to the linked Cash Account, if any.
[...]

355408 EUROSYSTEM UPDATE [Remedy INC000000284617]: page 205 (CRDM UDFS- 3.1.3.2
PartyReport(reda.017))

|Correction of two typos in the description of reda.017 in the CRDM UDFS.

CRDM UDFS- 3.1.3.2 PartyReport(reda.017), page 205
[

This chapter illustrates the PartyReport message.
The PartyReport is sent by CRDM to an authorised actor to provide the requested Party information.

This message is sent by ¥2S CRDM in the following message usages: 22

- Party Reference Data Response;
- Party List Response;
- Restricted Party Response.
These message usages are described in the section “The message in business context”.

The PartyReport is sent in response to the PartyQuery(reda.015) message.
[...]

356409 EUROSYSTEM UPDATE [Internal review]: page 254 (CRDM UDFS - chapter 4.5.3.8
Message Subscription Rule — New (DMT specifications))

|Editorial corrections of parameter names.

Column Format Description _ "
o _ Name g g
bl I o o
© ) >
o 8 g
O o
[..] ool [.1]
Group “Message Subscription Rule Parameter” Each Message 1..10
Subscription

Rule may have
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be set for the rule.

Allowed values
for T2S are:

[-1]
MXID (Message
foati

“§

.

Allowed values
for CLM/RTGS
are:

MXID (Message
Type)

INTP (Message
Instruction Type)

[.]

Allowed values
for TIPS are:

MXID (Message
Type)

INTP (Message
Inastruction Type)

[-]

up to 10

Message

Subscription

Rule

Parameters.
7 Group VARCHAR (35) 1.1
8 Parameter Name of the 1.1

Type Name | parameter type to

357410 EUROSYSTEM UPDATE [Internal review]: page 256 (CRDM UDFS - chapter 4.5.3.12
Cash Account — New (DMT specifications))

|Alignments of DMT specifications to related object implementation.

)
=
=
<
[

<
§
T
<

Format

[.]

Description

[-]

Occurs
per
Record

Occurs
per

Group

Floor
Notification
Amount

DEC (13,5)

Threshold for floor
notifications

This field is
only allowed
for

-all T2s
account types

0.1
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-all TIPS
account types
- RTGS DCAs
-RTGS CB
Accounts

- Main Cash
Accounts
-CLMCB
Accounts

Ceiling
Notification
Amount

DEC (13,5)

Threshold for ceiling
notifications

This field is
only allowed
for

-all T2S
account types
-all TIPS
account types
- RTGS DCAs
-RTGS CB
Accounts

- Main Cash
Accounts
-CLMCB
Accounts

0.1

10

Parent BIC

CHAR (11)

Parent BIC of the
account owner

1.1

11

BIC

CHAR (11)

BIC of the account
owner

1.1

12

Linked
Account

VARCHAR (34)

Linked Cash Account
linked-to-the CMB

This field is
mandatory if
the Account
Type is T2S
Dedicated
Transit
Account, T2S
Central Bank
Account, T2S
Dedicated
Cash
Account,
TIPS Credit
Memorandum
Balance,
RTGS
Dedicated
Cash
Account,
RTGS Sub-
Account,
Contingency
Cash
Account, CB
Contingency
Account.

Itis also
mandatory if
the Account
Type is Main
Cash Account

0.1
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and Default
MCA is set to
TRUE.

It is not
allowed
otherwise.

[.]

L.

L.

Group “Reserve Management Account Configuration”

This group is
not allowed if
the Account
Type is

CB
Contingency
Account
Contingency
Cash
Account
Contingency
Technical
Account
Contingency
Transit
Account.

26

Minimum
Reserve
Calculation

BOOLEAN

Flag to enable account
for minimum reserve
calculation.

27

Default MCA

BOOLEAN

Flag to enable account
as default MCA.

This field is
mandatory if
Account Type
is Main Cash
Account or
CLM CB
Account. It is
not allowed
otherwise.

[-]

[..]

L.]

Group “Ad

ditional Account Configuration”

y

31

AE

Co-managed

BOOLEAN

Flag to enable account
for co-management.

This field is
only allowed if
Account Type
is Main Cash
Account.

0.1

Co-manager
Parent BIC

CHAR (11)

Parent BIC of the party
co-managing the
account.

This field is
not allowed if
“Co-
managed" is
setto FALSE.
Itis
mandatory if
"Co-
managed" is
set to TRUE.

(=}
[

33

AG

Co-manager

CHAR (11)

BIC of the Party within

to co-manage co-
managing the account.

This field is
not allowed if
"Co-
managed" is
set to FALSE.
Itis

0.1
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mandatory if
"Co-
managed" is
set to TRUE.
34 | AH | Default RTGS | BOOLEAN Flag to enable an RTGS | This field is 0.1
Account DCA as default. mandatory if
Account Type
is "RTGS
DCA". It is not
allowed
otherwise.
35 | Al Credit-Based BOOLEAN Flag to prevent negative | This field is 0.1
Only balances on the only allowed
account. for CLM and
RTGS
account
types
36 | AJ Non- BOOLEAN Flag to enable or not the | This field is 0.1
published publishing of the only allowed
account in the for CLM and
directories. RTGS
account
types.
37 | AK | Maximum DEC(13,5) Maximum amount to be | This field is 0.1
Amount to be debited per day. only allowed
Debited per for CLM and
Day RTGS
account
types.

358411 EUROSYSTEM UPDATE [Internal review]: page 268 (CRDM UDFS - chapter 4.5.3.15
Party Service Link — New (DMT specifications))

Alignment of DMT specifications to related object implementation. Previously the specification was limited to the
TIPS implementation.

Format Description Occurs  Occurs
@ per per
= Record Group
T
[
2 B Record Id NUMERIC (10) Unique identifier of 1.1
the record.
3 © Parent BIC CHAR (11) Parent BIC of the 1.1
party to link.
4 D Party BIC CHAR (11) Party BIC of the 1.1
party to link.
5 E Service Possible values: Classification-of the 1.1
Name HPS Service-Name:
CHAR (4 TIPS TIPS
Settlement Service
Identifier of the
Service.
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Exchange-
Settlement-Systems

6 F Valid From DATE Starting validity date 1.1

for the link.

7 G Valid To DATE Ending validity date 0.1

for the link

8 H Service Party | Possible values: Classification of the 1.1

Type - TPPT Service Name:
* TPRP * TPPT: TIPS
« TPAS Participant
« MPPT * TPRP: Reachable
+RACH (RTGS Party
Account Holder) « TPAS: TIPS
+ ANSY (Ancillary | Ancillary System
System) * MPPT: MPL-Only
« CACH (CLM Participant
Account Holder) | =RACH (RTGS
* IMMR Account Holder)
(Institution + ANSY (Ancillary
managing System)
minimum reserve | + CACH (CLM
without account in | Account Holder)
CLM) « IMMR (Institution
«ECAH managing minimum
(Contingency reserve without
Account Holder) account in CLM )
+« ECAS +« ECAH
(Contingency (Contingency
Ancillary System) | Account Holder)
« ECAS
(Contingency
Ancillary System)

Group “RTGS Configuration” This block is 0.1
mandatory if
the Service
Identifier in
input refers to
T2_RTGS.

It is not allowed
in any other
case.

9 1 U2A only BOOLEAN Specifies whether a

Party acts only
through the U2A
channel in RTGS.

10 J Ancillary Possible values: Sub-Type for an This field is
System Sub- Ancillary System. mandatory if
Type « HVPS Possible values: the Service

*RPS + HVPS: High-Value- | ldentifier in

. IPS Payment-Systems input refers to

. SSS « RPS: Retail- T2 RTGS and

< EXS Payment-Systems | Service Party

« MMS + IPS: Instant- IA\U%

~ccp Payment-Systems -pncifary

. " System”.

: OTH < SSS. Security: It is not allowed
Settlement-Systems | ——=>—————~
< EXS: Foreign- in any other

case.
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+ MMS: Money-
Market-Settlement-
Systems
« CCP: Central-
Counter-Parties
« OTH: Other
Group “CLM Configuration” This block is 0.1
mandatory if
the Service
Identifier in
input refers to
T2 _CLM.
It is not allowed
in any other
case.
11 K Overnight BOOLEAN Specifies whether 1.1
Deposit the Party uses the
Indicator Overnight Deposit
facility.
12 L Marginal BOOLEAN Specifies whether 1.1
Lending the Party uses the
Indicator Marginal Lending
facility.
13 | M Minimum Possible values: Specifies whether 1.1
Reserve « Direct the Party is subject
Obligation « Pool to the minimum
« Indirect reserve requirement
No and through which
— method it is
calculated.
14 N Intraday BOOLEAN Specifies whether 1.1
Credit the Party is allowed
Indicator to receive intraday
credit.
15 (o] Institutional CHAR (35) Identifies the 1.1
Sector Code financial
corporations sector
classification to
which the Party
belongs with respect
to the nature of its
business.
16 | P U2A Only BOOLEAN Specifies whether a 1.1
Party acts only
through the U2A
channel in CLM.
17 | Q MFI Code CHAR (35) Monetary Financial Mandatory if 0.1
Institution Code "Minimum
Reserve
Obligation" is
equal to "Pool"
"Direct" or
"Indirect"
Not allowed if
"Minimum
Reserve
Obligation" is
equal to "No"
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18 | R Leading CLM | CHAR (11) Parent BIC of the Mandatory if 0.1
Account Leading CLM "Minimum
Holder Account Holder for Reserve
Parent BIC the calculation and Obligation" is
settlement of equal to "Pool"
interests or penalties | "Direct" or
“Indirect"
19 | S Leading CLM | CHAR (11) BIC of the Leading Mandatory if 0.1
Account CLM Account Holder | "Minimum
Holder Party for the calculation Reserve
BIC and settlement of Obligation" is
interests or penalties | equal to "Pool"
"Direct" or
"Indirect"

359412 EUROSYSTEM UPDATE [Remedy INC000000285677]: page 272 (CRDM UDFS-5.1.
Business Rules).

|Error text of the CRDM BR IIMP037 to be amended in order to correctly report the query name.

CRDM UDFS- 5.1. Business Rules, page 272
Inbound |Outbound |Reason |Error 28 IPS |RTGS LM |ECONS2
N N N o il il

IIMP037 Forthe user reda.015 reda.017 REJT Whlle Yes Yes Yes Yes Yes

query ‘Party referring
List Query to the
(PY-LI) the query
following ‘Party
search Referepce
criteria are al- Bata
lowed: Query
- BIC of the Party List
CsD Query
- BIC of the (PYLI)',
NCB the
selected
search
criteria
are
invalid.

Ll L [..] L.] L.] L. 000 T O T S O O O

360413 EUROSYSTEM UPDATE [CSLD-0062-UDFS]: MyStandards T2-CoCo — Standing Order
— message examples for camt.024 and camt.070.

In order to be aligned with changes foreseen by the Internal Change CSLD-0012 - CSLD-0062-UDFS, which
remove the code «CRII» for CLM, then message examples for camt.024 and camt.070 should be aligned in order
to not show the code «CRIl» anymore.

MyStandards T2-CoCo — Standing Order — camt.024 - CLMModifyStandingOrder_example
Code «CClI» used in the filed Document/ModfyStgOrdr/NewStgOrdrValSet/ExctnTp/Evt/Prtry
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MyStandards T2-CoCo — Standing Order — camt.070 - CLMReturnStandingOrderDetails_example
Code «CClI» used in the filed Document/RtrStgOrdr/RptOrErr/Rpt/StgOrdrOrErr/StgOrdr/ExctnTp/Evt/Prtry

361414 EUROSYSTEM UPDATE [CSLD-0062-UDFS]: MyStandards T2-CoCo —
DirectDebitMandate — message example for camt.099

In order to be aligned with changes foreseen by the CSLD-0062-UDFS, which makes the Service and Currency as
mandatory search criteria for camt.099, MyStandards camt.099 example should be updated accordantly.

MyStandards T2-CoCo — DirectDebitMandate — camt.099 - DirectDebitMandateQuery_example
Service (Document/DrctDbtMndtQry/SchCrit/Svc) and Currency (Document/DrctDbtMndtQry/SchCrit/Sve/SysCcy)
inserted as rearch criteria in the example.

362415 EUROSYSTEM UPDATE [JIRA CSLDME-654GSLD-842]: MyStandards T2-CoCo —
BusinessApplicationHeader — head.001.

|Clarification about the use of field Clearing System Identification.

MyStandards T2-CoCo - BusinessApplicationHeader — head.001
Creation of a new annotation for the field /Document/AppHdr/Fr/Flid/Fininstnld/ClrSysMmbld/ClrSysld/Prtry in
order to specify that the content provided by the customer is this field is not used.

CRDM UHB

363416 EUROSYSTEM UPDATE [ECB-4CB internal review{RA-CSLD-807]: CRDM UHB-
chapter 2.4.3.2 RTGS BIC Directory — Search/List Screen

|Renaming RTGS BIC Directory into RTGS Directory

RTGS BIC Directory — Search/List screen

This screen allows the authorised users searching for elements of the RTGS BIC Directory. By
inputting the relevant search data, you can search for the BICs satisfying the searching
parameters. A user can use this screen for searching the items and showing the related list and

downloading the details of the RTGS BIC Directory, both complete and delta.

The result list is displayed sorted by default by “BIC”, “Addressee BIC”, “Account BIC”, “Valid
from”, “Type of change”.

IT2 >> Configuration >> RTGS BIC Directory >> Search
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To use this screen, the following Privileges are needed:
IRTGS BIC Directory query

[image will be updated accordingly]

ILLUSTRATION 18%: RTGS BIC DIRECTORY — SEARCH/LIST SCREEN

364417 EUROSYSTEM UPDATE [ECB-4CB internal reviewHRA-CSLD-807]: CRDM UHB-
chapter 3.7.1.8 Usage of RTGS BIC Directory

|Renaming RTGS BIC Directory into RTGS Directory

3.7.1.8 Usage of RTGS Bi{C Directory

The RTGS BIC Directory is a query that is meant to allow the user to search for Account BICs and then download
the related data, according to the configuration, especially the Participation Type, already set when creating an
Authorised Account User. A non exhaustive example related to the Account BIC and Participation type “Direct”

follows.

To carry out this business scenario, you need the following privileges:

IRTGS BIC Directory query

Further information on screens involved can be found in the screen reference part:

IRTGS BIC Directory — search/list screen []

L.

Go to the RTGS BIC Directory — search/list screen:
Common >> T2 >> Configuration >> RTGS BIC Directory

365418 EUROSYSTEM UPDATE [ECB-4CB internal reviewHRA-CSLD-807]: CRDM UHB-
chapter 4.1.38 RTGS BIC Directory

|Renaming RTGS BIC Directory into RTGS Directory

4.1.38 RTGS BIC Directory
[image will be updated accordingly]
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366419 EUROSYSTEM UPDATE [ECB-4CB internal reviewJRA-CSLD-807]: CRDM UHB-
chapter 4.1.38 RTGS BIC Directory

|Renaming RTGS BIC Directory into RTGS Directory

4.2.2.64 RTGS BIC Directory — Search/List Screen

Privilege Privilege Code Screen Criteria

RTGS BIC Directory query SDQ_RTGSBICDirQuery n/a

367420 EUROSYSTEM UPDATE [JIRA CSLDME-606C€SLD-776]: CRDM UHB-chapter 2.3.1.8
Party Service Link — New/Edit Screen

|Field format for MFI code

2.3.1.8 Party Service Link — New/Edit Screen

MFI Code Enter the Monetary Financial Institution Code.

Reference for error message [ ]:
IDPU4013

This field is mandatory if “Minimum Reserve Obligation” is different from “No”. It is
not allowed otherwise.

Required format is: max-256x-charactersmax 35x characters.

368421 EUROSYSTEM UPDATE [JIRA CSLDME-602€SLD-773]: CRDM UHB-chapter 4.3.2.10
Ancillary System Procedures — New/Edit Screen

Vo At-allow B.-C-and-BDifferent Technical Accounts can be used for
different procedures but no more than one for each procedure at any given moment.

DPC5009 IAdd and submit button AS Technical The same AS Technical Account cannetbe
IAncillary System Account already specified in Procedures ‘A’, ‘B’, ‘C’ and ‘D’
Technical Account defined over the same validity period for the same
IParent BIC Party must be different from one another.
IParty BIC
IValid From
IValid To

ISettlement Procedure

DPC5010 IAdd and submit button AS Technical The same AS Technical Account specified
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IAncillary System Account already for Procedure ‘E’ cannot be specified in
Technical Account defined Procedures ‘A’, ‘B’ and ‘D’ over the same
IParent BIC validity period for the same Party.
IParty BIC
IValid From
IValid To
ISettlement Procedure
DPD5009 IRestore and submit AS Technical When performing an Ancillary System
button Account already Procedure restore request, the same AS
ISettlement Procedure defined Technical Account eannet-be specified in
IAS Technical Account Procedurfa§ A, B , 'Cand ‘D’ over the
. same validity period for the same Party must
IValid From be different from one another.
IValid To
IParent BIC
IParty BIC
DPD5010 IRestore and submit AS Technical When performing an Ancillary System
button Account already Procedure restore request, the same AS
ISettlement Procedure defined Technical Account specified for Procedure
IAS Technical Account E cz‘an‘not be specified in lP.rocedL'lres A, ‘B
. and ‘D’ over the same validity period for the
IValid From same Party.
IValid To
IParent BIC
IParty BIC
DPU5010 IAdd and submit button AS Technical The same AS Technical Account cannot be
IEdit row button Account already specified in Procedures ‘A’, ‘B’, ‘C’ and ‘D’
. defined over the same validity period for the same
IAncillary System .
X Party must be different from one another.
Technical Account
IParent BIC
IParty BIC
IValid From
IValid To
ISettlement Procedure
DPU5011 IAdd and submit button AS Technical The same AS Technical Account specified
IEdit row button Account already for Procedure ‘E’ cannot be specified in
. defined Procedures ‘A’, ‘B’ and ‘D’ over the same
'Ancillary System validity period for the same Pa
Technical Account ty p .
IParent BIC
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IParty BIC

IValid From

IValid To

ISettlement Procedure

369422 EUROSYSTEM UPDATE [ECB-4CB internal reviewHRA-CSLED-681/
PB1000000212591]: CRDM UHB-chapter 2.4.2.8 Ancillary System Procedures — New/Edit
Screen

|AS Guarantee Funds Account is optional for procedures A and B

Ancillary System Enter or select the Ancillary System Guarantee Funds Account specified for the
Guarantee Funds Account Settlement Procedure.

This field is mandatery enabled if Settlement Procedure ‘A’ or ‘B’ is selected. It is
disabled otherwise. This field is-rullablecan be emptied -in edit mode.

Required format is: max. 34x characters.

370423 EUROSYSTEM UPDATE [ECB-4CB internal reviewHRA-CSLD-681/
PB1000000212591]: CRDM UHB-chapter 4.3.2.10 Ancillary System Procedures — New/Edit
Screen

|AS Guarantee Funds Account is optional for procedures A and B

DPC5013 | Add and submit button | Missing Cash The AS Technical Account must be
| Ancillary System Account specified for Procedures ‘A’, ‘B’, ‘C’
Technical Account and ‘D’. The AS Guarantee Funds

Account must can be specified for

[ .
Ancillary System Procedures ‘A’ and ‘B’ only.

Guarantee Funds
Account

|Settlement Procedure

DPU5007 | Add and submit button | Unknown or invalid | The specified AS Guarantee Funds
| Edit row button AS Guarantee Account, if present, must refer to an
Funds Account existing and active Cash Account

IAS G tee Fund
uarantee Funds defined under the responsible CB with

I Valid From account type "Ancillary System
I Valid To Guarantee Funds Account" which is
ISettlement Procedure open throught the intended validity
period. fcan-be-specified-onhy-for
p o ‘B
DPU5015 | Add and submit button | Missing Cash The AS Technical Account must be

354



T2/T2S Consolidation Change Request: CSLD CR0064 SYS

| Edit row button Account specified for Procedures ‘A’, ‘B’, ‘C’
|Settlement Procedure and ‘D’. The AS Guarantee Funds
Account must can be specified for

IAncillary System Procedures ‘A’ and ‘B’ only.

Technical Account
IAncillary System
Guarantee Funds
Account

371424 EUROSYSTEM UPDATE [internal review]: CRDM UHB-chapter 2.4.2.6 Ancillary
System Procedures — Search/List Screen

| Internal review

Ancillary System Procedures — List

Parent BIC

Party BIC
Shows the Party BIC of the Ancillary System.

Procedure A Shows whether the © A Procedure is configured for the referred Ancillary System or
not.

Procedure B Shows whether the B B Procedure is configured for the referred Ancillary System or
not.

Procedure C Shows whether the £ C Procedure is configured for the referred Ancillary System or
not.

Procedure D Shows whether the A D Procedure is configured for the referred Ancillary System or
not.

Procedure E Shows whether the-B E Procedure is configured for the referred Ancillary System or
not.

372425 EUROSYSTEM UPDATE [JIRA CSLDME-597CSLD-768]: CRDM UHB-chapter 2.3.2.8
Standing/Predefined Liquidity Transfer Order — Search/List Screen

|C0-Managers information added

Central Bank, Ancillary System and Payment Bank users can see all Standing/Predefined Liquidity Transfer Orders
depending on their datascope. Payment Bank users can see the ones under their datascope and the ones where
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the debtor cash account is under their datascope or for which they have been defined as Co-Managers. Duly

authorised users can manage Standing/Predefined Liquidity Transfer Orders on Cash Accounts for which they are
defined as Co-Managers.

373426 EUROSYSTEM UPDATE [JIRA CSLDME-597GSLD-768]: CRDM UHB-chapter 2.3.2.9
Standing/Predefined Liquidity Transfer Order — Details Screen

|Co-Managers information added

This screen displays detailed information on the selected Standing/Predefined Liquidity Transfer Order. You can
check the data and proceed further by clicking on the buttons below. Duly authorised users can manage

Standing/Predefined Liquidity Transfer Orders on Cash Accounts for which they are defined as Co-Managers.

374427 EUROSYSTEM UPDATE [JIRA CSLDME-597GSLD-768]: CRDM UHB-chapter 2.3.2.10
Standing/Predefined Liquidity Transfer Order — New/Edit screen

|Co—Managers information added

This screen contains a number of fields regarding Standing/Predefined Liquidity Transfer Order. You can enter new
data or edit existing data, previously selected. Afterwards you can proceed further by clicking on the buttons below.
This screen is relevant for Central Bank, Payment Bank or Ancillary System users responsible for the account to be

debited. Duly authorised users can manage Standing/Predefined Liquidity Transfer Orders on Cash Accounts for
which they are defined as Co-Managers.

375428 EUROSYSTEM UPDATE [JIRA CSLD- CSLDME-597768]: CRDM UHB-chapter 2.4.1.12
Standing Order for Reservation — Search/List Screen

|Co-Managers information added

This screen enables the user to display a list of Standing Orders for Reservation matching the entered criteria.
This screen gives also the possibility to display, edit, delete, restore and create a selected order.

The Participant and Ancillary Systems users can see the Standing Order for Reservation related to Account for which

they are co-manager. Duly authorised users can delete and restore Standing Orders for Reservation for Cash
Accounts they own or co-manage.
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376429 EUROSYSTEM UPDATE [JIRA CSLDME-597GSLD-768]: CRDM UHB-chapter 2.4.1.13
Standing Order for Reservation — New/edit Screen

|Co-Managers information added

This screen enables the user to create a new Standing Order for Reservation or to edit an existing one, previously

selected. Duly authorised users can delete and restore Standing Orders for Reservation for Cash Accounts they own
or co-manage.

377430 EUROSYSTEM UPDATE [JIRA CSLDME-597GSLD-768]: CRDM UHB-chapter 2.3.4.5
Report Configurations — Search/List Screen

|Co—Managers information added

This screen contains a number of search fields. By inputting the relevant data, you can search for report configuration.
The search results are displayed in a list. After selecting an entry, you can proceed further by clicking on the buttons

below. Duly authorised users can see and manage Report configuration under their datascope or configured for Cash
Accounts they own or co-manage.

378431 EUROSYSTEM UPDATE [JIRA CSLDME-5976SLD-768]: CRDM UHB-chapter 2.3.4.6
Report Configuration — Details Screen

|C0-Managers information added

This screen displays detailed information on the selected report configuration. It also contains a number of fields
regarding report configuration, for which you can enter new data or edit existing data. You can check the data and
proceed further by clicking on the buttons below. There is no usage restriction for this screen. Duly authorised users

can see and manage Report configuration under their datascope or configured for Cash Accounts they own or co-
manage.

379432 EUROSYSTEM UPDATE [JIRA CSLDME-597GSLD-768]: CRDM UHB-chapter 2.3.4.67
Report Configuration — New/Edit Screen

|Co-Managers information added

The screen has a slightly different behaviour depending on the function the user is submitting.

Duly authorised users can see and manage Report configuration under their datascope or configured for Cash
Accounts they own or co-manage.

You can use this screen either in 2-eyes or in 4-eyes mode.
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380433 EUROSYSTEM UPDATE [JIRA CSLDME-597GSLD-768]: CRDM UHB-chapter 2.3.4.4
Message Subscription Rule — New/Edit Screen

|Co-Managers information added

The screen “New/Edit Messages Subscription Rule” enables the user to create a new Messages Subscription Rule
or to edit an existing one. A Messages Subscription Rule consists of grouped parameters; every parameter is of a

specific Parameter Type. Each rule is a box and contains a set of boxes for the related groups. The users can add
or drop an entire group or add or delete specific parameters inside a group. Duly authorised users can refer, when

managing a message subscription, to accounts are-under their Party ownership or for which their party is

configured as co-manager.There is no usage restriction for this screen.

381434 EUROSYSTEM UPDATE [internal review]: CRDM UHB-chapter 2.3.6.2 Distinguished
Name-BIC Routing — New/Edit Screen

|Neﬁego-managerniot allowed when defining a DN BIC Routing (TIPS/RTGS concept)

This screen enables the user to create a new link between an existing distinguished name (DN) and an existing
Authorised BIC, Participant or Reachable Party’s BIC. The couple (DN, BIC) can be managed by the Service
Operator, NCBs, Ancillary Systems or Payment Banks.

NCBs can manage DN-BIC Routings within their own System Entities.

Payment Banks and Ancillary Systems can manage DN-BIC Routings that reference BICs authorised to act on
their own accounts;-e+en-accountsforwhich-they-are-defined-as-co-manager; and DNs linked to their own users
(for TIPS) or to one of their Party Technical Addresses (for T2).

382435 EUROSYSTEM UPDATE [INC000000271426]: CRDM UHB-chapter 3.4.1.4 Create a
Party Service Link

|Additional detail in the definition of the use case for creating a party service link

This section describes how to create a Party Service Link, which can be done only by NCB users. This screen is
meant to link a party to a service, depending on the user business case. It must be noticed that, in order to insert
a party as Leading CLM Account Holder, it* is necessary that this party is referenced in an already existing and
active Party Service Link as accoun holder. Therefore, in order to have a Party Service Link configured with a
Leading CLM Account Holder, it' is necessary:

- first to create a Party Service Link for the Party;

- then to modify the Party Service Link inserting the party itself as Leading CLM Account.
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383436 EUROSYSTEM UPDATE [SDD-CN 0025]: CRDM UHB-chapter 2.3.2.2 Cash Account —
Details Screen

|Clarification on usage of non-published flag

Non-published Shows whether the cash account should be excluded from CLM Repository/RTGS
Directory or not. If no value is specified, the cash account will be considered

included/published-

384437 EUROSYSTEM UPDATE [SDD-CN 0025]: CRDM UHB-chapter 2.3.2.3 Cash Account —
New/Edit Screen

|Clarification on usage of non-published flag

Non-published Select whether the cash account should be excluded from CLM Repository/RTGS

Directory or not.

Reference for error message [ |:

IDCC1540

IDCU1540

This field is only allowed for CLM and RTGS account types.

If no value is specified, the cash account will be considered included/published.

385438 EUROSYSTEM UPDATE [SDD-CN 0025/ PBI000000211905]: CRDM UHB-chapter
4.3.2.19 Cash Accounts — New/Edit Screen

|Clarification on usage of credit-based only flag

DCU1420 edit-Based Only field Invalid use of When performing a Cash Account Update
bmit button Credit-Based Only | request, in case of request for creation of
flag Additional Account Configuration, the Credit-

Based Only flag:

- must be TRUE for MCA, Overnight Deposit
Account, RTGS DCA, RTGS sub-account,
AS Guarantee Funds Account (unless owned
by a CB),

AS Technical Account (unless owned by a
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CB)

- must be FALSE for CLM Dedicated Transit
Account, Marginal Lending Account, CB ECB
Account, ECB Mirror Account, RTGS
Dedicated Transit Account

- can be TRUE or FALSE for CLM CB
Account, RTGS CB Account, Ancillary
System Guarantee Funds Account (if owned
by a CB), Ancillary System Technical
Account (if owned by a CB).

Whereas-In case of request for update of
Additional Account Configuration, the Credit-
Based Only flag can be modified only for
CLM CB Account, RTGS CB Account,
Ancillary System Guarantee Funds Account
(if owned by a CB), Ancillary System
Technical Account (if owned by a CB).

386439 EUROSYSTEM UPDATE [Internal review]: CRDM UHB-chapter 2.3.2.2 Cash Account

— Details Screen

|Labe|s renamed

Autemated Rule-based LT Shows whether the autemated Rule-based LT for queued high priority payments is

for Queued High Priority
Payments

configured or not.

Automated Rule-based LT Shows whether the autemated Rule-based LT for queued urgent priority payments/AS

for Queued Urgent Priority transfer orders is configured or not.

Payments/AS Transfer
Orders

387440 EUROSYSTEM UPDATE [Internal review]: CRDM UHB-chapter 2.3.2.3 Cash Account

— New/Edit Screen

|Labe|s renamed

Automated Rule-based LT Select whether the autermated Rule-based LT for queued high priority payments is

for Queued High Priority

Payments

configured or not.

This field can only be used for RTGS DCA and it is only allowed if "Associated LT

Account" is used.
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Reference for error message [ ]:

IDCC1440

Automated Rule-based LT Select whether the autemated Rule-based LT for queued urgent priority payments/AS

for Queued Urgent Priority transfer orders is configured or not.

Payments/AS Transfer  Tpjs field can only be used for RTGS DCA and it is only allowed if "Associated LT

Orders Account" is used.

Reference for error message [ |:

IDCC1440

BILL UDFS

388441 EUROSYSTEM UPDATE [JIRA CSLDME-611CSLD-782]: page 30 (BILL UDFS - 1.5.8
Invoice creation).

|Clarification about the invoice number pattern generated by BILL.

BILL UDFS- 1.5.8 Invoice creation, page 205
[.-]

BILL generates a unique, unambiguous invoice number for each created invoice. The generated invoice number has

a pattern that allows identifying the service and the Country-System-Entity the invoice is issued for. The Country and

Service are be identified in the first digits of the invoice number, such that invoice humbers within a country and

service are increasing by increments of one, as for the following 35 digit pattern:

[S{6{01S15),9,9,9:9,9,9.9,9.9,9,:9,9,9.9,9:9,9,9.9,9.9,9.:9,9,9.9,9.0,9,¢

CCC: country code, in the form of the numeric num-3 code described in the ISO 3166-1:2020. Due to the fact that

the ECB is not included in the standard, then the code 001 will be used.
SS: Interested TARGET Service, as for the following table:

SS value | Service

01| TIPS
02 | T2S
03| T2

04 [ ECMS

XXXXXXXXX XK XK XXX XX XXX XXXXXXXXX: unique and sequential number for Country and Service, starting from
000000000000000000000000000001
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Some examples:

38003000000000000000000000000000001 for IT T2, 38001000000000000000000000000000001 for IT TIPS,
38004000000000000000000000000000001 for IT ECMS

27603000000000000000000000000000001 for DE T2, 27601000000000000000000000000000001 for DE TIPS,
etc.

Since CSDs are not lined to any Country for definition, the Country will not be considered in the invoice number

pattern with the removal of the country code and the enlargement of numeric part to 33 digit.

SIS0:0,9:9.9,9.9,9:9.9,9.9,9:9,9,:9.9,9:9,9:9,9,9.9,9.9,9,:9.9,9.9,9.9.4

In case two or more System Entities are configured for a specific Country (each of which refers to a different

currency), then the same pattern will be applied: for a specific billing period, each of them will receive an invoice

referred to the common country with increment of the sequence number.

ESMIG UDFS

389442 EUROSYSTEM UPDATE [Remedy PBI000000209351]: page 27 (ESMIG UDFS —
1.5.4.2.1.1 Invalid digital signature); page 28 (ESMIG UDFS - 1.5.4.2.1.2 Timeout and
oversized management); page 29 (ESMIG UDFS - 1.5.4.3 ReceiptAcknowledgement
(admi.007.001.01))

|Amendement of the correct version of admi.007, in order to be aligned with the MyStandards UGs.

ESMIG UDFS —1.5.4.2.1.1 Invalid digital signature, page 27
[...]

Example 1:

<?xml version="1.0" encoding="UTF-8"?>
<!I--Digital signature check of an incoming message was not successful-->
<Document xmins="urn:iso:std:is0:20022:tech:xsd:BRAFF2admi.007.001.01">
<RctAck>
<Msgld>
<Msgld>NONREF</Msgld>
</Msgld>
<Rpt>

[.-]
ESMIG UDFS — 1.5.4.2.1.2 Timeout and oversized management, page 28

L.]

Example 2:

<?xml version="1.0" encoding="UTF-8"?>
<I—TARGET Service cannot respond to the query request within the timeout limit.-->
<Document xmIns="urn:iso:std:is0:20022:tech:xsd:BRAFF3admi.007.001.01">
<RctAck>

<Msgld>

<Msgld>NONREF</Msgld>

</Msgld>

<Rpt>
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L.

Example 3:
<?xml version="1.0" encoding="UTF-8"?>
<I—TARGET Service cannot respond via message based network service due to size restriction-->
<Document xmins="urn:iso:std:is0:20022:tech:xsd:DRAFF3admi.007.001.01">
<RctAck>
<Msgld>
<Msgld>NONREF</Msgld>
</Msgld>
<Rpt>

[...]
ESMIG UDFS — 1.5.4.3 ReceiptAcknowledgement (admi.007.001.01), page 29
[-1]

<?xml version="1.0" encoding="UTF-8"?>
<Document xmIns="urn:iso:std:is0:20022:tech:xsd:BRAFF2admi.007.001.01"
xmlns:xs="http://www.w3.0rg/2001/XMLSchema">
<RctAck>
<Msgld>
<Msgld>NONREF</Msgld>
</Msgld>

BDM UDFS

443 EUROSYSTEM UPDATE [Market review of UDFS v2.1.1]: page 25 (BDM UDFS - chapter
1.3.3.6 Event Maintenance Process — Diagram 10 — Event Insertion (Currency Specific) )

|Inclusion of currency code “XXX" in diagram to align to description.

Event B should be defined with Currency XXX as specified in the textual description.
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ECONS Il UDFS

390444 EUROSYSTEM UPDATE [Internal review]: page 14 (ECONS Il UDFS - chapter 1.2.5
Graphical User Interface — Table 1 - ECONS Il U2A functions)

|New wording according comments received for “Screen documentation” review

New Transaction/Payment (excluding Liquidity Operator, CB, PatticipantPayment Bank
Transfers)
Task Queue (details, approve/revoke functionality) Operator, CB, PatticipantPayment Bank

391445 EUROSYSTEM UPDATE [JIRA CSLDME-516-686]: page 16 (ECONS Il UDFS - chapter
1.3.1.2 Concept of party in ECONS II)

|Clarification

A Payment Bank represents an entity that may holds one;-and-enby-ene; or several Contingency Accounts.

392446 EUROSYSTEM UPDATE [internal review]: page 17 (ECONS Il UDFS - chapter 1.3.1.5.
Reference data for parties in ECONS Il - Figure 3 — Party reference data model)

|Figure modified to show Party Technical Address

ECONS II Party Reference Data

El party
(g Party BIC : Party Code
[ Party Type : String
55 Party Technical Address : Party Technical Address

E central Bank
[EgParty Type = "Central Bank"
[ Country Code : String

1 1
E Ancillary System * * El payment Bank

5 Party Type = "Ancillary System” 5 Party Type = "Payment Bank"
5 Blocking Status : String g Blocking Status : String

- belongs to - belongs to
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ECONS 11 Party Reference Data
Party

$Party BIC
Pty Type

Party Code
Stang

Paty Techacd Addmin

B Party Technic

Central Bank

2 Party Type = “Central Bank”

$ Country Code : String
1 1
Ancillary System . .
@ Party Type = “Ancilary System’
atus ; String  Blocking Status
belongs to belongs to

New

393447 EUROSYSTEM UPDATE [Internal review]: page 19 (ECONS Il UDFS - chapter 1.3.2.

Accounts structure and organization — Figure 4)

Address

Payment Bank

@Party Type = “Payment Bank”

String

|“Contingency Transit Account” added in the figure and cardinality of some actors changed.

Old

Account structure and organisation

Dl Account
6 Account Number ; String
5§ Account Type : String
@ Opening Date : Date

1 5 Closing Date : Date

£ Blocking Status ; String

1 1

] Authorised Account user |

[/ BIC Directory
E§ BIC ; String

EJ cB Contingency Account ElPB Contingency Account

1

-isusedby | 4

] Central Bank
Eg Party Type = "Central Bank”
[Eg Country Code : String
T

- belongs to

- belongs to

1

4, | -isused by

E Payment Bank
EgParty Type = "Payment Bank”
(£, Blocking Status ¢ String

H currency
6 Currency Code : String
5§ Currency Name : String
6 Number of Decimals ; Integer

- is denominated in

1

E contingency Technical Account

1

| -isusedby

H Ancillary System
Eg Party Type = "Ancillary System"
3 Blocking Status : String
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Accaunt shrscthuee and arganisation

- hecaunt
G Aceoun Memies ; Sng
£ Account Tyse  String
E§ Dpbring Date = Db
G Clawing Dute ; Date
5 Bleskng Statun = g

1 1
| Rutharized Aoesunt Uvar

- v sutheried for

L BIC Directory
ERBIC : String

|| Centingency Transil Acceust || CE Castingenty Aeceus |/ P8 Contingency Account
1

. B

< reaned by
]

2l [y R
| Operater [ demtral Bank
B Pty Tuns = "Op4ranes g Paity Tyis = "Contral Bank™ - blengs W | Faymant Bask :
s Cowntry Code | Sinng 1 o g Party Trpe = Papmeens Bank
3 i Blackin Fratut 1 String

belengs s

| currency
i Cormency Code 3 Strng
y | B Conmwacy Name ; String
g Fumbar of Dacimaly : bnbeger

- i denamenated in

| Contingenay Technical Aceunt

&

3 | e used by

[l amcillary System
Pty Trpe = “hncillary Syitem”
g Blackeng Status | Sty

394448 EUROSYSTEM UPDATE [JIRA CSLDME-516CLSD-686]: page 19 (ECONS Il UDFS -

chapter 1.3.2.1. CB Contingency Accounts)

|Clarification

Each CB shall have only one CB Contingency Account exclusively for its contingency settlement activities.Each
Central Bank may have as many CB Contingency Accounts as it has CLM CB Accounts, exclusively for its

contingency settlement activities.

Each Central Bank Contingency Account shall be linked to a different CLM CB Account, i.e. no two Contingency
Accounts can be linked to the same CLM CB Account.in CRDM through the attribute Linked Account.

The CB Contingency Account inherits the AAU BIC of the linked CLM CB Account and it will be used for the

balance sweep after the ECONS |l closure.

395449 EUROSYSTEM UPDATE [JIRA CSLDME-516CSLD-686]: page 20 (ECONS Il UDFS -

chapter 1.3.2.2. Payment Bank Contingency Accounts)

|Clarification

Each Payment Bank may have enly-eneas many Contingency Accounts as it has MCAs, exclusively for its

contingency settlement activities.

Each Payment Bank Contingency Account shall be linked to a different MCA, i.e. no two Contingency Accounts can

be linked to the same MCA _in CRDM through the attribute Linked Account.

The PB Contingency Account inherits the AAU BIC of the linked MCA and it will be used for the balance sweep

after the ECONS |l closure.
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396450 EUROSYSTEM UPDATE [JIRA CSLDME-157GSLD-217]: page 20 (ECONS Il UDFS -
chapter 1.3.2.3. Contingency Technical Accounts)

|Clarification

Each Ancillary System can open one or several Contingency Technical Accounts. However, for contingency
settlement, its BIC shall be linked to only one Contingency Technical Account. Of course, the AS may use another
BIC (e.g. different branch code) to settle on a different Contingency Technical Account.

397451 EUROSYSTEM UPDATE [ECB-4CB internal review{RA-CSLD-697 and-lnternal
review]: page 21 (ECONS Il UDFS - chapter 1.3.2.5. Reference data for accounts in ECONS II)

|Clarification

Each Contingency Account is linked to one and only one Actor; similarly, if settlement in non-euro currencies is
activated in one of the Eurosystem Market Services, the relevant Contingency Transit Account may be mirrored in
ECONS Il (and owned by the respecting Central Bank). For the euro currency the European Central Bank owns the
Contingency Transit Accounts related to other services (e.g., 72S;-TIPS).

Each Authorised Account User can be linked to one and only one Contingency Account. It is worth noting that no
dedicated Authorised Account User setup has to be captured in the CRDM for ECONS II. In fact, ECONS Il shall
inherit the Authorised Account User configuration already existing for CLM (i.e., from MCA and CLM CB Account).
Therefore, as an example, when a Payment Bank Contingency Account is linked to an MCA, by means of the
mandatory attribute “Linked Account”, a link between the Payment Bank Contingency Account and the User BIC
authorised to settle on the MCA will be propagated to ECONS II. As a result, the same User BIC of the MCA will be
authorised to settle also on the linked Payment Bank Contingency Account.

398452 EUROSYSTEM UPDATE [Internal review]: page 23 (ECONS Il UDFS - chapter 1.4.1.
Liquidity Transfer — Table 6 — Liquidity Transfer data)

|New Status added

Status Status of the Liquidity Transfer. Exhaustive list of possible values:

Cancelled*?

12 A Liquidity Transfer whose status is not yet final, will be moved to status ‘cancelled’ whenever either the
business date change is triggered in ECONS Il or the Contingency session is going to be closed,
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399453 EUROSYSTEM UPDATE [Internal review]: page 24 (ECONS Il UDFS - chapter 1.4.2.
Payment Order transaction - Table 7 — Payment Order transaction)

|Clarification
Status ) - .
Status of the Payment Order transaction'®. Exhaustive list of possible
values:
Cancelled'*

Revoked (for 4-Eyes and Waiting for CB unblock)

400454 EUROSYSTEM UPDATE [Internal review]: page 27 (ECONS Il UDFS - chapter 1.5.1.
General concepts)

|Clarification new status added

Upon request in order to stop the contingency processing without closing the session, e.g. (i) to deploy contingency
fix or (ii) during the night when no business activity is expected, the Operator can activate the Maintainance
Window in ECONS Il (moving to status ‘MAWTI’).

13 It is worth noting that a Payment Order transaction in waiting approval status which is approved by the

responsible Central bank or by the Operator, is immediately submitted to settlement even if (i) a blocked account is
detected or if agree/disagree functionality is activated.

14 A Payment Order transaction whose status is not yet final, will be moved to status ‘cancelled’ whenever either
the business date change is triggered in ECONS Il or the Contingency session is going to be closed,
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401455 EUROSYSTEM UPDATE [Internal review]: page 28 (ECONS Il UDFS - chapter 1.5.1.
General concepts - Figure 6 — Contingency component status diagram)

|Figure modified to show status foreseen for Maintenance Window “MAWI”".

[ACK from CLM]/

End of Contingency Session | Close

[Action by Operator]/
Start of Contingency Session

[Action by Operator]/ [Action by Operator]/
Close Contingency Session . Re-Open Contingency Session
Open [ .

L [Actian by Operator]/
Closing Close Contingency Session Lock

[NACK from CLM]/Lock Contingency
Old

[ACK from CLM]/

End of Contingency Session 2 Close

[Action by Operator)/
Start of Contingency Session

[Action by Operator]/
Close Contingency Session

[Action by Operator]/
Re-Open Contingency Session

[Action by Opsrator]/

Start/Stop Maintainance Window
MAWT

[Action by Operator)/
Close Contingency Session

Closing

[MACK from CLM)/Lock Contingency

New

402456 EUROSYSTEM UPDATE [ECB-4CB internal reviewHRA-CSLD-697]: page 30 (ECONS
I UDFS - chapter 1.5.2. Liquidity Management)

|Clarification

Liquidity Transfers that debit/credit a Contingency Transit Account in ECONS Il would require manual actions to be
performed on the corresponding Eurosystem Market Infrastructure Services (e.g. TIPS o+F2S) in order to mirror

the transfer of liquidity occurred in ECONS I, according to operational procedures to be defined outside of the
contingency component scope.
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403457 EUROSYSTEM UPDATE [ECB-4CB internal reviewtRA-CSLD-697]: page 31 (ECONS
I UDFS - chapter 1.5.2.1. Inbound Liquidity Transfer)

|Clarification

Internal Inbound Liquidity Transfer orders, between a Contingency Transit Account (e.g. the one defined in ECONS
I for TIPS-e+F2S) {CR-64} and a Payment Bank Contingency Account denominated in the same currency, can be
initiated by the European Central Bank (ECB) via U2A only, upon request.

In fact, prior to the injection of such a Liquidity Transfer in ECONS II, the corresponding movement of liquidity shall
have been settled in the originating service, e.g. in TIPS or in T2S%.

404458 EUROSYSTEM UPDATE [Internal review]: page 32 (ECONS Il UDFS - chapter 1.5.2.1.
Inbound Liquidity Transfer - Figure 7 — Inbound Liquidity Transfer status diagram)

|Figure maodified to include the new status “Cancelled”

Inbound Liquidity
Transfer

Settled
Successfulvalidation (2-Eyes)

Confirmed (as 2ndstep of 4-Eyes)
Successful validation (4-Eyes).

Any possible validation
error

@ remedirysass

O Finalstatus

Confirmed (as 2ndstep of 4-yes)

Revoked (as 2ndstep of 4-Eyes)
but validation error

Revoked

15 The transfer of liquidity from(to) T2S to(from) ECONS Il relies on the CB Contingency Account instead of using a
dedicated Contingency Transit Account for T2S.
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Inbound Liquidity
Transfer

Successful validation (4-Eyes)

Any possible validation

New

Successful validation (2-Eyes)

Cancelled due toBusiness Date change
orsession dosing

Confirmed (as 2ndstep of 4-Eyes)

Confirmed (as 2ndstep of 4-yes)

Revoked (as 2ndstep of 4-Eyes)
but validation error

\' (-
©) memedrysttus

459 EUROSYSTEM UPDATE [JIRA CSLD-697]: page 33 (ECONS Il UDFES - chapter 1.5.2.2.

Outbound Liguidity Transfer

Clarification

Similarly to what has been defined for Inbound Liquidity Transfers, each responsible CB is also allowed to drain
liquidity from one of its Payment Bank Contingency Account and credit an existing Contingency Transit Account

(e.q., the one defined for TIPS-e+F2S) via U2A or A2A.

371



T2/T2S Consolidation

Change Request: CSLD CR0064 SYS

405460 EUROSYSTEM UPDATE [Internal review]: page 33 (ECONS Il UDFS - chapter 1.5.2.2.
Outbound Liquidity Transfer - Figure 8 — Outbound Liquidity Transfer status diagram)

|Figure maodified to include the new status “Cancelled”

Outbound Liquidity
Transfer

Settled

Successfulvalidation (2-Eyes)

Confirmed (as 2ndstep of 4-Eyes)

Waiting

Successful validation (4-Eyes).
Approval

Any possible validation
error Confirmed (as 2ndstep of 4-yes)
but validation error

Revoked

Revoked (as 2ndstep of 4-Eyes)

(5 Y —
© s

Outbound Liquidity
Transfer
Settled
Successful validation (2-Eyes)
Cancelled
Cancelled due toBusiness Date change
orsession dosing
Confirmed (as 2ndstep of 4-Eyes)
Successful validation (s-Eyes).
Any possible validation
error Confirmed (as 2nd step of 4-yes) Revoked (as 2ndstep of 4-Eyes)
but validation error
AJ Revoked
Intermediary status
O Final status
New
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406461 EUROSYSTEM UPDATE [Internal review]: page 35 (ECONS Il UDFS - chapter 1.5.3

Settlement of Paymen
diagram)

t Orders transactions - Figure 9 — Payment Order Transaction status

[Figure modified to include the

new status “Cancelled”

Payment Order
Transaction

Received

Successful validation (2-Eyes)
with agreedisagree

Rejected by the Central Bark

Rejected
Waiting for CB

Approval

Agreedby the Central Bank

(2-Eyes) and

Successful validation (4-Eyes)

Waiting

Settled

_J

Confirmed (as 2ndstep of 4-Eyes)
with agree/disagree

P

Confirmed (as 2ndstep of 4-
but vahdat\on error

Any possible validation
error

e

Confirmed (as 2ndstep of 4-Eyes) and no agree/disagree
yes)

Revoked (as 2ndstep of 4-Eyes)

Revoked

© Fretsans

Payment Order
Transaction

Successful validation (4-Eyes)
Waiting

Successful validation (2-Eyes)
with agree/disagree

Confirmed (as 2ndstep of 4-Eyes)
with agree/disagree

Rejected by the Central Bark

Waiting for CB

Approval Rejected

Agreedby the Central Bank

(2-Eyes) and no

Cancelled
‘Cancelled due tobusiness Date change

g
4

Confirmed (as 2nd step of 4
but vahdauon error

Any possible validation

: .

New

Confirmed (as 2nd step of 4-Eyes) and no agree/disagree

Revoked (as 2ndstep of 4-Eyes)

orsession dosing
ﬁ
@

O Intermediary status
O Finalstatus
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407462 EUROSYSTEM UPDATE [Internal review]: page 37 (ECONS Il UDFS - chapter 1.5.4.
Settlement of AS Transaction files)

|Clarification

To allow the settlement of AS transaction files the Settlement Bank Account Group (SBAG), foreseen in RTGS, will
be replicated in ECONS Il according to the following rules:

« Starting from the RTGS DCA and sub-accounts included in the RTGS SBAG, the relevant linked CLM Account
will be found. If no such a link exists, the relevant RTGS DCA and/or sub-accounts will not be taken into
consideration for any ECONS Il processing..

« From every linked CLM Account found at the previous step, the relevant Authorised Account User (AAU) BIC(s)
and the linked ECONS Il Contingency Account will be retrieved. If the link between the CLM Account and the
Contingency Account does not exist, the relevant info will not be taken into consideration for any ECONS Il
processing.

+ Every AAU BIC(s) and linked ECONS Il Contingency Account(s), found in the previous step, will be propagated to
ECONS Il as Settlement Bank Account Group to be used for contingency settlement. Additionally, (i) the
responsible Central Bank AAU BIC, (ii) the relevant CB Contingency Account, (iii) the AS Party BIC, (iv) the
Technical Account AAU BIC and (v) the relevant Contingency Technical Account will also be propagated.

408463 EUROSYSTEM UPDATE [Internal review]: page 39 (ECONS Il UDFS - chapter 1.5.5.2.
Contingency Account Creation)

|Clarification mandatory info

« Owner BIC
« Participant BIC

.

« Responsible Central Bank (Country code)

464 EUROSYSTEM UPDATE [Internal review]: page 41 (ECONS Il UDFS - chapter 1.5.6.2.
Contingency Account Creation)

Clarification

In case of a contingency session opened for several business days, the contingency component provides

Statements of Accounts, in U2A mode only, with an overview of the transactions for the Central Banks, Payment
Banks and Ancillary Systems within-each-End-of day-process to allow them to reconcile their transactions.

An “export function” in the corresponding screen allows the user to download, after a query, the requested data®

(e.q. in .xIs or .csv format).

16 Possible limitations on the number of occurrences to be downloaded can be applied.
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The Error! Reference source not found.-BankTeCustemerStatement message is-alse used for General Ledger
reporting to CBs and to the ECB. This is described in section Error! Reference source not found.1-5-8 and in the

section related to the ISO message (i.e. camt.053).

409465 EUROSYSTEM UPDATE [Internal review]: page 47 (ECONS Il UDFS - chapter 1.6.1.2.
Reconciliation activities with business date change in ECONS II - Figure 12 — Contingency
session spread over multiple business days)

|Clarification on reconciliation

Restart of
T2

| Reconciliaton activities

Business DayT |  Business DayT+1 Business Day T+2
H

Business Day T+3

Closing Close BD change
T A T
]
I
]
1
I
I

Contingenr:tv session (ECQNSII)

1A

'
- 1 [ H | '
TP
5 E : ECONS 11 GL ECONS 11 GL ECONS 11 GL IE E‘ E‘ =1 J E
2 ! H
3 T2 ! file to each €8 file to each CB file to each CB g i T2 ! |
a ] I A 1
g 1 . . iy gy :
- 0 : : | 288 §! ! !
s & . , e . ,
: Busiess DayT#d | T+4
ECONS 11 6L
file ta each CB
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T2 Activation af Restart of
Unavailability cantingensy sessian T2

usingss DayT |  Business Day T+l |  Business Day T+2 Business Day T+3
Close Open

closing Close
T 1

lt:cmtingenci'\,.r session {ECdNS 1)

I
. I il 1

i ] )

ECONS Il GL
file to each OB

%Reginn 1 _%Reginn 2

\
. ] set Business Day | 1 1 |
E ' ECONS Il GL ECONS Il GL ECONS 11 GL TlandTiato | 1! | ]
g T2 : fille tey mach CB file by wach OB file to mach 8 : ‘cose™ [ T2 ! L |
i i
0r |
" 1 1 1 | 1 | EDDT2T+3 q i !
H | | | = i 1
1 ' ' | | - I +
1 Business Day T+3 | T+4
Business DayT Settlement af BD change

ECONS I
balances in CLM

410466 EUROSYSTEM UPDATE [Internal review]: page 56 (ECONS Il UDFS - chapter 2.2.1.
Inbound Liquidity Transfer - Table 18 — Inbound Liquidity Transfer Order steps)

|Business rules revision

2 ECONS I

ECO0008 (Check on Modify Liquidity from ECMS)

411467 EUROSYSTEM UPDATE [Internal review]: page 61 (ECONS Il UDFS - chapter 2.2.1.1.5
Provision of liquidity via Contingency Transit Account - Successful scenario)

|Typo

0The Contingency FransirTransit Account balance is equal to -10,000.00 EUR;

412468 EUROSYSTEM UPDATE [Internal review]: page 61 (ECONS Il UDFS - chapter 2.2.1.1.6
Provision of liquidity from an external CMS - Successful scenario)

|Linked to Business rules revision (see BR ECO0008 inside item 346)

- The Payment Bank Contingency Account shall be in the datascope of the selected Central Bank;
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413469 EUROSYSTEM UPDATE [Internal review]: page 64 (ECONS Il UDFS - chapter 2.2.2.
Outbound Liquidity Transfer - Table 19 — Outbound Liquidity Transfer Order steps)

|Business rules revision

2

ECONS I

ECO00023 (Check on sender);
ECO00024 (Privilege check);

414470 EUROSYSTEM UPDATE [Internal review]: page 68 (ECONS Il UDFS - chapter 2.3.
Payment Transactions)

|Clarification

Payments entered via file by the CB, on behalf of the AS, involving as debtor a blocked Payment Bank
Contingency Account (in the datascope of the requestor CB) which-are-entered-viafile-by CBsthe CB;on-behalf-of
ASsthe-AS; do not trigger the blocking check.

415471 EUROSYSTEM UPDATE [Internal review]: page 69 (ECONS Il UDFS - chapter 2.3.1.
Payment Order Transactions - Table 20 — Payment Order Transactions steps)

|Business rules revision

2 ECONS I

EC00023 (Check on sender);
EC00024 (Privilege check);
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416472 EUROSYSTEM UPDATE [Internal review]: page 81 (ECONS Il UDFS - chapter 2.3.2.
AS Transfer Initiation - Table 21 — AS Transfer Initiation steps)

|Business rules revision

displayed only
in the screen)

2 ECONS II ECONS Il successfully executes the following checks:
ECOO0003 (Check on consistency in the currency denomination of
the Contingency Accounts);
ECOO0005 (Check on digits after decimal currency);
5 None (Status ECONS II ECONSexecutes-the-checks-of step 7.

The final status of the File is showed in U2A in case of query.

417473 EUROSYSTEM UPDATE [Internal review]: page 89 (ECONS Il UDFS - chapter 3.2.2.
Technical validation at transport and business level)

|Hyperlink added

Rejection occurring for both schema validation and additional technical validation check is reported in the same
way, by using a ReceiptAcknowledgement ReceiptAcknowledgement.

418474 EUROSYSTEM UPDATE [Internal review]: page 90 (ECONS Il UDFS - chapter 3.3.1.
List of messages - Table 26 — List of messages)

|Hyper|ink added

admi-:007 admi.007

ReceiptAcknowledgment Error response

419475 EUROSYSTEM UPDATE [EDITORIAL]: page 91 (ECONSII UDFS - 3.3.2.1.2
ReturnAccount (camt.004)); page 94 (3.3.2.1.4 ReturnBusinessDayInformation (camt.019));
page 97 (3.3.2.1.5 Receipt (camt.025)); page 98 (3.3.2.1.6 LiquidityCreditTransfer (camt.050));
page 101 (3.3.2.2.1 BusinessApplicationHeader (head.001)); page 105 (3.3.2.4.1 AS Transfer
Initiation (pain.998))

|Clarification on ECONSII field for camt.004, camt.019, camt.025, camt.050

ECONSII UDFS — 3.3.2.1.2 ReturnAccount (camt.004)), page 91

Specific message content
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MESSAGE ITEM UTILISATION

[...]

Multilateral Balance Type
Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/Mul
Bal/Tp/Cd

Multilateral Balance Type
Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/Mul
Bal/Tp/Prtry

Muttilateral-Balance-Status
DocumentRirAceRptOrEr/AcetRpl/AcctOrEr/Acet/Mul
Bal/Sts

Value Date

Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/Mul
Bal/ValDt/Dt

L.]

[-]

Specifies the nature of a balance which is being
reported.

OPNG (Opening balance)

BLCK (Requirement for minimum reserve)

ADJT (Adjustment balance for minimum reserve)
PRAV (Running average for minimum reserve)

CLSG (Closing balance) if the account is not active, but
a balance greater than zero is still present, CLSG is
used

AVLB (Available liquidity (only MCA balance)) (If
reservation for seizure of funds is set up, then available
liquidity is already reduced by the seizured amount.)
CRRT (Current balance (also used in spillover
notification))

DLOD (Daylight overdraft) credit line if granted only on
default MCA

NOTE (Timed payments (earmarked))

XPCD projected liquidity (only PDNG status is possible)
LTSF (Liquidity transfer ) (After final execution of all
cash transfers and credit line changes with intermediate
status this balance type reports the reached available
liquidity)

CRDT (sum of credits)

DBIT (sum of debits)

FLOR

GEH: Not used in ECONSII

ieported:
PDNG

STB
Business day

[-]

ECONSII UDFS — 3.3.2.1.4 ReturnBusinessDayInformation (camt.019)), page 94

MESSAGE ITEM UTILISATION

L.]
System ID

Document/RtrBizDayInf/RptOrErr/BizRpt/Sysld/MKktinfrstr

ctrld/Cd

Business Date-Fime
Document/RtrBizDayInf/RptOrErr/BizRpt/BizDayOrErr/Bi
zDayInf/SysDt/DtFm

Currency

/Document/RtrBizDayInf/RptOrErr/BizRpt/BizDayOrErr/Bi

zDayInf/SysInfPerCcy/SysCcy
Status Identification

[-]
CLM

Current business date b
In case of closure of ECONSII, 9999-12-31 is returned

Currency

Status of the system, in proprietary code

Document/RtrBizDayInf/RptOrErr/BizRpt/BizDayOrErr/Bi CLSD - Close

zDayInf/SysInfPerCcy/Evt/Tp/Prtry/Id

ACTV - Open
SUSP - Lock
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MESSAGE ITEM UTILISATION

CLSG - Closing
MAWI — Maintenance Window

Scheduled Time b +
Document/RtrBizDayInf/RptOrErr/BizRpt/BizDayOrErr/Bi Date and time of the change of the status
zDayInf/SysInfPerCcy/Evt/SchdldTm

[.-] [--]
ECONSII UDFS — 3.3.2.1.5 Receipt (camt.025)), page 97

MESSAGE ITEM UTILISATION

[--] [-]

Original message Identification Copy of the BizMsgldr used in the BAH of the inbound
Document/Rct/RctDtls/OrgnIMsgld/Msgld message sent to ECONS II.

Status Code If ReqTp = VSTS, than then Error code.
Document/Rct/RctDtls/ReqHdIg/StsCd If ReqTp = SSTS, then ExrorCode-or SSET (Settled).
Description If StsCd = Error code, then Error description.

Document/Rct/RctDtls/ReqHdlg/Desc
[--] [-1]

ECONSII UDFS — 3.3.2.1.6 LiquidityCreditTransfer (camt.050), page 98

MESSAGE ITEM BUSINESS RULES

Liquidity Credit Transfer ECO0007
Document/LqdtyCdtTrf/LqdtyCdtTrf EC00022
ECO00023
ECO00024
Amount ECO0003
Document/LqdtyCdtTrf/LqdtyCdtTrf/TrfdAmt/AmtWthCcy ECO0005 ECO0006
ECO0027
Settlement date ECO0004
Document/LqdtyCdtTrf/LqdtyCdtTrf/SttimDt
Creditor Account Identification EC0O0008
Document/LqdtyCdtTrf/LqdtyCdtTrf/CdtrAcct/Id/Othr/ID ECO0025
Creditor EC0O0008
Document/LqdtyCdtTrf/LqdtyCdtTrf/Cdtr/FinInstnld/BICFI ECO0025
Debtor Account Identification ECO0025
Document/LqdtyCdtTrf/LqdtyCdtTrf/DbtrAcct/ID/Othr/ID  ECO0026
Debtor ECO0025

Document/LqdtyCdtTrf/LqdtyCdtTrf/Dbtr/FinInstnld/BICFI ECO0026
ECONSII UDFS — 3.3.2.2.1 BusinessApplicationHeader (head.001)), page 101

MESSAGE ITEM BUSINESS RULES

Business Application Header ECO0012

Document/AppHdr

From BIC ECO0609

Document/AppHdr/Fr/Flld/FinInstnld/BICFI ECO0010
ECO0050

Message type ECO0011

Document/AppHdr/MsgDefldr
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MESSAGE ITEM BUSINESS RULES

Message ldentifier ECO0050
Document/AppHdr/BizMsgldr

To BIC ECO0013
Document/AppHdriTo/FHd/Finlnstnld/BICF!

ECONSII UDFS —3.3.2.4.1 AS Transfer Initiation (pain.998)), page 105

MESSAGE ITEM BUSINESS RULES

[-1] [-]

End to End Identification ECO0045
Document/pain.998.001.01/PrtryData/T2PrtryData/Pmtin
f/PmtTx/Pmtld/EndToEndId

Amount EC00003
Document/pain.998.001.01/PrtryData/T2PrtryData/Pmtin ECO0005
fIPmMtTx/Amt/InstAmt ECO0046

EC0O0049

] [--]
B

Specific message content.

MESSAGE ITEM UTILISATION

Proprietary Data Type Always “ASTransferlnitiation”
Document/pain.998.001.01/PrtryData/Tp

Group Identification Value "NONREF"as the message 1D-is-already part of
Document/pain.998.001.01/PrtryData/T2PrtryData/GrpH the-BAH-Reference assigned by business sender of the

dr/Grpld origin AS transfer order, to identify group of single
transfers orders.

[..] [-]

420476 EUROSYSTEM UPDATE [Internal review]: page 94 (ECONS Il UDFS - chapter
3.3.2.1.3 GetBusinessDaylInformation (camt.018))

[Hyperlink added

In response to the GetBusinessDaylnformation message, a—ReturnBusinessBaylnformation Error! Reference
source not found.ReturnBusinessDayinfermation (camt.019) message containing the requested information is
returned.

421477 EUROSYSTEM UPDATE [JIRA CSLDME-448CSLD-609]: page 100 (ECONSII UDFS -
3.3.2.1.7 BankToCustomerStatement (camt.053))

|Statement Identification code used by ECONSII camt.053 GL.

ECONSII UDFS — 3.3.2.1.7 BankToCustomerStatement (camt.053), page 100
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Specific message content

MESSAGE ITEM UTILISATION

[.-1] [--]
Document/BkToCstmrStmt/GrpHdr/MsgPgntn/LastPgind Indicates the last page

Statement Identification Identification of the settlement service for which the
Document/BKToCstmrStmt/Stmt/ID general ledger is produced

CELM-Value “ECONS” is used.
Creation date/time Timestamp when the statement was created

Document/BkToCstmrStmt/Stmt/CreDtTm
[-1] [-]

478EUROSYSTEM UPDATE [Internal review]: page 100 (ECONSII UDES —3.3.2.1.7
BankToCustomerStatement (camt.053))

IA_qunement to CLM schema.

Specific message content

Document/BkToCstmrStmt/GrpHdr/MsgPgntn/PgNb Page number
Document/BkToCstmrStmt/GrpHdr/MsgPgntn/LastPgind Indicates the last page
Document/BKkToCstmrStimyStmt/CreDiTm
Entry ID Identifies the settlement service to which the
Document/BkToCstmrStmt/Stmt/Ntry/NtryRef i iesNot returned by ECONS Il
Amount Entry-ameuntNot returned by ECONS I
Document/BKToCstmrStmt/Stmt/Ntry/Amt
Credit debit ind Creditdebitindicatorforentry-amountNot
Document/BkToCstmrStmt/Stmt/Ntry/CrdDbtind returned by ECONS I
Status Entry-status
Document/BkToCstmrStmt/Stmt/Ntry/Sts/Cd BOOK Not returned by ECONS Il
Booking datetime Date-and time the entry was posted-on-an
Document/BkToCstmrStmt/Stmt/Ntry/BookgDt/DtTm account

Business-day-dateNot returned by ECONS Il
Value date Value-dateNot returned by ECONS Il
Document/BKToCstmrStmt/Stmt/Ntry/ValDt/Dt
Bank transaction code e
Document/BkToCstmrStmt/Stmt/Ntry/BKTxCd/Prtry/Cd PMNT Not returned by ECONS Il
Instruction ID Unigue reference set by the instructing party Not

Document/BkToCstmrStmt/Stmt/Ntry/NtryDtls/TxDtls/Refs/Instrld returned by ECONS II

Accitional Entry Information
Document/BKToCstmrStmt/Stmt/Ntry/AddtiNtryInf oftheeross-CB-turnever Not returned by
ECONS I
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422479 EUROSYSTEM EUROSYSTEM-UPDATE [SDD-PBR-029 PBI-212953]: page 105
(ECONSII UDFS-chapter 3.3.2.4.1 AS Transfer Initiation (pain.998))

The AS instructs RTGS to perform processing of AS transfer orders with dedicated settlement procedures. The
information to instruct a certain settlement procedure is provided in element <SettlementModelType> of
pain.998_ASTI. After processing of AS transfer orders, RTGS provides the initiating AS with information about
settlement procedure used for processing in RTGS. The related reporting messages are
pain.998_ASiInitiationStatus and pain.998_ASTransferNotice.

ECONSII UDFS-chapter 3.3.2.4.1 AS Transfer Initiation (pain.998) page 105
“Hyperlink to MyStandards UGs for ECONSII to be updated.”

423480 EUROSYSTEM UPDATE [Internal review]: page 109 (ECONS Il UDFS - chapter 4.1.
Business Rules and Error Codes)

|Business rules revision

ECO0003 | Currency must denominate camt.050 camt.025 E003 Currency
the same currency as pain.998 does not
Contingency Accounts denominate
indicated for posting. the same

currency as
accounts

indicated for

posting.
ECO0005 | The digits after the decimal camt.050 camt.025 E005 More digits
point must not be more than pain.o98 after the
foreseen for the given decimal point
currency. than
maximally

foreseen for

the currency

ECO0006 | The amount must be greater | camt.050 camt.025 E006 The amount
than zero-if-itis-netan is lower than
automated-iguidity-transfer or equal to
order. zero
are duplicated will-be was detected
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- Requestor
e
the BAH)

- transaction 1D
s

B e
business date)

ECO0008 | In case of External Inbound | camt.050 camt.025 E008 The credited
LT (i.e. generated by Contingency
ECMS), the credited Account shall
account shall be in the be in the data
datascope of the debited scope of the
CB. requestor CB
must be allowed to send senderis not
messages for the business allowed to

= - - - send
T
the business
sender
sl e
e
messages-mustspeeihrthe husiness
BIC forall ECONS-I message-for
messages. received
inbound
message

ECO0025 | In case the mandatory fields | camt.050 camt.025 X050 Data not
<CdtrAcct> and <DbtrAcct> found
are populated with creditor
and debtor Contingency
Accounts, then these
accounts must be active in
ECONS II. In case they are
populated with codeword
“NONREF”, then BICs
active in ECONS I, must be
present in optional fields
<Cdtr> and <Dbtr>.

ECOO0035 | Optional sequence InitgPty pain.998 n.a. (only via EO035 Requested
it is mandatory if the sender U2A) field missing
is a CB acting on behalf. in input

ECO0036 | Optional sequence InitgPty pain.998 n.a. (only via E036 Invalid
it is mandatory if the sender U2A) Account
is a CB acting on behalf.

Mandatory BIC inserted in
field InitgPty must be an
active AS
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424481 EUROSYSTEM UPDATE [Internal review]: page 121 (ECONS Il UDFS - chapter 4.4.
List of acronyms)

|New acronyms added.

AAU Authorised Account User

MCA Main Cash Account

SBAG Settlement Bank Account Group
LT Liquidity Transfer

482 EUROSYSTEM UPDATE [Editorial changes stemming from ECB-TSWG comments]: page
43 (BDM UDFES —4.1Business Rules and Error Codes); page 160 (CRDM UDFS —3.1.1.1.2
Schema); page 180 (CRDM UDFS —3.1.1.7.3 The message in business context); page 190
(CRDM UDES - 3.1.1.11.3 The message in business context); page 192 (CRDM UDES —
3.1.1.12.3 The message in business context); page 198 (CRDM UDFS —3.1.2.3.1 Overview and
scope of the message); page 204 (CRDM UDFES =3.1.2.6.1 Overview and scope of the
message); page 207 (CRDM UDES — 3.1.2.7.1 Overview and scope of the message); page 208
(CRDM UDES —3.1.2.7.3 The message in business context); page 213 (CRDM UDFS - 3.1.3.2.3
The message in business context); page 221 (CRDM UDFS — 3.1.3.6.2 Schema); page 224
(CRDM UDFES — 3.1.3.7.3 The message in business context); page 225 (CRDM UDES —
3.1.3.8.3 The message in business context);

|C0rrections Stemming from ECB-TSWG UDFS review phase

BDM UDEFES — 4.1 Business Rules and Error Codes), page 48

Rule Description Inbound Outbound Reason Error Text
Id message message Code
IIMP118 | For the user query | camt.018 camt.019 EJT While _referring
‘Status of settlement day to the query
query (STATY the Status of
following search criteron settlement _day
only is allowed: query (STAT)'
- Business date the selected
search _criteria
are invalid.
CRDM UDFS —3.1.1.1.2 Schema, page 160

StandingOrderldentification

This block is mandatory and provides with all the key information to identify an existing Liquidity transfer Order to be

amended or a new Liquidity transfer Order to be created.
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CRDM UDFS - 3.1.1.7.3 The message in business context, page 180

Usage case example: TIPSUpdateLimit _example.xml

In this example a-CB-with-BIC “BITAITRRX XX requests the update of Indirect Bilateral limit set for the account
“ACC001” (owned to the PB “UNCRITMMXXX" ) for CMB user is requested.

CRDM UDFS —3.1.1.11.3 The message in business context, page 190

Usage case example: Direct Debit MandateQuery example.xml

In this example, Direct Mandates on the account “ACCID001” for RTGS Service are requested.

CRDM UDFS —3.1.1.12.3 The message in business context, page 192

Usage case example: DirectDebitMandateReportReport _example.xml

In this example, detailed information on the Direct Debit existing on the account “ACCID001” for RTGS Service are

reported.

CRDM UDFS - 3.1.2.3.1 Overview and scope of the message, page 198

In_response, CRDM sends an _AccountRequestAcknowledgement (acmt.010) or AccountRequestRejection
AccountReguestAcknowledgement (acmt.011) messages respectively when the opening of the Cash Account has
been successfully processed or queued and when the opening has been rejected.

CRDM UDFS -3.1.2.6.1 Overview and scope of the message, page 204
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In response, CRDM sends an AccountRequestAcknowledgement (acmt.010) or AccountRequestRejection
AccountRegquestAcknowledgement (acmt.011) messages respectively when the update of the Cash Account has
been successfully processed or queued and when the update has been rejected.

CRDM UDFS —3.1.2.7.1 Overview and scope of the message, page 207

In response, CRDM sends an AccountRequestAcknowledgement (acmt.010) message when the delete of the

Cash Account has been successfully either queued or processed or an AccountRequestRejection
AccountReguestAcknowledgement (acmt.011) when the deletion has been rejected.

CRDM UDFS — 3.1.2.7.3 The message in business context, page 208

MESSAGE ITEM UTILISATION
Identification Identification of the account.
Document/AcctClsgReg/Acctld/Id/Othr/Id
Removalindicator Indicator for the deletion of the account.
Document/AcctClsgReg/CtrctDts/Rmvlind

CRDM UDFS - 3.1.3.2.3 The message in business context, page 213

MESSAGE ITEM UTILISATION

Partyldentification Identification of the party to be reported
Document/PtyRpt/RptOrErr/PtyRpt/Ptyld

OpeningDate Opening date for the party
Document/PtyRpt/RptOrErr/PtyRpt/PtyOrErr/SysPty/O

pngDt

ClosingDate Closing date for the party
Document/PtyRpt/RptOrErr/PtyRpt/PtyOrErr/SysPty/Cl

sgDt

Type Party type
Document/PtyRpt/RptOrErr/PtyRpt/PtyOrErr/SysPty/T

p/Cd

TechnicalAddress Technical addresses for the party
Document/PtyRpt/RptOrErr/PtyRpt/PtyOrErr/SysPty/T

echAdr/TechAdr

Identification Party code for the party
Document/PtyRpt/RptOrErr/PtyRpt/PtyOrErr/SysPty/

Ptyld-/Id/Id/AnyBIC

Name Long and short names for the party
Document/PtyRpt/RptOrErr/PtyRpt/PtyOrErr/SysPty/N

m

Address Address for the party
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Document/PtyRpt/RptOrErr/PtyRpt/PtyOrErr/SysPty/A

dr

Restriction Restrictions issued on the party
Document/PtyRpt/RptOrErr/PtyRpt/PtyOrErr/SysPty/R

strctn

CRDM UDFS - 3.1.3.6.2 Schema, page 221

Operational ErrorBusinessError
This building block is optional. It provides the reason why the requested information can not be given.

CRDM UDFS — 3.1.3.7.3 The message in business context, page 224

Usage case example: Calendar Query example.xml

In this example, the RTGS calendar for December 2018 for currency EUR is requested.

CRDM UDFES — 3.1.3.8.3 The message in business context, page 225

Usage case example: CalendarReport _example.xml

In this example, the RTGS calendar for December 2018 for currency EUR is reported.

483 EUROSYSTEM UPDATE [Internal Review]: page 105 (ECONSII UDFS-chapter 3.3.2.4.1 AS
Transfer Initiation (pain.998)

Update of the MyStandards link in order to report the correct UGs.

ECONSII UDFS-chapter 3.3.2.4.1 AS Transfer Initiation (pain.998) page 105
“Hyperlink to MyStandards UGs for ECONSII to be updated.”

484EUROSYSTEM UPDATE [TIPS CR0033]: MyStandards T2-CoCo —
CashAccountManagement —acmt.007; MyStandards T2-CoCo — CashAccountQueryReport —
acmt.025, acmt.026; page 187 (CRDM UDFS-chapter 3.1.2.1.2 Schema); page 190 (CRDM
UDFES-chapter 3.1.2.2.2 Schema); page 192 (CRDM UDFS-chapter 3.1.2.3.2 Schema); page 195
(CRDM UDFES-chapter 3.1.2.4.2 Schema); page 197 (CRDM UDES-chapter 3.1.2.5.2 Schema);
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page 198 (CRDM UDFS-chapter 3.1.2.6.2 Schema); page 201 (CRDM UDFS-chapter 3.1.2.7.2
Schema);

[Addition of the new account type in the MyStandards UGs for acmt.025, acmt.026, acmt.007 and update of the
MyStandards link in the CRDM UDFS.

MyStandards T2-CoCo — CashAccountManagement — acmt.007
Addition of the Cash Account Type TAST (TIPS AS Technical Account) to the field
/Document/AcctOpngReq/Acct/Tp/Prtry

MyStandards T2-CoCo — CashAccountQueryReport - acmt.025
Addition of the Cash Account Type TAST (TIPS AS Technical Account) to the field
[Document/AcctQryList/AcctSchCrit/Tp/Prtry

MyStandards T2-CoCo — CashAccountQueryReport - acmt.026
Addition of the Cash Account Type TAST (TIPS AS Technical Account) to the field
/Document/AcctListRpt/RptOrErr/AcctRpt/Acct/Tp/Prtry

CRDM UDFS-chapter 3.1.2.1.2 Schema, page 187
“Hyperlink to MyStandards UGs for CRDM to be updated.”

CRDM UDFS-chapter 3.1.2.2.2 Schema, page 190
“Hyperlink to MyStandards UGs for CRDM to be updated.”

CRDM UDFS-chapter 3.1.2.3.2 Schema, page 192
“Hyperlink to MyStandards UGs for CRDM to be updated.”

CRDM UDFS-chapter 3.1.2.4.2 Schema, page 195
“Hyperlink to MyStandards UGs for CRDM to be updated.”

CRDM UDFS-chapter 3.1.2.5.2 Schema, page 197
“Hyperlink to MyStandards UGs for CRDM to be updated.”

CRDM UDFS-chapter 3.1.2.6.2 Schema, page 198
“Hyperlink to MyStandards UGs for CRDM to be updated.”

CRDM UDFS-chapter 3.1.2.7.2 Schema, page 201
“Hyperlink to MyStandards UGs for CRDM to be updated.”
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DWH UDFES

485EUROSYSTEM UPDATE [ECB/TSWG review]: page 9 (DWH UDFES-chapter 3.1 Overview)

[Correct type “address” and “technical addresses”

L1

the report will always be sent to the default party technical address of the Co-manager. For more details on DNs,
technical addresses and the setup of routing

L]

486 EUROSYSTEM UPDATE [ECB/TSWG review]: page 9 (DWH UDFS-chapter 3.1 Overview)

Add length and format to the table and correct type in description of <DWHRptID> “unabigously”

<DWH BIC of the report recipient party CHAR

RptRcp (1)

tiD>

<DWH User login name of the user, that INTE

Usr> scheduled the report. It is the same GER
as used in ESMIG for logging in.

<DWH Contains the service, whose data CHAR

PtySrvc are transported in the report. (4)

Link> Possible values:

+ T2 C (T2 service)
+ T2S (T2S service)
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Name of the report (first 35
characters). For predefined
reports it is the name of the report
as described in chapter
Predefined reports [} Error!
Bookmark not defined.15], for
user-defined report it is the name

provided by the user when setting
up the report in the DWH.

A technical identifier unique for
this report instance provided by
the DWH — in case of problems it
enables the operational team to
unambiguously identify the report.

Contains the report itself in the
chosen format.

(@]
T
>
0

487EUROSYSTEM UPDATE [ECB/TSWG review]: page 9 (DWH UDFS-chapter 3.1 Overview)

Change format/length for <DWHUsr> after ECB review

BIC of the report recipient party

User login name of the user, that
scheduled the report. It is the same
as used in ESMIG for logging in.

O
T
>
20

E

g

(@)
B
>
B
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488 EUROSYSTEM UPDATE [ECB/TSWG review]: page 11 (DWH UDFS-chapter 3.2 Types,
sharing and storage)

[Add “shared” to the description about the folder

L1

For the use of this functionality the report needs to be copied first to the individual or shared user dedicated folder
and the advanced user profile must be granted (which is however only applicable for CB users).

L]

All adaptable and user defined DWH reports can be stored for later adaptation and use. CB advanced users can
store these reports in an individual or shared dedicated folder.

489EUROSYSTEM UPDATE [ECB/TSWG review]: page 12 (DWH UDFS-chapter 3.3 Examples
for A2A delivery of DWH reports)

[Add example for csv file opened in notepad

L]

This example represents the predefined DWH report in CSV format and opened in Excel. The next figure
represents a predefined DWH report in CSV format opened with notepad.

B TRS CSV 1-en-uscov - Edtor - o
Dstel Bewbeten Formst Ansiche Hife
Party BIC Party (Short) Party Parent BIC Parent Party Currency Code  Party Currency Party Country Code Party Country  Party Type Code Party Type W1 Code LED

ism Flag Connected Payment Delivery Allowance  Liguidity Transfer Confirmation Requested Procedure Type Code  Procedure Type Ancillary System Settlement Type Code Ancillary Syste
rency  The Date Day of the Week (Wumber) Day of the Week Day of the Week (Short) Calendar Week (Number) Calendar Week (Calendar Week (Short) Day of the Month Is Working Day
ASMKMDOXXK  MetroCapital  Metrolapital Corporation Cork  (BKXKMDBOX  (entral Bank of Fiction EUR  Euro KN Fictionland  MNSY  Ancillary System 10018 LEI ASAAKMDOXO
8:00  RTGSDCPBAAKVDOXXKEURSCO1 3 not co-managed MONE Mot Blocked  9999-01-01 00:00:00 561 2 S_YES Settled Final 15020022 45 Paynent pain.o

0 MetroCapital  Metroapital Corporation Cork (SXNQMDBOX  Central Bank of Fiction EUR  Furo KM Fictionland  ANSY  Ancillary System 10018 LET ASAAKMDEXO
0:00  RTGSDCPBAAKMDGIEURECE1 F not co-managed WONE Mot Blocked  9999-01-01 00:00:00 561 2 S_YES Settled Final 15020022 A5 Paynent pain. %
ASMIODROX _ MetroCopltal _ WetroCoplts] Gorporaclon Cork CRONOBOX  Cerntral Bark of Flction 68 Ero 1A Fictionland  ANSY  Ancillary System 10018 LET ASAAKMDOXO
8:00  RTGSOCPBAAKMDOXOKEURECE1 not co-managed WOHE Mot Blocked  9999.91.01 0:00:00 561 2 S_VES Settled Final 15020022 AS Paynent pain.9¢
ASMAKIDGXKK  MetroCapital He(ru(‘puul Corporation Cork CSXOMDEOX  Central Bank of Fiction EUR  Ewro KM Fictionland  ANSY  Ancillary System 10018 LET ASAAKMDEXO
0100 RTGSOCPBAAKMDRIXEURBCO1 F not co-managed NONE Mot Blocked  9999-01-01 00:00:00  S61 2 S.VES  Settled Final 15020022 A5 Paynent pain.o
ASMAKDOXKK  MatroCapital  MetroCapital Corporation Cork CBXXKMDBXOXX  Central Bank of Fiction EUR  Furo KM Fictionland  ANSY  Ancillary System 10018 LET ASAAKMDEXO
6:60  RTGSDCPBAAKMDEIOKEURECE1 F not co-managed WONE Mot Blocked  9999-01-01 00:00:00  S61 2 S_YES Settled Final 15020022 AS Paynent pain.o

XXX MetroCapital  MetroCapitsl Corporation Cork (BXXKMDBIXX  Central Bank of Fiction EUR  Euro KM Fictionland  MNSY  Ancillary System 10018 LEI ASAAKMDOXO
8:00  RTGSDCPBAAKMDOXOEURECO1 F not co-managed WONE Mot Blocked  9999-01-01 0:00:00 561 2 S_YES Settled Final 15020022 a5 Paynent patn.9¢
AAomeC Nl tal . NetreCapltal Carporutlon Cork (CBODRO,  Cogtrdl b of Hieoi B Bieo: | Y Fictionland  ANSY  Ancillary System 10018 LET ASAAKMDEXO
8:09  RTGSDCPBAAKMDOXIOKEUS not co-managed NOHE Mot Blocked  9999-01-01 00:00:00 561 2 S_YES Settled Final 15020022 a5 Paynent in.9¢
ASAAKMDAXKK mm(anua) mm(aomx Corporation Cork  (8XOMBOX  (Central Bank of Fiction ER  Euro KN Fictionland  ANSY  Ancillary System 10018 LET ASAAKMDOXO
8:60  RTGSDCPBAAKMDOXS not co-managed WONE Mot Blocked 99990101 00:00:00  S61 2 S_YES Settled Final 15020022 4S Paynant pain.9¢
ASAAKIDAXK nmuc-pnm F‘k(l-b(lpll.l Corporation Cork CEXGMDBOX  Central Bank of Fiction EUR  Euro KM Fictionland  ANSY  Ancillary System 10018  LET ASAAKMDEXO
0:00  RTGSOCPBAAKMDGIOXEURSCE1 F not co-managed WONE Mot Blocked  9999-01-01 00:00:00  S61 2 S_YES Settled Final 15020022 4S Paynent pain. 9
JSMODODK Metrocepital - Metrocapital Cororation Cork  CRONOOOX  Central Bark of Fiction B o 4 Fictionland  MISY  Ancillary System 10018 LET ASAAKYDOXO
8:00  RTGSOCPBAAKMDEXOKEURECEI not co-managed WONE Mot Blocked  9999.01.01 00:00:00 561 2 S_YES Settled Final 15020022 AS Paynent pain.o

Figure x: Example for A2A delivery in csv format and opened in notepad

490EUROSYSTEM UPDATE [ECB/TSWG review]: page 13 (DWH UDFS-chapter 3.3 Examples
for A2A delivery of DWH reports)

|Add information about delimiter and character set

L]
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The csv format support Unicode data across many client operating systems and are UTF-16 Little Endian data
encoded. It includes a BOM (Byte Order Mark) at the beginning of the file and is Tab-delimited. The csv format do
not enclose strings in quotation marks and use a new line character to delimit rows. The character set and delimiter
are fixed and can not be changed.
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