EUROPEAN CENTRAL BANK

EUROSYSTEM

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

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

Request raised by: 4CB Institute: 4CB Date raised: December 2020
Request title: Multiplex Editorial Change Request on UDFS v2.1 Request ref. no: CSLD-0062-UDFS
December 2020

Request type: Common

2. Market implementation efforts parameter —

1. Legal/business importance parameter: Stakeholder impact:

3. Operational impact: 4. Financial impact parameter:
5. Functional/ Technical impact: 6. Interoperability impact:
Requestor Category: Eurosystem Status: Approved

Description of requested change:

Changes regarding Central Liquidity Management UDFS v2.1, Common Reference Data Management UDFS v2.1,
Enhanced Contingency Solution 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 changes listed below are related Central Liquidity Management UDFS v2.1, Common Reference Data
Management UDFS v2.1, Enhanced Contingency Solution UDFS v2.1, Real-Time Gross Settlement UDFS v2.1,
MyStandards Usage Guidelines and MyStandards Examples. Their incorporation into the UDFS v2.2 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.

1 EUROSYSTEM UPDATE [SDD-CN-PBR-010, PBI-212300, ECB JIRA CSLD-0456]: page 609
(RTGS UDFS-chapter 12.4.5.2 Schema), page 611 (RTGS UDFS-chapter 12.4.5.3 The
message in business context); Pacs.010 HVPS+ alignments ..........ccccooeiiiiiiienieeniiiiieee e 19

2 EUROSYSTEM UPDATE [SDD-CN-PBR-011, PBI-212301]: page 562 (UDFS-chapter
12.4.2.2), 564 (UDFS chapter 12.4.2.3 The message in business context), page 286 (RTGS
UHB chapter 5.1.14 Return Payment — New Screen); Pacs.004 HVPS+ alignments.............. 20

3 EUROSYSTEM UPDATE [SDD-CN-PBR-012, PBI-211590]: page 98 (ECONS ll-chapter,
3.3.2.1.6 LiquidityCreditTransfer (camt.050)); Message documentation on MyStandards (RTGS
and CLM_Liquidity Transfer (camt.050)); Camt.050 DataTypePatternAlignment Accounts .... 22

4 EUROSYSTEM UPDATE [SDD-CN-PBR-013, PBI-212296]: page 427 (CLM UDFS-chapter
13.1.1.2 Schema), page 428 (CLM UDFS-chapter 13.1.1.3 The message in business context),
Message documentation on MyStandards; Camt.029 schema annotation updates ................ 23

5 EUROSYSTEM UPDATE [SDD-CN-PBR-014, PBI-212297]: page 529 (RTGS UDFS-chapter
12.2.22.3 The message in business context); camt.056 annotation update ...............ccceeee.... 26

6 EUROSYSTEM UPDATE [SDD-CN-PBR-015, PBI-212308]: page 389 (CLM UDFS-chapter
12.2.13.2 Schema), page 390 (CLM UDFS-chapter 12.2.13.3 The message in business
context), page 435 (CLM UDFS-chapter 13.1.2.2 Schema), page 506 (RTGS UDFS-chapter
12.2.20.2 Schema), page 508 (RTGS UDFS-chapter 12.2.20.3 The message in business
context), Message documentation on MyStandards RTGS and CLM Bank To Customer
Statement (camt.053), page 100 (ECONS Il UDFS-chapter 3.3.2.1.7
BankToCustomerStatement (camt.053)), Message documentation on MyStandards RTGS and
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CLM Bank To Customer Statement (camt.053) Message documentation on MyStandards
CLM_TARGET_Services_GeneralLedger (camt.053); Camt.053_updates...........c.cccceevuvvneene. 28

7 EUROSYSTEM UPDATE [SDD-CN-PBR-016, PBI-212309]: page 399 (CLM UDFS-chapter
12.2.14.2 Schema), page 403 (CLM UDFS-chapter 12.2.14.3 The message in business
context), page 517 (RTGS UDFS-chapter 12.2.21.2 Schema), page 521 (RTGS UDFS-chapter
12.2.21.3 The message in business context), Message documentation on MyStandards Bank
To Customer Debit Credit Notification V08 (camt.054.001.08); Camt.054_updates................ 32

8 EUROSYSTEM UPDATE [SDD-CN-PBR-017, PBI-212305, JIRA CSLD-0647]: page 573
(RTGS UDFS-chapter 12.4.3.2 Schema), Message documentation on MyStandards
CustomerCreditTransfer (pacs.008), page 116 (RTGS UHB-chapter 5.1.12 - Customer Credit
Transfer — New Screen); Pacs.008 HVPS+ alignments..........cccvvveveeeiiiiiiiieiie e ecciiieree e 34

9 EUROSYSTEM UPDATE [SDD-CN-PBR-019, PBI-211896]: page 209 (CRDM UDFS-chapter
3.1.3.3. CashAccountAuditTrailQuery (reda.039)), page 210 (CRDM UDFS-chapter 3.1.3.4.
CashAccountAuditTrailReport (reda.040)), page 212 (CRDM UDFS-chapter 3.1.3.5.
PartyAuditTrailQuery (reda.042)), page 214 (CRDM UDFS-chapter 3.1.3.6.10verview and
scope of the message), Message documentation on MyStandards CoCo PartyAuditTrailReport
(reda.043); Reda.043 Data Type Pattern AigNmEeNt............cooeviiiiiiiiiieee e 35

10 EUROSYSTEM UPDATE [SDD-CN-PBR-020, PBI-212306]: page 590 (RTGS UDFS-chapter
12.4.4 FinanciallnstitutionCreditTransfer (CORE and CQOV) (pacs.009)), page 496 (CLM UDFS-
chapter 13.4.2 FinanciallnstitutionCreditTransfer (CORE) (pacs.009)), Message documentation
on MyStandards FinanciallnstitutionCreditTransfer (CORE and COV) (pacs.009), page 222
(RTGS UHB-chapter 5.1.13 — Financial Institution Credit Transfer — New Screen), page 102
(CLM UHB-chapter 5.1.11 — Financial Institution Credit Transfer — New Screen); Pacs.009
HVP S+ lIgNMENES ..ottt ettt e ettt e e e e e et e e e e e e s e st b e e e eaeeessntbaeaaaeeesannees 36

11 EUROSYSTEM UPDATE [SDD-CN-PBR-021 PBI-212390, RealBICs / JIRAs CSLD 379 / 400 /
572 / JIRAs CSLD 500 / 568 / 612 / 639 / 670 internal review]: page 333 (CLM UDFS-chapter
11.3 Usage of Messages), page 326 — 343 (CLM UDFS-chapter 11.5 Business scenarios),
page 367 — 368 (CLM UDFS-chapter 12.2.1.1 camt.003 — Overview and scope of the
message), page 369 (CLM UDFS-chapter 12.2.1.2 camt.003 — Schema), page 363 — 364 (CLM
UDFS-chapter 12.2.1.3 camt.003 — The message in business context), page 343ff. (CLM
UDFS-chapter 12.2.2.1 camt.004 — Overview and scope of the message), page 344 (CLM
UDFS-chapter 12.2.2.2 camt.004 — Schema), page 431ff. (CLM UDFS-chapter 12.2.2.3
camt.004 — The message in business context); page 468ff. (CLM UDFS-chapter 13.3.5.3
camt.998 GetValueOfReserveMinimumReserve — The message in business context), page
471ff. (CLM UDFS-chapter 13.3.6.3 camt.998 ReturnValueOfReserveMinimumReserve — The
message in business context), page 397ff. (RTGS UDFS-chapter 11.5 Business scenarios),
page 428f. (RTGS UDFS-chapter 12.2.1.1 camt.003 — Overview and scope of the message),
page 430 (RTGS UDFS-chapter 12.2.1.3 camt.003 — The message in business context), page
430 (RTGS UDFS-chapter 12.2.2.1 camt.004 — Overview and scope of the message), page
434ff. (RTGS UDFS-chapter 12.2.2.3 camt.004 — The message in business context); Camt.003
€camt.004 CLM SChEMA UPAALES .......ccoiiiiiiiiiie et e et e e e e e e e s e e saaaae s 36

12 EUROSYSTEM UPDATE [SDD-CN-PBR-026, JIRA359]: page 23 (ECONS Il UDFS-chapter
1.4.1. Liquidity Transfer), page 24 (ECONS Il UDFS-chapter 1.4.2. Payment Order
Transaction), page 32 (ECONS Il UDFS-chapter 1.5.2.1. Inbound Liquidity Transfer), page 56
(ECONS Il UDFS-chapter 2.2.1. Inbound Liquidity Transfer), page 64 (ECONS Il UDFS-chapter
2.2.2. Outbound Liquidity Transfer), page 69 (ECONS Il UDFS-chapter 2.3.1. Payment Order
Transactions), page 98 (ECONS Il UDFS-chapter 3.3.2.1.6 Liquidity Credit Transfer
(camt.050)), page 113 (ECONS Il UDFS-chapter 4.1 Business Rules and Error Codes),
Message documentation on MyStandards LiquidityCreditTransfer (camt.050); Usage
mModification fOr CAME.050........c.cuiiiiiiriie ittt 123

13 EUROSYSTEM UPDATE [SDD-CN-PBR-028, PBI-212606]: page 155 (CRDM UDFS-chapter
3.1.1.1. ModifyStandingOrder (camt.024)), page 159 (CRDM UDFS-chapter 3.1.1.2.
GetStandingOrder (camt.069)), page 161 (CRDM UDFS-chapter 3.1.1.3.
ReturnStandingOrder(camt.070)), page 165 (CRDM UDFS-chapter 3.1.1.4.
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DeleteStandingOrder (camt.071)), page 166 (CRDM UDFS-chapter 3.1.1.5. GetLimit
(camt.009)), page 170 (CRDM UDFS-chapter 3.1.1.6. ReturnLimit (camt.010), page 173
(CRDM UDFS-chapter 3.1.1.7. ModifyLimit (camt.011)), page 177 (CRDM UDFS-chapter
3.1.1.8. DeleteLimit (camt.012)), page 313 (CRDM UDFS-chapter 5.1. Business Rules),
Message documentation on MyStandards CoCo Limit (camt.009), Message documentation on
MyStandards CoCo StandingOrder (camt.069); Camt.009-camt.069_Business Rule........... 134

14 EUROSYSTEM UPDATE [JIRA CSLD-0687]: page 44 (CLM UDFS-chapter 3.1.5
Blocking/unblocking party); Impact of blocking a payment bank on party level on standing
FACIIITIES @CCOUNTS ...ttt ettt et e et e e ebte e e nebeee s 137

15 EUROSYSTEM UPDATE [JIRA CSLD-0669]: page 87 (CLM UDFS-chapter 5.1.2 Technical
validation); Validation FUIE ©ITOIS ..........coiiiiiiiiiie et e e e e e e s are e e e e e e enees 138

16 EUROSYSTEM UPDATE [Remedy INC000000276576]: page 229 (CRDM UDFS- 3.1.4.1.
BusinessApplicationHeader (head.001)); page 272 (CRDM UDFS-5.1. Business Rules); page
61 (BILL UDFS- 3.1.3 BusinessApplicationHeader (head.001)); page 67 (BILL UDFS-4.1.
Business Rules); page 38 (BDM UDFS- 3.1.3 BusinessApplicationHeader (head.001)); page 43
(BDM UDFS-4.1. Business Rules and Error Codes); MyStandards T2-CoCo -
BusinessApplicationHeader — head.001............coeiiiiiiiiiiiie e 138

17 EUROSYSTEM UPDATE |[Editorial update]: page 32-37 (CRDM UDFS-chapter 1.2.2.1.2
AV [=To = I PSP SUPPPRPRROt 142

18 EUROSYSTEM UPDATE [Remedy PBI000000212312]: page 69 (CRDM UDFS-chapter 1.2.4
Graphical USEr INTEITACE)........ . ittt e et e e e e as 144

19 EUROSYSTEM UPDATE [JIRA CSLD-0683]: page 81 (CRDM UDFS-chapter 1.3.2.3
Description Of the @NEILIES) ....oieii i e e e e e e e e e 145

20 EUROSYSTEM UPDATE [JIRA CSLD-0331]: page 89 (CRDM UDFS-chapter 1.3.3.3
Description of the entities), page 264 (CRDM UDFS-chapter 4.5.3.12 Cash Account) ......... 145

21 EUROSYSTEM UPDATE [JIRA CSLD-0374]: page 90 (CRDM UDFS-chapter 1.3.3.3
Description of the entities), page 265 (CRDM UDFS-chapter 4.5.3.12 Cash Account) ......... 146

22 EUROSYSTEM UPDATE [JIRA CSLD-564]: page 154 (CRDM UDFS-3.1.1.1
ModifyStandingOrder (camt.024)); page 158 (CRDM UDFS-chapter 3.1.1.2 GetStandingOrder
(camt.069)); page 160 (CRDM UDFS-chapter 3.1.1.3 ReturnStandingOrder(camt.070)); page
164 (CRDM UDFS-chaper 3.1.1.4 DeleteStandingOrder (camt.071)); page 272 (CRDM UDFS-
5.1. Business Rules); MyStandards T2-CoCo — Standing Order — camt.024 .............c.c........ 147

24 EUROSYSTEM UPDATE [Editorial update]: page 154 (CRDM UDFS-3.1.1.1
ModifyStandingOrder (camt.024)); page 158 (CRDM UDFS-chapter 3.1.1.2 GetStandingOrder
(camt.069)); page 160 (CRDM UDFS-chapter 3.1.1.3 ReturnStandingOrder(camt.070)); page
164 (CRDM UDFS-capter 3.1.1.4 DeleteStandingOrder (camt.071)); page 272 (CRDM UDFS-
5.1. Business Rules); MyStandards T2-CoCo — Standing Order — camt.070 ............ccccueueeee. 150

25 EUROSYSTEM UPDATE [Internal Change]: page 154 (CRDM UDFS-3.1.1.1
ModifyStandingOrder (camt.024)); page 158 (CRDM UDFS-chapter 3.1.1.2 GetStandingOrder
(camt.069)); page 160 (CRDM UDFS-chapter 3.1.1.3 ReturnStandingOrder(camt.070)); page
164 (CRDM UDFS-chapter 3.1.1.4 DeleteStandingOrder (camt.071)); MyStandards T2-CoCo —
Standing Order — camt.024, CamMt.070; . .....oeiieeiiiiiiiiee e a e e e 152

26 EUROSYSTEM UPDATE [Editorial update]: page 182 (CRDM UDFS-chapter 3.1.1.11.
DirectDebitMandateQuery (camt.099)); page 183 (DirectDebitMandateReport (camt.100));
MyStandards T2-CoCo — DirectDebitMandate — camt.099............ccccoiiiiiiiiiiiiiniiiieee e 153

27 EUROSYSTEM UPDATE [JIRA CSLD-326]: page 198 (CRDM UDFS-3.1.2.6.
AccountExcludedMandateMaintenanceRequest (aCMt.015)); .....cceeeiiiiiiiiiiieeniiiiiiieeee e 153
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EUROSYSTEM UPDATE |[Editorial update]: page 215 (CRDM UDFS-chapter 3.1.3.7.
CalendarQuery(reda.064)); page 217 (CRDM UDFS-chapter 3.1.3.8.
CalendarQuery(reda.065)); MyStandards T2-CoCo - CalendarQuery_ CalendarReport —
T(=T0 F= I 0L B Yo F= T 011 YT 154

EUROSYSTEM UPDATE [Editorial update]: page 253 (CRDM UDFS-chapter 4.5.3.8 Message
Subscription RUIE — NEW (DMT)) ..eeeiiiiiiiiiiee ettt e et e e e e e e eneae e e e e e e e e nneeeeeas 155

EUROSYSTEM UPDATE [Editorial update]: page 262 (CRDM UDFS-chapter 4.5.3.12 Cash
ACCOUNE (DIMT)) 1eitiiieiii ittt ettt ettt e e e s e ettt et e e e e e aab e b e et eaeeeasantbaaeaaeeeasntbaneaaeeesannses 156

EUROSYSTEM UPDATE [Editorial update]: page 268 (CRDM UDFS-chapter 4.5.3.15 Party
SEIVICE LINK (DMT)) . uitttiiiiee e ettt ettt e ettt e e e e e e e e e e e s e e stb b e e e e e e s easatbaeeeeeeeasansaeees 159

EUROSYSTEM UPDATE [Editorial update]: page 269 (CRDM UDFS-chapter 4.5.3.16 DN-BIC
Lo U ([ To T (1Y 1 ) TSRO 163

EUROSYSTEM UPDATE [Editorial update]: page 272 (CRDM UDFS-5.1. Business Rules);165

EUROSYSTEM UPDATE [JIRA CSLD-0576]: page 20 (BILL UDFS-chapter 1.5.2 Overview of
the BillING PIrOCESS ...ttt ettt e e e e e ettt e e e e e e anntb e e e e aeeeeanntbneeaaaeaaannes 165

EUROSYSTEM UPDATE [JIRA CSLD-0577]: page 47 (BILL UDFS-chapter 3.1.2 BillingReport
(o= 11| L0 A T PO PPRRP 166

EUROSYSTEM UPDATE [JIRA CSLD-0686 and JIRA CSLD-0217]: page 16 (ECONSII UDFS-
chapter 1.3.1.2 Concept of Party in ECONSII), page 20 (ECONSII UDFS-chapter 1.3.2.2

Payment Bank ContingeNCY ACCOUNES)........uuueiiieaeeiiiiiiieeaeeea ettt eee e e e eebeeeeeaaeeaanenaeeeaaeasanees 172
EUROSYSTEM UPDATE [JIRA CSLD-0609]: page 100 (ECONSII UDFS-chapter 3.3.2.1.7
BankToCustomerStatement (Camt.053)) ........eeiiiiiiiiiiiiiiee e e e e e e e e e e e 172

EUROSYSTEM UPDATE [JIRA CSLD-0342]: page 100 (ECONSIlI UDFS-chapter 3.3.2.1.7
BankToCustomerStatement (Camt.053)) ......uvuiiieeiiiiiiiiiiee et e e e e e e e s e e e e e e s enens 173

EUROSYSTEM UPDATE [T2S CR-710: page 35 (BDM UDFS- 3.1.2.
ReturnBusinessDaylInformation(camt.019)); page 32 (BDM  UDFS-chapter 3.1.1.

GetBusinessDaylInformation(camt.018)); MyStandards T2-CoCo -
BDM_BusinessDayInformation — camt.019 ..........coooiiiiiiiiiiiiiiiiiee e 173
EUROSYSTEM UPDATE [CSLD JIRA-646]: page 22 (ESMIG UDFS-chapter 1.4.4 Message-
Based and File-Based Store-and-FOrward) ...........ooocuueiiiiioiiiiiiiiee e 174

EUROSYSTEM UPDATE [CSLD JIRA-538]: page 43 (ESMIG UDFS-chapter 2.1.6 Digital
Signature managed within the buSINESS [aYer) .........cviiiiiiiiiiiiiii e 174

EUROSYSTEM UPDATE [internal review]: page 32 (CLM UDFS-chapter 2.1 Connectivity);
Correction of inconsistency between ESMIG and CLM UDFS .........ccccccvieiiiiiiiiiecee e, 175

EUROSYSTEM UPDATE [internal review]: page 35 (CLM UDFS-chapter 2.5 Communication
between CLM and CLM Actors); Correction of inconsistency between ESMIG and CLM UDFS
.............................................................................................................................................. 175

EUROSYSTEM UPDATE [internal review]: page 37 (CLM UDFS-chapter 2.5 Communication
between CLM and CLM Actors); Correction of inconsistency between ESMIG and CLM UDFS
.............................................................................................................................................. 176

EUROSYSTEM UPDATE [JIRA CSLD-0687]: page 44 (CLM UDFS-chapter 3.1.5
Blocking/unblocking party); Impact of blocking a payment bank on party level on standing
FACIIItIES @CCOUNTS ...ttt ettt e et e e sbte e e nebeee s 176
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EUROSYSTEM UPDATE [internal review]: page 41 (CLM UDFS-chapter 3.1.2 Concept of party
in CLM); Relationship between party and party type ........uuvvveeeiiiiiiiieee e 177

EUROSYSTEM UPDATE [internal review]: page 41 (CLM UDFS-chapter 3.1.2 Concept of party
I CLIV) ettt ettt ettt 177

EUROSYSTEM UPDATE [internal review]: page 46 (CLM UDFS-chapter 3.2.1 Account types);
One-to-one link between default MCA and RTGS DCA........cooiiiiiiiieee e 177

EUROSYSTEM UPDATE [JIRA CSLD-0214]: page 47 (CLM UDFS-chapter 3.2.1 Account

types); Use cases for Default CLM CB ACCOUNL ...........ceiieeiiiiiiiiiiie e eciiiiir e e e e e e siiraee e e e e e 178
EUROSYSTEM UPDATE [internal review]: page 50 (CLM UDFS-chapter 3.2.3 Functionalities);
Floor/Ceiling rule-based Liquidity TranSfers ..........coociiviiiiii i 178
EUROSYSTEM UPDATE [internal review]: page 50 (CLM UDFS-chapter 3.2.3 Functionalities);
Floor/Ceiling rule-based Liquidity TranSfers .........oooiiuiiiiiioieee e 179
EUROSYSTEM UPDATE [JIRA CSLD-0768]: page 51 (CLM UDFS-chapter 3.2.3
Functionalities); Report configuration by a co-manager for the co-managed account........... 179
EUROSYSTEM UPDATE [internal review]: page 51 (CLM UDFS-chapter 3.2.3 Functionalities);
Behaviour Of CB ACCOUNL.........c.eiiiiiiiiie ittt 179

EUROSYSTEM UPDATE [internal review]: page 54f. (CLM UDFS-chapter 3.2.6 Closing of
accounts still containing a balance); information on USe Case ..........cccvvveeeiiiiiiiiiiee e, 180

EUROSYSTEM UPDATE [JIRA CSLD 0377]: page 56 (CLM UDFS-chapter 3.3 Static data
configuration for minimum reserve management and interest calculation); Minimum reserve
Maintenance iN “POOI" MOTE ......cooi it e e e e e e e s eeneeeeaae e s 180

EUROSYSTEM UPDATE [internal review]: page 53 (CLM UDFS-chapter 3.2.4 Messaging) 181

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

.............................................................................................................................................. 181
EUROSYSTEM UPDATE [internal review]: page 59,60 (CLM UDFS-chapter 3.4 Types of
(o [ 1U] o) O PR EEPTR P 182
EUROSYSTEM UPDATE [internal review]: page 60 (CLM UDFS-chapter 3.4 Types of groups)
.............................................................................................................................................. 182
EUROSYSTEM UPDATE ([internal review]: page 66 (CLM UDFS-chapter 3.6 Interaction
between CLM and CRDIM)..... .o ittt ettt e e e e e et e e e e e e s e ennnaeeeaaaean 182

EUROSYSTEM UPDATE [internal review]: page 77 (CLM UDFS-chapter 4.4.2.1 Settlement
WINAOW FOF CBOS)...ciiiiiiiiiiiie ettt e e ettt e e e s ettt e e e s eaab e e et e e e e easastbaeeaaeesesntbanaeaeeesannses 183

EUROSYSTEM UPDATE [internal review]: page 79 (CLM UDFS-chapter 4.4.3 Maintenance
1171 o (o 11 PR OOPTUPRPPRN 183

EUROSYSTEM UPDATE [internal review]: page 80f (CLM UDFS-chapter 4.4.4 End-of-day
period 18:00 — 18:45 CET); EVENT NAMING........uviiiiiieeiiiiiiiiee et ee e e st e e e e eivaraeaae e 183

EUROSYSTEM UPDATE [JIRA CSLD-0669]: page 87 (CLM UDFS-chapter 5.1.2 Technical
validation); Validation FUIE ©ITOFS .........coii it a e ee e e e e e 185

EUROSYSTEM UPDATE [internal review]: page 87 (CLM UDFS-chapter 5.1.3 Business
A2 11 Te £= X o o) I PR UPRRRTN 185
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66 EUROSYSTEM UPDATE [Internal review]: page 87 (CLM UDFS-chapter 5.1.3 Business
Validation); ClarifiCatioN ............coiiuiiiiie e e e s e e e e e e e e st aeraaaeeaanees 185

67 EUROSYSTEM UPDATE [Internal review]: page 89 (CLM UDFS-chapter 5.3.1 Processing of
CBOs); Clarification due t0 CR-0020.........cotiiiaiiiiiiiee e eee e e e eneaee e e e e e e eneeeeeas 185

68 EUROSYSTEM UPDATE [internal review]: page 90 (CLM UDFS-chapter 5.3.1 Processing of
101210 1) O PP O TP PP UPPTOPPPPROPIT 186

69 EUROSYSTEM UPDATE [Impact of BANCO/MIB decision] page 90 (CLM UDFS-chapter 5.3
Cash transfer Order ProCESSING) ...uviiiiiiiiiiiiee e e et e e e e s e e e s e st e e e e e e e e snsaaees 187

70 EUROSYSTEM UPDATE [internal review]: page 98 (CLM UDFS-chapter 5.3.6 Modification of
payment orders); INItAtiNg CB ........cociviiiiie e 188

71 EUROSYSTEM UPDATE [internal review]: page 99f. (CLM UDFS-chapter 5.3.8.1 Effective
S un [T 0= o] o (o [T ) PR ERTR TR 189

72 EUROSYSTEM UPDATE ([internal review]: page 102f. (CLM UDFS-chapter 5.3.8.2 Entry
disposition - Influencing factors for the settlement order); Editorial change................ccc........ 189

73 EUROSYSTEM UPDATE [internal review]: page 101 (CLM UDFS-chapter 5.3.8.2 Entry
disposition - Influencing factors for the settlement order); Editorial change...............cc........ 189

74 EUROSYSTEM UPDATE [internal review]: page 103 (CLM UDFS-chapter 5.3.8.2 Entry
disposition — Queued/pending CBOs); Editorial change..........cccccovviiiiiiiieciiiiiiiicee e, 191

75 EUROSYSTEM UPDATE [CSLD-0683-URD Editorial]: page 109 (CLM UDFS-chapter 5.4.1
Available liquidity); Editorial Change ...........cocvveiiiiii e 191

76 EUROSYSTEM UPDATE [CSLD-0023-URD Editorial]: page 110 (CLM UDFS-chapter 5.4.2.1
Overview); Editorial ChaNQe..........ooo oo 191

77 EUROSYSTEM UPDATE [internal review]: page 110 (CLM UDFS-chapter 5.4.2.1 Overview);
EdItOrial ChanQe.....ciii i e e a e e a e e e e aaee 192

78 EUROSYSTEM UPDATE [internal review]: page 110 (CLM UDFS-chapter 5.4.2.1 Overview);
EdItOrial Change......oii i e e a e a e e e e aaee 192

79 EUROSYSTEM UPDATE [internal review]: page 110 (CLM UDFS-chapter 5.4.2.1 Overview);
o (1o g F= 1ol o= U o =R UPRTRTE 192

80 EUROSYSTEM UPDATE [internal review]: page 111 (CLM UDFS-chapter 5.4.2.1 Overview);
o (1 (o] g F= 1ol o= 1o o =R UUUPRTRTNE 192

81 EUROSYSTEM UPDATE [internal review]: page 111 (CLM UDFS-chapter 5.4.2.1 Overview);
o [1 o g F= Lol g = L o - PP OO PPRPPROt 193

82 EUROSYSTEM UPDATE [internal review]: page 111 (CLM UDFS-chapter 5.4.2.1 Overview);
EdItOrial Change.......oo oo a e a e e e e 193

83 EUROSYSTEM UPDATE [internal review]: page 113 (CLM UDFS-chapter 5.4.2.2 Initiation of
liquidity transfers); Editorial Change ............cooiiiiiiiii i 194

84 EUROSYSTEM UPDATE [URD-UDFS alignment]: 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); Editorial change...........ccccoo i 194
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85 EUROSYSTEM UPDATE [internal review]: page 117 (CLM UDFS-chapter 5.4.2.4.2 Immediate
intra-service liquidity transfer between two CLM Accounts); Editorial change...................... 194

86 EUROSYSTEM UPDATE [internal review]: page 120f. (CLM UDFS-chapter 5.4.3.1 Automated
liquidity transfer due to queued/pending CBO); Editorial change ...........cccoieeiieiiiiiiiiieneennn. 195
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Information period; Revocation of AS transfers in AS procedure E..........ccccceeiiiiiiieniennins 298

222 EUROSYSTEM UPDATE [internal review]: page 168 (RTGS UDFS-chapter 5.4.6.2 Information
period; Revocation of AS transfers in AS procedure E ..o 298
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223 EUROSYSTEM UPDATE [internal review]: page 170 (RTGS UDFS-chapter 5.4.6.3 Settlement
period; Revocation 0f AS tranSferS ........uiiii i 299

224 EUROSYSTEM UPDATE [internal review]: page 173 (RTGS UDFS-chapter 5.5.2.1 Overview
.............................................................................................................................................. 299

225 EUROSYSTEM UPDATE [internal review]: page 175 (RTGS UDFS-chapter 5.5.2.1 Overview
.............................................................................................................................................. 301

226 EUROSYSTEM UPDATE [internal review]: page 177 (RTGS UDFS-chapter 5.5.2.1 Overview
.............................................................................................................................................. 302

227 EUROSYSTEM UPDATE [internal review]: page 180 (RTGS UDFS-chapter 5.5.2.4.1
Immediate intra-service liquidity transfer between two RTGS DCAS).......cccccceeeiviiviiieeeeeiinnns 303

228 EUROSYSTEM UPDATE [internal review]: page 185 (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
OF @ TIPS ACCOUNL) ...t eette ettt ettt e e e oo et e e e e e e e e nbt e e e e e e e e aannebneeaaeeeannnsaneeas 304

229 EUROSYSTEM UPDATE [internal review]: page 187 (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-GCCOUNL) ....uuviiiiiiiiiiiiiiii ettt e e e e e e s sivare e e e e e s 304

230 EUROSYSTEM UPDATE [internal review]: page 192 (RTGS UDFS-chapter 5.5.3.1.1 Overview)
.............................................................................................................................................. 304

231 EUROSYSTEM UPDATE [internal review]: page 202 (RTGS UDFS-chapter 5.5.3.4.1 Definition
of floor/ceiling threShOoId).............eiiii e 305

232 EUROSYSTEM UPDATE [internal review]: page 203 (RTGS UDFS-chapter 5.5.3.4.2 Breach of
floor/ceiling threshold - NOLICALION) .........ooieeiiiii e 305

233 EUROSYSTEM UPDATE [internal review]: page 205 (RTGS UDFS-chapter 5.5.3.4.3 Breach of
floor/ceiling threshold - rule-based liquidity transfer) ..........cccoviiiieiiiiii e 306

234 EUROSYSTEM UPDATE [internal review]: page 206 (RTGS UDFS-chapter 5.5.3.5 Rule-based
liquidity transfers due to queued payment orders or AS transfer orders).........c..cccoccvvveeneennn. 306

235 EUROSYSTEM UPDATE [internal review]: page 206 (RTGS UDFS-chapter 5.5.3.5 Rule-based
liquidity transfers due to queued payment orders or AS transfer orders).........cccccoeeuvieereenn. 306

236 EUROSYSTEM UPDATE [internal review]: page 210 (RTGS UDFS-chapter 5.6.1.3.4 Ancillary
system batCh MESSAGE STALUS) .....eiiiiiiiiiii et e e e e et e e e e e e e e ennneeeeas 306

237 EUROSYSTEM UPDATE [internal review]: page 224 (RTGS UDFS-chapter 5.6.2.1 Concept)
.............................................................................................................................................. 310

238 EUROSYSTEM UPDATE [JIRA CSLD-0598]: page 226 (RTGS UDFS-chapter 5.6.2.3 Report
generation process); Possibility to send camt.053 to two DNs on A2A push basis ............... 310

239 EUROSYSTEM UPDATE [internal review]: page 228 (RTGS UDFS-chapter 5.6.3.3 Query
management ProCess fOr RTGS) .....uiiiiiiii it e e e eabareeaae e 310

240 EUROSYSTEM UPDATE [JIRA CSLD-0757]: page 228 (RTGS UDFS-chapter 5.6.3.3 Query
management process for RTGS); Download of account statements............cccccoeeveiiiieeneen. 311

241 EUROSYSTEM UPDATE ([internal review]: page 235 (RTGS UDFS-chapter 5.9 Subscription for
a debit or credit NOLIfICALION)....... ..o e 311
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242 EUROSYSTEM UPDATE [internal review]: page 239 (RTGS UDFS-chapter 6.2.1 Functional
()Y =T V=1 T PR EEPT TP 311

243 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).................... 312

244 EUROSYSTEM UPDATE ([internal review]: page 250 (RTGS UDFS-chapter 8.4 Contingency
upload of A2A files and Messages iN U2A).... ... 312

245 EUROSYSTEM UPDATE [internal review]: page 254 (RTGS UDFS-chapter 9.1.1 Description)
.............................................................................................................................................. 313

246 EUROSYSTEM UPDATE [internal review]: page 258 (RTGS UDFS-chapter 9.3 Process RTGS
payment order and liquidity transfer Order) ... 314

247 EUROSYSTEM UPDATE [internal review]: page 260 (RTGS UDFS-chapter 9.3.2 Messages)
.............................................................................................................................................. 316

248 EUROSYSTEM UPDATE [internal review]: page 264 (RTGS UDFS-chapter 9.4 Request
payment order revoCation OF FECAIL) .........ouii i 316

249 EUROSYSTEM UPDATE [internal review]: page 271 (RTGS UDFS-chapter 9.7 Execute RTGS
Ltz Lo [ To o] (o [=Y o O PR EEPT R 318

250 EUROSYSTEM UPDATE [internal review]: page 277 (RTGS UDFS-chapter 9.9 Perform
standard RTGS SEtHEMENT) .......uuiiiiiiiiiiiee e e et e e e e e e ntaaee s 320

251 EUROSYSTEM UPDATE [internal review]: page 284 (RTGS UDFS-chapter 9.9 Perform
standard RTGS SEtHemENt) ........ooiiiiiiie et e e 321

252 EUROSYSTEM UPDATE [internal review]: page 288 (RTGS UDFS-chapter 9.9 Perform
standard RTGS SEtHemMENL) ........oiiii e e e et 322

253 EUROSYSTEM UPDATE [internal review]: page 279 (RTGS UDFS-chapter 9.9.1 Process
[DT=EYo 1] o)1 (o] ) P PSP UPPPRPRROt 323

254 EUROSYSTEM UPDATE [internal review]: page 295 (RTGS UDFS-chapter 9.9.2 Messages)
.............................................................................................................................................. 326

255 EUROSYSTEM UPDATE [internal review]: page 295 (RTGS UDFS-chapter 9.10.1 Description)
.............................................................................................................................................. 326

256 EUROSYSTEM UPDATE [internal review]: page 303 (RTGS UDFS-chapter 9.14.1.1
(D=2 ox 1] o] (o] ) R PR SUUPRTRTNE 327

257 EUROSYSTEM UPDATE [internal review]: page 307 (RTGS UDFS-chapter 9.14.3.1
[DT=E Yo 1] o)1 (o] ) P PRSP PPRPPROt 328

258 EUROSYSTEM UPDATE [internal review]: page 308 (RTGS UDFS-chapter 9.14.4 Reverse
(0 [T o1 TP POPRPI 328

259 EUROSYSTEM UPDATE [Internal review]: page 310 (RTGS UDFS-chapter 9.14.5.1
Description); ClarifiCatiOn...........coiiiiiiiie e e e e e s e e e e st r e e e e e s anee 329

260 UROSYSTEM UPDATE ([internal review]: page 315 (RTGS UDFS-chapter 9.14.7 Trigger
guarantee fund MECNANISIM USE) ......oii it e e e e e e e e e e e eeneaeee s 330

261 EUROSYSTEM UPDATE [Internal review]: page 316 (RTGS UDFS-chapter 9.14.7.1
(D =Eox 1] o] (o] ) R PR OSUUPRTRRNE 330
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262 EUROSYSTEM UPDATE [Internal review]: page 316 (RTGS UDFS-chapter 9.14.7.2
Y 1T Vo (1) PP PPRPRROt 331

263 EUROSYSTEM UPDATE [internal review]: page 318 (RTGS UDFS-chapter 9.14.8 Terminate
AS processing for AS Settlement procedure A and B) ........oocuuiiiiiiiiiiiiii e 331

264 EUROSYSTEM UPDATE [internal review]: page 319 (RTGS UDFS-chapter 9.14.8.2 Messages)
.............................................................................................................................................. 333

265 EUROSYSTEM UPDATE [internal review]: page 322 (RTGS UDFS-chapter 9.14.11.1
[DT=EYo 1] o)1 (o] ) P PSP UPPPRPRROt 334

266 EUROSYSTEM UPDATE [internal review]: page 323 (RTGS UDFS-chapter 9.14.12 Initiate
information period BroadCast) .........cccuuiiiiii i 335

267 EUROSYSTEM UPDATE [internal review]: page 324 (RTGS UDFS-chapter 9.14.13.1
(D=2 ox ] o] (o] ) R PR SUUPRTRTNE 335

268 EUROSYSTEM UPDATE [internal review]: page 324ff (RTGS UDFS-chapter 9.14.13.1
(D =Eox 1] o] (o] ) R PR OSUUPRTRRNE 336

269 EUROSYSTEM UPDATE [internal review]: page 334ff (RTGS UDFS-chapter 9.14.18 Execute
AS settlement ProCeAUE C) .....ouuiiiiiiie et e e e e e e e st e e e e e e s satbaraaaaeesanees 337

270 EUROSYSTEM UPDATE [internal review]: page 336 (RTGS UDFS-chapter 9.14.19.1
[DT=E Yo 1] o)1 [o] 1 ) P PSP OUPPPRPRROt 339

271 EUROSYSTEM UPDATE [internal review]: page 339 (RTGS UDFS-chapter 9.14.22.1
(D= Eox 1] o] (o] ) PRSP UPRTRTNE 340

272 EUROSYSTEM UPDATE [internal review]: page 342 (RTGS UDFS-chapter 9.14.24.1
(D=2 ox 1] o] (o] ) RO UPRTRTNE 341

273 EUROSYSTEM UPDATE [internal review]: page 345 (RTGS UDFS-chapter 9.16 Reject cash
L1 VA ISy (=T o] o =T o PSP OOTUPRRPRN 342

274 EUROSYSTEM UPDATE [internal review]: page 355 (RTGS UDFS-chapter 9.19 Manage
current reservation iN RTGS) .. .uuiiiii e e e e s e st e e e e e e e e snaaaee s 342

275 EUROSYSTEM UPDATE [internal review]: page 361 (RTGS UDFS-chapter 9.21.4 Process
business day event "Start of EOD ProCeSSING™) ....cceieiiiiiuiiieieaaiiiiiiiiee e eeiieieee e e eieeeeea e 343

276 EUROSYSTEM UPDATE [Internal review]: page 378 (RTGS UDFS-chapter 11.1.3 XML
(o g F= = Toa (T Y= PR EURT TR 343

277 EUROSYSTEM UPDATE [RealBICs]: page 380 (RTGS UDFS-chapter 11.1.3.1 Technical
A2 11 Te F= X oo ) I PSP UPRPPN 345

278 EUROSYSTEM UPDATE [CR 034]: page 382 (RTGS UDFS-chapter 11.2.1 Envelope
R LETSIT= Vo (1) PO 345

279 EUROSYSTEM UPDATE [CR 034]: page 383 (RTGS UDFS-chapter 11.2.1.2 Business File
[ (== Vo [T o TP P S PPRPPROt 345

280 EUROSYSTEM UPDATE [internal review]: page 393ff (RTGS UDFS-chapter 11.3 Usage of
YIS Vo 1= 1) PP UPRTRTNE 346

281 EUROSYSTEM UPDATE [internal review]: page 396ff (RTGS UDFS-chapter 11.4 Message
] (=T0=T 0 (o) PRSP 347

16



T2/T2S Consolidation CSLD-0062-UDFS

282 EUROSYSTEM UPDATE [RealBICs / JIRAs CSLD 500 / 568 / 612 / 639 / 670 / SDD-CN21 /
internal review]: page 397ff (RTGS UDFS-chapter 11.5 Business scenarios)............c.c........ 348

283 EUROSYSTEM UPDATE [JIRA CSLD-717 / internal review]: page 417ff (RTGS UDFS-chapter
12.1.1.3 admi.004 — The message in buSiNESS CONEXT.........coviiiiiiiiiiieiiiiiieee e 356

284 EUROSYSTEM UPDATE [JIRA CSLD-661]: page 425 (RTGS UDFS-chapter 12.1.3.1 admi.007
— Overview and Scope Of the MESSAGE ........ciuueiieiie et 358

285 EUROSYSTEM UPDATE [JIRA CSLD-661]: page 427 (RTGS UDFS-chapter 12.1.3.3 admi.007
— The Message iN DUSINESS CONTEXT .....uiiiiiiiiiiiiiiee ettt e s e e e e s esabaraeeaeeaas 358

286 EUROSYSTEM UPDATE [JIRA CSLD-528 / internal review]: page —480ff (RTGS UDFS-chapter
12.2.14.3 camt.029 — The message in buSINESS CONLEXE.......ccciiiiiiiiiireeeiiiiiiiee e 358

287 EUROSYSTEM UPDATE [JIRA CSLD-734]: page 511ff (RTGS UDFS-chapter 12.2.20.3
camt.053 — The message in BUSINESS CONEXL.........uuiiiiiiiiiiiiieie e 361

288 EUROSYSTEM UPDATE [JIRA CSLD-487 / 634 / 655 / 668 / internal review]: page 520ff
(RTGS UDFS-chapter 12.2.21.3 camt.054 — The message in business context................... 364

289 EUROSYSTEM UPDATE [JIRA CSLD-639 / Internal review]: page —-527ff (RTGS UDFS-
chapter 12.2.22.3 camt.056 — The message in business context..........cccccceevvvviereeeeeennennnnn. 419

290 EUROSYSTEM UPDATE [JIRA CSLD-651]: page -541ff (RTGS UDFS-chapter 12.3.1.3
head.001 — The message in bUSINESS CONTEXL.......c.cciiiiiiiiiiie et 422

291 EUROSYSTEM UPDATE [JIRA CSLD-651]: page 549ff (RTGS UDFS-chapter 12.3.2.3
head.002 — The message in BUSINESS CONTEXL.........oiiiiiiiiiiiiiiei e 422

292 EUROSYSTEM UPDATE [JIRA CSLD-639]: page 553ff (RTGS UDFS-chapter 12.4.1.3
pacs.002 — The message in bUSINESS CONTEXLE ... ..ouiiiiiiiiiiiiiie e eeee e 423

293 EUROSYSTEM UPDATE [JIRA CSLD-500 / 515 / 639]: page 564ff (RTGS UDFS-chapter
12.4.2.3 pacs.004 — The message in buSINESS CONTEXE .......cceeeiiiiiiiiieieee i e s eeiireee e 425

294 EUROSYSTEM UPDATE [JIRA CSLD-515 / 616 / 639 / 500 /670]: page 575 (RTGS UDFS-
chapter 12.4.3.3 pacs.008 — The message in business CoNtext ........cccvvveeiiiiiiriereeeeeerninenns 430

295 EUROSYSTEM UPDATE [JIRA CSLD-515 / 670 / internal review]: page —590ff (RTGS UDFS-
chapter 12.4.4.3 pacs.009 — The message in business CONteXt ...........ccveeeiiriiiieeieaereiiiiieenn. 439

296 EUROSYSTEM UPDATE [JIRA CSLD-515]: page 609 (RTGS UDFS-chapter 12.4.5.3 pacs.010
— The message iN DUSINESS CONTEXL ......ooiiiiiiiiiiii e e e e eeea e 444

297 EUROSYSTEM UPDATE [JIRA CSLD-612]: page 462 (RTGS UDFS-chapter 12.2.12.3
camt.021 — The message iN bUSINESS CONEXL........uuiiiiieiiiiiiiiiiee e e e 445

298 EUROSYSTEM UPDATE [internal review]: page 620 (RTGS UDFS-chapter 12.5.1.3 pain.998
ASTN — The message in bUSINESS CONTEXE.....uviiiiiiiiiiiiiiie e e e e e e e 445

299 EUROSYSTEM UPDATE [internal review / JIRA 528]: page —622ff (RTGS UDFS-chapter
12.5.2.3 pain.998 ASIS — The message in business CONtEXL.........ccvvvveeeiiiiiiiieiie e 448

300 EUROSYSTEM UPDATE [internal review]: page 625 (RTGS UDFS-chapter 12.5.3.3 pain.998
ASTI — The message in DUSINESS CONTEXL........oiiiiiiiiiiiiiiia e 452

301 EUROSYSTEM UPDATE [internal review]: page 627 (RTGS UDFS-chapter 13.1 Index of
validation rules and €rror COUES) .......uiiiai ittt e et e et e e e e e e et baeeeeaeeeanees 454
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302 EUROSYSTEM UPDATE [JIRA CSLD-669]: page 627 (RTGS UDFS-chapter 13.1 Index of
validation rules and €rror COUES) .....uuiiiiiiiiiiiiiiie ettt e e e e e e e r e e e e e st areaeaeesanees 454

303 EUROSYSTEM UPDATE [RealBICs]: page 1014 (RTGS UDFS-chapter 13.2.3 Message type 1:

file with multiple ISO 20022 MESSAGES) ... ..uuuueeeeaeiiiieitieeaaaeaaiteeeeaaeaaaaaereeeeaasaaanrreeeeaaeaaaanee 454
304 EUROSYSTEM UPDATE [RealBICs]: page 1016 (CLM UDFS-chapter 13.2.4 Message type 2:

SINGIE ISO 20022 MESSAGE) .. .uuvveeeeeeeaiauiieeieaaaaaaattteeeaaaaaaasaereeaaaasaasnseeeeaaesaaannsaeeeeaesaaannsaeeeas 457
305 EUROSYSTEM UPDATE [UDFS v2.2] on RTGS example mesSSages........cccccveeeriavveieeneann 459

306 EUROSYSTEM UPDATE [CSLD-384]: page 5 (DWH UDFS-chapter 1 — Introduction)........ 466
307 EUROSYSTEM UPDATE [internal review]: page 8 (DWH UDFS-chapter 3.1 — Overview)... 466

308 EUROSYSTEM UPDATE [CSLD-597, CSLD-731]: page 9 (DWH UDFS-chapter 3.1 —

(O YT V1= ) T PR EPPTRTR 466
309 EUROSYSTEM UPDATE [internal review]: page 10-11 (DWH UDFS-chapter 3.3 — Examples
for A2A delivery Of DWH FEPOIS) ....eiiiiiiiiiiiiieie ettt e e e e et e e e e e e e enees 468
310 EUROSYSTEM UPDATE [internal review]: page 11 (DWH UDFS-chapter 3.3 — Examples for
A2A delivery Of DWH FEPOIS). ... ..ueiieiie ettt et eee ettt e e e e e e st e e e e e e e e antbeeeeeaeeaanees 469
311 EUROSYSTEM UPDATE [internal review]: page 13-26 (DWH UDFS-chapter 3.5 — Predefined
=] 0 0] 1) I PP PR 470
312 EUROSYSTEM UPDATE [CSLD-CR0036]: page 14 (DWH UDFS-chapter 3.5 — Predefined
(=] 0 0] 1) 1RO PRSP 485
313 EUROSYSTEM UPDATE [Internal review]: page 17 (DWH UDFS-chapter 3.5 — Predefined
(=] o o] 1) IO 486
314 EUROSYSTEM UPDATE [Internal review]: page 21 (DWH UDFS-chapter 3.5 — Predefined
(=] o o] 1 1=) 1P PT TSP 486
315 EUROSYSTEM UPDATE [CSLD-540]: page 8 (DWH UDFS chapter 3.1, paragraph “DWH
COMMUNICATION”) 1.ttt e e ettt e e et e e e e e s st a e e e e e s eeatbeb e et e e e e aassstbeeeaaeseasssbaeeeeeeeasnnsrenes 486
316 EUROSYSTEM UPDATE [CSLD-0030-URD]: page 3 (T2 GloSSary).......ccccvvveeeeeiiiiivrneeneeennn 487
317 EUROSYSTEM UPDATE [Internal review]: CLM UDFS, RTGS UDFS; Missing links........... 487

Annexes to the Change Request

There are five annexes to this change request:

Annex 1 to CSLD-0062-UDFS Comparison of CLM camt.003 v2.1 and CLM camt.003 v2.2.xIsx
Annex 2 to CSLD-0062-UDFS Comparison of CLM camt.004 v2.1 and CLM camt.004 v2.2.xIsx
Annex 3 to CSLD-0062-UDFS Comparison of RTGS camt.003 v2.1 and RTGS camt.003 v2.2.xIsx
Annex 4 to CSLD-0062-UDFS Comparison of RTGS camt.004 v2.1 and RTGS camt.004 v2.2.xIsx
Annex 5 RTGS and CLM Business Rules: updates between UDFS 2.1 and UDFS 2.2

The annexes 1 to 4 are related to Section 11 below and aim at illustrating in detail the changes to camt.003 and
camt.004 messages at single element level in MyStandards (e.g. changes of multiplicity, data types, prune or
unprune elements, amendments annotations).

The changes of camt.003/004 represent the delta versus UDFS v2.1 and UDFS 2.2.
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The Annexes are built from a comparison of the message UG between UDFS v2.1 and future version UDFS v2.2. .
Column | shows the status of the MyStandards comparison, using codes defined in the “General Information” tab.
The changes details appear in column J using a red/green coding.

Annex 5 shows a delta version of the business rules between the state at UDFS 2.1 and the latest state.

Proposed wording for the Change request:

1 EUROSYSTEM UPDATE [SDD-CN-PBR-010, PBI-212300, ECB JIRA CSLD-0456]: page 609
(RTGS UDFS-chapter 12.4.5.2 Schema), page 611 (RTGS UDFS-chapter 12.4.5.3 The message in
business context); Pacs.010 HVPS+ alighments

HVPSPIlus and RTGS pacs.004/008/009 alignment of element data types, field length and multiplicity is needed to
harmonise provision of party identification data in a harmonised way across T2 message portfolio and in addition to
enable RTGS parties to use RTGS pacs.010 messages also cross border without manual intervention and to
prevent translation/conversion issues respectively rejection of T2 RTGS messages.

This also applies for the schema change on the multiplicity, if a transfer order can have a leg out, and while
translating an element that is need for the schema is not there.

RTGS UDFS-chapter 12.4.5.2 Schema, page

“Hyperlink to MyStandards UGs for RTGS to be updated.”

RTGS UDFS-chapter 12.4.5.3 The message in business context, page 611

[.]

Message Utilisation

Group Header

Direct Debit Transaction Information

Category Purpose If provided it is ignored by RTGS and forwarded within
/Document/FIDrctDbt/Cdtinstr/DrctDbtTxInf/PmtTpInf/Gt | the outbound message
gyPurp
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Message documentation on MyStandards RTGS FinanciallnstitutionDirectDebit (pacs.010)

Apply new DataType pattern to field:
e  FIDrctDbt/Cdtinstr/CdtrAgt/Fininstnld/PstlAdr/TwnNm

Apply changes on the multiplicity to fields :

e  FIDrctDbt/Cdtinstr/CdtrAgt/Fininstnid/PstlAdr/AdrLine
FIDrctDbt/Cdtinstr/Cdtr/Fininstnid/PstlAdr/AdrLine

e  FIDrctDbt/CdtInstr/DrctDbt TxInf/Dbtr/FinInstnld/PstlAdr/AdrLine

e  FIDrctDbt/Cdtinstr/DrctDbtTxInf/DbtrAgt/Fininstnld/PstIAdr/AdrLine
e  FIDrctDbt/Cdtinstr/DrctDbtTxInf/PmtTpInf/CtgyPurp

e  FIDrctDbt/Cdtinstr/DrctDbtTxInf/PmtTplInf/CtgyPurp/Cd

e  FIDrctDbt/Cdtinstr/DrctDbtTxInf/PmtTpInf/CtgyPurp/Prtry

Apply changes on field lenghts of the pattern used in fields:

e  FIDrctDbt/Cdtinstr/CdtrAgtAcct/Prxy/ld

e  FIDrctDbt/Cdtinstr/CdtrAcct/Prxy/Id

e  FIDrctDbt/Cdtinstr/DrctDbtTxInf/DbtrAcct/Prxy/ld

e  FIDrctDbt/Cdtinstr/DrctDbtTxInf/DbtrAgtAcct/Prxy/ld

e  FIDrctDbt/Cdtinstr/DrctDbtTxInf/DbtrAgt/Fininstnld/ClrSysMmbld/Mmbld
e  FIDrctDbt/Cdtinstr/DrctDbtTxInf/InstrForDbtrAgt

(No change in UG text required)

2 EUROSYSTEM UPDATE [SDD-CN-PBR-011, PBI-212301]: page 562 (UDFS-chapter
12.4.2.2), 564 (UDFS chapter 12.4.2.3 The message in business context), page 286 (RTGS UHB
chapter 5.1.14 Return Payment — New Screen); Pacs.004 HVPS+ alighments

HVPSPIus alignment of element data types, field length and multiplicity is needed to enable RTGS parties to use
RTGS pacs.008 messages also cross border without manual intervention and to prevent translation/conversion
issues respectively rejection of T2 RTGS messages.

In order to use the pacs.004 in U2A the adaptations of the messages need to be duly taken into account.
Moreover, certain internal adaptations/enhancements (i.e. without external impact) with regard to the
frontend/backend interaction are necessary.

UDFS-chapter 12.4.2.2 Schema, page 562

“Hyperlink to MyStandards UGs for RTGS to be updated.”

UDFS chapter 12.4.2.3 The message in business context, page 564

[.]

Table 292

Message Utilisation
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Group Header

Transaction Information

Original Interbank Settlement Amount
/Document/PmtRtr/TxInf/OrgnlintrBkSttlmAmt

To be filled with instruction1Dthe

InterbankSettlementAmount from the original payment.

It is forwarded within the outbound message.

Returned Instructed Amount
/Document/PmtRtr/TxInf/RtrdInstdAmt

Hprovided-it-isignored-by-RTGS-and To be filled with

the InstructedAmount from the original payment. It is

forwarded within the outbound message

Charges Information

/Document/PmtRtr/TxInf/Chrgsinf

Not relevant for settlement in RTGS and forwarded
within the outbound message. Provided BIC is subject

to BIC validation.

Charges Information Amount

/Document/PmtRtr/TxInf/ChrgsInf/Amt

lgnored by RTGS and forwarded within the outbound
message.

Clearing System Reference
/Document/PmtRtr/TxInf/ClrSysRef

Inbound: If provided it is ignored and overwritten by

RTGS in the outbound message.

Outbound: RTGS provides an RTGS booking reference

in this element.

The changes in table 292 are applied to respective fields in MyStandards RTGS pacs.004 annotations.

Message documentation on MyStandards RTGS PaymentReturn (pacs.004)

Apply changes on multiplicity to fields:

e PmtRtr/TxInf/RtrChain/UltmtCdtr/Pty/PstIAdr/TwnNm

e PmtRtr/TxInf/RtrChain/InitgPty/Agt/Fininstnid/PstlAdr/TwnNm
e  PmtRtr/TxInf/RtrChain/InitgPty/Agt/Fininstnid/PstIAdr/Ctry
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Apply changes on data type used on fields:

e PmtRtr/TxInf/RtrdInstdAmt

e  PmtRtr/TxInf/CompstnAmt

e PmtRtr/TxInf/OrgnlintrBkSttimAmt

e PmtRtr/TxInf/ChrgsInf/Amt

Remove United Kingdom from the List of countries subject to jurisdictional rule of EEA from relevant elements as
UK

is leaving EEA by 31st December 2020. To achieve more clarity it is needed to write out EEA = European
Economic

Area.

Relevant fields in RTGS :

e PmtRtr/TxInf/RtrChain/UltmtDbtr/Pty

e PmtRtr/TxInf/RtrChain/Dbtr/Pty

o PmtRtr/TxInf/RtrChain/Cdtr/Pt

e  PmtRtr/TxInf/RtrChain/UltmtCdtr/Pty

3 EUROSYSTEM UPDATE [SDD-CN-PBR-012, PBI-211590]: page 98 (ECONS ll-chapter,
3.3.2.1.6 LiquidityCreditTransfer (camt.050)); Message documentation on MyStandards (RTGS
and CLM_Liquidity Transfer (camt.050)); Camt.050 DataTypePatternAlignment Accounts

When using a Liquidity Transfer message (camt.050) to move liquidity between accounts of the various services
within TARGET Services, it is essential that the account identifiers used by the instructing service will be compliant
with the validation rules of the service being instructed.

Currently, the format/content rules for the camt.050 account identifiers in RTGS & CLM, T2S and TIPS show small
but significant differences in what constitutes a commonly valid reference Id.

This change brings these format/content rules into line across these services to provide a seamless liquidity
movement environment.

Furthermore, it is strongly advised that such account identifiers also comply with the HVPS+ validation guide.
Recent representation to the HVPS+ forum has secured their approval of a change to the HVPS+ guidelines which
allows alignment of the proposed TARGET services account pattern.

RTGS UDFS-chapter, 12.2.19.2 LiquidityCreditTransfer (camt.050), page 502

“Hyperlink to MyStandards UGs for RTGS to be updated.”

CLM UDFS-chapter, 12.2.12.2 LiquidityCreditTransfer (camt.050), page 383

“Hyperlink to MyStandards UGs for CLM to be updated.”

ECONS lI-chapter, 3.3.2.1.6 LiguidityCreditTransfer (camt.050), page 98

Business rules applicable to the schema

“Hyperlink to MyStandards UGs for CLM to be updated.”
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Message documentation on MyStandards RTGS Liquidity Transfer (camt.050)

Apply new DataType pattern to fields:
e  LqdtyCdtTrf/LqdtyCdtTrf/CdtrAcct/Id/Othr/Id
e  LqdtyCdtTrf/LqdtyCdtTrf/DbtrAcct/Id/Othr/Id

(No change in UG text required)

Message documentation on MyStandards CLM Liquidity Transfer (camt.050)

Apply new DataType pattern to fields:
e  LqdtyCdtTrf/LqdtyCdtTrf/CdtrAcct/Id/Othr/Id
e  LqdtyCdtTrf/LqdtyCdtTrf/DbtrAcct/Id/Othr/Id

(No change in UG text required)

4 EUROSYSTEM UPDATE [SDD-CN-PBR-013, PBI-212296]: page 427 (CLM UDFS-chapter
13.1.1.2 Schema), page 428 (CLM UDFS-chapter 13.1.1.3 The message in business context),
Message documentation on MyStandards; Camt.029 schema annotation updates

Relevant for CLM

e  The multiplicity of message block CxIStsRsnInf in camt.029 needs to be changed to enable CLM to provide no
(in case of no validation error) or multiple validation errors if they occur. The multiplicity of the message block
RsltnOfinvstgtn/CxIDtls/TxInfAndSts/CxIStsRsnInf needs to be changed from mandatory repetitive to optional
repetitive.

e COMP code and its annotation needs to be removed from proprietary element
RsltnOfinvstgtn/CxIDtls/TxInfAndSts/CxIStsRsnInf/Rsn/Prtry

e The reason code on table 192 (ResolutionOflnvestigation (camt.029) — usage case Revocation Rejection
Notification (Scenario 004) and table 194 are handled on the wrong tag
(RsltnOfInvstgtn/CxIDtls/TxINfAndSts/CxIStsRsnInf/Rsn/Cd).

Since the error is a T2 error code, it should be located on the
RsltnOflnvstgtn/CxIDtls/TxInfAndSts/CxIStsRsnInf/Rsn/Prtry. Furthermore, the tag on the tables is pruned and it is
an inconsistency between the UG and the UDFS.

The below elements are optional point-to-point references, contained on camt.056 and camt.029 messages,
therefore they must not be returned on the camt.029 response generated by CLM. Therefore, the following
elements will be pruned:

e  RsltnOflnvstgtn/CxIDtls/TxInfAndSts/CxIStsld,

e  RsltnOflnvstgtn/CxIDtls/TxInfAndSts/OrgnlGrpInf/OrgnlCreDtTm,
e RsltnOflnvstgtn/CxIDtls/TxInfAndSts/Orgnlinstrid,

e  RsltnOflnvstgtn/CxIDtls/TxInfAndSts/OrgnlIClrSysRef

CLM UDFS-chapter 13.1.1.2 Schema, page 427

“Hyperlink to MyStandards UGs for CLM to be updated.”

CLM UDFS-chapter 13.1.1.3 The message in business context, page 428
(-]
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Table 190

Message

Utilisation

Assignment

[.]

Cancellation Details

Reason
/Document/RsltnOflnvstgtn/CxIDtls/TxINfAndSts/CxISts
RsniInf/Rsn/SdPrtry

In case of error/failure a CLM rejection reason code will

be used. Details are provided in "Index of validation
rules and error codes" in CLM UDFS-Fhese-codes-are
. : . " i :

i ‘| aation.
[-]

[-]

Table 192

Message Utilisation

Assignment

Cancellation Details
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Reason DPOO8ED53
/Document/RsltnOflnvstgtn/CxIDtls/TxINfAndSts/CxISts
RsnInf/Rsn/CdPrtry

Additional Information No payment foundinvalidfinancial ornon-financial
/Document/RsltnOflnvstgtn/CxIDtls/TxInfAndSts/CxISts iRstitition-BIC-n-/Dynamic-error-including-x-pathh
RsnInf/AddtlInf

[..]

Tablel194

Message Utilisation

Assignment

Cancellation Details

Reason DPOO8ED53
/Document/RsltnOflnvstgtn/CxIDtls/TxInfAndSts/CxISts
RsnInf/Rsn/CdPrtry

Additional Information No payment foundinvalidfinancial ornon-financial
/Document/RsltnOflnvstgtn/CxIDtls/TxINfAndSts/CxISts iRstitition-BIC-n-/Dynamic-eror-including-x-pathh
RsnInf/AddtlInf

Message documentation on MyStandards

Change Usage guideline on MyStandards:

RsltnOflnvstgtn/CxIDtls/TxInfAndSts/CxIStsRsnInf/Rsn/Prtry cancellation of code COMP and delete the related

annotation.
RsltnOflnvstgtn/CxIDtls/TxInfAndSts/CxIStsRsniInf multiplicity to optional repetitive.

Prune the following elements:
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RsltnOflnvstgtn/CxIDtls/TxInfAndSts/CxIStsld,
RsltnOflnvstgtn/CxIDtls/TxInfAndSts/OrgnlGrpinf/OrgniCreDtTm,
RsltnOflnvstgtn/CxIDtls/TxInfAndSts/Orgnlinstrid,
RsltnOflnvstgtn/CxIDtls/TxInfAndSts/OrgnlICIrSysRef

Following message examples need to be amended accordingly: All outbound camt.029 messages generated by
RTGS and affected by this SDD-CN. These are:

Outbound_camt.029_from_CLM_PaymentCancellationRequestStatus_Execution_bs004

Outbound_camt.029_from_CLM_PaymentCancellationRequestStatus_Execution_bs007

5 EUROSYSTEM UPDATE [SDD-CN-PBR-014, PBI-212297]: page 529 (RTGS UDFS-chapter
12.2.22.3 The message in business context); camt.056 annotation update

The annotation of the element FIToFIPmtCxIReq/Undrlyg/TxInf/OrgnlintrBkSttimAmt clarifies that the RTGS actor
needs to provide the amount relevant for RTGS to identify the related settlement amount in pacs.004 message.

The annotation of the element FIToFIPmtCxIReq/Undrlyg/TxInf/OrgnlintrBkSttimAmt gives instruction on how to
use this element in case of a revocation of a pacs.004.

IAC tests showed that with current annotation, RTGS cannot find the related pacs.004 in the database and returns
an error camt.029 message.

Without this change of annotation, the revocation of a pacs.004 messages will fail.
Introduce LEI and open element FIToFIPmtCxIReq/Undrlyg/TxInf/CxIRsnInf/Orgtr/Id/Orgld/LEI on optional basis.

Add HVPS+ recommendation: “If present in underlying pacs.008/pacs.009, the Clearing System Reference must
be transported in the Original Clearing System Reference.” to element
FIToFIPmMtCxIReq/Undrlyg/TxInf/OrgnICIrSysRef.

RTGS UDFES-chapter 12.2.22.2 Schema, page 527

“Hyperlink to MyStandards UGs for RTGS to be updated.”

RTGS UDFS-chapter 12.2.22.3 The message in business context, page 529

Table 268

Message Utilisation

Assignment
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Underlying

Original Clearing System Reference

[Document/FIToFIPMtCxIReq/Undrlyg/TxInf/OrgnICIrSy

sRef

If provided it is ignored by RTGS and forwarded in the

outbound message and copied to related camt.029.

If present in underlying pacs.008/pacs.009, the Clearing

System Reference must be transported in the Original

Clearing System Reference.

Original Interbank Settlement Amount
/Document/FIToFIPMtCxIReg/Undrlyg/TxInf/OrgnlintrBk
SttimAmt

In the case where camt.056 is used to revoke a
pacs.004-message, the
OeriginallinterbankSsettlementAamount must be copied
from
pacs.004/TransactionInformation/OriginalReturnedinter

bankSettlementAmount.

Originator (Block)
[Document/FIToFIPMtCxIReq/Undrlyg/TxInf/CxIRsnInf/
Orgtr

Ignored and forwarded. If a BIC is provided it is subject

to BIC validation.

Reason Code
/Document/FIToFIPMtCxIReq/Undrlyg/TxInf/CxIRsnInf/
Rsn/Cd

Payment cancellation request will be forwarded further
in the chain if the original pacs.008 or pacs.009 is
already finally settled in RTGS. No forwarding for
pacs.004 and pacs.010 by default.

LEI element is part of element tree of block Originator.
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6 EUROSYSTEM UPDATE [SDD-CN-PBR-015, PBI-212308]: page 389 (CLM UDFS-chapter
12.2.13.2 Schema), page 390 (CLM UDFS-chapter 12.2.13.3 The message in business context),
page 435 (CLM UDFS-chapter 13.1.2.2 Schema), page 506 (RTGS UDFS-chapter 12.2.20.2
Schema), page 508 (RTGS UDFS-chapter 12.2.20.3 The message in business context), Message
documentation on MyStandards RTGS and CLM Bank To Customer Statement (camt.053), page
100 (ECONS Il UDFS-chapter 3.3.2.1.7 BankToCustomerStatement (camt.053)), Message
documentation on MyStandards RTGS and CLM Bank To Customer Statement (camt.053)
Message documentation on MyStandards CLM_TARGET_Services_GeneralLedger (camt.053);
Camt.053 updates

All data types for the same proprietary elements must be consistent among messages and among services.
Proprietary element for camt.053 is not consistent with all other RTGS and CLM messages and HVPSPIus and
must be change to ensure failure-free processing of T2 and customers backend applications. The inconsistencies
are currently between pacs element localinstrument/prtry and the camt.053 reporting message which can cause
issues in communication among CLM, RTGS and T2 actors.

Cash transfer category and business case codes updates are needed due to further progresses e.g. camt.054 and
have to be aligned for all messages.

Multiplicity change on <EntryDetails> and <Locallnstrument/Code> must be done to become consistent with RTGS
and pacs.009/010 use in CLM.

The sum information for total credit and total debit entries is only relevant for general ledger. If this specific change
(removal of both elements from CLM and RTGS camt.053) is not approved by L2, the elements will not be
propagated but will remain in the CLM and RTGS camt.053 schema.

CLM UDFS-chapter 12.2.13.2 Schema, page 389

“Hyperlinks to MyStandards UGs for CLM to be updated.”

CLM UDFS-chaper 12.2.13.3 The message in business context, page 390

[...]

Table 173

Message Utilisation

Statement

Transaction Summary

In the case of message pagination this information is only provided in the first camt.053 and contains all entries on

the CLM cash account.
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Multiple repetitions of entry

Entry Details

Local instrument code
Document/BKkToCstmrStmt/Stmt/Ntry/NtryDtls/TxDtls/Lcl
Instrm/Cd

Local Instrument Proprietary Liquidity transfers:
/Document/BkToCstmrStmt/Stmt/Ntry/NtryDtls/TxDtls/Lc | ¢  LIIE = Immediate liquidity transfer - inter-service
linstrm/Prtry e LIIA = Immediate liquidity transfer - intra-service

e LIPU = Immediate LT - inter-service pull

[...]

[.]

[.]

CLM UDFS-chapter 13.1.2.2 Schema, page 435

“Hyperlinks to MyStandards UGs for CLM to be updated.”

Multiplicity change for block <EntryDetails> of camt.053 AccountStatement and camt.053 GL

CLM Account CLM GL multiplicity
TAG RTGS multiplicity Statement

multiplicity
BkToCstmrStmt/Stmt/Ntry/NtryDtls | [1..1] [1.4 [1.4

RTGS UDFS-chapter 12.2.20.2 Schema, page 506

“Hyperlink to MyStandards UGs for RTGS to be updated.”
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Length and character set change applied to BkToCstmrStmt/Stmt/Ntry/NtryDtls/TxDtls/Lclinstrm/Prtry

TAG RTGS

RTGS data type UDES v2.1
Addendum

HVPSPlus data type

BkToCstmrStmt/Stmt/Ntry/NtryDtls/TxDtls/L

TARGET RestrictedFINXMax4Text

HVPSPIlus_RestrictedFINXM

clinstrm/Prtry

Extended

ax35Text
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RTGS UDFS-chapter 12.2.20.3 The message in business context, page 508

[.]

Table 263

Message Utilisation

Group Header

Transaction Summary

In the case of message pagination this information is only provided in the first camt.053 and contains all entries on

the CLM cash account.

Multiple repetitions of entry

Entry Details

Local Instrument Proprietary Liquidity transfers:

/Document/BkToCstmrStmt/Stmt/Ntry/NtryDtls/TxDtls/Lc | ¢  LIIE = Immediate liquidity transfer - inter-service

linstrm/Prtry e LIIA = Immediate liquidity transfer - intra-service
{nelAS-related+SBTH

e LIAS - Immediate liquidity transfer - intra-service
ancillary system on behalf

e LIPU = Immediate LT - inter-service pull

[.]
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ECONS Il UDFS-chapter 3.3.2.1.7 BankToCustomerStatement (camt.053), page 100
“Hyperlink to MyStandards UGs for ECONSII to be updated.”

Message documentation on MyStandards RTGS and CLM Bank To Customer Statement (camt.053)

Change Usage guideline on MyStandards. XSD schema change in all elements, detail above. This causes a new

technical version.

Message documentation on MyStandards CLM_TARGET _ Services_GeneralLedger (camt.053)

None of the samples needs to be change, due that even they use the tag, the content complies with the change on
length and character set. The multiplicity change does not need a change on the samples, because only one

element is displayed.

7 EUROSYSTEM UPDATE [SDD-CN-PBR-016, PBI-212309]: page 399 (CLM UDFS-chapter
12.2.14.2 Schema), page 403 (CLM UDFS-chapter 12.2.14.3 The message in business context),
page 517 (RTGS UDFS-chapter 12.2.21.2 Schema), page 521 (RTGS UDFS-chapter 12.2.21.3 The
message in business context), Message documentation on MyStandards Bank To Customer
Debit Credit Notification V08 (camt.054.001.08); Camt.054 updates

T2 actor needs consistency among messages and services.
RTGS:

Incorrect data type of BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDtls/TxDtls/Lclinstrm/Prtry will cause processing
error because of the inconsistencies between:

pacs element <localinstrument/prtry> and the camt.054 reporting of these codes and

e between the message communication among CLM, RTGS and HVPSPIus services
e Cash transfer category and business case codes updates

CLM:

Missing element BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDtls/TxDtls/Lclinstrm/Cd cause inconsistencies in
reporting messages between:

pacs element <localinstrument/Cd> and the camt.054 reporting of these codes are needed due to further progress
in the specification work.

Cash transfer category and business case codes updates

e incorrect multiplicity text for reported items is misleading, confusing and out of alignment with UDFS & schema

CLM UDFS-chapter 12.2.14.2 Schema, page 399

“Hyperlinks to MyStandards UGs for CLM to be updated.”
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CLM UDFS-chapter 12.2.14.3 The message in business context, page 403

[.]

Table 175

Message

Utilisation

Group Header

Entry Details

Local instrument code
Document/BkToCstmrStmt/Stmt/Ntry/NtryDtls/TxDtls/Lcl
Instrm/Cd

Local Instrument Proprietary
/Document/BkToCstmrStmt/Stmt/Ntry/NtryDtls/TxDtls/Lc
linstrm/Prtry

Liquidity transfers:

e LIIE = Immediate liquidity transfer - inter-service

e LIIA = Immediate liquidity transfer - intra-service
{inck-AS-related+SBTH

e LIPU =Immediate LT - inter-service pull

[...]

[...]

[.]

RTGS UDFS-chapter 12.2.21.2 Schema, page 517

“Hyperlink to MyStandards UGs for RTGS to be updated.”

RTGS UDFS-chapter 12.2.21.3 The message in business context, page 521

Table 265

Message

Utilisation

Group Header

Entry Details
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Local Instrument Proprietary Liquidity transfers:

/Document/BkToCstmrStmt/Stmt/Ntry/NtryDtls/TxDtls/Lc | ¢  LIIE = Immediate liquidity transfer - inter-service

linstrm/Prtry e LIIA = Immediate liquidity transfer - intra-service
{inelAS-related+SBTH

e LIAS - Immediate liquidity transfer - intra-service
ancillary system on behalf

e LIPU = Immediate LT - inter-service pull

[.]

Message documentation on MyStandards Bank To Customer Debit Credit Notification V08 (camt.054.001.08)

Change Usage guideline on MyStandards. None of the samples is impacted.

Change of data type to align character set of BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDtls/TxDtls/Lclinstrm/Prtry

TAG RTGS Data type from Data type to
BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDtls/TxDtls/Lclinstrm/Priry | TARGET RestrictedFINXMax4Text Extended | TARGET Re

8 EUROSYSTEM UPDATE [SDD-CN-PBR-017, PBI-212305, JIRA CSLD-0647]: page 573
(RTGS UDFS-chapter 12.4.3.2 Schema), Message documentation on MyStandards
CustomerCreditTransfer (pacs.008), page 116 (RTGS UHB-chapter 5.1.12 - Customer Credit
Transfer — New Screen); Pacs.008 HVPS+ alignments

HVPSPIus alignment of element data types, field length and multiplicity is needed to enable RTGS parties to use
RTGS pacs.008 messages also cross border without manual intervention and to prevent translation/conversion
issues respectively rejection of T2 RTGS messages.

RTGS UDFS-chapter 12.4.3.2 Schema, page 573

“Hyperlink to MyStandards UGs for RTGS to be updated.”

Message documentation on MyStandards CustomerCreditTransfer (pacs.008)

Change Usage guideline on MyStandards: XSD Schema change in all elements detailed above. This causes a new

technical version. None of the samples uses the tags that need to be modified, so no sample is impacted.
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9 EUROSYSTEM UPDATE [SDD-CN-PBR-019, PBI-211896]: page 209 (CRDM UDFS-chapter
3.1.3.3. CashAccountAuditTrailQuery (reda.039)), page 210 (CRDM UDFS-chapter 3.1.3.4.
CashAccountAuditTrailReport (reda.040)), page 212 (CRDM UDFS-chapter 3.1.3.5.
PartyAuditTrailQuery (reda.042)), page 214 (CRDM UDFS-chapter 3.1.3.6.10verview and scope of
the message), Message documentation on MyStandards CoCo PartyAuditTrailReport (reda.043);
Reda.043 Data Type Pattern Alignment

In order to correctly report information regarding audit trail on e-mail address configured for a party, a new datatype
pattern will be defined and applied for PartyAuditTrailReport (reda.043).

CRDM UDFS-chapter 3.1.3.3. CashAccountAuditTrailQuery (reda.039), page 209

“Hyperlink to MyStandards UGs for CoCo to be updated.”

CRDM UDFS-chapter 3.1.3.4. CashAccountAuditTrailReport (reda.040), page 210

“Hyperlink to MyStandards UGs for CoCo to be updated.”

CRDM UDFS-chapter 3.1.3.5. PartyAuditTrailQuery (reda.042), page 212

“Hyperlink to MyStandards UGs for CoCo to be updated.”

CRDM UDFS-chapter 3.1.3.6.10verview and scope of the message, page 214

This chapter illustrates the PartyAuditTrailReport message.

The PartyAuditTrailReport is sent by CRDM to an authorised actor to provide with requested Party audit trail

information.

The PartyAuditTrailReportVV01 reports changes applied to the following entities:
- Party;

- Party Name;

- Party Address;

- Party Code;

- Party Contact.

“Hyperlink to MyStandards UGs for CoCo to be updated.”
MyStandards T2-CoCo - CashAccountAuditTrail PartyAuditTrail
1. Define a new DataType in MyStandards: “TARGET_RestrictedFINXMax350Text_Extended”
2. Assign the following pattern to this new DataType:
[0-92-ZA-ZN\2:\O)\., \+1#$%&\*=" _\\|\}~";<>@\[\W]](|[0-9a-zA-Z/\-
2O\ \HES%&\ =" \\\}~"<>@\\W]]|[0-9a-ZA-ZAAZAO\., W+ 1#$%&\ =" \\\}-";<>@\\\]]{1,348}[0-9a-
ZA-ZN\A\?\OW\., \FE$%&N*="_\(\\}~" <>@\[\\]])
3. Apply this new DataType to fields:
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reda.043 -
Document/PtyAudtTrIRpt/RptOrErr/PtyAudtTrIRpt/PtyAudtTrlOrErr/AudtTrl/Rcrd/Othr/OdFIdVal

reda.043 -
Document/PtyAudtTrIRpt/RptOrErr/PtyAudtTrIRpt/PtyAudtTrlOrErr/AudtTrl/Rcrd/Othr/NewFldVa
I

Message documentation on MyStandards CoCo PartyAuditTrailReport (reda.043)

Define / apply new DataType to fields:
/Document/PtyAudtTrIRpt/RptOrErr/PtyAudtTrIRpt/PtyAudtTrlOrErr/AudtTrl/Rcrd/Othr/OdFldVal
/Document/PtyAudtTrIRpt/RptOrErr/PtyAudtTrIRpt/PtyAudtTrlOrErr/AudtTrl/Rcrd/Othr/NewFldVal (No change in
UG text required)

10 EUROSYSTEM UPDATE [SDD-CN-PBR-020, PBI-212306]: page 590 (RTGS UDFS-chapter
12.4.4 FinanciallnstitutionCreditTransfer (CORE and COV) (pacs.009)), page 496 (CLM UDFS-
chapter 13.4.2 FinanciallnstitutionCreditTransfer (CORE) (pacs.009)), Message documentation
on MyStandards FinanciallnstitutionCreditTransfer (CORE and COV) (pacs.009), page 222 (RTGS
UHB-chapter 5.1.13 — Financial Institution Credit Transfer — New Screen), page 102 (CLM UHB-
chapter 5.1.11 — Financial Institution Credit Transfer — New Screen); Pacs.009 HVPS+ alignments

HVPSPIlus alignment of element data types, field length and multiplicity is needed to enable RTGS parties to use
RTGS pacs.008 messages also cross border without manual intervention and to prevent translation/conversion
issues respectively rejection of T2 RTGS messages.

RTGS UDFS-chapter 12.4.4 FinanciallnstitutionCreditTransfer (CORE and COV) (pacs.009), page 590

“Hyperlink to MyStandards UGs for RTGS to be updated.”

CLM UDFS-chapter 13.4.2 FinanciallnstitutionCreditTransfer (CORE) (pacs.009), page 496

“Hyperlink to MyStandards UGs for CLM to be updated.”

Message documentation on MyStandards FinanciallnstitutionCreditTransfer (CORE and COV) (pacs.009)

Change Usage guideline on MyStandards:
XSD Schema change in all elements detail above. This causes a new technical version.

None of the samples uses the tags that need to be modified, so no sample is impacted.

11 EUROSYSTEM UPDATE [SDD-CN-PBR-021 PBI-212390, SDD-CN-PBR-022 PBI-212391,
RealBICs / JIRAs CSLD 379/400/572/ JIRAs CSLD 500 /568 /612 /639 /670 internal review]:
page 333 (CLM UDFS-chapter 11.3 Usage of Messages), page 326 — 343 (CLM UDFS-chapter 11.5
Business scenarios), page 367 — 368 (CLM UDFS-chapter 12.2.1.1 camt.003 — Overview and
scope of the message), page 369 (CLM UDFS-chapter 12.2.1.2 camt.003 — Schema), page 363 —
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364 (CLM UDFS-chapter 12.2.1.3 camt.003 — The message in business context), page 343ff. (CLM
UDFS-chapter 12.2.2.1 camt.004 — Overview and scope of the message), page 344 (CLM UDFS-
chapter 12.2.2.2 camt.004 — Schema), page 431ff. (CLM UDFS-chapter 12.2.2.3 camt.004 — The
message in business context); page 468ff. (CLM UDFS-chapter 13.3.5.3 camt.998
GetValueOfReserveMinimumReserve — The message in business context), page 471ff. (CLM
UDFS-chapter 13.3.6.3 camt.998 ReturnValueOfReserveMinimumReserve — The message in
business context), page 397ff. (RTGS UDFS-chapter 11.5 Business scenarios), page 428f. (RTGS
UDFS-chapter 12.2.1.1 camt.003 — Overview and scope of the message), page 430 (RTGS UDFS-
chapter 12.2.1.3 camt.003 — The message in business context), page 430 (RTGS UDFS-chapter
12.2.2.1 camt.004 — Overview and scope of the message), page 434ff. (RTGS UDFS-chapter
12.2.2.3 camt.004 — The message in business context); Camt.003 camt.004 CLM schema updates

For this section 11, please also refer to Excel Annexes listed above.

Table 1 - ReturnAccount (camt.004) — usage case Request for minimum reserve fulfilment information by a
non-lead participant, with data response

CLM actor needs accurate information about the different uses covered by this message set, i.e. available liquidity
query-response, several query-responses related to minimum reserve and push notifications. To support CLM
actors needs the message scope descriptions and field annotations need to be improved. Furthermore, the account
type codes, balance type codes, and linked status need to be adapted. For minimum reserve related queries
elements <AccountServicer> and <RequestType> along with three new codes need to be introduced.

Without these updates on this message set, CLM and CLM actor will not be able to process queries and responses
and push notifications properly

CLM UDFS-chapter 11.3 Usage of Messages, page 311

Table 95

camt.003 Send CLM query Query request Inbound
message -
available
liquidity CLM
query

Send CLM query Query request Inbound
message -
minimum
reserve

fulfilment query

Send CLM query Query request Inbound
message -
minimum

reserve

requirements
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perleading
CEM-Aceount
Hoelder query
(CB only)

camt.004

Process automatic marginal lending - setting up -
before and after launch of ECMS

Spillover

notification

Outbound

Send CLM query

Query rejection
for failed
business
validation -
available
liquidity CLM
query

Outbound

Send CLM query

Query rejection
for failed
business
validation -
minimum
reserve

fulfilment query

Outbound

Send CLM query

Query rejection
for failed
business
validation -
minimum
reserve
requirements
perleading
CLM-Account
Hoelder query
(CB only)

Outbound

Send CLM query

Query
response for
business data -
available
liquidity CLM

Outbound
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query

Send CLM query Query Outbound
response for
business data -
minimum
reserve

fulfilment query

Send CLM query Query Outbound
response for
business data -
minimum
reserve
requirements
perleading
CEM-Aceount
Holder query
(CB only)

Process CLM floor and ceiling Floor/ceiling Outbound

notification
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CLM UDFS-chapter 11.5 Business scenarios, page 320 — 330

This chapter provides [...]. and system of real BICs [...][...]. scenarios [...]..

The system of real BICs is a small world of entities upon which the scenarios have been laid. Real BIC 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

RTGS scenarios.

All single changes from FakeBICs to RealBICs are documented at Excelsheet

New table 96 — Table of BICs and account identifiers

Description of Party BIC Account BIC Account identifier

usage

System TRGTEXPMCLM

Party (CB) MARKDEFFXXX

CLM CB account MARKDEFFXXX MARKDEFFXXX MDEEURMARKDEFFXXXMARKDEFFXXX
Overnight deposit MARKDEFFXXX n/a DDEEURCOBADEFFXXX0001

account

Marginal lending MARKDEFFXXX n/a LDEEURCOBADEFFXXX0001

account

Party (payment bank

#1)

CLM MCA COBADEFFXXX COBADEFFXXX MDEEURCOBADEFFXXXCOBADEFFXXX
Party (payment bank | SOLADESTXXX

#3)

CLM MCA SOLADESTXXX SOLADESTXXX MDEEURSOLADESTXXXSOLADESTXXX
Externally held n/a INGBDEFFXXX

account
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Party (external party)

SOGEFRPPHCM n/a

Abstract reference to | n/a
T2S DCA

n/a ERTGSCODEEURO01

Unknown BIC used
in validation failure

examples

BSCHARBASSS

Other mandatory
message usages,
but not used by CLM

Debtor

BSCHARBAXXX

Creditor

INGBBRSPXXX

Table 97 — New and changed business scenarios — different changes

Business scenario

Overview

Message examples

Scenario 004 — CLM camtpaes.056

for pacs.009 rejected

[]

[]

Scenario 068 — CLM standing order

for billing settles

A direct debit {pacs-010) is executed
in CLM in settlement of a previously
indicated billing invoice and settles
successfully. In CLM there is no alt
the-pacs-messages-are-not
forwarded-along-the payment chain,
so the debited party receives a

camt.054 notification of the debit.

camt.054_CLM_DebitNotification_Bi
lling_bs068.xml

Scenario 073 — CLM automatic

marginal lending

During CLM end of day processing,

camt.054 CLM_CreditNotification A

a PB has a negative overall balance

MLS bs073.xml

and CLM invokes automatic

camt.054 CLM_DebitNotification A
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marginal lending. In this scenario, it

MLS bs073.xml

is accepted that the CB and PB are

fully subscribed to all response

messages.

CLM generates an internal

connected payment which it

successfully settles, including a

simultaneous reduction in the credit

line. CLM then uses camt.054

messages to inform the CB of the

amount debited from the marginal

lending account (before ECMS) and

to inform the PB of the amount
credited to the PB’s MCA (and the

respective reduction in credit line).

During start of day processing of the

next business day, CLM generates

an internal reversing connected

payment which it successfully

settles, including a simultaneous

increase in the credit line. CLM then

uses camt.054 messages to inform

the CB of the amount credited to the

marginal lending account and to

inform the PB of the amount debited
from the PB’s MCA (and the

respective increase in credit line).

Finally, CLM calculates and moves

the marginal lending interest amount
from the PB'’s default MCA to the

CB'’s marginal lending account for
that PB. CLM then uses camt.054

messages to inform the CB and PB

of this interest payment.

camt.054 CLM_DebitNotification A
MLR bs073.xml

camt.054 CLM_CreditNotification A
MLR bs073.xml

camt.054 CLM_DebitNotification M

LIN bs073.xml

camt.054 CLM_CreditNotification

MLIN bs073.xml

Scenario 074 — CLM spillover
notification (camt.004) to CB

During CLM end of day processing,
a PB has a negative overall balance
but CLM cannot invoke marginal

lending because the PB has

camt.004 CLM _ ReturnAccount_Spil

lover_bs074.xmlK
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insufficient permission for the
facility. In this case, CLM alerts the
responsible central bank to the
situation using a camt.004 message

in ‘spillover’ mode.

It should be noted that the camt.004
is an alert regarding the funding
situation of the PB and does not
make any reference to particular
payment/s which may have caused

the situation.

Scenario 079 — CLM payment
validity timeout

A pacs.009 payment order message

Inbound pacs.009 CLM_FICreditTr

was validated by CLM and queued

ansferOrder bs079.xml (not

for execution within the validity

period given on the payment order.
By the end of the validity period, the

payment order had not achieved

settlement so CLM rejected it and

used an admi.004 system event

notification message to notify the

sender of the pacs.009 about the

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 period and

appropriate references for this

scenario.

available)

admi.004 CLM_SystemEventNotific
ation RJCT bs079.xml

Scenario 080 — CLM operations

During the processing day, a

related

problem occurred whereby a CLM

admi.004 CLM_SystemEventNotific
ation FREE bs080.xml

Party had to be temporarily blocked

while the problem was resolved.

The Operator used CLM to send an

admi.004 system event notification

message to notify relevant parties of

the blocking.
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Scenario 084 — CLM threshold

breaches

During the processing day,
settlement of payment orders and
liquidity transfers alters some
account balances in a way which
takes them either over the ceiling
threshhold for the account, or under
the floor threshhold. CLM tracks
such threshold breaches and sends
notifications to the account holders

when it occurs.

In this business scenario, CLM has
detected 2 such breaches during
business scenarios bs004 and
bs050.

camt.004_CLM_ReturnAccount_FL
OR_bs084.xml

camt.004_CLM_ReturnAccount_CEl
L_bs084.xmi

Scenario 104 — CLM camt.003

minimum reserve fulfilment query by

a CB, with data response

A camt.003 account query message
is sent to CLM by a CB requesting
minimum reserve fulfilment
information for a specified lead
account holder. The valid request is
processed and a camt.004 is
returned with the requested

information.

camt.003 CLM AccountQuery bsl

04.xml

camt.004 CLM_ ReturnAccount_bsl
04.xml

Scenario 105 — CLM camt.003

minimum reserve fulfilment query by

a non-lead participant, with data

response

A camt.003 account query message
is sent to CLM by a participant (not
a lead account holder) requesting
minimum reserve fulfilment
information for a specified account.
The valid request is processed and
a camt.004 is returned with the

requested information.

camt.003 CLM AccountQuery bsl

05.xml

camt.004 CLM_ ReturnAccount_bsl

05.xml

A-central- bank-sends-a Get-\alue
{camt.998-
; iMini
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CLM UDFS-chapter 12.2.1.1 camt.003 — Overview and scope of the message, page 341

This chapter illustrates the GetAccount message.

The GetAccount message is sent by a business sender to CLM.
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The message can be sent by the following business sender:

CLM Account Holder;

co-manager;

CB.

This message has the following three query uses within CLM:

1) The "Available liguidity CLM query" is used to request CLM cash account balances and credit line information (if

granted, only relevant for the default MCA) related to:

all cash accounts in the data scope of the business sender (without search criteria);

all cash accounts held by the account owner specified in the search criteria;

one cash account specified in the search criteria.

For this query use the query type code must no be used.

2) The "Minimum reserve fulfilment query" is used to request minimum reserve balances related to:

the data scope of the business sender without search criteria if the business sender is the account owner (non-

leading CLM Account Holder), the leading CLM Account Holder or the CB (banking community);

the leading CLM Account Holder BIC specified in the search criteria (account servicer BIC) if the business

sender is a CB;

the account owner BIC specified in the search criteria if the business sender is a leading CLM Account Holder
or the CB;

the account number specified in the search criteria if the business sender is the account owner (non-leading CLM
Account Holder), the leading CLM Account Holder or the CB.

For this query use the query type code MRFQ (Minimum Reserve Fulfilment Query for current maintenance period)

is required.

3) The "Minimum reserve requirement query" (available for CB only) is used to request minimum reserve

reguirements related to:

the data scope of the CB without search criteria (banking community);

the leading CLM Account Holder BIC specified in the search criteria (account servicer BIC);

the account owner BIC specified in the search criteria.

46



T2/T2S Consolidation

CSLD-0062-UDFS

For this query use, the query type codes MRRC (Minimum Reserve Requirement Query for current maintenance

period) or MRRN (Minimum Reserve Requirement Query for next maintenance period) are required.

Depending on the query use, the GetAccount message contains the optional search criteria which will be used to

select the response information, based on the following elements:

CLM cash account number for available liquidity query use or minimum reserve fulfilment query use;

CLM account owner BIC for all guery uses;

Leading CLM account holder BIC (Account servicer) for minimum reserve fulfiiment query use (CB only) or

minimum reserve requirement guery use (CB only).

[]

CLM UDFS-chapter 12.2.1.2 camt.003 — Schema, page 342

[-]
Account identification;
Account ownerHelder:;

Account Servicer

[]

CLM UDFS-chapter 12.2.1.3 camt.003 — The message in business context, page 342

Change at table 108

Message item

Utilisation

Message Header

Request Type Proprietary ldentification
/Document/GetAcct/MsgHdr/ReqTp/Pr

try/Id

1) "Available liquidity CLM query": Element must not be

used.

2) "Minimum reserve fulfilment guery": Code "MRFQ" -

Minimum Reserve Fulfilment Query for current

maintenance period

3) "Minimum reserve requirement query":

e Code "MRRC" - Minimum Reserve Requirement

Query for current maintenance period (CB only)

e Code "MRRN" - Minimum Reserve Requirement

Query for next maintenance period (CB only)
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Account Query Definition

Account Identification

/Document/GetAcct/AcctQryDef/AcctCrit/NewCrit/SchCr
it/Acctld/EQ/Othr/Id

Account number of CLM cash account. Not allowed for

"Minimum reserve requirement query".

- MCA

- CLM CB Account

- Overnight deposit account

- Marginal lending account

CLM-Account

Account Owner BIC

/Document/GetAcct/AcctQryDef/AcctCrit/NewCrit/SchCr
it/AcctOwnr/Id/Orgld/AnyBIC

BIC of CLM Account ownerholder

Account Servicer BIC

[Document/GetAcct/AcctQryDef/AcctCrit/NewCrit/SchCr
it/AcctSvcr/Finlnstnld/BICFI

BIC of Leading CLM Account Holder. Can only be used

for "Minimum reserve requirement query" and

"Minimum reserve fulfilment query" by a CB.

New example - text and table

Usage case: CLM Get Account (Scenario 104)

In this example, the business sender (CB) is using a minimum reserve fulflment query code with a lead party

identifier to indicate only accounts under this lead party should be returned.
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Table 2 - GetAccount (camt.003) — usage case Request for minimum reserve fulfilment information by a CB,

with data response

Message item Utilisation
Message ldentification NONREF
/Document/GetAcct/MsgHdr/Msgld

Request Type MRFQ
/Document/GetAcct/MsgHdr/ReqTp/Prtry/Id

Account Identification COBADEFFXXX

/Document/GetAcct/AcctQryDef/AcctCrit/NewCrit/SchCr
it/AcctSvcr/Finlnstnld/BICFI

Usage case example: camt.003_CLM_AccountQuery_bs104.xml

New example - text and table

Usage case: CLM Get Account (Scenario 105)

In this example, the business sender is using a minimum reserve fulfilment query code with an account id to

indicate that minimum reserve fulfilment information for this account only should be returned.

Table 3 - GetAccount (camt.003) — usage case Request for minimum reserve fulfilment information by a

non-lead participant, with data response

Message item Utilisation
Message ldentification NONREF
/Document/GetAcct/MsgHdr/Msgld

Request Type MRFQ

/Document/GetAcct/MsgHdr/ReqTp/Prtry/Id

Account Identification

/Document/GetAcct/AcctQryDef/AcctCrit/NewCrit/SchCr
it/Acctld/EQ/Othr/Id

MDEEURSOLADESTXXXSOLADESTXXX

Usage case example: camt.003_CLM_AccountQuery_bs105.xml

CLM UDFS-chapter 12.2.2.1 camt.004 — Overview and scope of the message, page —343ff.

This chapter illustrates the ReturnAccount message.
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This message has the following four query response uses within CLM:

CLM Push notification-Use:

The ReturnAccount message is sent by CLM as a push notification. This message has the following push

notification uses within CLM:

1) “Floor/ceiling notification” to provide balance information related to the triggering floor/ceiling business function to

the account owner.

2) “Spillover notification” to provide spillover balance information related to the trigger-ing end of day business

function to the CB.

CLM Query response-Use:

The ReturnAccount message is sent by CLM in response to a GetAccount (camt.003) message. This message has

the following four query response uses within CLM:

1) “Query response for available liquidity CLM query” to provide the requested balance information according to the

specified search criteria or data scope.

2) “Query response for minimum reserve fulfilment query” to provide the requested minimum reserve fulfiiment

information for the current minimum reserve maintenance period. For this message use three different views

containing different levels of minimum reserve fulfilment information (multiple <AccRpt> occurences and multiple

<MulBal> occurences with different balance type codes as specified below) are provided.

Leader view:

if business sender is a CB and search criteria is not provided or if business sender is a CB and leading CLM

Account Holder BIC is specified in the search criteria (account servicer BIC);

if business sender is a leading CLM account Holder and search criteria is not provided.

The leader view provides the following information on leader level for each leading CLM Account Holder subject to

minimum reserve obligation:

“BLCK" - minimum reserve requirement;

“ADJT" - adjustment balance;

"PRAV" - running average,;

"EXRE" - excess reserve exemption threshold (exempt tier);
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"EXRR" - excess reserve remuneration balance (non-exempt tier).

Additionally it provides the following information on party level for each Account Owner subject to minimum reserve

obligation (exception: If there is a party leading only itself and no other parties information on party level is not

provided for this leader):

"BLCK" - minimum reserve requirement;

"EXRE" - excess reserve exemption threshold (exempt tier) if relevant.

Furthermore, it provides the following information on account level for each account configured for inclusion in

minimum reserve calculation:

“CLSG” - closing balance.

Party view:

if business sender is a CB and search criteria Account Owner BIC is provided;

if business sender is a leading CLM Account Holder and search criteria Account Owner BIC is provided;

if business sender is an Account Owner (non-leading CLM Account Holder) and search criteria is not provided.

The party view provides the following information on party level for each Account Owner subject to minimum

reserve obligation:

"BLCK" - minimum reserve requirement;

"EXRE" - excess reserve exemption threshold (exempt tier) if relevant.

Furthermore, it provides the following information on account level for each account configured for inclusion in

minimum reserve calculation:

“CLSG” - closing balance.

Account view:

if business sender is a CB and search criteria account number is provided;

if business sender is a leading CLM Account Holder and search criteria account number is provided;

if business sender is an Account Owner (non-leading CLM Account Holder) and search criteria account

number is provided.

The account view provides the following information on account level:

“CLSG” - closing balance.

3) “Query response for minimum reserve requirements query (CB only)” to provide the requested minimum reserve

requirement information for the current or next minimum reserve maintenance period.

For this message use two different views containing different levels of minimum reserve requirement information

(multiple <AccRpt> occurences and multiple <MulBal> occurences with different balance type codes as specified

below) are provided.
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Leader view:

If search criteria is not provided or if leading CLM Account Holder BIC is specified in the search criteria (account

servicer BIC).

The leader view provides the following information on leader level for each leading CLM Account Holder subject to

minimum reserve obligation:

"BLCK" - minimum reserve requirement;

"EXRE" - excess reserve exemption threshold (exempt tier) if relevant.

Additionally it provides the following information on party level for each Account Owner subject to minimum reserve

obligation (exception: If there is a party leading only itself and no other parties information on party level is not

provided for this leader):

"BLCK" - minimum reserve requirement;

"EXRE" - excess reserve exemption threshold (exempt tier) if relevant.

Party view:

If search criteria Account Owner BIC is provided.

The party view provides the following information on party level for each Account Owner subject to minimum

reserve obligation:

"BLCK" - minimum reserve requirement;

"EXRE" - excess reserve exemption threshold (exempt tier) if relevant.

4) “Query rejection for failed business validation” in case of business validation error(s) on the GetAc-count guery.

CLM sends the ReturnAccount message containing the respective error code(s) and error description(s) to the

business receiver.

The usage of this message is to be found in chapter Usage of Messages [} Error! Bookmark not defined.].

CLM UDFS-chapter 12.2.2.2 camt.004 — Schema, page 344

account identification;
account type;
currency;

account owner;

Account Servicer;

multilateral balances (multiple).
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CLM UDFS-chapter 12.2.2.3 camt.004 — The message in business context, page 431ff.

Change at new table

Message item

Utilisation

Message Header

Request Type Proprietary ldentification

/Document/GetAcct/MsgHdr/ReqTp/Prtry/Ild

1) "Query response for available liquidity CLM query":

Not used

2) "Query response for minimum reserve fulfilment

query": MRFQ - Minimum Reserve Fulfilment Query

response for current maintenance period

3) "Query response for minimum reserve requirement

query": Depending on the query sent to CLM, one of the

following codes will reported:

¢ MRRC - Minimum Reserve Requirement Query

response for current maintenance period

¢ MRRN - Minimum Reserve Requirement Query

response for next maintenance period

Original Business Query Message |dentification

/Document/RtrAcct/MsgHdr/OrgniBizQry/Msgld

/Document/RirAcct/MsgHdr/OrgnlBizQry

oue identification.of .

CLM Push notification-use: Value “NONREF”

CLM Query response-use: Copy of BAH BizMsgldr of

GetAccount message

Account Report

CLM Push notification-Use: 1) "Floor/ceiling notification" + 2) "Spillover notification": Always one occurence of

<AcctRpt> message block is provided.

CLM Query response-Use: One or multiple occurences of <AcctRpt> message block are provided according to

datascope and specified search criteria in the query. For details see scope description of message.

Account Identification

CLM Push notification-Use:
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/Document/RtrAcct/RptOrErr/AcctRpt/Acctld/Othr/Id

CLM cash account

Number

CLM Query response-Use:

1) "Query response for available liquidity CLM query":

CLM cash account number

2) "Query response for minimum reserve fulfilment

query": - for each information on leader level: fixed term

"Leader Minimum Reserve Amounts"

e for each information on party level: fixed term

"Party Minimum Reserve Amounts"

e for each information on account level: CLM cash

account number

3) "Query response for minimum reserve requirement

uery":

e for each information on leader level: fixed term

"Leader Minimum Reserve Amounts”

e for each information on party level: fixed term

"Party Minimum Reserve Amounts"

Account Type Code

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/Tp
/Cd

CLM Push notification-Use:

1) “Floor/ceiling notification”: Not used.

2) “Spillover notification”: always CACC - CLM MCA

CLM Query response-Use:

1) "Query response for available liquidity CLM query":

e CACC - CLM cash account except marginal lending

account or overnight deposit account

¢ MGLD - Marginal lending account
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e ONDP - Overnight deposit account

2) "Query response for minimum reserve fulfilment

uery":

e <Tp>is only provided if CLM cash account number

is provided in <Acctld> (i.e. information on account

level). Not used for fixed terms in <Acctld> (i.e.

information on leader or party level).

e CACC-CLMMCA

e SACC - RTGS DCA

e OTHR - TIPS account

CASH - T2S DCA

3) "Query response for minimum reserve requirement

query": Not used.

“ L

Currency

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/Cc
y

CLM Push notification-Use:

Specifies the currency of the cash account.

CLM Query response-Use:

1) "Query response for available liquidity CLM query":

Specifies the currency of the cash account.

2) "Query response for minimum reserve fulfilment

uery" +

3) "Query response for minimum reserve requirement

query": always EUR.Specifiesthecurrency-of the
acecount

Account Owner Name

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/O

CLM Push notification-Use:

Not used.

wnr/Nm

CLM Query response-Use:
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1) "Query response for available liquidity CLM query":

Name of party owning the reported CLM cash account.

2) "Query response for minimum reserve fulfilment

uery" +

3) "Query response for minimum reserve requirement

query": Not used.

Account Owner BIC

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/O
wnr/ld/Orgld/AnyBIC

CLM Push notification-Use:

Party BIC of CLM cash account owner.

CLM Query response-Use:

1) "Query response for available liquidity CLM query":

Party BIC of CLM cash account owner.

2) "Query response for minimum reserve fulfilment

uery":

e for each information on leader level: Not used.

e for each information on party level: Party BIC of

party subject to minimum reserve obligation.

e for each information on account level: Party BIC of

CLM cash account owner.

3) "Query response for minimum reserve requirement

uery":

e for each information on leader level: Not used.

e for each information on party level: Party BIC of

party subject to minimum reserve obligation.

BlIC of the accountowner

Account Servicer BIC

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/Sv

CLM Push notification-Use:

Not used.

cr/Fininstnld/BICFI

CLM Query response-Use:
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1) "Query response for available liquidity CLM query":

Not used.

2) "Query response for minimum reserve fulfilment

uery":

o for each information on leader level: Party BIC of

leading CLM Account Holder.

e for each information on party level: Party BIC of

leading CLM Account Holder linked to reported
party.

e for each information on account level: Party BIC of

leading CLM Account Holder linked to reported

account.

3) "Query response for minimum reserve requirement

uery":

¢ for each information on leader level: Party BIC of

leading CLM Account Holder.

e for each information on party level: Party BIC of

leading CLM Account Holder linked to reported
Qarty.

Multilateral Balance

L]

Credit Debit Indicator

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/CdtDbtInd

CLM Push notification-Use:

1) “Floor/ceiling notification”: Always CRDT (credit
balance).

2) “Spillover notification”: Always DBIT (debit balance).

CLM Query response-Use:

Balance type codes OPNG, CLSG, CRRT, XPCD,
AVLB, DLOD, BLCK, ADJT, PRAV, EXRE, EXRR:

Indicates whether the balance is a credit or a debit

57




T2/T2S Consolidation

CSLD-0062-UDFS

balance. A zero balance is reported with a credit

indicator.

One <MulBal> occurrence per status with either "DBIT"
or "CRDT".

Balance type codes NOTE, LTSF, PYMT: Indicates

whether the amount increases (CRDT) or decreases

(DBIT) the cash account balance. Azerg-amountis
id I . on.

One <MulBal> occurrence per status for sum of "CRDT"

and one <MulBal> occurrence per status for sum of
"DBIT".

Multilateral Balance Code

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Tp/Cd

CLM Push notification-Use:

1) “Floor/ceiling notification”: AVLB - Available liquidity

(if reservation for seizure of funds is set up, then

available liquidty is already reduced by the seized

amount.) (status STLD)

2) “Spillover notification”: CRRT - Current balance

(status not provided)

CLM Query response-Use:

1) "Query response for available liquidity CLM query":

e OPNG - Opening balance (status STLD)

e AVLB - Available liquidity (if reservation for seizure

of funds is set up, then available liquidty is already

reduced by the seized amount.) (status STLD)

e CRRT - Current balance (status STLD)
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e DLOD - Daylight overdraft (if credit line is granted
on default MCA) (status STLD or PDNG)

e NOTE - Earmarked cash transfers (status PDNG)

e XPCD - Projected liquidity (status PDNG)

e LTSF - Liquidity transfer (status STLD or PDNG)

PYMT - Payments (status STLD or PDNG)

2) "Query response for minimum reserve fulfilment

uery":

e CLSG - Closing balance

e BLCK - Requirement for minimum reserve

e ADJT - Adjustment balance for minimum reserve

e PRAV - Running average for minimum reserve

e EXRE - Excess reserve exemption threshold

(exempt tier)

e EXRR - Excess reserve remuneration balance

(non-exempt tier) For all codes always no status

will be provided.

3) "Query response for minimum reserve requirement

uery":

e BLCK - Reguirement for minimum reserve

e EXRE - Excess reserve exemption threshold

(exempt tier)

For all codes always no status will be provided.
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Multilateral Balance Proprietary

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Tp/Prtry

CLM Push notification-Use:

1) "Floor/ceiling notification”

e FLOR - floor notification trigger amount (status not

provided)

e CEIL - ceiling notification trigger amount (status not

provided).

2) “Spillover notification”: Not used.

3.) After launch of ECMS:
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e AMLA — Automated marginal lending amount

CLM Query response-Use: Not used.

EFLOR =Floor,

Status

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Sts

CLM Push notification-Use:

1) “Floor/ceiling notification”: Status is partially provided.

2) “Spillover notification”: Status is not provided.

CLM Query response-Use:

1) "Query response for available liquidity CLM query":

Status is always provided.

2) "Query response for minimum reserve fulfilment

query": Status is not provided.

3) "Query response for minimum reserve requirement

query": Status is not provided.

Value Date Date

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/ValDt/Dt

CLM Push notification-Use: Date expressed in

business day.

1) “Floor/ceiling notification”: For Balance Type AVLB

only. Always current business day.

2) “Spillover notification”: Always current business day.

CLM Query response-Use: Date expressed in

business day.

1) "Query response for available liquidity CLM query":
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Always current business day.

2) "Query response for minimum reserve fulfilment

query": Always previous business day.

3) "Query response for minimum reserve requirement

query": Always previous business day.

Processing Date Date Time

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M

CLM Push notification-Use: Not used.

CLM Query response-Use: Current system date

ulBal/PrcgDt/Dt

/Document/RirAcct/RptOrErr/AcctRpt/AcctOrEr/AcctM
wiBal/PregDt/DiTm

expressed in calendar day (UTC).

Provided for available liquidity query response for
balance type codes CRRT, XPCD, AVLB, DLOD,
NOTE, LTSF and PYMT.

. . |

[]

New example — text and table

Usage case: Return Account (Scenario 074)

In  this example, CLM is advising a

CB

that the PB owning the CLM MCA

(d

“MDEEURCOBADEFFXXXCOBADEFFXXX") has a current balance of EUR3800,00Db but is in a spillover

situation and is unable to fulfill its overnight balance obligations.

TableXXX - ReturnAccount (camt.004) — usage case CLM spillover notification

Message item Utilisation
Message ldentification NONREF
/Document/RtrAcct/MsgHdr/Msgld

Original Business Query NONREF

/Document/RtrAcct/MsgHdr/OrgniBizQry/Msgld

Account Report
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Account Identification MDEEURCOBADEFFXXXCOBADEFFXXX

/Document/RtrAcct/RptOrErr/AcctRpt/Acctld/Othr/Id

Account Type CACC

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/Tp
/Cd

Currency EUR

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/Cc
y

Account Owner COBADEFFXXX

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/O
wnr/ld/Orgld/AnyBIC

Multilateral Balance

Amount 3800.00

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Amt

Credit Debit Indicator DBIT

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/CdtDbtind

Multilateral Balance Code CRRT

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Tp/Prtry

Value Date Date 2019-10-09

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/ValDt/Dt

Usage case example: camt.004_CLM_ReturnAccount_Spillover_bs074.xml

New example — text and table

Usage case: Return Account (Scenario 084 FLOR)

In this example, CLM is notifying the receiver that the successful settlement of a payment order (in this case, E2E-
Id: Inp009b004-E2Eid from bs004 on 9" October, 2019) has caused the debited account (Acctld:
MDEEURCOBADEFFXXXCOBADEFFXXX) to breach its pre-defined floor limit.
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The balances provided are: the pre-defined floor limit and the current balance current balance immediately

following the settlement.

Table 4 - ReturnAccount (camt.004) — usage case CLM threshold breaches - FLOR

Message item Utilisation
Message ldentification NONREF
/Document/RtrAcct/MsgHdr/Msgld

Original Business Query NONREF

/Document/RtrAcct/MsgHdr/OrgniBizQry/Msgld

Account Report

Account Identification

/Document/RtrAcct/RptOrErr/AcctRpt/Acctld/Othr/Id

MDEEURCOBADEFEXXXCOBADEFEXXX

Currency

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/Cc
y

EUR

Account Owner

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/O
wnr/ld/Orgld/AnyBIC

COBADEFFXXX

Multilateral Balance

Amount

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Amt

75000.00

Credit Debit Indicator

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/CdtDbtind

CRDT

Multilateral Balance Code

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Tp/Prtry

FLOR

Multilateral Balance

Amount

150.00
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/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Amt

Credit Debit Indicator CRDT

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/CdtDbtInd

Multilateral Balance Code AVLB

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Tp/Prtry

Multilateral Balance Code STLD

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Sts

Value Date Date 2019-10-09

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/ValDt/Dt

Usage case example: camt.004_CLM_ReturnAccount_FLOR_bs084.xml

New example — text and table

Usage case: Return Account (Scenario 084 CEIL)

In this example, CLM is notifying the receiver that the successful settlement of a liquidity transfer (in this case, E2E-
Id: IncO50b050-E2Eid from bs050 on 8" October, 2019) has caused the credited account (Acct Id:
MDEEURSOLADESTXXXSOLADESTXXX) to breach its pre-defined ceiling limit.

The balances provided are: the pre-defined ceiling limit and the current balance immediately following the

settlement.

Table XXX - ReturnAccount (camt.004) — usage case CLM threshold breaches - CEIL

Message item Utilisation

Message ldentification NONREF

/Document/RtrAcct/MsgHdr/Msgld

Original Business Query NONREF

/Document/RtrAcct/MsgHdr/OrgniBizQry/Msgld

Account Report
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Account Identification MDEEURSOLADESTXXXSOLADESTXXX

/Document/RtrAcct/RptOrErr/AcctRpt/Acctld/Othr/Id

Currency EUR

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/Cc
y

Account Owner SOLADESTXXX

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/O
wnr/ld/Orgld/AnyBIC

Multilateral Balance

Amount 600000.00

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Amt

Credit Debit Indicator CRDT

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/CdtDbtind

Multilateral Balance Code CEIL

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Tp/Prtry

Multilateral Balance

Amount 622000.00

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Amt

Credit Debit Indicator CRDT

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/CdtDbtInd

Multilateral Balance Code AVLB

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Tp/Prtry

Multilateral Balance Code STLD

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M

66



T2/T2S Consolidation CSLD-0062-UDFS

ulBal/Sts

Value Date Date 2019-10-08

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/ValDt/Dt

Usage case example: camt.004_CLM_ReturnAccount_CEIL_bs084.xml
Change at table 112, and the text immediately preceding it

The current balance shows as EUR 100,000 Credit, which reflects the effect of two settlements:

1. the pacs.009 from scenario 002;

2. the camt.050 from scenario050. {altheugh-the-quenris-at-15:00 CET -the-currentbalance-shows-as-14:15 CET;
S . . | . .

The BAH business identification of the camt.003 query is included for recognition.

Change at new table, and the text immediately preceding it

Message item

Utilisation

Message ldentification

/Document/RtrAcct/MsgHdr/Msgld

NONREF

Original Business Query

/Document/RtrAcct/MsgHdr/OrgniBizQry

Inc003b100-BAHId

Account Identification

/Document/RtrAcct/RptOrErr/AcctRpt/Acctld/Othr/Id

MDEEURSOLADESTXXXSOLADESTXXX

Account Type CACC
/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/Tp

[Cd

Currency EUR

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/Cc
y

Account Owner Name

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/O

wnr/Nm

Landesbank-Baden-Wuerttemberg, Stuttgart
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Account Owner BIC SOLADESTXXX

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/O
wnr/ld/Orgld/AnyBIC

Multilateral Balance

Amount 0.00

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Amt

Credit Debit Indicator CRDT

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/CdtDbtInd

Multilateral Balance Code OPNG

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Tp/Cd

Status STLD

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Sts

Value Date Date 2019-10-08

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/ValDt/Dt

/Becument/RirAcct/RptOrErrAcctRpt/AcctOrErr/AcetiM
wBalPregbt/DtFm

Multilateral Balance

Amount 100000.00

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Amt

Credit Debit Indicator CRDT

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/CdtDbtInd

Multilateral Balance Code CRRT
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/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Tp/Cd

Status STLD

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Sts

Value Date Date 2019-10-08

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/ValDt/Dt

Processing Date Date Fime 2019-10-08+14:19:00-001+00:00

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/PrcgDt/Dt¥m

Multilateral Balance
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/Document/RirAcct/RptOrErr/AcctRpt/AcctOrEr/AcctM
ulBal\/alDt/Dt

Multilateral Balance

Amount 100000.00

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Amt

Credit Debit Indicator CRDT

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/CdtDbtInd

Multilateral Balance Code AVBL

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Tp/Cd

Status STLD

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Sts

Value Date Date 2019-10-08

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/ValDt/Dt

Processing Date Date 2019-10-08
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/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/PrcgDt/Dt

Multilateral Balance

Amount 0.00

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Amt

Credit Debit Indicator CRDT

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/CdtDbtInd

Multilateral Balance Code DLOD

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Tp/Cd

Status STLD

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Sts

Value Date Date 2019-10-08

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/ValDt/Dt

Processing Date Date 2019-10-08

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/PrcgDt/Dt

Multilateral Balance

o
o
o

Amount

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Amt

Credit Debit Indicator CRDT

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/CdtDbtInd

Multilateral Balance Code DLOD

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
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ulBal/Tp/Cd

Status

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Sts

Value Date Date

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M

ulBal/ValDt/Dt

2019-10-08

Processing Date Date

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M

ulBal/PrcgDt/Dt

2019-10-08

Multilateral Balance

Amount

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M

ulBal/Amt

o
o
o

Credit Debit Indicator

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M

ulBal/CdtDbtind

CRDT

Multilateral Balance Code

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M

ulBal/Tp/Cd

NOTE

Status

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M

ulBal/Sts

Value Date Date

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M

ulBal/ValDt/Dt

2019-10-08

Processing Date Date

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M

ulBal/PrcgDt/Dt

2019-10-08

Multilateral Balance

72




T2/T2S Consolidation CSLD-0062-UDFS

Amount 0.00

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Amt

Credit Debit Indicator DBIT

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/CdtDbtInd

Multilateral Balance Code NOTE

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Tp/Cd

Status PDNG

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Sts

Value Date Date 2019-10-08

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/ValDt/Dt

Processing Date Date 2019-10-08

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/PrcgDt/Dt

Multilateral Balance

Amount 100000.00

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Amt

Credit Debit Indicator CRDT

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/CdtDbtInd

Multilateral Balance Code XPCD

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Tp/Cd

Status PDNG

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
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ulBal/Sts

Value Date Date

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/ValDt/Dt

2019-10-08

Processing Date Date

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/PrcgDt/Dt

2019-10-08

Multilateral Balance

Amount

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M

ulBal/Amt

100000.00

Credit Debit Indicator

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M

ulBal/CdtDbtInd

CRDT

Multilateral Balance Code

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M

ulBal/Tp/Cd

LTSF

Status

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M

ulBal/Sts

STLD

Value Date Date

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M

ulBal/ValDt/Dt

2019-10-08

Processing Date Date

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M

ulBal/PrcgDt/Dt

2019-10-08

Multilateral Balance

Amount

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M

ulBal/Amt
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Credit Debit Indicator

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/CdtDbtInd

Multilateral Balance Code

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Tp/Cd

LTSFE

Status

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Sts

STLD

Value Date Date

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/ValDt/Dt

2019-10-08

Processing Date Date

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M

ulBal/PrcgDt/Dt

2019-10-08

Multilateral Balance

Amount

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M

ulBal/Amt

o
o
o

Credit Debit Indicator

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M

ulBal/CdtDbtind

Multilateral Balance Code

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M

ulBal/Tp/Cd

LTSFE

Status

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M

ulBal/Sts

Value Date Date

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M

2019-10-08
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ulBal/ValDt/Dt

Processing Date Date

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/PrcgDt/Dt

2019-10-08

Multilateral Balance

Amount

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M

ulBal/Amt

Credit Debit Indicator

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M

ulBal/CdtDbtInd

DBIT

Multilateral Balance Code

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M

ulBal/Tp/Cd

LTSF

Status

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M

ulBal/Sts

Value Date Date

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M

ulBal/ValDt/Dt

2019-10-08

Processing Date Date

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M

ulBal/PrcgDt/Dt

2019-10-08

Multilateral Balance

Amount

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M

ulBal/Amt

o
o
o

Credit Debit Indicator

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M

ulBal/CdtDbtind

CRDT
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Multilateral Balance Code PYMT

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Tp/Cd

Status STLD

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Sts

Value Date Date 2019-10-08

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/ValDt/Dt

Processing Date Date 2019-10-08

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/PrcgDt/Dt

Multilateral Balance

Amount 0.00

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Amt

Credit Debit Indicator DBIT

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/CdtDbtInd

Multilateral Balance Code PYMT

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Tp/Cd

Status STLD

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Sts

Value Date Date 2019-10-08

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/ValDt/Dt

Processing Date Date 2019-10-08

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
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ulBal/PrcgDt/Dt

Multilateral Balance

o
o
o

Amount

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Amt

Credit Debit Indicator CRDT

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/CdtDbtInd

Multilateral Balance Code PYMT

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Tp/Cd

Status PDNG

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Sts

Value Date Date 2019-10-08

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/ValDt/Dt

Processing Date Date 2019-10-08

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/PrcgDt/Dt

Multilateral Balance

o
o
o

Amount

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Amt

Credit Debit Indicator

O
@
_|

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/CdtDbtInd

Multilateral Balance Code PYMT

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Tp/Cd
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Status

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Sts

Value Date Date

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/ValDt/Dt

2019-10-08

Processing Date Date

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/PrcgDt/Dt

2019-10-08

New example — text and table

Usage case: Return Account (Scenario 104)

In this example, CLM is responding to the business sender (CB) with the minimum reserve fulfilment information

requested in the camt.003 message.

Message item Utilisation
Message ldentification NONREF
/Document/RtrAcct/MsgHdr/Msgld

Request Type MRFQ

/Document/RtrAcct/MsgHdr/ReqTp/Prtry/ld

Original Business Query

/Document/RtrAcct/MsgHdr/OrgniBizQry/Msgld

Inc003b104-BAHId

Account Report

Account Identification

/Document/RtrAcct/RptOrErr/AcctRpt/Acctld/Othr/Id

Leader Minimum Reserve Amounts

Currency EUR
/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/Cc

y

Account Servicer COBADEFFXXX

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/Sv
cr/Fininstnld/BICFI
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Multilateral Balance

Amount 100000.00

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Amt

Credit Debit Indicator CRDT

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/CdtDbtInd

Multilateral Balance Code BLCK

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Tp/Cd

Value Date Date 2019-10-08

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/ValDt/Dt

Multilateral Balance

Amount 2000.00

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Amt

Credit Debit Indicator CRDT

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/CdtDbtInd

Multilateral Balance Code ADJT

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Tp/Cd

Value Date Date 2019-10-08

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/ValDt/Dt

Multilateral Balance

Amount 100500.00

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Amt
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Credit Debit Indicator

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/CdtDbtInd

CRDT

Multilateral Balance Code

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Tp/Cd

PRAV

Value Date Date

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/ValDt/Dt

2019-10-08

Multilateral Balance

Amount

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Amt

20000.00

Credit Debit Indicator

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/CdtDbtInd

CRDT

Multilateral Balance Code

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Tp/Cd

EXRE

Value Date Date

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/ValDt/Dt

2019-10-08

Multilateral Balance

Amount

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Amt

5000.00

Credit Debit Indicator

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/CdtDbtInd

CRDT
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Multilateral Balance Code EXRR
/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M

ulBal/Tp/Cd

Value Date Date 2019-10-08

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/ValDt/Dt

Account Report

Account Identification

/Document/RtrAcct/RptOrErr/AcctRpt/Acctld/Othr/Id

MDEEURCOBADEFFXXXCOBADEFFXXX

Account Type

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/Tp
/Cd

CACC

Currency

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/Cc
y

EUR

Account Owner

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/O
wnr/ld/Orgld/AnyBIC

COBADEFFXXX

Account Servicer

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/Sv
cr/Fininstnld/BICFI

COBADEFFXXX

Multilateral Balance

Amount

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Amt

145000.00

Credit Debit Indicator

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/CdtDbtInd

CRDT
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Multilateral Balance Code CLSG

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Tp/Cd

Value Date Date 2019-10-08

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/ValDt/Dt

Table 5 - ReturnAccount (camt.004) — usage case Request for minimum reserve fulfilment information by a
CB, with data response

Usage case example: camt.004_CLM_ReturnAccount_bs104.xml

New example — text and table

Usage case: Return Account (Scenario 105)

In this example, CLM is responding to the business sender with the minimum reserve fulfilment information for the

account requested in the camt.003 message.
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Message item Utilisation
Message ldentification NONREF
/Document/RtrAcct/MsgHdr/Msgld

Request Type MRFQ

/Document/RtrAcct/MsgHdr/ReqTp/Prtry/ld

Original Business Query

/Document/RtrAcct/MsgHdr/OrgniBizQry/Msgld

IncO03b105-BAHId

Account Report

Account Identification

/Document/RtrAcct/RptOrErr/AcctRpt/Acctld/Othr/Id

MDEEURSOLADESTXXXSOLADESTXXX

Account Type

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/Tp
/Cd

CACC

Currency

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/Cc
y

EUR

Account Owner

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/O
wnr/Id/Orgld/AnyBIC

SOLADESTXXX

Multilateral Balance

Amount

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Amt

150000.00

Credit Debit Indicator

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/CdtDbtind

CRDT

Multilateral Balance Code

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Tp/Cd

CLSG
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Value Date Date

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M

ulBal/ValDt/Dt

2019-10-08

Table 6 - ReturnAccount (camt.004) — usage case Request for minimum reserve fulfilment information by a
non-lead participant, with data response

Usage case example: camt.004_CLM_ReturnAccount_bs105.xml

CLM UDFS-chapter 13.3.5 camt.998 GetValueOfReserveMinimumReserve — The message in business context,

page 468ff.

Complete chapter was deleted by SDD-CN21

CLM UDFS-chapter 13.3.6 camt.998 ReturnValueOfReserveMinimumReserve — The message in business context,

page 471ff.

Complete chapter was deleted by SDD-CN21

RTGS UDFS-chapter 11.5 Business scenarios, page 397ff.

This chapter provides [...]. and system of real BICs [...][...]. scenarios [...]..

The system of real BICs is a small world of entities upon which the scenarios have been laid. Real BIC 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

RTGS scenarios.

New table — Table of BICs and account identifiers

All single changes from FakeBICs to RealBICs are documented at Excelsheet

Description of Party BIC Account BIC Account identifier

usage

System TRGTEXPMRTG

Party (CB) MARKDEFFXXX

RTGS CB account | MARKDEFFXXX | MARKDEFFXXX | MDEEURMARKDEFFXXXMARKDEFFXXX
AS guarantee fund | MARKDEFFXXX | MARKDEF1200 GDEEURMARKDEFFXXXMARKDEF1200

(held by CB in this

case)
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Party (payment COBADEFFXXX

bank #1)

RTGS DCA COBADEFFXXX | COBADEFFXXX | RDEEURCOBADEFFXXXCOBADEFFXXX

RTGS Subaccount | COBADEFFXXX | n/a UDEEURCOBADEFFXXX16COBADEFFXXX0001
(linked to above

DCA)

RTGS DCA COBADEFFXXX | COBADEBB120 | RDEEURCOBADEFFXXXCOBADEBB120

RTGS Subaccount | COBADEFFXXX | n/a UDEEURCOBADEFFXXX16COBADEBB1200001
(linked to above

DCA)

Party (Indirect COBADEFF075

participant)

Party (payment UBSWCHZHXXX

bank #2)

RTGS DCA UBSWCHZHXXX | UBSWCHZHXXX | RDEEURUBSWCHZHXXXUBSWCHZHXXX
RTGS DCA UBSWCHZHXXX | UBSWCHZH80A | RDEEURUBSWCHZHXXXUBSWCHZH80A
RTGS Subaccount | UBSWCHZHXXX | n/a UDEEURUBSWCHZHXXX16UBSWCHZH80A0001
(linked to above

DCA)

Party (payment SOLADESTXXX

bank #3)

RTGS DCA SOLADESTXXX | SOLADEST600 RDEEURSOLADESTXXXSOLADEST600

RTGS Subaccount | SOLADESTXXX | n/a UDEEURSOLADESTXXX16SOLADEST6000001
(linked to above

DCA)

RTGS DCA SOLADESTXXX | SOLADEST861 RDEEURSOLADESTXXXSOLADEST861
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Externally held n/a INGBDEFFXXX
account

Party (payment SOGEFRPPHCM

bank #4)

RTGS DCA SOGEFRPPHCM | SOGEFRPPHCM | RDEEURSOGEFRPPHCMSOGEFRPPHCM
Party (payment SYBKDEFFHAM

bank #5)

Party (Indirect SYBKDEK22CPH

participant)

Party (ancillary MARKDEFFCLC

system)

AS technical MARKDEFFCLC | MARKDEFFCLC | TDEEURMARKDEFFCLCMARKDEFFCLC
account

Other mandatory

message usages,

but not used by

RTGS

Ultimate Debtor BSCHARBASSS

Debtor BSCHARBAXXX

Debtor Agent BSCHESMMXXX

Ultimate Creditor INGBBRSPATA

Creditor INGBBRSPXXX

Creditor Agent INGBDEFFXXX
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table XXX — New and changed business scenarios — different changes

is forwarded to
the next business
receiver in the
payment chain as
an outbound
pacs.008 and a
pacs.002 status
report is sent to
the sender of the

pacs.008.

The day after
settlement has
occurred, a
revocation
(cancellation/refu
nd) chain is
started using an
inbound camt.056
message which is
passed through to
the next party in
the payment
chain as an
outbound
camt.056.
Simultaneously, a
camt.029 is sent
to the sender of
the camt.056 to

Business Overview Message examples
scenario
Scenario A pacs.008 Inbound_pacs.008_RTGS_CustomerCreditTransferOrder_bs023.xml
023 - payment Outbound_pacs.008_RTGS_CustomerCreditTransfer_bs023.xml
RTGS message is fully

pacs.002_RTGS_FIPaymentStatusReport ACSC-payment_bs023.xml
pacs.004 processed and
successful settled. The Inbound_camt.056_RTGS_PaymentCancellationRequest_hs023.xml
return inbound pacs.008 | Outbound_camt.056_RTGS_PaymentCancellationRequest_bs023.xm

Outbound_camt.029_RTGS_PaymentCancellationRequestStatus_Forwarded__

bs023.xml
Inbound_pacs.004_RTGS_PaymentReturnOrder_bs023.xml
Outbound_pacs.004_RTGS_PaymentReturn_bs023.xml

pacs.002_RTGS_FIPaymentStatusReport_ ACSC-return_bs023.xml
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advise that the
camt.056 has

been forwarded.

Rather than a
reply to the
camt.056, a
pacs,004 (return)
is sentinto RTGS
which settles, The
inbound pacs.004
is forwarded to
the next business
receiver in the
payment chain as
an outbound
pacs.004 and a
pacs.002 status
report is sent to

the sender of the

participants

as an outbound
pacs.008 to the
next business
receiver in the
payment chain.
The business
sender has not
subscribed to
receive pacs.002
for successful
settlement, so no

pacs.002 is

pacs.004.
Scenario Pacs.008 Inbound_pacs.008_RTGS_CustomerCreditTransferOrder_bs075.xml
075 - payment Outbound_pacs.008_RTGS_CustomerCreditTransfer_bs075.xml
RTGS message is fully
pacs.008 processed and
settlement settled. The
including inbound pacs.008
indirect is then forwarded
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produced. The
pacs.008 is
forwarded to the
next business
receiver in the
payment chain. In
this scenario, the
payment relates
to indirect

participants.

Scenario
076 —
RTGS
pacs.009
settlement
including
indirect

participants

Pacs.009
payment
message is fully
processed and
settled. The
inbound pacs.009
is then forwarded
as an outbound
pacs.009 to the
next business
receiver in the
payment chain.
The business
sender has not
subscribed to
receive pacs.002
for successful
settlement, so no
pacs.002 is
produced. In this
scenario, the
payment relates
to indirect

participants.

Inbound_pacs.009_RTGS_FICreditTransferOrder_bs076.xml

Outbound_pacs.009_RTGS_FICreditTransfer_bs076.xml

Scenario
081 —
RTGS

payment

a pacs.009
payment order
message was

validated by

Inbound_pacs.009_RTGS_FICreditTransferOrder_bs081.xml (not available)

admi.004_RTGS_SystemEventNotification_RJCT_bs081.xml
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validity RTGS and
timeout queued for
execution within
the validity period
given on the
payment order.
By the end of the
validity period, the
payment order
had not achieved
settlement so
RTGS rejected it
and used an
admi.004 system
event notification
message to notify
the sender of the
pacs.009 about

the 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 period and
appropriate

references for this

scenario.
Scenario During the admi.004_RTGS_SystemEventNotification_FREE_bhs082.xml
082 — processing day, a
RTGS problem occurred

operations whereby an
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related

RTGS Party had
to be temporarily
excluded while
the problem was
resolved. The
Operator used
RTGS to send an
admi.004 system
event notification
message to notify
relevant parties of

the exclusion.

Scenario08
3-RTGS
threshold

breaches

During the
processing day,
settlement of
payment orders
and liquidity
transfers alters
some account
balances in a way
which takes them
either over the
ceiling threshhold
for the account, or
under the floor
threshhold. RTGS
tracks such
threshold
breaches and
sends
notifications to the
account holders
when it occurs.

In this business
scenario, RTGS
has detected 2
such breaches
during business
scenarios bs021
and bs022.

camt.004_RTGS_ReturnAccount_FLOR_bs083.xml
camt.004_RTGS_ReturnAccount_CEIL_bs083.xml

Scenario
502 —
procedure
A
settlement
bank

[...]..ASTI has
been revoked.
owing-to

disagreement

(-]
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disagreeme

nt

Scenario [...].has been
503 - revoked. by-the
procedure CB-

A
settlement

failure

Scenario [...] [...]
244 - camt.053_RTGS_BankToCustomerStatement_bs998.xml
procedure
C partial

settlement

Scenario [...] [...]

261 - Outbound_camt.021_AS-D_ReturnGeneralBusinessinformation_OVN-PROC-

procedure OPEN_bs561.xml
D

successful
settlement
with liquidity

adjustment

Scenario [...] [...]
998 —
RTGS
camt.053

Inbound_pain.998_AS-C_ASTI_bs544.xml

customer

statement

RTGS UDFS-chapter 12.2.1.1 camt.003 — Overview and scope of the message, page 428f.
[-]

The account balance query is used to request RTGS cash account balances related to:#is-used-torequest RTGS

cash-account balancesrelated-to:
[-]

The GetAccount message contains the optional search criteria, which will be used to select the response

information, based on the following elements:

RTGS cash account number;
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RTGS cash account owner BIC

]

RTGS UDFS-chapter 12.2.1.3 camt.003 — The message in business context, page 430

Change at table XXX — page 430

Message item Utilisation

Account Identification Account number of RTGS cash account.RTGS cash
aeceount

/Document/GetAcct/AcctQryDef/AcctCrit/NewCrit/SchCr
it/Acctld/EQ/Othr/Id

RTGS UDFS-chapter 12.2.2.1 camt.004 — Overview and scope of the message, page 430

RTGS Push notification-Use:

The ReturnAccount message is sent by RTGS as a push notification. This message has the following push

notification uses within RTGS:

1) “Floor/ceiling notification” to provide balance information related to the triggering floor/ceiling business function to

the account owner.

2) “Sub-account balances notification” to provide balance information to the Ancillary system related to sub-

accounts:

relevant for execution of standing order liguidity transfer order for AS settlement procedure C (start of
procedure);

relevant for start of cycle for AS settlement procedure C;

relevant for execution of immediate liquidity transfers crediting or debiting a sub-account for AS settlement

procedures C;

relevant for end of procedure for AS settlement procedure C.
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3) “Originator AS transfer settlement notification” to provide balance information to the Ancillary system related to

sub-accounts or AS technical accounts for execution of Cross-AS transfer order submitted by the CB on behalf of

the Ancillary system for AS settlement procedures C and D.

RTGS Query response-Use:

The ReturnAccount message is sent by RTGS in response to a GetAccount (camt.003) message. This message

has the following query response uses within RTGS:

1) “Query response for RTGS cash account balance query” to provide the requested balance information according

to the specified search criteria or data scope.

2) “Query rejection for failed business validation” in case of business validation error(s) on the GetAccount query.

RTGS sends the ReturnAccount message containing the respective error code(s) and error description(s) to the

business receiver.

RTGS UDFS-chapter 12.2.2.3 camt.004 — The message in business context, page —434f.

New table — scenario 083 — Return Account FLOR

Usage case: Return Account FLOR (Scenario 83)

In this example, RTGS is notifying the receiver that the successful settlement of a payment order (in this case,
E2E-Id: Inp008b021-E2Eid from bs021 on 8™ October, 2019) has caused the debited account (Acctld:
RDEEURUBSWCHZHXXXUBSWCHZHXXX) to breach its pre-defined floor limit.

The balances provided are: the pre-defined floor limit and the current balance current balance immediately
following the settlement.
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Message item Utilisation

Message |dentification NONREF

/Document/RtrAcct/MsgHdr/Msgld

Original Business Query NONREF

/Document/RtrAcct/MsgHdr/OrgnIBizQry/Msgld

Account Identification RDEEURUBSWCHZHXXXUBSWCHZHXXX

/Document/RtrAcct/RptOrErr/AcctRpt/Acctld/Othr/Id

m
Py

Currency
/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/Cc
Yy

Owner UBSWCHZHXXX

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/O
wnr/Id/Orgld/AnyBIC

Multilateral Balance

Amount 100000.00

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Amt

Credit Debit Indicator CRDT

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/CdtDbtInd

Multilateral Balance Code FLOR

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Tp/Cd

Multilateral Balance

Amount 87250.00

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Amt

Credit Debit Indicator CRDT

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
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ulBal/CdtDbtind

Multilateral Balance Code

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M

ulBal/Tp/Cd

Status

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M

ulBal/Sts

STLD

Value Date Date

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M

ulBal/ValDt/Dt

2019-10-08

Table xxx - ReturnAccount (camt.004) — usage case Return Account FLOR

Usage case example: camt.004 RTGS ReturnAccount FLOR bs083.xml

Usage case: Return Account CEIL (Scenario 83)

In this example, RTGS is notifying the receiver that the successful settlement of a payment order (in this case,

E2E-Id: Inp008b022-E2Eid from bs022 on 7t October, 2019) has caused the credited account (Acct Id:

RDEEURCOBADEFFXXXCOBADEBB120) to breach its pre-defined ceiling limit.

The balances provided are: the pre-defined ceiling limit and the current balance immediately following the

settlement.
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Message item Utilisation

Message |dentification NONREF

/Document/RtrAcct/MsgHdr/Msgld

Original Business Query NONREF

/Document/RtrAcct/MsgHdr/OrgnIBizQry/Msgld

Account Identification RDEEURCOBADEFFXXXCOBADEBB120

/Document/RtrAcct/RptOrErr/AcctRpt/Acctld/Othr/Id

m
Py

Currency
/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/Cc
Yy

Owner COBADEFEXXX

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/O
wnr/Id/Orgld/AnyBIC

Multilateral Balance

Amount 500000.00

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Amt

Credit Debit Indicator CRDT

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/CdtDbtInd

Multilateral Balance Code CEIL

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Tp/Cd

Multilateral Balance

Amount 503250.00

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Amt

Credit Debit Indicator CRDT

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
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ulBal/CdtDbtind

Multilateral Balance Code CRRT

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Tp/Cd

Status STLD

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Sts

Value Date Date 2019-10-07

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/ValDt/Dt

Table xxx - ReturnAccount (camt.004) — usage case Return Account CEIL

Usage case example: camt.004 RTGS ReturnAccount CEIL bs083.xml

Change at table XXX

Message item Utilisation

Message Header

Message ldentification RTGS-Use:

/Document/RtrAcct/MsgHdr/Msgld " "
the BAH:
AS-Use:

RTGS Push notification-Use:

1) “Floor/ceiling notification”: Value "NONREF" as the

Message |d is already part of the BAH.

2) “Sub-account balances notification” +

3) “Originator AS transfer settlement notification”:

When the reference is assigned by the ancillary system
to identify the message, the format is composed of six
characters followed by the RTGS business case
identification. The triggering event of the ReturnAccount

is precised by the first six characters.

The following codes are relevant for_“Sub-account

balances notification” only:

99



T2/T2S Consolidation

CSLD-0062-UDFS

DAYSOP = Start of optional procedure (execution

of standing order liquidity transfers)
DAYSOC = Start of cycle in optional procedure

OVNEOP = Return liquidity from sub-accounts at

end of mandatory procedure

DAYEOP = Return liquidity from sub-accounts at

end of optional procedure

OVNSOP = Start of mandatory procedure

(execution of standing order liquidity transfers)

SBKLCT = Immediate liquidity credit transfer

initiated by settlement bank
OVNSOC = Start of cycle in mandatory procedure

The following code is relevant for AS settlement

procedure C and D:
CBKCDS = Cross-AS settlement by CB on behalf

RTGS Query response-Use:

Value "NONREF" as the Message Id is already part of
the BAH.

Original Business Query

/Document/RtrAcct/MsgHdr/OrgniBizQry/Msgld

. identificati : - .
RTGS Push notification-Use:

Value "NONREF".

RTGS Query response-Use:

Copy of BAH BizMsgldr of GetAccount message.

Account Report

RTGS Push notification-Use:

1) “Floor/ceiling notification”: Always one occurence of <AcctRpt> message block is provided.

2) “Sub-account balances notification”: Always one occurence of <AcctRpt> message block is provided if triggering

event code in <Msgld> is "SBKLCT". One or multiple occurences of <AcctRpt> message block are provided for

other triggering event codes.
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3) “Originator AS transfer settlement notification”: Always one occurence of <AcctRpt> message block is provided.

RTGS Query response-Use:

One or multiple occurences of <AcctRpt> message block are provided according to datascope and specified

search criteria in the query.

Account Identification

/Document/RtrAcct/RptOrErr/AcctRpt/Acctld/Othr/Id

RTGS Push notification-Use:

1) “Floor/ceiling notification”: RTGS cash account

number.

2) “Sub-account balances notification”: Account number
of RTGS sub-account.

3) “Originator AS transfer settlement notification”:

Account number of debited RTGS sub-account or AS

technical account.

RTGS Query response-Use:

Cash account number of reported RTGS cash account.

Account Type Code

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/Tp
/Cd

Only-SACGC is-used{settlementaccount)

RTGS Push notification-Use:

1) “Floor/ceiling notification”: Not used.

2) “Sub-account balances notification”: always SACC -
RTGS sub-account

3) “Originator AS transfer settlement notification”:

If sub-account is debited: SACC - RTGS sub-

account

If AS technical account is debited: Not used.

RTGS Query response-Use:
Always SACC - RTGS cash account

Currency

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/Cc
y

i :

RTGS Push notification-Use:

Specifies the currency of the cash account.

RTGS Query response-Use:

Specifies the currency of the cash account.
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Owner Name

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/O

RTGS Push notification-Use:

Not used.

wnr/Nm RTGS Query response-Use:
Name of party owning the reported RTGS cash
account.

Owner BIC Business-identification-code of the account owner.

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/O
wnr/ld/Orgld/AnyBIC

RTGS Push notification-Use:

1) “Floor/ceiling notification”: Party BIC of RTGS cash

account Owner.

2) “Sub-account balances notification”: Party BIC of

sub-account Owner.

3) “Originator AS transfer settlement notification”: Party

BIC of debited sub-account Owner or AS technical

account Owner.

RTGS Query response-Use:
Party BIC of RTGS cash account Owner.

Multilateral Balance

RTGS Push notification-Use:

1) “Floor/ceiling notification”: One occurence of <MulBal> message block provides information on the floor or

ceiling notification trigger amount (FLOR/CEIL) and another occurence of <MulBal> on the current balance (CRRT)

after settlement of the cash transfer which breached the floor/ceiling notification trigger amount.

2) “Sub-account balances notification”: Message block is not provided if triggering event codes in <Msgld>:

"DAYSOP", "OVNSOP", "DAYSOC", "OVNSOC" and Sub-account balance is equal to "0". Otherwise multiple

occurences of <MulBal> message block are provided according to possible balance types to be reported for each

<AcctRpt> occurence.

3) “Originator AS transfer settlement notification”: Multiple occurences of <MulBal> message block are provided

according to possible balance types to be reported for the single <AcctRpt> occurence.

RTGS Query response-Use:

Multiple occurences of <MulBal> message block according to possible balance types per status and per

credit/debit indication for each <AcctRpt> occurence.

[]

Credit Debit Indicator

RTGS Push notification-Use:
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/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/CdtDbtind

1) "Floor/ceiling notification": Always CRDT (credit
balance).

2) “Sub-account balances notification” +

3) “Originator AS transfer settlement notification”:

Balance type code PYMT: Indicates whether the

amount increases (CRDT), or decreases (DBIT) the

cash account.

Balance type code BOOK: Indicates whether the

balance is a credit or a debit balance. A zero balance is

either reported with a credit indicator or not reported at

all (for triggering event codes in <Msgld>: "DAYSOP",
"OVNSOP", "DAYSOC" or "OVNSOC").

RTGS Query response-Use:

Balance type codes OPNG, CRRT, XPCD: Indicates

whether the balance is a credit or a debit balance. A

zero balance is reported with a credit indicator.

One <MulBal> occurrence per balance type code with
either "DBIT" or "CRDT".

Balance type codes NOTE, LTSF, PYMT: Indicates

whether the amount increases (CRDT) or decreases

(DBIT) the cash account. A zero amount is considered

to be a credit operation.

One <MulBal> occurrence per status for sum of "CRDT"

and one <MulBal> occurrence per status for sum of
"DBIT".

o . : .
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. . | . ion.

Multilateral Balance Code

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Tp/Cd

RTGS Push notification-Use:

1) “Floor/ceiling notification”: CRRT - Current balance

(status STLD).

2) “Sub-account balances notification” +

3) “Originator AS transfer settlement notification”:

BOOK - New balance (status not provided)

PYMT - Increased or decreased amount (status not
provided)

BOOK is provided for triggering event codes in
<Msgld>: "DAYSOP", "OVNSOP", "DAYSOC" or
"OVNSOC".

PYMT is provided for triggering event codes in
<Msgld>: "DAYEOP" and "OVNEOP".

BOOK and PYMT are provided together for triggering
event codes in <Msgld>: "SBKLCT" and "CBKCDS".

RTGS Query response-Use:

OPNG - Opening balance (status STLD)

NOTE - Earmarked cash transfers (status PDNG)

CRRT - Current balance (status STLD)

LTSF - Liguidity Transfer (status STLD or PDNG)

XPCD - Projected liquidity (status PDNG)

PYMT - Payments + AS transfers (status STLD or
PDNG)
RTGS-Use:

104




T2/T2S Consolidation

CSLD-0062-UDFS

PYMT = Increasedordecreased-amount

Multilateral Balance Proprietary

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Tp/Prtry

RTGS Push notification-Use:

1) "Floor/ceiling notification": FLOR - floor notification

trigger amount (status not provided) CEIL - ceiling

notification trigger amount (status not provided).

2) “Sub-account balances notification” +

3) “Originator AS transfer settlement notification”: Not

used.

RTGS Query response-Use:

Not used.

Status

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Sts

RTGS Push notification-Use:

1) “Floor/ceiling notification”: Status is partially provided.

2) “Sub-account balances notification” +

3) “Originator AS transfer settlement notification”: Status

is not provided.

RTGS Query response-Use:

Status is always provided.

Value Date Date

RTGS Push notification-Use:
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/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/ValDt/Dt

1) “Floor/ceiling notification”: Date expressed in

business day for Balance Type CRRT only. Always

current business day.

2) “Sub-account balances notification” +

3) “Originator AS transfer settlement notification”: Not

used.

RTGS Query response-Use:

Date expressed in business day. Always current
business day.

Value Date Date Time

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/ValDt/DtTm

: . .
RTGS Push notification-Use:

1) “Floor/ceiling notification”: Not used.

2) “Sub-account balances notification” +

3) “Originator AS transfer settlement notification”:

System date and time in UTC when <MulBal> block was

created.

The date and time must be considered separately

because :

Date = Business date

Time = System time

RTGS Query response-Use:

Not used.

Processing Date Date Fime

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/PrcgDt/Dt

: . : Jar-d

RTGS Push notification-Use:

Not used.

RTGS Query response-Use:

Current system date expressed in calendar day (UTC).
Provided for balance type codes CRRT, XPCD, NOTE,
LTSF and PYMT.

Operational Error
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Error RTGS Query response-Use:
/Document/RtrAcct/RptOrErr/OprlErr/Err/Prtry [.]
Description RTGS Query response-Use:
/Document/RtrAcct/RptOrErr/OprlErr/Desc [.]

|Change at table XXX

The opening balance (as at start of business day) shows as EUR 0.

The current balance shows as EUR 123,500 credit, which reflects the effect of two settlements:

the pacs.008 from scenario 021,
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Message item Utilisation

Account Report

Account Type Code SACC

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/Tp
[Cd

/Becument/RirAcct/RptOrErrAcctRpt/AcctOrErr/AcetiM
wBal/Pregbt/DtFm

Multilateral Balance

Processing Date Date Fime 2019-10-08F11:18:02:001+00:00

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/PrcgDt/DtFm

Multilateral Balance

Multilateral Balance Code CRDTXPCT

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Tp/Cd

Status STLBPDNG

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Sts

Multilateral Balance

Multilateral Balance Code DBITNOTE
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/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Tp/Cd

Status STLBPDNG

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Sts

Processing Date Date 2019-10-08

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/PrcgDt/Dt

Multilateral Balance

o
o
o

Amount

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Amt

Credit Debit Indicator DBIT

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/CdtDbtInd

Multilateral Balance Code NOTE

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Tp/Cd

Status PDNG

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Sts

Value Date Date 2019-10-08

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/ValDt/Dt

Processing Date Date 2019-10-08

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/PrcgDt/Dt

Multilateral Balance

Amount 100000.00
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/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Amt

Credit Debit Indicator CRDT

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/CdtDbtInd

Multilateral Balance Code LTSF

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Tp/Cd

Status STLD

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Sts

Value Date Date 2019-10-08

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/ValDt/Dt

Processing Date Date 2019-10-08

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/PrcgDt/Dt

Multilateral Balance

Amount 0.00

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Amt

Credit Debit Indicator DBIT

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/CdtDbtInd

Multilateral Balance Code LTSF

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Tp/Cd

Status STLD

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Sts
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Value Date Date 2019-10-08

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/ValDt/Dt

Processing Date Date 2019-10-08

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/PrcgDt/Dt

Multilateral Balance

o
o
o

Amount

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Amt

Credit Debit Indicator CRDT

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/CdtDbtInd

Multilateral Balance Code LTSF

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Tp/Cd

Status PDNG

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Sts

Value Date Date 2019-10-08

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/ValDt/Dt

Processing Date Date 2019-10-08

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/PrcgDt/Dt

Multilateral Balance

o
o
o

Amount

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Amt

Credit Debit Indicator

O
@
_|
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/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/CdtDbtInd

Multilateral Balance Code LTSF

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Tp/Cd

Status PDNG

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Sts

Value Date Date 2019-10-08

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/ValDt/Dt

Processing Date Date 2019-10-08

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/PrcgDt/Dt

Multilateral Balance

Amount 23500.00

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Amt

Credit Debit Indicator CRDT

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/CdtDbtInd

Multilateral Balance Code PYMT

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Tp/Cd

Status STLD

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Sts

Value Date Date 2019-10-08

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/ValDt/Dt
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Processing Date Date 2019-10-08

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/PrcgDt/Dt

Multilateral Balance

o
o
o

Amount

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Amt

Credit Debit Indicator

O
@
_|

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/CdtDbtInd

Multilateral Balance Code PYMT

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Tp/Cd

Status STLD

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Sts

Value Date Date 2019-10-08

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/ValDt/Dt

Processing Date Date 2019-10-08

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/PrcgDt/Dt

Multilateral Balance

Amount 0.00

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Amt

Credit Debit Indicator CRDT

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/CdtDbtInd

Multilateral Balance Code PYMT
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/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Tp/Cd

Status PDNG

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Sts

Value Date Date 2019-10-08

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/ValDt/Dt

Processing Date Date 2019-10-08

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/PrcgDt/Dt

Multilateral Balance

o
o
o

Amount

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Amt

Credit Debit Indicator DBIT

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/CdtDbtInd

Multilateral Balance Code PYMT

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Tp/Cd

Status PDNG

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Sts

Value Date Date 2019-10-08

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/ValDt/Dt

Processing Date Date 2019-10-08

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/PrcgDt/Dt
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Change at table XXX

Message item Utilisation

[.]

Account Report

Account Type Code SACC
/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/Tp/Cd
Account Report
[..]
SACC

Account Type Code
/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/Tp/Cd

[..]

115




T2/T2S Consolidation CSLD-0062-UDFS

Change at table XXX

Message item Utilisation

Account Report

Account Type Code SACC

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/Tp
/Cd

Multilateral Balance

Amount 6000.00

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Amt

Credit Debit Indicator CRDT

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/CdtDbtInd

Multilateral Balance Code PYMT

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Tp/Cd

Value Date Date Time 2020-02-07T14:15:01.001+00:00

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/ValDt/DtTm
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Change at table XXX

Message item Utilisation

Account Report

Account Type Code SACC

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/T
p/Cd

Account Report

Account Type Code SACC

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/T
p/Cd

Account Report

Account Type Code SACC

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/T
p/Cd

[.]

|Change at table XXX

Message item Utilisation

Account Report

Account Type Code SACC

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/Tp
/Cd
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Multilateral Balance

Multilateral Balance Code BOOKPYMT

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Tp/Cd

Account Report

Account Type Code SACC

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/Tp
/Cd

Multilateral Balance

Multilateral Balance Code BOOKPYMT

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Tp/Cd

Account Report

Account Type Code SACC

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/Tp
[Cd

Multilateral Balance

Multilateral Balance Code BOOKPYMT

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Tp/Cd
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Change at table XXX

Message item Utilisation

Account Report

Account Type Code SACC

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/Tp
[Cd

Multilateral Balance

Value Date Date Time 2020-02-08%#T14:00:01.001+00:00

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/ValDt/DtTm

Account Report

Account Type Code SACC

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/Tp
[Cd

Multilateral Balance

Value Date Date Time 2020-02-08%T14:00:01.001+00:00

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/ValDt/DtTm

[.]

|Change at table XXX

Message item Utilisation
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Account Report

Account Type Code SACC

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/Tp
/Cd

Multilateral Balance

Value Date Date Time 2020-02-08%#T14:00:01.001+00:00

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/ValDt/DtTm

Account Report

Account Type Code SACC

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/Tp
[Cd

Multilateral Balance

Value Date Date Time 2020-02-08%T14:00:01.001+00:00

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/ValDt/DtTm

Change at table XXX

Message item Utilisation

Account Report

Account Type Code SACC

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/Tp
[Cd
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Multilateral Balance

Multilateral Balance Code BOOKPYMT

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Tp/Cd

Value Date Date Time 2020-02-08%T15:00:01.001+00:00

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/ValDt/DtTm

Account Report

Account Type Code SACC

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/Tp
/Cd

Multilateral Balance

Multilateral Balance Code BOOKPYMT

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Tp/Cd

Value Date Date Time 2020-02-08%T15:00:01.001+00:00

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/ValDt/DtTm

Account Report

Account Type Code SACC

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/Tp
[Cd

Multilateral Balance
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Multilateral Balance Code BOOKPYMT

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/Tp/Cd

Value Date Date Time 2020-02-08%T15:00:01.001+00:00

/Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/M
ulBal/ValDt/DtTm

ECONSII UDFS-chapter 3.3.2.1.1 GetAccount (camt.003) page 90
“Hyperlink to MyStandards UGs for ECONSII to be updated.”
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ECONSII UDFS-chapter 3.3.2.1.2 ReturnAccount (camt.004) page 91

Specific message content

MESSAGE ITEM UTILISATION

Value Date Business day

Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/Mu
IBal/ValDt/Dt

Processing Date Time Settlementtime-expressed-in e-Calendar day-date.

Document/RtrAcct/RptOrErr/AcctRpt/AcctOrErr/Acct/Mu
IBal/PrcgDt/DtFm

“Hyperlink to MyStandards UGs for ECONSII to be updated.”

12 EUROSYSTEM UPDATE [SDD-CN-PBR-026, JIRA359]: page 23 (ECONS Il UDFS-chapter
1.4.1. Liquidity Transfer), page 24 (ECONS Il UDFS-chapter 1.4.2. Payment Order Transaction),
page 32 (ECONS Il UDFS-chapter 1.5.2.1. Inbound Liquidity Transfer), page 56 (ECONS Il UDFS-
chapter 2.2.1. Inbound Liquidity Transfer), page 64 (ECONS Il UDFS-chapter 2.2.2. Outbound
Liquidity Transfer), page 69 (ECONS Il UDFS-chapter 2.3.1. Payment Order Transactions), page
98 (ECONS Il UDFS-chapter 3.3.2.1.6 Liquidity Credit Transfer (camt.050)), page 113 (ECONS II
UDFS-chapter 4.1 Business Rules and Error Codes), Message documentation on MyStandards
LiquidityCreditTransfer (camt.050); Usage modification for camt.050

CB sending a camt.050 via A2A for themselves or acting on behalf of a customer, may not know the account
number of the creditor counterpart therefore we extended the usage of the camt.050 for payments by allowing also
to use the BICs, like performed in ECONS Il U2A mode.

ECONS Il UDFS-chapter 1.4.1. Liquidity Transfer, page 22

[..]

Table 1 — Liquidity Transfer data
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Attribute

Description

Reference

Reference number of the Liquidity Transfer. It
represents (i) the reference inserted by the customer if
the LT is received via A2A, or (ii) the automatically
generated reference created by the system if the LT is
submitted via U2A.

Acceptance Timestamp

Timestamp assigned to the Liquidity Transfer when
received by ECONS II.

Amount

Amount intended to be transferred.

Currency

The currency relevant for the Liquidity Transfer.

Debiting Account

CB Contingency Account, Payment Bank Contingency

Account or Contingency Transit Account to be debited.

Debiting BIC

CB/PB/Transit BIC - only by the CB/CMS via A2A

Debiting Account Status

Blocking status for the contingency account to be
debited for Liquidity Transfer. Exhaustive list of possible

values:
- Blocked;

- Unblocked.

Crediting Account

CB Contingency Account, Payment Bank Contingency

Account or Contingency Transit Account to be credited.

Crediting BIC

CB/PB/Transit BIC - only by the CB/CMS via A2A

Crediting Account Status

Blocking status for the contingency account to be
credited for Liquidity Transfer. Exhaustive list of

possible values:
- Blocked;

- Unblocked.

Status

Status of the Liquidity Transfer. Exhaustive list of

possible values:
- Received

- Settled
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- Failed
- Waiting approval (for 4-Eyes only)

- Revoked (for 4-Eyes only)

Value Date Liquidity Transfer settlement date in accordance to the

related contingency component business date.

ECONS Il UDFS-chapter 1.4.2. Payment Order Transaction, page 23

Table 2 — Payment Order transaction

Attribute Description

Reference Reference number of the Payment Order transaction. It
represents (i) the reference inserted by the customer if
the Payment Order is received via A2A, or (ii) the
automatically generated reference created by the
system if the Payment Order is submitted via U2A.

Customer reference Reference number of the Payment Order transaction,
customised via GUI screen by the customer. For
Payment Order received via A2A this field contains the
same identifier of the Reference field defined above.
Amount intended to be transferred.

Amount

Currency The currency relevant for the Payment Order
Transaction.

Debiting Account CB/PB Contingency Account to be debited.

Debiting BIC CB/PB Contingency BIC - only by the CB via A2A

Debiting Account Status Blocking status for the contingency account to be
debited for Payment Order transaction. Exhaustive list
of possible values:

- Blocked;
- Unblocked.
Crediting Account CB/PB Contingency Account to be credited.
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Crediting BIC

CB/PB Contingency BIC - only by the CB via A2A

Crediting Account Status

Blocking status for the Contingency Account to be
credited for Payment Order transaction. Exhaustive list

of possible values:

- Blocked;
- Unblocked.
Status Status of the Payment Order transaction. Exhaustive list
of possible values:
- Received
- Settled
- Failed
- Waiting for CB approval (for Agree/Disagree
only)
- Rejected (for Agree/Disagree only)
- Waiting for CB unblock (if a blocked account is
detected)
- Waiting approval (for 4-Eyes only)
- Revoked (for 4-Eyes only)
Value Date Payment Order transaction settlement date in

accordance to the related contingency component

business date.

ECONS Il UDFS-chapter 1.5.2.1. Inbound Liquidity Transfer, page 31

If an authorised CB triggers an Internal Inbound Liquidity Transfer order via A2A, both a CB Contingency Account

to be debited and Payment Bank Contingency Account to be credited, or the relevant BICs, must be specified in

the message and shall exist in ECONS II.

(-]

ECONS Il UDFS-chapter 2.2.1. Inbound Liquidity Transfer, page 56

Table 18 — Inbound Liquidity Transfer Order steps
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Step | Involved messages Involved Description
actors
1 LiquidityCreditTransfer | CB/CMS ECONS Il receives an Inbound Liquidity Transfer request from
application as | the CB/CMS application.
Sender Technical validation, check of mandatory fields, LT Duplicate
check and authentication checks have already been
ECONS Il as successfully executed.
receiver
2 ECONS I ECONS Il executes the following checks:

¢ ECO0003 (Check on consistency in the currency

denomination of the Contingency Accounts);

¢ ECO0004 (Check on settlement date coherence);
 ECOO0005 (Check on digits after decimal currency);

¢ ECO0006 (Amount greater than zero);

¢ ECO0007 (Duplicate check detection);

¢ ECO0022 (Correct status of the contingency component);
¢ ECO0023 (Check on sender);

¢ ECO0024 (Privilege check);

¢ ECO0025 (Contingency Accounts or BICs existing and active

in the contingency component);

¢ ECO0026 (Debited Contingency Account in the correct data

scope);
From now on:

¢ the identified debtor Contingency Account is referred to as

"Contingency Account to be debited";

¢ the creditor Contingency Account indicated in the Liquidity
Transfer Order is referred to as "Contingency Account to be

credited".

See 4.1- Business Rules for details.
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https://ac.utenze.bankit.it/sites/emi/fam/projects/t2-t2s/Shared%20Documents/14%20-%20CONT%20(ECONS-II)/02.%20UDFS/ECONS_II_UDFS_v2.1.1_rev(working).docx#LiquidityCreditTransferV03
https://ac.utenze.bankit.it/sites/emi/fam/projects/t2-t2s/Shared%20Documents/14%20-%20CONT%20(ECONS-II)/02.%20UDFS/ECONS_II_UDFS_v2.1.1_rev(working).docx#ECO0003
https://ac.utenze.bankit.it/sites/emi/fam/projects/t2-t2s/Shared%20Documents/14%20-%20CONT%20(ECONS-II)/02.%20UDFS/ECONS_II_UDFS_v2.1.1_rev(working).docx#ECO0004
https://ac.utenze.bankit.it/sites/emi/fam/projects/t2-t2s/Shared%20Documents/14%20-%20CONT%20(ECONS-II)/02.%20UDFS/ECONS_II_UDFS_v2.1.1_rev(working).docx#ECO0005
https://ac.utenze.bankit.it/sites/emi/fam/projects/t2-t2s/Shared%20Documents/14%20-%20CONT%20(ECONS-II)/02.%20UDFS/ECONS_II_UDFS_v2.1.1_rev(working).docx#ECO0006
https://ac.utenze.bankit.it/sites/emi/fam/projects/t2-t2s/Shared%20Documents/14%20-%20CONT%20(ECONS-II)/02.%20UDFS/ECONS_II_UDFS_v2.1.1_rev(working).docx#ECO0007
https://ac.utenze.bankit.it/sites/emi/fam/projects/t2-t2s/Shared%20Documents/14%20-%20CONT%20(ECONS-II)/02.%20UDFS/ECONS_II_UDFS_v2.1.1_rev(working).docx#ECO0022
https://ac.utenze.bankit.it/sites/emi/fam/projects/t2-t2s/Shared%20Documents/14%20-%20CONT%20(ECONS-II)/02.%20UDFS/ECONS_II_UDFS_v2.1.1_rev(working).docx#ECO0023
https://ac.utenze.bankit.it/sites/emi/fam/projects/t2-t2s/Shared%20Documents/14%20-%20CONT%20(ECONS-II)/02.%20UDFS/ECONS_II_UDFS_v2.1.1_rev(working).docx#ECO0024
https://ac.utenze.bankit.it/sites/emi/fam/projects/t2-t2s/Shared%20Documents/14%20-%20CONT%20(ECONS-II)/02.%20UDFS/ECONS_II_UDFS_v2.1.1_rev(working).docx#ECO0025
https://ac.utenze.bankit.it/sites/emi/fam/projects/t2-t2s/Shared%20Documents/14%20-%20CONT%20(ECONS-II)/02.%20UDFS/ECONS_II_UDFS_v2.1.1_rev(working).docx#ECO0026

T2/T2S Consolidation CSLD-0062-UDFS

ECONS Il UDFS-chapter 2.2.2. Outbound Liquidity Transfer, page 64

[..]

Table 19 — Outbound Liquidity Transfer Order steps
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Step | Involved messages Involved Description
actors
1 LiquidityCreditTransfer | CB application | ECONS Il receives an Outbound Liquidity transfer request from
as sender the CB Application.
Technical validation, check of mandatory fields, LT Duplicate
ECONS Il as check and authentication checks have already been
receiver successfully executed by ESMIG.
2 ECONS I ECONS Il successfully executes the following checks:

¢ ECO0003 (Check on consistency in the currency

denomination of the Contingency Accounts);

¢ ECO0004 (Check on settlement date coherence);

« ECOO0005 (Check on digits after decimal currency);

¢ ECO0006 (Amount greater than zero);

¢ ECO0007 (Duplicate check detection);

¢ ECO0022 (Correct status of the contingency component);

¢ ECO0025 (Contingency Accounts or BICs existing and active

in the contingency component);

¢ ECO0026 (Debited Contingency Account in the correct data

scope);

¢ ECO0027 (Sufficient liquidity in the debited Contingency

Account balance);

From now on:

¢ the identified Contingency Account is referred to as

"Contingency Account to be debited";

¢ the Creditor Contingency Account indicated in the Liquidity
Transfer Order is referred to as "Contingency Account to be

credited".

See 4.1- Business Rules for details.

129



https://ac.utenze.bankit.it/sites/emi/fam/projects/t2-t2s/Shared%20Documents/14%20-%20CONT%20(ECONS-II)/02.%20UDFS/ECONS_II_UDFS_v2.1.1_rev(working).docx#LiquidityCreditTransferV03
https://ac.utenze.bankit.it/sites/emi/fam/projects/t2-t2s/Shared%20Documents/14%20-%20CONT%20(ECONS-II)/02.%20UDFS/ECONS_II_UDFS_v2.1.1_rev(working).docx#ECO0003
https://ac.utenze.bankit.it/sites/emi/fam/projects/t2-t2s/Shared%20Documents/14%20-%20CONT%20(ECONS-II)/02.%20UDFS/ECONS_II_UDFS_v2.1.1_rev(working).docx#ECO0004
https://ac.utenze.bankit.it/sites/emi/fam/projects/t2-t2s/Shared%20Documents/14%20-%20CONT%20(ECONS-II)/02.%20UDFS/ECONS_II_UDFS_v2.1.1_rev(working).docx#ECO0005
https://ac.utenze.bankit.it/sites/emi/fam/projects/t2-t2s/Shared%20Documents/14%20-%20CONT%20(ECONS-II)/02.%20UDFS/ECONS_II_UDFS_v2.1.1_rev(working).docx#ECO0006
https://ac.utenze.bankit.it/sites/emi/fam/projects/t2-t2s/Shared%20Documents/14%20-%20CONT%20(ECONS-II)/02.%20UDFS/ECONS_II_UDFS_v2.1.1_rev(working).docx#ECO0007
https://ac.utenze.bankit.it/sites/emi/fam/projects/t2-t2s/Shared%20Documents/14%20-%20CONT%20(ECONS-II)/02.%20UDFS/ECONS_II_UDFS_v2.1.1_rev(working).docx#ECO0022
https://ac.utenze.bankit.it/sites/emi/fam/projects/t2-t2s/Shared%20Documents/14%20-%20CONT%20(ECONS-II)/02.%20UDFS/ECONS_II_UDFS_v2.1.1_rev(working).docx#ECO0025
https://ac.utenze.bankit.it/sites/emi/fam/projects/t2-t2s/Shared%20Documents/14%20-%20CONT%20(ECONS-II)/02.%20UDFS/ECONS_II_UDFS_v2.1.1_rev(working).docx#ECO0026
https://ac.utenze.bankit.it/sites/emi/fam/projects/t2-t2s/Shared%20Documents/14%20-%20CONT%20(ECONS-II)/02.%20UDFS/ECONS_II_UDFS_v2.1.1_rev(working).docx#ECO0027
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ECONS Il UDFS-chapter 2.3.1. Payment Order Transactions, page 69

[..]

Table 20 — Payment Order Transactions steps

130



T2/T2S Consolidation

CSLD-0062-UDFS

Step | Involved messages Involved Description
actors
1 LiquidityCreditTransfer | CB application | ECONS Il receives an incoming Payment Order Transaction
as Sender request from the CB application.
Technical validation, check of mandatory fields, LT duplicate
check and authentication checks have already been
successfully executed.
2 ECONS I ECONS Il successfully executes the following checks:

¢ ECO0003 (Check on consistency in the currency

denomination of the Contingency Accounts);

¢ ECO0004 (Check on settlement date coherence);

« ECOO0005 (Check on digits after decimal currency);

¢ ECO0006 (Amount greater than zero);

¢ ECO0007 (Duplicate check detection);

¢ ECO0022 (Correct status of the contingency component);

¢ ECO0025 (Contingency Accounts or BICs existing and active

in the contingency component);
¢ ECO0026 (Debited Contingency Account in the correct data
scope);

¢ ECO0027 (Sufficient liquidity in the debited Contingency

Account balance);

From now on, the Creditor Contingency account indicated in
the Payment Order Transaction is referred to as "Contingency

Account to be credited".

See 4.1- Business Rules for details.

ECONS Il UDFS-chapter 3.3.2.1.6 LiquidityCreditTransfer (camt.050), page 98

Business rules applicable to the schema
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https://ac.utenze.bankit.it/sites/emi/fam/projects/t2-t2s/Shared%20Documents/14%20-%20CONT%20(ECONS-II)/02.%20UDFS/ECONS_II_UDFS_v2.1.1_rev(working).docx#LiquidityCreditTransferV03
https://ac.utenze.bankit.it/sites/emi/fam/projects/t2-t2s/Shared%20Documents/14%20-%20CONT%20(ECONS-II)/02.%20UDFS/ECONS_II_UDFS_v2.1.1_rev(working).docx#ECO0003
https://ac.utenze.bankit.it/sites/emi/fam/projects/t2-t2s/Shared%20Documents/14%20-%20CONT%20(ECONS-II)/02.%20UDFS/ECONS_II_UDFS_v2.1.1_rev(working).docx#ECO0004
https://ac.utenze.bankit.it/sites/emi/fam/projects/t2-t2s/Shared%20Documents/14%20-%20CONT%20(ECONS-II)/02.%20UDFS/ECONS_II_UDFS_v2.1.1_rev(working).docx#ECO0005
https://ac.utenze.bankit.it/sites/emi/fam/projects/t2-t2s/Shared%20Documents/14%20-%20CONT%20(ECONS-II)/02.%20UDFS/ECONS_II_UDFS_v2.1.1_rev(working).docx#ECO0006
https://ac.utenze.bankit.it/sites/emi/fam/projects/t2-t2s/Shared%20Documents/14%20-%20CONT%20(ECONS-II)/02.%20UDFS/ECONS_II_UDFS_v2.1.1_rev(working).docx#ECO0007
https://ac.utenze.bankit.it/sites/emi/fam/projects/t2-t2s/Shared%20Documents/14%20-%20CONT%20(ECONS-II)/02.%20UDFS/ECONS_II_UDFS_v2.1.1_rev(working).docx#ECO0022
https://ac.utenze.bankit.it/sites/emi/fam/projects/t2-t2s/Shared%20Documents/14%20-%20CONT%20(ECONS-II)/02.%20UDFS/ECONS_II_UDFS_v2.1.1_rev(working).docx#ECO0025
https://ac.utenze.bankit.it/sites/emi/fam/projects/t2-t2s/Shared%20Documents/14%20-%20CONT%20(ECONS-II)/02.%20UDFS/ECONS_II_UDFS_v2.1.1_rev(working).docx#ECO0026
https://ac.utenze.bankit.it/sites/emi/fam/projects/t2-t2s/Shared%20Documents/14%20-%20CONT%20(ECONS-II)/02.%20UDFS/ECONS_II_UDFS_v2.1.1_rev(working).docx#ECO0027

T2/T2S Consolidation CSLD-0062-UDFS

MESSAGE ITEM BUSINESS
RULES
Liquidity Credit Transfer ECO0007
Document/LqdtyCdtTrf/LqdtyCdtTrf EC0O0022
ECO00023
EC00024
Amount ECO0003
Document/LqdtyCdtTrf/LqdtyCdtTrf/TrfdAmt/AmtwWthCcy ECO0005
ECO0006
ECO0027
Settlement date ECO0004

Document/LqdtyCdtTrf/LqdtyCdtTrf/SttimDt

Creditor EC00025

Document/LgdtyCdtTrf/LqdtyCdtTrf/Cdtr/Fininstnid/BICFI

Creditor Account Identification ECO0025

Document/LqdtyCdtTrf/LqdtyCdtTrf/CdtrAcct/Id/Othr/ID

Debtor Account Identification ECO00025

Document/LqdtyCdtTrf/LqdtyCdtTrf/DbtrAcct/ID/Othr/ID

Debtor ECO0025

Document/LqdtyCdtTrf/LqdtyCdtTrf/Dbtr/Fininstnid/BICFI ECO0026

The message in business context

Usage case: Liquidity Transfer Order

In this usage case, the sender requests a transfer of liquidity between two accounts.

Specific message requirements
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MESSAGE ITEM

UTILISATION

Message ldentification

Document/LqdtyCdtTrf/MsgHdr/Msgld

Value "NONREF" as the message ID is already part of
the BAH

Instruction Identification

Document/LqdtyCdtTrf/LqdtyCdtTrf/LqdtyTrfld/Instrld

If provided, then only the value “NOT PROVIDED” are

allowed.

End to End Identification

Document/LqdtyCdtTrf/LqdtyCdtTrf/Lqdty Trfld/EndToEn
did

Unique identification assigned by the initiating party to

unambiguously identify the transaction.

Creditor

Document/LqdtyCdtTrf/LqdtyCdtTrf/Cdtr/Fininstnid/BIC
FI

If provided must be a BIC.
It should be filled in case of “NONREF” for Creditor and

Debtor Account Identifications.

Creditor Account Identification

Document/LqdtyCdtTrf/LqdtyCdtTrf/CdtrAcct/Id/Othr/ID

Creditor Account Identification.

If “NONREF", then Creditor and Debtor BICs should be

used.

Transferred Amount

Document/LqdtyCdtTrf/LqdtyCdtTrf/TrfdAmt/AmtWthCc
y

Amount to be transferred

Debtor

Document/LqdtyCdtTrf/LqdtyCdtTrf/Dbtr/Fininstnid/BIC
FI

If provided must be a BIC.
It should be filled in case of “NONREF" for Creditor and

Debtor Account Identifications.

Debtor Account Identification

Document/LqdtyCdtTrf/LqdtyCdtTrf/DbtrAcct/ID/Othr/ID

Debitor Account Identification.

If “NONREF", then Creditor and Debtor BICs should be

used.

Settlement Date

Document/LqdtyCdtTrf/LqdtyCdtTrf/SttimDt

If used must be the current business date.

Usage case example: camt.050_CLM_LiquidityCreditTransfer_MCA_MCA

In this usage case, the business sender is instructing a movement of EUR 100,000.00 from a Contingency Account

into another Contingency Account.

133




T2/T2S Consolidation CSLD-0062-UDFS

Usage case example: camt.050 ECONSII payment

In this usage case, the business sender is instructing a payment EUR 10,000.00 from a Contingency Account into

another Contingency Account using Debtor/Creditor BICs instead of Account Numbers.

“Hyperlink to MyStandards UGs for ECONSII to be updated.”

ECONS Il UDFES-chapter 4.1 Business Rules and Error Codes, page 113

“What should be changed exactly in 4.1 Business Rules and Error Codes for ECO0025.?"

Message documentation on MyStandards LiquidityCreditTransfer (camt.050)

BR ECO0025 added in ECONS Il UG annotation in MyStandards for Debtor and Creditor BIC field.

Message examples attached and added in MyStandards.

13 EUROSYSTEM UPDATE [SDD-CN-PBR-028, PBI-212606]: page 155 (CRDM UDFS-chapter
3.1.1.1. ModifyStandingOrder (camt.024)), page 159 (CRDM UDFS-chapter 3.1.1.2.
GetStandingOrder (camt.069)), page 161 (CRDM UDFS-chapter 3.1.1.3.
ReturnStandingOrder(camt.070)), page 165 (CRDM UDFS-chapter 3.1.1.4. DeleteStandingOrder
(camt.071)), page 166 (CRDM UDFS-chapter 3.1.1.5. GetLimit (camt.009)), page 170 (CRDM
UDFS-chapter 3.1.1.6. ReturnLimit (camt.010), page 173 (CRDM UDFS-chapter 3.1.1.7.
ModifyLimit (camt.011)), page 177 (CRDM UDFS-chapter 3.1.1.8. DeleteLimit (camt.012)), page
313 (CRDM UDFS-chapter 5.1. Business Rules), Message documentation on MyStandards CoCo
Limit (camt.009), Message documentation on MyStandards CoCo StandingOrder (camt.069);
Camt.009-camt.069_Business Rule

In order to correctly manage queries, a new Business rule should be supported by CRDM for camt.009 and
camt.069 to reject T2S Limit Utilisation Query and Total Amount Of Predefined And Standing Liquidity Transfer
Order.

CRDM UDFS-chapter 3.1.1.1. ModifyStandingOrder (camt.024), page 155

“Hyperlink to MyStandards UGs for CoCo to be updated (editorial).”

CRDM UDFS-chapter 3.1.1.2. GetStandingOrder (camt.069), page 159

Business rules applicable to the schema
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MESSAGE ITEM BUSINESS
RULES

Request Type IIMP200
Document/GetStgOrdr/MsgHdr/ReqTp/Prtry/Id IIMP0O11
IIMP012
IIMP0O13
IIMP014
IIMP015
IIMP0O27
1IMP028
1IMP029

IIMP152

Hyperlink to MyStandards UGs for CoCo to be updated.”

CRDM UDFS-chapter 3.1.1.3. ReturnStandingOrder(camt.070), page 161

“Hyperlink to MyStandards UGs for CoCo to be updated (editorial).”

CRDM UDFS-chapter 3.1.1.4. DeleteStandingOrder (camt.071), page 165

“Hyperlink to MyStandards UGs for CoCo to be updated (editorial).”

CRDM UDFS-chapter 3.1.1.5. GetLimit (camt.009), page 166

Business rules applicable to the schema
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MESSAGE ITEM BUSINESS
RULES
Request Type IIMP152

Document/GetLmt/MsgHdr/ReqTp/Prtry/Ild

BICFI IIMP114

Document/GetLmt/LmtQryDef/LmtCrit/NewCrit/SchCrit/BilLmtCtrPtyld/Fininstnid/BICFI

Hyperlink to MyStandards UGs for CoCo to be updated.”

CRDM UDFS-chapter 3.1.1.6. ReturnLimit (camt.010), page 170

“Hyperlink to MyStandards UGs for CoCo to be updated (editorial).”

CRDM UDFS-chapter 3.1.1.7. ModifyLimit (camt.011), page 173

“Hyperlink to MyStandards UGs for CoCo to be updated (editorial).”

CRDM UDFS-chapter 3.1.1.8. DeleteLimit (camt.012), page 177

“Hyperlink to MyStandards UGs for CoCo to be updated (editorial).”

CRDM UDFS-chapter 5.1. Business Rules, page 313

Rule Id | Description | Inbound | Outbound | Reason | Error T2S | TIPS | RTGS | CLM | ECONS2
message | message Code Text
[...] [-] [...] [-] [-] [-] [P I I P I I Y [..1 |[.]
IIMP152 | The request | camt.009 | camt.010 REJT The Yes | Yes | Yes Yes | No
type must use
be valid for request
camt.069 | camt.070 ]
the type is
addressed not
service. valid.
[...] [-] [...] [-] [-] [-] [P I I P I I Y [..1 |[.]
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MyStandards T2-CoCo — Standing Order — camt.069

The BR 1IMP152 will be added in the annotation related to the field Document/GetStgOrdr/MsgHdr/ReqTp/Prtry/Id

MyStandards T2-CoCo — Limit — camt.009

The BR 1IMP152 will be added in the annotation related to the field Document/GetLmt/MsgHdr/ReqTp/Prtry/Id

Message documentation on MyStandards CoCo Limit (camt.009)

New Business rule IMP152 documented in the annotation of the following field:
/Document/GetLmt/MsgHdr/ReqTp/Prtry/ld

Message documentation on MyStandards CoCo StandingOrder (camt.069)

New Business rule IMP152 documented in the annotation of the following field:

/Document/GetStgOrdr/MsgHdr/ReqTp/Prtry/Id

14 EUROSYSTEM UPDATE [JIRA CSLD-0687]: page 44 (CLM UDFS-chapter 3.1.5
Blocking/unblocking party); Impact of blocking a payment bank on party level on standing
facilities accounts

T2 Actor needs clarity if in case of blocking a party the standing facilities accounts of this party will be blocked as
well. As this is not the case, it will be clearly described in the UDFS that in case a payment bank is blocked on
party level, the standing facilities accounts of this party are not blocked automatically. This has to be done
separately.

CLM UDFS-chapter 3.1.5 Blocking/unblocking party, page 44

As soon as a payment bank is blocked at party level, all cash accounts belonging to that payment bank across all

settlement services are blocked too. However, the blocking of a payment bank on party level does not

automatically block the standing facilities accounts of this party. This has to be done separately alHinked-cash
accounts-acrossall settlement servicesare blocked-too.
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15 EUROSYSTEM UPDATE [JIRA CSLD-0669]: page 87 (CLM UDFS-chapter 5.1.2 Technical
validation); Validation rule errors

The meaning of the term “validation rule errors” has been questioned and it has been asked for the reference of the
validation rule publication. The reference for all technical and business validation rules is the UDFS, including the
spreadsheet published on the ECB Website. The excel which can be downloaded from MyStandard can help the
reader understand the elements of the message on which rules are applied, but it is not the reference in terms of
validation rules: it may reference rules which are not implemented by T2. MyStandard (online screens or
spreadsheet, which are equivalent) is the reference in term of the format definition: message structure and element
multiplicity.

CLM UDFS-chapter 5.1.2 Technical validation, page 87

... that reports the error(s) to the submitting actor when the technical validation fails. Chapter Index of

validation rules and error codes provides further information on the business rules and the respective

error codes for files and messages. [Link to chapter 13 Validation rules]

16 EUROSYSTEM UPDATE [Remedy INCO00000276576]: page 229 (CRDM UDFS- 3.1.4.1.
BusinessApplicationHeader (head.001)); page 272 (CRDM UDFS-5.1. Business Rules); page 61
(BILL UDFS- 3.1.3 BusinessApplicationHeader (head.001)); page 67 (BILL UDFS-4.1. Business
Rules); page 38 (BDM UDFS- 3.1.3 BusinessApplicationHeader (head.001)); page 43 (BDM UDFS-
4.1. Business Rules and Error Codes); MyStandards T2-CoCo — BusinessApplicationHeader —
head.001

Amendment of the CRDM, BILL and BDM documentation in order to mention the Business Rule [IMS002 triggered
when there is a message payload schema validation error.

CRDM UDFS- 3.1.4.1. BusinessApplicationHeader (head.001), page 229

Business rules applicable to the schema
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MESSAGE ITEM BUSINESS
RULES
BusinessApplicationHeader ICSA004
Document/AppHdr IICP001
IICP002
ICSA005
IIMP097
IIMP098
1IMP099
IIMP0O66
1IMS001
1IMS002
[.] [-]
CRDM UDFS- 5.1. Business Rules, page 272
Rule Id | Descriptio | Inbound | Outboun | Reaso | Error T2 | TIP RTG CL ECONS
n messag | d n Code | Text S S S M 2
e message
[--] [--] [--] [-] [-] [--] [P I PO (O O PO (.1 [[-]
IIMSO0 | Amessage | any admi.007 1006 The Yes | Yes | Yes Yes | No
2 structure is message message
valid is not
according valid.
to the [/[Dynami
schema c error
defined for including
a message. element
name.//

[-]

[-]

[-]

BILL UDFS- 3.1.3 BusinessApplicationHeader (head.001), page 61

Business rules applicable to the schema
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MESSAGE ITEM BUSINESS
RULES

BusinessApplicationHeader ICSA004
Document/AppHdr IICP001
[ICP002
ICSA005
IIMP0O97
IIMP098
IIMP099
IIMP066
IIMS001

1IMS002

BILL UDFS- 4.1. Business Rules, page 67

Rule Id Description Inbound Outbound Reason Code Error Text
message message
[-] [-] [-] [-] [-] [-]
1IMS002 A message structure | any message admi.007 1006 The
is valid according to message is
the schema defined not valid.
for a message. /IDynamic
error
including
element
name.//
[-] [-] [-] [-] [-] [-]

BDM UDEFES- 3.1.3. BusinessApplicationHeader (head.001), page 38
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Business rules applicable to the schema
MESSAGE ITEM BUSINESS
RULES
BusinessApplicationHeader ICSA004
Document/AppHdr IICP0O01
IICP002
ICSA005
IIMP097
IIMP098
1IMP099
IIMP0O66
IIMS001
1IMS002
[.] [-]
BDM UDFS- 4.1. Business Rules and Error Codes, page 43
Rule Id Description Inbound Outbound Reason Code Error Text
message message
[.] [.] [.] [-] [.] [.]
1IMS002 A message structure | any message admi.007 1006 The
is valid according to message is
the schema defined not valid.
for a message. /IDynamic
error
including
element
name.//
[-] [-] [-] [-] [-] [-]

MyStandards T2-CoCo — BusinessApplicationHeader — head.001

The BR 1IMS002 will be added in the annotation of the following field:

Document/AppHdr
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17 EUROSYSTEM UPDATE [Editorial update]: page 32-37 (CRDM UDFS-chapter 1.2.2.1.2
Privilege)

|Changes to the list of privileges for CLM and RTGS.

CRDM UDFS-chapter 1.2.2.1.2 Privilege, page 32 (Table 13

TABLE 13 — CLM FUNCTIONS

PRIVILEGE USER FUNCTION DATA SCOPE
CLM Query Cash Cash Query Transfer All cash transfer orders on cash accounts within own
Transfer Details Details System Entity (for CB) or owned by own or co-managed

Party (for CLM account holder or CLM CB account holder);

CLM Query File Query and List Files, All files for own System Entity (for CB) or for owned or co-
File Details managed Party (for CLM account holder or CB account
holder)

CLM Query Monitoring Query, list and display Cash Accounts within own System Enitity (for CB) Operator
Screens Crisis Situation | details of the CB and CBs need both privileges; only U2A
monitoring screens

eEuropean wide

CRDM UDFS-chapter 1.2.2.1.2 Privilege, page 37 (Table 14)

TABLE 14 — RTGS FUNCTIONS

PRIVILEGE USER FUNCTION DATA SCOPE

RTGS Query RTGS Query Account Cash accounts within own System Entity (for CB) or owned by

Account Balance Balance own Party (for Payment Bank and Ancillary System);

RTGS Invoke RTGS Invoke Cash accounts within own System Entity (for CB) or owned by

Guarantee Guarantee Processing | Ancillary System or owned by own Party (for RTGS account

Processing holder);

RTGS Query File Query and List RTGS All files for own System Entity (for CB) or for owned Party (for
Files RTGS account holder or CB account holder_or Ancillary

System); only U2A
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RTGS Send
Customer credit
transfers (except

mandated payments)

RTGS Initiate
Customer payment

(except mandated)

Cash accounts within own System Entity (for CB) or owned by
own Party (for RTGS account holder); only A2A

| . il it tranfors.

RTGS Send
Financial Institution
Credit Transfer

(except mandated

RTGS Send Financial
Institution Credit
Transfer (except

mandated payment)

Cash accounts within own System Entity (for CB) or owned by
own Party (for RTGS account holder or CB account holder or

Ancillary System); only A2A

payments) but ot with-the privilege-Enter Financiakinstitution-credit
transfer:
RTGS Enter RTGS Enter customer | Cash accounts within own System Entity (for CB) or owned by

customer Credit

Credit Transfer (except

own Party (for RTGS account holder); only U2A

Transfer mandated payment) This privilege cannot be combined with the back-up
functionalityprivilege ‘RTGS Enter Customer Credit Transfer in
Contingency Situation’-and-with-the-privilege-Send-customer
credittransfers.

RTGS Enter RTGS Enter Financial Cash accounts within own System Entity (for CB) or owned by

Financial linstitution

Ceredit Ttransfer

Institution Credit

Transfer (except

own Party (for RTGS account holder or CB account holder or

Ancillary System); only U2A

(except mandated mandated) This privilege cannot be combined with the U2A privilege for
payments) Enter Financial Institution Credit Transfer for exceptional
cases.back-up-functionality-and-with-the privilege-Send
. ialinstitut . for.
RTGS Initiate RTGS Initiate Cash accounts within own System Entity (for CB) or owned by

immediate Liquidity

Transfer

immediate Liquidity

Transfer

own Party (for RTGS account holder or CB account holder );

RTGS Send

mandated payment

RTGS Initiate

mandated payment

Cash accounts within own System Entity (for CB);-only-A2A

RTGS

Agree/Disagree Cash

RTGS Agree/Disagree

AS Batches of Procedure A and Procedure B with Group Status

AS Batches on

"Stopped due to blocking" within own System Entity(for CB);
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Transfers

Procedure A and B

only U2A;

with Group Status
"Stopped due to
Blocking".

RTGS Agree/Disagree
earmarked Cash

Transfers

All cash transfers on Cash Accounts within own System Entity
(for CB); only U2A

RTGS Query AS

Batches

Query, list and display
details of AS batches;
Display-AS-Batch
Proecessing-Log

Ancillary System Parties within own System Entity (for CB) or
own Party (for Ancillary System);

RTGS Query AS
Batch Processing
Log

Display AS Batch
Processing Log

Ancillary System Parties within own System Entity (for CB) or

own Party (for Ancillary System);

RTGS Query local

reference data

RTGS Query, list party
reference data, cash
account reference data
and RTGS directory

Reference data within own System Entity (for CB) or belonging

to own Cash Accounts_(Payment Bank or Ancillary System) or

Cash Accounts within own Account Monitoring Group (for

Payment Bank); only U2A

RTGS Query Local
Party Cash Account

Reference Data

RTGS Query, List
Cash Account

Reference Data

Local Cash Account Reference data within own System Entity
(for CB) or belonging to own Cash Accounts_(Payment Bank or
Ancillary System); or Cash Accounts within own Account
Monitoring Group (for Payment Bank); only U2A

18 EUROSYSTEM UPDATE [Remedy PBI000000212312]: page 69 (CRDM UDFS-chapter 1.2.4
Graphical User Interface)

|Correction of list of Actors to whom the Technical Address Network Service Link screens are available.

CRDM UDFS-chapter 1.2.4 Graphical User Interface, page 69 (Table 35)

Function

Actor
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Create Technical Address Network Service Link Operator, Central Bank-RPaymentBank-Ancillary
System

Delete/Restore Technical Address Network Service Link | Operator, Central Bank—Rayment-Bank-Ancillary
System

19 EUROSYSTEM UPDATE [JIRA CSLD-0683]: page 81 (CRDM UDFS-chapter 1.3.2.3
Description of the entities)

|Inclusion of Intraday Credit Indicator (specified in UHB) and explanation of its informational purpose.

CRDM UDFS-chapter 1.3.2.3 Description of the entities, page 81 (Subsection 8.1 CLM Configuration)

ATTRIBUTE DESCRIPTION

Overnight Deposit Indicator It specifies whether the party is enabled for Overnight Deposit.

Marginal Lending Indicator It specifies whether the party is enabled for Marginal Lending.

Minimum Reserve Obligation Indicates if an institution is subject to minimum reserve requirement or not and

the type of the minimum reserve calculation.
Exhaustive list of possible values is as follows:
| Direct

| Pool

| Indirect

I No

Intraday Credit Indicator Specified whether the Party is allowed to receive intraday credit.

Informational purpose; not used in any application process.

Institutional Sector Code It specifies the financial corporations sector classification to which the party

belongs.

20 EUROSYSTEM UPDATE [JIRA CSLD-0331]: page 89 (CRDM UDFS-chapter 1.3.3.3
Description of the entities), page 264 (CRDM UDFS-chapter 4.5.3.12 Cash Account)
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CRDM to implement a check to enforce a 1:1 relationship between MCA and RTGS DCA defined in the Associated
LT Account field.

CRDM UDFS-chapter 1.3.3.3 Description of the entities, page 89 (subsection 7.Account Threshold Configuration)

ATTRIBUTE

DESCRIPTION

Associated LT Account

Linked Cash Account (defined between an RTGS DCA
and an MCA belonging to the same party ina 1:1

relationship) to be used when generating automaticed

liquidity transfers and rule-based liquidity transfers in

case floor-orceiling-amounts-are-breached-of pending

high/urgent payments and AS transfers.

CRDM UDFS-chapter 4.5.3.12 Cash Account (DMT specifications), page 264

21 Associated CHAR(34) Account used for This field is-mandatonyif 0.1
LT Account automated liquidity | «TFarget-AmountAfter
transfers_and rule- | Breaching-Floor>-and/or
based liquidity «Target-Amount-After
transfers in case of | Breaching-Ceiling>-are-used-
pending can only be used if « Account
high/urgent Type » is MCA or RTGS DCA.
payments and AS
transfers.
21 EUROSYSTEM UPDATE [JIRA CSLD-0374]: page 90 (CRDM UDFS-chapter 1.3.3.3

Description of the entities), page 265 (CRDM UDFS-chapter 4.5.3.12 Cash Account)

|CRDM includes a flag at Cash Account level to enable the automated generation of interest payments.

CRDM UDFS-chapter 1.3.3.3 Description of the entities, page 90 (subsection 8.Reserve Management Account

Configuration)

ATTRIBUTE

DESCRIPTION
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Automated Generation of Interest Payment (System

Flag to enable the automated generation of interest

Generated)

payments, requiring the definition of a Leading CLM

Account Holder at Party-Service Link level.

CRDM UDFS-chapter 4.5.3.12 Cash Account (DMT specifications), page 265

30

31 | AE | Automated Generation of | BOOLEAN

o
[E

Flag to enable the

Interest Payments

(System Generated)

automated generation of

interest payments.

22 EUROSYSTEM UPDATE [JIRA CSLD-564]: page 154 (CRDM UDFS-3.1.1.1
ModifyStandingOrder (camt.024)); page 158 (CRDM UDFS-chapter 3.1.1.2 GetStandingOrder
(camt.069)); page 160 (CRDM UDFS-chapter 3.1.1.3 ReturnStandingOrder(camt.070)); page 164
(CRDM UDFS-chapter 3.1.1.4 DeleteStandingOrder (camt.071)); page 272 (CRDM UDFS-5.1.
Business Rules); MyStandards T2-CoCo — Standing Order — camt.024

Amendment of the CRDM documentation in order to remove the Business Rule DCC4091, since not checked in
A2A due to the absence of an A2A field for Dedicated Amount.

CRDM UDFS-3.1.1.1 ModifyStandingOrder (camt.024), page 154
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Business rules applicable to the schema

MESSAGE ITEM BUSINESS
RULES
ModifyStandingOrder DCU4001
Document/ModfyStgOrdr DCC4001
[-] [-]
Amount BCcE4091
Document/ModfyStgOrdr/NewStgOrdrValSet/ Amt/AmtWthCcy DCC4092
DCU4091
DCU4092
DCC4093
DCU4093
[.] [.]
ZeroSweeplndicator DCC4091
Document/ModfyStgOrdr/NewStgOrdrValSet/ZeroSweepind DCC4092
DCU4091
DCU4092

“Hyperlink to MyStandards UGs for CoCo to be updated.”

CRDM UDFS-chapter 3.1.1.2 GetStandingOrder (camt.069), page 158

“Hyperlink to MyStandards UGs for CoCo to be updated.”

CRDM UDFS-chapter 3.1.1.3 ReturnStandingOrder(camt.070), page 160

“Hyperlink to MyStandards UGs for CoCo to be updated.”

CRDM UDFS-chapter 3.1.1.4 DeleteStandingOrder (camt.071), page 164

“Hyperlink to MyStandards UGs for CoCo to be updated.”

CRDM UDFS- 5.1. Business Rules, page 272
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Rule Id Descriptio | Inboun | Outboun | Reaso | Error Text T2 | TIP | RTG | CL ECONS
n d d n S S S M 2
messag | message | Code

e

MyStandards T2-CoCo — Standing Order

The BR DCC4091to be removed in the camt.024 annotation of the following fields:
Document/ModfyStgOrdr/NewStgOrdrValSet/Amt/AmtWthCcy

Document/ModfyStgOrdr/NewStgOrdrValSet/ZeroSweepind
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24  EUROSYSTEM UPDATE [Editorial update]: page 154 (CRDM UDFS-3.1.1.1
ModifyStandingOrder (camt.024)); page 158 (CRDM UDFS-chapter 3.1.1.2 GetStandingOrder
(camt.069)); page 160 (CRDM UDFS-chapter 3.1.1.3 ReturnStandingOrder(camt.070)); page 164
(CRDM UDFS-chapter 3.1.1.4 DeleteStandingOrder (camt.071)); page 272 (CRDM UDFS-5.1.
Business Rules); MyStandards T2-CoCo — Standing Order — camt.070

Amendment of the MyStandards annotation on Standing Order report and CRDM UDFS in order to be compliant
with the CRDM business cases.

CRDM UDFS-3.1.1.1 ModifyStandingOrder (camt.024), page 154

“Hyperlink to MyStandards UGs for CoCo to be updated.”

CRDM UDFS-chapter 3.1.1.2 GetStandingOrder (camt.069), page 158

“Hyperlink to MyStandards UGs for CoCo to be updated.”

CRDM UDFS-chapter 3.1.1.3 ReturnStandingOrder(camt.070), page 160

“Hyperlink to MyStandards UGs for CoCo to be updated.”
Usage Case: RTGS Return standing order details

In this usage case, data about a Liquidity transfer Order for RTGS is queried. Liquidity transfer Order
details are returned.

Specific message content

ReturnStandingOrder (camt.070) contains the following set of information.

MESSAGE ITEM UTILISATION
Request Type Request Type
Document/RtrStgOrdr/MsgHdr/ReqTp/Prtry/Id SDTL

-] -]
Execution Type Execution
Document/RtrStgOrdr/RptOrErr/Rpt/StgOrdrOrErr/StgOrdr/ExctnT pfEvtPrtry Type

[.] [.]

[...]

Usage Case: AS settlement procedure D RTGS Return standing order details

In this usage case data about a Liquidity transfer Order for RTGS AS settlement procedure D is
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requested.
Specific message content

Return Liquidity transfer Order contains the following set of information:

MESSAGE ITEM UTILISATION
Request Type Request Type
Document/RtrStgOrdr/MsgHdr/ReqTp/Prtry/Id SDTL

Execution Type

Document/RtrStgOrdr/RptOrErr/Rpt/StgOrdrOrErr/StgOrdr/Exctn T pfEvtPrtry

Execution Type

[h—

Usage Case: CLM Return standing order details

In this usage case data about a Liquidity transfer Order for CLM is requested.

Specific message content

Return Liquidity transfer Order contains the following set of information.

MESSAGE ITEM UTILISATION
Request Type Request Type
Document/RtrStgOrdr/MsgHdr/ReqTp/Prtry/Id SDTL

Execution Type

Document/RtrStgOrdr/RptOrErr/Rpt/StgOrdrOrErr/StgOrdr/Exctn T p/EvtPrtry

Execution Type

CRDM UDFES-chapter 3.1.1.4 DeleteStandingOrder (camt.071), page 164
“Hyperlink to MyStandards UGs for CoCo to be updated.”
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MyStandards T2-CoCo — Standing Order — camt.070

- The annotation “Used when T2S settlement service is involved. Ignored otherwise” will be removed from the

following field of the camt.070

Document/RtrStgOrdr/RptOrErr/Rpt/StgOrdrOrErr/StgOrdr/ExctnTp/Tm

- The annotation related to the field Account Owner (Document/RtrStgOrdr/RptOrErr/Rpt/StgOrdrid/AcctOwnr)
wil be amended as follow:

“Used when RTGS/CLM settlement service is involved. Ignored otherwise.”

25 EUROSYSTEM UPDATE [Internal Change]: page 154 (CRDM UDFS-3.1.1.1
ModifyStandingOrder (camt.024)); page 158 (CRDM UDFS-chapter 3.1.1.2 GetStandingOrder
(camt.069)); page 160 (CRDM UDFS-chapter 3.1.1.3 ReturnStandingOrder(camt.070)); page 164
(CRDM UDFS-chapter 3.1.1.4 DeleteStandingOrder (camt.071)); MyStandards T2-CoCo —
Standing Order — camt.024, camt.070;

As a consequence of the CLM changes of Addendums, a change for camt.024 and camt.070 CRDM messages is
necessary due to an update of business day events triggering standing order liquidity transfers in CLM. Code «
CRII » is not anymore listed and should be removed to the above messages. The relevant codes for camt.024 and
camt.070 messages are for CLM « CESO » and « CCIl ». Furthermore the correct description of code « CCII » -
"Cut-off for CLM RTS" should be reflected in the message annotations.

CRDM UDFS-3.1.1.1 ModifyStandingOrder (camt.024), page 154
“Hyperlink to MyStandards UGs for CoCo to be updated.”

CRDM UDFS-chapter 3.1.1.2 GetStandingOrder (camt.069), page 158
“Hyperlink to MyStandards UGs for CoCo to be updated.”

CRDM UDFS-chapter 3.1.1.3 ReturnStandingOrder(camt.070), page 160
“Hyperlink to MyStandards UGs for CoCo to be updated.”

CRDM UDFS-chapter 3.1.1.4 DeleteStandingOrder (camt.071), page 164
“Hyperlink to MyStandards UGs for CoCo to be updated.”

MyStandards T2-CoCo — Standing Order — camt.024

For the following field, the code “CRII” will be removed. Annotation will be amended accordantly.
Document/ModfyStgOrdr/NewStgOrdrValSet/ExctnTp/Evt/Prtry

MyStandards T2-CoCo — Standing Order — camt.070

For the following field, the code “CRII” will be removed. Annotation will be amended accordantly.
Document/RtrStgOrdr/RptOrErr/Rpt/StgOrdrOrErr/StgOrdr/ExctnTp/Evt/Prtry
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26 EUROSYSTEM UPDATE [Editorial update]: page 182 (CRDM UDFS-chapter 3.1.1.11.
DirectDebitMandateQuery (camt.099)); page 183 (DirectDebitMandateReport (camt.100));
MyStandards T2-CoCo — DirectDebitMandate — camt.099

Alignment of the MyStandards specification for DirectDebitMandateQuery(camt.099): Service and Currency made
mandatory, in order to be aligned with the BE specifications and software.

CRDM UDFS-chapter 3.1.1.11. DirectDebitMandateQuery (camt.099) page 182

“Hyperlink to MyStandards UGs for CoCo to be updated.”

CRDM UDFS-3.1.1.12. DirectDebitMandateReport (camt.100) page 183

“Hyperlink to MyStandards UGs for CoCo to be updated.”

MyStandards T2-CoCo — DirectDebitMandate — camt.099

The following search criterias have been made mandatory:
Document/DrctDbtMndtQry/SchCrit/Sve

Document/DrctDbtMndtQry/SchCrit/Sve/SysCcy

27 EUROSYSTEM UPDATE [JIRA CSLD-326]: page 198 (CRDM UDFS-3.1.2.6.
AccountExcludedMandateMaintenanceRequest (acmt.015));

Payment Banks can use the AccountExcludedMandateMaintenanceRequest (acmt.015) to instruct an update of the
attributes related to floor/ceiling amounts for Cash Accounts for which they are defined as Account Owner or Co-
Manager. This clarification will be included in the CRDM documentation.

CRDM UDFS-chapter 3.1.2.6. AccountExcludedMandateMaintenanceRequest (acmt.015), page 198

This chapter illustrates the AccountExcludedMandateMaintenanceRequest message.

The AccountExcludedMandateMaintenanceRequest (acmt.015) is sent by CBs or any party authorised
by them to instruct the update of a Cash Account by providing details about the Cash Account to be
updated.

Payment Banks can use the AccountExcludedMandateMaintenanceRequest (acmt.015) to instruct an

update of the attributes related to floor/ceiling amounts for Cash Accounts for which they are defined

as Account Owner or Co-Manager.

In response, CRDM sends an AccountRequestAcknowledgement (acmt.010) or
AccountRequestAcknowledgement (acmt.011) messages respectively when the update of the Cash
Account has been successfully processed or queued and when the update has been rejected.
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28 EUROSYSTEM UPDATE [Editorial update]: page 215 (CRDM UDFS-chapter 3.1.3.7.
CalendarQuery(reda.064)); page 217 (CRDM UDFS-chapter 3.1.3.8. CalendarQuery(reda.065));
MyStandards T2-CoCo — CalendarQuery_CalendarReport —reda.064, reda.065

Alignment of the CalendarQuery (reda.064) and CalendarReport (reda.065) MyStandards annotations to the April
addendum: for reda.064 — renaming of the BRs; for reda.065 removing of the annotation for X050 since no data
business case already covered by BR QMPC104.

CRDM UDFS-chapter 3.1.3.7. CalendarQuery(reda.064) page 215

“Hyperlink to MyStandards UGs for CoCo to be updated.”

CRDM UDFS-chapter 3.1.3.8. CalendarQuery(reda.065) page 217

“Hyperlink to MyStandards UGs for CoCo to be updated.”

MyStandards T2-CoCo — CalendarQuery CalendarReport — reda.064, reda.065

reda.064

The BRs mentioned in the following fields
Document/CalQry/SchCrit
Document/CalQry/SchCrit/Yr
Document/CalQry/SchCrit/Mnth
Document/CalQry/SchCrit/Svc/Sysld/Mktinfrstrctrid/Prtry
Document/CalQry/SchCrit/Svc/SysCcy
will be renamed in the following way
QMPC1011

QMPC1612

QMPC1013

reda.065

The annotation “In case no rows are retrieved, X050 error code is returned” of the field
Document/CalRpt/RptOrErr/OprlErr/Err/Prtry will be removed, since the no data found business case is already
managed via the Business Rule QMPC104
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29 EUROSYSTEM UPDATE [Editorial update]: page 253 (CRDM UDFS-chapter 4.5.3.8
Message Subscription Rule — New (DMT))

Correction of typos in list of Message Subscription Rule parameter

CRDM UDFES-chapter 4.5.3.8 Message Subscription Rule - New, page 253
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¢ PRTY (Priority)

¢ UMTP (Underlying Message Type)

Allowed values for TIPS are:

o MXID (Message Type)

¢ INTP (-Messagelnstruction Type)

e CASH (TIPS Account)

¢ CRDB (Debit/Credit Indicator)

30 EUROSYSTEM UPDATE [Editorial update]: page 262 (CRDM UDFS-chapter 4.5.3.12 Cash
Account (DMT))

Updates to align DMT specifications to actual attributes and correct typos for the Cash Account object: possibility to
define floor/ceiling amounts on CLM/RTGS CB Accounts; possibility to define links for Contingency Accounts;
Boolean attributes to trigger automated LT; removal of ,Account Billing Configuration“ group; mandatory checks on
Reserve Management configuration and Default MCA flag; inclusion of Co-Manager Parent BIC.

CRDM UDFS-chapter 4.5.3.12 Cash Account, page 262

8 H Floor DEC (13,5) Threshold for This field is only 0.1
Notification floor notifications allowed for
Amount

- all T2S account types
- all TIPS account types
- RTGS DCAs

- RTGS CB Accounts

- Main Cash Accounts

- CLM CB Accounts

9 | Ceiling DEC (13,5) Threshold for This field is only 0.1
Notification ceiling allowed for
Amount notifications

- all T2S account types
- all TIPS account types

- RTGS DCAs
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- RTGS CB Accounts

- Main Cash Accounts

- CLM CB Accounts

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.

It is also mandatory if
the Account Type is
Main Cash Account and
Default MCA is set to
TRUE.

It is not allowed

otherwise.

0.1

<

Automated LT

BOOLEAN

for Queued
High Priority
Payments

Flag to enable

This attribute can only

automated

liguidity transfers

be used for RTGS
DCA.

for queued high
priority payments.

Itis only allowed if
"Associated LT

Account” is used.

o
[EY

<

Automated LT

BOOLEAN

for Queued
Urgent Priority

Flag to enable

This attribute can only

automated liquidit

be used for RTGS

transfers for

DCA.

o
[EY
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Payments/AS

queued uregent

It is only allowed if

allowed otherwise.

Transfer priority payments | . Associated LT
Orders and AS transfer Account" is used.
orders.
system-entity-to
be billed:
25 | ¥ Charged-Party = CHAR(11) Party-within-same (e
system-entity-to
be-charged;
26 | Z Debited MCA CHAR(34) Accounttodebit 01
Group “Reserve Management Account Configuration” This group is not 0..1
allowed if the Account
Type is
CB Contingency
Account, Contingency
Cash Account
Contingency Technical
Account, Contingency
Transit Account.
26 | Z Minimum BOOLEAN Flag to 0.1
Reserve enable
Calculation account for
minimum
reserve
calculation.
27 | AA Default MCA BOOLEAN Flag to This field is mandatory if 0.1
enable Account Type is Main
account as Cash Account or CLM
default MCA. | CB Account. It is not
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32 | AF Co-manager CHAR (11) Parent BIC of | This field is not allowed 0.1
Parent BIC the party co- | if "Co-managed"” is set
managing to FALSE. Itis
the account. | mandatory if "Co-
managed" is set to
TRUE.
33 | AG Co-manager CHAR (11) BIC of the This field is not allowed 0.1
Party within if "Co-managed" is set
the-same to FALSE. Itis
system-entity | mandatory if "Co-
to-co- managed" is set to
manage co- TRUE.
managing
the account.
31 EUROSYSTEM UPDATE [Editorial update]: page 268 (CRDM UDFS-chapter 4.5.3.15 Party

Service Link (DMT))

Updates to align DMT specifications to actual attributes and correct typos for the Party Service Link object: full list
of Service Party Types; inclusion of RTGS- and CLM-specific attributes.

CRDM UDFES-chapter 4.5.3.15 Party Service Link, page 268

=
g Column Format Description Rules Occurs | Occurs
o 8 | Name per per
% C Record | Group
— X
T N
2 B Record Id NUMERIC (10) Unique identifier of 1.1
the record.
3 C Parent BIC CHAR (11) Parent BIC of the 1.1
party to link.
4 Party BIC CHAR (11) Party BIC of the 1.1
party to link.
5 Service Possiblevalues: Classification-of the 1.1
Name - TIRSCHAR (4)
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Settlement
Serviceldentifier of
the Service.
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 (TIPS Service Name:
Participant « TPPT: TIPS
« TPRP Participant
(Reachable Party) | « TPRP: Reachable
« MPPT (MPL- Party
Only Participant * MPPT: MPL-Only
- RACH (RTGS Participant
Account Holder) *RACH (RTGS
« ANSY (Ancillar Account Holder)
System) * ANSY (Ancillary
« CACH (CLM System)
Account Holder) * CACH (CLM
+ IMMR (Institution Account Holder)
managing * IMMR (Institution
minimum reserve managing minimum
without account in | reserve without
CLM) accountin CLM )
* ECAH * ECAH
(Contingency (Contingency
Account Holder) Account Holder)
* ECAS * ECAS (Contingency
(Contingency Ancillary System)
Ancillary System)
Group “RTGS Configuration” This block is 0..1
mandatory if
the Service
Identifier in
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input refers to
T2 RTGS.

It is not allowed

in any other
case.

9 1 U2A only BOOLEAN Specifies whether a 1.1

Party acts only
through the U2A
channelin RTGS.

10 J Ancillary Possible values: Sub-Type for an This field is 0.1
System Sub- Ancillary System. mandatory if
Type . HVPS Possible values: the Service

hVal Identifier in
. * HVPS: High-Value- |
RPS input refers to
Payment-Systems
«IPS T2 RTGS and
* RPS: Retail- ;
—_— Service Party
«SSS Service Par
Payment-Systems Type is
* FXS .
+ IPS: Instant- “Ancillary
* MMS Payment-Systems System”.
* CCP * SSS: Security- It is not allowed
« OTH Settlement-Systems | in any other
* FXS: Foreign- case.
Exchange-
Settlement-Systems
* 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.
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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 to the minimum
= Pool reserve requirement
+ Indirect and through which
« No method it is
calculated.
14 N Intraday BOOLEAN Specifies whether 1.1
Credit the Party is allowed
Indicator to receive intraday
credit.
15 (0] 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
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Reserve
Obligation" is
equal to "Pool",
"Direct” or

"Indirect”

Not allowed if

"Minimum
Reserve
Obligation" is
equal to "No"
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”
32 EUROSYSTEM UPDATE [Editorial update]: page 269 (CRDM UDFS-chapter 4.5.3.16 DN-BIC

Routing (DMT))

|Updates to align DMT specifications to add Participation Type attribute to DN-BIC Routing.

CRDM UDFES-chapter 4.5.3.16 DN-BIC Routing, page 269

=
g Column Format Description Rules Occurs | Occurs
o S | Name per per
'% = Record | Group
— X
T ]
2 B Record Id NUMERIC (10) Unique identifier of 1.1

163




T2/T2S Consolidation

CSLD-0062-UDFS

the record.
3 C Distinguished | VARCHAR (256) Distinguished Name Interoperability | 1..1
Name to link to the BIC. character set
restriction does
not apply
4 D BIC VARCHAR (11) BIC to link to the 1.1
Distinguished Name
5 E Inbound Flag | BOOLEAN Type of link: 0.1
* TRUE: Inbound
¢ FALSE: Outbound
6 E Participation Possible values: Participation Type of | Cannot be input | 0..1
Type - DIRE (Direct) the related if “Inbound
Authorised Account Flag” is TRUE
* MACI (Multi-
User.
Addressee —
Credit Institution)
* MADI (Multi-
Addressee —
Branch of Direct
Participant
76 GF Valid From DATE Starting validity date 1.1
for the link.
8% HG Valid To DATE Ending validity date 0..1
for the link
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33 EUROSYSTEM UPDATE [Editorial update]: page 272 (CRDM UDFS-5.1. Business Rules);

Amendment of the CRDM UDFS in order to remove a not allowed character (quotation marks) in the Business Rule
1IMP200, in order to allow the error text to be reported the camt.070.

CRDM UDFES- 5.1. Business Rules, page 272

Rule Id | Description | Inbound | Outboun Reaso | Error T2 | TIP RTG CL ECONS
messag | d n Code | Text S S S M 2
e message
[..] [ ] [..] [ ] [..] [] L] L1 L] [.] |[.]
IIMP20 | For the user | camt.069 | camt.070 REJT While Yes | No Yes Yes | No
0 query referring
“'Liquidity to the
Transfer query
Order Detail ‘Liquidity
Query Transfer
(SDTL) the Order
following Detail
search Query
criteria are (SDTL)*
allowed: , the
- Account selected
Identificatio search
n criteria
- Party BIC are
invalid.
[.] [-] [.] [-] [.] [-] L] L] L] [.] |[.]

34 EUROSYSTEM UPDATE [JIRA CSLD-0576]: page 20 (BILL UDFS-chapter 1.5.2 Overview of
the Billing process

|Clarificati0n BILL UDFS T2S invoices for CB participants

On the invoice creation date, the invoices are created on the basis of the invoice data and the related
manual correction (see 1.5.8 Invoice creation):

- Invoices for System Entities (CBs and CSDs), including a cumulative overview of fees for
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the participants within its community of a given service and its own fees for the usage of a
given service, issued by the ECB. T2S CSD invoices are System Entity only;

35 EUROSYSTEM UPDATE [JIRA CSLD-0577]: page 47 (BILL UDFS-chapter 3.1.2
BillingReport (camt.077)

|Clarification on the unit price

BILL UDFS-chapter 3.1.2 BillingReport (camt.077) page 47

Usage Case: Cumulative Billing Data Query Response

[.]

Specific message requirements
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MESSAGE ITEM

UTILISATION

Quantity
Document/BligRpt/BlIgRptOrErr/BligRpt/SvcCtgyTtls/SvcltmTtls/Qty

Total number of
units per

service item.

For service
items with
digressive
calculation

method, the

total quantity is
reported (no
band splitting).

UnitPrice

Document/BligRpt/BlIgRptOrErr/BligRpt/SvcCtgy Ttls/SvcltmTtls/UnitPric

Price per unit
for the specified

service item.

For service
items with
digressive
calculation
method, the
unit price is not
reported.

TotallnvoiceAmount

Document/BligRpt/BlIgRptOrErr/BligRpt/SvcCtgy Ttls/SvcltmTtls/TtlinvcAmt

Total amount
for the specified

item type.

For service
items with
digressive
calculation
method, the

total amount is

reported (no
band splitting).
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[...]

Usage Case: Itemised Billing Data Query Response

[.]

Specific message requirements
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MESSAGE ITEM

UTILISATION

Quantity
Document/BligRpt/BlIgRptOrErr/BligRpt/SvcCtgy Ttls/SvcltmTtls/Qty

Total number of
units per

service item.

For service
items with
digressive
calculation
method, the
total quantity is
reported (no
band splitting).

UnitPrice

Document/BligRpt/BlIgRptOrErr/BligRpt/SvcCtgy Ttls/SvcltmTtls/UnitPric

Price per unit
for the specified

service item.

For service
items with
digressive
calculation
method, the
unit price is not
reported.

TotallnvoiceAmount

Document/BligRpt/BlIgRptOrErr/BligRpt/SvcCtgy Ttls/SvcltmTtls/TtlinvcAmt

Total amount
for the specified

item type.

For service
items with
digressive
calculation
method, the
total amount is
reported (no
band splitting).
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[.]

Usage Case: Invoice

[.]

Specific message requirements

170



T2/T2S Consolidation

CSLD-0062-UDFS

Quantity
Document/BligRpt/BlIgRptOrErr/BligRpt/SvcCtgyTtls/SvcltmTtls/Qty

Total number of
units per

service item.

For service
items with
digressive
calculation

method, the

total quantity is
reported (no
band splitting).

UnitPrice

Document/BligRpt/BlIgRptOrErr/BligRpt/SvcCtgy Ttls/SvcltmTtls/UnitPric

Price per unit
for the specified

service item.

For service
items with
digressive
calculation
method, the
unit price is not
reported.

TotallnvoiceAmount

Document/BligRpt/BlIgRptOrErr/BligRpt/SvcCtgy Ttls/SvcltmTtls/TtlinvecAmt

Total amount
for the specified

item type.

For service
items with
digressive
calculation
method, the

total amount is

reported (no
band splitting).
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36 EUROSYSTEM UPDATE [JIRA CSLD-0686 and JIRA CSLD-0217]: page 16 (ECONSII UDFS-
chapter 1.3.1.2 Concept of Party in ECONSII), page 20 (ECONSII UDFS-chapter 1.3.2.2 Payment
Bank Contingency Accounts)

|Clarifications on Contingency Accounts in relation to Payment Bank patrties.

ECONSII UDFS-chapter 1.3.1.2 Concept of Party in ECONSII, page 16

A Payment Bank represents an entity that may holds one or several —and-enly-ene-Contingency
Accounts.

ECONSII UDES-chapter 1.3.2.2 Payment Bank Contingency Accounts, page 20

Each Payment Bank may have erly-ene as many Contingency Account as it has MCAs, exclusively for
its contingency settlement activities.

Each of the payment bank’s contingency account needs to be linked to a different MCA, i.e. no two

contingency accounts can be linked to the same MCA.

37 EUROSYSTEM UPDATE [JIRA CSLD-0609]: page 100 (ECONSII UDFS-chapter 3.3.2.1.7
BankToCustomerStatement (camt.053))

|Correcti0n of the service indicated in the Statement Identification field.

ECONSII UDFES-chapter 3.3.2.17 BankToCustomerStatement (camt.053), page 100

MESSAGE ITEM UTILISATION

Statement Identification Identification of the settlement

Document/BKToCstmrStmt/Stmt/ID service for which the general ledger

is produced, i.e.

GEMECONS
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38 EUROSYSTEM UPDATE [JIRA CSLD-0342]: page 100 (ECONSII UDFS-chapter 3.3.2.1.7
BankToCustomerStatement (camt.053))

|The Account Owner element will be returned in the ECONSII GL.

ECONSII UDFS-chapter 3.3.2.1.7 BankToCustomerStatement (camt.053) page 100

Specific message content

MESSAGE ITEM UTILISATION

Account Identification Account number

Document/BkToCstmrStmt/Stmt/Acct/ID/Othr/ID

Account Owner Party BIC owning the account

Document/BKkToCstmrStmt/Stmt/Acct/Ownr/Id/Orgld/AnyBIC

Balance type Type of balance
Document/BkToCstmrStmt/Stmt/Bal/Tp/CdOrPrty/Cd OPBD
CLBD

39 EUROSYSTEM UPDATE [T2S CR-710]: page 35 (BDM UDFS- 3.1.2.
ReturnBusinessDayInformation(camt.019)); page 32 (BDM UDFS-chapter 3.1.1.
GetBusinessDayInformation(camt.018)); MyStandards T2-CoCo — BDM_BusinessDaylInformation
— camt.019

In order to be aligned with T2S for the camt.019 shared schema, the System Status “No Maintenance Window”
with code “NOMW?” should be inserted in the BDM camt.019 specifications in MyStandards.

BDM UDFS-chapter 3.1.1. GetBusinessDaylnformation(camt.018) page 32

“Hyperlink to MyStandards UGs for CoCo to be updated.”

BDM UDFS-chapter 3.1.2. ReturnBusinessDaylInformation(camt.019) page 35

“Hyperlink to MyStandards UGs for CoCo to be updated.”

MyStandards T2-CoCo — BDM BusinessDayInformation — camt.019

The System Status “No Maintenance Window” with code “NOMW will be added in following field:

Document/RtrBizDayInf/RptOrErr/BizRpt/BizDayOrErr/BizDayInf/SysSts/Sts
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40 EUROSYSTEM UPDATE [CSLD JIRA-646]: page 22 (ESMIG UDFS-chapter 1.4.4 Message-
Based and File-Based Store-and-Forward)

|Clarificati0ns on size limitation.

ESMIG UDFS-chapter 1.4.4 Message-Based and File-Based Store-and-Forward, page 22

The message and file transfer operate in store-and-forward mode and, as such, enable a sender to
transmit files even when a receiver is unavailable. In the case of temporary unavailability of the
receiver, the NSP stores files for 14 calendar days (for PROD environment) and delivers them as soon
as the receiver becomes available again.

For TIPS the maximum size for exchanged files is set to 1 GB. File transfer mode is used by the TIPS
service only for outgoing exchange; there is no business case for using it for inbound communication
from the TIPS actor to the TIPS application.

For exchange based on DEP protocol the following size limit applies.

MINIMUM LENGTH MAXIMUM LENGTH
Message channel 1 32 KB (KB=219)
File channel 1 32 MB (MB=2%)

The size limitation refers to the allowed size range for messages and files in the transport channel,

(i) without taking into account the communication protocols overheads and (ii) regardless of whether the

business data is compressed or not.

It is worth noting that the size of the business content is whatever has to be encapsulated into the DEP

envelope. In that respect the business data can be either:

¢ BAH+Message payload or,

¢BFH+File Data.

41 EUROSYSTEM UPDATE [CSLD JIRA-538]: page 43 (ESMIG UDFS-chapter 2.1.6 Digital
Sighature managed within the business layer)

|Inclusi0n of the following footnote regarding the DEP protocol and Business Application Header.

ESMIG UDFS-chapter 2.1.6 Digital Signature managed within the business layer, page 43

Footnote: For TARGET services making use of DEP and BAH, BAH and payload shall be included into
the DEP envelope following the indications provided to their customers by each NSP.
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CLM

42 EUROSYSTEM UPDATE [internal review]: page 32 (CLM UDFS-chapter 2.1 Connectivity);

Correction of inconsistency between ESMIG and CLM UDFS

Correction of inconsistency between ESMIG and CLM UDFS

CLM UDFS-chapter 2.1 Connectivity, page 32
(-]

A2A connectivity

[..]

The A2A supports the following connectivity modes:
store-n-forward, message-based;
store-n-forward, file-based;
real-time, message-based.;

43 EUROSYSTEM UPDATE [internal review]: page 35 (CLM UDFS-chapter 2.5

Communication between CLM and CLM Actors); Correction of inconsistency between ESMIG

and CLM UDFS

|Correction of inconsistency between ESMIG and CLM UDFS

CLM UDFS-chapter 2.5 Communication between CLM and CLM Actors, page 35

[..]

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

store-n-forward message-based network service;
store-n-forward file-based network service;
real-time message-based network service;.

imefile based K service.

Table 7 - Business data and communication channels

CLM business data exchanges Inbound communication request

Outbound communication

response
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Queries Real-time-file-based; Real-time Real-time message-based;real-time
message-based file- based

[]

[..]

Possible values for a channel are:
store-n-forward message-based;
store-n-forward file-based;
real-time message-based:.

44 EUROSYSTEM UPDATE [internal review]: page 37 (CLM UDFS-chapter 2.5 Communication
between CLM and CLM Actors); Correction of inconsistency between ESMIG and CLM UDFS

|Correcti0n of inconsistency between ESMIG and CLM UDFS

CLM UDFS-chapter 2.5 Communication between CLM and CLM Actors, page 37

Table 3 — Deduction of PTA

CLM business data exchanges Communication channel Deduction of PTA

Responses to queries Real-time message;real-timefile:in | [...]
case of time out store-n-forward

message, store-n- forward file

45 EUROSYSTEM UPDATE [JIRA CSLD-0687]: page 44 (CLM UDFS-chapter 3.1.5
Blocking/unblocking party); Impact of blocking a payment bank on party level on standing
facilities accounts

T2 Actor needs clarity if in case of blocking a party the standing facilities accounts of this party will be blocked as
well. As this is not the case, it will be clearly described in the UDFS that in case a payment bank is blocked on
party level, the standing facilities accounts of this party are not blocked automatically. This has to be done
separately.

CLM UDFS-chapter 3.1.5 Blocking/unblocking party, page 44

As soon as a payment bank is blocked at party level, all cash accounts belonging to that payment bank across all
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settlement services are blocked too. However, the blocking of a payment bank on party level does not

automatically block the standing facilities accounts of this party. This has to be done separately alHinked-cash
accounts-across-all settlement services-are blocked-too.

46 EUROSYSTEM UPDATE [internal review]: page 41 (CLM UDFS-chapter 3.1.2 Concept of
party in CLM); Relationship between party and party type

|Clarification on relationship between party and party type

CLM UDFS-chapter 3.1.2 Concept of party in CLM, page 41
[..]

Each party belongs to (only) one of the following party types according to the above-mentioned hierarchical party

model:[...]

47 EUROSYSTEM UPDATE [internal review]: page 41 (CLM UDFS-chapter 3.1.2 Concept of
party in CLM)

Payment banks represent CLM Actors that own MCAs. Payment banks are responsible for their own liquidity
management and have to make sure that sufficient liquidity is available in the different settlement services that they
use. They are responsible for instructing eash liquidity transfers and monitoring the liquidity usage. However, the

set-up and maintenance of the MCAs is done by CBs upon request of the respective payment bank.

48 EUROSYSTEM UPDATE [internal review]: page 46 (CLM UDFS-chapter 3.2.1 Account
types); One-to-one link between default MCA and RTGS DCA

|Additiona| information on one-to-one link between default MCA and RTGS DCA

CLM UDFES-chapter 3.2.1 Account types, page 46

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 their 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.
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49 EUROSYSTEM UPDATE [JIRA CSLD-0214]: page 47 (CLM UDFS-chapter 3.2.1 Account
types); Use cases for Default CLM CB Account

|More granular description on use cases for Default CLM CB Account

CLM UDFS-chapter 3.2.1 Account types, page 47

CBs may open multiple CLM CB accounts, e.g. to dedicate them for standing facility interests, minimum reserve
interests and penalties or other interests. There are no restrictions for additional CLM CB accounts. When opening
many CLM CB accounts for one central bank, one has to be marked as default. The default CLM CB Account is

used in iting- for the following cases:

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

an emergency liguidity transfer to/from 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).

- Allinterest and penalty payments related to minimum reserve management are processed via this account (if

no specific account is configured).

- For other interests (if no specific account is configured)

- After the go-live of ECMS it is also foreseen to process all automatic marginal lending payments via this

account.

50 EUROSYSTEM UPDATE [internal review]: page 50 (CLM UDFS-chapter 3.2.3
Functionalities); Floor/Ceiling rule-based Liquidity Transfers

Editorial change

a rule-based intra-service liquidity transfer order between two CLM accounts belonging to a CB:

— to pull an amount of liquidity frem-to a CLM CB Account subject to the floor to reach a predefined target
amount (that can be different from the floor amount) on that CLM CB Account from an MCA belonging to a
CB;

— to push an amount of liquidity te-from a CLM CB Account subject to the ceiling to reach a predefined target
amount (that can be different from the ceiling amount) on that CLM CB Account to an MCA belonging to a
CB;

— to pull an amount of liquidity frem to an MCA belonging to a CB subject to the floor to reach a predefined

target amount (that can be different from the floor amount) on that MCA from a CLM CB Account;

— to push an amount of liquidity te—from an MCA belonging to a CB subject to the ceiling to reach a
predefined target amount (that can be different from the ceiling amount) on that MCA to a CLM CB

Account.
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51 EUROSYSTEM UPDATE [internal review]: page 50 (CLM UDFS-chapter 3.2.3
Functionalities); Floor/Ceiling rule-based Liquidity Transfers

|Editorial change

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 “Account Threshold

Configuration”.

[.]

In case of set-up of a rule-based liquidity transfer order between an MCA and an RTGS DCA both accounts can

belong to different parties.

52 EUROSYSTEM UPDATE [JIRA CSLD-0768]: page 51 (CLM UDFS-chapter 3.2.3
Functionalities); Report configuration by a co-manager for the co-managed account

Adding the option for the co-manager to configure a report for the co-managed account

CLM UDFS-chapter 3.2.3 Functionalities, page 51

Co-management
[.]
Co-management allows a CLM Account Holder or a CLM CB Account Holder (i.e. the co-manager) to manage the
MCAs of other CLM Account Holders (i.e. co-managed accounts). This means that the co-manager can e.g.:
e [.]

e set up message subscriptions and report configuration in CRDM related to the co-managed accounts;

53 EUROSYSTEM UPDATE [internal review]: page 51 (CLM UDFS-chapter 3.2.3
Functionalities); Behaviour of CB Account

|Clarificati0n on behaviour with regard to CB Accounts

CLM UDFS-chapter 3.2.3 Functionalities, page 51

[.]

In case of set-up of a rule-based liquidity transfer order between two MCAs both accounts can belong to different

parties but need to belong to the same Liquidity Transfer Group. There are no such restrictions where a CB

Account is involved.

179



T2/T2S Consolidation

CSLD-0062-UDFS

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

accounts still containing a balance); information on use case

|Clarifying information on use case

CLM UDFS chapter 3.2.6 Closing of accounts still containing a balance, page 54f.In case an-aceeunt:

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

and there is still money on that account at-the-end-of-daytime-settlement phase after business day event CB

cut-off for marginal lending on request of the current business day;

then CLM will generate a cash liguidity transfer in the EeD phase Start of EoD processing.

On one side empties the position on the account (zero balance). On the other side this balance is credited on the

default CB Account of the CB the CLM Account Holder belongs to (see chapter Process business day event “CB

cut-off for marginal lending on request). [Link will be set-up]

If the CLM account has a negative balance, the debtor and creditor sides are changed within this cash transfer.

This applies to all kind of cash accounts.

55 EUROSYSTEM UPDATE [JIRA CSLD 0377]: page 56 (CLM UDFS-chapter 3.3 Static data
configuration for minimum reserve management and interest calculation); Minimum reserve
maintenance in “pool” mode

|Adding information on minimum reserve management with regard to “pool” mode

CLM UDFS-chapter 3.3 Static data configuration for minimum reserve management and interest calculation, page

56

Table 7 Minimum reserve management at party service link level

Attribute Mandatory/Optional Values Definition
Minimum reserve Mandatory Direct [...]
obligation Pool Must be set to “Indirect” or
Indirect “Pool” if the party service
type is “Institution
No

managing minimum
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reserve without account in
CLM".

[]

56 EUROSYSTEM UPDATE [internal review]: page 53 (CLM UDFS-chapter 3.2.4 Messaging)

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 pull mode.

In addition, each report configuration defines the possible recipients, which can be either the report owning party
itself, the responsible CB or any other party (e.g. a co-manager).This information is defined at the level of the cash

account and it is up to the CLM Actor to set up and maintain the report configuration in CRDM.

Further information on the report generation is provided in chapter CLM report generation [J 150] .

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

|Groups are set up and managed exclusively in CRDM.

Groups are used to cluster parties or accounts for different business purposes. It is possible to set up and maintain

a Liquidity Transfer Group, a Banking Group and an Account Monitoring Group in GEM-CRDM.

The following table summarises the configuration responsibilities for each reference data object related to groups in

CcLM CRDM and specifies the required communication mode:

[-]
Table 9 - Set-up of groups for CLM

Further details on the set up of the various groups are provided in the CRDM UHB.
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58 EUROSYSTEM UPDATE [internal review]: page 59,60 (CLM UDFS-chapter 3.4 Types of
groups)

|Account Monitoring Group and Banking Groups are set up in CRDM and used in CLM.

(-]
Banking Group

A Banking Group is an optional group of parties which can be used in CLM. [...]

CBs can set up a Banking Group and specify the name of this group in CRDM.
[..]
Account Monitoring Group

An Account Monitoring Group is an optional group of accounts (MCA(s) and DCA(s)) which can be used in CLM.

[.]

Payment banks can set up an Account Monitoring Group and specify the name of this group in CRDM.

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

|Account Monitoring Group and Banking Groups are set up in CRDM and used in CLM.

(-]
Account Monitoring Group

The leader party of the Account Monitoring Group has to be an account holder in CLM. It can afterwards be

changed in case of need by the responsible CB.

60 EUROSYSTEM UPDATE [internal review]: page 66 (CLM UDFS-chapter 3.6 Interaction
between CLM and CRDM)

|Clarification that CBs have to ensure correct set-up of reference data

[..]

As far as CLM is concerned, reference data set-up and maintenance operations are performed in CRDM with the
exception of changes on local data which are performed in CLM directly. The Central Banks have to ensure the

correct set-up of reference data in CRDM.
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61 EUROSYSTEM UPDATE [internal review]: page 77 (CLM UDFS-chapter 4.4.2.1 Settlement
window for CBOs)

|Amendment within table 16 - Events and processes at the start of settlement window for CBOs

Creating of automated liquidity transfers CLM starts creating automated liquidity transfers to pull
missing liquidity from linked RTGS DCAs (linked
through the Associated Liguidity Transfer Account
Attribute) in case of queued/pending CBOs.

62 EUROSYSTEM UPDATE [internal review]: page 79 (CLM UDFS-chapter 4.4.3 Maintenance
window)

|Editorial change, adding non-optional or optional maintenance window

Non-optional maintenance window

On all business days after T2 closing days, including every business day Monday a non-optional maintenance
window is conducted. 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.

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 CET.*

63 EUROSYSTEM UPDATE [internal review]: page 80f (CLM UDFS-chapter 4.4.4 End-of-day
period 18:00 — 18:45 CET); Event naming

|Changing of event name

Functionality subject to the approval of a T2S CR.
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CLM UDFS-chapter 4.4.4 End-of-day period 18:00 — 18:45 CET), page 80f.

Figure 1 - Standing facilities processing during EoD

CLM period

CLM timeline Standing facilities processing during EoD
18:00 Standing facilities 18:15
(overnight deposit / General cut-off
marginal lending on for standing
request) facilities
Marginal lending on 18:40
request initiated by CB CB cut-off for
standing
facilities
Automated marginal
18:45 lending

CB cut-off for marginaH-lending-onreguest standing facilities

Until the launch of ECMS, CBs are able to insert requests for marginal lending until the

marginaHending-onrequest standing facilities. The planned time for this event is 18:40 CET. On the last business
day of the minimum reserve maintenance period, the planned time is 18:55 CET.

[..]

Table 8 - Events and processes during EoD

event CB cut-off for

CLM processes/EoD cut-offs

Events and description of the processes

facilities

CB cut-off for marginaHending-onrequest-standing

Event(time-based):

CB cut-off for marginaHending-on-request standing

facilities

Planned 40 minutes after Cut-off for CLM RTS

(+additional 15 minutes at the last business day of

the minimum reserve maintenance period)
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64 EUROSYSTEM UPDATE [JIRA CSLD-0669]: page 87 (CLM UDFS-chapter 5.1.2 Technical
validation); Validation rule errors

The meaning of the term “validation rule errors” has been questioned and it has been asked for the reference of the
validation rule publication. The reference for all technical and business validation rules is the UDFS, including the
spreadsheet published on the ECB Website. The excel which can be downloaded from MyStandard can help the
reader understand the elements of the message on which rules are applied, but it is not the reference in terms of
validation rules: it may reference rules which are not implemented by T2. MyStandard (online screens or
spreadsheet, which are equivalent) is the reference in term of the format definition: message structure and element
multiplicity.

CLM UDFS-chapter 5.1.2 Technical validation, page 87

[...] that reports the error(s) to the submitting actor when the technical validation fails. Chapter Index of validation
rules and error codes provides further information on the business rules and the respective error codes for files and
messages. [Link to chapter 13 Validation rules]

65 EUROSYSTEM UPDATE [internal review]: page 87 (CLM UDFS-chapter 5.1.3 Business
validation)

The business validation is the process ensuring that the information in a message is correct for settlement-or
exeeution further processing.

66 EUROSYSTEM UPDATE [Internal review]: page 87 (CLM UDFS-chapter 5.1.3 Business
Validation); Clarification

When _entering the cash transfer via U2A a number of pre-checks are already performed (kindly refer to the UHB).

The successful creation of a cash transfer via U2A is confirmed via a success message to the U2A user whereas

for an unsuccessful attempt the user is informed via an error notification (described in the UHB). Nevertheless the

Business Validations are also performed for a cash transfer initiated via U2A after the successful creation of this

cash transfer. The information to the creating party is then provided via A2A messages. Certain exceptions exist for

U2A only parties.

67 EUROSYSTEM UPDATE [Internal review]: page 89 (CLM UDFS-chapter 5.3.1 Processing of
CBOs); Clarification due to CR-0020

|New footnote to be included.
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Table 23 - CBOs in CLM

CBO type

Initiation via

Message

Update of credit line

A2A or U2A as task queue order

camt.998 - ModifyCreditLine

Connected payment* (in case of
direct debit A2A only)

pacs.009 -

FinanciallnstitutionCreditTransfer

[]

[]

[]

X After ECMS go-live, local CMS will no longer exist for EUR and therefore there is no longer a business case for

connected payments to update the credit line by CBs.

68 EUROSYSTEM UPDATE [internal review]: page 90 (CLM UDFS-chapter 5.3.1 Processing of

CBOs)

Table 23 - CBOs in CLM

CBO type

Initiation via

Message

Regular payment orders for interest

payment orders linked to:

marginal lending (until go-live of
the ECMS);

overnight deposits;
minimum reserves;
excesstresernves:

excess reserve — Tier 1

excess reserve — Tier 2

accounts subject to other purposes

of interest calculation.

Triggered automatically
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69 EUROSYSTEM UPDATE [Impact of BANCO/MIB decision] page 90 (CLM UDFS-chapter 5.3
Cash transfer order processing)

|Proposa| for updates in CLM and RTGS UDFS v2.2 to reflect the MIB/BANCO decision on cash operations in T2.

Deletion and replacement of footnote
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Table 23 - CBOs in CLM

CBO type

Initiation via

Message

Payment orders for:

cash withdrawals 22 and

lodgements new footnote;

monetary policy operations other
than standing facilities including

repay 33;

any other activity carried out by
CBs in their capacity as CB of

issue.

Payment order with credit transfer

order for an interbank payment

pacs.009 -

FinanciallnstitutionCreditTransfer

Payment order with direct debit

order for an interbank payment (A2A

only)

pacs.010 -

FinanciallnstitutionDirectDebit

new footnote For cash withdrawals and lodgements, also a camt.050 may be used instead of a pacs.010 or pacs.009.

However, only using the pacs.010 or pacs.009 will provide the full range of functionalities; in a camt.050 no

dedicated payment type proprietary code information or other remittance information is possible and thereby the

CBO reservation in CLM cannot be used.

70 EUROSYSTEM UPDATE [internal review]: page 98 (CLM UDFS-chapter 5.3.6 Modification

of payment orders); Initiating CB

|Clarification to indicate which CB is allowed to initiate the action

CLM UDFS-chapter 5.3.6 Modification of payment orders, page 98

Table 27 Possible modification types 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 Business sender
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71 EUROSYSTEM UPDATE [internal review]: page 99f. (CLM UDFS-chapter 5.3.8.1 Effective
settlement order)

All cash transfer orders and liguidity-related tasks (reservation and orders to change the credit line) have the same

priority by default. Nevertheless, in CLM it is acknowledged that the cash transfer orders and liguidity-related tasks
orders-to-change-the-creditline serve different business needs. This requires a further categorisation within the
same settlement priority, e.g. credit line decrease vs. liquidity transfer. The following table illustrates the effective
settlement/execution order for debits on MCAs with-the-same-priority and the execution of liquidity-related tasks
decreasing the available liquidity on the MCA depending on the triggering business in CLM:

Table 28 - Effective settlement/execution order for debits and liquidity-related tasks decreasing the

available liguidity on the MCA withinthe samepriority-category

Effective settlement/execution order Business case

1 Credit line decrease and connected payment

2 Seizure of funds reservation increase

23 Other CBOs (including cash withdrawal and cash lodgement)
4 CBO reservation increase

35 Liquidity transfer

In case of incoming liquidity a pending CBO reservation increase is executed prior to a queued CBO.

72 EUROSYSTEM UPDATE [internal review]: page 102f. (CLM UDFS-chapter 5.3.8.2 Entry
disposition - Influencing factors for the settlement order); Editorial change

|Clarificati0n on account link added

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 Associated Liquidity Transfer Account attribute) via an automated liquidity transfer order.);

73 EUROSYSTEM UPDATE [internal review]: page 101 (CLM UDFS-chapter 5.3.8.2 Entry
disposition - Influencing factors for the settlement order); Editorial change

|Clarificati0n on connected payments

Regular payment orders that cannot settle immediately are queued. The payment orders within the queue are

then processed following the FIFO-principle. CBs can intervene on queued payment orders by:
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— changing the set reject time;
— re-ordering of queued payment orders;
— revoking the queued payment orders.

The FIFO-principle can be breached by a connected payment order decreasing the available liquidity, if the

available liquidity is sufficient for the settlement of this order and no delta amount order to decrease the credit

line is pending.

CLM continuously attempts to settle the payment orders in the queue.

Settlement of cash transfer orders in the entry disposition

In case there is already a payment order queued {in-al-ecases)-or an order to decrease the credit line pending {n
case-of a-connected-payment), the submitted:

payment order (in case of a regular payment, i.e. not a connected payment) is queued;
. : yis-vel :

immediate liquidity transfer order is rejected;

standing-order liquidity transfer order is partially settled with the amount of zero;

rule-based liquidity transfer order, due to floor configuration in RTGS or on another MCA within the same
Liquidity Transfer Group or between two CLM accounts belonging to a CB is partially settled with the amount of

zZero.

In case of a submitted connected payment order the system behaviour differs in the following way:

In_case there is already a payment order queued, the submitted connected payment order is settled, if the

available liquidity is sufficient (breach of FIFO-principle);

In_case there is already a delta amount order to decrease the credit line pending, the submitted connected

payment order

e - decreasing the available liquidity is rejected;

e Not decreasing the available liquidity is settled.

In _case there is already a fixed amount order to decrease the credit line pending, the pending fixed amount

credit line order is rejected, if the available liquidity is sufficient for the settlement of the submitted connected

payment order.

Further details on the processing are provided in chapter Perform standard CLM settlement [} Error! Bookmark

not defined.] and chapter Settle connected payments [} Error! Bookmark not defined.].

190



T2/T2S Consolidation CSLD-0062-UDFS

74 EUROSYSTEM UPDATE [internal review]: page 103 (CLM UDFS-chapter 5.3.8.2 Entry
disposition — Queued/pending CBOs); Editorial change

|Clarification on account link added

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 Liguidity

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).

75 EUROSYSTEM UPDATE [CSLD-0683-URD Editorial]: page 109 (CLM UDFS-chapter 5.4.1
Available liquidity); Editorial change

|Exp|icit|y stating that the intraday credit allowance of an MCA Account Holder is not checked by CLM

(-]

The available liquidity on an MCA is defined as follows:
the balance on the MCA;
plus the credit line [footnote] linked to the MCA;

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

[footnote] CLM does not check that an MCA Account Holder is flagged in CRDM as allowed to get intraday credit.

76 EUROSYSTEM UPDATE [CSLD-0023-URD Editorial]: page 110 (CLM UDFS-chapter 5.4.2.1
Overview); Editorial change

CLM CB accounts added as possible combination for rule-based Liquidity Transfers. Changes based on CLM
UDFS 2.1 including CR0045 addendum document

transfer liquidity between different MCAs in CLM (intra-service liquidity transfer orders and rule-based liquidity

transfer orders within a defined Liquidity Transfer Group [} Error! Bookmark not defined.]);

transfer liquidity between an MCA and a CB Account (in CLM, RTGS or T2S; including rule-based liquidity
transfer orders from/to RTGS CB Accounts and CLM CB Accounts);

191



T2/T2S Consolidation CSLD-0062-UDFS

77 EUROSYSTEM UPDATE [internal review]: page 110 (CLM UDFS-chapter 5.4.2.1 Overview);
Editorial change

|Editorial change

transfer liquidity between an MCA and an overnight deposit account when related to overnight deposit,

overnight deposit reverse and overnight deposit refund (further details on overnight deposit can be found in

chapter Overnight deposit [ Error! Bookmark not defined.]);

78 EUROSYSTEM UPDATE [internal review]: page 110 (CLM UDFS-chapter 5.4.2.1 Overview);
Editorial change

Editorial change and a footnote to be added. Deletion of one bullet due to redundancy. Changes based on CLM
UDFS 2.1 including CR0045 addendum document

transfer-receive liquidity between on an overnight deposit account and from one of the following cash accounts

held in a different settlement service: RTGS DCA, T2S DCA(1), TIPS Account, RTGS CB account, T2S CB

account or RTGS sub-account;

(1) footnote to be added stating : Functionalities mentioned here will change subject to approval of CR0058

79 EUROSYSTEM UPDATE [internal review]: page 110 (CLM UDFS-chapter 5.4.2.1 Overview);
Editorial change

|Editorial change adding a clarification on the involved accounts

transfer liquidity between an MCA and a Marginal Lending Account related to marginal 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 [} Error! Bookmark not defined.]);

80 EUROSYSTEM UPDATE [internal review]: page 111 (CLM UDFS-chapter 5.4.2.1 Overview);
Editorial change

Change of order within the listing to increase readability. Deletion of statements that are redundant with the newest
UDFS version as mentioned in other points

transfer liquidity between an MCA and an RTGS sub-account;

transfer liquidity between an MCA and a T2S DCA or a TIPS Account;

transfer liquidity between a CLM CB account and a T2S CB account
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81 EUROSYSTEM UPDATE [internal review]: page 111 (CLM UDFS-chapter 5.4.2.1 Overview);

Editorial change

|Change of order within the listing to increase readability. Deletion of footnote 35 and inclusion of a new footnote |

transfer liquidity from a CB Account in CLM to an RTGS DCA, a T2S DCA, a TIPS Account or an RTGS sub-

account.

transfer liquidity 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(1);

Deletion of footnote 35 as TIPS CR is already approved

(1) footnote to be added stating : Functionalities mentioned here will change subject to approval of CR0058

82 EUROSYSTEM UPDATE [internal review]: page 111 (CLM UDFS-chapter 5.4.2.1 Overview);

Editorial change

|Alignment of table 34 - Liquidity transfer order types to include information on account link |

Liquidity transfer type

Description

Immediate liquidity transfer order

Immediate transfer of liquidity initiated by the account holder or

another authorised CLM Actor in A2A or U2A

Automated liquidity transfer order

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

gueued/pending CBO
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83 EUROSYSTEM UPDATE [internal review]: page 113 (CLM UDFS-chapter 5.4.2.2 Initiation of
liquidity transfers); Editorial change

|Alignment of table 36 - Message types for initiation of liquidity transfer orders with liquidity transfer overview

CLM CB Account Holder

Intra-service liquidity transfer
order from a CB Account to an

MCA e+ran-evernightdepesit
account

Inter-service liquidity transfer
order (push) from a CB Account
to an RTGS DCA, a T2S DCA, a
TIPS Account, a CB account in
the relevant settlement service or

an RTGS sub-account

LiquidityCreditTransfer (camt.050)

84 EUROSYSTEM UPDATE [URD-UDFS alignment]: 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); Editorial change

|Alignment to CLM.CB.UR.CBS.ODREV.020.030 and liquidity transfer overview chapter

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

85 EUROSYSTEM UPDATE [internal review]: page 117 (CLM UDFS-chapter 5.4.2.4.2
Immediate intra-service liquidity transfer between two CLM Accounts); Editorial change

|Editorial change

CLM UDFS-chapter 5.4.2.4.2 Immediate intra-service liquidity transfer between two CLM Accounts, page 117

A CLM Account Holder can transfer liquidity from one CLM Accoeunt to another CLM Account MCA. In case of a

liquidity transfer from one MCA to another MCA, both MCAs have to be in the same Liquidity Transfer Group in

order to settle such intra-service liquidity transfer order.
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86 EUROSYSTEM UPDATE [internal review]: page 120f. (CLM UDFS-chapter 5.4.3.1
Automated liquidity transfer due to queued/pending CBO); Editorial change

|Incorporation of additional information on account link

In case the available liquidity on the MCA is not sufficient to settle a CBO or to execute the seizure of funds or to
reduce the credit line, CLM creates an automated liquidity transfer order in order to pull the missing liquidity from
the RTGS DCA linked through the Associated Liquidity Transfer Account attribute in CRDM to the respective MCA.

In case of insufficient liquidity on the RTGS DCA, the automated liquidity transfer order is queued in RTGS.

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 window for liquidity transfer orders (see CLM RTS period (19:00 - 18:00 CET)

[ Error! Bookmark not defined.]).

If the needed liquidity for settling all queued/pending CBOs changes (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.

87 EUROSYSTEM UPDATE [internal review]: page 123 (CLM UDFS-chapter 5.4.3.2.2 Effect of
tapping of liquidity reservation — Basic principle of liquidity tapping); Editorial change

|Inc0rp0rati0n of additional information on account link

CLM provides the opportunity to reserve a dedicated amount of liquidity for CBOs. The definition of a reservation
determines the sequence of liquidity on how the liquidity on the account is used to settle CBOs. 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.

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

The floor/ceiling threshold is checked after the successful settlement of a payment order, the successful execution

of a credit line modification, the successful execution of a seizure of funds reservation or the successful execution

of a CBO reservation (ceiling only). {€BO} This check verifiesy if the available liquidity on the MCA or CB Account

falls below the floor amount or exceeds the ceiling amount.
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89 EUROSYSTEM UPDATE [internal review]: page 126 (CLM UDFS-chapter 5.4.3.3.2 Breach of
floor/ceiling threshold - notification)

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:
lin A2A mode (via ReturnAccount (camt.004); Process CLM floor and ceiling);
| in U2A an-error-message a broadcast will be displayed as an alert (see CLM UHB).

[.]

90 EUROSYSTEM UPDATE [internal review]: page 128 (CLM UDFS-chapter 5.4.3.3.3 Breach of
floor/ceiling threshold — rule-based liquidity transfer)

|Editorial change — enumeration of sub chapter amended

— the target amount for ceiling is independent from the target amount of the floor threshold and could be the same.
12. or a rule-based intra-service liquidity transfer with the following characteristics:

| 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 CB Account and credited on the MCA or CB Account subject to the floor configuration:

91 EUROSYSTEM UPDATE [internal review]: page 128 (CLM UDFS-chapter 5.4.3.3.3 Breach of
floor/ceiling threshold — rule-based liquidity transfer)

— the target amount for ceiling is independent from the target amount of the floor threshold and could be the same.

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

seizure of funds reservation, a pending CBO reservation or a qgueued payment order exists for the MCA or CLM CB

Amount (see chapter 5.3.8.1 Effective settlement order).

In case the amount reserved for CBOs is higher than the predefined target amount after a ceiling breach, the

amount reserved for CBOs is used as target amount for the calculation of the transfer amount.

After the successful execution of either an inter-service or an intra-service liquidity transfer, the available liquidity

on the MCA or CB is within the boundaries of the floor or ceiling amount again.
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92 EUROSYSTEM UPDATE [internal review]: page 134 (CLM UDFS-chapter 5.6.1 Overnight
deposit)

|Editorial change — alignment of possible account combinations and inclusion of a new footnote

In order to set up an overnight deposit, a CLM Account Holder can transfer liquidity from its MCA, RTGS DCA,
RTGS CB Account, T2S DCA, T2S CB Account(1), TIPS Account or RTGS sub-account to the relevant overnight

deposit account.

Account Holder can send several liquidity transfer orders to set up overnight deposits and the overall amount on

the deposit account is increased accordingly.

(1) footnote to be added stating : Functionalities mentioned here will change subject to approval of CR0058

93 EUROSYSTEM UPDATE J[internal review]: page 135 (CLM UDFS-chapter 5.6.1 Overnight
deposit)

The set-up and reversal of an overnight deposit can be initiated by:

an overnight deposit or reverse transaction request sent by the CLM-Account-Holder-or-anotherparty-on-its

behalf CB, the party linked to the account or the co-manager of the account linked to the party. in A2A using a

liquidity transfer order;

manual input via U2A screen by the CEM-Account-Holderoeranotherparty-on-its-behalf: CB, the party linked to

the account or the co-manager of the account linked to the party.

94 EUROSYSTEM UPDATE [Internal review]: page 136 (CLM UDFS-chapter 5.6.2.2 Before
launch of ECMS); Clarification due to CR-0020

[.]

A marginal lending on request is set up in the CB’s CMS. The CMS either sends a liquidity transfer order via an
A2A message to CLM or the responsible CB creates marginal lending on request manually via U2A. The
settlement of the marginal lending on request takes place on dedicated marginal lending accounts in CLM. The
MCA of the CLM Account Holder requesting the marginal lending on request is credited and the dedicated marginal

lending account in CLM is debited.

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 Default MCA, please see chapter Immediate intra-service liquidity

transfer between two CLM Accounts.
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95 EUROSYSTEM UPDATE [internal review]: page 151 (CLM UDFS-chapter 5.7.2.1 Concept);
Addressee of CLM Repository

|Clarification of addressee of CLM Repository

The respective business process is described in chapter Receive CLM report [ 287].

Moreover a CLM Repository will be created each business day (at 17:00) in order to provide routing information for

RTFGScentral banks.

96 EUROSYSTEM UPDATE [internal review] page 152 (CLM UDFS-chapter 5.7.2.3 Report
generation process)

Availability of the reportin CLM

A generated report is available for download 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 download 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 downloaded in pull mode.

. Specifies for L2 toscribed.| ; _

97 EUROSYSTEM UPDATE [JIRA CSLD-0598]: page 153 (CLM UDFS-chapter 5.7.2.3 Report
generation process); Possibility to send camt.053 to two DNs on A2A push basis

A T2 Actor needs more information on the receipt of account statement messages by one or more technical
addresses in A2A mode. Comprehensive information is provided to clarify the options possible.

CLM UDFS-chapter 5.7.2.3 Report generation process, page 153

Possible recipients of a report

[-]
A-created-report-can-bereceived-by-one-orseveralreceivers—For each recipient (according to the report

configuration for the cash account) an own report message is created. Each report configured in push mode is sent

in store-n-forward mode to the PTA that is defined in the routing configuration. As outlined in chapter 2.5 of the

CLM UDES, for reports each party can define through a conditional routing exactly one PTA deviating from the

default routing the message shall be send to.
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98 EUROSYSTEM UPDATE [internal review]: page 155 (CLM UDFS-chapter 5.7.3.3 Query

management process for CLM)

|No separate privilege is required for query “system time query”.

Table 49 - Initiating queries for CLM

Query type Initiation via GUI Initiation via XML message
(U2A mode) (A2A mode)

[-] [-] [-]

System time query X X

99 EUROSYSTEM UPDATE [JIRA CSLD-0757]: page 155 (CLM UDFS-chapter 5.7.3.3 Query

management process for CLM); Download of account statements

|Clarificati0n on download options for account statements

CLM UDFS-chapter 5.7.3.3 Query management process for CLM, page 155

[.]

The different types of queries in CLM are static regarding the set of selection parameters, which can be mandatory,

optional or conditional.

Note: Account Statements can be downloaded by U2A only CLM Account Holder (i.e. when the party is set up as

U2A-only in CRDM). The download is possible for up to 10 business days.

100 EUROSYSTEM UPDATE [internal review]: page 158 (CLM UDFS-chapter 5.10 Subscription

for a debit or credit notification)

Table 52 - Business case description

Business case code for message subscription

Business case description (subject to camt.054

message subscription)

Liquidity transfers

LIIE

Immediate liquidity transfer = Inter-service
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LIPU

Immediate LT — inter-service pull (via CLM-GUI)

LIIA

Immediate liquidity transfer = Intra-service (in case of
RTGS incl. AS-related + SBTI)

101 EUROSYSTEM UPDATE [internal review]: page 159 (CLM UDFS-chapter 5.10 Subscription

for a debit or credit notification)

Table 52 - Business case description

Business case code for message subscription Business case description (subject to camt.054
message subscription)

[.]

Marginal Lending

AMLS Automated Automatic marginal lending = Setting up
connected payment

AMLR Automatic marginal lending = Reimbursement
connected payment

MLRS Marginal lending on request = Setting up (till ECMS go-
live)

MLRR Marginal lending on request = Reimbursement (till
ECMS go-live)

MLRV Marginal lending on request = Reverse (till ECMS go-
live)

MLIN Marginal lending interest (till ECMS go-live)

102 EUROSYSTEM UPDATE [internal review]: page 159 (CLM UDFS-chapter 5.10 Subscription

for a debit or credit notification)

Table 52 - Business case description

Business case code for message subscription

Business case description (subject to camt.054

message subscription)
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Overnight deposit

ODSU Overnight deposit = Setting up

ODRTV Overnight deposit = Reverse transaction
ODRF Overnight deposit = Refunding

ODIN Overnight deposit = Interest

103 EUROSYSTEM UPDATE [internal review]: page 163f. (CLM UDFS-chapter 6.2.1 Functional
overview)

The DWH is a common component collecting business information and data derived from CLM and other
settlement services and (common) components. The DWH supports business decisions by allowing data

consolidation, data preparation and reporting at different aggregation levels.

[.]

The data is transmitted to the DWH from the settlement services and (common) components at the end of each
business day. After the processing (data transformation and pre-calculations) of the transmitted data within the

DWH, data of the previous business day is normally available in the DWH as of the start of the new calendar day.

[..]

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.

104 EUROSYSTEM UPDATE [internal review]: page 165f. (CLM UDFS-chapter 6.3 Billing;
Clarifying cash transfer type)

[.]

the CB actor can:

optionally receive consumption messages;

receive its own invoices via A2A;

— access the system and query invoice data of its participants and manage manual corrections for the
participants’ invoices;
— access the system and view/download the created invoices (its own as system entity and the ones of its

participants) in PDF format;

— optionally configure direct invoicing (i.e. direct sending of XML invoice from Billing to participant);
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— optionally configure direct debiting (i.e. automated sending of a debit-liquidity-transfer payment order for
the amount of the invoice) for the payments of its participants’ invoices.

105 EUROSYSTEM UPDATE [SHRD.UR.BDD.015]: page 172 (CLM UDFS-chapter 8.1 Role of
CBs in CLM)

In the context of CLM, the CBs have the following tasks:

(-]
Table 53 - Tasks of the CBs

Note: Eurosystem National Central Banks can use different accounts for different types of interest: CB account for

standing facilities interests, CB account for minimum reserve interests and penalties and CB accounts for other

interests.

106 EUROSYSTEM UPDATE [internal review]: page 174 (CLM UDFS-chapter 8.2.2 Central bank
operations; Clarifying UDFS where information can be found)

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.

107 EUROSYSTEM UPDATE [internal review]: page 174 (CLM UDFS-chapter 8.2.3 Seizure of
funds)

The sSeizure of funds reservation ensures that the respective amount is no longer available for the settlement of

cash transfer orders or credit line modifications. [...]

108 EUROSYSTEM UPDATE [internal review]: page 176 (CLM UDFS-chapter 8.2.3 Seizure of
funds)

[.]

Only the CB is allowed to transfer the respective amount from the MCA to another cash account in CLM by using a

direct debit payment order with a dedicated codeword (“BLKD").
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109 EUROSYSTEM UPDATE [Internal review]: page 175 (CLM UDFS-chapter 8.3.1 Credit line
modification); Clarification due to CR-0020

|Clarification for CR 0020 and connected payments

Credit lines can be defined, modified or deleted in A2A mode (by sending a ModifyCreditLine (camt.998) - specific
for CBs message via the local CMS2) or U2A mode (via a dedicated screen)
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;

delta amount credit line orders containing the delta between the new and the old credit line value.

Both types should generally not be used in parallel. Otherwise, the following restrictions apply for parallel usage.

Pending fixed amount decrease orders are rejected if any new credit line order (fixed or delta) or a connected

payment order, which can be immediately settled, is submitted.

110 EUROSYSTEM UPDATE [Internal review, JIRA CSLD-0543]: page 176 (CLM UDFS-chapter
8.3.2 Connected payment); Clarification due to CR-0020

|New footnote to be included.

A connected payment is a payment order initiated by the local CMS? of the responsible CB. It can be used to
trigger a change of the credit line and the parallel settlement of a payment amount on the same MCA. In case of a
“pure” credit line change, the amount indicated in the connected payment is zero.

X With the implementation of ECMS, local collateral management systems will no longer exist and therefore there is

no longer a business case for connected payments to update the credit line by CBs.

The processing of connected payment orders is in general possible throughout the whole business day. The only

exceptions are the times between business day events CB cut-off for marginaHending-enrequest standing facilities
and the Start of CLM RTS on the new business day, as well the time during the maintenance window.

Further details on the business day are provided in chapter Business day [ Error! Bookmark not defined.].

Connected payments are not queued and can therefore not be revoked. In case of insufficient liquidity, this
payment type is immediately rejected. If a connected payment is settled, any already pending fixed amount credit

line modification is rejected. A connected payment order decreasing the available liquidity is rejected, if a delta

amount credit line modification is already pending.

2 Credit line modifications in EUR using ModifyCreditLine (camt.998) from local CMS are only allowed until ECMS go-live.
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Connected payment orders decreasing the available liquidity are able to breach the FIFO-principle, if the available

liquidity is sufficient for the settlement of this order and no delta amount order to decrease the credit line is pending.

A connected payment order can only be settled if the available liquidity of an MCA is still positive after the liquidity

change due to the connected payment. The liquidity change is the sum of the balance change and the credit line

change. Consequently, a connected payment with a balance decrease of “10” and a credit line increase of only “5”

results in a liguidity change of “-5” and is therefore not possible on an MCA with a previous available liquidity of “0”

(i.e. the available liguidity would be negative after the connected payment execution and thus the validation fails).

111 EUROSYSTEM UPDATE [internal review]: page 183 (CLM UDFS-chapter 8.5.3 Numeric
examples; Editorial change)

Figure 35 Transactions settled in TIPS and related EoD balances

Last column “Bank D” changed to “Bank E”

target | TIps
Transactions on TIPS side
) Bank A Bank B Bank C Bank D Bank E
w
w N
@ rasponsible
.E = | Central Bank CB1 CB1 CcB 2 CB2 CB3
'E e Closing balance b5 200 20 60 35
=]
= ¥ of all closing
E balances per CB 255 80 35
+20 =20
-80 +80

=2
=
w -10 +10
£ _
Zo +25 -25
=}
& -15 +15
‘3 Closing balance 65 145 75 25 60

% of all closing

balances per CB 210 100 60

112 EUROSYSTEM UPDATE [internal review]: page 184 (CLM UDFS-chapter 8.5.3 Numeric
examples; Editorial change)
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Figure 37 Settlement on ECB mirror accounts

ECB mirror acc. (CB1)

1)45

ECE mirror acc. (CB2)

2)20

ECE mirror accounts

ECB mirror acc. (CB3)

325 2120 1) 45
325

ECB mirror acc. (ECB)

On “ECB mirror acc. (CB2)" posting changed from left to right side

113 EUROSYSTEM UPDATE [internal review]: page 185 (CLM UDFS-chapter 8.6 Query
management - CB specific queries)

|The information on the GL query is not consistent and must be adapted. See also chapter 9.25.1.2 Messages.

Table 55 - List of CB specific queries

community query

Query type Initiation via GUI (U2A mode) Initiation via XML message (A2A
mode)

-] -] -]

General Ledger query {SB-enhy) X -X

Liquidity on Banking Group level X -

query

Liquidity on Banking Group level X -

query (activated only upon crisis

managers decision)

Minimum reserve requirements per X X

leading-CLM-AccountHolder-query

Minimum reserve of a banking X X new footnote

New footnote: In case a CB wants to receive data for its banking community, only the respective request type

codes shall be used without further search criteria.
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114 EUROSYSTEM UPDATE [Internal review]: page 188 (CLM UDFS-chapter 8.9 Standing
facilities - specific functions for CBs); Clarification due to CR-0020

[.]

However, a CLM Account Holder cannot set up marginal lending on request directly in CLM. Only the CB
responsible for the CLM Account Holder can set up marginal lending on request by sending a liquidity transfer

order via its local CMS or manually via U2A. After ECMS go-live, ECMS triggers marginal lending on request.

Until ECMS go-live, CBs can set up a marginal lending on request until 18:40 CET (with additional 15 minutes on

the last day of the minimum reserve maintenance period).

115 EUROSYSTEM UPDATE [internal review]: page 189 (CLM UDFS-chapter 8.11 ECONSII
Contingency settlement)

ECONSII (Enhanced Contingency Solution 1I) is a contingency component which would be activated if CLM/RTGS

are disturbed and not working. The contingency session can be opened for several business days (up to 5

business days).
G . . . : .

The following chapter describes only the CLM relevant aspects of ECONSII processing.

After the contingency session is closed On-the-last-day-where ECONSH-is-operating (ECONSII closing day), the

balances remaining on the Contingency Accounts in ECONSII are transferred to CLM. ECONSII sends these

balances via (a) modified “General ledger’/BankToCusotmerStatement” message(s) (camt.053) (one for each

currency)a-file-transfer from-ECONSH-to-CLM takes place. This-filecontains-all-balances-of accounts-which-were

CBs have to adjust the balances for reserve management and standing facilities in case of need on the basis of the

general ledger file message sent by ECONSII after having changed each business day in ECONSII.

After the processing of the file “General ledger’/BankToCustomerStatement” message in CLM ECONSII is
automatically closed:
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116 EUROSYSTEM UPDATE [internal review]: page 190 (CLM UDFS-chapter 8.12 Contingency
upload of A2A files and messages in U2A)

This procedure enables central banks to send-forward messages (except for gueries) or files to CLM in case their

participants” connection to the NSP is interrupted or the provider has problems to process messages/files.

In this case it is possible that the respective CB uploads files or messages either on behalf of the participant or for

its own use. This is possible via a dedicated GUI screen by using an uncompressed UTF-8 txt file with maximum

size 32MB. Fhere-is-no-limitation-interms-of-messages-envisaged-The upload itself follows the four-eyes principle,

which means that two users have to upload the file or message independently from each other. There is a check

done by the system that the checksum of both files/messages is are the same. In order to continue with the upload

the DN of the sender (original sender, i.e. not the user who executes the upload), Business signature DN and the

NSP have to be inserted. CLM executes the same validations, which it would execute in case of standard A2A

channel delivery.

The message or file to be uploaded is does not need to be net signed. If a signature is present, it will not be

checked by CLM.
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117 EUROSYSTEM UPDATE [internal review]: page 200 (CLM UDFS-chapter 9.1.1 Description)

|Interna| enhancement

Submitting
Actor

CLM

“CLM File™ f BusinessFileHeader

(head.0oz)
E‘erﬁ:rm technical \lalidatil:-nj
[Failed]
[Buccessful]
Gerﬁ}rm busingss \-alidatinnj
W [Failed]

-
—

Gend file rejection n-:tiﬂc.at'l:-D

[Fuccessful]

"File rejection notification” /

Receiptacknowledgement (admi 007)

Figure 2 - Send CLM file
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118 EUROSYSTEM UPDATE [internal review]: page 199 (CLM UDFS-chapter 9.3.1 Description)

Submitting CLM
actor Mezzage received from Send CLM Parked LT restart
message

Payment order or liquidity fransfer order

Perform business validations

[Liguidity transfer order parked due to j
submission between 18:00 and 18:30]

[Successful]
[Failed
[Liguidity transfer order]
[Paymeant
EBend liquidity transfer order rejection noliﬁcalionj order]
l [Check settlement readiness for liquidity tramsfer or payment on:lelj

“Liguidity t fier order reject tification™ /
@% iquidity mn;ec;m [;:3:02{:1) nerfieston ‘ [Liquidity fransfer arder] i [Payment order]

& [Fayment warehoused]
Send payment arder rejection notification [P=ayment not
warehoused]

\L [Earmarked due

@ "Payment order rejection notification” / Earmarkad dus fo blocking]
PaymentStatusReport (pacs. 002} o blocking]
[Mot earmarked
due to blocking]
[Mot earmarked
due to blocking]

& [From time not reachad]

[From time
reached or
na from time]

Submit to seflement

Figure 43 - Process CLM payment order and liquidity transfer order

This process receives an individual message from the “Send CLM message” process or it starts processing after

restart of parked liquidity transfer orders and continues with the step “Perform business validations”.

Perform business validations

The process verifies the compliance of a payment order or liquidity transfer order against the business validation

rules. At the beginning of business validation CLM 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.
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[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.

119 EUROSYSTEM UPDATE [internal review]: page 202 (CLM UDFS-chapter 9.4 Perform CLM
payment order revocation)

Submitting CLM
Actor Massage receivad from
Send CLM message

b

"Payment order revocation request” £
FIToFIPaymentCancellationRequest (camt.058)

Perform business validations

[Failed]

[5end revocation rejection notiﬁcation-\"

¢ [Sucoessful]
"Revocation rejection nofification™ /
@6 ResolutionOflnvestigation (camt.029)
Revoke payment arder

[Send payment order revocation execution nofification

"Payment order revocation execution notification” ¢ Process al.'llm.“mm Ilq_uldrty iransfer oder
with intermediate status

ResolutionCfinvestigation (camt 028)

- " - Perform standard
[Send payment order revocation nntlﬁcahonj [ CLM settiement j

|

® "Payment order revocation notification” /
PaymentStatusReport (pacs 002)

Figure 44 - Perform payment order revocation

120 EUROSYSTEM UPDATE [internal review]: page 203 (CLM UDFS-chapter 9.4 Perform CLM
payment order revocation)

Revoke payment order

The process step revokes the payment order and subsequently triggers in parallel the processing steps “Send
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payment order revocation execution notification”, “Send payment order revocation notification” and the sub-

processes Process automated liquidity transfer order with intermediate status [ 220] and resolve queue from
Perform standard RTGS CLM settlement. 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.

121 EUROSYSTEM UPDATE [internal review]: page 204 (CLM UDFS-chapter 9.5 Execute CLM
standing order)

CLM

Business day event

(Collect CLM Standing orders]

[No standing orders] >©

[Standing
orders]

(Prepare standing orders for settlemeng

[Liquidity for
settlement for full or
partial settlement]

( Settle standing orderin CLM )

Figure 45 — Execute CLM standing order

211




T2/T2S Consolidation

CSLD-0062-UDFS

122 EUROSYSTEM UPDATE [internal review]: page 206 (CLM UDFS-chapter 9.6 Settle standing

order in CLM)

in diagram

No notification on non-execution and addition of process automated liquidity transfer order with intermediate status

(]

CLM
Account
Holder

CM

Standing order from
Execute CLM standing
order

Post Standing Order
[Inter-service

Liquidity transfer]

Send liquidity transfer

[No inter-service
liquidity transfer]

Credit
leg

[Liquidity transfer

r [Liquidity transfer
not settled in other

settled in other

(Post Standing Order Reversalj\

) _settlement service | settlement service]

(Check debit message subscriptior)

[Debit notification
required]

Send Debit Notification ",\

[Debit notification
not required]

"Debit notification” /

%

Process automated liquidity transfer oder
with intermediate status

BankToCustomerDebitCreditNotification (camt.054)

[Credit Notification

required]
Send Credit Notification ",\

(Check Credit Message Subscription)

[Credit Notification

"Credit notification" / not required]

BankToCustomerDebitCreditNotification (camt.054)
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Figure 46 - Settle standing order in CLM
Send liquidity transfer

If the posting relates to an inter-service liquidity transfer order, then CLM sends a credit liquidity transfer to the

respective settlement service.Process-inter-service-liguidity-transferthe-settlement-ef-an-inter-service liguidity

service: 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”;

123 EUROSYSTEM UPDATE [internal review]: page 217 (CLM UDFS-chapter 9.7.1 Perform
standard CLM settlement - description)

|Alignment of table 67 on possible account combinations to be in line with chapter liquidity transfers overview

Cash | Submis | Use " Debit “Credit

trans | sion Case notification”/BankToCustomerDebitCr | notification”/BankToCustomerDebitCr
fer Type editNotification (camt.054) editNotification (camt.054)

order

type

Liqui Internal Liquidit | Optional -
dity (from y

transf | other transfe
er settleme | r with
nt debit

service) | on
MCA;
or
CLM
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nt
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124 EUROSYSTEM UPDATE [internal review]: page 217 (CLM UDFS-chapter 9.7.1 Perform

standard CLM settlement - description)

|Alignment of table 67 on possible account combinations to be in line with chapter liquidity transfers overview

with credit on MCA,
CLM CB Account,
overnight deposit
account or marginal
lending account

(credit leg)

Cash transfer Submission Type Use Case " Debit “Credit
order type notification”/BankT | notification”/BankT
oCustomerDebitCr | oCustomerDebitCr
editNotification editNotification
(camt.054) (camt.054)
Liquidity transfer U2A Liquidity transfer Optional -
with credit on MCA,
CLM CB Account,
overnight deposit
account or marginal
lending account
Footnote added
(credit leg)
Liquidity transfer - Optional

Footnote: A credit on the marginal lending account can be initiated via U2A only by the operator on behalf of the

CB (reverse of a settled marginal lending on request).

125 EUROSYSTEM UPDATE [Internal review]: pages 234ff. (CLM UDFS-chapter 9.14.1
Description); Clarification due to CR-0020

|NeW footnotes to be included.
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Send credit line modification rejection notification

CLM rejects the request and sends a "Credit line modification rejection notification"/Receipt (camt.025) to the CB

(local CMS¥%).

X Credit line modifications in EUR using ModifyCreditLine (camt.998) from local CMS are only allowed until ECMS
go-live.

Send credit line modification execution notification

The process step creates a "Credit line modification execution notification"/Receipt (camt.025) and sends it to the

CB (local CMS¥).
X Credit line modifications in EUR using ModifyCreditLine (camt.998) from local CMS are only allowed until ECMS
go-live.

Send credit line modification queuing notification

CLM notifies the CB of the failed execution after the first attempt only and sends a "Credit line modification queuing

notification"/Receipt (camt.025) to the CB (local CMS¥).
X Credit line modifications in EUR using ModifyCreditLine (camt.998) from local CMS are only allowed until ECMS
go-live.

126 EUROSYSTEM UPDATE [Internal review]: page 237 (CLM UDFS-chapter 9.15.1
Description); Clarification due to CR-0020

|NeW footnote to be included.

Send credit line modification rejection notification

The process step creates a "Credit line modification rejection notification”/Receipt (camt.025) and sends it to the

CB (local CMS¥).
X Credit line modifications in EUR using ModifyCreditLine (camt.998) from local CMS are only allowed until ECMS
go-live.
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127 EUROSYSTEM UPDATE [internal review]: page 239f. (CLM UDFS-chapter 9.16 Manage
current reservation in CLM)

Submitting CLM
actor ) i
Massage received from Message received from In case of pending reservation change for
Send CLM massage Send CLM message liguidity Increase from CLM sefflement
"Cument reservation delefion” / "Current reservation modification” /
DeleteReservation (camt 048) ModifyReservation (camt.043)
Perform business validation
[Failed]
E.Send current reservation madification / deletion rejaction noﬁﬁcatinnj%
[Successful]
®< "Current reservation modification | deletion rejection
notification” / Receipt [camt.025) "
[Mz pending
i
[Fending reservation modification] :::;i‘:alﬁ:n]
( Reject pending reservation modification |-|-| j
L
[Send currant reserystion medification / deletion execution notification [Arbempt reservation modiﬁcaﬁonj

[Fully executed]

.Current reservation modification / deletion execution notification” /
Receipt (camt 025)

[Partislly exacuted

[F'S"Tis'";] or not executed]
axecute
[For seizure of funds
" . reservation change:
[Mo seizure floor and ceiling [Not exeouted]
Ofm:in check and for GBD

Process CLM
floar
and ceiling

reservation change:
ceiling check only]

[Mo sezurs of funds
reservation change: floer

[Seizure of funds
reservation

and ceiling check and
CBO reservation change:
change] ceiling check anly]
Process automated liquidity transfer I'I'I
order with intermediste ststus

&

[Mot first attempf]

&

[F'rocess automated liquidity fransfer OI'GEJ

[Send current reservation modification gqueuing noliﬁcsﬁonj

E]ueue current reservation modiﬁeetiun)

@ .Current reservation modification queuing notification” /
Rec=ipt (camt.025)

[First attempt]

Figure 59 - Manage current reservation
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For the full execution of a reservation modification request or a reservation deletion request, the processing
continues with a split allowing parallel processing of the sub-Process automated liquidity transfer order with

intermediate status [} 222], the sub-Process CLM floor and ceiling [} 222] (for seizure of funds reservation change:

floor and ceiling check; for CBO reservation change: ceiling check only) and of process step “Send current

reservation modification/deletion execution notification”.

If the attempt to execute the reservation modification request results in a partial execution or no execution, then the

processing continues with a split into the following processing steps.

10nly on the first attempt to modify the reservation, the processing continues with the processing step “Send
current reservation modification queuing notification”. If it is not the first attempt to modify the reservation, the

processing finishes.
IThe processing continues with “Process automated liquidity transfer order”.

IIn case of seizure of funds reservation change with partial execution the processing also ensures the trigger for

the sub-Process automated liquidity transfer order with intermediate status [} 222] and the sub-Process CLM floor

and ceiling [} 222] (floor check only).

128 EUROSYSTEM UPDATE [Internal Review]: page 240ff. (CLM UDFS-chapter 9.16.1
Description); clarification

[..]

Perform business validations

The process step verifies whether a current reservation deletion request or a current reservation modification
request is compliant with the business validation rules. It performs the business validations to the extent possible in

order to report the maximum number of validation errors to the submitting actor.

[Failed] The current reservation deletion request or a current reservation modification request is not compliant
with the business validation rules. The processing continues with “Send current reservation modification_/

deletion rejection notification”.

[Successful] The current reservation deletion request or a current reservation modification request complies
with the business validation rules. If a pending reservation modification exists, the processing triggers the sub-

process “Reject pending reservation modification in CLM [} Error! Bookmark not defined.]”. The processing

continues with “Attempt reservation modification”.

Send current reservation modification_/ deletion rejection notification

CLM rejects the request and sends a "Current reservation modification / deletion rejection notification"/Receipt

(camt.025) to the submitting actor.
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For the full execution of a reservation modification request or a reservation deletion request, the processing

continues with a split allowing parallel processing of the

step “Send current reservation modification / deletion execution notification” and

sub-“Process CLM floor and ceiling” _(for seizure of funds reservation change: floor and ceiling check; for CBO

reservation change: ceiling check only).

The processing continues as follows:

For a current reservation modification / deletion which is neither a seizure of funds reservation change nor a

CBO reservation change — triggering a ceiling check, the processing finishes with the sending of the execution

notification.

For a CBO reservation change - triggering a ceiling check the processing finishes after the sub- Process CLM

floor and ceiling.

For a seizure of funds reservation change the sub-“Process CLM floor and ceiling” is followed by the sub-“Process

automated liguidity transfer order with intermediate status” and finishes afterwards,

If the attempt to execute the reservation modification request results in a partial execution or no execution, then the

processing continues with a split into the following processing steps.

Only on the first attempt to modify the reservation, the processing continues with the processing step “Send
current reservation modification queuing notification”. If it is not the first attempt to modify the reservation, the

processing finishes.

TFhe-In case the reservation modification request is not related to a seizure of funds reservation change with

”

partial execution, the processing continues with the processing step “Process automated liquidity transfer order”.

In case of seizure of funds reservation change with partial execution the processing continues with the sub-

“Process CLM floor and ceiling” (floor check only) which is followed by the sub-“Process automated liquidity

transfer order with intermediate status”.

[.]

Process automated liguidity transfer order
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After the reservation modification attempt, the automated liquidity transfer processing may create an automated

liquidity transfer order. Further details can be found in chapter Automated liguidity transfer due to queued/pending

CBO. The processing continues with step “Queue current reservation modification”.

Queue current reservation modification

CLM queues the modification for further processing_and the processing finishes.

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

Table 80 - Used messages

Use case Message ISO message ISO code
description/usage

CLM informs the other Business day notification | ReturnBusinessDayInformation | camt.019

TARGET settlement

service on the event

Change of the business

day.

Send stop accepting Stop accepting outbound | ReturnBusinessDayInformation | camt.019

outbound inter-service inter-service liguidity

liquidity transfers transfers

Send confirmation on Confirmation on finality Receipt camt.025

finality of all outbound of all outbound inter-

inter-service liquidity service liguidity transfers

transfers to CLM to CLM

Send generate general Generate general ledger | ReturnBusinessDaylnformation | camt.019

ledger to the settlement

services

Send general ledger to General ledger BankToCustomerStatement camt.053

CLM

After having got the Start accepting outbound | ReturnBusinessDayInformation | camt.019

general ledger file, the
completion of the EoD
processing and the

business day has been

inter-service liquidity

transfers
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changed CLM informs
the other settlement
services that inter-
service liquidity transfers

can be sent.

130 EUROSYSTEM UPDATE [internal review]: page 257 (CLM UDFS-chapter 9.22.3 Process

business day event “ Cut-off for CLM RTS")

|Editorial change — adaption of process flow to correct sequence

[ Reject payment order |-|-|

CLM

Cut-off for
CLMRTS

Reject pending credit line modification |+| ]

6

Reject panding reservation
madification im CLM

)

!

(Cnordinate general ledger creatio

with other sattlement senvvices I-H-D

FIGURE 67 Process business day event “Cut-off for CLM RTS”
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131 EUROSYSTEM UPDATE [internal review]: page 258f. (CLM UDFS-chapter 9.22.4 Process
business day event “CB cut-off for marginal lending on request”)

|Editorial change — adaption of process flow to correct sequence

CLM

CB cut-off marginal
lending on request

Check reference data

For each MCA with credit line B‘

minirmum reserve reguirement

For each party subject fo B‘

( Process minimum reserve

(Check end of maintenance perindj

[Mo end of
maintenance

® pericd]

For each central bank using
MINIMuUIm reserye processing

[End of
maintenance
period]

Process minimum reserve
fulfilment nofification

h)

&

to interast caloulation

Faor each account subject

]

Aér;

W

Frocess automatic marginal lending — I'l'l
sefting up

[Emergency
liguidity transfer

as of the nest business day

For each cash account closed B‘

required]
H[F’rucess emergency liquidity hansferj

[Emergency
liquidity
transfer not
required]

Submit te seftlement

Chedk setilement

For each ceniral bank
and sefflement service

\( Frocess cross-ceniral bank turnover |-|-| ]

Process interest for sccounts I'I'I
subject to interest celculation

8

6
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FIGURE 68 Process “CB cut-off for marginal lending on request”

The event “CB cut-off for marginal lending on request” triggers the processing step “Check reference data”.

Check reference data

[..]

Check end of maintenance period

The process step checks if the minimum reserve maintenance period ends:

[.]

Process emergency liquidity transfer

The process step creates an emergency liquidity transfer order for each cash account that has a balance, but shall

be closed as of the next business day, towards the default CB Account of the CB the CLM Account Holder belongs
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to (see chapter Closing of accounts still containing a balance [ Error! Bookmark not defined.]). It continues with

the processing step “Submit to settlement”.

Submit to settlement

This processing step submits the liquidity transfer order to the process Perform standard CLM settlement [ Error!

Bookmark not defined.] and continues with the processing step “Check settlement”.

Check settlement

This _processing step checks continuously whether all submitted liguidity transfer orders are settled. Once all

liquidity transfer orders are settled, the processing continues and triggers in parallel the following sub-processes.

Process automatic marginal lending - setting up - before and after launch of ECMS [ Error! Bookmark not
defined.] for each MCA with credit line.

Process cross-CB turnover [ Error! Bookmark not defined.] for each CB and settlement service.

Process minimum reserve [! Error! Bookmark not defined.] for each party subject to minimum reserve

requirement. After successful finalisation of “Process minimum reserve” for each institution subject to minimum

reserve, the processing continues with “Check end of maintenance period”.

Process interest for accounts subject to interest calculation [} Error! Bookmark not defined.] for each account

subject to interest calculation.

132 EUROSYSTEM UPDATE [internal review]: page 260 (CLM UDFS-chapter 9.23.1 Process
overnight deposit — setting up order)

|Editorial change — alignment of possible account combinations and inclusion of a new footnote

The account to be debited is the MCA, the RTGS DCA, the RTGS CB Account, the T2S DCA, the T2S CB

Account(1), the TIPS Account or the RTGS sub-account of the CLM Account Holder requesting the overnight
deposit. iti i i ive-liguidi

—The account to be

credited is the overnight deposit account of the CB for the respective CLM Account Holder requesting the overnight

deposit.

(1) footnote to be added stating : Functionalities mentioned here will change subject to approval of CR0058

133 EUROSYSTEM UPDATE [Internal review]: page 260 (CLM UDFS-chapter 9.23.1 Process
overnight deposit - setting up order); Clarification due to CR-0020

[..]
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In A2A the submitting actor sends a LiquidityCreditTransfer (camt.050) for setting up an overnight deposit in CLM
or RTGS. In addition, the submitting actor has the possibility to trigger an overnight deposit also via U2A._ CLM

checks whether the actor is allowed to use the overnight deposit facility (see validation rule list).

134 EUROSYSTEM UPDATE [Internal review]: page 264 (CLM UDFS-chapter 9.23.4.1 Before
launch of ECMS); Clarification due to CR-0020

[..]

The debit account for the setting-up order is the marginal lending account of the CB dedicated to the respective

CLM Account Holder in CLM. The credit account is the MCA of the CLM Account Holder requesting the marginal

lending.

135 EUROSYSTEM UPDATE [Internal review]: page 265 (CLM UDFS-chapter 9.23.5. Process
marginal lending — reverse order); Clarification due to CR-0020

9.23.5.1 Before launch of ECMS
[..]

The debit account is an MCA defined by the CLM Account Holder. The credit account is thea marginal lending

account defined-by-therespective-CLEM-Account-Holderwhich served as basis for the marginal lending on request —
setting up.

9.23.5.2 After launch of ECMS

- The process for marginal lending on
request — reverse order is identical to the processing of payment orders in CLM. This-includes-also-the-sending-of
ificat : oA

136 EUROSYSTEM UPDATE [Internal review]: page 265 (CLM UDFS-chapter 9.23.5.2 After
launch of ECMS); Clarification due to CR-0020

- The process for marginal lending on

request — reverse order is identical to the processing of payment orders in CLM. Fhis-includes-alse-the-sending-of
ificat : - i3 U2A

The debit account is an MCA defined by the CLM Account Holder. The credit account is the relevant account of the
CBin CLM.
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137 EUROSYSTEM UPDATE [Internal review]: page 266 (CLM UDFS-chapter 9.23.6.1
Description); Clarification due to CR-0020

This sub-process triggers the execution of automatic marginal lending for all relevant counterparties. It applies

before and after the launch of ECMS with one exception.

After the launch of ECMS, ECMS is informed on the automatedic marginal lending evernight-credit:

138 EUROSYSTEM UPDATE [Internal review]: pages 268-272 (CLM UDFS-chapters 9.23.7
Process marginal lending - reimbursement and interest; 9.23.8 Process marginal lending -
reimbursement; 9.23.9 Process marginal lending — interest) Clarification due to CR-0020

|The chapters are enhanced, restructured and summarized to one new chapter 9.23.7

9.23.7 Process marginal lending - reimbursement and interest

This sub-process triggers the reimbursement of all marginal lending uses for all relevant counterparties as well as

the related settlement of interest.

Further details on marginal lending can be found in chapters Marginal lending on request and Automatic marginal

lending
9.23.7.1 Before launch of ECMS

Before the launch of ECMS, CLM starts this process based on the business day event “Start of CLM RTS".

The processing continues with a split into the following processing steps:

“Create marginal lending reimbursement order” and

“Check on interest rate for marginal lending”

Create marginal lending reimbursement order

The process step generates the marginal lending reimbursement order. The debit account for the reimbursement

order is an MCA defined by the CB for the CLM Account Holder accessing the marginal lending. The credit account

is the relevant dedicated marginal lending account in CLM.
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In_case the underlying business case was an automatic marginal lending, the marginal lending reimbursement

order is a connected payment and the processing continues with “Submit to settle connected payment”.

In _case the underlying business case was a marginal lending on request, the marginal lending reimbursement

order is a liquidity transfer and the processing continues with “Submit to settlement”.

Submit to settlement

The settlement process for marginal lending on request reimbursement is identical to the settlement process of

liguidity transfers in CLM.

The processing step submits the liquidity transfer orders to the process Perform standard CLM settlement.

Submit to settle connected payments

This processing step submits the connected payment order to reimburse the automatic marginal lending to the

process Settle connected payments.

Check on interest rate for marginal lending

The process step checks the interest rate for marginal lending:

in_case the interest rate is not equal to zero, the processing continues with “Calculate interest for marginal

lending”;

in case the interest rate is equal to zero, the processing terminates.

Calculate interest for marginal lending

The process step first checks if the marginal lending has to be excluded from the interest calculation or not

(information is stored in the reference data) and calculates as follows:

in case the marginal lending does not have to be excluded from the interest calculation, the interest to be paid

is calculated based on the total amount on the respective marginal lending account;

in_case the marginal lending has to be excluded from the interest calculation, the interest to be paid is

calculated based on the amount on the respective marginal lending account related to the marginal lending

only.

The process continues with “Create marginal lending interest payment order”.

Create marginal lending interest payment order

The process step generates the marginal lending interest payment order and the process continues with “Submit to

settlement”. In case of both a marginal lending on request and an automatic marginal lending of a single CLM

Account Holder eligible for marginal lending only one interest payment is generated covering both types of marginal

lending.
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9.23.7.2 After launch of ECMS

After the launch of ECMS, this process triggers the reimbursement of automatic marginal lending for all relevant

counterparties in accordance with the sub-process “Process marginal lending - reimbursement”.

As ECMS can send reqular 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.
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139 EUROSYSTEM UPDATE [internal review]: page 275 (CLM UDFS-chapter 9.24.2.1

Description)

CB

reserve fulfilment order rejection notification

W

send insert or adjust balance for minimum |~

CLM

Meszage received from
"Send CLM message"

M

"Insert or adjust balance for minimum reserve fulfilment order' #
InserBalancelinimumBPeserve (camt. B8E)

[F'erform business validalionj

[Failed]

B

"Insert or adjust balance for minimuwm reserse fulfilment order rejection
naotification” ! Recsipt (camt.025)

W

[Successhul]

Enserl or adjust balance to

minimum resene I‘ulﬁlmeng

Send insert or adjust

reserve fulfilment execution notification

balance for minimum

@<

"Insert or adjust balance for minimum reserve fulfilment execution
notification” /
Receipt [camt.025)

Figure 73 - Insert or adjust balance for minimum reserve fulfilment

140 EUROSYSTEM UPDATE [internal review]: page 286 (CLM UDFS-chapter 9.25.1.2

Messages)

|The information on the GL query is not consistent and must be adapted. See also chapter 8.6 Query Messages.

Table 89 - A2A messages

or guery processing

Query Query request message Query rejection for failed Query response for
business validation business data

[...] [..] [..] [...]

General Ledger query (CB | ReportQueryRequest ReceiptAcknowledgement | BankToCustomerStateme
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only)

(admi.005) [} Error!

Bookmark not defined.]

(admi.007) [} Error!

Bookmark not defined.]

nt (camt.053) [} Error!

Bookmark not defined.]

(General Ledger

BankToCustomerStateme

nt)

Minimum reserve
fulfilment query new

footnote 1

GetAccount (camt.003)

ReturnAccount (camt.004)

ReturnAccount (camt.004)

Minimum reserve
requirement perleading
CLM-AcecountHolder
query (CB only) new

footnote 2

GetAccount (camt.003)

ReturnAccount (camt.004)

ReturnAccount (camt.004)

. ,
banki .
(CB-only)

umReserve - (camt-998)-
ificfor C

New footnote 1: In case a CB wants to receive data for its banking community, only the respective request type

codes shall be used without further search criteria.

New footnote 2 In case a CB wants to receive data for its banking community, only the respective request type

codes shall be used without further search criteria.

141 EUROSYSTEM UPDATE [RealBICs / Internal review]: page 301 (CLM UDFS-chapter 11.1.3

XML character set)

|Rep|ace and rename table 93

Fable 9-FIN-X-Characterset
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Message-elements Solution
Remittance Space
Forinitiating-Party-Debtor; ; =0 {5
and-Remittance Sequence
: &quot;
: &apos;
< &lt;
> &gt
& &amp;

Table 10 - supported character sets

Character set type Message elements

Supported characters in T2

Restricted TARGET character All elements with data type “Text”,

Use of FIN X-Character Set:

set except the element categories listed
for Extended TARGET character set

(see below).

abcdefghijkimnopgrstuvwxyz

ABCDEFGHIJKLMNOPORSTUVWXYZ

0123456789

Extended TARGET character -All Name elements for all actors

set -Remittance Information-

Use of FIN X-Character set (see
above), plus #$%&*=" {|}~ ":<>@|[\L.
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Thefollowing characters need to be

escaped:

Character XML
Escape
Sequence

IN
&

v
R

|

142 EUROSYSTEM UPDATE [RealBICs]: page 303 (CLM UDFS-chapter 11.1.3.1 Technical
validation)

Replace figure 85 — Technical validation, ISO schema example

Delete figure 86 — Technical validation, proprietary schema example

143 EUROSYSTEM UPDATE [CR 034]: page 305 (CLM UDFS-chapter 11.2.1 Envelope
messages)

In order to communicate with CLM, a business sender may send a single business messages or a file containing

several business messages. The structure of message is described in chapter Business Application Header [ 234]

and the structure of file is described in chapter Business File Header [ Error! Bookmark not defined.].

BAH and business payload/ISO 20022 message instance are part of this business message. Examples and further

details for BAH are provided in chapter BusinessApplicationHeader (head.001).

144 EUROSYSTEM UPDATE [CR 034]: page 306 -307 (CLM UDFS-chapter 11.2.1.2 Business
File Header)

Besides the sending of single business messages CLM supports inbound files.

[.]

Files submitted to CLM should only contain instruction messages. If a submitted file contains query messages,

CLM will filter out the query messages and reject them each individually. This will not impact any instruction

messages contained in the file, which will be processed as normal. The rejection of the query messages is caused

by the fact that files are submitted via store-n-forward channel, which is not allowed for inbound guery messages.
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145 EUROSYSTEM UPDATE [internal review]: page 318 (CLM UDFS-chapter 11.4 Message
references)

[Point-to-point reference]...]]

Clearing System Reference transports the booking reference assigned by CLM.

[End-to-end references...]]

All messages used by CLM are ISO 20022 compliant. That means that in general all elements should be
harmonised across the message portfolio and can simply be mapped into equivalent element in other messages,
e.g. end-to-end identification. Nevertheless, in some cases the same information is mapped into another element,
e.g. the booking reference added by CLM in payment messages in element clearing system reference is mapped in

booking notification message (camt.054) into element notification identification entry reference.

[.]
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Business Sender CLM Account Holder
CB
- -
LS HINIE
—_— LLIRREL
F 3 Fy
1
1
1
1
® O, . O,
1
|
1
pacs.008/010 pacs.002 I camt 054
1
1
Biz M=g Idr Biz M=g Idr ' Biz Ms=g Idr
[BA&H) {BAH) ! [BA&H)
1
Instruction 1D Instruction 1D i Instruction ID
|
]
End-to-End ID End-to-End 1D ! End-to-End 1D
|
1
UETR UETR ! UETR
1
]
. [ Entry Reference
Clearing System [ .
Pefarsnce ! (Clearing System
i Reference)
i
i
i
|
¥ :
MNewly created per message
Unchanged by GLM tE r‘gEt CLM

Created once bv CLM

Figure 90 — Message References

146 EUROSYSTEM UPDATE [ internal review ]: page 334 (CLM UDFS-chapter 12.1.1.3 admi.004
— The message in business context)

|Replace of table 132 and 133

Usage case: Payment validity timeout

In this example, CLM is notifying the receiver that at a previously valid payment order has failed to reach settlement

during its stated validity period. The debtor CLM account is shown along with the original priority, payment order

UETR and the time of rejection.
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Table 1132 - SystemEventNotification (admi.004) — usage case Payment validity timeout

Message item Utilisation

Event Code REJT

Document/SysEvtNtfctn/Evtinf/EvtCd

Event Parameter MDEEURCOBADEFFXXXCOBADEFFXXX

Document/SysEvtNtfctn/Evtinf/EvtParam

Event Parameter URGT

Document/SysEvtNtfctn/Evtinf/EvtParam

Event Description €009b079-59¢5-41e9-bedc-d45102fc201e

Document/SysEvtNtfctn/Evtinf/EvtDesc

Event Time 2020-10-13T10:18:15.001+00:00

Document/SysEvtNtfctn/Evtinf/EvtTm

Usage case example: admi.004_CLM_SystemEventNotification_RJCT_bs079.xml

Usage case: CLM operations Related

In this example, the CLM 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.
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Table 1233 - SystemEventNotification (admi.004) — usage case CLM Operations Related

Message item

Utilisation

Event Code

Document/SysEvtNtfctn/Evtinf/EvtCd

FREE

Event Description

Document/SysEvtNtfctn/Evtinf/EvtDesc

Participant BIC COBADEFFXXX blocked, payments to it

will be rejected

Event Time

Document/SysEvtNtfctn/Evtinf/EvtTm

2020-10-13T11:31:26.001+00:00

Usage case example: admi.004_CLM_SystemEventNotification_FREE_bs080.xml
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147 EUROSYSTEM UPDATE [JIRA CSLD 661 ]: page 338 (CLM UDFS-chapter 12.1.3.1 admi.007
— Overview and scope of the message)

This chapter illustrates the ReceiptAcknowledgement message.

The ReceiptAcknowledgement message is sent by CLM to the business sender of a previous—inbeound

messageffileltis-used-to-inform-the-sender-that-their previously sent message/file has-been-rejected-and-will-not
be-processed-further to inform of a validation error.

The ReceiptAcknowledgement message is sent without a BAH, if inbound message / inbound file were rejected for

the usages “message rejection notification” and “file rejection notification”.The ReceiptAcknowledgement message

is sent with a BAH, to inform of a validation error for the ReportQueryRequest [} Error! Bookmark not defined.]

message (admi.005) only for all other messages.

148 EUROSYSTEM UPDATE [JIRA CSLD 661 ]: page 339 (CLM UDFS-chapter 12.1.3.3 admi.007
— The message in business context)

Change table 137
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Message item Utilisation

[]

Related Reference

/Document/RctAck/Rpt/RItdRef/Ref

Copy of BizMsqgldr of inbound message / copy of
Pyldldr of inbound file.

If BizMsgldr of inbound message / Pyldldr of inbound
file cannot be identified, this field contains "NONREF.

. i . | 1
otherwise NONREF

L

149 EUROSYSTEM UPDATE [JIRA CSLD 695]: page 363(CLM UDFS-chapter 12.2.7.3 camt.025
— The message in business context)

|Change at table 149

RequestType: VSTS SSTS SSTS XSTS XSTS XSTS XSTS
StatusCode: X999 X999 SSET X999 COMP PDNG PPDN
Meaning: rejected failed settled failed completed | pending partially-
Inbound pend
message
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[]

ModifyCreditLine | Yes No No Yes Yes NeYes No

(camt.998) -
specific for CBs
} Error!

Bookmark not

defined.

[]

150 EUROSYSTEM UPDATE [internal review]: page 384 (CLM UDFS-chapter 12.2.12.3 camt050

— The message in business context)

|Change at table 168 — page 384 |

Message item Utilisation
[...]
Liquidity Credit Transfer
Instruction Identification i-provided:-then-only-the-value
/Document/LqdtyCdtTrf/LqdtyCdtTrf/Ladty Trfld/Instrld - -
If provided it is ignored by CLM.

151 EUROSYSTEM UPDATE [internal review / JIRA CSLD 734]: page 393 (CLM UDFS-chapter
12.2.13.3 camt053 — The message in business context)

|Change at table 173 — page 393 |

Message item Utilisation

[]

Entry Details

Instruction Identification Business Message ldentifier of the BAH
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/Document/BkToCstmrStmt/Stmt/Ntry/NtryDtls/TxDtls/Refs/Instrid

of the underlying cash transfer message

if Instruction Identification is not

provided.

Business case reference in case of

system-generated cash transfers or

U2A-generated liquidity transfers.

Provided-i Instruction Identification of is
used in the underlying cash transfer

message

End To End Identification

/Document/BkToCstmrStmt/Stmt/Ntry/NtryDtls/TxDtls/Refs/EndToEndId

Copy-of-the end-to-end identification of

the settled cash transfer.

Copy-of <StandingOrderid> Standing
Order Identification defined by CLM

account holder in CRDM is provided for

standing order liquidity transfer.

Floor/Ceiling Order Identification of the

underlying floor/ceiling liquidity transfer
defined by the CLM Account Holder in
CRDM.

The invoice number is used in case of

billing direct debit

Business case reference in case of other

system-generated cash transfers.
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Local Instrument Proprietary

/Document/BkToCstmrStmt/Stmt/Ntry/NtryDtls/TxDtls/Lclinstrm/Prtry

Liquidity transfers:

LIIE = Immediate liquidity transfer -

inter-service,

LIIA = Immediate liquidity transfer -
intra-service,

LIPU - Immediate LT - inter-service
pull,

LAUT = Automated liquidity transfer,
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
liquidity transfer - closing of

accounts,

LCCS = Balances from Contingency

Service.
CBOs:
CONP = Connected payment,

BLKD = CB direct debit related to

seizure of funds.

Any agreed code (-word) entered in the
payment order by a CB in regards CBO.
Such codes (-words) are not validated

by CLM on content or length.
Other system-generated operations:

CCBT = EoD settlement on CB ECB

accounts,
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MCBT = EoD settlement on ECB

mirror accounts (ECB only.
Billing:

BILI = Invoice
Overnight deposit:

ODSU = Overnight deposit - setting-
up,
ODRYV = Overnight deposit —

reverse,

ODRF = Overnight deposit —

refunding,
ODIN = Overnight deposit — interest.
Marginal lending:

AMLS = Automatic marginal lending

- setting up connected payment,

AMLR = Automatic marginal lending
- reimbursement connected
payment,

MLRS = Marginal lending on
request - setting up (only till ECMS
go-live),

MLRR = Marginal lending on
request - reimbursement (only till

ECMS go-live),

MLRYV = Marginal lending on
request - reverse (only till ECMS

go-live),

MLIN = Marginal lending interest
(only one interest payment for AML
+ MLR) (only till ECMS go-live).

Minimum reserve:

MRIN = Interest on minimum

reserve,
MRPN = Penalties,

MRER = Interest on excess reserve.
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Interest on accounts:

IACP = Interest payment

|Change at table 164 — page 448

Message item Utilisation

Owner SOLADESTXXX

/Document/BkToCstmrStmt/Stmt/Acct/Ownr/Id/Orgld/AnyBIC

152 EUROSYSTEM UPDATE [internal review / JIRA CSLD 487]: page 404 - 414 (CLM UDFS-
chapter 12.2.14.3 camt054 — The message in business context)

Change at table 176 — page 405

[...]. reduced by EUR 2100,000 for the account [...]..

Message item Utilisation
[-]
Notification
Identification ©LM-p0090020uc054b002-
BAHId

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Id
Value Date 2019-10-08
/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/ValDt/Dt
Amount Details Amount EUR 2100000
/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/AmtDtls/PrtryAmt/Amt
[.]

| Change at table 177 — page 407
Message item Utilisation
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[..]

Notification

Identification CEM-pOO9bE40UC054b004-
BAHId

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Id

Value Date 2019-10-09

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/ValDt/Dt

L]

| Change at table 178 — page 409

Message item Utilisation

[..]

Notification

Identification Ouc054b050-
BAHId

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Id

Value Date 2019-10-08

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/ValDt/Dt

L]

| Change at table 180 — page 411

Message item Utilisation

[..]

Notification

Identification Ouc054b064-

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Id BAHId
2019-10-08

Value Date
/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/ValDt/Dt

L]
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Change at table 181 — page 413

The camt.054 always indicates the change to the credit line value (‘delta’ value)ameunt)—irrespective-of- thefact

is busi . | | ", _

Message item

Utilisation

Notification
Identification Ouc054b065-BAHIdCLM-
/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Id €998b06s

2019-10-08

Value Date

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/ValDt/Dt

L]

Change at table 171 — page 475

In  this usage

a CLM Account (with ID

MDEEURCOBADEFFXXXCOBADEFEXXX of a debit of EUR 18,500 which has been taken from that account,

resulting from the settlement of a Billing direct debit order. The Credit of this invoiced amount is at the CB

‘MARKDEFEXXX".

Message item Utilisation

(-]

Notification

Identification Ouc054b068-
BAHId

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Id e

Value Date 2019-10-07

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/ValDt/Dt

Creditor BIC MARKDEFFXX
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/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDtls/TxDtls/RItdPties/Cdtr/Pty/Id/Orgld/Any X

BIC

Instructing Agent BIC MARKDEFFXX
/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/Ntry Dtls/TxDtls/RItdAgts/InstgAgt/Fininstnid/BIC X

FI

L]

New example 073

Usage case: Automatic Marginal Lending (AMLS) (Scenario 073)

In this example, CLM is advising the owner of a CLM account (Id “MDEEURCOBADEFFXXXCOBADEFFXXX") of
a credit of EUR117000 which has been made to that account. The AmountDetails block advises that the credit line

has also been reduced by EUR117000 for the account.

Message item Utilisation
Group Header
Message ldentification NONREF

/Document/BkToCstmrDbtCdtNtfctn/GrpHdr/Msgld

Creation Date Time

/Document/BkToCstmrDbtCdtNtfctn/GrpHdr/CreDtTm

2019-10-07T18:39:02.000+00:00

Notification

Identification

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Id

Ouc054b073CS-BAHId

Account

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Acct/Id/Othr/Id

MDEEURCOBADEFFXXXCOBADEFF
XXX

Entry Reference

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryRef

CLM-AMLSbO073

Amount

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/Amt

EUR 117000.00

Credit Debit Indicator

CRDT

248




T2/T2S Consolidation CSLD-0062-UDFS

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/CdtDbtind

Status BOOK

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/Sts/Cd

Booking Date 2019-10-07T18:39:01.000+00:00

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/BookgDt/DtTm

Value Date 2019-10-07

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/ValDt/Dt

Code PMNT

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/BKTxCd/Prtry/Cd

Amount Details Type AMLS

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/AmtDtls/PrtryAmt/Tp

Amount Details Amount EUR 117000.00

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/AmtDtls/PrtryAmt/Amt

End To End ID EDAMLSb073-E2EId

Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/NtryDtls/TxDtls/Refs/End
ToEndld

Local Instrument AMLS

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDtls/TxDtls/Lclinstrm/
Prtry

Table xxx - BankToCustomerDebitCreditNotification (camt.054) — usage case automatic marginal lending
(AMLS to account holder) (Scenario 073)

Usage case example: camt.054_CLM_CreditNotification_AMLS_bs073.xml

In this example, CLM is advising the CB owner of a marginal lending account (Id “LDEEURCOBADEFFXXX0001")
of a debit of EUR117000 which has been made to that account.

Message item Utilisation

Group Header

Message ldentification NONREF

/Document/BkToCstmrDbtCdtNtfctn/GrpHdr/Msgld
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Creation Date Time

/Document/BkToCstmrDbtCdtNtfctn/GrpHdr/CreDtTm

2019-10-
07T18:39:02.000+00:00

Notification

Identification

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Id

Ouc054b073DS-BAHId

Account

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Acct/Id/Othr/Id

LDEEURCOBADEFFXXX0001

Entry Reference

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryRef

CLM-AMLSbO073

Amount

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/Amt

EUR 117000.00

Credit Debit Indicator DBIT
/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/CdtDbtind

Status BOOK
/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/Sts/Cd

Booking Date 2019-10-

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/BookgDt/DtTm

07T18:39:01.000+00:00

Value Date 2019-10-07
/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/ValDt/Dt

Code PMNT
/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/BkTxCd/Prtry/Cd

Amount Details Type AMLS

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/AmtDtls/PriryAmt/Tp

Amount Details Amount

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/AmtDtls/Prtry Amt/Amt

EUR 117000.00

End To End ID

Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/NtryDtls/TxDtls/Refs/EndToEndid

EDAMLSbO073-E2EId
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Local Instrument AMLS

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/Ntry Dtls/TxDtls/Lclinstrm/Prtry

Table xxx - BankToCustomerDebitCreditNotification (camt.054) — usage case automatic marginal lending
(AMLS to CB) (Scenario 073)

Usage case example: camt.054_CLM_DebitNotification_AMLS _bs073.xml

Usage case: Automatic Marginal Lending (AMLR) (Scenario 073)

In this example, CLM is advising the owner of a CLM account (Id “MDEEURCOBADEFFXXXCOBADEFFXXX") of
a debit of EUR117000, which has been taken from that account. The AmountDetails block advises that the credit
line has also been increased by EUR117000 for the account.

Message item Utilisation

Group Header

Message ldentification NONREF

/Document/BkToCstmrDbtCdtNtfctn/GrpHdr/Msgld

Creation Date Time 2019-10-07T19:15:02.000+00:00

/Document/BkToCstmrDbtCdtNtfctn/GrpHdr/CreDtTm

Notification

Identification Ouc054b073DR-BAHId

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Id

Account MDEEURCOBADEFFXXXCOBADEFF

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Acct/Id/Othr/Id XXX

Entry Reference CLM-AMLRbO073

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryRef

Amount EUR 117000.00

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/Amt

Credit Debit Indicator DBIT

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/CdtDbtind

Status BOOK

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/Sts/Cd
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Booking Date 2019-10-07T19:15:01.000+00:00

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/BookgDt/DtTm

Value Date 2019-10-08

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/ValDt/Dt

Code PMNT

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/BkTxCd/Prtry/Cd

Amount Details Type AMLR

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/AmtDtls/PrtryAmt/Tp

Amount Details Amount EUR 117000.00

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/AmtDtls/Prtry Amt/Amt

End To End ID SDAMLRbO73-E2EId

Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/NtryDtls/TxDtls/Refs/End
ToEndld

Local Instrument AMLR

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDtls/TxDtls/Lclinstrm/
Prtry

Table xxx - BankToCustomerDebitCreditNotification (camt.054) — usage case automatic marginal lending
(AMLR to account holder) (Scenario 073)

Usage case example: camt.054_CLM_DebitNotification_AMLR_bs073.xml

In this example, CLM is advising the CB owner of a marginal lending account (Id “LDEEURCOBADEFFXXX0001")
of a credit of EUR117000 which has been made to that account.

Message item Utilisation

Group Header

Message ldentification NONREF

/Document/BkToCstmrDbtCdtNtfctn/GrpHdr/Msgld

Creation Date Time 2019-10-

/Document/BkToCstmrDbtCdtNtfctn/GrpHdr/CreDtTm 07T19:15:02.000+00-00
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Notification

Identification

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Id

Ouc054b073CR-BAHId

Account

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Acct/Id/Othr/Id

LDEEURCOBADEFFXXX0001

Entry Reference

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryRef

CLM-AMLRb073

Amount

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/Amt

EUR 117000.00

Credit Debit Indicator CRDT
/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/CdtDbtind

Status BOOK
/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/Sts/Cd

Booking Date 2019-10-

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/BookgDt/DtTm

07T719:15:01.000+00:00

Value Date 2019-10-08
/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/ValDt/Dt

Code PMNT
/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/BKTxCd/Prtry/Cd

Amount Details Type AMLR

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/AmtDtls/PriryAmt/Tp

Amount Details Amount

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/AmtDtls/Prtry Amt/Amt

EUR 117000.00

End To End ID

Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/NtryDtls/TxDtls/Refs/EndToEndld

SDAMLRbO73-E2EId

Local Instrument

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDtls/TxDtls/Lclinstrm/Prtry

AMLR
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Table xxx - BankToCustomerDebitCreditNotification (camt.054) — usage case automatic marginal lending

(AMLR to CB) (Scenario 073)

Usage case example: camt.054_CLM_CreditNotification_AMLR_bs073.xml

Usage case: Automatic Marginal Lending (MLIN) (Scenario 073)

In this example, CLM is advising the PB owner of an interest amount debited from their default MCA, in respect of

interest due from marginal lending.

Message item Utilisation
Group Header
Message ldentification NONREF

/Document/BkToCstmrDbtCdtNtfctn/GrpHdr/Msgld

Creation Date Time

/Document/BkToCstmrDbtCdtNtfctn/GrpHdr/CreDtTm

2019-10-08T08:00:01.000+00:00

Notification

Identification

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Id

Ouc054b073DI-BAHId

Account

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Acct/Id/Othr/Id

MDEEURCOBADEFFXXXCOBADEFF
XXX

Entry Reference

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryRef

CLM-MLINbO73

Amount EUR 117.00
/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/Amt

Credit Debit Indicator DBIT
/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/CdtDbtind

Status BOOK

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/Sts/Cd

Booking Date

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/BookgDt/DtTm

2019-10-08T08:00:00.000+00:00

Value Date

2019-10-08
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/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/ValDt/Dt

Code PMNT

/Document/BkToCstmrDbtCdtNtfctnNtfctn/Ntry/BKTxCd/Prtry/Cd

End To End ID EDAMLIbO73-E2EId

Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/NtryDtls/TxDtls/Refs/End
ToEndld

Local Instrument MLIN

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDtls/TxDtls/Lclinstrm/

Prtry

Table xxx - BankToCustomerDebitCreditNotification (camt.054) — usage case automatic marginal lending
(MLIN to account holder) (Scenario 073)

Usage case example: camt.054_CLM_DebitNotification_MLIN_bs073.xml

In this example, CLM is advising the CB owner of an interest amount credited to their marginal lending account for

a particular PB, in respect of interest due from marginal lending.

Message item Utilisation

Group Header

Message ldentification NONREF

/Document/BkToCstmrDbtCdtNtfctn/GrpHdr/Msgld

Creation Date Time 2019-10-
08T08:00:01.000+00:00

/Document/BkToCstmrDbtCdtNtfctn/GrpHdr/CreDtTm

Notification

Identification Ouc054b073CI-BAHId

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Id

Account LDEEURCOBADEFFXXX

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Acct/Id/Othr/Id 0001

Entry Reference CLM-MLINbO73

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryRef
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/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/Sts/Cd

Amount EUR 117.00
/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/Amt

Credit Debit Indicator CRDT
/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/CdtDbtind

Status BOOK

Booking Date

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/BookgDt/DtTm

CLM-MLINbO73

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/BKTxCd/Prtry/Cd

Value Date 2019-10-08
/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/ValDt/Dt
Code PMNT

End To End ID

Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/NtryDtls/TxDtls/Refs/EndToEndId

EDAMLIbO73-E2EId

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDtls/TxDtls/Lclinstrm/Prtry

Related Parties Debtor BIC COBADEFFXXX
/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDtls/TxDtls/RItdPties/Dbtr/Pty/ld/

Orgld/AnyBIC

Local Instrument MLIN

Table xxx - BankToCustomerDebitCreditNotification (camt.054) — usage case automatic marginal lending

(MLIN to CB) (Scenario 073)

Usage case example: camt.054_CLM_CreditNotification_MLIN_bs073.xml

153 EUROSYSTEM UPDATE [JIRA CSLD-651]: page 416 - 478 (CLM UDFS-chapter 12.3.1.3

head.001 — The message in business context

|Change at table 182 — page 416 - 417

Message item Utilisation
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From

Clearing System Member Identification Clearing-system-identification-is-used-to-indicate-system-user

/Document/AppHdr/Fr/Flld/Fininstnld/Clr | reference—tn-an-outbound-message-itwill-notfilled-by-CLM-

SysMmbld/Mmbld The clearing system member identification is used to indicate system

user reference in inbound messages and is a logical piece of

information that allows the identification of one system user in the

reference data for a privilege check. Clearing system member

identification must be present on BAH level in the case of a single

message. In case of outbound messages, clearing system member

identification is not present.

[..]

Header Details

[.]

Signature Certificate which identifies the business sending user in combination

with the Clearing system member identification for single messages.

/Document/AppHdr/Sgntr
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 single messages.

154 EUROSYSTEM UPDATE [JIRA CSLD-651]: page 422 (CLM UDFS-chapter 12.3.2.3 head.002
— The message in business context

|Change at table 186 — page 422 - 484

Message item Utilisation

From

[..]

System User The system user reference is a logical piece of information that allows

/Document/Xchg/PyldDesc/ApplSpcfcinf | the identification of one system user in the reference data for a
/SysUsr privilege check. System-usershould-bepresentonBAH levelinthe
2 sinal . : . -

the BFH:The provision of the system user reference is mandatory for

inbound BFH and replaces the use of Clearing system member
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identification at BAH level. If the Clearing system member identification

is additionally provided on BAH level, the BFH user will be used and

the BAH user will be ignored.

Signature Certificate, which identifies the business sending user in combination

/Document/Xchg/PyldDesc/ApplSpcfeinf with the system user for files. The signature is part of the file header
/Sgntr (BEH). It is over the list of BAHs, ISO 20022 messages and their
head.003 wrappers. If the signature is additionally provided on BAH-

level within the single message, the BFH signature will be used and

the BAH signature it-will be ignored.

155 EUROSYSTEM UPDATE [internal review / JIRA CSLD 528]: page 427 - 434 (CLM UDFS-
chapter 13.1.1.3 camt029 — The message in business context)

Change at table xxx

Message item Utilisation
(-]

lati .
Reasen comMp

|Change text at Usage case — scenario 004 —page 430

In this usage example, CLM is advising the business sender of a previous FIToFIPaymentCancellationRequest
(camt.056) [} Error! Bookmark not defined.] that the cancellation request has been rejected and the payment

remains eligible for settlement. The reason for rejection is provided, in this case code “E053” with a description of

“No payment found”, because the original amount was 285000, whereas the amount for the cancellation request is

2850. Therefore no matching between payment and cancellation request is possible. To ensure clarity, the

ResolutionOfinvestigation (camt.029) [ Error! Bookmark not defined.] message includes several data copied
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from the requesting FIToFIPaymentCancellationRequest (camt.056) [} Error! Bookmark not defined.] message:

the original message ID, the original end-to-end identification and the UETR. The message was created and sent

on 7 October at 15:01 CET, one minute after the inbound FIToFIPaymentCancellationRequest (camt.056) [} Error!

Bookmark not defined.] was sent.

Change at table xxx |

Message item Utilisation
[...]

; i .

Reason comp

|Change text at Usage case — scenario 007 —page 433

In this usage example, CLM is advising the business sender of a previous FIToFIPaymentCancellationRequest
(camt.056) [} Error! Bookmark not defined.] that the cancellation request has been rejected and the direct debit

remains eligible for settlement. The reason for rejection is provided, in this case code “E053” with a description of

“No payment found”, because the original amount was 47000, whereas the amount for the cancellation request is

470. Therefore no matching between payment and cancellation request is possible. To ensure clarity, the

ResolutionOfInvestigation (camt.029) [} Error! Bookmark not defined.] message includes several data copied

from the requesting EIToFIPaymentCancellationRequest (camt.056) [} Error! Bookmark not defined.] message:

the original message ID, the original end-to-end identification and the UETR. The message was created and sent

on 7 October at 15:01 CET, one minute after the inbound FIToFIPaymentCancellationRequest (camt.056) [} Error!

Bookmark not defined.] was sent.

156 EUROSYSTEM UPDATE [internal review ]: page 436 (CLM UDFS-chapter 13.1.2.3 camt.053
— The message in business context)

Message item Utilisation

[--]

Page-Number Segquence-number-of-the-statementof-account
/Decument/BkToCstmrStmt/GrpHdriMsgPgntn/PghNb essage-within-the-set-of-divided-messages
Last Page Indicator Indicatorfor-last statement of-account-message
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/Document/BkToCstmrStmt/GrpHdr/MsgPgntn/LastPgind

Statement

Account Mandatory-field-if-not-provided-by-the-settlement

/Document/BkToCstmrStmt/Stmt/Acct/Id/Othr/Id service the-accountidentification-is-filed-with
ACCOUNT-NOTEOUND”

Account number of reported account

157 EUROSYSTEM UPDATE [internal review]: page 444 (CLM UDFS-chapter 13.1.3.3 camt.056
— The message in business context)

|Change text at Usage case — scenario 004 —page 444

In this usage example, the business sender (CB) has requested that a previously instructed payment (with UETR:
“e009b004-59c5-41e9-bedc-d45102fc201e”) should be revoked and therefore never able to reach settlement. To
ensure the correct payment is identified, the cancellation includes several data from the original pacs.009
message: the BAH-BizMsgld, the end-to-end identification, the payment amount (EUR 2850,600) and the
settlement date (2019-10-08). The message was created and sent on 7 October at 15:00. Therefore it is expected

that the payment (sent at 14:15 on 7 October) has not yet settled.

Change at table 198 — page 445

Message item Utilisation

[.]

Original Interbank Settlement Amount EUR 285000

/Document/FIToFIPMtCxIReg/Undrlyg/TxInf/OrgnlintrBkSttlmAmt

[.]

|Change text at Usage case — scenario 007 —page 447

In this usage example, the business sender (CB) has requested that a previously instructed direct debit (with
UETR: “e010b007-59c5-41e9-be4dc-d45102fc201e”) should be revoked and therefore never able to reach
settlement. To ensure the correct direct debit movement is identified, the cancellation includes several data from

the original pacs.010 message: the BAH-BizMsgld, the end-to-end identification, the payment amount (EUR
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470;000) and the settlement date (2019-10-09). The message was created and sent on 7 October at 15:00.

Therefore it is expected that the direct debit (sent at 09:00 on 7 October) has not yet settled.

|Change at table 200 — page 448

Message item

Utilisation

[..]

Original Interbank Settlement Amount
/Document/FIToFIPMtCxIReg/Undrlyg/TxInf/OrgnlintrBkSttlmAmt

EUR 470006

[..]

158 EUROSYSTEM UPDATE [internal review]: page 456 (CLM UDFS-chapter 13.3.2.3 camt.998

— The message in business context)

|Change at table 206 — page 456

Message item

Utilisation

[.]

Type
/Document/PrtryMsg/PrtryData/Tp

Always "GetPenaltyinimumReserve".

[.]

159 EUROSYSTEM UPDATE [ECB JIRA 726]: page 470 (CLM UDFS-chapter 13.3.5.3 camt.998 —

The message in business context)

|Change at table 213 — page 470

Message item

Utilisation

[.]

Number Of ltems

/Document/PrtryMsg/PrtryData/Data/PrtryData/NbOfltms

Current number of the item
A single XML message for each account

balance has to be sent. Not used in CLM.
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Total Number Of Items Total number of items
/Document/PrtryMsg/PrtryData/Data/PrtryData/TotNbOfltms A single XML message for each account
balance has to be sent. Not used in CLM.

160 EUROSYSTEM UPDATE [internal review]: page 472 (CLM UDFS-chapter 13.3.6.3 camt.998
— The message in business context)

|Change at table 214 — page 472

Message item Utilisation

[..]

Type Always

/Document/PrtryMsg/PrtryData/Tp "ReturnPeriodiclnformationMinimumResere"
[..]

161 EUROSYSTEM UPDATE [JIRA CSLD 515]: page 497 (CLM UDFS-chapter 13.4.2.3 pacs.009
— The message in business context)

|Change at table 228 - page 497

Message item Utilisation

[..]

Interbank Settlement Date Date relevant for settlement in CLM.

Document/FICAtTrf/CdtTrfTxInf/IntrBkSttimDt CLM only accepts the current business

date, or a future business date as allowed

by the CLM future date parameter.

If the settlement date is not a CLM

business day for the indicated currency the

payment order will be rejected

immediately.
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162 EUROSYSTEM UPDATE [JIRA CSLD 515]: page 507 (CLM UDFS-chapter 13.4.3.3 pacs.010

— The message in business context)

|Change at table 233 - page 507

Message item

Utilisation

[.]

Interbank Settlement Date

/Document/FIDrctDbt/Cdtinstr/DrctDbtTxInf/IntrBkSttimDt

Date relevant for settlement in CLM.

CLM only accepts the current business

date, or a future business date as allowed

by the CLM future date parameter.

If the settlement date is not a CLM

business day for the indicated currency the

payment order will be rejected

immediately.

A-paymentordercan-be-sentforthe
. : .
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163 EUROSYSTEM UPDATE [RealBICs]: pages 517-519 (CLM UDFS-chapter 14.1.3 Message

type 1: file with multiple ISO 20022 messages)

|Rep|ace figure 93 (comprises 4 images) with 4 images below

<Xchg, xmlns="urn;ise:std;150320022: Lech; xsd:ORAFT 2N 20,002,001, 01">
<PyldDesc>
<PyldDtls>
<pyldidr>Inhee2be11-Flerd</pyldidr>
<CreDtANdTm>2019-10-07T11:40:00+00: 00</CreDtAndTm>
</PyldDtls>
<Applspcfelnf>
<SysUsr>BizSenderb@11UserId</Sysusr>
<sgnir>
<ds:signature Id="_8Af&29dd-bb2c-4207-beba-c3edb7d17444" xmlns:ds="http://www.w3.org/2000/09/xmldsigs">
<ds:signedinfo>

<ds:CanenicalizationMethod Algorithm="http://www.w3.org/2001/10/xml-exc-c14n#"/>
<ds:signaturemethod Algorithm="http://www.w3.org/2001/04/xmldsig-more#rsa-sha256"/>

<ds:Reference URI="#_f6fa91c7-ee9f-4702-8f08-820bd7aB6ac2">
<ds;Transforms>
<dsiTransform Algorithm="http://www.w3.org/2001/10/xml-exc-cl14n#"/>
</ds:Transforms>
<ds:DigestMethod Algorithm="http://www.w3.0rg/2001/04/xmlenc#sha256"/>
<ds:DigestValue>wFOmYpRXS6RAOX0dr1ZKfmv3Tzad jvWwweAafgeefdogu=</ds:Digestvalue>
</ds;Reference>
<ds;Reference, URI="
<ds;:Transforms>
<ds:Transform Algorithm="http://www.w3.org/20ee/e9/xmldsig#enveloped-signature”/>
<ds:Transform Algorithm="http://www.w3.0rg/2001/10/xml-exc-clian#"/>
</ds;Transforms>
<ds;DigestMethod Algorithm="http://www.w3.org/2ee1/e4/xmlenc#sha2s6"/>
<ds;DigestValue>LQskTiMksb6iyqwCmAAs /ZKdINkwI@68Kukx9IP/U=</ds:Digestvalue>

</ds;Reference,
</ds;SignedInfo>

<ds;Signaturevalue>rLCX6pUz TEYGAHMNU/NeczFwbXVgncgys jmhChNNSXjbUBCqIeytFM3XIFvPocqqTx2ZsPE+GAEBIXFBb2xe7j8
Z1mgTWEEUU3uvofKjN7Lo4ZnIauQxPUBSEYGECp7K+YtAwWQ31bfq2a/mWPQbBeCSfUsCwrn/Nxf/6q6Pp0+MiMWbWOjaAmgF nkqv3pFvhmFPPWC1AuUReS/
RMLZrGYVSBiBgxkv71D71jTbbbZIzWfwlHK@z7fdzIal0wUzi+9mst858kIECVX7QhbBAK8PXBSVRGaullbMIGIRHWEESTENEY15rSvpfRODEWUSIGU

+LgVISuL3g+GxpWhYTS+MI/A==</ds:SignatureValue>

<ds;KeyInfo 1d="_fefao1c7-ee9f-4702-8f08-820bd7a86ac2">
<ds;:Xs5e9Data>

<ds;X589Certificate>MIIDBDCCArigAWIBAgIBBTANBgkqhkiGOWBBAQSFADBMMQSWCQYDVQQGEWIGU jecMBOGAIUECEWTS2VSh
mvjdGlzLU9wZWSUcnVZdDEFMBOGALUEAWWWT 3B1b1RydXNeIFR] c30g0@EgUBhBMjACFWBXM ] EXMTUWMDU3MZVaFWaxXNDEXMTUWMDU3MZVaMFEXCZATB
gNVBAYTAkIUHQBHDQYDVQQKDAZPIFRFU1QXEJAQBgNVBAsMCUQVIFRFUIQgMJESMBAGAIUEwaJT1UgVEVTVCRXHRAngYDVQQDDRdUZXNGIENOMIIBI
8 Z Z AhlnxxnR2EP1hRNP7 RnnksquHJggi&zﬁggTEhfthte§§gH

X?xosGHJGd?zNme azViH aTSXSxaxuoﬁdkchS aDOVYXUAHT tM2qYNpaF KkTGbASD?I 5362TBYawCE48kohu2/pvInG3jikAceudofoogEQed
+hW2IxkN@1mRmxPunKYoZwWvn3ggL/QQ1H/ygekBdpLG2qmIUmO9cvyVdy cABW+5R56NYR42XVRCbS6rvISQcbnbsrvkebmslGado/qnKvxcthXstt3Tqe
q+kZ1CIHDOISF8ZDQKUIFXMEgSurt/OHQIDAQABOAGWMIGEMBOGAIUADEQWBBRS JehOf8/t06YtFO4hEYcc1COZOTAFBENVHSMEGDAWEBRRCVObAGT 2
bglTCZeMpE7ji+fpTARBglghkgBhvhCAQEEBAMCBAAWDEYDVROPAQH/ BAQDAZbAMEEGALUdHWRBMDEWP aA70DMGN2ZhedHAGL y9wa2 18ZXNOLMOWZWSac
nvzdcsib2evT3BlblRydxnNex1R1c3RFQeF fuehBMiS jcmwwDOY IKoZ IhycNAQELBOADEEEBAGMAU3Y02Z9F f1FLX/DHVcWETSotZ1ayt1iHdycEtvhiy
24vcXIzwBuHbfopVU91XZFuxXjG1255yksKasRHFUVPQAryAMGZMUW+0E JVF jupV54jrevkaELq2t60yES2CHgvv1HyL125CIWG JDEMAZGNIZ 2wdRr4f
M, nZNSE NZ+Z7kcZNTSL9zZDWYXob5PUBVERTXMhWPItngz8018NGGDVQI jtnbgcsSgDchRMYy4I0U

u9zZM2Imax5) ITs2GxY/IH02E1L250IuVn NS FEXBPXRSTKYNZ 1.
bBUK7RAIpGAaR/5RKaMk@6DLHXIteXfmsKfLyDg3H8B+eHef1IWCeYMnvgk755EVNE=</ds: X589Certificate>
</ds;X589Data>
</ds;KeyInfor
</ds;signature>
</sgntr>
<TtINbOfDocs>1</TtINbOfDocs >
</ApplspcfcInf>

<PyldTpDtls>
<Tp>15020022¢/Tp>

</PyldTpDtls>
</PyldDesc>
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<Pyld>
<BizData xmlns="urn;iso:std:is0:20022:tech;:xsd:head.203.001.01">
<AppHdr xmlns="urn;j 1is0: ; i ; .01"
<Fr>
<FIId>
<Einipstnlid>
<BICFI>COBAEFFXXX</BICFI>
<ClrsysMmbId>
<MmbId>BizSenderbeleUserId</MmbId>
</C1rsyshmbId>
</FinInstnId>
</FI1d>
</Fr>
<To>
<FIId>
<FinInstnId>
<BICFI>TRGTXEPMCLM</BICFI>
</FinInstnid>
</F11d>
</To>
<BizMsgldr>Incesebele-BAHId</BizMsgldr>
<MsgDefIdr>camt.@50.001.05</Msghefldr>
<Crent>2019-10-87T713:05:00Z</Crebt>
</AppHdr>
<Document xmlns="urn;iso:std:isp:20022;tech:xsdicant,050.001.05">
<Lgdtycdtirf>
<MsgHdr>
<MsgId>NONREF</MsgId>
</MsgHdr>
<Lgdtycdtirf>
<LgdtyTrfid>
<EndToendid>Incesebese-e2e1d</Endioendid>
</LadtyIrfId>

<CdtrAcct>
<Id>
<athr>
<Id>MDEEURSOLADESTXXXSOLADESTXXX</Id>
</othr>
</1d>
</Sdtracct>
<TIrf >
<AmtWthCcy Ccy="EUR">100000.80</AmtWthCcy>
</Trfdamt>
<DbtrAcct>
<Id>
<0thr>
<1d>MDEEURCOBADE FFXXXCOBADEFFXXX</1d>
</othr»
</1d>»
</Dbtracct>
</LgdtycdtTrf>
</LgdtyCdtirf>
</Document >
</BizData>
</pPyld>
</Xchg>

>
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164 EUROSYSTEM UPDATE [RealBICs]: page 521 (CLM UDFS-chapter 14.1.4 Message type 2:
single ISO 20022 message)

|Rep|ace figure 95 with the image below

<AppHdr xmlns="urn;iso:std:isp:20022:tech:xsd:head.@01.001,01"> )
<Fr>
<F1Id>
<FinInstnld>
<BICFI>MARKDEFFXXX</BICFI>
<clrsyshabId>
<MmbId>BizSenderbeesuserId</MmbId>
</¢1rsyshmbid>
</EinInstnId>
</E11d> Reference
</Fr>
<To> — tathe BAH,
<E11d> leaa the
<FinInstnid> signature
<BICFI>TRGTXEPMCLM</BICFI>
</Eininstnid>
</F1ld>
</To>
<BizMsgldr>Inp@e9bees-BAHId</BizMspldr>
<MsgDefIdr>pacs.009.001.08</MsgDefIdr>
<CreDt>2019-10-87T10:00:00Z</Credt>
<sgntr>...</sgntr>
</AppHdr> —

Replace figure 96 with the image below

<Document xmlns="urn;iso:std;is0:20022:tech:xsd:camt,050.001,05" R
<Ladtycdtin>
<Msgdr>
<MsgId>NONREF</MsgId>
</MsgHdr>
<LgdtycdtTrf>
<Ladtytrfid>
<EndToEnd1d>Incesebese-E261d</EndToEndId>
</LqdtyTrf1d>
<Cdtracct>
<Id>
<0thr>
<Id>MDEEURSOLADESTXXXSOLADESTXXX</Id> The application will

</othr> provide the signature
</1d>

g==_|  API with the relevant
</Cdtracct>

<Irfdamt> messag

<AmtWthCcy Coy="EUR">100000.00</AmtWthCcy>
</Trfdamt>
<DbtrAcct>

<1d>
<Othr>
<Td>MDEEURCOBADEFFXXXCOBADEFFXXX</Id>
</othr>
</1d>
</Dbtracct>
</Lgdtycdtine>

</LagdtyCdtTrf>
</Document>

266



T2/T2S Consolidation

CSLD-0062-UDFS

Replace figure 97 (comprises 4 images) with 4 images below

<AppHdr xmlns="urn:iso:std:1s0:20022:tech:xsd:head.081.601.01">
<Fr>
<FI11d>
<EinInsinid>
<BICFI>MARKADEFFXXX</BICFI>»
<ClrSysMmbId>
<MmbId>BizSenderbeesuserId</MmbId>

</ClrsysMmbid>
</FinInstnld>»

</F11d>
</Fr>
<To>»
<FIId>
<FinInstnId>
<BICFI>TRGTXEPMCLM</BICFI>
</FinInstnId>»
</F1Id>
</To>
<BizMsgldr>Inpe5eb321-BAHId</BizMsgldr>
<MsgDeflIdr>camt.050.001.05</MsgDefIdr>
<CreDt>2019-10-07T10:00:00Z</CreDt>

<sgntr>
<ds;Signature Id="_beddd7de-c63a-43a6-9b62-f69290939eb6"” xmlns:ds="http://www.w3.0rg/2000/09/xmldsigt">
<ds:SignedInfo>
<ds;CanonicalizationMethod Algorithm="http://www.w3.org/2001/10/xml-exc-c14n#"/>
<ds:SignatureMethod Algorithm="http://www.w3.org/2001/04/xmldsig-more#rsa-sha256"/>
<ds:Reference URI="# 98742d60-2afc-4fa7-a731-828756ced7b1">
<dsiTransforms>
<ds;Transform Algorithm="http://www.w3.org/2001/18/xml-exc-clian#"/>
<fds;Iransforms>
¢ds;DigestMethod Algorithm="http://www.w3.org/2001/04/xmlenc#sha256"/>
<ds:DigestValue>ve/xxu+qkEVUH5i9uVdBHOXOp6+XDsAN/ iHxH+UiMGo=</ds:Digestvalue>
¢</ds;Refer. >
<ds:Reference URI="">
<ds:Transforms>
<ds:Transform Algorithm="http://www.w3.org/2000/09/xmldsig#enveloped-signature”/>
<ds:Transform Algorithm="http://www.w3.0rg/2001/18/xml-exc-clian#"/>
<fds:Transforms>»
¢ds;DigestMethod Algorithm="http://www.w3.org/2001/04/xmlenc#sha2s6"/>
<ds;Digestvalue>hWGkHPUSIMYXeAKFYyaMOFWYqew2pi+BYnYvHEwWM/Z8=</ds:DigestValue>
</ds;Reference>
¢ds:Reference>
<ds:Transforms>
<ds;T m Algorithm="http://www.w3.org/2001/10/xml-exc-clldn#"/>
</ds;Transforms>
<ds;DigestMethod Algorithm="http://www.w3.org/2061/64/xmlenc#sha256"/>
<ds;Digestvalue>1@eHeNdIM1v177MeHZF smPOIBMYvdPXVURCR77hAgUg=</ds:Digestvalue>
</ds;Ref
</ds;Ssignedinfo>
<ds;Signaturevalue>HllityLicuuSdrRrzuSCFxk56GZ3LD@ONEPCrXkfWius4y@zA3P2reAlelcYIdueY8niol EveZevkvsaztebbHvERRa
WmU+3f13x4vTHSg8WERY10LPErRbTNCNOr3Nb/hxeBj6Rztv3vR+ g+ I¥21y3pkTIAb80IhQokcauarcwgGEMAWM3UjK31j796Ldi7ddvHohgWlgHXz
didefcONatYnIXZrw/770UnBecimzdyqlvColSrilasCeLHFdbeudgBivItQ(CDl/So9MkrweVNUXohyv5L31313fNI9gmM10C/ZIGLIHLFOSyI7GokR
sypd1YWFQvNNhulOupanRA==</ds;: SignatureValue>
<ds;KeyInfo Id="_ f6fa9lc7-eeof-4702-8f08-820bd7a86ac2">
<ds:X5@9Data>
<ds:x5e9Certificate>MIIDODCCArigAWIBAEIBBTANBEkqhkiGIWOBAQSFADBMMQSWCQYDVQQGEWIGUjecMBOGATUECEWTS2VSbmy jd
G1ZLU9wZWSUcnVzdDE FMBBGATUEAWWWT 3B1b1RydXNBTFR1c 3QgQ@EgUBhBMjALFWOXM]EXMTUWMDU3MZVaFWOXNDEXMTUWMDU3MZVaMFgxCzZAIBENVEB
AYTAKLUMQ8wWDQYDVQQKDAZPIFRFULQXE JAQBENVBASMCUIVIFRFUL1QEM]ESMBAGAIUECwwI T1UGVEVTVCAXMRAWDEYDVQQDDAJUZXNOTENOMIIBI jANB
gkqhkiGOweBAQEFAAOCAQBAMIIBCEKCAQEALNB/112F05cVqDI12QIRsZZhATKZAhLnxxnR2EP1hRNPZGRNNksqyYMIECLL/ANNTEhftQe7AGSaWeX7x
0sGHIGd72NwmFQazVjHyaT8XSxaxUoGake 1F5QaD0vvxUAHT tM2qYNpgFyKkTGbASD7IqS 362 TBYawCE48kohU2/pvInG3jikA6eU40T90qEQed+hW2
IxkN@1mRmxPunKYoZwWvn3ggl/QQlH/ygekBdpLG2gmIUmO9cvyVdy cABW+5R56NyRA2XVRCbS56rvISQcbnbsrvkecbms 1Gdo/qnKvxcthXstt3TqGq+kz
1CTHDoJSF8ZDQKUI jXMEgsurt/OHQIDAQABDAGWMIGtMBAGA1UIDEQWBBRS Jeh0f 8/ t06YEFOAhEYCc1C0zOTAFBENVHSMEGDAWEBRRCVObAGF fzbqlT
CZeMpE7ji+fpTARBElghkgBhvhCAQEEBAMCBAAWDEYDVREPAQH/ BAQDAEbAMEEGA1UdHWRBMDBWPaA7 0DMGN2hadHAGLyIwa2leZXNeLmIwZWSacnvzd
€5jb2evT3B1b1RydXNGX1R1c3RTQEF FUBhBMiSjcmwwDQYIKoZ IThvcNAQELBQADEEEBAGMAU3Y02Z9F F1FLX/DHVCWBTS0tZlaytliHdYcEtvhiy24vc
XJzwBuHbfopVu91XZFuxXjG125SyksKasRHFUVPQAryAMGZMUW+0gjVF jupVvSajrovkaELg2t6oyES2CHQyvIHy L) z5CIW6 JDEMAZGNIZ 2wdRr4fudzM
21max5IITsZGXY/ IHD2F1155QIuvn7NS FFXBPXRSIKYNZ+Z7kczNTSLOzDWYX0obSPUBVEAF XMhWPItngzB80IBNGGDVQI jtnbgcsSghchRMVY410UbBUK
7RAJIpGAaR/SRKaMk@6DLHX 1 teXfmsK fLyDq3H8B+eHEfIIWCeYMnvqk755EVNE=</ds: X509Certificate>
</ds:X589Data>
</ds;:KeyInfo>
</ds:Signature>
</sgnie>
</AppHdr>
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<Document xmlns="urn;i
<Lgdtycdtirf>
<MsgHdr>
<MsgId>NONREF</MsgId>
</MsgHdr>
<LgdtyCdtTrf>
<LadtyTrfId>
<EndToEndId>Incesebese-E2eId</EndToEndId>
</iqdtyTrfid>
<Cdtracct>
<Id>
<gthr>
<Id>MDEEURSOLADESTXXXSOLADESTXXX</Id>
</gthr>
</1d>
</Cdtracct>
<Irfdamt>
<AmtWthCcy Coy="EUR">100000.00</AntWthCcy>
</Trfdamt >
<Dbtracct>
<Id>
<gthr>
<Id>MDEEURCOBADEFFXXXCOBADEFFXXX</Id>»
<fothr>
</Id>
</Dbtracct>
</LgdtycdtTrf>
</LgdtyCdtTrf>
</Document>

165 EUROSYSTEM UPDATE [internal review]: page 525 (CLM UDFS-chapter 14.2 Index of

validation rules and error codes)

|Review of validation rules due to testing [...] |

Updates of validation rule table please refer to attached excel file on validation rules

166 EUROSYSTEM UPDATE [ECB JIRA CSLD-669]: page 525 (CLM UDFS-chapter 14.2 Index of
validation rules and error codes)

|Change at page 605 — additional text |

Reference for all technical and business validation rules is the UDFS, including the spreadsheet published on the
ECB Website. The excel which can be dowloaded from MyStandard can help the reader understand the elements
of the message on which rules are applied, but it is not the reference in terms of validation rules: it may reference
rules which are not implemented by T2. MyStandard (online screens or spreadsheet, which are equivalent) is the
reference in term of the format definition: message structure and element multiplicity.

167 EUROSYSTEM UPDATE [UDFS v2.2] on CLM example messages

Example files deleted since v2.1 - Addendum

admi.004_CLM_SystemEventNotification_CLMOperationsRelated_example
admi.004_CLM_SystemEventNotification_RejectTime_example
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camt.998 CLM_GetValueOfMinimumReserve _bs145
camt.998 CLM_ReturnValueOfMinimumReserve_bs145
camt.998 CLM_GetValueOfMinimumReserve _bs146
camt.998 CLM_ReturnValueOfMinimumReserve_bs146

Example files inserted since v2.1 - Addendum

admi.004_CLM_SystemEventNotification_FREE_hs080
admi.004_CLM_SystemEventNotification_RJCT_bs079
camt.054_CLM_CreditNotification_AMLR_bs073
camt.054_CLM_CreditNotification_AMLS_bs073
camt.054_CLM_CreditNotification_MLIN_bs073
camt.054_CLM_DebitNotification_AMLR_hs073
camt.054_CLM_DebitNotification_AMLS_bs073
camt.054_CLM_DebitNotification_MLIN_bs073
camt.004_CLM_ReturnAccount_FLOR_bs084
camt.004_CLM_ReturnAccount_CEIL_bs084

Example files changed since v2.1 - Addendum

admi.005_CLM_ReportQueryRequest_bs066
admi.005_CLM_ReportQueryRequest_bs999
camt.003_CLM_AccountQuery_bs100
camt.003_CLM_AccountQuery bs101
camt.004_CLM_ReturnAccount_hs100
camt.005_CLM_GetTransaction_bs102
camt.005_CLM_GetTransaction_bs103
camt.006_CLM_ReturnTransaction_bs102
camt.046_CLM_CurrentReservationsQuery_bs045
camt.046_CLM_CurrentReservationsQuery_bs046
camt.047_CLM_CurrentReservationsQueryResponse_Data_bs045
camt.048_CLM_ModifyCurrentReservation_bs047
camt.049_CLM_DeleteCurrentReservation_bs048
camt.049_CLM_DeleteCurrentReservation_bs049
camt.050_CLM_LiquidityCreditTransfer MCADCA bs051
camt.050_CLM_LiquidityCreditTransfer MCADCA bs070
camt.050_CLM_LiquidityCreditTransfer_ MCAMCA_bs050
camt.050_CLM_LiquidityCreditTransfer_ MCAT2S_bs052
camt.050_CLM_LiquidityCreditTransfer_OvernightDeposit_bs053
camt.053_CLM_BankToCustomerStatement_bs999
camt.053_CLM_BankToCustomerStatement_CB_GeneralLedger_ Example
camt.053_RTGS_BankToCustomerStatement_CB_GeneralLedger_ Example
camt.053_RTGS_BankToCustomerStatement_ECB_GeneralLedger_ Example
camt.053_TIPS_BankToCustomerStatement_CB_GeneralLedger_ Example
camt.053_TIPS_BankToCustomerStatement_ECB_GeneralLedger_ Example
camt.054_CLM_CreditLineModificationNotification_bs064
camt.054_CLM_CreditLineModificationNotification_bs065
camt.054_CLM_CreditNotification_CONP_bs002
camt.054_CLM_CreditNotification_LIQT_bs050
camt.054_CLM_CreditNotification_ PMNT_bs004
camt.054_CLM_DebitNotification_Billing_bs068
camt.054_CLM_CreditLineModificationNotification_bs064
camt.054_CLM_CreditLineModificationNotification_bs065
camt.998_CLM_AuthorisePenaltyMinimumReserve_bs143
camt.998_CLM_AuthorisePenaltyMinimumReserve_bs144

camt.998 CLM_GetPenaltyMinimumReserve_bs142

camt.998 CLM_InsertBalanceMinimumReserve_bs149

camt.998 CLM_InsertBalanceMinimumReserve bs150

camt.998 CLM_InsertValueOfMinimumReserve _bs147
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camt.998 CLM_InsertValueOfMinimumReserve_bs148

camt.998 CLM_ModifyCreditLine_INCR_bs065

camt.998 CLM_ModifyCreditLine_RPLC_hs064

camt.998 CLM_ReturnPenaltyMinimumReserve_bs141

camt.998 CLM_ReturnPeriodicinformationMinimumReserve_bs151

camt.998 CLM_ReturnValueOfMinimumReserve_bs145
Inbound_camt.056_CLM_PaymentCancellationRequest_bs003
Inbound_camt.056_CLM_PaymentCancellationRequest_hs004
Inbound_camt.056_CLM_PaymentCancellationRequest_hs006
Inbound_camt.056_CLM_PaymentCancellationRequest_hs007
Inbound_head.001_CLM_BAH_(CB-to-CLM)_bs008
Inbound_head.001_CLM_BAH_(PB-to-CLM)_bs010
Inbound_pacs.009_CLM_FICreditTransferOrder_bs001
Inbound_pacs.009_CLM_FICreditTransferOrder_bs003
Inbound_pacs.009_CLM_FICreditTransferOrder_bs004
Inbound_pacs.009_CLM_FICreditTransferOrder_CONP_bs002
Inbound_pacs.010_CLM_FIDirectDebitOrder_bs005
Inbound_pacs.010_CLM_FIDirectDebitOrder_bs006
Inbound_pacs.010_CLM_FIDirectDebitOrder_bs007
Outbound_camt.029_CLM_PaymentCancellationRequestStatus_Execution_bs003
Outbound_camt.029_CLM_PaymentCancellationRequestStatus_Execution_bs006
Outbound_camt.029_CLM_PaymentCancellationRequestStatus_Rejection_bs004
Outbound_camt.029_CLM_PaymentCancellationRequestStatus_Rejection_bs007
Outbound_head.001_CLM_BAH_(CLM-to-PB)_bs009
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RTGS

168 EUROSYSTEM UPDATE [internal review]: page 35 (RTGS UDFS-chapter 1 Overview of
RTGS); BIC-DN usage

|Change of term due to different meaning |

RTGS UDFS-chapter 1 Overview of RTGS, page 35

[...] Like all other DCAs, the RTGS DCA operates on a credit balance basis only, e.g. the credit line that is on the

MCA may be used to increase the liquidity on the DCA by transferring liquidity from MCA to DCA.

169 EUROSYSTEM UPDATE [internal review]: page 38 (RTGS UDFS-chapter 2.1 Connectivity);
Correction of inconsistency between ESMIG and RTGS UDFS

|Correcti0n of inconsistency between ESMIG and RTGS UDFS |

RTGS UDFS-chapter 2.1 Connectivity, page 38
[..]

A2A connectivity

[-]

The A2A supports the following connectivity modes:
store-n-forward, message-based;
store-n-forward, file-based;
real-time, message-based.;

170 EUROSYSTEM UPDATE [ECB JIRA CSLD-329]: page 41 (RTGS UDFS-chapter 2.5
Communication between RTGS and RTGS Actors)
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.
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171 EUROSYSTEM UPDATE [JIRA CSLD-0329]: page 44 (RTGS UDFS-chapter 2.5
Communication between RTGS and RTGS Actors); BIC-DN usage

|Clarification on usage of BIC and DN

RTGS UDFES-chapter 2.5 Communication between RTGS and RTGS Actors, page 44

Link routing information on technical and business level

[...] In case there is no link defined in CRDM, the inbound message is rejected as it cannot be forwarded to the

intended business receiver.

For RTGS outbound communication, for both account BICs and multi-addressee BICs, each BIC can be linked to a

single DN but the same DN can be linked to multiple BICs. The DN is derived from the Business Receiver BIC

used in the header of the inbound message.

172 EUROSYSTEM UPDATE [internal review]: page 42 (RTGS UDFS-chapter 2.5
Communication between RTGS and RTGS Actors); Correction of inconsistency between ESMIG

and RTGS UDFS

|Correction of inconsistency between ESMIG and RTGS UDFS

RTGS UDFES-chapter 2.5 Communication between RTGS and RTGS Actors,

page 42

Table 13 - Business data and communication channels

RTGS business data exchanges

Inbound communication request

Outbound communication

response

[..]

Queries

Real-time-file-based; Real-time

message-based

Real-time message-based;+eal-
. il

[.]

173 EUROSYSTEM UPDATE [internal review]: page 41 - 42 (RTGS UDFS-chapter 2.5
Communication between RTGS and RTGS Actors); Correction of inconsistency between ESMIG

and RTGS UDFS

|Correction of inconsistency between ESMIG and RTGS UDFS

RTGS UDFES-chapter 2.5 Communication between RTGS and RTGS Actors, page 61-63
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[.]

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

store-n-forward message-based network service;
store-n-forward file-based network service;
real-time message-based network service;.

e fi ice.

Table 14 - Business data and communication channels

RTGS business data exchanges Inbound communication request

Outbound communication

response

Queries Real-time-file-based; Real-time

message-based

Real-time message-based;+eal-
. il

[.]

[..]

Possible values for a channel are:
store-n-forward message-based;
store-n-forward file-based;
real-time message-based:.

174 EUROSYSTEM UPDATE [internal review]: page 43 (RTGS UDFS-chapter 2.5
Communication between RTGS and RTGS Actors); Correction of inconsistency between ESMIG

and RTGS UDFS

|Correction of inconsistency between ESMIG and RTGS UDFS

RTGS UDFES-chapter 2.5 Communication between RTGS and RTGS Actors, page 43

Table 3 — Deduction of PTA

RTGS business data exchanges Communication channel

Deduction of PTA
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[..]

Responses to queries

Real-time message;real-time-file:
in case of time out store-n-forward

message, store-n- forward file

[...

]

175 EUROSYSTEM UPDATE [JIRA CSLD-0715]: page 43 (RTGS UDFS-chapter 2.5

Communication between RTGS and RTGS Actors, Reference to CRDM)

|Clarificati0n on the relationship of DN and PTA

RTGS UDFS-chapter 2.5 Communication between RTGS and RTGS Actors, page 43

Table 3 Deduction of PTA

A technical link will be set to CRDM UDFS v2.1.1 chapter 1.3.6 Network confirmation and add “related to DN BIC

Routing”

176 EUROSYSTEM UPDATE [internal review]: page 44 (RTGS UDFS-chapter 2.5

Communication between RTGS and RTGS Actors, RTGS platform BIC)

|Adding RTGS platform BIC

RTGS UDFS-chapter 2.5 Communication between RTGS and RTGS Actors, page 44

(]

Addressing of messages on business level when sent to RTGS

Messages which can be sent by RTGS Actors to RTGS are instructions and queries. While queries are always
addressed to the RTGS platform BIC (TRGTXEPMRTG) , the addressing of instructions depends on the underlying

business cases identified by different message types.

177 EUROSYSTEM UPDATE [internal review]: page 48 (RTGS UDFS-chapter 3.1.2 Concept of
party in RTGS; 1:1 relation between party and party type

|Clarification on 1:1 relation between party and party type

RTGS UDFS-chapter 3.1.2 Concept of party in RTGS, page 48

Each party belongs to only one of the following party types according to the above mentioned hierarchical party

model:
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178 EUROSYSTEM UPDATE [internal review]: page 48 (RTGS UDFS-chapter 3.1.2 Concept of
party in RTGS, Replacing credit transfer by liquidity transfer)

|Replacing cash transfer by liquidity transfer as payment banks are allowed to submit camt.050 to RTGS only

RTGS UDFES-chapter 3.1.2 Concept of party in RTGS, page 48

[..]

Payment banks represent RTGS Actors that own RTGS DCAs and/or RTGS sub-accounts. Payment banks are
responsible for their own liquidity management. They are responsible for instructing eash liquidity transfers and

monitoring the liquidity usage.

179 EUROSYSTEM UPDATE [JIRA CSLD-0078]: page 52 (RTGS UDFS-chapter 3.1.5
Participation for the RTGS Directory); RTGS CB Account with regard to the multi-addressee
access

|Clarificati0n that RTGS CB Accounts can have multi-addressee access

RTGS UDFS-chapter 3.1.5 Participation for the RTGS Directory, page 52

Multi-addressee access

RTGS Account Holders are able to authorise their branches and credit institutions belonging to their group to

channel payments through the linked RTGS DCA/RTGS CB Account without their involvement by

submitting/receiving cash transfers directly to/from RTGS.

The cash transfer order is settled on the linked RTGS DCA/RTGS CB Account.

180 EUROSYSTEM UPDATE [internal review]: page 55 (RTGS UDFS-chapter 3.2.1 Account
Types, Link between MCA and DCA)

|M0re accurate description of links between MCA and DCAs

RTGS UDFES-chapter 3.2.1 Account types, page 55

[..]

RTGS DCA
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A party holding at least one MCA [...] 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.?

181 EUROSYSTEM UPDATE [internal review]: page 57 (RTGS UDFS-chapter 3.2.1 Account
types; Technical Accounts in the different AS procedures

|Clarificati0n for which AS procedures AS Technical Accounts are either mandatory or optional

RTGS UDFS-chapter 3.2.1 Account types, page 57

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 be used for

transferring funds from the RTGS DCA into the ancillary system and vice versa. An AS technical account is

mandatory for AS procedures A, B, C and D and optional for AS procedure E.

182 EUROSYSTEM UPDATE [internal review]: page 55 (RTGS UDFS-chapter 3.2.1 Account
Types, Link between MCA and DCA)

|M0re accurate description of links between MCA and DCAs

RTGS UDFS-chapter 3.2.1 Account types, page 55

[..]

RTGS DCA
A party holding at least one MCA and at least one RTGS DCA must establish a one to one link between their its

default MCA {called-then—“default MCA™} and one of its RTGS DCAs.

183 EUROSYSTEM UPDATE [CSLD-0023-URD Editorial]: page 58 (RTGS UDFS-chapter 3.2.3
Functionalities — Floor/Ceiling)

|Incorporation of additional possibility of rule-based liquidity transfers

| RTGS generates a rule-based inter-service liquidity transfer order to pull cash from the MCA to be debited in CLM
(in the event the floor is breached) or push cash to the MCA to be credited in CLM (in the event the ceiling is
breached).

In case of pending CBOs in CLM an automated liquidity transfer is sent to RTGS to pull liquidity from the default RTGS DCA.
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| RTGS generates a rule-based intra-service liquidity transfer order between two RTGS accounts belonging to a
CB:

— to pull an amount of liguidity to a RTGS CB Account subject to the floor to reach a predefined target

amount (that can be different from the floor amount) on that RTGS CB Account from an RTGS DCA

belonging to a CB;

— to push an amount of liquidity from a RTGS CB Account subject to the ceiling to reach a predefined target

amount (that can be different from the ceiling amount) on that RTGS CB Account to an RTGS DCA

belonging to a CB;

— to pull an amount of liquidity to an RTGS DCA belonging to a CB subject to the floor to reach a predefined

target amount (that can be different from the floor amount) on that RTGS DCA from a RTGS CB Account;

— to push an amount of liquidity from an RTGS DCA belonging to a CB subject to the ceiling to reach a

predefined target amount (that can be different from the ceiling amount) on that RTGS DCA to a RTGS CB

Account.

The notification can be sent in A2A or U2A. Via A2A the floor and ceiling notification (ReturnAccount (camt.004)
[ 430]) is sent in case the RTGS Account Holder has chosen to be notified. Further details are provided in

chapter Breach of floor/ceiling threshold - notification [ 203].

184 EUROSYSTEM UPDATE [internal review]: page 59 (RTGS UDFS-chapter 3.2.3
Functionalities — Rule-based liquidity transfers due to queued payment orders or AS transfer
orders)

|Inc0rp0rati0n of the term Associated Liquidity Transfer Account

For each RTGS DCA, an RTGS Account Holder can define in CRDM that in case a queued urgent payment
order, an AS transfer order or a high priority payment order gets queued, RTGS generates a rule-based inter-

service liquidity transfer order to pull the needed liquidity from the linked MCA in CLM (linked through the

Associated Liquidity Transfer Account attribute).

185 EUROSYSTEM UPDATE [internal review]: page 60 (RTGS UDFS-chapter 3.2.3
Functionalities — Standing order liquidity transfer order)

|Clarificati0ns on possible account combinations added

| intra-service liquidity transfer to an AS technical account at each automated start of mandatory procedure (AS
settlement procedure D) — only applies to RTGS DCAs;

| inter-service liquidity transfer to a T2S DCA, a T2S CB account or a inanethersepvice{ke—T2S-or TIPS Account).
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186 EUROSYSTEM UPDATE [internal review]: page 61 (RTGS UDFS-chapter 3.2.3
Functionalities, Information double)

|Deletion of double information

RTGS UDFS-chapter 3.2.3 Functionalities, page 61

187 EUROSYSTEM UPDATE [internal review]: page 62 (RTGS UDFS-chapter 3.2.4 Messaging,
Editorial)

|Editorial change

RTGS UDFES-chapter 3.2.4 Messaging, page 62

[..]
Report configuration

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 downloading.

In addition, each report configuration defines the possible recipients, which can be either the report owning party
itself or the responsible CB. This information is defined at the level of the cash account and it is up to the RTGS

Actor to set up and maintain the report configuration in CRDM.

Further information on the report generation is provided in chapter RTGS report generation [[J 223].
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188 EUROSYSTEM UPDATE [internal review]: page 63 (RTGS UDFS-chapter 3.2.6 Closing of
accounts still containing a balance; Business day event

|Adaptation of business day event

RTGS UDFES-chapter 3.2.6 Closing of accounts still containing a balance, page 63

In case:

An account 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 end—of-daytime
settlement-phase of the previous business day;

then RTGS will generate a liguidity cash transfer in the Start of EOD processing.

On one side this empties the position on the account (zero balance). On the other side this balance is credited on
the default CB Account of the CB the RTGS Account Holder belongs to (see also chapter Process business day
event “Cut-off for RTGS RTS H*"Start of EoD processing"). [Link will be set-up]

If the RTGS account has a negative balance, the debtor and creditor sides are changed within this cash transfer.

This applies to all kind of cash accounts.

189 EUROSYSTEM UPDATE [internal review]: page 64 (RTGS UDFS-chapter 3.3 Types of
groups)

Groups are set up and managed exclusively in CRDM.
Queries for Banking Groups and Account Monitoring Groups are made in CLM and not in RTGS.

Figures for Banking Group and Account Monitoring Group are also deleted.

Groups are used to cluster parties or accounts for different business needs. It is possible to set up and maintain a

Banking-Group—a Liquidity Transfer Group; and a Settlement Bank Account Group and-an-Account-Menitoring
Group in RFGS-CRDM.

The following table summarises the configuration responsibilities for each reference data object related to groups in

RTGS CRDM and specifies the required communication mode:
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Liquidity Transfer Group CB accounts 24
Fozftacsani=aldas szesans e
Settlement Bank Account Group  CB accounts u2a

Table 9 - Set-up of groups for RTGS

Further details on the set-up of the various groups are provided in the CRDM UHB.
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Figure 9 - Account Monitoring Group
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190 EUROSYSTEM UPDATE [Internal review] page 71 (RTGS UDFS-chapter 3.4 Shared
reference data)

|Adding a new chapter 3.5 Local reference data

3.5 Local reference data

Backup payments

This functionality can only be used, once the responsible CB has authorised the affected RTGS DCA account
holder upon request to use this functionality.

]

191 EUROSYSTEM UPDATE [internal review]: page 71 (RTGS UDFS-chapter 3.4 Shared
reference data; change of “RTGS DCA” to “RTGS Account Holder”

|Change of term "RTGS DCA" to “RTGS account holder”

This functionality can only be used, once the responsible CB has authorised the affected RTGS BGA-account
holder upon request to use this functionality.

RTGS UDFES-chapter 3.4 Shared reference data, page 71

Table 13 Backup payments

Activity Description Responsibility

Activate backup payments Activation of backup payment for the | CB, operator
RTGS BCA account holder

Deactivate value date This allows the deactivation of the CB, operator
value date check for the selected
RTGS DCA account holder
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192 EUROSYSTEM UPDATE [Internal review] page 71 (RTGS UDFS-chapter 3.5 Interaction
between RTGS and CRDM)

|Change of chapter number due to adding of new chapter 3.5 Local reference data

3-5 3.6 Interaction between RTGS and CRDM

193 EUROSYSTEM UPDATE [internal review]: page 87 (RTGS UDFS-chapter 4.4.4.5 Cut-offs in
RTGS RTSII)

|Editorial change

RTGS UDFES-chapter 4.4.4.5 Cut-offs in RTGS RTSII, page 87

RTGS processes Events and description of the processes
[.]
. 5 : L
the linked RTGS DCAs

[.]

Execution of standing order liquidity transfer order Event (not time-based):

after last settlement attempt Execution of standing orders after last settlement

attempt in RTGS

RTGS collects and processes RTGS standing order
liquidity transfer orders defined for event Execution of
standing orders after last settlement attempt in RTGS

after all other cash transfer orders are in a final status.

Emptying sub-accounts RTGS transfers remaining liquidity from sub-accounts

to the linked RTGS DCAs

194 EUROSYSTEM UPDATE [internal review]: page 91 (RTGS UDFS-chapter 5.1.1 Overview)

Files and messages that RTGS receives from submitting actors are subject to validation checks ensuring that the
requirements for processing and settlement have been fulfilled. The validation process can be broken down into

two steps: beth a technical validation and a business validation.
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195 EUROSYSTEM UPDATE [Internal review]: page 92 (RTGS UDFS-chapter 5.1.3 Business
Validation); Clarification

When entering the cash transfer via U2A a number of pre-checks are already performed (kindly refer to the RTGS

UHB). The successful creation of a cash transfer via U2A is confirmed via a success message to the U2A user

whereas for an unsuccessful attempt the user is informed via an error notification (described in the UHB).

Nevertheless the Business Valdidations are also performed for a cash transfer initiated via U2A after the successful

creation of this cash transfer. The information to the creating party is then provided via A2A messages. Certain

exceptions exist for U2A only users.

196 EUROSYSTEM UPDATE [JIRA CSLD-0669]: page 92 (RTGS UDFS-chapter 5.1.2 Technical
validation, Reference to chapter in part Il of the UDFS)

|Reference to chapter in part Ill of the UDFS |

RTGS UDFS-chapter 5.1.2 Technical validation, page 92

RTGS performs the technical validation to the extent possible in order to report the maximum number of identifiable
errors. RTGS sends a negative ReceiptAcknowledgement (admi.007) message that reports the error(s) to the

submitting actor when the technical validation fails. Chapter Index of validation rules and error codes provides

further_information on the business rules and the respective error codes for files and messages. [link to chapter

13.1 is set-up

197 EUROSYSTEM UPDATE [internal review]: page 87 (RTGS UDFS-chapter 5.1.3 Business
validation)

The business validation is the process ensuring that the information in a message is correct for settlement-or
exeeution further processing.

198 EUROSYSTEM UPDATE [Impact of BANCO/MIB decision] page 93 (RTGS UDFS-chapter 5.2

Cash transfer orders and cash transfers in RTGS)

Proposal for updates in CLM and RTGS UDFS v2.2 to reflect the MIB/BANCO decision on cash operations in T2. |

New footnote

The following cash transfer order types can be used newfootnote:
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[.]

Table 23 - Cash transfer order types in RTGS

new footnote For cash withdrawals and lodgements in RTGS, a camt.050, a pacs.010 or pacs.009 may be

used.However, none of the RTGS cash transfer orders can rely on a reservation framework dedicated to

withdrawals and lodgements.

199 EUROSYSTEM UPDATE [JIRA CSLD-0078]: page 97 (RTGS UDFS-chapter 5.3.1.2
Payments sent from multi-addressee to an RTGS Account Holder); RTGS CB Account with

regard to the multi-addressee access

|Clarification that RTGS CB Accounts can have multi-addressee access

RTGS UDFS-chapter 5.3.1.2 Participation for the RTGS Directory, page 97

A multi-addressee is an entity that an RTGS Account Holder has authorised to submit cash transfer orders for
settlement on the RTGS DCA/RTGS CB Account of the RTGS Account Holder. The comprehensive list of possible

cash transfer order types that can be submitted is provided in the table “Table 24 Possible cash transfer order

types.

200 EUROSYSTEM UPDATE [internal review]: page 98 (RTGS UDFS-chapter 5.3.1.2 Payments
sent from a multi-addressee to an RTGS Account Holder)

Step

Description

The RTGS multi-addressee sends a payment order (CustomerCreditTransfer (pacs.008) [} Error!
Bookmark not defined.] or FinanciallnstitutionCreditTransfer (CORE and COV) (pacs.009) [} Error!
Bookmark not defined.]) through ESMIG to RTGS.

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.

RTGS sends through ESMIG a settlement notification for the payment (PaymentStatusReport
(pacs.002) [} Error! Bookmark not defined.]) to the multi-addressee if the—multi-addressee—has
subscribed-to-the notification-a message subscription has been set up for this notification.

In a mandatory processing step, RTGS creates and forwards through ESMIG the payment order
(CustomerCreditTransfer (pacs.008) [} Error! Bookmark not defined.] or
(EinanciallnstitutionCreditTransfer (CORE and COV) (pacs.009 [} Error! Bookmark not defined.])) to
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RTGS Account Holder B.

Table 26 - Process description for figure - message flow example for a multi-addressee that sends a payment order

201 EUROSYSTEM UPDATE [JIRA CSLD-0462]: page 113 - 117 (RTGS UDFS-chapter 5.3.8
Payment order revocation and payment recall); example negative recall

|Adding example negative recall

RTGS UDFS-chapter 5.3.8 Payment order revocation and payment recall, page 113 - 117

[.]

Further information on the A2A processing is provided in chapters Request payment order revocation or recall and

Reject or confirm payment order recall.

In the following twe three simplified examples are provided.

Example 1 [...]
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Example 2 — Negative recall

The following figure provides a simplified example of a negative recall (i.e. recipient refuses returning the funds)

camt.029

Figure xx - Message flow example for a negative payment order recall

1 RTGS Account Holder A sends a FIToFIPaymentCancellationRequest (camt.056) through ESMIG to

RTGS to request the recall of an already settled payment.

2 RTGS sends a FIToFIPaymentCancellationRequest (camt.056) through ESMIG to the RTGS Account
Holder B.
3 RTGS sends a ResolutionOflnvestigation (camt.029) on an optional basis through ESMIG to the RTGS

Account Holder A to inform of the forwarding of the FIToFIPaymentCancellationRequest (camt.056).

4 RTGS Account Holder B checks (outside of RTGS) the requested recall.
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5 RTGS Account Holder B sends a ResolutionOfinvestigation (camt.029) through ESMIG to RTGS.

6 RTGS sends a ResolutionOflnvestigation (camt.029) on an optional basis through ESMIG to the RTGS

Account Holder A to inform that RTGS Account Holder B has rejected the recall request.

Table xx - Process description for figure - message flow example for a negative payment order recall

Used messages

ResolutionOfinvestigation (camt.029)

FIToFIPaymentCancellationRequest (camt.056)

Example 23 — Successful revocation

202 EUROSYSTEM UPDATE [internal review]: page 121 (RTGS UDFS-chapter 5.3.9.2
Comprehensive queue management);

|Inc0rp0rati0n of term Associated Liquidity Transfer Account

Note: Depending on the configuration chosen by the RTGS Account Holder for its RTGS DCA, in case of queued
urgent payment orders, AS transfer orders or high priority payment orders an inter-service liquidity transfer might
be triggered in order to transfer liquidity from the linked MCA (linked through the Associated Liquidity Transfer
Account attribute) to the RTGS DCA.

203 EUROSYSTEM UPDATE [internal review]: page 125 (RTGS UDFS-chapter 5.3.9.2
Comprehensive queue management); Clarifying scope of table 45

|Wording aligned with CLM UDFS v2.1, chap 5.3.8.3

RTGS UDFS-chapter 5.3.9.2 Comprehensive queue management, page 125

Table 45 Effect of changing the execution time

[..]

Note: Since the deletion or modification of the latest debit time indicator has no direct effect on the queue

management, it has not been considered in the table.

288



T2/T2S Consolidation CSLD-0062-UDFS

204 EUROSYSTEM UPDATE [CR CSLD-0030-URD]: page 133 (RTGS UDFS-chapter 5.4.1
Overview)

An ancillary system defines a system which clears and/or exchanges payments or securities, while the ensuing

monetary obligations are settled in another system, typically an RTGS system. Ancillary systems can be:
| retail payment systems;

| large-high value payment systems;

l instant payment system;

| foreign exchange settlement systems;

| money market settlement systems;

| clearing houses (central counterparties);
| Ssecurities Ssettlement Ssystems (SSS).
I Other

By specifying one of those values a CB can define the transaction cateqory for the Statistical Classification

Framework.

RTGS provides ancillary systems with functionality to settle AS transfer orders in central bank money.
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205 EUROSYSTEM UPDATE [internal review ]: page 139 (RTGS UDFS-chapter 5.4.2 AS
settlement procedure A)

Ancillary system RTGS Account RTGS Account
or CB on behalf Holder A Holder B
DCA (debited) DCA (credited)
== — = =
I anne sannng
Y & A * ~

® ® ®©
O]

QOE®
GO
@O

GEEE

Credit Broedeast

45 Trans|Revocstion | ASinitistion | BroadoastiDebit  |Gredit
f notification
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I

i Lt
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Figure 30 - Flow standard multilateral settlement (AS settlement procedure A)

206 EUROSYSTEM UPDATE [JIRA CSLD-0084]: page 140 (RTGS UDFS-chapter 5.4.2 AS
settlement procedure A); Revocation of AS batch

|Clarificati0n on revocation of AS batches

RTGS UDFS-chapter 5.4.2 AS settlement procedure A, page 140

Table 54 Process flow for standard multilateral settlement
Step 2a:

H-an-AS-settlement-bank-disagrees,—ho-settlement-is-triggered- The AS or the CB of the AS revokes the full AS

batch message via GUI.
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207 EUROSYSTEM UPDATE [internal review]: page 140 (RTGS UDFS-chapter 5.4.2 AS
settlement procedure A); Informing of AS settlement bank on queuing

|Correction of a typo

RTGS UDFS-chapter 5.4.2 AS settlement procedure A, page 140

Table 54 Process flow for standard multilateral settlement
Step 2:

If the information period is used, the-all AS settlement banks [...]

208 EUROSYSTEM UPDATE [internal review]: page 140 (RTGS UDFS-chapter 5.4.2 AS
settlement procedure A); Correction of typo

|Information has beed added that the AS settlement bank is informed by a GUI broadcast message

RTGS UDFS-chapter 5.4.2 AS settlement procedure A, page 140

Table 54 Process flow for standard multilateral settlement
Step 3:

[...] If liquidity is not sufficient the AS transfer is posted in queue. The AS settlement bank included in the AS batch

message whose payment was posted in queue is informed about the queuing by a GUI broadcast message.
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209 EUROSYSTEM UPDATE [internal review]: page 143 (RTGS UDFS-chapter 5.4.3 AS
settlement procedure B)

Ancillary system or RTGS Account Account holder of
CB on behalf Holder A the RTGS DCAB
DCA (debited) (credited)
— S g
g lnng ol
= — =" ]

k Y A »~
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®
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Initiation uia GUI

Broadecast | Debit ! Credit Broadeast

notification 1 notification

ekl

Technical  Technical
account account

< e T e e

DCA A DCAB Guarantee Technical

account  account

RTGS

Figure 31 - Flow simultaneous multilateral settlement (AS settlement procedure B)

210 EUROSYSTEM UPDATE [internal review]: page 144 (RTGS UDFS-chapter 5.4.3 AS
settlement procedure B)

Phase Step Processing in/between Description

Information period |2a RTGS -The AS or the CB of the AS revokes the
full AS batch message via GUL.

[..] [.] [...] [.]

Table 55 - Process flow for simultaneous multilateral settlement
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211 EUROSYSTEM UPDATE [Internal review]: page 144 (RTGS UDFS-chapter 5.4.3 AS
settlement procedure B); Revocation of AS batches

Phase Step Processing Description
in/between
Settlement 3 RTGS [..]

After thefirst 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)

Table 55 - Process flow for simultaneous multilateral settlement

212 EUROSYSTEM UPDATE [internal review]: page 149 (RTGS UDFS-chapter 5.4.4.1 AS
settlement procedure C)

Liquidity transfer Initiator Mandatory procedure Optional procedure

type

Immediate liquidity AS settlement | Rejected if liquidity is not Rejected if liquidity is not sufficient

transfer order bank (or CB sufficient to execute the to execute the immediate liquidity
on behalf) immediate liquidity transfer order | transfer order amount requested.

amount requested. In case an urgent cash transfer

In case an urgent cash transfer order is pending in the queue, the
order is pending in queue and immediate liquidity transfer order is
has been submitted earlier than | rejected.

the immediate liquidity transfer

order, the immediate liquidity

transfer order is rejected.

Table 57 - Amounts taken into account
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213 EUROSYSTEM UPDATE [internal review]: page 153 (RTGS UDFS-chapter 5.4.4.1 AS

settlement procedure C)

Phase Step Processing with Description
Blocking of 11 RTGS via ESMIG to ancillary Once the cycle is started, the liquidity
liquidity system on the sub-accounts is blocked as long

as the cycle is open. Any immediate
liquidity transfer order on the sub-
account is executed only in case of a
liquidity increase (AS is notified by

ReturnAccount (camt.004) [} Error!

Bookmark not defined.] message or

by AS Initiation status pain.998

depending on the inbound message

type).

The ancillary system is notified of the
liquidity blocked on all sub-accounts
with ReturnAccount (camt.004) [} Error!

Bookmark not defined.] message.

Table 58 - Start of procedure and liquidity provision

214 EUROSYSTEM UPDATE [internal review]: page 157 (RTGS UDFS-chapter 5.4.4.2 AS

settlement procedure D)

Liguidity transfer type

Initiator Mandatory procedure

Immediate liquidity transfer

order

AS settlement bank | Rejected if liquidity is not sufficient to execute the immediate
(or CB on behalf) liquidity transfer order amount requested.

In case an urgent cash transfer order is pending in the

queue, the immediate liquidity transfer order will be rejected.

Table 59 - Amounts taken into account
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215 EUROSYSTEM UPDATE [internal review]: page 161 (RTGS UDFS-chapter 5.4.4.3 Cross-
ancillary system settlement)

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 sub-account of one of the AS settlement banks of the receiving ancillary system.
The receiving ancillary system is notified with an ASTransferNotice about the incoming liquidity on the 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 technical account is insufficient, the AS transfer is rejected. The

sending ancillary system or its CB on behalf is notified with an ASInitiationStatus 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) [} 514]). 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 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 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 technical account is insufficient, the AS transfer is rejected. The

sending ancillary system or its CB on behalf is notified with an ASInitiationStatus 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 message.
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216 EUROSYSTEM UPDATE [internal review]: page 163 (RTGS UDFS-chapter 5.4.5 AS
settlement procedure E)

Figure 34 - Flow of the bilateral settlement of simultaneously sent debits and credits (AS settlement procedure E)

217 EUROSYSTEM UPDATE [internal review]: page 164 (RTGS UDFS-chapter 5.4.5 AS
settlement procedure E)

|Clarification on revocation of AS batch

RTGS UDFS-chapter 5.4.5 AS settlement procedure E, page 164

Table 61 Process flow for AS settlement procedure E

Step 2a:
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pertaining-AS-transfer-orders. The relevant CB or the AS will revoke the pertaining AS transfer orders via GUI one
by one.

218 EUROSYSTEM UPDATE [internal review]: page 164 (RTGS UDFS-chapter 5.4.5 AS
settlement procedure E)

Phase Step Processing in/between Description

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.

[...] [...] [..] [...]

Table 61 - Process flow for AS settlement procedure E

219 EUROSYSTEM UPDATE [internal review]: page 168 (RTGS UDFS-chapter 5.4.6.2
Information period)

Ancillary svstem RTGS Account CB of ancillary RTGS Account
CB on behalf Holder A @ system Holder B
DCA i DCA (credited)
Dissarssment
— — Rissarszment .
ST SIS ST e

ASlnitistio Eroadcast UZA revoke EBrosdeast
ct

RTGS

Figure 35 - Flow information period
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220 EUROSYSTEM UPDATE [internal review]: page 167 (RTGS UDFS-chapter 5.4.6.2
Information period, Scope of information provided when choosing the option information
period)

|Clarification on the information provided in case the option information period is chosen

RTGS UDFS-chapter 5.4.6.2 Information period, page 167

[..]

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 message. The start time of the information period is the time of reception after

validations. The usage of this option leads to:
information about the needed-iguidity-and specified settlement time to AS settlement banks;

possibility for AS settlement banks to disagree on the amount.

221 EUROSYSTEM UPDATE [JIRA CSLD-0753]: page 167 (RTGS UDFS-chapter 5.4.6.2
Information period; Revocation of AS transfers in AS procedure E

|Clarificati0n how is allowed to revoke AS transfers in AS procedure a, B and E

RTGS UDFS-chapter 5.4.6.2 Information period, page 167

[...] The business rules and regulations for disagreements need to be defined by the ancillary system and the
relevant CB. Amyway; RTGS technically always allows the AS and the CB on behalf of the AS anecillarny-system to
revoke the-pertaining-set-of AS transfers batches or individual AS transfers orders in the context of AS settlement

procedure A, B and E, i.e. there 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.

222 EUROSYSTEM UPDATE [internal review]: page 168 (RTGS UDFS-chapter 5.4.6.2
Information period; Revocation of AS transfers in AS procedure E

|Clarificati0n how is allowed to revoke AS transfers in AS procedure E

RTGS UDFS-chapter 5.4.6.2 Information period, page 168

Table 63 Process flow information period with disagreement
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Step 3: With the start of the information period the AS settlement banks (this means RTGS Account Holder A DCA
(debited) as well as RTGS Account Holder A DCA (credited)) are informed via GUI broadcast on the indicated start

of settlement period and the needed amount of liquidity.

223 EUROSYSTEM UPDATE [internal review]: page 170 (RTGS UDFS-chapter 5.4.6.3
Settlement period; Revocation of AS transfers

[Clarification who is allowed to revoke AS transfers in AS procedure A, B and E

RTGS UDFS-chapter 5.4.6.3 Settlement period, page 182

[...]
Note: [...]

In case no settlement period (“till") is used, the settlement period ends after final settlement or rejection of all
transactions presented in the ASTransferlnitiation message or, if one or several transactions are not executed due

to missing liquidity, until the end of operational hours for AS processing. The relevant CB on behalf of the AS or the

AS itself can revoke batches or AS transfer orders via the GUI in the settlement period.

224 EUROSYSTEM UPDATE [internal review]: page 173 (RTGS UDFS-chapter 5.5.2.1 Overview

Changes in chapter 5.5.2.1 based internal review and alignment of possible account combinations among services.
Amendments are incorporated in RTGS UDFS 2.1 including CR0045 addendum document.

deletion of footnote #22 and #23 as TIPS CR already approved

inclusion of two new footnotes specified below

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).
The following use cases for liquidity transfers exist in RTGS:

intra-service liquidity transfer between two RTGS DCAs (within a defined Liquidity Transfer Group);

intra-service liquidity transfer between an RTGS DCA and an RTGS CB Account (including rule-based liguidity

transfers for RTGS DCA belonging to a central bank modelled as party of party type "payment bank");

intra-service liquidity transfer between an RTGS DCA and a linked sub-account (AS settlement procedure C);

intra-service liquidity transfer between an RTGS DCA and an AS technical account (AS settlement procedure
D);

intra-service liguidity transfer between two RTGS CB Accounts (including rule-based liquidity transfers);

intra-service liquidity transfer between an RTGS CB Account and an RTGS sub-account;
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intra-service liguidity transfer between an RTGS CB Account and an AS technical account;

inter-service liquidity transfer between an RTGS DCA and an MCA (including automated and rule-based

liquidity transfers);

inter-service liquidity transfer between an RTGS DCA and a CLM CB Account (including rule-based liquidity
transfers for RTGS DCAs belonging to a central bank modelled as party of party type "payment bank");

inter-service liquidity transfer between from an RTGS DCA and to an overnight deposit account;

inter-service liquidity transfer between an RTGS CB Account and a CLM CB Account (including rule-based

liquidity transfers);

inter-service liquidity transfer between an RTGS CB Account and an MCA (including rule-based liquidity

transfers for MCAs belonging to a central bank modelled as a party of party type "payment bank");

inter-service liquidity transfer between from an RTGS CB Account ard to an overnight deposit account;
inter-service liquidity transfer between an RTGS CB Account and a T2S CB Account;

inter-service liquidity transfer between an RTGS CB Account and a T2S DCA,;

inter-service liquidity transfer between an RTGS CB Account and a TIPS Account;

inter-service liquidity transfer between an RTGS DCA and a T2S CB Account;

inter-service liquidity transfer between an RTGS DCA and a T2S DCA;

inter-service liquidity transfer between an RTGS DCA and a TIPS Account;

inter-service liquidity transfer between an RTGS sub-account and an MCA and-an-RTGS-sub-account;

inter-service liquidity transfer between a-CLM-CB-Aceount-and an RTGS sub-account and a CLM CB Account;

inter-service liquidity transfer between from an-overnight-deposit-accountand an RTGS sub-account to an
overnight deposit account;

inter-service liquidity transfer between a T2S DCA and an RTGS sub-account(1);
inter-service liquidity transfer between a T2S CB Account and an RTGS sub-account(2);

inter-service liquidity transfer between an RTGS sub-account and a TIPS Account and-an-RTGS sub-account®

(1) footnote to be added stating : Change of functionality is subject to the approval of CR0058

(2) footnote to be added stating : Change of functionality is subject to the approval of CRO058
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225 EUROSYSTEM UPDATE [internal review]: page 175 (RTGS UDFS-chapter 5.5.2.1 Overview

|Alignment of possible account combinations for liquidity transfers

A liquidity transfer order can be executed within RTGS (i.e. an intra-service liquidity transfer order) only if:
all involved RTGS DCAs belong to the same Liquidity Transfer Group;
a CB Account is involved;

it is a liquidity transfer between an RTGS DCA and the sub-account(s) linked to this RTGS DCA (AS

settlement procedure C);

it is a liquidity transfer between an RTGS CB Account and an RTGS sub-account (AS settlement procedure C);
it is a liquidity transfer between an RTGS DCA and an AS technical account (AS settlement procedure D);

it is a liquidity transfer between an RTGS CB Account and an AS technical account (AS settlement procedure

D).
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226 EUROSYSTEM UPDATE [internal review]: page 177 (RTGS UDFS-chapter 5.5.2.1 Overview

CR0045

Alignment of table 68 with previous chapters in RTGS UDFS and including two new footnotes (1) and (2) stating:
Change of the functionality is subject to approval of CR0058. Updates based on RTGS UDFS 2.1 including

Initiator

Use cases

Message identifier

RTGS Account Holder (or
authorised RTGS Actor)

Intra-service liquidity transfer
between two RTGS DCAs
(within a defined Liquidity

Transfer Group)

Intra-service liquidity transfer
between an RTGS DCA and a
linked sub-account (AS

settlement procedure C)

:
froman RTGS DCAorRTGS

sub-accounttoan RTGS CB
Account

Inter-service liquidity transfer
from an RTGS DCA or RTGS
sub-account to a CLM MCA

Inter-service liquidity transfer
from an RTGS DCA or RTGS
sub-account to a T2S DCA(1)

Inter-service liquidity transfer
from an RTGS DCA or RTGS

sub-account to a TIPS Account

Inter-service liquidity transfer
from an RTGS DCA or RTGS
sub-accountto a T2S CB
Account(2)

Inter-service liquidity transfer
from an RTGS DCA or RTGS
sub-account to an overnight

deposit account

Inter-service liquidity transfer
from an RTGS DCA or RTGS

LiquidityCreditTransfer (camt.050)
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sub-accountto a CLM CB

Account
RTGS Account Holder (or Intra-service liquidity transfer from FinanciallnstitutionCreditTransfer
authorised RTGS Actor) an RTGS DCA to an AS technical (CORE and COV) (pacs.009) with
account (AS settlement procedure code word “SBTI”

D)

227 EUROSYSTEM UPDATE [internal review]: page 180 (RTGS UDFS-chapter 5.5.2.4.1
Immediate intra-service liquidity transfer between two RTGS DCAS)

Deletion of redundant account combination, alignment of possible account combinations and editorial changes.
Change is based on RTGS UDFS 2.1 including CR0045 addendum document

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.

Note: The set-up of a Liquidity Transfer Group is required for all intra-service liquidity transfers between two DCAs

even if the RTGS DCA to be debited and the RTGS DCA to be credited belong to the same party.

In addition to the intra-service liquidity transfer between two RTGS DCAs (within a Liquidity Transfer Group), the

following use cases are also considered to be intra-RTGS liquidity transfers.

Liquidity transfer from an RTGS DCA to a linked sub-account dedicated to an ancillary system using the AS

settlement procedure C (and vice versa);

Liquidity transfer from an RTGS CB Account to a sub-account dedicated to an ancillary system using the AS

settlement procedure C;

Liquidity transfer from an RTGS DCA to the technical account related to an ancillary system using AS
settlement procedure D. In this case the AS settlement banks needs to use the
FinanciallnstitutionCreditTransfer (CORE and COV) (pacs.009) message with code word “SBTI” for the
initiation and the submitting actor receives — subject to message subscription - a payment order settlement
notification (PaymentStatusReport (pacs.002)) to confirm the settlement (i.e. no liquidity transfer order

settlement notification Receipt (camt.025)).
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Used messages

LiquidityCreditTransfer (camt.050)
BankToCustomerDebitCreditNotification (camt.054)
Receipt (camt.025)

The message flow and process description for the other use cases will be similar.

228 EUROSYSTEM UPDATE [internal review]: page 185 (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)

|Inclusi0n of a new footnote. Based on RTGS UDFS 2.1 including CR0045 addendum document

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 CB

Account or an RTGS sub-account(1) to a T2S CB Account or to a TIPS Account will be similar.

(1) New footnote stating : Change of the functionality is subject to approval of CR0058

229 EUROSYSTEM UPDATE [internal review]: page 187 (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)

Inclusion of a new footnote. Based on RTGS UDFS 2.1 including CR0045 addendum document and correction of
typo

The following figure provides a high-level description of a message flow in case of an inter-service 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(1) will be similar.

(1) New footnote stating : Change of the functionality is subject to approval of CR0O058

230 EUROSYSTEM UPDATE [internal review]: page 192 (RTGS UDFS-chapter 5.5.3.1.1
Overview)

Correction as there is always only one pending reservation.

In case the available liquidity on the RTGS DCA is lower than the amount to be reserved, the part which can be

reserved will be reserved and the remaining part of the reservation will be queued (i.e. the pending value) and
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RTGS will process it in an event-oriented manner. Consequently, in case of incoming credits, RTGS decreases the
pending value and increases the respective reservation accordingly. Thereby, all the pending urgent reservations

are is processed first.

231 EUROSYSTEM UPDATE [internal review]: page 202 (RTGS UDFS-chapter 5.5.3.4.1
Definition of floor/ceiling threshold)

The RTGS 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 natification to be sent to the RTGS Account Holder or the RTGS CB Account Holder

as the owner of the RTGS DCA informing about the floor/ceiling breach (upon which the RTGS Account

Holder can take action).

2. RTGS automatically generates an inter-service liquidity transfer to pull liquidity from the MCA to be
debited in case the floor is breached on the RTGS DCA or RTGS pushes liquidity to the MCA to be
credited in case the ceiling threshold was breached. When using this functionality, the RTGS Account
Holder or the RTGS CB Account Holder needs to define also a target floor amount and a target ceiling

amount for its RTGS DCA.

For details on the relevant configurations see chapter “Account Threshold Configuration” in the CRDM UDFS.

The check on floor/ceiling breach is only triggered after the settlement of a payment order or an AS transfer. It is

not triggered after the settlement of liquidity transfers.

232 EUROSYSTEM UPDATE [internal review]: page 203 (RTGS UDFS-chapter 5.5.3.4.2 Breach
of floor/ceiling threshold - notification)

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 is below the floor or that the balance on

the RTGS DCA is above the ceiling respectively:
| in U2A an-errormessage a broadcast will be displayed as an alert (refer to the respective part of the RTGS UHB);

Iin A2A mode (ReturnAccount (camt.004), Process RTGS floor and ceiling).
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233 EUROSYSTEM UPDATE [internal review]: page 205 (RTGS UDFS-chapter 5.5.3.4.3 Breach
of floor/ceiling threshold - rule-based liquidity transfer)

- The target amount for the ceiling is independent from the target amount of the floor threshold and could be

the same.

Note: A ceiling breach does not trigger a liquidity transfer as long as a queued automated liquidity transfer order, a

queued urgent payment order or a queued AS transfer order exists for the RTGS DCA (see chapter 5.3.9

Processing of cash transfer orders).

In case the RTGS Account Holder or the RTGS CB Account holder has chosen this option, RTGS provides a

notification on the breach of the floor/ceiling as well.

234 EUROSYSTEM UPDATE [internal review]: page 206 (RTGS UDFS-chapter 5.5.3.5 Rule-
based liquidity transfers due to queued payment orders or AS transfer orders)

[.]

the amount to be transferred is determined as follows:

— In case an urgent payment order or AS transfer gets queued (i.e. after the first settlement attempt only), the
amount to be transferred is the difference between the RTGS DCA balance and the sum of all currently queued
urgent payment orders and AS transfer orders (including the urgent payment order or AS transfer order which

triggered the rule-based liquidity transfer).

235 EUROSYSTEM UPDATE [internal review]: page 206 (RTGS UDFS-chapter 5.5.3.5 Rule-
based liquidity transfers due to queued payment orders or AS transfer orders)

|Incorporation of the term Associated Liquidity Transfer Account

In case of insufficient liquidity on the linked MCA (linked through the Associated Liquidity Transfer Account

attribute), the inter-service liquidity transfer is settled partially and no queued orders are generated for the

remaining amount necessary for the settlement of the queued payment orders or AS transfer orders.

236 EUROSYSTEM UPDATE [internal review]: page 210 (RTGS UDFS-chapter 5.6.1.3.4
Ancillary system batch message status)

Indicates the status of an AS batch message in RTGS. The transition diagrams are separated per AS settlement

procedures. It can have the following status:
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Status transition diagrams | and ll_(relevant for AS settlement procedure A and B)
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237 EUROSYSTEM UPDATE [internal review]: page 224 (RTGS UDFS-chapter 5.6.2.1 Concept)

[-]
Table 88 - Report “Statement of accounts”

The respective business process is described in chapter Receive RTGS report [[] 365].

Moreover an RTGS Directory will be created each business day (at 17:00) in order to provide routing information

for RTGS Participants Actors. More details can be found in CRDM UDFS chapter “RTGS Directory”.

238 EUROSYSTEM UPDATE [JIRA CSLD-0598]: page 226 (RTGS UDFS-chapter 5.6.2.3 Report
generation process); Possibility to send camt.053 to two DNs on A2A push basis

A T2 Actor needs more information on the receipt of account statement messages by one or more technical
addresses in A2A mode. Comprehensive information is provided to clarify the options possible.

RTGS UDFS-chapter 5.6.2.3 Report generation process, page 226

Possible recipients of a report
]
A-created-report-can-bereceived-by-one-orseveralreceivers—For each recipient (according to the report

configuration for the cash account) an own report message is created. Each report configured in push mode is sent
in store-n-forward mode to the PTA that is defined in the routing configuration. As outlined in chapter 2.5 of the
RTGS UDFS, for reports each party can define through a conditional routing exactly one PTA deviating from the
default routing the message shall be send to.

239 EUROSYSTEM UPDATE [internal review]: page 228 (RTGS UDFS-chapter 5.6.3.3 Query
management process for RTGS)

|No separate privilege is required for query “system time query”.

Query type Initiation via GUI Initiation via XML message
(U2A mode) (A2A mode)

[..] [..] [ ]

System time query X X

[-] [..] [...]

Table 90 - Initiating queries for RTGS
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240 EUROSYSTEM UPDATE [JIRA CSLD-0757]: page 228 (RTGS UDFS-chapter 5.6.3.3 Query
management process for RTGS); Download of account statements

|Clarification on download options for account statements

RTGS UDFS-chapter 5.6.3.3 Query management process for RTGS, page 228
[-]

The different types of queries in RTGS are static regarding the set of selection parameters, which can be

mandatory, optional or conditional.

Note: Account Statements can be downloaded by U2A only RTGS Account Holder (i.e. when the party is set up as

U2A-only in CRDM). The download is possible up to 10 business days.

241 EUROSYSTEM UPDATE [internal review]: page 235 (RTGS UDFS-chapter 5.9 Subscription
for a debit or credit notification)

Business case code for message subscription Business case description (subject to camt.054
message subscription)

(-]

Liquidity transfers

LIIE Immediate liquidity transfer = Inter-service

LIIA Immediate liquidity transfer = Intra-service (in case of
RTGS incl. AS-related + SBTI)

LIPU Immediate LT — inter-service pull (via CLM-GUI)

Table 94 - Business case description

242 EUROSYSTEM UPDATE [internal review]: page 239 (RTGS UDFS-chapter 6.2.1 Functional
overview)

The DWH is a common component collecting business information and data derived from RTGS and other
settlement services and (common) components. The DWH supports business decisions by allowing data

consolidation, data preparation and reporting at different aggregation levels.

[.]

The data is transmitted to the DWH from the settlement services and (common) components at the end of each
business day. After the processing (data transformation and pre-calculations) of the transmitted data within the

DWH, data of the previous business day is normally available in the DWH as of the start of the new calendar day.

[..]
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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.

243 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)

Change footnote 31 to

Initiated via mandated payment or pacs.009 / SBTI with dedicated code word

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

This procedure enables participants to serd-forward messages (except for queries) or files to RTGS in case their

connection to the NSP is interrupted or the provider has problems to process messages/files.

In this case it is possible that the respective CB uploads files or messages either on behalf of the participant or for

its own use. This is possible via a dedicated GUI screen by using an uncompressed UTF-8 txt file with maximum

size 32MB. Fhere-is-no-limitation-interms-of-messages-envisaged-The upload itself follows the four-eyes principle,

which means that two users have to upload the file or message independently from each other. There is a check

done by the system that the checksum of both files/messages is are the same. In order to continue with the upload

the DN of the sender (original sender, i.e. not the user who executes the upload), Business signature DN and the

NSP have to be inserted. RTGS executes the validations, which it would execute in case of standard A2A channel

delivery.

The message or file to be uploaded is are does not need to be signed. If a signature is present, it will not be
checked by RTGS.
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245 EUROSYSTEM UPDATE [internal review]: page 254 (RTGS UDFS-chapter 9.1.1

Description)

|Interna| enhancement

Submitting
Actor

RTGS

"RTGES File" /

BusinessFileHeader [head.002)

Eierform technical uali-:lati-:m)

[Failed]

[suwccessful]

E’erfarm business l.ralil:laticnj

[Failed]

W

e
=

[Send file rejection notiﬁcatinnj

successiul]

split filz into messages

@<

"File rejection notification” /
receiptacknowledzement (2dmi.007)

Figure 57 — Send RTGS file
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246 EUROSYSTEM UPDATE [internal review]: page 258 (RTGS UDFS-chapter 9.3 Process

RTGS payment order and liquidity transfer order)

Submitting RTGS

actor
Message received from Send RTGS

¢

Fayment order, SET| transfer order or
liquidity transfer order

message Parked LT restart

[F'erform business velidalionsj

[Mot parked]

[Liguidity transfer order parked due o
submiszion between 18:00 and 18:30]

[Successml
[Failed]

\’

[Liquidity transfer order]

[Check setflemnent readiness for iquidity transfer or payment orderj

[Payment order or SBTI
transfer arder]

[Send liquidity transfer order rejection no‘tiﬁcalionj

[Liquidity transfer order]

[Payment order]

[Fayment warehoused]

"Liquidity transfer order rejection notification" / @
Receipt (camt 025)

dus to blocking]

Send payment order

[Payment not
warehoused]
[Earmarked dusa
to blocking]
[Earmarked due
to blocking]

[Payment order] [SETI transfer order] [Met mm@d
[Mot esrmarked due to blocking]

[From time nat reached]

rejection natification

Send SBTI
fransfer order @
rejection nofification

"Payment order

[From time
reached ar
nio from time]

®< rejection nofification”™ /
PaymentStatusRepart
(pacs.002)
~ZBTI transfer order
®< rejection notification® /
PaymentStatusReport
(pac=.002)

Submit to setlement

Figure 59 - Process RTGS payment order and liquidity transfer order

This process receives an individual message from the “Send RTGS message [/ Error! Bookmark not defined.]”

process or it starts processing after restart of parked liquidity transfer orders and continues with the step “Perform

business validations”.
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Perform business validations

The process verifies the compliance of a payment order, SBTI transfer order or of a liquidity transfer order against

the business validation rules. At the beginning of business validation RTGS checks if the individual message is a

liguidity 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.

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, SBTI transfer order or liquidity transfer order is not compliant with the business

validation rules. In case of a liquidity 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”.

[Successful] The payment order or liquidity transfer order complies with the business validation rules. The

processing continues with the step “Check settlement readiness for liquidity transfer or payment order”.

Send liquidity transfer order rejection notification

The process step creates a “Liquidity transfer order rejection notification”/Receipt (camt.025) [ Error! Bookmark

not defined.] and sends it to the submitting actor.

Send SBTI transfer order rejection notification

The process step creates a “SBTI transfer order rejection notification”/ PaymentStatusReport (pacs.002) [ Error!

Bookmark not defined.] and sends it to the submitting actor.

Send payment order rejection notification
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247 EUROSYSTEM UPDATE [internal review]: page 260 (RTGS UDFS-chapter 9.3.2 Messages)

Message description/usage ISO message ISO code
Payment order rejection notification PaymentStatusReport pacs.002
SBTI transfer order rejection PaymentStatusReport pacs.002
Liquidity transfer order rejection Receipt camt.025
notification

Table 103 - Outbound messages for process RTGS payment order and liquidity transfer order

248 EUROSYSTEM UPDATE [internal review]: page 264 (RTGS UDFS-chapter 9.4 Request

payment order revocation or recall)

Submitting RTGS

Actor

Revoke payment order

n e

[Send payment order revocation execution nofificatio /I\‘

®‘-. “Payment order revocation execution notification” /
ResolutionOfinvestigation {camt.029)

[Send payment arder revocation notific atiunj

®{: "Payment order revocation notification” /
PaymentStatusReport (pacs.002)

Figure 61 - Request payment order revocation or recall Il
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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” and “Send payment order revocation notification”. and-the-sub-

Note:-In _case the revocation leads to a queued event the process step “Perform standard RTGS settlement” is

triggered.
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249 EUROSYSTEM UPDATE [internal review]: page 271 (RTGS UDFS-chapter 9.7 Execute
RTGS standing order)

Ancillary RTGS
System
Start of AS setflement procadure C hMandatory start of procedure from Business day event sxoant
from Execute start of procedurs for Exacute start of procedure for AS mandak si;rrt o orosed Er\e
A5 setflement prosedure Cor D settlement procedure Cor D ot P

Vi

[Cc\llectAS standing on:lersj [Collect AS and RTGEE standing nr\ders] [Cnllect RTGE standing urdersj
oy -
- =
[Mot AS Seftlemeant [Mo standing
@( Procedurs C] PaN orders]
s ™
[Standing
[AS Seitlement orders]

Procedure C]

(F'r\eper\e standing orders for seﬂiemenlj

[Liguidity far
settlemnent for full
ar partial
settlement ]

[Seﬂle standing orders in RTGS |-|-|]

Y [AS Settiement [Mot A5 Sattlement

e Frocedure C] Procedure] @
s

E‘Send sub-account balance nnliﬁ-:‘.aﬁc-nj

[A% Setlement
\l/ Procedure O]
- “Bub-account balance nofification™ /
=~ ReturnAccount {camt 004)

[Send A5 standing order settlement nntiﬁcaﬁonj

- “Etanding order setflernent nofification™ /
= ASTransferMotice (pain. 898}

Figure 64 - Execute RTGS standing order
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Afterwards the processing continues with the step “Send sub-account balances notifications” in case of AS
settlement procedure C or with the step “Send AS standing order settlement notification” in case of AS settlement

procedure D.
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250 EUROSYSTEM UPDATE [internal review]: page 277 (RTGS UDFS-chapter 9.9 Perform
standard RTGS settlement)

Submitting
Actor
Cash transfar order
earliest debit time
reachad

Generated inter-
service liquidity
transfar reversal

Queue avent Time event
Cash transfer

order submitted

* 2
Y

2
X

Liquidity event

(Artempt cash transfer arder setlememj

[Liquidity transfer
order or SBTI]

[Settied with
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[Mat setfled with
full amount]

[Liquidity
transfer order
not eligible for
partial
seftlement ar
SETI]

S

[Mot liquidity transfer order or SBTI]

[Partially

sattied] [Queued]
[Settied
with full
amount]

(Prnc&.s rule-based liguid

ity transfer nrderj

[Liquidity transfer
order eligible for [Partially é
partial setlement] zettied)
[Liguidity [Mot
transfer] liquidity
transfer]
[Failed] [MNot settied
amaunt] [partially
seitled [ Process floor and sailing th
[Mo further smauri]
settlement attempt]

[further seftlement att=rmpt with
remaining amount]

!

[Generste new liquidity transfer order or SBTD

[Mot inter-service

[Liquidity
transfer order]

liquidity transfer [Intra-service
reversal] liquidity transfer]
[Inter-service
[Inter-service liquidity transfer]
liquidity transfer
reversal] [inbound]

[Cutbound]

[SETI] [PIQGES inter-service liguidity h'ansfer]

[Inter-service liguidity

Receipt {camt.025)

Send liquidity transfer
order fail notification” /

Send SETI fransfer transfer settied in CLM]

order rejection
notification

\

"Liquidity transfaer
arder fail
notification” /
Reczipt (camt.025)

[Imtar-service liguidity
transfer rejected by
CLM]

|

"SETI fransfer order
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Figure 66 - Standard RTGS settlement |

251 EUROSYSTEM UPDATE [internal review]: page 284 (RTGS UDFS-chapter 9.9 Perform
standard RTGS settlement)

RTGE Account RTGS
Holder or RTGS CB
Acecount Holder RTGEE Account Holder or

RTES CBE Account Holder or
Cantral Bank on behalf of RTGE Account Holder

[Cash transfer not

subject to credit
notification 0 Debit account
®_’_} 1 Pa Credit account
<
[Cash fransfer subject
to credit nofification)
[Cash transfer not
W\ subject to debit
naotification)
[Check message subscription for credit nuliﬁcaﬁ{:-n) </ >®
[Motification [Cash transfer
not requirad)] subject to dehbit
>® notification]
[Motification
required]

Send cradit notification [Check message subscrption for debit natiﬁcaﬁc\nj

[Metfication
not required]
e "Credit notification” /
- BankToCustomerDebitCreditMotification [camt.054) >®
[Motification
required]
Send debit notifeation
@,.- "Dekit notification” /
T BankToCustomerDebitCredithotification (cammt.054)

Figure 68 - Standard RTGS settlement IlI
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252 EUROSYSTEM UPDATE [internal review]: page 288 (RTGS UDFS-chapter 9.9 Perform
standard RTGS settlement)

Submitting RTGS
Atar Submitting actor
[Met subject to
notification) >®.
[Subject to
notification]
[Payment Wy a5
-\L,- or SETI] transfer]
Check message subscription for submitting actor ncd'rﬁcatinnj._\
[Liquidity
[Motification transfar]
W not required]
W
[Payment] [SBTI)
Send peyment order Send SBTI
settlernent notification settlement notification
[A5 setflement
\If procedure E global
"Payment order ) nofification]
setfiement "SET| setfement < ?1:8]'
®f notification” / notification™ !
. PaymentStatusR PaymentSistusk
eport (pacs.002) eport (pacs.002)
®< [Reczipt
[camt.025) WY
N required]
Send liquidity transfer order s=tlement notification [Mo A3 EEZLEMHI';
[ASInitisfionStatus Iohalp;‘;ﬁﬁﬂt't’iin]
{pain. 0O} g
required)
"Liquidity transfer crder settlemeant notification” ¢
1 Receipt (camt.025)
[Send AT transfer order sattlement noti‘ﬁl::alinnj
"AS transfer order settlement notification” /
®'{ ASInitistionStatus {pain 283)

Figure 69 - Standard RTGS settlement IV
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253 EUROSYSTEM UPDATE [internal review]: page 279 (RTGS UDFS-chapter 9.9.1 Process
Description)

Cash Initiation Possible results
transfer
Queued Settled with Failed Partially settled - | Partially
order type
full amount remaining settled - no
amount queued further
settlement
attempt
[...] [-]
[..] [...] [...] [...] [..]
SBTI Not relevant
X

Table 112 - Possible results of “Attempt cash transfer order settlement”

| [Queued] — RTGS queues the processed cash transfer order. The processing continues with the step “Process

rule-based liquidity transfer order”.

| [Failed] — The settlement of the liquidity transfer order or SBTI order fails. In case of liquidity transfer order, Fhe

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”.

Send SBTI transfer order rejection notification

The process step creates a “SBTI transfer order rejection notification”/ PaymentStatusReport (pacs.002) and

sends it to the submitting actor.

323



T2/T2S Consolidation

CSLD-0062-UDFS

Cash transfer Submission type Use case “Debit “Credit
order type notification”/BankT | notification”/BankT
oCustomerDebitCr | oCustomerDebitCr
editNotification editNotification
(camt.054) (camt.054)
[...] [..] [...] [..] [...]
SBTI A2A AS settlement - -
procedure D
U2A AS settlement Optional -
procedure D
Liquidity transfer U2A Liquidity transfer - Optional
with credit on RTGS
DCA, RTGS CB
Account or sub-
account (credit leg)

Table 114 - Outbound RTGS settlement notifications for the RTGS Account Holder or RTGS CB Account Holder

[]
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Cash Submissio | Use case “Payment order | “AS transfer “Liquidity
transfer n type settlement order transfer order
order type notification”/Pa | settlement settlement
ymentStatusRe | notification”/AS | notification”/Re
port (pacs.002) | InitiationStatus | ceipt (camt.025)
[} Error! (pain.998) [} Error!
Bookmark not [} Error! Bookmark not
defined.] Bookmark not defined.]
defined.]
Payment A2A Any payment initiated via Optional - -
PaymentReturn (pacs.004),
CustomerCreditTransfer
(pacs.008),
FinanciallnstitutionCreditTra
nsfer (CORE and COV)
(pacs.009) or
FinanciallnstitutionDirectDe
bit (pacs.010)
U2A Any payment initiated via - - -
U2A
AS A2A AS settlement procedure A - - -
transfers debit
Cross-AS transfer (any - Mandatory -
constellation)
AS settlement procedure E - Mandatory -
—only if AS opted for single
notification
SBTI A2A
AS settlement procedure D Optional - -
U2A
AS settlement procedure D Optional - -

(-]

[.]

[.]

Table 115 - Outbound RTGS settlement notifications for the submitting actor

The notification process for the submitting actor terminates when the settlement of the cash transfer order is not

subject to notification of the submitting actor or the natification is not required (see table above).

Check message subscription for submitting actor notification
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When the settlement of the cash transfer order is subject to notification to the submitting actor (see table above)

the processing continues depending on the cash transfer order type — with one of the following processing steps:
1“Send payment order settlement notification”;

| “Send SBTI settlement notification”

1“Send liquidity transfer order settlement notification”;
1“Send AS transfer order settlement notification”.
Send payment order settlement notification

The process step creates a “Payment order settlement notification”/PaymentStatusReport (pacs.002) and sends it

to the submitting actor.

Send SBTI settlement notification

The process step creates a “SBTI settlement notification”/PaymentStatusReport (pacs.002) and sends it to the

submitting actor.

254 EUROSYSTEM UPDATE [internal review]: page 295 (RTGS UDFS-chapter 9.9.2 Messages)

Message use ISO message ISO code
Payment return PaymentReturn pacs.004
Customer credit transfer CustomerCreditTransfer pacs.008
Financial institution credit transfer FinanciallnstitutionCreditTransfer pacs.009
Financial institution direct debit FinanciallnstitutionDirectDebit pacs.010
Payment order settlement notification | PaymentStatusReport pacs.002
Send SBTI transfer order rejection PaymentStatusReport pacs.002
notification

Liquidity transfer order fail notification | Receipt camt.025
[-] [ ] [ ]
Liquidity transfer order settlement Receipt camt.025
notification

SBTI order settlement notification PaymentStatusReport pacs.002
AS transfer order settlement ASilnitiationStatus pain.998
notification
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Table 118 - Outbound messages for process standard RTGS settlement

255 EUROSYSTEM UPDATE [internal review]: page 295 (RTGS UDFS-chapter 9.10.1
Description)

This standardised sub-process checks whether a posting on an RTGS DCA or RTGS CB Account resulting from

the settlement of a payment order or AS transfer order breaches a defined floor amount or a defined ceiling amount
on the RTGS DCA.

Check floor and ceiling

This process step first checks whether the RTGS Account Holder_or RTGS CB Account Holder has configured a

floor amount and/or a ceiling amount for the RTGS DCA or RTGS CB Account. The process terminates when

neither a floor amount nor a ceiling amount is configured for the RTGS DCA or RTGS CB Account. The process

also terminates when a floor amount or a ceiling amount is configured for the RTGS DCA or RTGS CB Account,

but the check does not identify a breach. When the check identifies either a floor breach or a ceiling breach, then
the check determines whether the breach requires a rule-based liquidity transfer order or a notification or both. In
case the breach requires the notification of the breach, the process determines whether the breach was already
notified. If that is the case, then the process terminates. Otherwise, the processing continues with the process step

“Send floor/ceiling notification”.

In case the breach requires a rule-based liquidity transfer, the processing continues with the step “Create rule-

based liquidity transfer order” or executes this step in parallel to the notification if applicable.
Send floor/ceiling notification

Depending on the breach, this processing step sends the “Floor/ceiling notification”/ReturnAccount (camt.004) (i.e.

either floor natification or ceiling notification) to the RTGS Account Holder or RTGS CB Account Holder.

256 EUROSYSTEM UPDATE [internal review]: page 303 (RTGS UDFS-chapter 9.14.1.1
Description)

Perform business validations

The process verifies whether the AS batch is compliant with the business validation rules. Fhe-process—performs

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.
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| [Failed] The AS batch is not compliant with the business validation rules. The processing continues with the step

“Send AS batch rejection notification”.

| [Successful] The AS batch complies with the business validation rules. The processing continues with the step

“Process AS batch”.

257 EUROSYSTEM UPDATE [internal review]: page 307 (RTGS UDFS-chapter 9.14.3.1

Description)

Submitting
Actor

RTGS

Time event

For every AS setlement procedure B batch ﬁ

[Setilerment not
successiul]

Settle all-or-none

[Sattliemant
successful]

[D.ueuing of all AS fransfer ordEE.L

™
]

[p

rocess rule-basas liguidity t'ansfernrderj

.

w Sand AS transfer settlement notifications |-|-|

Process RTGS floor and
ceiling

_
S

For every RTGS DCA

[Send AS batch setlement ncﬂiﬁnaticnj

@

"AS batch setlement notification™
ASintistionStatus [pain. 95E8)

Figure 78 - Process AS settlement procedure B batch
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258 EUROSYSTEM UPDATE [internal review]: page 308 (RTGS UDFS-chapter 9.14.4 Reverse
debit)

Inclusion of chapter 9.14.4 Reverse debit into chapter 9.14.8 Terminate AS processing for AS settlement
procedure A or B

3

TFable-124-Outhound-messageforreverse-debit
259 EUROSYSTEM UPDATE [Internal review]: page 310 (RTGS UDFS-chapter 9.14.5.1

Description); Clarification

Each settlement of an AS transfer order stemming from AS settlement procedures

A for guarantee mechanism,
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B except for the reversals of debits or

C exceptforthereversals-of debits

triggers this sub-process:

260 UROSYSTEM UPDATE [internal review]: page 315 (RTGS UDFS-chapter 9.14.7 Trigger
guarantee fund mechanism use)

Submitting Submitting RTGS
Actor Actor Message received
of AS batch | of guarantee from Send RTGS

funds decision message

"Guarantes fund decision” /
Receaipt (camt 023)

Perform business validation

[Failed]
[Send guarantee fund decision rejectios -\L"

s

[Successiul]

@ Gusrantee fund decision rgjection”/
Receipt (camt.025)

[F'm{:ess guarantes fund decisionj

[Us= of gusrantes fund approved
and sufficient liquidity on
guarantee fund sccount]

E:."etlle AS debit transfer urders\l-"'

A

[Us= of gusrantee fund rejected or
insufficiant liquidity on guarantes fund
account]

v y

Terminate AS processing for AS setlernent procedure A or B |+|
[Send AS bab:'.h] [ Send AS transfer ]
5 =

sattlemeant ettlement notification
niofification

ASInitistionStatus
{pain. 28]

-AS batch settlement
@ netification” / For every settled AS debit transfer order
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Figure 82 - Trigger guarantee fund mechanism use

261 EUROSYSTEM UPDATE [Internal review]: page 316 (RTGS UDFS-chapter 9.14.7.1
Description)

[-.]

Send guarantee fund decision rejection

The process step creates a “Guarantee fund decision rejection”/Receipt (camt.025) [[J 463] and sends it to the
submitting actor of the guarantee funds decision.

[...]

Settle AS debit transfer orders

The failing RTGS DCA(s) to be debited are substituted by the guarantee fund account and the settlement of the
new AS debit transfer orders takes place. The processing continues with the following parallel activities:

| “Send AS batch settlement notification” and

| for every settled AS debit transfer order with the sub-process “Send AS transfer settlement notifications”.

Send AS batch settlement notification
The process step creates an “AS batch settlement notification”/ASInitiationStatus (pain.998) [} 761] and sends it to
the submitting actor of the AS batch.

262 EUROSYSTEM UPDATE [Internal review]: page 316 (RTGS UDFS-chapter 9.14.7.2

Messages)

Message description/usage ISO message ISO code
Guarantee fund decision rejection Receipt camt.025
AS batch settlement notification ASlInitiationStatus pain.998

Table 15 - Outbound message for trigger guarantee fund mechanism use

263 EUROSYSTEM UPDATE [internal review]: page 318 (RTGS UDFS-chapter 9.14.8 Terminate
AS processing for AS Settlement procedure A and B)

Inclusion of chapter 9.14.4 Reverse debit into chapter 9.14.8 Terminate AS processing for AS settlement procedure
AorB

One of the following rejection cases triggers this sub-process:

I AS batch revoked due to the disagreement on cash transfer order or AS batch from blocking in RTGS (see

“Disagree on cash transfer order or AS batch due to blocking in RTGS”);
| guarantee fund mechanism not invoked (see “Notify guarantee fund mechanism initiation”);
| guarantee fund mechanism unsuccessful (see “Trigger guarantee fund mechanism use”);

| Cut-off RTGS RTS Il processing (see “Process business day event "Cut-off for RTGS RTS II").
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RTGS Account | Submitting
Holder Actor
(A5 Settlement
bank)

RTGS

AS seitlement revoked

from Disagres on cash Guarantee meachanism

transfer arder or AS .
batch from blocking in unsuccessful from Trigger
RTGS guarantee fund mechanism uss

Guarantee mechanism nat
invoked from Motify guarantee
fund mechanism initiation

Cut-off for RTGE RTS 1l

[Check for setfled 45 debit transfer orders]

For each s=ttlad AS debit transfer order

[Credit sccount of debit reversal))

[Chedc message subscription for credit notication

[Credit notification
not required]

[Credit notification reqguired]

Send credit notification

"Credit nofification”

BankToCustomerDebitCreditMofification {camt 054)

Post debit reversal

[No settied debits]

&

[Settled debits]

Process RTGS floor and
cailing

Broadrast A5 batch settlement

failurz th

For esch settlement bank
party in the AS batch

[Send AS batch fail na‘tiﬁnulion]

N/

&

"AS batch fail notification”
ASInitistionStatus (pain. 9838)

Figure 83 - 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 orders”.

Check for settled AS debit transfer orders

The processing steps checks whether RTGS has already settled any AS debit transfer order. In case at least one

AS debit transfer order settled, the processing continues with the sub-process step “Post debit reversal” “Reverse

In case no debits are settled, Fthe processing continues with the sub-process “Broadcast AS batch settlement

failure” and afterwards with the process step “Send AS batch fail notification”.
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Post debit reversal

In order to reverse a settled debit, RTGS creates and settles a credit with same amount for the accounts on which

the debit previously settled. The processing continues with a split resulting in the processing steps “Check

message subscription for credit notification”, sub-process “Broadcast AS batch settlement failure” and the sub-

process “Process RTGS floor and ceiling”.

Check message subscription for credit notification

In_case a message subscription exists for a credit notification for the RTGS Account Holder, the processing

continues with the step “Send credit notification”. Otherwise, RTGS sends no credit notification.

Send credit notification

The process step creates a “Credit notification”/BankToCustomerDebitCreditNotification (camt.054) and sends it to

the RTGS Account Holder (AS settlement bank).

Send AS batch fail notification

The process step creates an “AS batch fail notification”/ASInitiationStatus (pain.998) and sends it to the submitting

actor.

264 EUROSYSTEM UPDATE [internal review]: page 319 (RTGS UDFS-chapter 9.14.8.2

Messages)

Inclusion of chapter 9.14.4 Reverse debit into chapter 9.14.8 Terminate AS processing for AS settlement procedure
AorB

Message description/usage ISO message ISO code
Credit notification BankToCustomerDebitCreditNotification | camt.054
AS batch fail notification ASlInitiationStatus pain.998

Table 129 - Outbound message for terminate AS processing for AS settlement procedure A or B
Internal consistency check
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265 EUROSYSTEM UPDATE [internal review]: page 322 (RTGS UDFS-chapter 9.14.11.1
Description)

|Editorial update on sub-process name Process RTGS floor and ceiling

RTGS RTGS
Account
Holder AL credit fransfer order from
(settlement Finalise AS setfiement procedure A
bank) batch afier setbement of all debits

?

[E-El‘tle AS sefflement procedure A credit transfer nrderj

Credit leg

(Chect message subscription for credit notication

notification ceiling

% not reguired] /\J>

[Credit [ Process RTGES floor and 4 j

[Credit
notification
required]

Send credit notification

®J_.: "Credit notification” /
- BankToCustomerDebitCreditMotification (camt.054)

Figure 3 - Settle AS settlement procedure A credit
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266 EUROSYSTEM UPDATE [internal review]: page 323 (RTGS UDFS-chapter 9.14.12 Initiate
information period broadcast)

|Editorial update on comment

RTGS
Start of information
For aach settlement pericd for am AS batch
bank party im the A5 reached
batch
( Process information pericd broadeast |-|-| j

Figure 4 - Initiate information period broadcast

267 EUROSYSTEM UPDATE [internal review]: page 324 (RTGS UDFS-chapter 9.14.13.1
Description)

|Editorial update

Figure 5 - Information period broadcast

int . el
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268 EUROSYSTEM UPDATE [internal review]: page 324ff (RTGS UDFS-chapter 9.14.13.1
Description)

|Editorial update

When the start of mandatory procedure initiates the process, the process splits into the processing steps “Send

start of mandatory procedure notification” and “Submit to Execute RTGS Standing Order”.

Perform business validations

The process verifies whether start of optional procedure C instruction is compliant with the business validation

rules. 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 start of optional procedure C instruction is not compliant with the business validation rules. The

processing continues with the step “Send start of optional procedure instruction rejection notification”.

[Successful] The start of optional procedure C instruction complies with the business validation rules. The

processing continues with the step “Submit to execute RTGS standing order”.

Send start of mandatory procedure notification

The process step creates a “Start of mandatory procedure notification”/ReturnGeneralBusinessinformation

(camt.021) [} Error! Bookmark not defined.]) and sends it to the ancillary system using AS settlement procedure
CorD.

Submit to execute RTGS standing order

This processing step submits the AS standing order liquidity transfer orders to the process “Execute RTGS

standing order [} Error! Bookmark not defined.]”.
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Send start of optional procedure instruction rejection notification

269 EUROSYSTEM UPDATE [internal review]: page 334ff (RTGS UDFS-chapter 9.14.18 Execute
AS settlement procedure C)

([L...11

This process is triggered:

| if an AS batch containing AS transfer orders for AS settlement procedure C arrives from the process “Send AS
batch”;

| if there are queued AS transfer orders for an AS settlement procedure C batch and there is an liquidity inflow on

one of the sub-accounts related to that batch;

i : i . . o,

[neue Grafik]
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Submitting RTGS
Actor
AS batch from Ligudity imflow an
Send AS batch sub-sccount

For every AS transfer
//f{ order of the AS batch

[P«ﬁemptsetﬂemem procedure C A5 transfer arder s ettlement |-|-| j

[Check AZ transfer urderstatusj
Mot sll AS
transfer orders
from AS batch
final y

o——=<>

All A5 transfer
orders from AS
batch final

[Bend AS batch final status nntiﬁcaﬁonj

@z JAS batch final ststus notification” /
T~ ASInitiationStatus (pain. 988

Figure 93 - Execute AS settlement procedure C

This process initially calls the sub-process “Attempt settlement procedure C AS transfer order settlement [ Error!

Bookmark not defined.]” when-itreceives-an-AS-batch-from-the process—Send-AS-batch-| -Errorl Bookmark-not

inflowon-one-of the-sub-accountsrelated-to-that bateh. Afterwards the processing continues with the step “Check

AS transfer order status”.

“ ”

Check AS transfer order status

The process step checks whether all AS transfer orders of the respective AS batch are final.
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Note: Final in this context means settled or rejected..revoked-or-disagreed-

270 EUROSYSTEM UPDATE [internal review]: page 336 (RTGS UDFS-chapter 9.14.19.1

Description)

RTGS

Execute AS setlement
procedura C

[SE‘H:'E AL transfer urderj

@,—-" Mot setthad]
=

>

[ettied] [Mo RTGS
DCA]
N
=
L[RTGE DCA]

[ Process floor and ceiling |-|-|

)

8

[ Send AS transfer setlernent notifications |'|'| j

Figure 94 - Attempt settlement procedure C AS transfer order settlement

This sub-process is triggered by the process “Execute AS settlement procedure C” and starts with “Settle AS

transfer order”.

Settle AS transfer order

The process step attempts to settle each AS transfer order from an AS settlement procedure C AS batch.
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| [Not settled] If the settlement of the AS transfer order fails, then the process terminates for the failed AS transfer

order. The status of the AS transfer order is set to queued.

| [Settled] If the AS transfer order settles, the process continues with the sub-process “Send AS transfer settlement
notifications [J 310]” and with the sub-process “Process RTGS floor and ceiling [ 295]" if the AS transfer involves
an RTGS DCA.

271 EUROSYSTEM UPDATE [internal review]: page 339 (RTGS UDFS-chapter 9.14.22.1
Description)

Editorial update

Submitting RTGS
Actor

AS batch revocation

For each settlement bank party

in the AS batch
Process AS batch revocation broadcast h j
(Send AS batch fail nutiﬂcatiun)
"AS batch fail notification”
©*~. ASInitiationStatus (pain.998)

Figure 6 - Process AS batch fail notification

The process is triggered by the revocation of an AS batch and continues with the sub-process “Process AS batch

revocation broadcast [ Error! Bookmark not defined.]” for each AS settlement bank party in the AS batchefan

AS-settlement-bank. Afterwards, the processing continues with the process step “Send AS batch fail notification”.
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272 EUROSYSTEM UPDATE [internal review]: page 342 (RTGS UDFS-chapter 9.14.24.1
Description)

|Enhancement of description for clarification

Settle liquidity transfers from sub-accounts to linked RTGS DCAs

The process steps transfers any funds remaining on each relevant sub-account to the linked RTGS DCA. The

processing continues with the parallel steps “Check debit message subscription” and “Check credit message

subscription”.
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273 EUROSYSTEM UPDATE [internal review]: page 345 (RTGS UDFS-chapter 9.16 Reject cash
transfer order)

Submitting RTGS
Actor
Cut-off for customer Diszgreement of a CB
payment orders fram om a cash transfer cut-off for RTES
Process business day event order fram Diszgree Raject time Failed revalidation from RTS 1l from
cut-off for customer payment on cash transfer reached from LProcess business day Process business
order” (onky rejection of arder or AS batch dus JProcess RTGS event Change of day event cut-off
customer payment order) to blocking in RTES reject time”

business day®

for RTGS RTS 17

Reject cash fransfer order

[Payment
ordar]
[45 transfer
order]
[Sem:l payment order rejection nmiﬁcatinn]
"Fayment Order Rejection Motification'! [AS satbement
PaymentStatusReport (pacs.002)

procadure E global

notification] j

[Mo AS =atlement
procadurs E
global notification]

E’Send AS fransfer order rejection nnliﬁcaﬁonj

| "AS transfer order rejection notification”
®< | ASInitiationStatus (pain 888

Figure 101 - Reject cash transfer order

274 EUROSYSTEM UPDATE [internal review]: page 355 (RTGS UDFS-chapter 9.19 Manage
current reservation in RTGS)

|Correcti0n as there is always only one pending reservation.

Note: In case of liquidity increases on the RTGS DCA a pending urgent reservations are is always executed first.
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275 EUROSYSTEM UPDATE [internal review]: page 361 (RTGS UDFS-chapter 9.21.4 Process
business day event "Start of EoD processing")

Figure 108 - Process business day event Start of EoD processing
The event Start of EoD processing triggers the processing step “Lead-and eCheck reference data”.
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:
lin case no such accounts exist, the EoD processing continues and the process ends;

| in case there is a cash account to be closed which has a balance and shall be closed as of the next business day,

the processing continues with the processing step “Process emergency liquidity transfer”.

276 EUROSYSTEM UPDATE [Internal review]: page 378 (RTGS UDFS-chapter 11.1.3 XML
character set)

|Rep|ace and rename table 159

Message-elements RTGS supportedcharactersets
Al-Proprietary-and/or-Text Use-of FIN-X-Character Set:
elements;-with-exception-of: abedefghijkimRoparstuvwiyz
Initiating-Party, Debtor, Ultimate ABCDEFRGHIIKLMNORORSTUMMWCYZ
Creditor,-Originator-Related
. 1t . 20+
Remittance Space
Forlnitiating-PartyDebtor; ; ! BN =
" ~redi
" ~reditor_Origi '
. . Character XML Escape
and-Remittance Seguence
“ &quot;
: &apoes;
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Character set type

Message elements

Supported characters in T2

Restricted TARGET

All elements with type “Text”,

character set

except the element categories
listed for Extended TARGET

character set (see below).

Use of FIN X-Character Set:

abcdefghijkimnopgrstuvwxyz

ABCDEFGHIJKLMNOPORSTUVWXYZ

0123456789
[-2:0.'+

Space

Extended TARGET

-All Name and Address elements

Use of FIN X-Character set (see above), plus

character set

for all actors

-Related Remittance Information

-Remittance Information

-Email address

-Proxy

#8%&*=" {|}~ "i<>@[\].

Note:

Thefollowing characters need to be escaped:

Character XML Escape
Sequence

IN
R0

l.

v
E

IR0
Ro
)

E

Table 17 - supported character sets
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277 EUROSYSTEM UPDATE [RealBICs]: page 380 (RTGS UDFS-chapter 11.1.3.1 Technical
validation)

Replace figuell7 — Technical validation, ISO schema example

Delete figure 118 — Technical validation, proprietary schema example

278 EUROSYSTEM UPDATE [CR 034]: page 382 (RTGS UDFS-chapter 11.2.1 Envelope
messages)

In order to communicate with RTGS, a business sender may send a single business messages or a file containing

several business messages. The structure of message is described in chapter Business Application Header [ 234]

and the structure of file is described in chapter Business File Header [ Error! Bookmark not defined.].

BAH and business payload/ISO 20022 message instance are part of this business message. Examples and further

details for BAH are provided in chapter BusinessApplicationHeader (head.001).

279 EUROSYSTEM UPDATE [CR 034]: page 383 (RTGS UDFS-chapter 11.2.1.2 Business File
Header)

Besides the sending of single business messages RTGS supports inbound files.

[..]

Files submitted to RTGS should only contain instruction messages. If a submitted file contains guery messages,

RTGS will filter out the guery messages and reject them each individually. This will not impact any instruction

messages contained in the file, which will be processed as normal. The rejection of the query messages is caused

by the fact that files are submitted via store-n-forward channel, which is not allowed for inbound guery messages.
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280 EUROSYSTEM UPDATE [internal review]: page 393ff (RTGS UDFS-chapter 11.3 Usage of

Messages)
ISO Message UDFS Chapter Message Usage Inbound/Outbound
[-.] [-] [-] [-.]
camt.054 Return liquidity from sub- Credit notification Outbound
accounts to linked RTGS
DCAs
Terminate AS processing Credit notification Outbound
for AS settlement
procedure A or B
Reverse debit
[-.] [-] [-] [-.]
pacs.002 Reject cash transfer order | Payment order rejection Outbound
notification
Perform standard RTGS Send SBTI transfer order Outbound
settlement rejection notification
Process RTGS payment Send SBTI transfer order Outbound
order and liquidity transfer | rejection notification
order [
Process RTGS payment Payment order rejection Outbound
order and liquidity transfer | notification
order
Request payment order Payment order revocation | Outbound
revocation or recall notification
Perform standard RTGS Payment order settlement | Outbound
settlement notification
Perform standard RTGS SBTI transfer order Outbound
settlement settlement notification
[-.] [-] [-] [-.]
pain.998 Notify guarantee fund Guarantee fund Outbound
ASInitiationStatus mechanism initiation mechanism decision
[} Error! Bookmark not request
defined.]
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Trigger quarantee fund AS batch settlement Outbound

mechanism use notification

Table 161 - Usage of Messages

281 EUROSYSTEM UPDATE [internal review]: page 396ff (RTGS UDFS-chapter 11.4 Message
references)

[Point-to-point reference]...]]

Clearing System Reference transports the booking reference to be assigned by RTGS.

[End-to-end reference]...]]

All messages used by RTGS are 1SO 20022 compliant. That means that in general all elements should be
harmonised across the message portfolio and can simply be mapped into equivalent element in other messages,
e.g. end-to-end identification. Nevertheless, in some cases the same information is mapped into another element,
e.g. the booking reference added by RTGS in payment messages in element clearing system reference is mapped

in booking notification message (camt.054) into element notification identification entry reference.

Business Sender Business Receiver RTGS Account Holder
RTGS partv RTGS party
- o~ =
JILITTES TS IS
— e} —1

[y [ [}
1
'

© ® ® | O)
'
'
1
i
'

pacs.008/008/010 pacs 002 pacs.008/008/010 i cami 054
I
1
Biz =g Idr Biz Msg ldr Biz Msg lar | Bz Meg e

{BAH) {BAH) {BAH) f {BAH)

|
Instruction ID Instruction ID Instruction 1D i Instruction 1D
i
End To End ID End To End ID End To End ID i End Tg End ID

i

UETR UETR UETR i UETR
|
I

. = ! Entry Reference
Clearing System Clearing System ! N
Reference Reference f (Clearing System
I Reference)

|
|
|
¥ I

targe€t rics

[replace figure 122 — Message References]
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282 EUROSYSTEM UPDATE [RealBICs / JIRAs CSLD 500/568 /612 /639 /670 / SDD-CN21 /
internal review]: page 397ff (RTGS UDFS-chapter 11.5 Business scenarios)

All single changes from FakeBICs to RealBICs are documented at Excelsheet
https://favis.inet.bundesbank.de/otcs/llisapi.dlI?func=ll&objaction=overview&objid=314095059

This chapter provides [...]. and system of real BICs [...][...]. scenarios [...]..

The system of real BICs is a small world of entities upon which the scenarios have been laid. Real BIC 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

RTGS scenarios.

New table XXX — Table of BICs and account identifiers

Description of Party BIC Account BIC Account identifier

usage

System TRGTEXPMRTG

Party (CB) MARKDEFFXXX

RTGS CB MARKDEFFXXX MARKDEFFXXX | MDEEURMARKDEFFXXXMARKDEFFXXX
account

AS guarantee MARKDEFFXXX MARKDEF1200 GDEEURMARKDEFFXXXMARKDEF1200

fund (held by CB

in this case)

Party (payment COBADEFFXXX

bank #1)

RTGS DCA COBADEFFXXX COBADEFFXXX RDEEURCOBADEFFXXXCOBADEFFXXX

RTGS COBADEFFXXX n/a UDEEURCOBADEFFXXX16COBADEFFXXX0001
Subaccount

(linked to above

DCA)

RTGS DCA COBADEFFXXX COBADEBB120 RDEEURCOBADEFFXXXCOBADEBB120

RTGS COBADEFFXXX n/a UDEEURCOBADEFFXXX16COBADEBB1200001
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Subaccount
(linked to above
DCA)

Party (Indirect COBADEFF075

participant)

Party (payment UBSWCHZHXXX

bank #2)

RTGS DCA UBSWCHZHXXX | UBSWCHZHXXX | RDEEURUBSWCHZHXXXUBSWCHZHXXX
RTGS DCA UBSWCHZHXXX | UBSWCHZH80A | RDEEURUBSWCHZHXXXUBSWCHZH80A
RTGS UBSWCHZHXXX | n/a UDEEURUBSWCHZHXXX16UBSWCHZH80A0001
Subaccount

(linked to above

DCA)

Party (payment SOLADESTXXX

bank #3)

RTGS DCA SOLADESTXXX SOLADEST600 RDEEURSOLADESTXXXSOLADEST600
RTGS SOLADESTXXX n/a UDEEURSOLADESTXXX16SOLADEST6000001
Subaccount

(linked to above

DCA)

RTGS DCA SOLADESTXXX SOLADEST861 RDEEURSOLADESTXXXSOLADEST861
Externally held n/a INGBDEFFXXX

account

Party (payment SOGEFRPPHCM

bank #4)

RTGS DCA SOGEFRPPHCM | SOGEFRPPHCM | RDEEURSOGEFRPPHCMSOGEFRPPHCM
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Party (payment SYBKDEFFHAM
bank #5)

Party (Indirect SYBKDEK22CPH
participant)

Party (ancillary MARKDEFFCLC
system)

AS technical MARKDEFFCLC MARKDEFFCLC | TDEEURMARKDEFFCLCMARKDEFFCLC
account

Other mandatory

message

usages, but not

used by RTGS

Ultimate Debtor BSCHARBASSS
Debtor BSCHARBAXXX
Debtor Agent BSCHESMMXXX
Ultimate Creditor | INGBBRSPATA
Creditor INGBBRSPXXX
Creditor Agent INGBDEFFXXX

table XXX — New and changed business scenarios — different changes

Business Overview Message examples
scenario
Scenario A pacs.008 Inbound_pacs.008_RTGS_CustomerCreditTransferOrder_bs023.xml
023 - payment Outbound_pacs.008_RTGS_CustomerCreditTransfer_bs023.xml
RTGS message is fully

pacs.002_RTGS_FIPaymentStatusReport ACSC-payment_bs023.xml

350




T2/T2S Consolidation

CSLD-0062-UDFS

pacs.004
successful

return

processed and
settled. The
inbound pacs.008
is forwarded to
the next business
receiver in the
payment chain as
an outbound
pacs.008 and a
pacs.002 status
report is sent to
the sender of the

pacs.008.

The day after
settlement has
occurred, a
revocation
(cancellation/refu
nd) chain is
started using an
inbound camt.056
message which is
passed through to
the next party in
the payment
chain as an
outbound
camt.056.
Simultaneously, a
camt.029 is sent
to the sender of
the camt.056 to
advise that the
camt.056 has

been forwarded.

Rather than a
reply to the
camt.056, a

pacs,004 (return)

Inbound_camt.056_RTGS_PaymentCancellationRequest_bs023.xml
Outbound_camt.056_RTGS_PaymentCancellationRequest_bs023.xml

Outbound_camt.029_RTGS_PaymentCancellationRequestStatus_Forwarded__
bs023.xml

Inbound_pacs.004_RTGS_PaymentReturnOrder_bs023.xml
Outbound_pacs.004_RTGS_PaymentReturn_bs023.xml

pacs.002_RTGS_FIPaymentStatusReport_ ACSC-return_bs023.xml
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is sent into RTGS
which settles, The
inbound pacs.004
is forwarded to
the next business
receiver in the
payment chain as
an outbound
pacs.004 and a
pacs.002 status
report is sent to

the sender of the

participants

as an outbound
pacs.008 to the
next business
receiver in the
payment chain.
The business
sender has not
subscribed to
receive pacs.002
for successful
settlement, so no
pacs.002 is
produced. The
pacs.008 is
forwarded to the
next business
receiver in the
payment chain. In

this scenario, the

pacs.004.
Scenario Pacs.008 Inbound_pacs.008_RTGS_CustomerCreditTransferOrder_bs075.xml
075 - payment Outbound_pacs.008_RTGS_CustomerCreditTransfer_bs075.xml
RTGS message is fully
pacs.008 processed and
settlement settled. The
including inbound pacs.008
indirect is then forwarded
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payment relates
to indirect

participants.

Scenario
076 —
RTGS
pacs.009
settlement
including
indirect

participants

Pacs.009
payment
message is fully
processed and
settled. The
inbound pacs.009
is then forwarded
as an outbound
pacs.009 to the
next business
receiver in the
payment chain.
The business
sender has not
subscribed to
receive pacs.002
for successful
settlement, so no
pacs.002 is
produced. In this
scenario, the
payment relates
to indirect

participants.

Inbound_pacs.009_RTGS_FICreditTransferOrder_bs076.xml

Outbound_pacs.009_RTGS_FICreditTransfer_bs076.xml

Scenario
081 -
RTGS
payment
validity

timeout

a pacs.009
payment order
message was
validated by
RTGS and
queued for
execution within
the validity period
given on the
payment order.

By the end of the

Inbound_pacs.009_RTGS_FICreditTransferOrder_bs081.xml (not available)

admi.004_RTGS_SystemEventNotification_RJCT_bs081.xml
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validity period, the
payment order
had not achieved
settlement so
RTGS rejected it
and used an
admi.004 system
event notification
message to notify
the sender of the
pacs.009 about

the 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 period and
appropriate

references for this

to be temporarily
excluded while
the problem was
resolved. The
Operator used
RTGS to send an

scenario.
Scenario During the admi.004_RTGS_SystemEventNotification_FREE_bs082.xml
082 — processing day, a
RTGS problem occurred
operations whereby an
related RTGS Party had
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admi.004 system
event notification
message to notify
relevant parties of

the exclusion.

Scenario08
3-RTGS
threshold

breaches

During the
processing day,
settlement of
payment orders
and liquidity
transfers alters
some account
balances in a way
which takes them
either over the
ceiling threshhold
for the account, or
under the floor
threshhold. RTGS
tracks such
threshold
breaches and
sends
notifications to the
account holders
when it occurs.

In this business
scenario, RTGS
has detected 2
such breaches
during business
scenarios bs021
and bs022.

camt.004_RTGS_ReturnAccount_FLOR_bs083.xml
camt.004_RTGS_ReturnAccount_CEIL_bs083.xml

Scenario
502 —
procedure
A
settlement
bank
disagreeme

nt

[...]./ASTI has
been revoked.
owing-to

disagreement

(-]

Scenario
503 -
procedure
A

[...].has been

revoked. by-the
cB-
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settlement

failure

Scenario [-.] [-.]
o44 - camt.053_RTGS_BankToCustomerStatement_bs998.xml
procedure
C partial

settlement

Scenario [-.] [-.]

561 - Outbound_camt.021_AS-D_ReturnGeneralBusinessinformation_OVN-PROC-

procedure OPEN_bs561.xml
D

successful
settlement
with liquidity

adjustment

Scenario [-.] [-.]
998 —
RTGS
camt.053

Inbound_pain.998_AS-C_ASTI_bs544.xml

customer

statement

283 EUROSYSTEM UPDATE [JIRA CSLD-717 / internal review]: page 417ff (RTGS UDFS-
chapter 12.1.1.3 admi.004 — The message in business context

|NeW examples 081 and 082 — table 200, 201, 202, 203, 204, 205, 206, 207 — replace old admi.004-examples

Usage case: RTGS payment validity timeout (Scenario 081)

In this example, RTGS is notifying the receiver that at a previously valid payment order has failed to reach
settlement during its stated validity period. The debtor RTGS account is shown along with the original priority,
payment order UETR and the time of rejection.
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Message item

Utilisation

Event Code

Document/SysEvtNtfctn/Evtinf/EvtCd

REJT

Event Parameter

Document/SysEvtNtfctn/Evtinf/EvtParam

RDEEURCOBADEFFXXXCOBADEFFXXX

Event Parameter

Document/SysEvtNtfctn/Evtinf/EvtParam

URGT

Event Description

Document/SysEvtNtfctn/Evtinf/EvtDesc

e009b081-59c5-41e9-be4dc-d45102fc201e

Event Time

Document/SysEvtNtfctn/Evtinf/EvtTm

2020-10-13T13:30:00.001+00:00

Table 18 - SystemEventNotification (admi.004) — usage case Payment validity timeout (Scenario 081)
Usage case example: admi.004_RTGS_SystemEventNotification_RJCT_bs081.xml

Usage case: RTGS operations related (Scenario 082)

In this example, the RTGS Operator is notifying the receiver that at a Party BIC has had to be excluded and
advises that any payments sent for that party will be rejected.

Message item

Utilisation

Event Code

Document/SysEvtNtfctn/Evtinf/EvtCd

FREE

Event Description

Document/SysEvtNtfctn/Evtinf/EvtDesc

Participant BIC PRTYBIC1XXX excluded, payments to it

will be rejected

Event Time

Document/SysEvtNtfctn/Evtinf/EvtTm

2020-10-13T11:31:26.001+00:00

Table 19 - SystemEventNotification (admi.004) — usage case Operations related (Scenario 082)
Usage case example: admi.004_RTGS_SystemEventNotification_FREE_bs082.xml
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284 EUROSYSTEM UPDATE [JIRA CSLD-661]: page 425 (RTGS UDFS-chapter 12.1.3.1
admi.007 — Overview and scope of the message

The ReceiptAcknowledgement message is sent by RTGS to the business sender of a previously inbeund sent
message/file to inform of a either-a-technical-validation-error-or-business validation error.

The ReceiptAcknowledgement message is sent without a BAH, if inbound message / inbound file were rejected to

the usages “message rejection notification” and “file rejection notification”..

The ReceiptAcknowledgement message is sent with a BAH, to inform of a business validation error for the

“ReportQueryRequest” message (admi.005) only for all other usages.

285 EUROSYSTEM UPDATE [JIRA CSLD-661]: page 427 (RTGS UDFS-chapter 12.1.3.3
admi.007 — The message in business context

|Change at table 210 — page 427

Message item

Utilisation

[..]

Related Reference

/Document/RctAck/Rpt/RItdRef/Ref

file-submission Copy of BizMsgldr of inbound message / copy of

Pyldldr of inbound file.

If BizMsgldr of inbound message / Pyldldr of inbound file cannot be

identified, this field contains "NONREF.BAH BizMsgldr/ BFH-Pyldldr-if
bl ’ .

286 EUROSYSTEM UPDATE [JIRA CSLD-528 /internal review]: page —480ff (RTGS UDFS-
chapter 12.2.14.3 camt.029 — The message in business context

|Change at table 241 — page 480
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Change at table 242 — page 461

Message item Utilisation

[.]

Cancellation Details

Reason Code Proprietary LEGL
/Document/RsltnOflnvstgtn/CxIDtls/TxInfAndSts/CxIStsRsnInf/Rsn/PrtryCd

[..]

Change of: Inbound_camt.029_RTGS_PaymentCancellationRequestStatus_Rejectioned bs022.xml

Change at table 243 — page 483

Message item Utilisation

[..]

Cancellation Details

Reason Code Proprietary LEGL
/Document/RsltnOflnvstgtn/CxIDtls/TxInfAndSts/CxIStsRsnInf/Rsn/PrtryCd

[.]

Change of: Outbound_camt.029 RTGS_PaymentCancellationRequestStatus_Rejectioned bs022.xml

New table xxx for business scenario 023 — page

Usage case: Payment Order Revocation Execution Notification — Successful return (Scenario 023)
In this example, RTGS is advising the business sender of a previous camt.056 (payment cancellation request) that
the request has been forwarded to the next business receiver in the payment chain.
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Message item Utilisation

Assignment

Identification NONREF

/Document/RsltnOflnvstgtn/Assgnmt/Id

Assigner Agent BIC SOLADESTXXX

/Document/RsltnOflnvstgtn/Assgnmt/Assgnr/Agt/Fininstnid/BICFI

Assignee Agent BIC COBADEFFXXX

/Document/RsltnOflnvstgtn/Assgnmt/Assgne/Agt/Fininstnld/BICFI

Creation Date Time 2019-10-07T10:14:00.001+00:00

/Document/RsltnOflnvstgtn/Assgnmt/CreDtTm

Status

Status Confirmation FTNA

/Document/RsltnOfInvstgtn/Sts/Conf

Cancellation Details

Original message ID Inp008b023-BAHId

/Document/RsltnOflnvstgtn/CxIDtls/TxInfAndSts/OrgnlGrpinf/OrgniMsgld

Original Message Name Identification pacs.008.001.08

/Document/RsltnOflnvstgtn/CxIDtls/TxInfAndSts/OrgnlGrplnf/OrgniIMsgNmId

Original End to End Identification Inp008b023-E2EId

/Document/RsltnOflnvstgtn/CxIDtls/TxInfAndSts/OrgnlEndToEndlid

Original Clearing System Reference RTGS-p008b023

/Document/RsltnOflnvstgtn/CxIDtls/TxInfAndSts/OrgnICIrSysRef

Original UETR e008b023-59c5-41e9-be4c-
d45102fc201e

/Document/RsltnOflnvstgtn/CxIDtls/TxInfAndSts/OrgnlUETR

Table xxx - ResolutionOfinvestigation (camt.029) —usage case Payment Order Revocation Request —
Successful return (Scenario 023)

Usage case example:

Outbound_camt.029_RTGS_PaymentCancellationRequestStatus_Forwarded_bs023.xml
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287 EUROSYSTEM UPDATE [JIRA CSLD-734]: page 511ff (RTGS UDFS-chapter 12.2.20.3

camt.053 — The message in business context

Table 263 - page 511

Message item

Utilisation

Entry Details

361




T2/T2S Consolidation

CSLD-0062-UDFS

Local Instrument Proprietary

/Document/BkToCstmrStmt/Stmt/Ntry/NtryDtls/TxDtls/Lclinstrm/Prtry

Liquidity transfers:

LIIE = Immediate liquidity

transfer - inter-service

LIIA - Immediate liquidity
transfer - intra-service {irckAS-

related+SBTH

LIAS - Immediate liquidity
transfer - intra-service ancillary

system on behalf

LAUT - Automated liquidity

transfer

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 (incl. AS-
related)

LCCA = Automated contingency
liquidity transfer - closing of
accounts

LIPU - Immediate LT - inter-
service pull

|Change and new entry at table 264 — page 512

Message item

Utilisation
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Number of all entries

/Document/BkToCstmrStmt/Stmt/TxsSummry/TtINtries/NbOfNtries

Statement
Owner COBADEBB120
[Document/BkToCstmrStmt/Stmt/Acct/Ownr/Id/Orgld/AnyBIC
[..]
Transaction summary
32

Entry 3

Entry Identification
/Document/BKToCstmrStmt/Stmt/Ntry/NtryRef

RTGS-p998b544-8

Amount
/Document/BKkToCstmrStmt/Stmt/Ntry/Amt

EUR 79500.00

Credit Debit Ind
/Document/BKToCstmrStmt/Stmt/Ntry/CrdDbtind

CRDT

Status
/Document/BkToCstmrStmt/Stmt/Ntry/Sts/Cd

BOOK

Settlement Date Time
/Document/BkToCstmrStmt/Stmt/Ntry/BookgDt/DtTm

2019-10-08T14:22:01.001+00:00

Value Date

/Document/BKToCstmrStmt/Stmt/Ntry/ValDt/Dt

2019-10-08

Bank Transaction Code
/Document/BkToCstmrStmt/Stmt/Ntry/BkTxCd/Prtry/Cd

ASTI

Details from underlying payment or liquidity transfer order

Instruction ID
/Document/BkToCstmrStmt/Stmt/Ntry/NtryDtls/TxDtls/Refs/Instrld

Inp998b544-Ins|d8

End To End Identification
/Document/BKToCstmrStmt/Stmt/Ntry/NtryDtls/TxDtls/Refs/EndToEndld

Inp998b544-E2EIdC
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UETR €998b544-59¢5-41e9-be4c-
/Document/BKToCstmrStmt/Stmt/Ntry/NtryDtls/TxDtls/Refs/lUETR 045102fc201e
Related Party Debtor BIC MARKDEFFCLC
/Document/BkToCstmrStmt/Stmt/Ntry/NtryDtls/TxDtls/RItdPties/Dbtr/Pty
[/Id/Orgld/AnyBIC

COBADEFF120

Related Party Debtor BIC

/Document/BkToCstmrStmt/Stmt/Ntry/NtryDtls/TxDtls/RItdPties/Dbtr/Pty
/Id/Orgld/AnyBIC

UDEEURCOBADEFFXXX16COBADEB

Creditor Account

/Document/BKToCstmrStmt/Stmt/Ntry/NtryDtls/TxDtls/RItdPties/CdtrAcc B1200001
t/ld/Othr/Id
Related Agent Instructing Agent MARKDEFFCLC
/Document/BkToCstmrStmt/Stmt/Ntry/NtryDtls/TxDtls/RItdAgts/InstgAgt
[FinInstnld/BICFI

COBADEFF120

Related Agent Instructed Agent

/Document/BKToCstmrStmt/Stmt/Ntry/NtryDtls/TxDtls/RItdAgts/InstdAgt
[FinInstnld/BICFI

288 EUROSYSTEM UPDATE [JIRA CSLD-487 /634 / 655 /668 / internal review]: page 520ff
(RTGS UDFS-chapter 12.2.21.3 camt.054 — The message in business context

[Table 265 — page 520

Message item Utilisation

Entry Details

Debtor Agent BIC For AS transfer:

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDtls/TxD BIC of sending AS or BIC of the ancillary
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tls/RItdAgts/DbtrAgt/Fininstnld/BICFI

system in <InitiatingParty> of ASTI if sent by
CB on behalf of ancillary system.

For standing order liquidity transfer related to
AS settlement procedure C + D:

BIC of ancillary system.

Change at table 266 — page 522

Message item Utilisation

[-]

Notification

Identification RTGS-e50b042
/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Id Ouc054b041-BAHId

Entry

Value Date

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/ValDt/Dt

2019-10-08

Change at table 267 — page 523

Message item

Utilisation

[.]

Notification

Identification

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Id

RFGS-S001b067

Ouc054b067-BAHId

Entry

Value Date

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/ValDt/Dt

2019-10-07
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Usage case: Credit Natification (Liquidity Order) (Scenario 070)

In__this example, RTGS is advising the owner of an RTGS account (with ID
“RDEEURUBSWCHZHXXXUBSWCHZHXXX") of a credit of EUR252000.00 which has been made to that account,

resulting from the settlement of a liquidity transfer order from CLM (scenario 070 described in CLM UDES). The

instructing camt.050 from CLM can be identified using the business sender’s End-to-End Id, which is also supplied

on the camt.054.

New table XXX — page

Message item Utilisation
Message ID NONREF

/Document/BkToCstmrDbtCdtNtfctn/GrpHdr/Msqld

Creation date and time 2019-10-07T13:10:05.001+00:00

/Document/BkToCstmrDbtCdtNtfctn/GrpHdr/CreDtTm

Notification
Identification
/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Id Ouc054b070-BAHId

RDEEURUBSWCHZHXXXUBSWC
HZHXXX

Account Identification

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Acct/Id/Othr/Id

Entry

Entry Reference RTGS-c050b070

/Document/BKkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryRef

Amount EUR 252000.00

/Document/BKToCstmrDbtCdtNtfctn/NtFctn/Ntry/Amt

CreditDebitIndicator ==

[Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/CrdDbtind

Status Code

/Document/BKkToCstmrDbtCdtNtfctn/NtFctn/Ntry/Sts/Cd
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Booking Date
/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/BookgDt/DtTm

2019-10-07T13:10:00.001+00:00

Value Date

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/ValDt/Dt

2019-10-07

Bank Transaction Code

/Document/BKkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/BKTxCd/Prtry/Cd

Instruction Identification

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDtls/TxDtls/Refs/Instrid

Inc050b070-BAHId

End-to-end identification

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDtls/TxDtls/Refs/EndTo
Endid

Inc050b070-E2EId

Amount

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDtls/TxDtls/Amt

EUR 252000.00

Debtor Account

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDtls/TxDtls/RItdPties/D
btrAcct/Id/Othr/Id

MDEEURSOLADESTXXXSOLADE
STXXX

Creditor Account

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDtls/TxDtls/RItdPties/C
dtrAcct/Id/Othr/Id

RDEEURUBSWCHZHXXXUBSWC
HZHXXX

Local Instrument Proprietary

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDtls/TxDtls/Lclinstrm/Pr
try

=
m

Table xxx - BankToCustomerCreditDebitNotification (camt.054) — usage case Credit Notification (Liquidity Order)

(Scenario 070)

Usage case example: camt.054 RTGS CreditNotification LIQT bs070.xml

Usage case: Credit Debit Notification — procedure A successful settlement (Scenario 501)

In this example, RTGS is informing the payment

bank owning DCA (ID:

RDEEURCOBADEFFEXXXCOBADEFFEXXX) of an amount of EUR22000 which was debited from the account at

10:15:01. The debit was instructed in an ASTI message from an ancillary system in relation to the references

shown.
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New table XXX- page

Message item Utilisation
Message ID NONREF

/Document/BkToCstmrDbtCdtNtfctn/GrpHdr/Msgld

Creation date and time 2020-02-06T10:15:02.001+00:00

/Document/BKkToCstmrDbtCdtNtfctn/GrpHdr/CreDtTm

Identification Ouc054b5011D-BAHId

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Id

Account Identification RDEEURCOBADEFFXXXCOBADEFFXXX

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Acct/Id/Othr

/Id
Entry
Entry Reference p998b501-1

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryRe
f

Amount EUR 22000

/Document/BKToCstmrDbtCdtNtfctn/NtFctn/Ntry/Amt

CreditDebitIndicator DBIT

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/CrdDb
tind

Status Code BOOK

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/Sts/C
d

Booking Date 2020-02-06T10:15:01.001+00:00

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/Bookg
Dt/DtTm

Value Date 2020-02-06

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/ValDt/
Dt
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Bank Transaction Code ASTI

/Document/BKkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/BKTxC
d/Prtry/Cd

Instruction Identification Inp998b501-Insldl

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDtl
s/TxDtls/Refs/Instrld

End-to-end identification Inp998b501-E2EIdA

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDtl
s/TxDtls/Refs/EndToEndId

Entry Details

Debtor Agent BIC MARKDEFFCLC

/Document/BKToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDtl
s/TxDtls/RItdAgts/DbtrAgt/Fininstnld/BICFI

Table xxx - DebitNotification (camt.054) — procedure A successful settlement (Scenario 501)

Usage case example: camt.054 AS-A DebitNotification bs501-1D.xml

In this example, RTGS is informing the payment bank owning DCA (ID: RDEEURSOLADESTXXXSOLADEST600)
of an amount of EUR22000 which was credited to the account at 10:15:01. The credit was instructed in an ASTI
message from an ancillary system in relation to the references shown. New table 282 — page

Message item Utilisation
Message ID NONREF

/Document/BkToCstmrDbtCdtNtfctn/GrpHdr/Msgld

Creation date and time 2020-02-06T10:15:02.001+00:00

/Document/BkToCstmrDbtCdtNtfctn/GrpHdr/CreDtTm

Identification Ouc054b5012C-BAHId

/Document/BKkToCstmrDbtCdtNtfctn/Ntfctn/Id

Account Identification RDEEURSOLADESTXXXSOLADEST600

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Acct/Id/Othr
/id

Entry

369



T2/T2S Consolidation CSLD-0062-UDFS

Entry Reference RTGS-p998b501-2

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryRe
f

Amount EUR 22000

[Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/Amt

CreditDebitIndicator CRDT

/Document/BKkToCstmrDbtCdtNtfctn/NtFctn/Ntry/CrdDb
tind

Status Code BOOK

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/Sts/C
d

Booking Date 2020-02-06T10:15:01.001+00:00

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/Bookg
Dt/DtTm

Value Date 2020-02-06

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/ValDt/
Dt

Bank Transaction Code ASTI

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/BKTxC
d/Prtry/Cd

Entry Details

Instruction Identification Inp998b501-Insid2

/Document/BKToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDtl
s/TxDtls/Refs/Instrid

End-to-end identification Inp998b501-E2EIdA

/Document/BKToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDtl
s/TxDtls/Refs/EndToEndld

Debtor Agent BIC MARKDEFFCLC

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDtl
s/TxDtls/RItdAgts/DbtrAgt/Fininstnld/BICFI

370



T2/T2S Consolidation CSLD-0062-UDFS

Table xxx - CreditNotification (camt.054) — procedure A successful settlement (Scenario 501)

Usage case example: camt.054 AS-A CreditNotification bs501-2C.xml

Usage case: Credit Debit Notification — procedure A settlement failure (Scenario 503)

In this example, RTGS is informing the payment bank owning DCA (ID:
RDEEURUBSWCHZHXXXUBSWCHZHXXX) of an amount of EUR40000 which was debited from the account at

10:20:01. The debit was instructed in an AS Transfer Initiation (pain.998 ASTI) from an ancillary system in relation

to the references shown.

Newtable XXX — page 640

Message item Utilisation
Message ID NONREF

/Document/BkToCstmrDbtCdtNtfctn/GrpHdr/Msqld

Creation date and time 2020-02-06T10:28:01.001+00:00

/Document/BkToCstmrDbtCdtNtfctn/GrpHdr/CreDtTm

Identification Ouc054b5031Ddb-BAHId

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Id

Account Identification RDEEURUBSWCHZHXXXUBSWCHZHXXX

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Acct/Id/Othr
/Id

Entry

Entry Reference RTGS-p998b503-1

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryRe
f

Amount EUR 40000

/Document/BKToCstmrDbtCdtNtfctn/NtFctn/Ntry/Amt

CreditDebitIndicator DBIT

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/CrdDb
tind

Status Code BOOK
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/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/Sts/C
d

Booking Date 2020-02-06T10:28:01.001+00:00

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/Bookg
Dt/DtTm

Value Date 2020-02-06

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/ValDt/
Dt

Bank Transaction Code ASTI

/Document/BKkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/BKTxC
d/Prtry/Cd

Entry Details

Instruction Identification Inp998b503-Insidl

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDtl
s/TxDtls/Refs/Instrld

End-to-end identification Inp998h503-E2EIdA

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDtl
s/TxDtls/Refs/EndToEndId

Debtor Agent BIC MARKDEFFCLC

/Document/BKkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDtl
s/TxDtls/RItdAgts/DbtrAgt/Fininstnld/BICFI

Table xxx - DebitNoatification (camt.054) — procedure A settlement failure (Scenario 503)

Usage case example: camt.054 AS-A_DebitNotification bs503-1D.xml

In this example, RTGS is informing the payment bank owning DCA (ID:
RDEEURUBSWCHZHXXXUBSWCHZHXXX) of an amount of EUR40000 which was credited to the account at

10:28:01. The credit was instructed by the reversal of a previously settled movement in the same AS Transfer

Initiation (pain.998 ASTI) in relation to the references shown. Within this scenario, this is a reversal of a successful

debit movement in an ASTI which later failed.
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New table XXX — page

Message item Utilisation
Message ID NONREF

/Document/BkToCstmrDbtCdtNtfctn/GrpHdr/Msgld

Creation date and time 2020-02-06T710:28:01.001+00:00

/Document/BkToCstmrDbtCdtNtfctn/GrpHdr/CreDtTm

Identification Ouc054b5031Dcr-BAHId

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Id

Account Identification RDEEURUBSWCHZHXXXUBSWCHZHXXX

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Acct/Id/Othr
/Id

Entry

Entry Reference RTGS-p998b503R1

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryRe
f

Amount EUR 40000

/Document/BKToCstmrDbtCdtNtfctn/NtFctn/Ntry/Amt

CreditDebitIndicator CRDT

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/CrdDb
tind

Status Code BOOK

/Document/BKkToCstmrDbtCdtNtfctn/NtFctn/Ntry/Sts/C
d

Booking Date 2020-02-06T10:28:01.001+00:00

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/Bookg
Dt/DtTm

Value Date 2020-02-06
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/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/ValDt/
Dt

Bank Transaction Code ASTI

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/BKTxC
d/Prtry/Cd

Entry Details

Instruction Identification Inp998b503-Insld1

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDtl
s/TxDtls/Refs/Instrid

End-to-end identification Inp998b503-E2EIdA

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDtl
s/TxDtls/Refs/EndToEndld

Debtor Agent BIC MARKDEFFCLC

/Document/BKToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDtl
s/TxDtls/RItdAgts/DbtrAgt/Fininstnld/BICFI

Table xxx - CreditNotification (camt.054) — procedure A settlement failure (Scenario 503)

Usage case example: camt.054 AS-A_CreditNotification bs503-1D.xml

Usage case: Credit Debit Notification — procedure A with guarantee fund mechanism (Scenario 504)

In this example, RTGS is informing the payment bank owning DCA (ID: RDEEURSOLADESTXXXSOLADEST600)
of an amount of EUR47000 which was debited from the account at 10:45:02. The debit was instructed in an ASTI

message from an ancillary system in relation to the references shown.

Change at New table XXX — page

Message item Utilisation
Message ID NONREF

/Document/BkToCstmrDbtCdtNtfctn/GrpHdr/Msqld

Creation date and time 2020-02-06T10:45:02.001+00:00

/Document/BkToCstmrDbtCdtNtfctn/GrpHdr/CreDtTm

Identification Ouc054b5041D-BAHId
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/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Id

Account Identification RDEEURSOLADESTXXXSOLADEST600

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Acct/Id/Othr
/Id

Entry

Entry Reference RTGS-p998b504-1

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryRe
f

Amount EUR 47000

/Document/BKToCstmrDbtCdtNtfctn/NtFctn/Ntry/Amt

CreditDebitIndicator DBIT

/Document/BKkToCstmrDbtCdtNtfctn/NtFctn/Ntry/CrdDb
tind

Status Code BOOK

/Document/BKkToCstmrDbtCdtNtfctn/NtFctn/Ntry/Sts/C
d

Booking Date 2020-02-06T10:45:02.001+00:00

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/Bookg
Dt/DtTm

Value Date 2020-02-06

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/ValDt/
Dt

Bank Transaction Code ASTI

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/BKTxC
d/Prtry/Cd

Entry Details

Inp998b504-Insidl

Instruction Identification

/Document/BKkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDtl
s/TxDtls/Refs/Instrid
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Inp998b504-E2EIdA

End-to-end identification

/Document/BKkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDtl
s/TxDtls/Refs/EndToEndld

Debtor Agent BIC MARKDEFFCLC

/Document/BKkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDtl
s/TxDtls/RItdAgts/DbtrAgt/Fininstnld/BICFI

Table xxx - DebitNotification (camt.054) — procedure A with guarantee fund mechanism (Scenario 504)

Usage case example: camt.054 AS-A DebitNotification bs504-1D.xml

In this example, RTGS is informing the payment bank owning DCA (ID: GDEEURMARKDEFFEXXXMARKDEF1200)
of an amount of EUR19500 which was debited from the account at 10:47:00. The debit was instructed within RTGS

in response to a Guarantee Fund mechanism authorisation from an AS. Note: This DCA had been previously

denoted as the Guarantee Fund account for the AS, for this precise purpose.

Change at New table XXX — page

Message item Utilisation
Message ID NONREF

/Document/BkToCstmrDbtCdtNtfctn/GrpHdr/Msgld

Creation date and time 2020-02-06T10:47:00.001+00:00

/Document/BkToCstmrDbtCdtNtfctn/GrpHdr/CreDtTm

Identification Ouc054b504GFD-BAHId

/Document/BKkToCstmrDbtCdtNtfctn/Ntfctn/Id

Account Identification GDEEURMARKDEFFXXXMARKDEF1200

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Acct/Id/Othr
/Id

Entry

Entry Reference RTGS-p998b504G3

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryRe
f

Amount EUR 19500
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[Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/Amt

CreditDebitIndicator DBIT
/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/CrdDb

tind

Status Code BOOK

/Document/BkToCstmrDbtCdtNtfctn/NtFEctn/Ntry/Sts/C
d

Booking Date

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/Bookg
Dt/DtTm

2020-02-06T10:47:00.001+00:00

Value Date 2020-02-06
/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/ValDt/

Dt

Bank Transaction Code LIQOT

/Document/BKToCstmrDbtCdtNtfctn/Ntfctn/Ntry/BKTxC
d/Prtry/Cd

Entry Details

Instruction Identification

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDtl
s/TxDtls/Refs/Instrid

Inc025b504-BAHId

End-to-end identification

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDtl
s/TxDtls/Refs/EndToEndId

Oup998b504-BAHIAGF

Debtor Agent BIC MARKDEFFCLC
/Document/BKToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDtl
s/TxDtls/RItdAgts/DbtrAgt/Fininstnld/BICFI

ASTI

Local Instrument Proprietary

/Document/BKToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDtl
s/TxDtls/Lcllinstrm/Cd
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Table xxx - DebitNotification (camt.054) — procedure A with guarantee fund mechanism (Scenario 504)

Usage case example: camt.054 AS-A DebitNotification bs504-GF.xml

In this example, RTGS is informing

the payment bank

owning DCA

(ID:

RDEEURSOGEFRPPHCMSOGEFRPPHCM) of an amount of EUR19500 which was debited from the account at

10:47:01. The debit was instructed in an ASTI message from an ancillary system in relation to the references

shown.

New table XXX — page

Message item Utilisation
Message ID NONREF

/Document/BkToCstmrDbtCdtNtfctn/GrpHdr/Msgld

Creation date and time

/Document/BkToCstmrDbtCdtNtfctn/GrpHdr/CreDtTm

2020-02-06T10:47:01.001+00:00

Identification

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Id

Ouc054b5043D-BAHId

Account Identification

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Acct/Id/Othr
/Id

RDEEURSOGEFRPPHCMSOGEFRPPHCM

Entry

Entry Reference

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryRe
f

RTGS-p998b504-3

Amount EUR 19500
[Document/BKToCstmrDbtCdtNtfctn/NtFctn/Ntry/Amt
CreditDebitIndicator DBIT
[Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/CrdDb

tind

Status Code BOOK

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/Sts/C
d

Booking Date

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/Bookg

2020-02-06T10:47:01.001+00:00
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Dt/DtTm

Value Date 2020-02-06

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/ValDt/
Dt

Bank Transaction Code ASTI

/Document/BKToCstmrDbtCdtNtfctn/Ntfctn/Ntry/BKTxC
d/Prtry/Cd

Entry Details

Instruction Identification Inp998b504-Insid3

/Document/BKkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDtl
s/TxDtls/Refs/Instrid

End-to-end identification Inp998b504-E2EIdB

/Document/BKToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDtl
s/TxDtls/Refs/EndToEndId

Debtor Agent BIC MARKDEFFCLC

/Document/BKkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDtl
s/TxDtls/RItdAgts/DbtrAgt/Fininstnid/BICFI

Table xxx - DebitNotification (camt.054) — procedure A with guarantee fund mechanism (Scenario 504)
Usage case example: camt.054_AS-A_DebitNoatification_bs504-3D.xml

In this example, RTGS is informing the payment bank owning DCA (ID: RDEEURSOLADESTXXXSOLADEST861)
of an amount of EUR19500 which was credited to the account at 10:47:01. The credit was instructed in an ASTI

message from an ancillary system in relation to the references shown.

|New table XXX- page

Message item Utilisation
Message 1D NONREF

/Document/BkToCstmrDbtCdtNtfctn/GrpHdr/Msald

Creation date and time 2020-02-06T10:47:01.001+00:00

/Document/BkToCstmrDbtCdtNtfctn/GrpHdr/CreDtTm

Identification Ouc054b5044C-BAHId

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Id

Account Identification RDEEURSOLADESTXXXSOLADEST861
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/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Acct/1d/Oth
r/id

Entry Reference RTGS-p998b504-4

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryR

ef

Amount EUR 19500

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/Amt

CreditDebitIndicator CRDT

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/CrdDb
tind

Status Code BOOK

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/Sts/C
d

Booking Date 2020-02-06T10:47:01.001+00:00

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/Bookg
Dt/DtTm

Value Date 2020-02-06

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/ValDt/
DtTm

Bank Transaction Code ASTI

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/BKTxC
d/Prtry/Cd

Instruction Identification 1np998b504-Insid4

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDt
Is/TxDtls/Refs/Instrld

End-to-end identification Inp998b504-E2EIdB

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDt
Is/TxDtls/Refs/EndToEndld

Debtor Agent BIC MARKDEFFCLC

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDt
Is/TxDtls/RItdAgts/DbtrAgt/Fininstnld/BICFI

Table xxx - CreditNotification (camt.054) — procedure A with guarantee fund mechanism (Scenario 504)

Usage case example: camt.054 AS-A CreditNotification bs504-4C.xml
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Usage case: Credit Debit Notification — procedure B successful settlement (Scenario 521)

In this example, RTGS is informing the payment bank owning a DCA (ID:
RDEEURCOBADEFFXXXCOBADEFFXXX) of an amount of EUR51000 which was debited from the account at

11:04:00. The debit was instructed in an AS Transfer Initiation (pain.998 ASTI) from an ancillary system in relation

to the references shown.

New table XXX — page

Message item Utilisation

Message ID NONREF

/Document/BkToCstmrDbtCdtNtfctn/GrpHdr/Msgld

Creation date and time 2020-02-06T11:05:00.001+00:00

/Document/BkToCstmrDbtCdtNtfctn/GrpHdr/CreDtTm

Identification Ouc054b5211D-BAHId

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Id

Account ldentification RDEEURCOBADEFFXXXCOBADEFFXXX

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Acct/1d/Oth

r/ld
Entry Reference RTGS-p998b521-1

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryR

ef

Amount EUR 51000

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/Amt

CreditDebitIndicator DBIT

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/CrdD
btind

Status Code BOOK

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/Sts/C
d

Booking Date 2020-02-06T11:04:00.001+00:00

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/Book
aDt/DtTm

Value Date 2020-02-06

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/ValDt
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/DtTm

Bank Transaction Code

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/BkTxC
d/Prtry/Cd

ASTI

Instruction Identification

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryD
tls/TxDtls/Refs/Instrid

Inp998b521-Insidl

End-to-end identification

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryD
tls/TxDtls/Refs/EndToEndld

Inp998b521-E2EIdA

Debtor Agent BIC

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryD
tls/TxDtls/RItdAgts/DbtrAgt/Fininstnld/BICFI

MARKDEFFCLC

Table xxx - DebitNotification (camt.054) — procedure B successful settlement (Scenario 521)

Usage case example: camt.054 AS-B_DebitNotification bs521-1D.xml

In this example, RTGS is informing

the

payment bank owning a DCA (ID:

RDEEURUBSWCHZHXXXUBSWCHZHXXX) of an amount of EUR51000 which was credited to the account at

11:04:00. The credit was instructed in an AS Transfer Initiation (pain.998 ASTI) from an ancillary system in relation

to the references shown.

New table XXX — page

Message item Utilisation
Message ID NONREF

/Document/BkToCstmrDbtCdtNtfctn/GrpHdr/Msgld

Creation date and time

/Document/BkToCstmrDbtCdtNtfctn/GrpHdr/CreDtTm

2020-02-06T11:05:00.001+00:00

Identification

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Id

Ouc054b5212C-BAHId

Account Identification

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Acct/1d/Oth

1/id

RDEEURUBSWCHZHXXXUBSWCHZHXXX

Entry Reference
/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryR

RTGS-p998b521-2
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ef

Amount EUR 51000

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/Amt

CreditDebitIndicator CRDT

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/CrdDb
tind

Status Code BOOK

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/Sts/C
d

Booking Date 2020-02-06T11:04:00.001+00:00

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/Bookg
Dt/DtTm

Value Date 2020-02-06

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/ValDt/
DtTm

Bank Transaction Code ASTI

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/BKTxC
d/Prtry/Cd

Instruction Identification Inp998b521-Insid2

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDt
Is/TxDtls/Refs/Instrld

End-to-end identification Inp998b521-E2EIdA

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDt
Is/TxDtls/Refs/EndToEndld

Debtor Agent BIC MARKDEFFCLC

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDt
Is/TxDtls/RItdAgts/DbtrAgt/Fininstnld/BICFI

Table xxx - CreditNotification (camt.054) — procedure B successful settlement (Scenario 521)

Usage case example: camt.054 AS-B_CreditNotification bs521-2C.xml

Usage case: Credit Debit Notification — procedure C successful settlement (Scenario 541)

In this example, RTGS is informing the payment bank owning DCA (ID:
RDEEURCOBADEFFXXXCOBADEFFXXX) of an amount of EUR104000 which was debited from the account at

14:00:01. The debit was instructed by an existing standing order.
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New table XXX — page

Message item Utilisation
Message ID NONREF

/Document/BkToCstmrDbtCdtNtfctn/GrpHdr/Msald

Creation date and time 2020-02-07T14:00:02.001+00:00

/Document/BkToCstmrDbtCdtNtfctn/GrpHdr/CreDtTm

Identification Ouc054b5411D-BAHId

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/ld

Account ldentification RDEEURCOBADEFFXXXCOBADEFFXXX

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Acct/1d/Ot
hr/1d

Entry Reference RTGS-S0O01b541

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryR

ef

Amount EUR 104000

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/Amt

CreditDebitIndicator DBIT

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/CrdD
btind

Status Code BOOK

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/Sts/C
d

Booking Date 2020-02-07T14:00:01.001+00:00

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/Book
aDt/DtTm

Value Date 2020-02-07

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/ValDt
/DtTm
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Bank Transaction Code

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/BKTxC
d/Prtry/Cd

Instruction Identification

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryD
tls/TxDtls/Refs/Instrld

InSO01b541-BizCase

End-to-end identification

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryD
tls/TxDtls/Refs/EndToEndld

InSO01b541-StOld

Related Parties Debtor Account

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryD
tls/TxDtls/RItdPties/DbtrAcct/1d/Othr/Id

UDEEURCOBADEFFXXX16COBADEFFXXX0001

Debtor Agent BIC MARKDEFFCLC
/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryD
tls/TxDtls/RItdAgts/DbtrAgt/Finlnstnld/BICFI

Local Instrument Proprietary LSIA

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryD
tls/TxDtls/Lclinstrm/Prtry

Table xxx - DebitNotification (camt.054) — procedure C successful settlement (Scenario 541)

Usage case example: camt.054 AS-C_DebitNotification bs541-1D.xml

In this example, RTGS is informing the payment bank owning DCA (ID: RDEEURSOLADESTXXXSOLADEST600

of an_amount of EUR106000 which was debited from the account at 14:00:01. The debit was instructed by an

existing standing order.

New table XXX — page

Message item Utilisation
Message ID NONREF

/Document/BkToCstmrDbtCdtNtfctn/GrpHdr/Msgld

Creation date and time

/Document/BkToCstmrDbtCdtNtfctn/GrpHdr/CreDtTm

2020-02-07T14:00:02.001+00:00

Identification

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/ld

Ouc054b5412D-BAHId
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Account Identification RDEEURSOLADESTXXXSOLADEST600

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Acct/1d/Ot
hr/ld

Entry Reference RTGS-S0O02b541

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryR
ef

Amount EUR 106000

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/Amt

CreditDebitIndicator DBIT

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/CrdD
btind

Status Code BOOK

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/Sts/C
d

Booking Date 2020-02-07T714:00:01.001+00:00

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/Book
agDt/DtTm

Value Date 2020-02-07

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/ValDt
/DtTm
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Bank Transaction Code

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/BKTxC
d/Prtry/Cd

Instruction Identification

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryD
tls/TxDtls/Refs/Instrld

InSO02b541-BizCase

End-to-end identification

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryD
tls/TxDtls/Refs/EndToEndld

InSO02b541-StOld

Related Parties Debtor Account

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryD
tls/TxDtls/RItdPties/DbtrAcct/1d/Othr/Id

UDEEURSOLADESTXXX16SOLADEST6000001

Debtor Agent BIC MARKDEFFCLC
/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryD
tls/TxDtls/RItdAgts/DbtrAgt/Finlnstnld/BICFI

Local Instrument Proprietary LSIA

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryD
tls/TxDtls/Lclinstrm/Prtry

Table xxx - DebitNotification (camt.054) — procedure C successful settlement (Scenario 541)

Usage case example: camt.054 AS-C_DebitNotification bs541-2D.xml

In this example, RTGS is informing the payment bank owning DCA (ID: RDEEURSOLADESTXXXSOLADEST600)

of an amount of EUR8000 which was debited from the account at 14:30:01. The debit was instructed in an ASTI

message from an ancillary system in relation to a liquidity adjustment order.

New table XXX — page

Message item Utilisation
Message ID NONREF

/Document/BkToCstmrDbtCdtNtfctn/GrpHdr/Msgld

Creation date and time

/Document/BkToCstmrDbtCdtNtfctn/GrpHdr/CreDtTm

2020-02-07T714:30:02.001+00:00

Identification

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Id

Ouc054b541L6D-BAHId

387




T2/T2S Consolidation CSLD-0062-UDFS

Account Identification RDEEURSOLADESTXXXSOLADEST600

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Acct/1d/Oth
r/id

Entry Reference RTGS-p998b541-6

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryR

ef

Amount EUR 8000

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/Amt

CreditDebitIndicator DBIT

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/CrdDb
tind

Status Code BOOK

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/Sts/C
d

Booking Date 2020-02-07T14:30:01.001+00:00

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/Bookg
Dt/DtTm

Value Date 2020-02-07

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/ValDt/
DtTm
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Bank Transaction Code

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/BkTxC
d/Prtry/Cd

Instruction Identification

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDt
Is/TxDtls/Refs/Instrid

Inp998hb541-Insld6

End-to-end identification

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDt
Is/TxDtls/Refs/EndToEndld

Inp998b541-E2E1dB

Related Parties Debtor Account

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDt
Is/TxDtls/RItdPties/DbtrAcct/1d/Othr/Id

UDEEURSOLADESTXXX16SOLADEST6000001

Debtor Agent BIC MARKDEFFCLC
/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDt
Is/TxDtls/RItdAgts/DbtrAgt/Fininstnld/BICFI

Local Instrument Proprietary LIAS

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDt
Is/TxDtls/Lclinstrm/Prtry

Table xxx - DebitNotification (camt.054) — procedure C successful settlement (Scenario 541)

Usage case example: camt.054 AS-C_DebitNotification bs541-6D.xml

In _ this example, RTGS is informing

the

payment bank owning a subaccount (ID:

UDEEURCOBADEFFXXX16COBADEFFEXXX0001) of an amount of EUR113000 which was credited to the

subaccount at 14:31:01. The credit was instructed in an ASTI message from an ancillary system in relation to the

references shown.

|New table XXX — page

Message item Utilisation
Message ID NONREF

/Document/BkToCstmrDbtCdtNtfctn/GrpHdr/Msgld

Creation date and time

/Document/BkToCstmrDbtCdtNtfctn/GrpHdr/CreDtTm

2020-02-07T14:31:02.001+00:00

Identification

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Id

Ouc054b541P5C-BAHId
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Account Identification UDEEURCOBADEFFXXX16COBADEFFXXX0001

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Acct/1d/Ot
hr/ld

Entry Reference RTGS-p998b541-5

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryR
ef

Amount EUR 113000

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/Amt

CreditDebitIndicator CRDT

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/CrdD
btind

Status Code BOOK

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/Sts/C
d

Booking Date 2020-02-07T714:31:01.001+00:00

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/Book
agDt/DtTm

Value Date 2020-02-07

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/ValDt
/DtTm
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Bank Transaction Code

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/BKTxC
d/Prtry/Cd

Instruction Identification Inp998b541-Insld5

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryD
tls/TxDtls/Refs/Instrld

End-to-end identification Inp998b541-E2EIdA

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryD
tls/TxDtls/Refs/EndToEndld

Related Parties Creditor Account UDEEURCOBADEFFXXX16COBADEFFXXX0001

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryD
tls/TxDtls/RItdPties/CdtrAcct/Id/Othr/ld

Debtor Agent BIC MARKDEFFCLC

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryD
tls/TxDtls/RItdAgts/DbtrAgt/Finlnstnld/BICFI

Table xxx - CreditNotification (camt.054) — procedure C successful settlement (Scenario 541)

Usage case example: camt.054 AS-C CreditNotification bs541-5C.xml

In _ this example, RTGS is informing the payment bank owning a subaccount (ID:
UDEEURSOLADESTXXX16SOLADEST6000001) of an amount of EUR113000 which was debited from the

subaccount at 14:31:01. The debit was instructed in an ASTI message from an ancillary system in relation to the

references shown.

New table XXX — page

Message item Utilisation
Message ID NONREF

/Document/BkToCstmrDbtCdtNtfctn/GrpHdr/Msald

Creation date and time 2020-02-07T14:31:02.001+00:00

/Document/BkToCstmrDbtCdtNtfctn/GrpHdr/CreDtTm

Identification Ouc054b541P4D-BAHId

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Id

Account Identification UDEEURSOLADESTXXX16SOLADEST6000001

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Acct/1d/Oth
r/1d
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Entry Reference

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryR

ef

RTGS-p998b541-4

Amount EUR 113000
/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/Amt
CreditDebitIndicator DBIT
/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/CrdDb

tind

Status Code BOOK

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/Sts/C
d

Booking Date

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/Bookg
Dt/DtTm

2020-02-07T714:31:01.001+00:00

Value Date

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/ValDt/
DtTm

2020-02-07

Bank Transaction Code

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/BkTxC
d/Prtry/Cd

ASTI

Instruction Identification

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDt
Is/TxDtls/Refs/Instrld

Inp998b541-Insid4

End-to-end identification

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDt
Is/TxDtls/Refs/EndToEndld

Inp998b541-E2EIdA

Related Parties Debtor Account

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDt
Is/TxDtls/RItdPties/DbtrAcct/1d/Othr/Id

UDEEURSOLADESTXXX16SOLADEST6000001

Debtor Agent BIC

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDt
Is/TxDtls/RItdAgts/DbtrAgt/Fininstnld/BICFI

MARKDEFFCLC

Table xxx - DebitNotification (camt.054) — procedure C successful settlement (Scenario 541)
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Usage case example: camt.054 AS-C DebitNotification bs541-4D.xml

In this example, RTGS is informing the payment bank owning a DCA (ID:
RDEEURCOBADEFFXXXCOBADEFFXXX) of an amount of EUR217000 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.

New table XXX — page

Message item Utilisation
Message ID NONREF

/Document/BkToCstmrDbtCdtNtfctn/GrpHdr/Msald

Creation date and time 2020-02-07T15:00:02.001+00:00

/Document/BkToCstmrDbtCdtNtfctn/GrpHdr/CreDtTm

Identification Ouc054b5417C-BAHId

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Id

Account Identification RDEEURCOBADEFFXXXCOBADEFFXXX

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Acct/1d/Oth
r/1d

Entry Reference RTGS-EOP7b541

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryR

ef

Amount EUR 217000

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/Amt

CreditDebitIndicator CRDT

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/CrdDb
tind

Status Code BOOK

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/Sts/C
d

Booking Date 2020-02-07T15:00:01.001+00:00

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/Bookg
Dt/DtTm

Value Date 2020-02-07

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/ValDt/
DtTm
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Bank Transaction Code LIQT

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/BkTxC
d/Prtry/Cd

Instruction Identification Inc021b541EOP-BAHId

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDt
Is/TxDtls/Refs/Instrid

End-to-end identification Inc021b541EOP-BAHId

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDt
Is/TxDtls/Refs/EndToEndld

Related Parties Creditor Account UDEEURCOBADEFFXXX16COBADEFFXXX0001

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDt
Is/TxDtls/RItdPties/CdtrAcct/1d/Othr/Id

Debtor Agent BIC MARKDEFFCLC

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDt
Is/TxDtls/RItdAgts/DbtrAgt/Fininstnld/BICFI

Local Instrument Proprietary LCCA

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDt
Is/TxDtls/Lclinstrm/Prtry

Table xxx - CreditNotification (camt.054) — procedure C successful settlement (Scenario 541)

Usage case example: camt.054 AS-C CreditNotification bs541-7C.xml

In this example, RTGS is informing the payment bank owning a DCA (ID:
RDEEURSOLADESTXXXSOLADEST600) of an amount of EUR1000 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.

New table XXX — page

Message item Utilisation
Message ID NONREF

/Document/BkToCstmrDbtCdtNtfctn/GrpHdr/Msgld

Creation date and time 2020-02-07T15:00:02.001+00:00

/Document/BkToCstmrDbtCdtNtfctn/GrpHdr/CreDtTm

Identification Ouc054b5419C-BAHId

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Id
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Account Identification RDEEURSOLADESTXXXSOLADEST600

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Acct/1d/Oth
r/id

Entry Reference RTGS-EOP9b541

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryR
ef

Amount EUR 1000

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/Amt

CreditDebitIndicator CRDT

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/CrdDb
tind

Status Code BOOK

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/Sts/C
d

Booking Date 2020-02-07T715:00:01.001+00:00

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/Bookg
Dt/DtTm

Value Date 2020-02-07

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/ValDt/
DtTm
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Bank Transaction Code

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/BkTxC
d/Prtry/Cd

Instruction Identification

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDt
Is/TxDtls/Refs/Instrid

Inc021b541EOP-BAHId

End-to-end identification

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDt
Is/TxDtls/Refs/EndToEndld

Inc021b541EOP-BAHId

Related Parties Creditor Account

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDt
Is/TxDtls/RItdPties/CdtrAcct/1d/Othr/1d

UDEEURSOLADESTXXX16SOLADEST6000001

Debtor Agent BIC MARKDEFFCLC
/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDt
Is/TxDtls/RItdAgts/DbtrAgt/Fininstnld/BICFI

Local Instrument Proprietary LCCA

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDt
Is/TxDtls/Lclinstrm/Prtry

Table xxx - CreditNotification (camt.054) — procedure C successful settlement (Scenario 541)

Usage case example: camt.054 AS-C CreditNotification bs541-9C.xml

Usage case: Credit Debit Notification — procedure C partial settlement (Scenario 544)

In this example, RTGS is informing

the payment bank owning DCA (ID:

RDEEURCOBADEFFXXXCOBADEFFXXX) of an amount of EUR104000 which was debited from the account at

14:00:01. The debit was instructed by an existing standing order.

New table XXX — page

Message item Utilisation
Message ID NONREF

/Document/BkToCstmrDbtCdtNtfctn/GrpHdr/Msgld

Creation date and time

/Document/BkToCstmrDbtCdtNtfctn/GrpHdr/CreDtTm

2020-02-08T14:00:02.001+00:00

Identification

Ouc054b5441D-BAHId
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/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Id

Account Identification RDEEURCOBADEFFXXXCOBADEFFXXX

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Acct/1d/Oth
r/1d

Entry Reference RTGS-S0O01b544

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryR

ef

Amount EUR 104000

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/Amt

CreditDebitIndicator DBIT

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/CrdDb
tind

Status Code BOOK

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/Sts/C
d

Booking Date 2020-02-08T14:00:01.001+00:00

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/Bookg
Dt/DtTm

Value Date 2020-02-08

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/ValDt/
DtTm
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Bank Transaction Code

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/BkTxC
d/Prtry/Cd

Instruction Identification

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDt
Is/TxDtls/Refs/Instrid

InSO01b544-BizCase

End-to-end identification

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDt
Is/TxDtls/Refs/EndToEndld

InSO01b544-StOld

Related Parties Debtor Account

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDt
Is/TxDtls/RItdPties/DbtrAcct/1d/Othr/Id

UDEEURCOBADEFFXXX16COBADEFFXXX0001

Debtor Agent BIC MARKDEFFCLC
/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDt
Is/TxDtls/RItdAgts/DbtrAgt/Fininstnld/BICFI

Local Instrument Proprietary LSIA

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDt
Is/TxDtls/Lclinstrm/Prtry

Table xxx - DebitNoatification (camt.054) — procedure C partial settlement (Scenario 544)

Usage case example: camt.054 AS-C_DebitNotification bs544-1D.xml

In this example, RTGS is informing the payment bank owning DCA (ID: RDEEURSOLADESTXXXSOLADEST600)

of an_amount of EUR106000 which was debited from the account at 14:00:01. The debit was instructed by an

existing standing order.

New table XXX — page

Message item Utilisation
Message ID NONREF

/Document/BkToCstmrDbtCdtNtfctn/GrpHdr/Msgld

Creation date and time

/Document/BkToCstmrDbtCdtNtfctn/GrpHdr/CreDtTm

2020-02-08T14:00:02.001+00:00

Identification

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/ld

Ouc054b5442D-BAHId
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Account Identification RDEEURSOLADESTXXXSOLADEST600

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Acct/1d/Ot
hr/ld

Entry Reference RTGS-SO02b544

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryR
ef

Amount EUR 106000

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/Amt

CreditDebitIndicator DBIT

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/CrdD
btind

Status Code BOOK

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/Sts/C
d

Booking Date 2020-02-08T14:00:01.001+00:00

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/Book
aDt/DtTm

Value Date 2020-02-08

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/ValDt
/DtTm
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T2/T2S Consolidation

CSLD-0062-UDFS

Bank Transaction Code

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/BKTxC
d/Prtry/Cd

Instruction Identification

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryD
tls/TxDtls/Refs/Instrid

InSO02b544-BizCase

End-to-end identification

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryD
tls/TxDtls/Refs/EndToEndld

InSO02b544-StOld

Related Parties Debtor Account

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryD
tls/TxDtls/RItdPties/DbtrAcct/1d/Othr/1d

UDEEURSOLADESTXXX16SOLADEST6000001

Debtor Agent BIC MARKDEFFCLC
/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryD
tls/TxDtls/RItdAgts/DbtrAgt/Fininstnld/BICFI

Local Instrument Proprietary LSIA

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryD
tls/TxDtls/Lclinstrm/Prtry

Table xxx - DebitNoatification (camt.054) — procedure C partial settlement (Scenario 544)

Usage case example: camt.054 AS-C_DebitNotification bs544-2D.xml

In _ this example, RTGS is

informing __ the

payment bank owning a subaccount (ID:

UDEEURCOBADEFFXXX16COBADEFFEXXX0001) of an amount of EUR79500 which was debited from the

subaccount at 14:22:01. The debit was instructed in an ASTI message from an ancillary system in relation to the

references shown.

|New table XXX — page

Message item Utilisation
Message ID NONREF

/Document/BkToCstmrDbtCdtNtfctn/GrpHdr/Msgld

Creation date and time

/Document/BkToCstmrDbtCdtNtfctn/GrpHdr/CreDtTm

2020-02-08T14:50:01.001+00:00

Identification

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Id

Ouc054b5447D-BAHId
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Account Identification UDEEURCOBADEFFXXX16COBADEFFXXX0001

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Acct/1d/Ot
hr/ld

Entry Reference RTGS-p998b544-7

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryR
ef

Amount EUR 79500

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/Amt

CreditDebitIndicator DBIT

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/CrdD
btind

Status Code BOOK

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/Sts/C
d

Booking Date 2020-02-08T14:22:01.001+00:00

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/Book
agDt/DtTm

Value Date 2020-02-08

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/ValDt
/DtTm
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Bank Transaction Code

’>
2}
-

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/BKTxC
d/Prtry/Cd

Instruction Identification Inp998b544-1nsld7

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryD
tls/TxDtls/Refs/Instrld

End-to-end identification Inp998b544-E2EIdC

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryD
tls/TxDtls/Refs/EndToEndld

Related Parties Debtor Account UDEEURCOBADEFFXXX16COBADEFFXXX0001

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryD
tls/TxDtls/RItdPties/DbtrAcct/1d/Othr/Id

Debtor Agent BIC MARKDEFFCLC

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryD
tls/TxDtls/RItdAgts/DbtrAgt/Finlnstnld/BICFI

Table xxx - DebitNotification (camt.054) — procedure C partial settlement (Scenario 544)

Usage case example: camt.054 AS-C DebitNotification bs544-7D.xml

In _ this example, RTGS is informing the payment bank owning a subaccount (ID:
UDEEURUBSWCHZHXXX16UBSWCHZH80A0001) 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.

New table XXX — page

Message item Utilisation
Message ID NONREF

/Document/BkToCstmrDbtCdtNtfctn/GrpHdr/Msald

Creation date and time 2020-02-08T14:50:01.001+00:00

/Document/BkToCstmrDbtCdtNtfctn/GrpHdr/CreDtTm

Identification Ouc054b5448C-BAHId

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Id

Account ldentification UDEEURCOBADEFFXXX16COBADEBB1200001

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Acct/1d/Oth
r/id
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Entry Reference

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryR

ef

RTGS-p998b544-8

Amount

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/Amt

EUR 79500

CreditDebitIndicator

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/CrdDb
tind

CRDT

Status Code

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/Sts/C
d

Booking Date

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/Bookg
Dt/DtTm

2020-02-08T14:22:01.001+00:00

Value Date

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/ValDt/
DtTm

2020-02-08

Bank Transaction Code

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/BkTxC
d/Prtry/Cd

ASTI

Instruction Identification

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDt
Is/TxDtls/Refs/Instrid

Inp998b544-Insid8

End-to-end identification

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDt
Is/TxDtls/Refs/EndToEndld

Inp998b544-E2E1dC

Related Parties Creditor Account

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDt
Is/TxDtls/RItdPties/CdtrAcct/1d/Othr/1d

UDEEURCOBADEFFXXX16COBADEBB1200001

Debtor Agent BIC

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDt
Is/TxDtls/RItdAgts/DbtrAgt/Fininstnld/BICFI

MARKDEFFCLC

Table xxx - CreditNotification (camt.054) — procedure C partial settlement (Scenario 544)
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Usage case example: camt.054 AS-C CreditNotification bs544-8C.xml

In this example, RTGS is informing the payment bank owning a DCA (ID:
RDEEURCOBADEFFXXXCOBADEFFXXX) of an amount of EUR24500 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.

New table XXX — page

Message item Utilisation
Message ID NONREF

/Document/BkToCstmrDbtCdtNtfctn/GrpHdr/Msgld

Creation date and time 2020-02-08T15:00:02.001+00:00

/Document/BkToCstmrDbtCdtNtfctn/GrpHdr/CreDtTm

Identification Ouc054b5449C-BAHId

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Id

Account Identification RDEEURCOBADEFFXXXCOBADEFFXXX

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Acct/1d/Oth
r/id

Entry Reference RTGS-EOP9b544

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryR

ef

Amount EUR 24500

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/Amt

CreditDebitIndicator CRDT

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/CrdDb
tind

Status Code BOOK

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/Sts/C
d

Booking Date 2020-02-08T15:00:01.001+00:00

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/Bookg
Dt/DtTm

Value Date 2020-02-08

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/ValDt/
DtTm
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T2/T2S Consolidation

CSLD-0062-UDFS

Bank Transaction Code

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/BkTxC
d/Prtry/Cd

Instruction Identification

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDt
Is/TxDtls/Refs/Instrid

Inc021b544EOP-BAHId

End-to-end identification

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDt
Is/TxDtls/Refs/EndToEndld

Inc021b544EOP-BAHId

Related Parties Creditor Account

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDt
Is/TxDtls/RItdPties/CdtrAcct/1d/Othr/Id

UDEEURCOBADEFFXXX16COBADEFFXXX0001

Debtor Agent BIC MARKDEFFCLC
/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDt
Is/TxDtls/RItdAgts/DbtrAgt/Fininstnld/BICFI

Local Instrument Proprietary LCCA

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDt
Is/TxDtls/Lclinstrm/Prtry

Table xxx - CreditNotification (camt.054) — procedure C partial settlement (Scenario 544)

Usage case example: camt.054 AS-C CreditNotification bs544-9C.xml

In this example, RTGS is informing

the

payment bank owning a DCA (ID:

RDEEURUBSWCHZHXXXUBSWCHZH80A) 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.

New table XXX — page

Message item Utilisation
Message ID NONREF

/Document/BkToCstmrDbtCdtNtfctn/GrpHdr/Msald

Creation date and time

/Document/BkToCstmrDbtCdtNtfctn/GrpHdr/CreDtTm

2020-02-08T15:00:02.001+00:00

Identification

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Id

Ouc054b54410C-BAHId

Account ldentification

RDEEURUBSWCHZHXXXUBSWCHZH80A
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/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Acct/1d/Oth
r/id

Entry Reference RTGS-EOP10b544

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryR

ef

Amount EUR 79500

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/Amt

CreditDebitIndicator CRDT

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/CrdDb
tind

Status Code BOOK

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/Sts/C
d

Booking Date 2020-02-08T15:00:01.001+00:00

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/Bookg
Dt/DtTm

Value Date 2020-02-08

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/ValDt/
DtTm

406



T2/T2S Consolidation

CSLD-0062-UDFS

Bank Transaction Code

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/BkTxC
d/Prtry/Cd

Instruction Identification

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDt
Is/TxDtls/Refs/Instrid

Inc021b544EOP-BAHId

End-to-end identification

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDt
Is/TxDtls/Refs/EndToEndld

Inc021b544EOP-BAHId

Related Parties Creditor Account

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDt
Is/TxDtls/RItdPties/CdtrAcct/1d/Othr/1d

UDEEURUBSWCHZHXXX16UBSWCHZH80A0001

Debtor Agent BIC MARKDEFFCLC
/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDt
Is/TxDtls/RItdAgts/DbtrAgt/Fininstnld/BICFI

Local Instrument Proprietary LCCA

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDt
Is/TxDtls/Lclinstrm/Prtry

Table xxx - CreditNotification (camt.054) — procedure C partial settlement (Scenario 544)

Usage case example: camt.054 AS-C CreditNotification bs544-10C.xml

In this example, RTGS is informing

the

payment bank owning a DCA (ID:

RDEEURSOLADESTXXXSOLADEST600) of an amount of EUR106000 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.

New table XXX — page

Message item Utilisation
Message ID NONREF

/Document/BkToCstmrDbtCdtNtfctn/GrpHdr/Msald

Creation date and time

/Document/BkToCstmrDbtCdtNtfctn/GrpHdr/CreDtTm

2020-02-08T15:00:02.001+00:00

Identification

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Id

Ouc054b54411C-BAHId

Account ldentification

RDEEURSOLADESTXXXSOLADEST600
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/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Acct/1d/Oth
r/1d

Entry Reference RTGS-EOP11b544

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryR

ef

Amount EUR 106000

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/Amt

CreditDebitIndicator CRDT

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/CrdDb
tind

Status Code BOOK

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/Sts/C
d

Booking Date 2020-02-08T15:00:01.001+00:00

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/Bookg
Dt/DtTm

Value Date 2020-02-08

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/ValDt/
DtTm
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Bank Transaction Code LIQT

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/BkTxC
d/Prtry/Cd

Instruction Identification Inc021b544EOP-BAHId

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDt
Is/TxDtls/Refs/Instrid

End-to-end identification Inc021b544EOP-BAHId

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDt
Is/TxDtls/Refs/EndToEndld

Related Parties Creditor Account UDEEURSOLADESTXXX16SOLADEST6000001

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDt
Is/TxDtls/RItdPties/CdtrAcct/1d/Othr/Id

Debtor Agent BIC MARKDEFFCLC

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDt
Is/TxDtls/RItdAgts/DbtrAgt/Fininstnld/BICFI

Local Instrument Proprietary LCCA

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDt
Is/TxDtls/Lclinstrm/Prtry

Table xxx - CreditNotification (camt.054) — procedure C partial settlement (Scenario 544)

Usage case example: camt.054 AS-C CreditNotification bs544-11C.xml

Usage case: Credit Debit Notification — procedure D successful settlement with liquidity adjustment (Scenario 561)

In this example, RTGS is informing the payment bank owning DCA (ID:
RDEEURCOBADEFFXXXCOBADEFFXXX) of an amount of EUR120000 which was debited from the account at
19:30:01. The debit was instructed by an existing standing order.

New table XXX — page

Message item Utilisation
Message ID NONREF

/Document/BkToCstmrDbtCdtNtfctn/GrpHdr/Msald

Creation date and time 2020-02-06T19:30:02.001+00:00

/Document/BkToCstmrDbtCdtNtfctn/GrpHdr/CreDtTm

Identification Ouc054b5611D-BAHId

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/ld
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Account Identification RDEEURCOBADEFFXXXCOBADEFFXXX

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Acct/1d/Ot
hr/ld

Entry Reference RTGS-SO01b561-1

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryR
ef

Amount EUR 120000

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/Amt

CreditDebitIndicator DBIT

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/CrdD
btind

Status Code BOOK

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/Sts/C
d

Booking Date 2020-02-06T19:30:01.001+00:00

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/Book
aDt/DtTm

Value Date 2020-02-07

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/ValDt
/DtTm
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Bank Transaction Code LIQT

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/BKTxC
d/Prtry/Cd

Instruction Identification InSO01b561-BizCase

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryD
tls/TxDtls/Refs/Instrid

End-to-end identification InSO01b561-StOld

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryD
tls/TxDtls/Refs/EndToEndld

Debtor Agent BIC MARKDEFFCLC

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryD
tls/TxDtls/RItdAgts/DbtrAat/Fininstnid/BICFI

,_
L
>

Local Instrument Proprietary

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryD
tls/TxDtls/Lclinstrm/Prtry

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

In this example, RTGS is informing the payment bank owning DCA (ID: RDEEURSOLADESTXXXSOLADEST600)
of an amount of EUR250000 which was credited to the account at 09:10:01. The credit was instructed in an ASTI

message from an ancillary system in relation to the references shown.

New table XXX — page

Message item Utilisation
Message ID NONREF

/Document/BkToCstmrDbtCdtNtfctn/GrpHdr/Msald

Creation date and time 2020-02-07T09:10:02.001+00:00

/Document/BkToCstmrDbtCdtNtfctn/GrpHdr/CreDtTm

Identification Ouc054b5613C-BAHId

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Id

Account Identification RDEEURSOLADESTXXXSOLADEST600

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Acct/1d/Oth
r/1d
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Entry Reference

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryR

ef

RTGS-p998b561-1

Amount

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/Amt

EUR 250000

CreditDebitIndicator

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/CrdDb
tind

CRDT

Status Code

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/Sts/C
d

Booking Date

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/Bookg
Dt/DtTm

2020-02-07T709:10:01.001+00:00

Value Date

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/ValDt/
DtTm

2020-02-07

Bank Transaction Code

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/BkTxC
d/Prtry/Cd

ASTI

Instruction Identification

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDt
Is/TxDtls/Refs/Instrld

Inp998b561-Ins1d3

End-to-end identification

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDt
Is/TxDtls/Refs/EndToEndld

Inp998b561-E2E1dC

Debtor Agent BIC

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDt
Is/TxDtls/RItdAgts/DbtrAgt/Finlnstnld/BICFI

MARKDEFFCLC

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
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Usage case: Credit Debit Notification — procedure E successful settlement (Scenario 581)

In this example, RTGS is informing the payment bank owning a DCA (ID:
RDEEURUBSWCHZHXXXUBSWCHZHXXX) of an amount of EUR89000 which was debited from the account at

12:01:00. The debit was instructed in an AS Transfer Initiation (pain.998 ASTI) from an ancillary system in relation

to the references shown and this camt.054 is being sent to the account owner (party BIC: UBSWCHZHXXX).

New table XXX — page

Message item Utilisation
Message ID NONREF

/Document/BkToCstmrDbtCdtNtfctn/GrpHdr/Msald

Creation date and time 2020-02-06T12:01:00.001+00:00

/Document/BkToCstmrDbtCdtNtfctn/GrpHdr/CreDtTm

Identification Ouc054b5811D-BAHId

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Id

Account Identification RDEEURUBSWCHZHXXXUBSWCHZHXXX

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Acct/1d/Oth

r/1d
Entry Reference RTGS-p998h581-1

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryR

ef

Amount EUR 89000

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/Amt

CreditDebitIndicator DBIT

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/CrdDb
tind

Status Code BOOK

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/Sts/C
d

Booking Date 2020-02-06T12:01:00.001+00:00

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/Bookg
Dt/DtTm

Value Date 2020-02-06

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/ValDt/
DtTm
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Bank Transaction Code

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/BkTxC
d/Prtry/Cd

’>
2}
-

Instruction Identification

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDt
Is/TxDtls/Refs/Instrid

Inp998b581-Insidl

End-to-end identification

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDt
Is/TxDtls/Refs/EndToEndld

Inp998b581-E2EIdA

Debtor Agent BIC

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDt
Is/TxDtls/RItdAgts/DbtrAgt/Finlnstnid/BICFI

MARKDEFFCLC

Table xxx - DebitNotification (camt.054) — procedure E successful settlement (Scenario 581)

Usage case example: camt.054 AS-E_DebitNotification bs581-1D.xml

In this example, RTGS is informing

the

payment bank owning a DCA (ID:

RDEEURSOLADESTXXXSOLADEST600) of an amount of EUR81000 which was credited to the account at

12:01:00. The credit was instructed in an AS Transfer Initiation (pain.998 ASTI) from an ancillary system in relation

to the references shown and this Credit Debit Notification (camt.054) is being sent to the account owner (party BIC:

SOLADESTXXX).

|NeW table XXX — page

Message item Utilisation
Message ID NONREF

/Document/BkToCstmrDbtCdtNtfctn/GrpHdr/Msald

Creation date and time

/Document/BkToCstmrDbtCdtNtfctn/GrpHdr/CreDtTm

2020-02-06T12:01:00.001+00:00

Identification

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Id

Ouc054b5812C-BAHId

Account Identification

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Acct/1d/Ot
hr/1d

RDEEURSOLADESTXXXSOLADEST600

Entry Reference
/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryR

RTGS-p998b581-2
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ef

Amount EUR 81000

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/Amt

CreditDebitIndicator CRDT

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/CrdD
btind

Status Code BOOK

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/Sts/C
d

Booking Date 2020-02-06T12:01:00.001+00:00

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/Book
aDt/DtTm

Value Date 2020-02-06

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/ValDt
/DtTm

Bank Transaction Code ASTI

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/BkTxC
d/Prtry/Cd

Instruction Identification Inp998b581-Insid2

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryD
tls/TxDtls/Refs/Instrid

End-to-end identification Inp998b581-E2EIdB

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryD
tls/TxDtls/Refs/EndToEndld

Debtor Agent BIC MARKDEFFCLC

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryD
tls/TxDtls/RItdAgts/DbtrAgt/Finlnstnld/BICFI

Table xxx - CreditNotification (camt.054) — procedure E successful settlement (Scenario 581)

Usage case example: camt.054_AS-E_CreditNotification_hs581-2C.xml

Usage case: Credit Debit Notification — procedure E mixed settlement (Scenario 582)

In this example, RTGS is informing the payment bank owning DCA (ID: RDEEURSOLADESTXXXSOLADEST600)

of an amount of EUR90000 which was credited to the account at 12:16:00. The credit was instructed in an AS
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Transfer Initiation (pain.998 ASTI) message from an ancillary system. This Credit Notification (camt.054) is being
sent to the payment bank owning the credited account (party BIC: SOLADESTXXX).

|New table XXX — page

Message item Utilisation
Message ID NONREF

/Document/BkToCstmrDbtCdtNtfctn/GrpHdr/Msgld

Creation date and time 2020-02-06T12:16:00.001+00:00

/Document/BkToCstmrDbtCdtNtfctn/GrpHdr/CreDtTm

Identification Ouc054b5821C-BAHId

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Id

Account Identification RDEEURSOLADESTXXXSOLADEST600

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Acct/1d/Ot
hr/ld

Entry Reference RTGS-p998b582-1

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryR

ef

Amount EUR 90000

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/Amt

CreditDebitIndicator CRDT

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/CrdD
btind

Status Code BOOK

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/Sts/C
d

Booking Date 2020-02-06T12:16:00.001+00:00

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/Book
aDt/DtTm

Value Date 2020-02-06

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/ValDt
/DtTm
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Bank Transaction Code

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/BKTxC
d/Prtry/Cd

’>
2}
-

Instruction Identification

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryD
tls/TxDtls/Refs/Instrld

Inp998b582-Insidl

End-to-end identification

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryD
tls/TxDtls/Refs/EndToEndld

Inp998b582-E2EIdA

Debtor Agent BIC

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryD
tls/TxDtls/RItdAgts/DbtrAat/Finlnstnid/BICFI

MARKDEFFCLC

Table xxx - CreditNotification (camt.054) — procedure E successful settlement (Scenario 582)

Usage case example: camt.054 AS-E_CreditNotification bs582-1C.xml

In this example, RTGS is informing the payment bank owning DCA (ID: RDEEURSOLADESTXXXSOLADEST861)

of an amount of EUR92000 which was debited from the account at 12:16:00. The debit was instructed in an AS

Tranfer Initiation (pain.998 ASTI) from an ancillary system. This Debit Notification (camt.054) is being sent to the

payment bank owning the debited account (party BIC: SOLADESTXXX).

|New table XXX — page

Message item Utilisation
Message ID NONREF

/Document/BkToCstmrDbtCdtNtfctn/GrpHdr/Msgld

Creation date and time

/Document/BkToCstmrDbtCdtNtfctn/GrpHdr/CreDtTm

2020-02-06T12:16:00.001+00:00

Identification

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Id

Ouc054b5824D-BAHId

Account Identification

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Acct/1d/Oth

/id

RDEEURSOLADESTXXXSOLADEST861

Entry Reference
/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryR

ef

RTGS-p998b582-4
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Amount

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/Amt

EUR 92000

CreditDebitIndicator

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/CrdDb
tind

Status Code

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/Sts/C
d

Booking Date

/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/Bookg
Dt/DtTm

2020-02-06T12:16:00.001+00:00

Value Date 2020-02-06
/Document/BkToCstmrDbtCdtNtfctn/NtFctn/Ntry/ValDt/

DtTm

Bank Transaction Code ASTI

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/BKTxC
d/Prtry/Cd

Instruction Identification

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDt
Is/TxDtls/Refs/Instrld

Inp998b582-Insid4

End-to-end identification

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDt
Is/TxDtls/Refs/EndToEndld

Inp998b582-E2E1dD

Debtor Agent BIC

/Document/BkToCstmrDbtCdtNtfctn/Ntfctn/Ntry/NtryDt
Is/TxDtls/RItdAgts/DbtrAgt/Fininstnld/BICFI

MARKDEFFCLC

Table xxx - DebitNotification (camt.054) — procedure E successful settlement (Scenario 582)

Usage case example: camt.054 AS-E_DebitNotification bs582-4D.xml
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289 EUROSYSTEM UPDATE [JIRA CSLD-639/ Internal review]: page -527ff (RTGS UDFS-
chapter 12.2.22.3 camt.056 — The message in business context

|New example bs023

Usage case: Payment Order Revocation Request — Successful return (Scenario 023)

In this example, the business sender has requested that a previously instructed payment (with UETR: “e008b023-
59c5-41e9-bedc-d45102fc201e”) should be revoked, despite already having settled, for the reason “CUST”
(Requested by Debtor).

To ensure the correct payment is identified, the cancellation includes several data from the original pacs.008
message: the BAH-BizMsgld, the End-to-End-Id, the payment amount (EUR74000) and the settlement date (2019-
10-06).

The message was created and sent on 7th October at 10:12 (the day after the payment settled).

Message item Utilisation
Assignment
Identification NONREF

/Document/FIToFIPmtCxIReg/Assgnmt/Id

Assigner Agent BIC SOLADESTXXX

/Document/FIToFIPMtCxIReg/Assgnmt/Assgnr/Agt/Fininstnid/BICFI

Assignee Agent BIC COBADEFFXXX

/Document/FIToFIPMtCxIReg/Assgnmt/Assgne/Agt/Fininstnld/BICFI

Creation Date Time 2019-10-07T10:12:00+00:00

/Document/FIToFIPmtCxIReg/Assgnmt/CreDtTm

Underlying

Original Message ID Inp008b023-BAHId

/Document/FIToFIPMtCxIReg/Undrlyg/TxInf/OrgnlGrpInf/OrgniMsgld

Original Message Name Identification pacs.008.001.08

/Document/FIToFIPmtCxIReq/Undrlyg/TxInf/OrgnlGrpInf/OrgniIMsgNmIid

Original End to End Identification Inp008b023-E2EId
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/Document/FIToFIPmtCxIReq/Undrlyg/TxInf/OrgnlEndToEndId

Original UETR

/Document/FIToFIPmtCxIReq/Undrlyg/TxInf/OrgnlUETR

e008b023-59¢c5-41e9-be4c-
d45102fc201e

Original Clearing System Reference

/Document/FIToFIPMtCxIReg/Undrlyg/TxInf/OrgnICIrSysRef

RTGS-p008b023

Original Interbank Settlement Amount EUR 74000
/Document/FIToFIPMtCxIReg/Undrlyg/TxInf/OrgnlintrBkSttlmAmt

Original Interbank Settlement Date 2019-10-06
/Document/FIToFIPMtCxIReg/Undrlyg/TxInf/OrgnlintrBkSttimDt

Cancellation Reason Information BIC SOLADESTXXX
/Document/FIToFIPmtCxIReg/Undrlyg/TxInf/CxIRsnInf/Orgtr/Id/Orgld/AnyBIC

Reason Code CUST

/Document/FIToFIPMtCxIReq/Undrlyg/TxInf/CxIRsnInf/Rsn/Cd

Table xxx - FIToFIPaymentCancellationRequest (camt.056) — usage case Payment Order Revocation

Request — Successful return — Inbound (Scenario 023)

Usage case example: Inbound_camt.056_RTGS_PaymentCancellationRequest_bs023.xml

In this example, RTGS is forwarding a previous received inbound camt.056 (cancellation request) to the next
business receiver in the payment chain. The message content is passed forward unchanged from its inbound state.

Message item Utilisation
Assignment

Identification NONREF
/Document/FIToFIPmtCxIReg/Assgnmt/Id

Assigner Agent BIC SOLADESTXXX
/Document/FIToFIPMtCxIReg/Assgnmt/Assgnr/Agt/Fininstnid/BICFI

Assignee Agent BIC COBADEFFXXX

/Document/FIToFIPMtCxIReg/Assgnmt/Assgne/Agt/Fininstnld/BICFI

Creation Date Time

/Document/FIToFIPmtCxIReg/Assgnmt/CreDtTm

2019-10-07T10:12:00+00:00
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Underlying

Original Message ID Inp008b023-BAHId

/Document/FIToFIPMtCxIReg/Undrlyg/TxInf/OrgniGrpInf/OrgniMsgld

Original Message Name Identification pacs.008.001.08

/Document/FIToFIPmtCxIReq/Undrlyg/TxInf/OrgnlGrpInf/OrgniIMsgNmIid

Original End to End Identification Inp008b023-E2EId

/Document/FIToFIPmtCxIReq/Undrlyg/TxInf/OrgnlEndToEndid

Original UETR e008b023-59¢5-41e9-be4c-

/Document/FIToFIPmtCxIReq/Undrlyg/TxInf/OrgnlUETR d45102fc201e

Original Clearing System Reference RTGS-p008b023

/Document/FIToFIPMtCxIReg/Undrlyg/TxInf/OrgnICIrSysRef

Original Interbank Settlement Amount EUR 74000

/Document/FIToFIPMtCxIReg/Undrlyg/TxInf/OrgnlintrBkSttlmAmt

Original Interbank Settlement Date 2019-10-06

/Document/FIToFIPMtCxIReg/Undrlyg/TxInf/OrgnlintrBkSttimDt

Cancellation Reason Information BIC SOLADESTXXX

/Document/FIToFIPMtCxIReq/Undrlyg/TxInf/CxIRsnInf/Orgtr/Id/Orgld/AnyBIC

Reason Code CUST

/Document/FIToFIPmtCxIReg/Undrlyg/TxInf/CxIRsnInf/Rsn/Cd

Table xxx - FIToFIPaymentCancellationRequest (camt.056) — usage case Payment Order Revocation
Request — Successful return — Outbound (Scenario 023)

Usage case example: Outbound_camt.056_RTGS_PaymentCancellationRequest_bs023.xml

Additional text at example bs027

The message was created and sent on 7th October at 12:00. Therefore it is expected that the payment (sent at

10:00 on 7th October) has already settled.
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290 EUROSYSTEM UPDATE [JIRA CSLD-651]: page —541ff (RTGS UDFS-chapter 12.3.1.3
head.001 — The message in business context

|Change at table 275 — page 541

Message item Utilisation

From

[.]

Clearing System Member Identification
/Document/AppHdr/Fr/Flid/Fininstnid/ClIr
SysMmbld/Mmbld

The clearing system member identification is used to indicate system

user reference in inbound messages and is a logical piece of

information that allows the identification of one system user in the

reference data for a privilege check. Clearing system member

identification must be present on BAH level in the case of a single

message. In case of multiple messages, clearing system member

identification is not present..

[..]

Header Details

[.]

Signature Certificate which identifies the business sending user in combination

with the Clearing system member identification for single messages.

/Document/AppHdr/Sgntr
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 message.

291 EUROSYSTEM UPDATE [JIRA CSLD-651]: page 549ff (RTGS UDFS-chapter 12.3.2.3
head.002 — The message in business context

|Change at table 282 — page 549

Message item Utilisation

From

[.]
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System User
/Document/Xchg/PyldDesc/ApplSpcfcinf
/SysUsr

The system user reference is a logical piece of information that allows
the identification of one system user in the reference data for a
privilege check. System-usershould-bepresentonBAH-levelinthe

2 sinal . : . -
the-BFH:.The provision of the system user reference is mandatory for

inbound BFH and replaces the use of Clearing system member

identification at BAH level. If the Clearing system member identification

is additionally provided on BAH level, the BFH user will be used and

the BAH user will be ignored.

Signature

/Document/Xchg/PyldDesc/ApplSpcfcinf
/Sgntr

Certificate, which identifies the business sending user in combination
with the system user for files. The signature is part of the file header
(BEH). It is over the list of BAHs, ISO 20022 messages and their
head.003 wrappers. If the signature is additionally provided on BAH-

level within the single message, the BFH signature will be used and

the BAH signature it-will be ignored.

292 EUROSYSTEM UPDATE [JIRA CSLD-639]: page 553ff (RTGS UDFS-chapter 12.4.1.3
pacs.002 — The message in business context

|New example bs023

Usage case: Payment Order Acceptance Notification — Successful return (Scenario 023)

In this example, RTGS is advising the business sender of a previous pacs.008 message that has been settled by

RTGS. The RTGS system reference and settlement time are also given.

The previous pacs.008 can be identified using the pacs.008 BAH BizMsgld and the business sender’s references

of Instruction Id and UETR which are also supplied on the pacs.002.

/Document/FIToFIPmtStsRpt/GrpHdr/Msgld

Message item Utilisation
Group Header
Message ID NONREF

Creation Date Time

/Document/FIToFIPmtStsRpt/GrpHdr/CreDtTm

2019-10-06T09:39:00+00:00
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Transaction Information and Status

Original message ID Inp008b023-BAHId

/Document/FIToFIPmtStsRpt/TxINfAndSts/OrgnlGrplinf/OrgniMsgld

Original Message Name Identification pacs.008.001.08

/Document/FIToFIPmMtStsRpt/TxInfAndSts/OrgnlGrplnf/OrgniIMsgNmId

Original Instruction Identification Inp008b023-Insid

/Document/FIToFIPmMtStsRpt/TxInfAndSts/Orgnlinstrid

Original End To End Identification Inp008b023-E2EId

/Document/FIToFIPmMtStsRpt/TxInfAndSts/OrgnlEndToEndId

Original UETR €008b023-59c5-41€9-bedc-d45102fc201e

/Document/FIToFIPmMtStsRpt/TxInfAndSts/OrgnlUETR

Transaction Status ACSC

/Document/FIToFIPmMtStsRpt/TxINfANdSts/TxSts

Effective Interbank Settlement Date 2019-10-06T09:38:50.001+00:00

/Document/FIToFIPmtStsRpt/TxINfAndSts/FctvintrBkSttimDt/DtTm

Clearing System Reference RTGS-p008b023

/Document/FIToFIPmMtStsRpt/TxINfAndSts/ClrSysRef

Table xxx - PaymentStatusReport (pacs.002) Acceptance Notification — usage case successful return
(Scenario 023)

Usage case example: pacs.002_RTGS_FIPaymentStatusReport_ ACSC-payment_bs023.xml

In this example, RTGS is advising the business sender of a previous pacs.004 message that has been settled by

RTGS. The RTGS system reference and settlement time are also given.

The previous pacs.004 can be identified using the pacs.004 BAH BizMsgld and the business sender’s references

of Instruction Id and UETR which are also supplied on the pacs.002.

Message item Utilisation

Group Header

Message ID NONREF
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/Document/FIToFIPmtStsRpt/GrpHdr/Msgld

Creation Date Time 2019-10-07T16:56:00+00:00

/Document/FIToFIPmtStsRpt/GrpHdr/CreDtTm

Transaction Information and Status

Original message ID Inp004b023-BAHId

/Document/FIToFIPmtStsRpt/TxINfAndSts/OrgnlGrplInf/OrgniMsgld

Original Message Name Identification pacs.004.001.09

/Document/FIToFIPmMtStsRpt/TxInfAndSts/OrgnlIGrplnf/OrgniIMsgNmId

Original Instruction Identification Inp008b023-Insid

/Document/FIToFIPmMtStsRpt/TxInfAndSts/Orgnlinstrid

Original End To End Identification Inp008b023-E2EId

/Document/FIToFIPmMtStsRpt/TxInfAndSts/OrgnlEndToEndId

Original UETR e008b023-59c5-41e9-be4c-d45102fc201e

/Document/FIToFIPmMtStsRpt/TxInfAndSts/OrgnlUETR

Transaction Status ACSC

/Document/FIToFIPmMtStsRpt/TxINfANdSts/TxSts

Effective Interbank Settlement Date 2019-10-07T16:55:00.001+00:00

/Document/FIToFIPmtStsRpt/TxINfAndSts/FctvintrBkSttimDt/DtTm

Clearing System Reference RTGS-p004b023

/Document/FIToFIPmMtStsRpt/TxINfAndSts/ClrSysRef

Table xxx - PaymentStatusReport (pacs.002) PaymentReturn Acceptance Notification — usage case
successful return (Scenario 023)

Usage case example: pacs.002_RTGS_FIPaymentStatusReport_ACSC-return_bs023.xml

293 EUROSYSTEM UPDATE [JIRA CSLD-500/ 515/ 639]: page 564ff (RTGS UDFS-chapter
12.4.2.3 pacs.004 — The message in business context

Message item Utilisation

Transaction Information
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Original Interbank Settlement Date To be filled with the
/Document/PmtRtr/TxInf/OrgnlintrBkSttimDt InterbankSettlementDate from the original
payment

It is forwarded within in-the outbound

message.

Interbank Settlement Date Date relevant for settlement in RTGS

/Document/PmtRtr/TxInf/IntrBkSttimDt A-paymentorder-can-be-sent for the
busi I : oy i
: . fined
parameter—ifthe settlement date-is-notan
busi i
. ' liately.

In normal processing, RTGS only accepts

the current business date, or a future

business date as allowed by the RTGS

future date parameter.

If the settlement date is not an RTGS

business day for the indicated currency the

payment order will be rejected immediately.

In exceptional situations, RTGS accepts a

business date in the past (CB to deactivate

the settlement date validation for the

instructing RTGS Account Holder) and

does not check if the date in the past was

an RTGS business day for the indicated

currency.

To be filled with the InstructedAmount

Returned Instructed Amount

/Document/PmtRtr/TxInf/RtrdInstdAmt

from the original payment. It is forwarded
within the outbound message Hprovided-it
L [ ﬁ od withi
the-outbound-message
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Change of text and new scenario 023

Usage case: Payment Return Order (Scenario 023) - Inbound

In this usage example, the business sender has requested that EUR 74,000 be returned from an original payment
of EUR 74,000, which was instructed using a pacs.008 and settled on 6 October. The expectation is that this return

will be settled, with the subsequent forwarding of the pacs.004 to the next business receiver in the payment chain

and a pacs.002 status report to the sender of the pacs.004.

|Change at table 293 — page 569

Message item Utilisation

Transaction Information

[.]

Returned Interbank Settlement Amount EUR 74000
/Document/PmtRtr/TxInf/RtrdIntrBkSttimAmt

Instructing Agent BIC COBADEFFXXX
/Document/PmtRtr/TxInf/InstgAgt/Fininstnid/BICFI
Instructed Agent BIC SOLADESTXXX
/Document/PmtRtr/TxInf/InstdAgt/Fininstnid/BICFI
(-]
Return Chain

Uhimate-debtorname

Ultimate Debtor Name

Original creditor name Debtorname

Debtor Name

/Document/PmtRtr/TxInf/RtrChain/Dbtr/Pty/Nm

BEBTORXXBICBSCHARBAXOK
Bebtor BIC e TS

/Document/PmitRtr/ xini/RirChain/Dbt/PtyAd/Orgld/AnyBIC
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Debtor Agent BIC COBADEFF075
/Document/PmtRtr/TxInf/RtrChain/DbtrAgt/Fininstnld/BICFI
Creditor Agent BIC SOLADEST600

/Document/PmtRtr/TxInf/RtrChain/DbtrAgt/Fininstnld/BICFI

Creditor Name Original debtor name Creditorname

/Document/PmtRtr/TxInf/RtrChain/Cdtr/Pty/Nm

; CREDITORBICINGBBRSPXXX
Crediter BiC e

/Document/PmtRt/xini/RirChain/Cdu/PtyAd/Orgld/AnyBIC

: ; Ultimate-creditorname
Ultimate Creditor Name
{Document/PmiRt/Txinf/RtrChain/UtmtCdir/Pty/Nm
ULTMCDTRBICINGBBRSPATA
Ultimate Creditor BIC A

{becument/PmiRHFxni/RirChain/UitmitCdtr/Pty/ld/Orgld/AnyBIC

Table 20 - PaymentReturn (pacs.004) — usage case Payment-Return-Order Successful return — Inbound
(Scenario 023)

|Replace complete table 294 - page —570

Usage case: Payment Return (Scenario 023) - Outbound

In this example, RTGS is forwarding a pacs.004 message to the next business receiver in the payment chain,

following successful settlement.

The outbound pacs.004 is a duplicate of the previous inbound pacs.004, with the addition of an RTGS settlement
reference (“RTGS-p004b023") and the actual settlement time in RTGS (“2019-10-07T16:55:00.001+00:00").

Message item Utilisation

Group Header

Message ID NONREF

/Document/PmtRtr/GrpHdr/Msgld

Creation Date Time 2019-10-07T16:51:00+00:00

/Document/PmtRtr/GrpHdr/CreDtTm

Number Of Transactions 1

/Document/PmtRtr/GrpHdr/NoOfTxs
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/Document/PmtRtr/GrpHdr/SttimInf/ClrSys/Cd

Settlement Method CLRG
/Document/PmtRtr/GrpHdr/SttimInf/SttimMtd
Clearing System Code TGT

Transaction Information

Original message ID

/Document/PmtRtr/TxInf/OrgnlGrpInf/OrgniMsgld

Inp008b023-BAHId

Original Message Name Identification

/Document/PmtRtr/TxInf/OrgnlGrplnf/OrgniIMsgNmId

pacs.008.001.08

Original Instruction Identification

/Document/PmtRtr/TxInf/Orgnlinstrid

Inp008b023-Insid

Original End To End Identification

/Document/PmtRtr/TxInf/OrgnlEndToEndId

Inp008b023-E2EId

Original UETR

/Document/PmtRtr/TxInf/OrgnlUETR

e008b023-59¢c5-41e9-bedc-d45102fc201e

/Document/PmtRtr/TxInf/IntrBkSttimDt

Original Interbank Settlement Amount EUR 74000
/Document/PmtRtr/TxInf/OrgnlintrBkSttimAmt

Original Interbank Settlement Date 2019-10-06
/Document/PmtRtr/TxInf/OrgnlintrBkSttimDt

Returned Interbank Settlement Amount EUR 74000
/Document/PmtRtr/TxInf/RtrdIntrBkSttimAmt

Interbank Settlement Date 2019-10-07

Settlement Time Indication

/Document/PmtRtr/TxInf/SttimTmIndctn/CdtDtTm

2019-10-07T16:55:00.001+00:00

Clearing System Reference

/Document/PmtRtr/TxInf/ClrSysRef

RTGS-e004b023

429




T2/T2S Consolidation CSLD-0062-UDFS

Instructing Agent BIC COBADEFFXXX

/Document/PmtRtr/TxInf/InstgAgt/Fininstnid/BICFI

Instructed Agent BIC SOLADESTXXX

/Document/PmtRtr/TxInf/InstdAgt/Fininstnid/BICFI

Return Chain

Debtor Name Original creditor name

/Document/PmtRtr/TxInf/RtrChain/Dbtr/Pty/Nm

Debtor Agent BIC COBADEFF075

/Document/PmtRtr/TxInf/RtrChain/DbtrAgt/Fininstnid/BICFI

Creditor Agent BIC SOLADEST600

/Document/PmtRtr/TxInf/RtrChain/DbtrAgt/Fininstnid/BICFI

Creditor Name Original debtor name

/Document/PmtRtr/TxInf/RtrChain/Cdtr/Pty/Nm

Return Reason CUST
Information/Document/PmtRtr/TxInf/RtrRsniInf/Rsn/Cd

Table 21 - PaymentReturn (pacs.004) — usage case Successful return — outbound (Scenario 023)

Usage case example: Outbound_pacs.004_RTGS_PaymentReturn_bs023.xml

294 EUROSYSTEM UPDATE [JIRA CSLD-515/616 /639 /500 /670]: page 575 (RTGS UDFS-
chapter 12.4.3.3 pacs.008 — The message in business context

|Change at table 295 — page 575

Message item Utilisation

Payment Type Information

[.]

Interbank Settlement Date Date relevant for settlement in RTGS
/Document/FIToFICstmrCdtTrf/CdtTrfTxInf/IntrBkSttimDt A-paymentorder can-be sent for the
busi | : oy i
: . fined
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parameter—H-the-settlement date-is-notan
busi i
. ' liately.

In normal processing, RTGS only accepts

the current business date, or a future

business date as allowed by the RTGS

future date parameter.

If the settlement date is not an RTGS

business day for the indicated currency the

payment order will be rejected immediately.

In exceptional situations, RTGS accepts a

business date in the past (CB to deactivate

the settlement date validation for the

instructing RTGS Account Holder) and

does not check if the date in the past was

an RTGS business day for the indicated

currency.

[.]

Transaction Information

[..]

Creditor Account (Block)
/Document/FIToFICstmrCdtTrf/CdtTrfTxInf/CdtrAcct

- | " tocl withi

the-outbound-message: If provided it must
be valid, but it is not used by RTGS and

forwarded within the outbound message

Instruction For Creditor Agent (Block)
/Document/FIToFICstmrCdtTrf/CdtTrfTxInf/InstrForCdtrAgt

. | ¥ tocl withi

the-outbound-message: If provided it must
be valid, but it is not used by RTGS and

forwarded within the outbound message
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New tables scenario XXX - page

Usage case: Customer Credit Transfer — Successful return (Scenario 023)

In this example, the business sender has requested the payment of EUR74000 from an RTGS account (with BIC
“SOLADESTXXX") to an RTGS account (with BIC “COBADEFFXXX”"). The message was created and sent on 06th

October 2019 for same day settlement.

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 and a pacs.002 status report to the sender of the pacs.008.

Message item Utilisation

Group Header

Message ID NONREF

/Document/FIToFICstmrCdtTrf/GrpHdr/Msgld

Creation Date Time 2019-10-06T09:38:00+00:00

/Document/FIToFICstmrCdtTrf/GrpHdr/CreDtTm

Number Of Transactions 1

/Document/FIToFICstmrCdtTrf/GrpHdr/NoOfTxs

Settlement Method CLRG

/Document/FIToFICstmrCdtTrf/GrpHdr/SttimInf/SttimMtd

Clearing System Code TGT

/Document/FIToFICstmrCdtTrf/GrpHdr/SttimInf/CIrSys/Cd

Credit Transfer Transaction Information

Instruction Identification Inp008b023-Insid

/Document/FIToFICstmrCdtTrf/CdtTrfTxInf/Pmtld/Instrid

End To End Identification Inp008b023-E2EId

/Document/FIToFICstmrCdtTrf/CdtTrfTxInf/Pmtld/EndToEndId

UETR e€008b023-59c5-41e9-be4dc-d45102fc201e

/Document/FIToFICstmrCdtTrf/CdtTrfTxInf/Pmtld/UETR

Interbank Settlement Amount EUR 74000
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Document/FIToFICstmrCdtTrf/CdtTrfTxInf/IntrBkSttimAmt

Interbank Settlement Date 2019-10-06

Document/FIToFICstmrCdtTrf/CdtTrfTxInf/IntrBkSttimDt

Charge bearer DEBT

/Document/FIToFICstmrCdtTrf/CdtTrfTxInf/ChrgBr

Instructing Agent BIC SOLADESTXXX

/Document/FIToFICstmrCdtTrf/CdtTrfTxInf/InstgAgt/Fininstnid/BICFI

Instructed Agent BIC COBADEFFXXX

/Document/FIToFICstmrCdtTrf/CdtTrfTxInf/InstdAgt/Fininstnid/BICFI

Debtor Name Debtor name

/Document/FIToFICstmrCdtTrf/CdtTrfTxInf/Dbtr/Nm

Debtor Account IBAN DE88600500000000012345

/Document/FIToFICstmrCdtTrf/CdtTrfTxInf/DbtrAcct/Id/IBAN

Debtor Agent SOLADEST600

/Document/FIToFICstmrCdtTrf/CdtTrfTxInf/DbtrAgt/Fininstnid/BICFI

Creditor Agent COBADEFF075

/Document/FIToFICstmrCdtTrf/CdtTrfTxInf/CdtrAgt/Fininstnid/BICFI

Creditor Name Creditor name

/Document/FIToFICstmrCdtTrf/CdtTrfTxInf/Cdtr/Nm

Creditor Account IBAN DE89370400440532013000

/Document/FIToFICstmrCdtTrf/CdtTrfTxInf/CdtrAcct/Id/IBAN

Table xxx - CustomerCreditTransfer (pacs.008) — usage case Sucessful return - Inbound (Scenario 023)

Usage case example: Inbound_pacs.008_RTGS_CustomerCreditTransferOrder_bs023.xml

In this example, RTGS is forwarding a pacs.008 message to the next business receiver in the payment chain,

following successful settlement.

The outbound pacs.008 is a duplicate of the previous inbound pacs.008, with the addition of an RTGS settlement
reference (“RTGS-p008b023”) and the actual settlement time in RTGS (“2019-10-06T09:38:50.001+00:00").
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Message item

Utilisation

Group Header

Message ID

/Document/FIToFICstmrCdtTrf/GrpHdr/Msgld

NONREF

Creation Date Time

/Document/FIToFICstmrCdtTrf/GrpHdr/CreDtTm

2019-10-06T09:38:00+00:00

/Document/FIToFICstmrCdtTrf/GrpHdr/SttimInf/CIrSys/Cd

Number Of Transactions 1
/Document/FIToFICstmrCdtTrf/GrpHdr/NoOfTxs

Settlement Method CLRG
/Document/FIToFICstmrCdtTrf/GrpHdr/SttimInf/SttimMtd

Clearing System Code TGT

Credit Transfer Transaction Information

Instruction Identification

/Document/FIToFICstmrCdtTrf/CdtTrfTxInf/Pmtld/Instrid

Inp008b023-Insid

End To End Identification

/Document/FIToFICstmrCdtTrf/CdtTrfTxInf/Pmtld/EndToEndId

Inp008b023-E2EId

UETR

/Document/FIToFICstmrCdtTrf/CdtTrfTxInf/PmtId/UETR

e008b023-59¢5-41e9-bedc-d45102fc201e

Clearing System Reference

/Document/FIToFICstmrCdtTrf/CdtTrfTxInf/Pmtld/CIrSysRef

RTGS-p008b023

Document/FIToFICstmrCdtTrf/CdtTrfTxInf/IntrBkSttimDt

Interbank Settlement Amount EUR 74000
Document/FIToFICstmrCdtTrf/CdtTrfTxInf/IntrBkSttimAmt
Interbank Settlement Date 2019-10-06

Settlement Time Indication

/Document/FIToFICstmrCdtTrf/CdtTrfTxInf/SttimTmIndctn/CdtDtTm

2019-10-06T09:38:50.001+00:00
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Charge bearer DEBT

/Document/FIToFICstmrCdtTrf/CdtTrfTxInf/ChrgBr

Instructing Agent BIC SOLADESTXXX

/Document/FIToFICstmrCdtTrf/CdtTrfTxInf/InstgAgt/Fininstnid/BICFI

Instructed Agent BIC COBADEFFXXX

/Document/FIToFICstmrCdtTrf/CdtTrfTxInf/InstdAgt/Fininstnid/BICFI

Debtor Name Debtor name

/Document/FIToFICstmrCdtTrf/CdtTrfTxInf/Dbtr/Nm

Debtor Account IBAN DE88600500000000012345

/Document/FIToFICstmrCdtTrf/CdtTrfTxInf/DbtrAcct/Id/IBAN

Debtor Agent SOLADEST600

/Document/FIToFICstmrCdtTrf/CdtTrfTxInf/DbtrAgt/Fininstnid/BICFI

Creditor Agent COBADEFF075

/Document/FIToFICstmrCdtTrf/CdtTrfTxInf/CdtrAgt/Fininstnid/BICFI

Creditor Name Creditor name

/Document/FIToFICstmrCdtTrf/CdtTrfTxInf/Cdtr/Nm

Creditor Account IBAN DE89370400440532013000

/Document/FIToFICstmrCdtTrf/CdtTrfTxInf/CdtrAcct/Id/IBAN

Table xxx - CustomerCreditTransfer (pacs.008) — usage case Sucessful return - Outbound (Scenario 023)

Usage case example: Outbound_pacs.008_RTGS_CustomerCreditTransfer_bs023.xml

New tables scenario XXX - page

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 “SYBKDEK22CHP".

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.

435



T2/T2S Consolidation

CSLD-0062-UDFS

Message item Utilisation
Group Header
Message ID NONREF

/Document/FIToFICstmrCdtTrf/GrpHdr/Msgld

Creation Date Time

/Document/FIToFICstmrCdtTrf/GrpHdr/CreDtTm

2019-10-10T13:50:00+00:00

Number Of Transactions 1
/Document/FIToFICstmrCdtTrf/GrpHdr/NoOfTxs

Settlement Method CLRG
/Document/FIToFICstmrCdtTrf/GrpHdr/SttimInf/SttimMtd

Clearing System Code TGT

/Document/FIToFICstmrCdtTrf/GrpHdr/SttimInf/ClrSys/Cd

Credit Transfer Transaction Information

Instruction Identification

/Document/FIToFICstmrCdtTrf/CdtTrfTxInf/Pmtld/Instrid

Inp008b075-Insid

End To End Identification

/Document/FIToFICstmrCdtTrf/CdtTrfTxInf/Pmtld/EndToEndId

Inp008b075-E2EId

UETR

/Document/FIToFICstmrCdtTrf/CdtTrfTxInf/PmtId/UETR

e008b075-59¢5-41e9-bedc-d45102fc201e

Interbank Settlement Amount EUR 47250
Document/FIToFICstmrCdtTrf/CdtTrfTxInf/IntrBkSttimAmt

Interbank Settlement Date 2019-10-10
Document/FIToFICstmrCdtTrf/CdtTrfTxInf/IntrBkSttimDt

Charge bearer DEBT
/Document/FIToFICstmrCdtTrf/CdtTrfTxInf/ChrgBr

Instructing Agent BIC COBADEFFXXX

/Document/FIToFICstmrCdtTrf/CdtTrfTxInf/InstgAgt/Fininstnid/BICFI
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Instructed Agent BIC SYBKDE22HAM

/Document/FIToFICstmrCdtTrf/CdtTrfTxInf/InstdAgt/Fininstnid/BICFI

Debtor Name Debtor name

/Document/FIToFICstmrCdtTrf/CdtTrfTxInf/Dbtr/Nm

Debtor Account IBAN DE89370400440532013000

/Document/FIToFICstmrCdtTrf/CdtTrfTxInf/DbtrAcct/Id/IBAN

Debtor Agent COBADEFF075

/Document/FIToFICstmrCdtTrf/CdtTrfTxInf/DbtrAgt/Fininstnid/BICFI

Creditor Agent SYBKDK22CPH

/Document/FIToFICstmrCdtTrf/CdtTrfTxInf/CdtrAgt/Fininstnid/BICFI

Creditor Name Creditor name

/Document/FIToFICstmrCdtTrf/CdtTrfTxInf/Cdtr/Nm

Creditor Account IBAN DK9520000123456789

/Document/FIToFICstmrCdtTrf/CdtTrfTxInf/CdtrAcct/Id/IBAN

Table xxx - CustomerCreditTransfer (pacs.008) — usage case usage case settlement including indirect
participants — Inbound (Scenario 075)

Usage case example: Inbound_pacs.008_RTGS_CustomerCreditTransferOrder_bs075.xml

In this example, RTGS is forwarding a pacs.008 message to the next business receiver in the payment chain,

following successful settlement.

The outbound pacs.008 is a duplicate of the previous inbound pacs.008, with the addition of an RTGS settlement
reference (“RTGS-p008b075") and the actual settlement time in RTGS (“2019-10-10T13:50:20.001").

Message item Utilisation

Group Header

Message ID NONREF

/Document/FIToFICstmrCdtTrf/GrpHdr/Msgld

Creation Date Time 2019-10-10T13:50:00+00:00

/Document/FIToFICstmrCdtTrf/GrpHdr/CreDtTm
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/Document/FIToFICstmrCdtTrf/GrpHdr/SttimInf/CIrSys/Cd

Number Of Transactions 1
/Document/FIToFICstmrCdtTrf/GrpHdr/NoOfTxs

Settlement Method CLRG
/Document/FIToFICstmrCdtTrf/GrpHdr/SttimInf/SttimMtd

Clearing System Code TGT

Credit Transfer Transaction Information

Instruction Identification

/Document/FIToFICstmrCdtTrf/CdtTrfTxInf/Pmtld/Instrid

Inp008b075-Insid

End To End Identification

/Document/FIToFICstmrCdtTrf/CdtTrfTxInf/Pmtld/EndToEndld

Inp008b075-E2EId

UETR

/Document/FIToFICstmrCdtTrf/CdtTrfTxInf/Pmtld/UETR

e008b075-59c5-41e9-bedc-d45102fc201e

Clearing System Reference

/Document/FIToFICstmrCdtTrf/CdtTrfTxInf/Pmtld/ClrSysRef

RTGS-p008b075

Document/FIToFICstmrCdtTrf/CdtTrfTxInf/IntrBkSttimDt

Interbank Settlement Amount EUR 47250
Document/FIToFICstmrCdtTrf/CdtTrfTxInf/IntrBkSttimAmt
Interbank Settlement Date 2019-10-10

Settlement Time Indication

/Document/FIToFICstmrCdtTrf/CdtTrfTxInf/SttimTmIndctn/CdtDtTm

2019-10-10T13:50:20.001+00:00

/Document/FIToFICstmrCdtTrf/CdtTrfTxInf/InstdAgt/Fininstnid/BICFI

Charge bearer DEBT
/Document/FIToFICstmrCdtTrf/CdtTrfTxInf/ChrgBr

Instructing Agent BIC COBADEFFXXX
/Document/FIToFICstmrCdtTrf/CdtTrfTxInf/InstgAgt/Fininstnid/BICFI

Instructed Agent BIC SYBKDE22HAM
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Debtor Name

/Document/FIToFICstmrCdtTrf/CdtTrfTxInf/Dbtr/Nm

Debtor name

Debtor Account IBAN

/Document/FIToFICstmrCdtTrf/CdtTrfTxInf/DbtrAcct/Id/IBAN

DE89370400440532013000

Debtor Agent COBADEFFO075
/Document/FIToFICstmrCdtTrf/CdtTrfTxInf/DbtrAgt/Fininstnid/BICFI
Creditor Agent SYBKDK22CPH

/Document/FIToFICstmrCdtTrf/CdtTrfTxInf/CdtrAgt/Fininstnid/BICFI

Creditor Name

/Document/FIToFICstmrCdtTrf/CdtTrfTxInf/Cdtr/Nm

Creditor name

Creditor Account IBAN

/Document/FIToFICstmrCdtTrf/CdtTrfTxInf/CdtrAcct/Id/IBAN

DK9520000123456789

Table xxx - CustomerCreditTransfer (pacs.008) — usage case usage case settlement including indirect

participants — Outbound (Scenario 075)

Usage case example: Outbound_pacs.008_RTGS_CustomerCreditTransfer_bs075.xml

295 EUROSYSTEM UPDATE [JIRA CSLD-515/670 / internal review]: page —590ff (RTGS UDFS-
chapter 12.4.4.3 pacs.009 — The message in business context

|Change at table 301 — page 595

Message item

Utilisation

Payment Type Information

[.]

Interbank Settlement Date

/Document/FICAtTrf/CdtTrfTxInf/IntrBkSttimDt

Date relevant for settlement in RTGS

A-paymentordercan-besentforthe
. ﬁ .
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In normal processing, RTGS only accepts

the current business date, or a future

business date as allowed by the RTGS

future date parameter.

If the settlement date is not an RTGS

business day for the indicated currency the

payment order will be rejected

immediately.

In exceptional situations, RTGS accepts a

business date in the past (CB to deactivate

the settlement date validation for the

instructing RTGS Account Holder) and

does not check if the date in the past was

an RTGS business day for the indicated

currency.

Correcting of text at scenario 027

pacs.009 message to the next business receiver in the payment chain, following successful settlement.

The outbound pacs.009 is a duplicate of the previous inbound pacs.009, with the addition of an RTGS set-tlement

reference (“RTGS-p009b027") and the actual settlement time in RTGS (“2019-10-07T10:00:00").

New tables scenario XXX - page

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 “SYBKDEK22CHP".

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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/Document/FICdtTrf/GrpHdr/Msgld

Message item Utilisation
Group Header
Message ID NONREF

Creation Date Time

/Document/FICdtTrf/GrpHdr/CreDtTm

2019-10-10T13:50:00+00:00

/Document/FICdtTrf/GrpHdr/SttimInf/ClrSys/Cd

Number Of Transactions 1
/Document/FICdtTrf/GrpHdr/NoOfTxs

Settlement Method CLRG
/Document/FICdtTrf/GrpHdr/SttimInf/SttimMtd

Clearing System Code TGT

Credit Transfer Transaction Information

Instruction Identification

/Document/FICAtTrf/CdtTrfTxInf/Pmtid/Instrid

Inp009b076-Insid

End To End Identification

/Document/FICdtTrf/CdtTrfTxInf/Pmtld/EndToEndld

Inp008b076-E2EId

UETR

/Document/FICAtTrf/CdtTrfTxInf/Pmtld/UETR

e008b076-59¢c5-41e9-bedc-d45102fc201e

Interbank Settlement Amount

/Document/FICAtTrf/CAtTrfTxInf/IntrBkSttimAmt

EUR 63800.00

/Document/FICdtTrf/CdtTrfTxInf/InstdAgt/Fininstnid/BICFI

Interbank Settlement Date 2019-10-10
/Document/FICAtTrf/CAtTrfTxInf/IntrBkSttimDt

Instructing Agent BIC COBADEFFXXX
/Document/FICdtTrf/CdtTrfTxInf/InstgAgt/Fininstnid/BICFI

Instructed Agent BIC SYBKDE22HAM
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/Document/FICAtTrf/CdtTrfTxInf/Cdtr/FinInstnld/BICFI

Debtor BIC COBADEFF075
/Document/FICAtTrf/CdtTrfTxInf/Dbtr/Fininstnid/BICFI

Debtor Agent BIC COBADEFF075
/Document/FICdtTrf/CdtTrfTxInf/DbtrAgt/Fininstnld/BICFI

Creditor Agent BIC SYBKDK22CPH
/Document/FICAtTrf/CdtTrfTxInf/CdtrAgt/Fininstnid/BICFI

Creditor BIC SYBKDK22CPH

Table xxx - FinanciallnstitutionCreditTransfer (pacs.009) — usage case settlement including indirect

participants — Inbound (Scenario 076)

Usage case example: Inbound_pacs.009_RTGS_FICreditTransferOrder_bs076.xml

In this example, RTGS is forwarding the inbound pacs.009 to the next business receiver in the payment chain,

following successful settlement.

RTGS has added the RTGS internal reference and settlement date/time for the payment to the message content,

which is otherwise unchanged.

/Document/FICdtTrf/GrpHdr/Msgld

Message item Utilisation
Group Header
Message ID NONREF

Creation Date Time

/Document/FICdtTrf/GrpHdr/CreDtTm

2019-10-10T13:50:00+00:00

Number Of Transactions 1
/Document/FICdtTrf/GrpHdr/NoOfTxs

Settlement Method CLRG
/Document/FICdtTrf/GrpHdr/SttimInf/SttimMtd

Clearing System Code TGT
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/Document/FICAtTrf/GrpHdr/SttimInf/ClrSys/Cd

Credit Transfer Transaction Information

Instruction Identification

/Document/FICdtTrf/CdtTrfTxInf/Pmtid/Instrid

Inp009b076-Insid

End To End Identification

/Document/FICAtTrf/CdtTrfTxInf/Pmtld/EndToEndld

Inp008b076-E2EId

UETR

/Document/FICAtTrf/CdtTrfTxInf/Pmtld/UETR

e008b076-59¢c5-41e9-bedc-d45102fc201e

Clearing System Reference

/Document/FICAtTrf/CdtTrfTxInf/Pmtld/ClrSysRef

RTGS-p009b076

Interbank Settlement Amount

/Document/FICAtTrf/CdtTrfTxInf/IntrBkSttimAmt

EUR 63800.00

Interbank Settlement Date

/Document/FICAtTrf/CAtTrfTxInf/IntrBkSttimDt

2019-10-10

Settlement Time Indication

/Document/FICAtTrf/CdtTrfTxInf/SttimTmIndctn/CdtDtTm

2019-10-10T13:50:20.001+00:00

Instructing Agent BIC COBADEFFXXX
/Document/FICdtTrf/CdtTrfTxInf/InstgAgt/Fininstnid/BICFI

Instructed Agent BIC SYBKDE22HAM
/Document/FICAtTrf/CdtTrfTxInf/InstdAgt/Fininstnid/BICFI

Debtor BIC COBADEFF075
/Document/FICAtTrf/CdtTrfTxInf/Dbtr/Fininstnid/BICFI

Debtor Agent BIC COBADEFF075
/Document/FICAtTrf/CdtTrfTxInf/DbtrAgt/Fininstnid/BICFI

Creditor Agent BIC SYBKDK22CPH
/Document/FICAtTrf/CdtTrfTxInf/CdtrAgt/Fininstnld/BICFI

Creditor BIC SYBKDK22CPH
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/Document/FICAtTrf/CdtTrfTxInf/Cdtr/FinInstnld/BICFI

Table xxx - FinanciallnstitutionCreditTransfer (pacs.009) — usage case settlement including indirect
participants — Outbound (Scenario 076)

Usage case example: Outbound_pacs.009_RTGS_FICreditTransfer_bs076.xml

|Change of text for new scenario 561 and change in table XX - page

[...] The Debtor fields represent the AS payment bank, the Creditor fields represent the settlement bank at the AS.

Message item Utilisation

Credit Transfer Transaction Information

[.]

Creditor COBADEFFXXXMARKDEEECLC
/Document/FICdtTrf/CdtTrfTxInf/Cdtr/Fininstnld/BICFI

296 EUROSYSTEM UPDATE [JIRA CSLD-515]: page 609 (RTGS UDFS-chapter 12.4.5.3
pacs.010 — The message in business context

|Change at table 309 — page 609

Message item Utilisation
Direct Debit Transaction Information
[..]
: ) : ded.itis | | |
: lod-withi
Interbank Settlement Date Date relevant for settlement in RTGS
/Document/FIDrctDbt/Cdtinstr/DrctDbtTxInf/IntrBkSttimDt A-paymentorder-can-be-sent for-the
current-business-day-orfora-day-inthe
: . G
parameter-fthe settlement date-is-notan
5 . I | .
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beroi . iatol

In normal processing, RTGS only accepts

the current business date, or a future

business date as allowed by the RTGS

future date parameter.

If the settlement date is not an RTGS

business day for the indicated currency the

payment order will be rejected

immediately.

In exceptional situations, RTGS accepts a

business date in the past (CB to deactivate

the settlement date validation for the

instructing RTGS Account Holder) and

does not check if the date in the past was

an RTGS business day for the indicated

currency.

297 EUROSYSTEM UPDATE [JIRA CSLD-612]: page 462 (RTGS UDFS-chapter 12.2.12.3

camt.021 — The message in business context

|Change at table XXX — page

Message item

Utilisation

[..]

General Business Qualifier

/Document/RtrGnIBizInf/RptOrErr/BizRpt/GnIBizOrErr/GnliBiz/
Qlfr/IsFrmtd

Mandatory when the AS is the business sender.
In this case the only possible value is "Ftrue".

"Ftrue" when RTGS is the business sender.

General Business Subject

/Document/RtrGnIBizInf/RptOrErr/BizRpt/GnIBizOrErr/GnliBiz/
Shjt

OVN-PROC-OPEN

[..]

298 EUROSYSTEM UPDATE [internal review]: page 620 (RTGS UDFS-chapter 12.5.1.3 pain.998

ASTN — The message in business context
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Change table XXX

Message item

Utilisation

[.]

Debtor

/Document/pain.998.001.01/PrtryData/T2PrtryData/Pmtinf/Dbtr

Party which owes an amount

of money to a creditor.

Debtor name /Document/pain.998.001.01/PrtryData/T2PrtryData/Pmtinf/Dbtr/Nm

This element is populated

from the relevant element of

the order (if presented in the

order).

Debtor BIC
/Document/pain.998.001.01/PrtryData/T2PrtryData/Pmtinf/Dbtr/FI/BIC

This element is populated

from the relevant element of

the order (if presented in the
order).
H-payment- scheme-code-is

. | i

Creditor

/Document/pain.998.001.01/PrtryData/T 2PrtryData/Pmtinf/PmtTx/Cdtr

Party which receives an

amount of money from a

debtor.

Creditor name

This element is populated
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/Document/pain.998.001.01/PrtryData/T2PrtryData/Pmtinf/PmtTx/Cdtr/Nm

from the relevant element of

the order (if presented in the

order).

Creditor BIC

/Document/pain.998.001.01/PrtryData/T2PrtryData/Pmtinf/PmtTx/Cdtr/FI/BIC

This element is populated

from the relevant element of

the order (if presented in the

order).

H-paymentscheme-code-is

" " this field lated
. I fici ;

|Change table XXX — page

Message item

Utilisation

[.]

Payment Transaction

Creditor BIC

/Document/pain.998.001.01/PrtryData/T2PrtryData/Pmtinf/PmtTx/Cdtr/FI/BIC

COBADEFFXXX

[.]
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299 EUROSYSTEM UPDATE [internal review / JIRA 528]: page —622ff (RTGS UDFS-chapter
12.5.2.3 pain.998 ASIS — The message in business context

[Table XXX

Message item

Utilisation

General Information

[.]

Status Reason
/Document/pain.998.001.01/PrtryData/T2PrtryData/OrgniGrp
ReflnfAndSts/StsRsn/BilyAgrd

For further details refer to chapter “Index of

validation rules and error codes”.

[..]

Original Payment Information

[..]

Status Reason
/Document/pain.998.001.01/PrtryData/T2PrtryData/OrgniPmt
Inf/OrgnITxReflnfAndSts/StsRsn/BilyAgrd

Vv e I;€Sts eg ta s"l JI‘II:",t e’ tSta Sle

For further details refer to chapter” Index of

448




T2/T2S Consolidation CSLD-0062-UDFS

validation rules and error codes”.

|Delete of table 364 —usage of Group Status / Status Reason and Transaction Status / Status Reason

Change of text for scenario 502 and change in table XXX - page

In this example, RTGS is informing an ancillary system that an AS Transfer Initiation(pain.998 ASTI) (with BAH-Id:
p998b502-BAHId) previously sent by the ancillary system for an AS Procedure A settlement, has been revoked

ewing-to-disagreement and will not be processed further.

|Change table XXX — page

Message item Utilisation

[..]

Status Reason RVOK E067
/Document/pain.998.001.01/PrtryData/T2PrtryData/OrgnlGrpReflInfAndSts/StsRsn/BilyAgrd

[..]
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Change of text for scenario 503 and change in table XXX - page

In this example, RTGS is informing an ancillary system that an AS Transfer Initiation (pain.998 ASTI) (with BAH-Id:
p998b503-BAHId) previously sent by the ancillary system for an AS Procedure A settlement, has been revoked by
the-central-bank and will not be processed further

Message item Utilisation

[..]

Status Reason RBID AD83

/Document/pain.998.001.01/PrtryData/T2PrtryData/OrgnlGrpReflInfAndSts/StsRsn/BilyAgrd

Transaction Status REVR

/Document/pain.998.001.01/PrtryData/T2PrtryData/OrgnlPmtinf/OrgnlTxRefInfAndSts/TxSts RJCT

Status Reason RVOKAQS
3

/Document/pain.998.001.01/PrtryData/T2PrtryData/OrgnlPmtinf/OrgnITxReflInfAndSts/StsRsn/BilyAg | —

rd

Status Reason RVOKAO8
3

/Document/pain.998.001.01/PrtryData/T2PrtryData/OrgnIPmtinf/OrgnlTxRefInfAndSts/StsRsn/BilyAg

rd

Status Reason RBIBA083

/Document/pain.998.001.01/PrtryData/T2PrtryData/OrgnlPmtinf/OrgnlTxRefInfAndSts/StsRsn/BilyAg

rd

Status Reason RVOKAOS
3

/Document/pain.998.001.01/PrtryData/T2PrtryData/OrgnlPmtinf/OrgnITxReflInfAndSts/StsRsn/BilyAg | —

rd

Change table XXX — page

Message item Utilisation

[--]

Status Reason *ISPACS
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4

/Document/pain.998.001.01/PrtryData/T2PrtryData/OrgnlPmtInf/OrgnlTxReflInfAndSts/StsRsn/BilyAgr

d

|Change table XXX — page 837 -

Message item Utilisation

[--]

General Information

Creation Date Time 2020-02-

/Document/pain.998.001.01/PrtryData/T2PrtryData/GnlInf/CreDtTm .00
2019-10-
08T15:00:02.001+00
:00

Original Payment Information

(]

Status Reason RJISPAOBS

/Document/pain.998.001.01/PrtryData/T2PrtryData/OrgnlPmtinf/OrgnlTxReflInfAndSts/StsR

sn/BilyAgrd

(]

Status Reason RBIDADSS

/Document/pain.998.001.01/PrtryData/T2PrtryData/OrgnlPmtinf/OrgnlTxReflInfAndSts/StsR

sn/BilyAgrd

[.]

Status Reason RJISPAD8S

/Document/pain.998.001.01/PrtryData/T2PrtryData/OrgnlPmtinf/OrgnlTxRefInfAndSts/StsR

sn/BilyAgrd

[.]

Status Reason RBIDAOSS
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/Document/pain.998.001.01/PrtryData/T2PrtryData/OrgnlPmtinf/OrgnlTxReflInfAndSts/StsR
sn/BilyAgrd

|Change of text for scenario 582 and change in table XXX - page

[]

The second movement (Insld: p998b582-Insid2) was revoked by the CB - it has a status/reason of
RJICT/A095RVOK.

The third movement (Insld: p998b582-Insld3) failed to reach settlement within the period - it has a status/reason_of
RJCT/AO085RJISP.

[.]

Message item Utilisation

Original Payment Information

[]

Status Reason RVOKAO9
5
/Document/pain.998.001.01/PrtryData/T2PrtryData/OrgnIPmtinf/OrgnlTxRefInfAndSts/StsRsn/BilyAg
rd
[]
RJSPA085

Status Reason

/Document/pain.998.001.01/PrtryData/T2PrtryData/OrgnlPmtinf/OrgnlTxReflInfAndSts/StsRsn/BilyAg
rd

(]

300 EUROSYSTEM UPDATE [internal review]: page 625 (RTGS UDFS-chapter 12.5.3.3 pain.998
ASTI - The message in business context

|Change of tableXXX, scenario 544 -

Message item Utilisation
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Group Header

Creation Date Time 2020-02-0%#8T14:22:00+00:00

/Document/pain.998.001.01/PrtryData/T2PrtryData/
GrpHdr/CreDtTm

Payment Information

Requested execution date 2020-02-078

/Document/pain.998.001.01/PrtryData/T2PrtryData/
Pmtinf/ReqdExctnDt

[]

Requested execution date 2020-02-078

/Document/pain.998.001.01/PrtryData/T2PrtryData/
Pmtinf/ReqdExctnDt

(]

Requested execution date 2020-02-048

/Document/pain.998.001.01/PrtryData/T2PrtryData/
Pmtinf/ReqdExctnDt

(]

Requested execution date 2020-02-0+8

/Document/pain.998.001.01/PrtryData/T2PrtryData/
Pmtinf/ReqdExctnDt

[]

Requested execution date 2020-02-078

/Document/pain.998.001.01/PrtryData/T2PrtryData/
Pmtinf/ReqdExctnDt

[]

Requested execution date 2020-02-078

/Document/pain.998.001.01/PrtryData/T2PrtryData/
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Pmtinf/ReqdExctnDt

i UBSWCHZHS0A
Final agent BIC UBSWCHZHSOACOBADEBB120

/Document/pain.998.001.01/PrtryData/T2PrtryData/
Pmtinf/PmtTx/FnlAgt/BIC

UDEEURUBSWCHZHXXX16UBSWCHZHE0A0001LUDEEU
RCOBADEFFXXX16COBADEBB1200001

Final agent account

/Document/pain.998.001.01/PrtryData/T2PrtryData/
Pmtinf/PmtTx/FnlAgtAcct/DmstAcct/Id

(]

301 EUROSYSTEM UPDATE [internal review]: page 627 (RTGS UDFS-chapter 13.1 Index of
validation rules and error codes)

|Review of validation rules due to testing [...] |

Updates of validation rule table please refer to attached excel file on validation rules

302 EUROSYSTEM UPDATE [JIRA CSLD-669]: page 627 (RTGS UDFS-chapter 13.1 Index of
validation rules and error codes)

|Change at page 627 — additional text |

Reference for all technical and business validation rules is the UDFS, including the spreadsheet published on the
ECB Website. The excel which can be dowloaded from MyStandard can help the reader understand the elements
of the message on which rules are applied, but it is not the reference in terms of validation rules: it may reference
rules which are not implemented by T2. MyStandard (online screens or spreadsheet, which are equivalent) is the

reference in term of the format definition: message structure and element multiplicity.

303 EUROSYSTEM UPDATE [RealBICs]: page 1014 (RTGS UDFS-chapter 13.2.3 Message type
1: file with multiple ISO 20022 messages)
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Replace figure 125 (comprises 4 images) with 4 images below

<Xchg xmlns="urn:iso:std:is0:28022:tech:xsd:DRAFT2head.082.0801.01">
<PyldDesc>
<PyldDtls>
<PyldIdr>Inhee2be17-Fleld</PyldIdr>
<CreDtAndTm>»2019-10-87T11:40:00+00:00</CreDtAndTm>
</pyldDtls>
<Applspcfelnf>
<SysUsr>BizSenderb@17UserId</SysuUsr>
<sgntr>
¢ds:Signature 1d="_8Af&29dd-bb2c-4207-baba-c3edb7d17444" xmlns;ds="http://www.w3.org/2000/09/xmldsigs">
<ds;SignedInfo>
<ds;CanonicalizationMethod Algorithm="http://www.w3.0rg/2001/18/xml-exc-cl4n#"/>
<ds;SignatureMethod Algorithm="http://www.w3.0rg/2001/04/xmldsig-more#rsa-sha2s6"/>
<ds;:Reference URI="# f6fadlc7-eedf-4702-8f08-820bd7a86ac2">
<ds:Transforms>
<ds:Transform Algorithm="http://www.w3,0rg/2001/10/xml-exc-cl14ns"/>
</ds;:Transforms>
<ds:DigestMethod Algorithm="http://www.w3.org/2001/84/xmlenc#sha256"/>

<ds;:Digestvalue>wFOmYpRXSERAOX0dr1ZKfmv3iTzadajvwweAfgeefdogu=</ds:Digestvalue>
<fds:Reference»

<ds;Reference URI="">
2Ir orms >
<ds:Transform Algorithm="http://www.w3.0rg/2000/09/xmldsig#enveloped-signature”/>
<ds:Transform Algorithm="http://www.w3.0rg/2001/10/xml-exc-cliané"/>
</d5 Transform5>
Algorithm="http://www.w3.0rg/2001/04/xmlenc#sha256"/>
<d5mgigg;§~glgg>LQSkT1Hksb61yqowAAsIZKdQNkwIGGGKukaJPKU </ds:Digestvalue>
</ds;:Reference>»
</ds;signedinfo>
<ds;signaturevalue>rLCX6pUz TEYGAHMNU/NcZFwbXvgncgvs jmhCNNNS X jbUBCIeytFM3XIFvPoCqqTx2ZsPE+GAEBIXFBb2xe7j8
ZImgTwEEUU3uvofKjN7Lo4ZnTauQxPUBSTY6Cp7K+YTAWQ31bfq2a/mWPQbBRCSFUsCwrn/Nxf/6q6Pp0+MiMWbWOjamgFnkqv3pFvhmFPPWC1AUReS /
RMLJZrGYVSBiBgxkv71D71jTbbbZ)zWfwlHK@z7fdzIal0wUz1i49mst858k IECVX7QhbBAKE8PXBSYRGaullbMIGIRHWEESfgNEy15rSypfRODewlUS1GU

+LEVIsSuL3g+GxpWhYT5+M1/A==</ds;Signature >
<ds;KeyInfo Id="_ f6fadlc7-eeof-4702-8f08-820bd7a86ac2">
<gds;X5e9Data>

<ds;x509Certificate>MITIDODCCArigAWIBAZIBETANBEkghkiGOWOBAQS FADBMMOSWCQYDVQQGEWIGU jecMBOGAIUECEWTS2VSh

mvjdG61zLUIWZWSUCnVZdDEFMBOGATUE AwwWT 3B1b1RydXNOTFR1c 3QgQOEgUBhBMjAe Fw@xMj EXMTUWMDU3MzVaFwexNDEXMTUWMDU3MzVaMF gxCzAIB

gNVBAY1Ak1UMQ8HDQVDVQQKDAZP]FRFUleEjAQBgNVBAsM(UQVIFRFU]QgMjESMBAGAIUEwaJTJUgVEVTVEAXMRAngYDVQQDDAdUZXNGIENOM]]B]
Bgkahki zhaTK7Ah] RZEP.

6, \ & a
X?xOSGH]Gd?2NmeQaZV]HxaTBXSxaxUGG4kclFSQaDOVVXUMHTtMZQYN]QgFkaTGbASD?IgSB62TBTawCEd9k9hU2{ngnGB]lKA66U40f909EQg4
+hW2IxkNe1mRmxPunKYoZWvn3ggl /QQlH/ygegkBdpLG2gmIUmMO9cvyVdy CABW+5R56NYRA2XVRCb56rvISQcbnbsrvkecbms 1Gdo/gnKvxcthXstt3Tge
q+kZ1CIHDOI SF8ZDQKUT jXMEgsurt/OHQIDAQABOAGWMIGtMBEGAIUIDEQWBBRS Jehof8/ t06YtFO4hEYCc1C@z0TATBENVHSMEGDAWEBRRCVODAGTTZ
bglTczempe7ji+FpTARBE1ghkgBhvhCAQEEBAMCBAAWDEYDVROPAQH/ BAQDAEDAME EGATUdHWRBMDBWP A7 0DMGN2hOdHAGLY9Wa210ZXNOLMOWZWSOC
nVZdCSjbZGVTBBlbIRydxﬂexlklc3RngFfUGhBMiSjcmuNQQxJKDZIhchAQELBQ&DggEBAGMAu3Y0229Ff1FLX!DHUcu§TSotZIth]inVcEtvhiV
24vcXIzwBUHbFOpVU91XZFuxXG125SyksKasRHFUVPQAryAMGzMUW+0g JVF jupV54j révkaELq2t60yES2CHqv1HYL 1 25C TW6 JDEMAZGNIZ 2wdRrAf
H VN7NSTFx8PxX +Z7KcZNTSL9zZDWYXob5PUBvERTXMhWPItngz80I18NGQDVQI jtnbgesSgDchRMVY4I0U
BUK7RAIpGAaR /SRKaMkOEDLH. exfmskf 3H8B+eHgf1IWCeYMnvgk755EVNE=</ds : X509Certificate>
</ds:X509Data>
</ds;KeyInfo>
</ds;Signature>
</sgntr>
<Tt1NbOfDocs»1¢/TtINbOfDoCS >
</Applspcfelnts
<PyldTpDtls>
<Ip>IS020022</Tp>
</PyldTpDtls>
</pyldbesc>
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<Pyld>
<BizData xmlns="urn;iso:std:iso:20022:tech;xsd:head,®83.001.01">
<AppHdr xmlns="urn;ise:std;is0;20022;techixsd:head, 001.9001.01">
<Fr>»
<FIId>
<FinInstnId>
<BICFI>COBADEFFXXX</BICFI>
<ClrsysMmbId>
<MmbId>BizSenderb@diUserId</MmbId>
</clrsysMmbId>
</FinInstnId>
</FII1d>
</Fr>
<To»
<FIId>
<FinInstnId>
<BICFI>TRGTXEPMRTG</BICFI>
</FinInstnId>
</FII1d>
</To»
<BizMsgIdr>Inc@50beal-BAHId</BizMsgIdr>
<MsgDefIdr>camt.850.001.05</MsghefIdr>
<CreDt»>2019-10-87T13:05:00Z</Credt>
</AppHdr>
<Document xmlns="urniiso:std:iso;20022:tech:xsd:camt,850.001,05">
<Lgdtycdtirf>
<MsgHdr>
<MsgId>NONREF</MsgId>
</MsgHdr>
<Lgdtycdtirf>
< TrfId>
<EndToEndId>Ince50be41-E2EId</EndToEndId>

</LgdtyTrfid>
<Cdtracct>
<Id>
<0thr>
<1d>RDEEURCOBADEF FXXXCOBADEBB120</1d>
</qQthr>
</1d>
¢fcdtracct>»
<Trfdamt>

<Al Ccy="EUR">100000.00</AntWthCcy>
</Trfdamt>
<Dbtracct>
<Id>»
<Qthr»>
<1d>RDEEURUBSWCHZHXXXUBSWCHZHXXX</Id>
</othr>
</1d>
</Dbtracct>
</\adtyCdtIre>
</LgdtycdtTrf>
</Document>
</BizData>
</pyld>
</¥cheg>

456



T2/T2S Consolidation

CSLD-0062-UDFS

304 EUROSYSTEM UPDATE [RealBICs]: page 1016 (CLM UDFS-chapter 13.2.4 Message type 2:

single 1ISO 20022 message)

|Rep|ace figure 127 with the image below

—
KAppHdr xmlns="urn;iso:std;isg:20022:tech:xsd:head,001.9001.01">
<Fr>
<FIId>
<FinInstnId>
<BICFI>COBADEFFXXX</BICFI>
<ClrsysMmbId>
<MmbId>BizSenderbediUserId</MmbId>
¢/ClrSysMmbId>»
¢/FinInstnId>
</FIId> Reference
</Fr> the BAH
<To> ; — I‘:g,alhe '
<FIId> .
<FinInstnId» slanature
<BICFI>TRGTXEPMRTG</BICFI>
</FinInstnId>
</FIId>
</To>
<BizMsgldr>Inc@50be41-BAHId</BizMsgldr>
<MsgDefIdr>camt.050.001.05</MsgDefIdr>
<CreDt>2019-10-07T13:85:00Z</CreDt>
K/AppHdr>

Replace figure 128 with the image below

<Document xmlns="urn;isQ;std:i50;20022;tech;Xsd;CANE,050,001,05™> |
<LadtycdtTrf>
<MsgHdr>
<MsgId>NONREF</Msgld>
</Msghdr>
<Lgdtycdtinf>
<LadtyTrfid>
<EndToEndId>Inc@sebeal-e2e1d</EndToEndId>

</LgdtyTrfld>
<Cdtracct>

<Id>
<Qthr>

The application will
) jé‘:::;\DEEUR(_OBADEFFXXX(_OBADE BB120</Id> provide the signature

</1d> , - API with the relevant
</Cdtracct> message
<Irfdamt>

<AmtWthCc g\sx:"EUR")lGGBBB .88</amtWthCcy>
</Trfdamt>

<Dbtracct>
<Id>
<0thr>
<Id>RDEEURUBSWCHZHXXXUBSWCHZHXXX</Id>
</0thr>
</Id>
</Dbtracct>
</Lgdtycdtirf>

</LgdtyCdtTrf>
</Document>
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Replace figure 129 (comprises 4 images) with 4 images below

<AppHdr xmlns="urn;i
<Fr>
<FIId>
<FinInstnId>
<BICFI>COBADEFFXXX</BICFI>
<ClrSysMmbId>
<MmbId>BizSenderbeisUserId</MmbId>
</ClrSysMmbId>
</FinInstnId>»
</FIId>
</Fr>
<To»
<FIId>
<FinInstnId»
<BICFI>TRGTXEPMRTG</BICFI>
</FinInstnId>
</FIId>
</To>
<BizMsgIdr>Inc@5ebe4l-BAHId</BizMsgIdr>
<MsgDefIdr>camt.050.001.05¢</MsgDefIdr>
<CreDt»>2019-10-07T13:05:00Z</CreDt>

<sgntr>
<ds;Signature 1d="_beddd7de-c63a-43a6-9b62-69290939%eb6"™ xmlns:ds="http://www.w3.0rg/2000/09/xmldsigh">
<ds:SignedInfo>
<ds;CanonicalizationMethod Algorithm="http://www.w3.org/2001/10/xml-exc-clan#"/>
<ds;signatureMethod Algorithm="http://www.w3.org/2001/04/xmldsig-more#rsa-sha256"/>
<ds:Reference URI="#_98742d60-2afc-4fa7-a731-828756ced7b1">
<ds:Transforms>
<ds;Transform Algorithm="http://www.w3.org/2ee1/1@/xml-exc-clians"/>
</ds;Iransforns>
<ds:DigestMethod Algorithm="http://www.w3.0rg/2001/04/xmlenc#sha256"/>
<ds;Digestvalue>ve/xxu+qkEVUHS i9uVdBHOXOp6+XDsAn/ iHXH+UiMGo=</ds :DigestValue>
</ds:Reference>
<ds:Reference URI="">
<ds:Transforms>
<ds;Transform Algorithm="http://www.w3.org/2000/09/xmldsig#enveloped-signature"/>
<ds;Transform Algorithm="http://www.w3.org/2001/10/xml-exc-cl1ans"/>
</ds;Iransforms>
<ds;DigestMethod Algorithm="http://www.w3.org/2001/04/xmlenc#sha256"/>
<ds;DigestValue>hWGkHPUS IMYxedKFYyaMOFWYqow2pi+BYnYvHEWM/Z8=</ds :DigestValue>
</ds;Beference>
<dsiReference>
<ds:Transforms>
<ds;Transform Algorithm="http://www.w3.org/2001/10/xml-exc-clian#"/>
</ds;Iransforms>
<ds;DigestMethod Algorithm="http://www.w3.org/2001/04/xmlenc#sha256"/>
<ds;Digestvalue>1@eHeNdIM1v177MeHZF smPOIBMYvAPXVURCR77hAgug=</ds:Digestvalue>
</ds:Reference>
</ds;signedinte>
<ds;Signaturevalue>HllityLicuuSdrRrzuSCFxk56Z3LDOONEPCrXkfWiuSay@zA3P2reATelcYIdueY8niol EveZevkvS4zt6bbHVERRa
WmU+3F13x4vTHSg8WERY1BLPErRbTNcn9r3Nb/hxeBj6Rztv3vR+gh+I¥Y21y3pk TIADB0IhQkcauarcwqGEMAWM3UjK31§796Ldi7ddvHohgWlgHXz
didBfcoNatynIXZrw/77DUnBecimzayglvColsrilasceLHFdbeudgBivltQ(CDl/So9MkrweVNUXohv5L31313fNI9gmM10C/ZIGLIHLFOSYI7GokR
sypdlYWFQvNNhulOupanRA==</ds;Signaturevalue>
' <ds;keyInfo Id="_ fefa91c7-ee9f-4702-8f08-8208bd7a86ac2">
<ds;X5090ata>
<ds:X509Certificate>MIIDODCCArigAwIBAGIBBTANBgkghkiGOWOBAQSFADBMMOSWCQYDVQQGEWIGUjecMBOGALUECEWTS2VSbmyjd
GlzLU9WZWSUcnVzdDEfMBOGATUEAWWWT 3B1b1RydXN@IFR1c3QgQ@EgURhBM jAe FW@xMjEXMTUWMDU3MZVaFwOXNDEXMTUWMDU3MzVaMFgxCzAJBENVE
AYTAklunQBwDQYDVQQKDAzpIFnFu1QxE]AQBgNVanMcu9vI FRFUngM] ESMBAGAJUEwaJTJUgVEVTVCAxHRAngYD\.‘QQDDAdUZXN@IENOMIIEII]ANB
qhk A ah INNTENTL,
OsGHJGd72NmeQan;HyaTBXSxachGdkc1FSQaDOvvaAHTtMZqVNJpqFkaTGbASD?IqSBEZTBYaWCEdathUZvaInGB]lKA&GUdofeoqEQe4+hN2
IxkN@1mRmxPunKYoZWvn3gel /QQIH/ygekBdpLG2gmIUmO9cvyVdy cABW+5R56NYRA2XVRcbS6rvISQcbnbsrvkebms1Gdo/qnkvxcthXstt3Tqeg+kz
1CTHDOJsF8ZDQKUI jXMEgsurt /OHQIDAQABOAGWMIGtMBAGA1UIDEQWBERS Jeh0f 8/ t06YLFO4hEYCc1COz0TAFBENVHSMEGDAWEBRRCvObAGT fzbglT
CZeMpE7 ji+fpTARBElghkgBhvhCAQEEBAMCBAAWDEYDVREOPAQH/BAQDAEDAMEEGA1UdHWRBMDEWPaA7oDMGN2hedHAGLYy9wa2lezZxNeLmowzZwsecnvzd
C5jb2evT3B1b1RydXNeX1R1c3RTQBFFUBhBMS jcmwwDQYIKoZ ThvcNAQELBQADEEEBAGMAU3YD2Z9FF1FLX/DHVCWBTSotZ1aYtliHdYcEtvhjy24ve
XJzwBuHbfopVu91XZFuxXjG125SyksKasRHFUVPQAryAMGZMUW+0g jVF jupv54jrévkaELq2t60yES2CHQVVIHY LI z5CIW6 JDEMAZGNIZ 2wdRrafugzmM
21maX5ITITsZGxY/IH02F1155QIuVn7NSTFXBPXRSTKYNZ+Z 7k ZNTSL9z2DWYXobSPUBvEBTXMhWP I tngz 80I8NGQDVQI jtnbgcsSgDchRMVY410UbSUK
7RAJpGAaR/ SRKaMk@6DLHX I teXfmsKfLyDq3H8B+eHgf1IWCeYMnvgk755EVNE=</ds : X509Certificate>
¢fds:X589Data>
</ds;KeyInfo>
</ds;Si >
</sgntr>
</AppHdr>
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<Document xmlns="urniiso:std:iso:20022:tech:xsd:camt,.050.001.05">
<LgdtycdtTrf>
<MsgHdr >
<MsgId>NONREF</MsgId>
</MsgHdr>

<LgdtyTrfid>
<EndToEndId>Inc@sebe41-E2EId</EndToEndld>
</LgdtyTrfid>
<gdtracct>
<Id>
<Qthr»
<Id>RDEEURCOBADEFFXXXCOBADEBB12@</Id>
<fothr>
</1d>
</cdtracct>
<TrfdAmt>
<AmtWthCcy Ccy="EUR">100000.00</AntWthCcy>
</Trfdamt>
<Dbtracct>
<Id>
<Othr>»
<Id>RDEEURUBSWCHZHXXXUBSWCHZHXXX </ Id>
</othr>
</1d>
</DbtrAcct>
</Lgdtycdtirf>
</LadtycdtTirf>
</Document>

305 EUROSYSTEM UPDATE [UDFS v2.2] on RTGS example messages

|Examp|e files deleted since v2.1 - Addendum

Inbound_pacs.010_RTGS_FIDirectDebitOrder_ URGT_bs031
Outbound_camt.021_AS-D_ReturnGeneralBusinessinformation_ OVN-PROC-OPEN_bs561
admi.004_RTGS_SystemEventNotification_RejectTime_example

admi.004_RTGS_SystemEventNotification_RTGSOperationsRelated_example

Example files inserted since v2.1 - Addendum

Inbound_pacs.010_RTGS_FIDirectDebitOrder_bs031
Outbound_camt.021_AS-D_ReturnGeneralBusinessinformation_OVN-PROC-OPN_hs561
admi.004_RTGS_SystemEventNotification_RJCT_bs081
admi.004_RTGS_SystemEventNotification_FREE_hs082
Inbound_pacs.008_RTGS_CustomerCreditTransferOrder_bs075
Outbound_pacs.008_RTGS_CustomerCreditTransfer_bs075
Inbound_pacs.009_RTGS_FICreditTransferOrder_bs076
Inbound_pacs.010_RTGS_FIDirectDebitOrder_bs031

Outbound_pacs.009_RTGS_FICreditTransfer_bs076
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camt.004_RTGS_ReturnAccount_FLOR_bs083

camt.004_RTGS_ReturnAccount_CEIL_bs083

Example files changed since v2.1 - Addendum

admi.004_AS-A_Broadcast _DISA_bs502-1D
admi.004_AS-A_Broadcast_INFA_bs501-1D
admi.004_AS-A_Broadcast_INFA_bs502-1D
admi.004_AS-A_Broadcast_INFA_bs504-2C
admi.004_AS-A_Broadcast_INFA_bs504-3D
admi.004_AS-A_Broadcast_REVA_bs503-1D
admi.004_AS-A_Broadcast_REVA_bs503-2C
admi.004_AS-A_Broadcast_REVA_bs503-4C
admi.004_AS-B_Broadcast_SEFB_bs522-1D
admi.004_AS-B_Broadcast_SEFB_bs522-2C
admi.004_AS-E_Broadcast_INFE_bhs582-1D
admi.004_AS-E_Broadcast_INFE_hs582-2C
admi.004_AS-E_Broadcast REVE_bs582-2C
admi.004_AS-E_Broadcast SEFE_bs582-3D
admi.005_RTGS_ReportQueryRequest_bs998
camt.003_RTGS_AccountQuery_bs300
camt.003_RTGS_AccountQuery_bs301
camt.004_AS-C_ReturnAccount_ DAYEOP-bs541
camt.004_AS-C_ReturnAccount_DAYEOP-bs544
camt.004_AS-C_ReturnAccount_DAYSOC-bs541
camt.004_AS-C_ReturnAccount_DAYSOC-bs544

camt.004_AS-C_ReturnAccount_ DAYSOP-bs541
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camt.004_AS-C_ReturnAccount_DAYSOP-bs544
camt.004_AS-C_ReturnAccount_SBKLCT-bs541
camt.004_RTGS_ReturnAccount_hs300
camt.005_RTGS_GetTransaction_bs302
camt.005_RTGS_GetTransaction_bs303
camt.006_RTGS_ReturnTransaction_bhs302
camt.007_RTGS_ModifyPaymentOrder_bs036
camt.009_RTGS_CurrentLimitsQuery_bs032
camt.009_RTGS_CurrentLimitsQuery_bs033
camt.010_RTGS_CurrentLimitsQueryResponse_Data_bs032
camt.011_RTGS_ModifyCurrentLimit_bs034
camt.011_RTGS_ModifyCurrentLimit_bs069
camt.012_RTGS_DeleteCurrentLimit_bs035
camt.046_RTGS_CurrentReservationsQuery_bs037
camt.046_RTGS_CurrentReservationsQuery_bs038
camt.047_RTGS_CurrentReservationsQueryResponse_Data_bs037
camt.048 RTGS_ModifyCurrentReservation_bs039
camt.049_RTGS_DeleteCurrentReservation_hs040
camt.050_AS-C_LiquidityCreditTransfer DCASUB_bs541
camt.050_RTGS_LiquidityCreditTransfer_ DCADCA_bhs041
camt.050_RTGS_ LiquidityCreditTransfer DCAMCA_bs042
camt.050_RTGS_ LiquidityCreditTransfer_ DCAT2S_bs044
camt.053 RTGS_BankToCustomerStatement_bs998
camt.054_AS-A_CreditNotification_bs501-2C

camt.054_ AS-A_CreditNotification_bs503-1D

camt.054_AS-A_CreditNotification_bs504-4C
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camt.054_AS-A_DebitNotification_bs501-1D
camt.054_AS-A_DebitNotification_bs503-1D
camt.054_AS-A_DebitNotification_bs504-1D
camt.054_AS-A_DebitNotification_bs504-3D
camt.054_AS-A_DebitNotification_bs504-GF
camt.054_AS-B_CreditNotification_bs521-2C
camt.054_AS-B_DebitNotification_bs521-1D
camt.054_AS-C_CreditNotification_bs541-5C
camt.054 AS-C_CreditNotification_bs541-7C
camt.054 AS-C_CreditNotification_bs541-9C
camt.054 AS-C_CreditNotification_bs544-8C
camt.054_ AS-C_CreditNotification_bs544-9C
camt.054 AS-C_CreditNotification_bs544-10C
camt.054_ AS-C_CreditNotification_bs544-11C
camt.054_AS-C_DebitNotification_bs541-1D
camt.054_AS-C_DebitNotification_bs541-2D
camt.054_AS-C_DebitNotification_bs541-4D
camt.054_AS-C_DebitNotification_bs541-6D
camt.054_AS-C_DebitNotification_bs544-1D
camt.054_AS-C_DebitNotification_bs544-2D
camt.054_AS-C_DebitNotification_bs544-7D
camt.054_AS-D_CreditNotification_bs561-3C
camt.054_AS-D_DebitNotification_bs561-1D
camt.054_AS-E_CreditNotification_bs581-2C
camt.054 AS-E_CreditNotification_bs582-1C

camt.054 AS-E_DebitNotification_bs581-1D
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camt.054_AS-E_DebitNotification_bs582-4D
camt.054_RTGS_CreditNotification_LIQT_bs070
camt.054_RTGS_CreditNoatification_LiquidityTransfer_bs041
camt.054_RTGS_CreditNotification_StandingOrder_bs067
Inbound_camt.029_RTGS_PaymentCancellationRequestStatus_Rejection_hs022
Inbound_camt.056_RTGS_PaymentCancellationRequest_bs022
Inbound_camt.056_RTGS_PaymentCancellationRequest_bs023
Inbound_camt.056_RTGS_PaymentCancellationRequest_bs026
Inbound_camt.056_RTGS_PaymentCancellationRequest_bs027
Inbound_camt.056_RTGS_PaymentCancellationRequest_bs030
Inbound_camt.056_RTGS_PaymentCancellationRequest_bs031
Inbound_head.001_RTGS_BAH_(CB-to-RTGS)_bs013
Inbound_head.001_RTGS_BAH_(CoverPayment)_bs019
Inbound_head.001_RTGS_BAH_(PB-to-PB)_bs014
Inbound_head.001_RTGS_BAH_(PB-to-RTGS)_bs016
Inbound_head.001_RTGS_BAH_bs069
Inbound_pacs.004_RTGS_PaymentReturnOrder_hs023
Inbound_pacs.008_RTGS_CustomerCreditTransferOrder_bs020
Inbound_pacs.008_RTGS_CustomerCreditTransferOrder_bs021
Inbound_pacs.008_RTGS_CustomerCreditTransferOrder_bs022
Inbound_pacs.008_RTGS_CustomerCreditTransferOrder_bs023
Inbound_pacs.009_AS-D_FICreditTransferOrder_SBTI_bs561
Inbound_pacs.009_RTGS_FICreditTransferOrder_bs024
Inbound_pacs.009_RTGS_FICreditTransferOrder_bs026
Inbound_pacs.009_RTGS_FICreditTransferOrder_bs027

Inbound_pacs.009_RTGS_FICreditTransferOrder_COV_bs028
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Inbound_pacs.010_RTGS_FIDirectDebitOrder_bs029
Inbound_pacs.010_RTGS_FIDirectDebitOrder_bs030
Inbound_pain.998_AS-A_ASTI_bs501

Inbound_pain.998_AS-A_ASTI_bs502

Inbound_pain.998_AS-A_ASTI_bs503

Inbound_pain.998_AS-A_ASTI_bs504

Inbound_pain.998_AS-B_ASTI_bs521

Inbound_pain.998_AS-B_ASTI_bs522

Inbound_pain.998_AS-C_ASTI_bs541_liqd
Inbound_pain.998_AS-C_ASTI_bs541_paym

Inbound_pain.998_AS-C_ASTI_bs544

Inbound_pain.998_AS-D_ASTI_bs561

Inbound_pain.998_ AS-E_ASTI_bs581

Inbound_pain.998_ AS-E_ASTI_bs582
Outbound_camt.029_RTGS_PaymentCancellationRequestStatus_Execution_hs026
Outbound_camt.029_RTGS_PaymentCancellationRequestStatus_Execution_hs030
Outbound_camt.029_RTGS_PaymentCancellationRequestStatus_Forwarded_bs022
Outbound_camt.029_RTGS_PaymentCancellationRequestStatus_Forwarded_bs023
Outbound_camt.029_RTGS_PaymentCancellationRequestStatus_Rejection_bs022
Outbound_camt.029_RTGS_PaymentCancellationRequestStatus_Rejection_bs027
Outbound_camt.029_RTGS_PaymentCancellationRequestStatus_Rejection_bs031
Outbound_camt.056_RTGS_PaymentCancellationRequest_bs022
Outbound_camt.056_RTGS_PaymentCancellationRequest_bs023
Outbound_head.001_RTGS_BAH_(PB-to-PB)_bs014
Outbound_head.001_RTGS_BAH_(RTGS-to-PB)_bs015

Outbound_head.001_RTGS_BAH_bs069
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Outbound_pacs.004_RTGS_PaymentReturn_bs023
Outbound_pacs.008_RTGS_CustomerCreditTransfer_bs021
Outbound_pacs.008_RTGS_CustomerCreditTransfer_bs022
Outbound_pacs.008_RTGS_CustomerCreditTransfer_bs023
Outbound_pacs.009_RTGS_FICreditTransfer_bs027
Outbound_pacs.009_RTGS_FICreditTransfer_COV_bs028
Outbound_pacs.010_RTGS_FIDirectDebit_bhs031
Outbound_pain.998 AS-A_ASIS_REVR_bs503
Outbound_pain.998 AS-A_ASIS_RJDA_bs502
Outbound_pain.998 AS-B_ASIS_RJCT_bs522
Outbound_pain.998 AS-C_ASIS_PART_bs544
Outbound_pain.998 AS-D_ASTN_DAYSOP_bs561
Outbound_pain.998 AS-D_ASTN_SBKLCT_bs561
Outbound_pain.998 AS-E_ASIS_PART_bs582
pacs.002_RTGS_FIPaymentStatusReport_ ACSC-payment_bs023

pacs.002_RTGS_FIPaymentStatusReport_ ACSC-return_bs023
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DWH

306 EUROSYSTEM UPDATE [CSLD-384]: page 5 (DWH UDFS-chapter 1 — Introduction)

|Change wording

The Data Warehouse (DWH) is a common component for the T2 Service . It collects business information and data
derived from services and common components. The DWH is designed to support business decisions by allowing
data consolidation and reporting at different aggregation levels. Data is populated into the DWH through the

processes of extraction, transformation and loading.

Both modes (application-to-application (A2A) and user-to-application (U2A)) are available for the DWH. However,
as regards the A2A interface no A2A requests and answers with xml messages are foreseen. Instead of that
functionality is provided, allowing users to receive (predefined) reports [} 13] and also user defined DWH reports

on the basis of a prior configuration (in U2A mode) in the scheduler.

307 EUROSYSTEM UPDATE [internal review]: page 8 (DWH UDFS-chapter 3.1 — Overview)

|Add description of the data scope of different party types in the DWH

Data scope
The data scope in the DWH follows the following rules:
Users have access to their party’s data based on the data scope according to the hierarchical model.

For CBs: Each CB has access to granular data (e.g. account balances, transaction details etc.) for all parties

belonging to its system entity. Moreover, each CB has access to aggregated data of all system entities.

For PBs and AS: Each payment bank and AS has access to granular data (e.g. account balances, transaction

details etc.) for its own party.

308 EUROSYSTEM UPDATE [CSLD-597, CSLD-731]: page 9 (DWH UDFS-chapter 3.1 —
Overview)

|Add paragraph with detailed description of the xml-message sent out via A2A

Format

The results of DWH reports can be displayed on-screen and from there downloaded to various file types (html, pdf,

csv, xlIsx) in U2A mode. As regards the A2A delivery of reports the following file types are applicable based on the
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individual configuration the user selects within the scheduler function: csv, xlsx, xml. This allows the further

processing of data in other applications.

Structure of the A2A message

In_order to transport all three file formats (csv, xlIsx, xml) via A2A xml-message, the message content (see

examples in chapter 3.3) is embedded within an xml-envelope as BLOB (binary large object) using CDATA. This

envelope contains the additional fields that enables report receivers to correctly route the report within their system.

Following additional fields are used:

Tag Description

<DWHRptRcptID> BIC of the report recipient party

<DWHUsr> User login name of the user, that scheduled the report. It is the same as used in ESMIG
for logging in.

<DWHPtySrvcLink> Contains the service, whose data are transported in the report. Possible values:

e T2 _C (T2 service)

e T2S (T2S service)

<DWHRptName> Name of the report (first 35 characters). For predefined reports it is the name of the report

as described in chapter 3.5, for user-defined report it is the name provided by the user

when setting up the report in the DWH.

<DWHRptID> A technical identifier unigue for this report instance provided by the DWH — in case of

problems it enables the operational team to unabigously identify the report.

<DWHRptCont> Contains the report itself in the chosen format.

Table 22 — A2A message envelope contents

Example:
<DWHEnvelope xmlIns:xsi="http://www.w3.0rg/2001/XMLSchema-instance"

xsi:noNamespaceSchemal ocation="DWHReport.xsd">

<DWHHdr>
<DWHRptRcptID>AAAADEBBXXX</DWHRptRcptID>
<DWHUsr>5874569852</DWHUsr>
<DWHPtySrvcLink>T2 C</DWHPtySrvcLink>

</DWHHdr>

<DWHRpt>
<DWHRptName>IDC04 — Credit line/IDC averages an</DWHRptName>
<DWHRptID>A67587727899¢f53856hgiK875Frt654i8F5</DWHRptID>
<DWHRptCont><![CDATA[BLOB-Report]]></DWHRptCont>
</DWHRpt>

</DWHEnvelope>
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309 EUROSYSTEM UPDATE [internal review]: page 10-11 (DWH UDFS-chapter 3.3 — Examples
for A2A delivery of DWH reports)

|Examp|e and file specification for csv and xlIsx format added |

[Fu Ser/Receiver Party BICT J f ! fer Message Ref ypeService Type 5t bited Account NumberDebited Account BICCredited Account NumberCredited Account BICAmount
| SenderPBABKMDOXXX2018141433293n0t providedpacs. 009R ledRTGSDC DOXKXELRODO M XPBABKWROO1X361800.68
derPBABKMDOXOR018141433204n0t providedpacs.010RT: ledRTGSDC IOSCE LIRODO MXPEABKWROO1X144720.27
| SenderPEABKMDOXXX 2018141433 395n0t providedpain 998RTGSSettled RTGSDCPRABKMDOX(EURDDO H01X434160.82
| SenderPBABKMDOXXX2018141433296n0t idedpacs.008R IRTGSDCPEABKMDOXKXE URODO1 PEABKMROO1XPEABKWRO01X5 788,61
| Sender PEABKMDONXX2018141433301net providedpacs. 009RTESSeltedRTGS DCPEABKM DOXXXEURODOL )1 X361800.69
| Sender PEABEMDONXX2018141433302net providedpacs. 010RTESSetledRTGS DCPEABKM DOXXXEURODO1 PEABKMROO1XPBAEKWRO01X144720.28
SenderPEABKMDOX(X2018141433303n0t providedpain. 99ERTG55ettledRTGSDCPBABKMDOCKXEURDDD X434160.83
SenderPBABKMDON({2018141433304n0t i 0 DCPBABKMDOXMEURODO1PEABKMRID1XNPBAEKWROD1X57ES.81
SenderPBABKMDOX({2018141433305n0t providedpacs. 009RTGE5ettedRTGSDCPEABKM DIMOME URDADIPEABKMROD1XPEACKWROO1X361800.17
SenderPBABKMDON(N2018141433306n0t i TGSDCF JOXOCEURDADLP 1XPEACKWRO01X144720.07
SenderPBABKMDON(X2018141433307not providedpain. 998RTGS5etHedRTGSDCPEABKMDIMOMXEURDADL PEABKMROD1XPBACKWRO01X434160.2
SenderPBABKMDON(N2018141433308not i 0 DCPBABKMDOXEURDADLP XPBALC 5788.8
SenderF IN201814143330%n0t provi 0 TGSDCF MXXEURDD11PEABER IXPBAAKPROD1X3G61800.82
SenderF IN2018141433310n0t provi TGSDCF IMCCEURDD11PEABEN INPBAAKPROD1X144720.33
SenderF IN201814143331 1not provi in.998R" TGSDCPEABKMDOMOXEUROD11PBABKMROO1XPBAAKPROD1XA34160.98
Sender ING201814143331 2not provi 0 Dl J0XEURDD11PEABKMROD1XPEAAKPROD1X5738. 81
Sender ING2018141433313not provi 0 TGSDC XELIROD11FBABKN )| X361801.08
Sender 01814143331 not provi TGSDC XEUROD11PBABKN 11 %144720.43
sender 018141433315n0t provi in G9ER TGSDCPBABKMDIXKEURID11PBABKMROOLXPBADKPROOLX434161.3
sender 018141433316n0t provi 00 I JOKKKEUROD1L 1XPBADKPROOLXS 758.82
sender 0181414333100t provi 00 TG5DC JOXKHKEURDD1L ILXRTGSDCPBACKMDUXXXE UROADLPBACKMROOLX361800.75
Sender 018141433318not provi TGSDC JONCKEURDD1L ILXRTGSDCPBACKMOUXXXE UROADLPBACKMRDO1X144720.3
Sender 0181414333100t provi in S9BH TGSDCPBABKMDIOGEURDD11PBABKMROOLXRTGSDCPBACKMDOKXNXE UROADLPBACKMROD1X434 160,89
Sender 018141433320n0t provi 00 I IONKKE URDD11PE 1XRTGSDCPBACKMOUXXXEUROADLPBACKMROOLYS 788,81
018141433 0 TGSDC JKCKELURDDT T IIXRTGSDCPBAEKMDIXKCE URDDT1PBAEKMRO01XI61801.48
TGSDC JKCKELURDDT T IXRTGSDCPBAEKMDIXCE URDDT1PBAEKMRODTX144720.59
|Sende 018141433323n0t provi in. 998 TGSDCPBABKMDIXCE URDDT 1PBABKMROO1 XRTGSDCPBAEKMDOXXXE URODT1PBAEKMROO1XA34161. 78
SenderPEABKMDIKAX2018141433324n0t provided, IRTGSDC UROD11PB IXRTGSDCPRAS URDD11PBAEKMRADD1XS 788,82

Figure X(new figure) - Example for A2A delivery of predefined DWH report TRNO1 (csv-format)

This example represents the predefined DWH report in CSV format.

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.

You can open reports saved in CSV format using a variety of spreadsheet software applications. By default, reports
produced in CSV format will appear in the application associated with the .csv file type.

Flag  Sender/Receer Party BIC Tramacton Reference Number  Sender Message Reference Message Type Service Type Status Debited Accourt Number ‘Debited Account BIC Credted Accourt Murriber "Credited Accourt BIC Amourt

Sender PEABKMDONOC 2018141433293 not provided pacs. 003 RTGS Setthed  RTGSDOPBABKMDOMONEURICOL PBABKMROOLY PEABKWRODLX 361,800,682
Sender FEABKMDOXCK 2018141433294 nat provded pacs.0l0  RTGS Settled  RTGSDCPEABKMDIOOEURIDOL PEABKMROOLX PEABKWROOLX 144.720,27
Sender PRABKMDONXKK 2018141433295 nat provided pain, %8 RTGS Settled  RTGSDCPRABKMDOXXOEURIDGT PRABKMROO1X PRABKWROOLX 434,160,682
Sendir PRABKMDONCCK 201B141433206 nat provided pacs.008  RTGS Remaved RTGSDCPRABKMDIXCOEURIDDT PRABKMRDO1LX PHABKWRDOLX 5.788,81
Sender PEABKMDOKOK 2018141433301 nat provided pacs.009  RTGS Settied  RTGSDCPEABKMODIMOELRODOL PEABKMRDOLX PEAEKWROOLX 361.800,65
Sender PEABKMDOXCC 2018141433302 nat provded pacs.0l0  RTGS Semtled  RTGSDCPEABKMDIOOEURIDOL PEABKMROOLX PEAEKVROOLX 144,720,288
Sender PRABKMDONOOC 2018141433303 nat provided pan, 998 RTGS Settled RTGSDCPRABKMDIMOXEURIDD PRABKMRDO1X PRAEKWROO01X 434,160,683
Sender PEABKMDOIOO( 2018141432304 not provided pacs. 008 RTGS Remaved RTGSDOPBABKMDOOMEURIDOL PBABKMROOLY PBAEKWRIOLX 5.768,8L
Sender FEABKMDOXCK 2018141433305 nat provded pacs.009  RTGS Settled  RTGSDCPHABKMDIOOEURIADL PEABKMROOLX PEACKWROOLX 361.800,17
Sender PRABKMDOKKK 2018141433106 nat provded pacs.010  RTGS Settled  RTGSI URGAD] PHACKWRODLX 144.720,07
Sendir PRABKMDONCCK 201B141433307 nat provided pain, 998 RTGS Settled  RTGSDCPRABKMDIXGOEURIADL PRABKMRDO1X PHACKWRDOLX 434.160,2
Sender PEABKMDORO 2018141432308 not provided pacs.008 RTGS Removed RTGSDOPBABKMDIMOMEURDADL PBABKMROOLY PBACKWRODLX 5.78E@
Sender PEABKMDOXCC 2018141433309 nat provded pacs.009  RTGS Semtled  RTGSDCPEABKMDIOOEURIDLL PEABKMROOLX PEAAKPROOLX 361.8900,62
Sender PRABKMDONXC 2018141433310 nat provided pacs.010  RTGS Settled  RTGSDCPRABKMDOXOEURIDLT PRAEKMROO1X PHAAKPROOTX 144.720,3%
Sender PEABKMDOIOO( 2018141432311 ot provided pain, 998 RTGS Settled  RTGSDCOPBABKMDOMOMEURIDIL PBABKMROOLY PEAAKPROOLY 434,160,922
Sender FEABKMDOXCK 2018141433312 nat provded pacs.008  RTGS Removed RTGSDCPEABKMDIOOEURIDLL PEABKMROOLX PEAAKPROOLX 5.788,8L
Sender PRABKMDONK 2018141433313 nat proveded pacs.009  RTGS Settled  RTGSI UROD1T PHADKPRODIX 361,801,060
Sendir PRABKMDONCCK 201B141433314 nat provided pacs.010  RTGS Settled  RTGSDCPRABKMDIXGOEURID1T PRABKMRDO1LX PHADKPROOI 194.720,4%
Sender PEABKMDORO 2018141432315 not provided pain, 258 RTGS Settled  RTGSDOPBABKMDIMOMEURIDIL PBABKMROOLY PEADKPRODLK 434.161,%
Sender PEABKMDOXCC 2018141433316 nat provded pacs.008  RTGS Removed RTGSDCPRABKMDIOOEURIDLL PEABKMROOLX PEADKPRODLK 5.789,62
Sender PRABKMDONC 2018141433317 nat provided pacs.009  RTGS Settled  RTGSDCPRABKMDOXOEURODIT PRABKMROOIX  RTGSOCPRACKMDOO(FUROADT PAACKMROOIX 361.800,75
Sender PEABKMDOIOO( 2018141432318 nt provided pacs. 010 RTGS Settled  RTGSDCOPBABKMDOMOMEURIDIL PBABKMROOLY RTGSDCPEACKMDOCEURDADL  PBACKMROOLX 14.720,2
Sender FEABKMDOXCK 2018141433319 not provided pan.998 RTGS Settied  RTGSDCPBABKMODMOOEURODLL PEABKMRDOLX  RTGSOCPBACKMODOXXEUROADL PEACKMRDOLX 434,160, 6%
Sender PRABKMDOKKK 2018141433320 nat provded pacs.008  RTGS Remaved RTGSI URID1T RTGSOCPBACKMOMXKAEURDAN  PRACKMRDITX 5.788,81
Sendir PRABKMDONCCK 201B141433321 nat provided pacs.009  RTGS Settled  RTGSDCPRABKMDICOEURODIT PRABKMROOLX  RTGSDCPRAFKMDIIOOEURODIT PRAEKMADOLX 361.801,48
Sender FEABKMDONXX 2018141432322 nat provided pacs.010  RTGS Settied  RTGSDCPBABKMDINOOELRODLL PEABKMRDOLX — RTGSDCPBALKMDNOOEURIDIL PBAEKMRODLN 144,720,550
Sender PEABKMDOXCC 2018141433323 nat provded pan.os8 RTGS Settled  RTGSDCPHABKMDIOOEURODLL PEABKMROOLX  RTGSDCPEAEKMDIIOOEURIDLL PEAEKMAOOLX 434,161,768
Sender PRABKMDONOG 2018141433124 nat provided pacs.008  RTGS Remaved RTGSDCPRABKMDOCOEURIDIT PRARKMROOIX  RTGSOCPRAEKMDIIOOEURODIT PRAEKMADOLX 5.768,82
Sender PRABKMDONGC 2018141433325 net provided pacs.009  RTGS Settled  RTGSDCPRABKMDIOOEURODOI PRABKMRIOIX  RTGSDCPRADMMDIOOEURDADL PHADKMRODIN 361.800,78
Sender FEABKMDOXCK 2018141433326 not provided pacs.010  RTGS Settied  RTGSDCPBABKMODMOOEURODOL PBABKMRDOLX  RTGSDCPBADKMOUCOEURDADL PEADKMROOLX 144,720,110
Sender PEABKMDOKICK 2018141433327 nat proveded pan.998 RTGS Settled  RTGSOKCE RTGSOC 434,160,337
Sendir PRABKMDONCCK 201B141433328 nat provided pacs.008  RTGS Remaved RTGSDCPRABKMDIXCOEURID0I PRABKMRIOLX  RTGSDCPRADKMDIOOEURDADL PRADKMADDIX 5.788,8

Figure X (new figure) - Example for A2A delivery of predefined DWH report TRNO1 (xIsx-format)
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Excel render report output in native Excel XML format, also known as XLSX. This format provides a fast way to

deliver native Excel spreadsheets. Excel provides fully formatted reports for use in Microsoft Excel.

310 EUROSYSTEM UPDATE [internal review]: page 11 (DWH UDFS-chapter 3.3 — Examples for
A2A delivery of DWH reports)

|Replacing xml format example

<?xml vers
<dataset
<l--

<metad

</meta
<data>
<r

</
<

<
<r

Figure 2 - Example for A2A delivery of predefined DWH report TRNO1 (xml-format)

ion="1.8" encoding="utf-8"?>

xmlns="http://developer.cognos.com/schemas/xmldata/1/" wxmlns:xs="http://www.w3.org/2801/¥MLSchema-instance™>

ta/1/ wmldata.xsd"

atax

<item name="Flag" type="xs:string” length="18"/>

<item name="Sender/Receiver Party BIC" type="xs:string” length="24"/>
<item name="Transaction Reference Number” type="xs:decimal” precision="16"/>
<item name="Sender Message Reference” type="xs:string” length="9@"/>
<item Message Type™ type="xs:string” length="34"/:

<item name="Service Type " type="xs:string” length="34"/:>

<item name="Status" type="xs:string" length="72"/>

<item name="Debited Account Number” type="xs:string" length="78"/>
<item name="Debited Account BIC" type="xs:string" length="24"/:

<item name="Credited Account Number" type="xs:string" length="78"/>
<item name="Credited Account BIC" type="xs:string" length="24"/:
<item name="Amount" type="xs:decimal" scale="2" precision="31"/:
datax

oW’
<value>Sender</value>
<value>PBABKMDEXXX< /fvalues>
<value>2018141433293< /value>
<valuernot provided</value>
<valuerpacs.889</value>
<value>RTG5</value>
<valuerSettled</value>
<value>RTGSDCPEABKMDEXXXEURBDELS fvalue>
<value>PBABKMREBL1X< value>
<value xs:nil="true" />
<value>PBABKWREBLX < value>
<value>36188@.68</value>

rows

oW
<valuerSender</values
<value>PBABKMDENOON /value>
<value»2818141433294</value>
<valuernot provided</value>
<valuerpacs.818</value>
<value>RTGS</value>
<valuerSettled</value>
<value>RTGSDCPBABKMDBXXXEURGDA1 <,/ values
<value>PBABKMR@APLX< /value>
<value xs:nil="true” />
<value>PBABKWR@BLX< /value>
<value»14472@.27</value>

rows

oW’
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311 EUROSYSTEM UPDATE [internal review]: page 13-26 (DWH UDFS-chapter 3.5 — Predefined
reports)

Removing the report description for all predefined reports in order to remove redundancies with the UHB and align
names to UHB

Predefined DWH reports (ancillary system)

Short name Long name and-content of the DWH report Available for
ANSO01 ANSneillary-system-01 - Overview of AS transfer orders CB/ Ancillary
system

ANSO02 ANSneillany-system-02 - Daily average of AS transfers CB

Table 23 - Predefined DWH reports (ANS)
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Predefined DWH reports (business day)

Short name Long name and-centent of the DWH report Available for
BDY01 BDYusiness-day-01 — Business day event/delay information and settlement CB/ Ancillary
opening time system /
payment
bank

Table 24 - Predefined DWH reports (BDY)
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Predefined DWH reports (contingency)

Short name Long name and-content of the DWH report Available for
CONO1 CONentingeney-01 — Cash transfers settled during contingency processing and CB

final contingency account balances
CONO02 CONentingeney-02 — Contingency processing — end of procedure account CB

balances per CB

Table 3- - Predefined DWH reports (CON)
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Predefined DWH reports (data extraction)

Short name Long name and-content of the DWH report Available for
DEX01 DEXata-extraction-01 - Monitor data extraction request(s) CB
DEX02 DEXata-extraction-02 - Data extraction request CB

Table-4- Predefined DWH reports (DEX)

Predefined DWH reports (intraday credit)

Short name Long name and-centent of the DWH report Available for
IDCO1 IDChiraday-credit-01 — Daily Intraday credit (IDC) community indicators CB
IDCO02 IDChtraday-credit-02 — Credit line/IDC daily reporting CB
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IDCO3

CB/ Ancillary
system /
payment
bank

IDC04

CB

IDCO5

CB/ Ancillary
system /
payment
bank

IDCO6

CB

Table 5- Predefined DWH reports (IDC)
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Predefined DWH reports (invoice data)

Short name

Long name and-content of the DWH report

Available for

INVO1

INVaveice-data-01 - Reporting revenues

CB

Table 6- Predefined DWH reports (INV)
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Predefined DWH reports (minimum reserve)

Short name Long name and-content of the DWH report Available for
MIRO1 MIRinimum-reserve-01 — Minimum reserve information CB/payment
bank

MIRO2 MIRinimum-reserve-02 — Minimum reserve requirements per country CB

Table 7 - Predefined DWH reports (MIR)
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Predefined DWH reports (participation)

Short name Long name and-content of the DWH report Available for

PARO1 PARatticipation-01 - Critical participants CB

PARO2 PARatticipation-02 - List of active Direct and Indirect Participants according to CB/ Ancillary
RTGS Directory system /
payment
bank
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PARO3

PARatticipation-03 - Parties subject and not subject to minimum reserve

CB
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PARO4 PARarticipation-04 - List of ancillary systems CB
PARO5 PARatticipation-05 - List of DCA cross-border links CB
PARO6 PARatticipation-06 - Number of participants per CB CB
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Table 8- Predefined DWH reports (PAR)

Predefined DWH reports (statements)

Short name Long name and-centent of the DWH report Available for

STAO1 STAtatements-01 - Statement of account (single account) CB/ Ancillary
system /
payment
bank

STAO02 STAtatements-02 - Statement of account (co-managed accounts) CB/payment
bank

Table 9- Predefined DWH reports (STA)
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Predefined DWH reports (standing facilities)

Short name Long name and-content of the DWH report Available for
STFO1 STFtanding-facilities-01 - Standing facilities information CB/payment
bank

Table 10 - Predefined DWH reports (STF)

Predefined DWH reports (transactions)

Short name Long name and-content of the DWH report Available for

TRNO1 TRNransaetions-01 — Cash transfer (order) search and details CB/ Ancillary

. " ibil ; ; ! ; system /
. : ional) fil iteriafincludi o ETR)F ; payment bank
message-and-settlement details:
For CBs-access-to-those cash-transfers/cash-transfer-orders-is-granted-where
‘| L | . | bit side.

TRNO2 TRNransaetions-02 - Monthly overview of domestic and cross-border payments | CB/payment
bank
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TRNO3 TRNransaetions-03 — Monthly peak day and peak hour in terms of volume and CB/payment
value of cash transfer orders bank
TRNO4 TRNransaetions-04 - Cash transfers per time band and per CB CB
TRNO5 TRNransaetions-05 - Monthly overview of cash transfer orders per party CB/payment
bank
TRNO6 TRNransaetions-06 - Monthly share of Indirect Participant, addressable BIC and | CB/payment
multi-addressee payments as part of total Direct Participant’s activity bank
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TRNO7 TRNransaetions-07 - Cash transfers between two accounts of different parties CB
TRNO8 TRNransaetions-08 - Business activity of a party/parties CB/payment
bank
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TRNO9 TRNransaetions-09 — RTGS Account Holder activity CB

TRN10 TRNransaetions-10 - Monthly value and volume of cash transfers in CLM/RTGS | CB
(according to T2 statistical framework)

TRN11 TRNransaetions-11 - Monthly value and volume of cash transfers between CB
system entities

Table 11 - Predefined DWH reports (TRN)
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312 EUROSYSTEM UPDATE [CSLD-CR0036]: page 14 (DWH UDFS-chapter 3.5 — Predefined
reports)

|Adding the predefined reports for billing (will be added between tables 1 and 2)

Predefined DWH reports (billing)

Short name Long name of the DWH report Available for
BILO1 Billing 01 — Consumption data CB/ CSD
BILO2 Billing 02 — Monitoring the invoicing activity CB/CSD
BILO3 Billing 03 — Audit of critical billing data CB/ CSD
BILO4 Billing 04 — Detailed consumption CB/ CSD
BILO5 Billing 05 - Detailed participation CB/ CSD

Table X (new table) - Predefined DWH reports (BIL)
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313 EUROSYSTEM UPDATE [Internal review]: page 17 (DWH UDFS-chapter 3.5 — Predefined
reports)

|Change title for report IDCO5 since there is no repo in T2

Short name Long name and-content of the DWH report Available for

IDCO5 Intraday credit 05 - maximum of credit line and-repe used CB/ Ancillary
system /
payment
bank

314 EUROSYSTEM UPDATE [Internal review]: page 21 (DWH UDFS-chapter 3.5 — Predefined
reports)

|Change title for report PAROG to align it to the UHB

Short name Long name and-centent of the DWH report Available for
PARO6 Participation 06 - number of participants per-participation-type-in-RTGS Directory | CB/ Ancillary
and per CB system /
payment
bank

315 EUROSYSTEM UPDATE [CSLD-540]: page 8 (DWH UDFS chapter 3.1, paragraph “DWH
communication”)

|Add explanation on data scope determination and routing adress determination for DWH A2A communication

DWH communication
DWH ad-hoc reports can be requested in the GUI via U2A mode. More information on ad-hoc reports
(including the search/output criteria and report examples) are provided in the DWH UHB.
Moreover, the DWH offers a scheduler function allowing the configuration and delivery of (recurring)
reports with individual settings. The configuration is done in U2A whilst the delivery can be done via
U2A (storing in a folder) or A2A (file delivery). For more information as regards the A2A delivery of
DWH reports, please refer to the chapter Example for A2A delivery of DWH reports [} 10].
As regards the response/the data output the DWH offers the following possibilities using ESMIG:

o the user receives an ad-hoc DWH report result on the GUI screen (U2A mode);

o the report result is stored in a folder and can be viewed U2A;

¢ the scheduled report result is delivered via A2A mode.
In the latter case, the functional specifications and limitations (e.g. as regards the maximum file size) for
ESMIG apply accordingly. Further information can be found in the ESMIG UDFS.

Please note, that due to the authorisation process via ESMIG the user will be known in the DWH
without DN information. Therefore the user and his party will be used for the determination of the data
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scope and the determination of the technical address, the communication is sent to. It is therefore not
possible, that e.q. a Co-manager generates a report and has it sent to the Co-managee via A2A — the
report will always be sent to the default party technical adress of the Co-manager. For more details on
DNs, technical adresses and the setup of routing, please consult the CRDM UDFS.

T2 Glossary

316 EUROSYSTEM UPDATE [CSLD-0030-URD]: page 3 (T2 Glossary)

Term Definition

Ancillary system A system in which payments or securities are exchanged and/or cleared, while
the ensuing monetary obligations are settled in another system, typically an

RTGS system. Ancillary systems are-—e-g-:
Iretail payment systems (RPS);
Ihigh value payment systems (HEVPS);

linstant payment systems (IPS);

Iforeign exchange settlement {(FX} systems (FXS);
Imoney market settlement systems (MMS);

Iclearing houses (central counterparties) (CCP);

Isecurities settlement systems (SSS)

|Other (OTH).

317 EUROSYSTEM UPDATE [Internal review]: CLM UDFS, RTGS UDFS; Missing links

|Missing links in CLM UDFS and RTGS UDFS will be added.

CLM UDES
“Missing links will be added.”

RTGS UDFS
“Missing links will be added.”
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