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T2S General Functional Specifications
Cross Reference T2S GFS V4.0 — URD V5.0

TARGET = -SECURITIES
GFS Domain/ . . . . . Specification
UR UR Text PART Chapter Module/Sub-Chapter Section Function/Sub-Section 1 Sub-Section 2 Sub-Section 3 Reference
T2S5.02.010 i::::;:es categories — eligibility 2 INTRO Objective and scope of T2S Scope Securities categories - - -
T25.02.020 Scope of services 2 INTRO Objective and scope of T2S Scope Type of instructions - - -
T2S5.02.030 i;asnsactlon types covered by 2 INTRO Objective and scope of T2S Scope Type of instructions - - -
Settlement currencies — euro . .
T25.02.040 2 INTRO Multi-currency in T2S - - - - -
CeBM
125.02.040 Settlement currencies — euro 3 SOMG T2S Dedicated Cash Account Data Description of the module - R R SDMG.DCA.DEM.1.1
CeBM Management
125.02.050 Settlement currencies — non- 3 SOMG T2S Dedicated Cash Account Data Description of the module - R R SDMG.DCA.DEM.1.1
euro CeBM Management
Settlement currencies — many- "
T2S.02.060 to-many relationship between 3 SDMG E:nzegl;it::j Cash Account Data Description of the entities 7 — External RTGS Account - - SDMG.DCA.ENT.7.1
securities and cash accounts 8
Settlement currencies —
T2S5.02.070 different issuance and 2 INTRO Multi-currency in T2S - - - - -
settlement currencies
Settlement currencies —
T2S.02.070 different issuance and 3 SETT Multi-currency aspects - - - - -
settlement currencies
T25.02.080 ~ “ettlement currencies - 3 SDMG 725 Dedicated Cash Account Data Description of the entities 1~ T25 Dedicated Cash Account - - SDMG.DCA. ENT.1.1
multiple currency accounts Management
125.02.090 Settlement currgnues —cash 3 SETT Standardisation and Preparation to Descr.lptlon of the 2 - CoSD Analyser CoSD rules Analyser } SETT.SPS.COA2.1
settlement outside T2S Settlement functions of the module
T25.02.090 Settlement currgnues —cash 3 SETT Standardisation and Preparation to Descr.lptlon of the 3 — Settlement Transaction Manager Settlement Transaction creation Settlement Restriction SETT.SPS.STM.3.3
settlement outside T2S Settlement functions of the module
joli i ith isati P i Description of th
T25.02.100 Scenario 1 interaction wit 3 SETT Standardisation and Preparation to escr.lptlon of the 1 - Realignment Chain Analyser Analysis of the realignment chains  List of scenarios SETT.SPS.RCA.2.6
external CSDs Settlement functions of the module
A ) . - ) . Scenario External 1: both Investor
725.02.100 Scenario 1 interaction with 3 SETT Standardisation and Preparation to Description of the 1 - Realignment Chain Analyser Scenarios External CSDs are external to T2Sand the  SETT.SPS.RCA.5.1
external CSDs Settlement functions of the module L
Issuer CSD is in T2S
T25.02.110 Scenario 2 interaction with 3 SETT Standardisation and Preparation to Descr.lptlon of the 1 - Realignment Chain Analyser Analysis of the realignment chains  List of scenarios SETT.SPS.RCA.2.6
external CSDs Settlement functions of the module
Scenario External 2: One Investor
Scenario 2 interaction with Standardisation and Preparation to Description of the . . " CSD is external to T2S with one
725.02.110 external CSDs 3 SETT Settlement functions of the module 1 - Realignment Chain Analyser Scenarios External Investor CSD and the Issuer CSD in SETT.SPS.RCA.5.2
T2S
T25.02.120 Scenario 3 interaction with 3 SETT Standardisation and Preparation to Descrlptlon of the 1 - Realignment Chain Analyser Analysis of the realignment chains  List of scenarios SETT.SPS.RCA.2.6
external CSDs Settlement functions of the module
Scenario External 3: One Investor
Scenario 3 interaction with Standardisation and Preparation to Description of the . . . CSD and the Issuer CSD are
725.02120 external CSDs 3 SETT Settlement functions of the module 1 - Realignment Chain Analyser Scenarios External external to T2S with one Investor SETT.SPS.RCA.5.3
CSD in T2S
S io 4 int ti ith Standardisati d P tion t D ipti f th
T2S5.02.130 cenario 2 interaction wi 3 SETT andardisation and Freparation to escrllp ‘on ofthe 1 - Realignment Chain Analyser Analysis of the realignment chains  List of scenarios SETT.SPS.RCA.2.6
external CSDs Settlement functions of the module
R ) . - ) . Scenario External 4: The Issuer
D
T25.02.130 Scenario 4 interaction with 3 SETT Standardisation and Preparation to escription of the 1 - Realignment Chain Analyser Scenarios External CSD is external to T2S and both SETT.SPS.RCA.5.4
external CSDs Settlement functions of the module .
Investor CSDs are in T2S
T2S.03.010 Manag@tment of the settlement 2 INTRO Objective and scope of T2S Schedule and calendar - - - -
day periods
M t of th ttl t D ic dat: d
725.03.010 anagement of the settlement 5 OPSR Scheduling ynamic data manage 2-T25 System Status - - -

day periods

by the module
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T2S General Functional Specifications
Cross Reference T2S GFS V4.0 — URD V5.0

TARGET = -SECURITIES
GFS Domain/ . . . . . Specification
UR UR Text PART Chapter Module/Sub-Chapter Section Function/Sub-Section 1 Sub-Section 2 Sub-Section 3 Reference
T25.03.015 Zlizigement of settlement day 2 INTRO Objective and scope of T2S Schedule and calendar - - - -
T25.03.016 Planned time 2 INTRO Objective and scope of T2S Schedule and calendar - - - -
T25.03.017 Revised time 2 INTRO Objective and scope of T2S Schedule and calendar - - - -
T25.03.018 Effective time 2 INTRO Objective and scope of T2S Schedule and calendar - - - -
T25.03.020 Change of settlement date 2 INTRO Objective and scope of T2S Schedule and calendar - - - -
T25.03.030 Start-of-day period 2 INTRO Objective and scope of T2S Schedule and calendar - - - -
T2S.03.040 ?tan of.day N ellgl‘b‘le . 2 INTRO Objective and scope of T2S Schedule and calendar - - - -
instructions identification
Start of day — eligibl Standardisati d P tion t Description of th
725.03.040 >tart of day — eliglole 3 SETT andardisation and Freparation to escription of the 4 - Daytime Collection Generator Introduction - SETT.SPS.DCG.1.1
instructions identification Settlement functions of the module
T25.03.050 _Start of.dav - §ett|§ment 2 INTRO Objective and scope of T2S Schedule and calendar - - - -
instruction validation
T25.03.060 Start O_f day —securities 2 INTRO Objective and scope of T2S Schedule and calendar - - - -
valuation
125.03.060 Start qf day — securities 3 SETT Standardisation and Preparation to Descr.lptlon of the 3 - Settlement Transaction Manager Final ChecksReference Id Collateral valuation _of a SETT.SPS.STM.5.2
valuation Settlement functions of the module settlement transaction
125.03.060 Start of day — securities 3 SETT Standardisation and Preparation to Descr.lptlon of the 8- EOD/SOD Processing Valgétlon of earmarked securities SETT.SPS.ESP.A.1
valuation Settlement functions of the module positions for collateral purposes
- . - R . Securities positions and cash
Start of day — t Daytime Validation, P d D t f th
725.03.060 art of day — securities 3 SETT aytime Valldation, Provisioning an escription ot the 4-Booking balances update and postings - SETT.VPB.BKG.2.1
valuation Booking functions of the module R
creation
T2S.03.070 Start of day — liquidity transfer 2 INTRO Objective and scope of T2S Schedule and calendar - Sequencing - -
L . . Description of the . ) i
T25.03.070 Start of day — liquidity transfer 3 SETT Night-time Settlement . 1 - Night-time settlement manager Sequence processing Sequence 0 SETT.NTS.NTM.2.2
functions of the module
72503070 Startof day - liquidity transfer 3 Lamé Liquidity Operations Description of the 3— Check Inbound Liquidity Transfer Triggers of the function - LQMG.LIO.NLT.1.1
T v-la Y q v op functions of the module 4 v 68 o
T2S.03.080 Night-time settlement period 2 INTRO Objective and scope of T2S Schedule and calendar - Sequencing - -
Nightti | - Tabili " D
T2S.03.090 '8 t time sett gment 2 INTRO Objective and scope of T2S Schedule and calendar - Serylce availability during SO -
continuous service period
Night-ti | isati P i Description of th h i f th
125.03.090 ig t time sett| ?ment 3 SETT Standardisation and Preparation to escr.lptlon of the 8- EOD/SOD Processing Start t! he creation of the ; SETT.SPS.ESP.5.1
continuous service Settlement functions of the module collections
" Tabili " D
T2S.03.100 Night-time settlement cycles 2 INTRO Objective and scope of T2S Schedule and calendar - ;S)Z?ilclxcde availability during SO -
T2S.03.100 Night-time settlement cycles 3 SETT Night-time Settlement Descrlptlon of the 1 - Night-time settlement manager Introduction - SETT.NTS.NTM.1.1
functions of the module
T2S.03.110 Night-time settlement recycling 2 INTRO Objective and scope of T2S Schedule and calendar - Sequencing - -
T2S.03.110 Night-time settlement recycling 2 INTRO Objective and scope of T2S Schedule and calendar - Sequencing - -
T2S.03.110 Night-time settlement recycling 2 INTRO Objective and scope of T2S Schedule and calendar - Sequencing - -
T2S.03.110 Night-time settlement recycling 2 INTRO Objective and scope of T2S Schedule and calendar - Sequencing - -
T2S.03.110 Night-time settlement recycling 2 INTRO Objective and scope of T2S Schedule and calendar - Sequencing - -
T2S.03.110 Night-time settlement recycling 2 INTRO Objective and scope of T2S Schedule and calendar - Sequencing - -
Standardisati d P tion t D ipti f th Start th ti f th
T2S.03.110 Night-time settlement recycling 3 SETT andarclisation and Freparation to escrllp ‘on ot the 8- EOD/SOD Processing a 4ecrea lonotthe - SETT.SPS.ESP.5.1
Settlement functions of the module collections
D ipti f th Det inati f the Settl t
T2S.03.110 Night-time settlement recycling 3 SETT Night-time Settlement escription ot the 1 - Night-time settlement manager Sequence processing etermination of the >ettiemen SETT.NTS.NTM.2.1

functions of the module

Transactions relevant to
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T2S General Functional Specifications
Cross Reference T2S GFS V4.0 — URD V5.0

GFS Domain/ Specification

UR UR Text PART Chapter Module/Sub-Chapter Section Function/Sub-Section 1 Sub-Section 2 Sub-Section 3 Reference
sequences
. . . . . Description of the . . .
T2S5.03.110 Night-time settlement recycling SETT Night-time Settlement R 1 - Night-time settlement manager Sequence processing Sequence 2 SETT.NTS.NTM.2.4
functions of the module
. . . . . Description of the . . .
T2S5.03.110 Night-time settlement recycling SETT Night-time Settlement R 1 - Night-time settlement manager Sequence processing Sequence 3 SETT.NTS.NTM.2.5
functions of the module
T25.03.110 Night-time settlement recyclin, SETT Night-time Settlement Description of the 1- Night-time settlement manager Sequence processin Sequence X SETT.NTS.NTM.2.7
T 8 veling 8 functions of the module 8 8 q P 8 q T -
Night-time settlement cycles — .
T25.03.120 . INTRO Objective and scope of T2S Schedule and calendar - Reporting - -
reporting
T25.03.120 nght—Flme settlement cycles INTRO Objective and scope of T2S Schedule and calendar - Reporting - -
reporting
125.03.120 Night-time settlement cycles INTF Outbound Processing Module Description of the 2 - Create Business Payload A2A - - INTF.OUP-A2A.CBP.1.1
reporting functions of the module
125.03.120 nght—Flme settlement cycles REPORTS Statement of Holdings B ; ; } )
reporting TYPE
T25.03.120 nght-pme settlement cycles REPORTS Statement of Transactions - - - - -
reporting TYPE
Night-ti ttl t cycl REPORTS
T25.03.120 '8 .|me settlement cycles Statement of Pending Instructions - - - - -
reporting TYPE
Night-ti ttl t jod
T25.03.130 '8 .|me settlement perio INTRO Objective and scope of T2S Schedule and calendar - Reporting - -
reporting
125.03.130 nght—Flme settlement period REPORTS Statement of Holdings R R R R R
reporting TYPE
T25.03.130 nght—Flme settlement period REPORTS Statement of Transactions - - - - -
reporting TYPE
T2S.03.130 nght—pme settlement period REPORTS Statement of Pending Instructions - - - - -
reporting TYPE
Partial | ing night-
T2S.03.135 .ama settlement during night INTRO Objective and scope of T2S Schedule and calendar - Sequencing - -
time settlement
Partial | ing night- Description of th
T2S.03.135 .ama settlement during night SETT Daytime Recycling and Optimisation escr.lptlon of the 5 — Partial Settlement Preparation Preparation - SETT. R&0.PSP.1.1
time settlement functions of the module
Partial | ing night- Description of th
T2S.03.135 .ama settlement during night SETT Night-time Settlement escr.lptlon of the 1 - Night-time settlement manager Sequence processing Sequence X SETT.NTS.NTM.2.7
time settlement functions of the module
T2S.03.140 Maintenance window INTRO Objective and scope of T2S Schedule and calendar - S,emce availability during night- -
time settlement
T2S.03.150 M.a!nten.an.ce window in less INTRO Objective and scope of T2S Schedule and calendar - SENICE availability during night- -
critical timing time settlement
Servi ilability during th
T2S.03.160 Daytime settlement period INTRO Objective and scope of T2S Schedule and calendar - enflce avata I.I ¥ Guring the -
maintenance window
125.03.160 Daytime settlement period SETT Standardisation and Preparation to Descr.lptlon of the 8- EOD/SOD Processing Start the creation of the ; SETT.SPS.ESP.5.1
Settlement functions of the module collections
Partial | i i ilabili ing th
T2S.03.165 am_a settlement during INTRO Objective and scope of T2S Schedule and calendar - Se'T"Ce aval ab'.lty during the -
daytime settlement maintenance window
T2S.03.170 End-of-day period INTRO Objective and scope of T2S Schedule and calendar - 22:;? availability during daytime -
T2S.03.180 Transfer of liquidity in the end- INTRO Objective and scope of T2S Schedule and calendar - Sewlce avallabl!lty during the -
of-day period maintenance window
T2S.03.180 Transfer of liquidity in the end- INTRO Objective and scope of T2S Schedule and calendar - Sewlce avallabl!lty during the -
of-day period maintenance window
Transfer of liquidity in the end- . . .
T2S5.03.180 . LaMG NCB Business Procedures Description of the module - Introduction - -
of-day period
T2S.03.190 End-of-day period — INTRO Objective and scope of T2S Schedule and calendar - Service availability during daytime - -

All rights reserved.

Page 4



| o |

-

TARGET= -SECURITIES

T2S General Functional Specifications
Cross Reference T2S GFS V4.0 — URD V5.0

GFS Domain/ . . . . . Specification
UR UR Text PART Chapter Module/Sub-Chapter Section Function/Sub-Section 1 Sub-Section 2 Sub-Section 3 Reference
cancellation and recycling period
T2S5.03.195 End-of-day |nFerna| securities 2 INTRO Objective and scope of T2S Schedule and calendar - Serylce availability during daytime -
account consistency check period
T25.03.200 End-of-day period reporting 2 INTRO Objective and scope of T2S Schedule and calendar - ZZ?:: avallability during daytime -
Availability of life-cycle
T2S.03.210 management and matching 2 INTRO Objective and scope of T2S Schedule and calendar - - -
services
Availability of life-cycle . o .
T2S.03.210 management and matching 2 INTRO Objective and scope of T2S Schedule and calendar - SZ:’;ZQ availability during SOD -
services P
Availability of life-cycle . P . .
T2S.03.210 management and matching 2 INTRO Objective and scope of T2S Schedule and calendar - S‘emce availability during night- -
. time settlement
services
Availability of life-cycle . - .
T2S.03.210 management and matching 2 INTRO Objective and scope of T2S Schedule and calendar - Sewlce avallabl!lty during the -
- maintenance window
services
Availability of life-cycle . - . .
S lability d dayti
T2S.03.210 management and matching 2 INTRO Objective and scope of T2S Schedule and calendar - Zl:ilcl)c: availability during daytime -
services P
Availability of life-cycle . P .
T2S.03.210 management and matching 2 INTRO Objective and scope of T2S Schedule and calendar - SZ:’;ZQ availability during EOD -
services P
Availability of life-cycle
T2S.03.210 management and matching 3 LCMM Instruction Validation Description of the module - - -
services
T2S.03.220 /:::':::s'“ty of static data 2 INTRO Objective and scope of T2S Schedule and calendar - - -
T2S.03.220 Aval.lablllty of static data 2 INTRO Objective and scope of T2S Schedule and calendar - Ser\'nce availability during SOD -
services period
Availability of stati
T2S.03.220 S:I'a\lli(?:; ity of static data 2 INTRO Objective and scope of T2S Schedule and calendar - Sequencing -
T2S.03.220 Aval!ablllty of static data 2 INTRO Objective and scope of T2S Schedule and calendar - Sewlce availability during night- -
services time settlement
T2S.03.220 Aval!ablllty of static data 2 INTRO Objective and scope of T2S Schedule and calendar - Senflce avallabl!lty during the -
services maintenance window
T2S.03.220 Aval!ablllty of static data 2 INTRO Objective and scope of T2S Schedule and calendar - Semce availability during daytime -
services period
T2S.03.220 Ava'_lab'“ty of static data 2 INTRO Objective and scope of T2S Schedule and calendar - Serylce availability during EOD -
services period
T2s03.220 ~ Avalability of static data 3 SDMG Functions - - - SDMG.ALLFUN.1.1
services
o . . - Service availability during the
T2S.03.230 Availability of interface services 2 INTRO Objective and scope of T2S Schedule and calendar - X R -
maintenance window
T2S.03.230 Availability of interface services 3 INTF Inbound Processing Module DeSCI’letIOH of the 5 - Check for A2A Inbound Queuing - INTF.INP-A2A.CIQ.1.1
functions of the module
T2S.03.240 Aval!ablllty of settlement 2 INTRO Objective and scope of T2S Schedule and calendar - Sewlce avallabl!lty during the -
services maintenance window
Servi ilability during th
T2S.03.250 Deadline for intraday DVP 2 INTRO Objective and scope of T2S Schedule and calendar - enflce avata I.I ¥ curing the -
maintenance window
D
T2S.03.250 Deadline for intraday DVP 3 SDMG Rules and Parameters Data Scheduling 19 - Event Type - SDMG.RPS.ENT.19.1

Management
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T2S General Functional Specifications
Cross Reference T2S GFS V4.0 — URD V5.0

TARGET = -SECURITIES
GFS Domain/ . . . . . Specification
UR UR Text PART Chapter Module/Sub-Chapter Section Function/Sub-Section 1 Sub-Section 2 Sub-Section 3 Reference
125.03.250 Deadline for intraday DVP 3 SETT Standardisation and Preparation to Descrtlptlon of the 7 - Cut-Off Processing Fhecklng the settlement attempt SETT.SPS.COP.2.1
Settlement functions of the module in Settlement domain
A . i Suspending settlement
Standardisat d P tion ti D ti f th
T25.03.250 Deadline for intraday DVP 3 SETT andardisation and Freparation to esc’.'p ‘on ot the 7 — Cut-Off Processing transactions “Unsettled” or - SETT.SPS.COP.4.1
Settlement functions of the module P ”
Partially settled
Deadline for bilaterally agreed Service availability during the
T25.03.270 treasury management 2 INTRO Objective and scope of T2S Schedule and calendar - N . v g - -
X ’ maintenance window
instructions
Deadline for bilaterally agreed
125.03.270 treasury management 3 SDMG Rules and Parameters Data Scheduling 19— Event Type - - SDMG.RPS.ENT.19.1
. . Management
instructions
Deadline for bilaterally agreed N . i .
Standardisat d P t t D t f th Check th ttl t att t
125.03.270 treasury management 3 SETT andardisation and Freparation to escription of the 7 - Cut-Off Processing ~hecking the settlement attemp SETT.SPS.COP.2.1
N ! Settlement functions of the module in Settlement domain
instructions
Deadline for bilaterally agreed o . . Suspending settlement
T2S5.03.270 treasury management 3 SETT Standardisation and Preparation to Descrlptlon of the 7 — Cut-Off Processing transactions “Unsettled” or - SETT.SPS.COP.4.1
. ! Settlement functions of the module “ . ”
instructions Partially settled
T2S.03.280 Deadline for intraday FOP 2 INTRO Objective and scope of T2S Schedule and calendar - Senfu:e avallabl!lty during the - -
maintenance window
725.03.280 Deadline for intraday FOP 3 SDMG Rules and Parameters Data Scheduling 19— Event Type - - SDMG.RPS.ENT.19.1
Management
125.03.280 Deadline for intraday FOP 3 SETT Standardisation and Preparation to Descr.lptlon of the 7 - Cut-Off Processing Fhecklng the settlement attempt SETT.SPS.COP.2.1
Settlement functions of the module in Settlement domain
A . . Suspending settlement
Standardisat d P t t D t f th
T25.03.280 Deadline for intraday FOP 3 SETT andardisation and Freparation to es”,'p ‘on ot the 7 — Cut-Off Processing transactions “Unsettled” or - SETT.SPS.COP.4.1
Settlement functions of the module " . ”
Partially settled
T2S.03.290 Deadl|rje for central bank 2 INTRO Objective and scope of T2S Schedule and calendar - Senflce avallabl!lty during the - -
operations maintenance window
725.03.290 Deadiine for central bank 3 SDMG Rules and Parameters Data Scheduling 19— Event Type - - SDMG.RPS.ENT.19.1
operations Management
125.03.290 Deadllr.\e for central bank 3 SETT Standardisation and Preparation to Descr.lptlon of the 7 - Cut-Off Processing Fhecklng the settlement attempt SETT.SPS.COP.2.1
operations Settlement functions of the module in Settlement domain
. N . . Suspending settlement
725.03.290 Deadline for central bank 3 SETT Standardisation and Preparation to Description of the 7 - Cut-Off Processing transactions “Unsettled” or - SETT.SPS.COP.4.1
operations Settlement functions of the module P ”
Partially settled
125.03.300 Deadline for the first night-time 3 SOMG Rules and Parameters Data Scheduling 19— Event Type ; ; SDMG.RPS.ENT.19.1
settlement cycle Management
Determination of the Settlement
Deadline for the fi ight-ti Description of th
T2S.03.300 cadline for the first night-time 3 SETT Night-time Settlement escr.lptlon of the 1 - Night-time settlement manager Sequence processing Transactions relevant to SETT.NTS.NTM.2.1
settlement cycle functions of the module
sequences
Currency-specific changing of
T25.03.303 daily event scheduling 2 INTRO Objective and scope of T2S Schedule and calendar - - - -
deadlines
Currency-specific changing of Rules and Parameters Data
T2S.03.303 daily event scheduling 3 SDMG Scheduling 19 - Event Type - - SDMG.RPS.ENT.19.1
. Management
deadlines
Currency-specific changing of Dynamic data managed
T2S.03.303 daily event scheduling 3 OPSR Scheduling M e 1-Event - - -
. by the module
deadlines
Currency-specific changing of . .
T2S.03.303 daily event scheduling 3 OPSR Scheduling Statlc.Fu.nctlonal - - - -
" description
deadlines
T2S.03.305 T2S calendar — Opening and 2 INTRO Objective and scope of T2S Schedule and calendar - Service availability during EOD - -
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T2S General Functional Specifications
Cross Reference T2S GFS V4.0 — URD V5.0

UR UR Text Domain/ Module/Sub-Chapter Section Function/Sub-Section 1 Sub-Section 2 Specification
Chapter Reference
closing days for free-of- period
payment settlement
T2S calendar — Opening and . o .
S lability d EOD
T2S.03.310 closing days for euro CeBM in INTRO Objective and scope of T2S Schedule and calendar - Z:I;Ze avaflability during -
25 P
T2S calendar — Opening and
725.03.310 closing days for euro CeBM in SDMG Rules and Parameters Data Scheduling 21 - Closing Day - SDMG.RPS.ENT.21.1
Management
T2S
T2S calendar — Opening and . P .
T25.03.320 closing days for non-euro CeBM INTRO Objective and scope of T2S Schedule and calendar - S:\i/::de availability during EOD -
inT2s P
T2S calendar — Opening and
Rul dP ters Dat:
125.03.320 closing days for non-euro CeBM SDMG ules and Parameters Data Scheduling 21 - Closing Day B SDMG.RPS.ENT.21.1
. Management
in T2S
T2S.03.340 T2S calendar — Weekends INTRO Objective and scope of T2S Schedule and calendar - Z:':i’:;e availability during EOD -
T2S.03.350 TZS.caI.endar ~ Standard service INTRO Objective and scope of T2S Schedule and calendar - Serylce availability during EOD -
availability period
T25.03350 2o calendar = Standard service INTF Inbound Processing Module Description of the 5_ Check for A2A Inbound Queuing - INTF.INP-A2A.CIQ.1.1
availability functions of the module
T2S calendar — Technical . P .
T2S.03.360 capability for extending INTRO Objective and scope of T2S Schedule and calendar - S::’;‘: availability during EOD -
standard services P
T2S calendar — Technical Description of the
T2S.03.360 capability for extending INTF Inbound Processing Module R P 5 - Check for A2A Inbound Queuing - INTF.INP-A2A.CIQ.1.1
N functions of the module
standard services
T2S calendar — Technical Description of the princinle of the intraday credit Calculation of the Intraday Credit
T25.03.360 capability for extending SETT Auto-collateralisation R P 3 — Lack of Cash Manager p . v Capacity through auto- SETT.ACO.LCM.1.3
. functions of the module capacity calculation L
standard services collateralisation on stock
Rul P D:
T25.04.010 Roles requirements SDMG ules and Parameters Data Users, roles and privileges - - SDMG.RPS.DMD.1.1
Management
T25.04.020 T2S Operator INTRO T2S Actors T2S Operator - - -
T25.04.030 T2S system administrator INTRO T2S Actors T2S Operator 1-T2S System Administrator - -
125.04.040 T2S business and operations INTRO T25 Actors 125 Operator 2 —T2S business and operations support :
support user
T25.04.050 Business role CSD INTRO T2S Actors CSDinT2S - - -
T25.04.060 CSD system administrator INTRO T2S Actors CSDin T2S 1 - CSD System Administrator - -
T25.04.070 CSD business user INTRO T2S Actors CSDinT2S 2 —CSD business user - -
T25.04.070 CSD business user QUERY Cash Related Queries - - - -
TYPES
T2S.04.080 Business role T2S party INTRO T2S Actors T2S Party - - -
T2S.04.090 T2S party system administrator INTRO T2S Actors T2S Party 1-T2S Party system administrator - -
T25.04.100 T2S party business user INTRO T2S Actors T2S Party 2 —T2S Party business user - -
T25.04.110 Business role NCB INTRO T2S Actors ?lza:onal Central Bankin - - -
omal Banki
T25.04.120 NCB system administrator INTRO T2S Actors _II\—lza:ona Central Bank in 1 - NCB system administrator - -
T25.04.130 NCB business user INTRO T2S Actors National Central Bankin 2 —NCB business user - -

T2S
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TARGET = -SECURITIES
GFS Domain/ . . . . . Specification
UR UR Text PART Chapter Module/Sub-Chapter Section Function/Sub-Section 1 Sub-Section 2 Sub-Section 3 Reference
T25.04.130 NCB business user 4 _?VL;ZV Settlement Instruction Queries - - - - -
. QUERY s - .
T25.04.130 NCB business user 4 TYPES Securities Account Position Queries - - - - -
T2S.04.140 Business role payment bank 2 INTRO T2S Actors Payment Bank - - - -
P t bank syst
T25.04.150 aymgn ank system 2 INTRO T2S Actors Payment Bank 1-Payment Bank system administrator - - -
administrator
T2S.04.160 Payment bank business user 2 INTRO T2S Actors Payment Bank 2 — Payment Bank business user - - -
. QUERY . .
T2S.04.160 Payment bank business user 4 TYPES Settlement Instruction Queries - - - - -
. QUERY . . .
T25.04.160 Payment bank business user 4 TYPES Securities Account Position Queries - - - - -
125.05.010 Decisional table 3 LCMM Instruction Validation Description of the 2 - LCMM Instruction Validation Consistency validation - LCMMLIVA.SMIV.2.1
functions of the module
T2505.010  Decisional table 3 LCMM Instruction Validation Description of the 2~ LCMM Instruction Validation Checks Flow Control - LCMMLIVASMIV.3.1
functions of the module
T2s0s020 ~ Marmonised setofvalidation LCMM Instruction Validation Description of the 2~ LCMM Instruction Validation Introduction - LCMMLIVASMIV.1.1
rules functions of the module
H ised set of validati Description of th
T2S.05.020 armonised set of validation 3 LCMM Status Management escr.lp ‘on ot the 4 — Data Collection for Messages Data Collection for Messages - LCMM.STM.DCM.1.1
rules functions of the module
Description of th Identification of duplicat
725.05.030 Duplicate check 3 LCMM Instruction Validation escription of the 1 - Duplicate Check Introduction dentification of duplicate LCMM.IVA.DUC.2.1
functions of the module instructions
725.05.030 Duplicate check 3 LCMM Instruction Validation Description of the 1 - Duplicate Check Introduction Identification of duplicate LCMM.IVA.DUC.2.1
functions of the module instructions
725.05.030 Duplicate check 3 LCMM Instruction Validation Description of the 1- Duplicate Check Introduction Identification of duplicate LCMM.IVA.DUC.2.1
functions of the module instructions
125.05.035 Mandatory fields 3 LCMM Instruction Validation Description of the 2 - LCMM Instruction Validation Consistency validation - LCMM.IVA.SMIV.2.1
functions of the module
T25.05.040  Proxy check 3 LCMM Instruction Validation Description of the 2 LCMM Instruction Validation Validation Checks 725 Dedicated Cash Account LCMM.IVA.SMIV.4.5
functions of the module Validation
. L Description of the . L — . _—
T2S.05.040 Proxy check 3 LCMM Instruction Validation R 2 —LCMM Instruction Validation Validation Checks Instructing Party Validation LCMM.IVA.SMIV.4.9
functions of the module
. L Description of the . L — . -
T2S.05.040 Proxy check 3 LCMM Instruction Validation R 2 —LCMM Instruction Validation Validation Checks Instructing Party Validation LCMM.IVA.SMIV.4.9
functions of the module
- . N Description of the . - N . -
T25.05.050 Securities account check 3 LCMM Instruction Validation . 2 — LCMM Instruction Validation Validation Checks Securities Account Validation LCMM.IVA.SMIV.4.8
functions of the module
- . L Description of the . - - o e
T25.05.050 Securities account check 3 LCMM Instruction Validation ) 2~ LCMM Instruction Validation Validation Checks Securities Account Validation LCMM.IVA.SMIV.4.8
functions of the module
. . L Description of the . . o . -
T25.05.050 Securities account check 3 LCMM Instruction Validation . 2 - LCMM Instruction Validation Validation Checks Instructing Party Validation LCMM.IVA.SMIV.4.9
functions of the module
T2S Dedi h A D
T2S.05.060 Cash account check 3 SDMG M:nazglr;aet:td Cash Account Data Description of the entities 1 —T2S Dedicated Cash Account - - SDMG.DCA. ENT.1.1
T25.05.060 Cash account check 3 LCMM Instruction Validation Descr.lptlon of the 2~ LCMM Instruction Validation Validation Checks TZS. Dtecated Cash Account LCMM.IVA.SMIV.4.5
functions of the module Validation
. L Description of the . o _— L
T2S.05.070 Currency check 3 LCMM Instruction Validation R 2 —LCMM Instruction Validation Validation Checks Currency Validation LCMM.IVA.SMIV.4.11
functions of the module
. N Description of the . R i .
T2S.05.070 Currency check 3 LCMM Instruction Validation R 2 — LCMM Instruction Validation Validation Checks Currency Validation LCMM.IVA.SMIV.4.11
functions of the module
. R Description of the . N i N
T2S.05.070 Currency check 3 LCMM Instruction Validation R 2 — LCMM Instruction Validation Validation Checks Currency Validation LCMM.IVA.SMIV.4.11
functions of the module
. . Description of the . . S L
T25.05.080 ISIN check 3 LCMM Instruction Validation 2~ LCMM Instruction Validation Validation Checks ISIN Code Validation LCMM.IVA.SMIV.4.2

functions of the module
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T25.05.080  ISIN check 3 LCMM Instruction Validation Description of the 2 LCMM Instruction Validation Validation Checks ISIN Code Validation LCMMLIVASMIV.4.2
functions of the module
725.05.090 Minimum settlement unit 3 LCMM Instruction Validation Description of the 2 - LCMM Instruction Validation Validation Checks Settlement Quantity Validation LCMM.IVA.SMIV.4.4
check functions of the module
Multiple or deviating . S Description of the . S o N A
T2S.05.100 . 3 LCMM Instruction Validation R 2 — LCMM Instruction Validation Validation Checks Settlement Quantity Validation LCMM.IVA.SMIV.4.4
settlement unit check functions of the module
T25.05110  Trade date check 3 LCMM Instruction Validation Description of the 2 - LCMM Instruction Validation Validation Checks Intended Settlement Date LCMMLIVA.SMIV.4.3
functions of the module Validation
T25.05.120 Intended settlement date check 3 LCMM Instruction Validation Descr.lptlon of the 2 - LCMM Instruction Validation Validation Checks Intgndej‘d Settlement Date LCMM.IVA.SMIV.4.3
functions of the module Validation
725.05.120 Intended settlement date check 3 LCMM Instruction Validation Description of the 2 - LCMM Instruction Validation Validation Checks Intended Settlement Date LCMM.IVA.SMIV.4.3
functions of the module Validation
725.05.125 Market-specific restriction 3 LCMM Instruction Validation Description of the 2 - LCMM Instruction Validation Condition Modification Validation  Specific Restriction Validation LCMM.IVA.SMIV.4.15
check functions of the module
T2s0s5.126  Cleible Counterpart CSD 3 LcMM Instruction Validation Description of the 2~ LCMM Instruction Validation Validation Checks ISIN Code Validation LCMMLIVASMIV.4.2
Validation functions of the module
Automatic hold of instruction Rules and Parameters Data
T2S.05.127 for additional validation 3 SDMG Restriction types 23 —Restriction Type - - SDMG.RPS.ENT.23.1
. Management
processing by the CSD
Automatic hold of instruction Description of the
T2S.05.127 for additional validation 3 LCMM Instruction Validation R P 2 - LCMM Instruction Validation Condition Modification Validation Specific Restriction Validation LCMM.IVA.SMIV.4.15
. functions of the module
processing by the CSD
Automatic hold of instruction A
" o . s Description of the . . .
T25.05.127 for additional validation 3 LCMM Instruction Validation R 3. Instruction Management LCMM Instruction Creation - LCMM.IVA.INM.2.1
X functions of the module
processing by the CSD
Automatic hold of instruction -
. - . N Description of the . .
T2S.05.127 for additional validation 3 LCMM Instruction Validation R 3. Instruction Management LCMM Instruction Update - LCMM.IVA.INM.3.1
) functions of the module
processing by the CSD
Automatic hold of instruction -
" A . N Description of the . .
T2S.05.127 for additional validation 3 LCMM Instruction Validation R 3. Instruction Management LCMM Instruction Update - LCMM.IVA.INM.3.1
. functions of the module
processing by the CSD
Automatic hold of instruction -
. . . . Description of the . .
T2S.05.127 for additional validation 3 LCMM Instruction Maintenance R 5— Instruction Hold/Release Introduction - LCMM.IMA.HRM.1.1
) functions of the module
processing by the CSD
Rejecti f i i Rul P D:
T25.05.128 ejection of instructions based SDMG ules and Parameters Data Restriction types 23 —Restriction Type - . SDMG.RPS.ENT.23.1
on market-specific restriction Management
125.05.128 Rejection of instructions based LCMM Instruction Validation Description of the 2 - LCMM Instruction Validation Condition Modification Validation  Specific Restriction Validation LCMM.IVA.SMIV.4.15
on market-specific restriction functions of the module
Acceptance of instructions
T25.05.129 ~ \Where the parties, accounts 3 SDMG Rules and Parameters Data Restriction types 23 —Restriction Type : . SDMG.RPS.ENT.23.1
and securities are blocked from Management
settlement
o . . Description of the . - - . . o
T25.05.140 Process indicator check 3 LCMM Instruction Validation ) 2~ LCMM Instruction Validation Validation Checks Linked Instruction Validation LCMM.IVA.SMIV.4.6
functions of the module
. . e Description of the . s e Settlement Process Indicator
T25.05.140 Process indicator check 3 LCMM Instruction Validation A 2~ LCMM Instruction Validation Validation Checks A LCMM.IVA.SMIV.4.10
functions of the module Validation
— Descrinti -
T25.05.141 Proc_ess indicator check for 3 LCMM Instruction Validation escr.lptlon of the 2~ LCMM Instruction Validation Validation Checks Set'tlerr)ent Process Indicator LCMM.IVA.SMIV.4.10
partial settlement functions of the module Validation
125.05.141 Process indicator check for 3 LCMM Instruction Validation Description of the 2 - LCMM Instruction Validation Condition Modification Validation ~ Deactivation of Partial Settlement o\ 1va sviv.4.14
partial settlement functions of the module Indicator Validation
125.05.141 Pr09ess indicator check for 3 SETT Standardisation and Preparation to Descrlptlon of the 3 Settlement Transaction Manager Settlemgnt Transaction partial settlement SETT.SPS.STM.4.2
partial settlement Settlement functions of the module Completion
T2S.05.141 Process indicator check for 3 SETT Standardisation and Preparation to Description of the 3 — Settlement Transaction Manager Settlement Transaction Partial settlement SETT.SPS.STM.4.2
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partial settlement Settlement functions of the module Completion
. i . . " Calculation of the intraday credit
P dicator check f D t f th P le of the intrad. dit
T25.05.143 rocess incica lor c ecktor 3 SETT Auto-collateralisation esc’.'p ‘on ot the 3 — Lack of Cash Manager rmuP © ol the ".1 racay creci capacity through auto- SETT.ACO.LCM.1.2
auto-collateralisation functions of the module capacity calculation o
collateralisation on flow
125.05.145 Process indicator check for 3 LCMM Instruction Validation Description of the 2 - LCMM Instruction Validation Validation Checks Settlement Process Indicator LCMM.IVA.SMIV.4.10
setting settlement priority functions of the module Validation
T25.05.145 Proc.ess indicator che.ck for 3 SETT Standardisation and Preparation to Descr.lptlon of the 3 — Settlement Transaction Manager Settlement Transaction creation Priority attribute SETT.SPS.STM.3.6
setting settlement priority Settlement functions of the module
T2505.147  Frocess indicator check for 3 LcMM Instruction Validation Description of the 2~ LCMM Instruction Validation Validation Checks Linked Instruction Validation LCMM.IVASMIV.4.6
linking instructions functions of the module
125.05.147 Process indicator check for 3 SETT Standardisation and Preparation to Description of the 3 - Settlement Transaction Manager Links - SETT.SPS.STM.4.3
linking instructions Settlement functions of the module
P indicator check f Standardisati d P tion t Description of th
T25.05.147 _ro_cess, indica ,or checktor 3 SETT andardisation and Freparation to es”,'p lon of the 4 — Daytime Collection Generator Collection definition/rules - SETT.SPS.DCG.2.1
linking instructions Settlement functions of the module
T2S.05.147 I?ro;ess» |nd|cat9r check for 3 SETT Daytime Recycling and Optimisation Description of the module - Partial Settlement Attempt - -
linking instructions
Process indicator check for . . -
T2S.05.147 L ) 3 SETT Night-time Settlement Description of the module - - - -
linking instructions
T2s.05.14g  lidation of connected 3 LCMM Instruction Validation Description of the 2 - LCMM Instruction Validation Validation Checks Linked Instruction Validation LCMM.IVA.SMIV.4.6
settlement instructions functions of the module
T2s.05.14g  2lidation of connected 3 LCMM Instruction Validation Description of the 2 - LCMM Instruction Validation Validation Checks Linked Instruction Validation LCMM.IVA.SMIV.4.6
settlement instructions functions of the module
T2s05.14g  Vlidation of connected 3 LcMM Instruction Validation Description of the 2~ LCMM Instruction Validation Validation Checks Linked Instruction Validation LCMMLIVASMIV.4.6
settlement instructions functions of the module
T2s.0s.148  Validation of connected 3 LCMM Instruction Validation Description of the 2—LCMM Instruction Validation Validation Checks Reference to Settlement LCMM.IVA.SMIV.4.7
settlement instructions functions of the module Restriction Validation
. . L Description of the . o - Intended Settlement Date
T2S.05.150 Issuing date check 3 LCMM Instruction Validation R 2 —LCMM Instruction Validation Validation Checks - LCMM.IVA.SMIV.4.3
functions of the module Validation
Validation check when an . N Description of the . - N i
T25.05.160 . 3 LCMM Instruction Validation R 2 — LCMM Instruction Validation Validation Checks ISIN Code Validation LCMM.IVA.SMIV.4.2
external CSD is present functions of the module
. . . - Description of the . . .
T25.05.170 Already matched instructions 3 LCMM Instruction Validation . 3. Instruction Management LCMM Instruction Creation - LCMM.IVA.INM.2.1
functions of the module
. . . - Description of the . . .
T25.05.170 Already matched instructions 3 LCMM Instruction Validation . 3. Instruction Management LCMM Instruction Creation - LCMM.IVA.INM.2.1
functions of the module
Cross-CSD settlement
D ipti f th 2 —Match ™M Match ™M
125.05.174 identification for a matched 3 LCMM Instruction Matching escription of the atch Status Management and atch Status Management and LCMM.IMH.MST.1.1
. . R functions of the module Matching Object Creator Matching Object Creator:
pair of settlement instructions
T2505.186 | wODvPinstructions linked for LCMM Instruction Validation Description of the 2- LCMM Instruction Validation Validation Checks Linked Instruction Validation LCMM.IVA.SMIV.4.6
settlement eligibility purposes functions of the module
T2S.05.186 Two DvP mStr.u,Ct!c,ms linked for SETT Daytlme Validation, Provisioning and Descr:pt:on of the 1 - Intraday Restriction Check Consistency checking - SETT.VPB.IRC.3.1
settlement eligibility purposes Booking functions of the module
Description of the data
T2S.05.200 1SO transaction code 3 LCMM Dynamic data managed by the domain related to Settlement - - - -
Instructions
Validati f maints D ipti f th Ref d LCMM Instructi
T25.05.210 . aiaa I.On ot maintenance 3 LCMM Instruction Validation e“’."’ on ot the 2~ LCMM Instruction Validation Validation Checks N .ererlme nstruction LCMM.IVA.SMIV.4.12
instructions functions of the module Validation
Instructing party check for Descrintion of the
T2S.05.220 instruction maintenance 3 LCMM Instruction Validation R P 2 - LCMM Instruction Validation Validation Checks Instructing Party Validation LCMM.IVA.SMIV.4.9
functions of the module
purposes
Instructing party check for Description of the
T2S.05.220 instruction maintenance 3 LCMM Instruction Validation P 2 - LCMM Instruction Validation Validation Checks Instructing Party Validation LCMM.IVA.SMIV.4.9

purposes

functions of the module
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T2s05230 ~ Non-settlement-related 3 LcMM Instruction Validation Description of the 2 LCMM Instruction Validation Introduction - LCMMLIVASMIV.1.1
information functions of the module
Corporate action reference for Description of the data
T2S.05.235 corporate action related 3 LCMM Dynamic data managed by the domain related to Settlement - - - -
settlement instructions Instructions
125.05.240 Status after validation 3 LCMM Instruction Validation Description of the 4-Validation Status Management Validation Status Management - LCMM.IVA.VSM.2.1
functions of the module description
725.05240  Status after validation 3 LCMM Instruction Validation Description of the 4~ Validation Status Management Validation Status Management - LCMM.IVA.VSM.2.1
functions of the module description
Information provided after . Description of the .
T2S.05.250 s 3 INTF Outbound Processing Module R 2 - Create Business Payload A2A - - INTF.OUP-A2A.CBP.1.1
validation functions of the module
Inf ti ided aft Description of th Validation Status M t
725.05.250 nformation provided after 3 LCMM Instruction Validation escription of the 4- Validation Status Management alidation Status Managemen - LCMM.IVA.VSM.2.1
validation functions of the module description
125.05.250 Information provided after 3 LCMM Instruction Validation Description of the 4- Validation Status Management Validation Status Management - LCMMLIVA.VSM.2.1
validation functions of the module description
125.05.250 Information provided after 3 LCMM Instruction Validation Description of the 4- Validation Status Management Validation Status Management - LCMMLIVA.VSM.2.1
validation functions of the module description
T2S.05.270 Full audit trail 3 LCMM Status Management Description of the module  Reason Codes Release Instruction reason codes: - -
125.05.280 Revalidation after changesin INTF Outbound Processing Module Description of the 2 - Create Business Payload A2A - - INTF.OUP-A2A.CBP.1.1
data functions of the module
125.05.280 Revalidation after changesin SDMG Functions - 3 - Static Data Maintenance Execution  \amtenance approval requests SDMG.ALL.SDM.3.1
data processing
725.05.280 Revalidation after changesin 5 LCMM Instruction Validation Description of the 4~ Validation Status Management Validation Status Management - LCMM.IVA.VSM.2.1
data functions of the module description
. . - . . Selection of LCMM Instructions to
125.05.280 Revalidation after changes in 3 LCMM Instruction Validation Description of the 5—Selection of LCMM Instructiontobe '\ -lidated that are affected by - LCMM.IVASIR.2.1
data functions of the module Revalidated ) P
Static Data update notifications
. . L . . Selection of LCMM Instructions to
T2S.05.280 Revalidation after changes in 3 LCMM Instruction Validation DeSCITIptIOn of the 5 Se.lectlon of LCMM Instruction to be be revalidated at the Start of Day - LCMM.IVA.SIR.3.1
data functions of the module Revalidated (s0D)
T2S.05.290 Avgllablllty of instruction 3 LCMM Instruction Maintenance Description of the module - - - -
maintenance
Tas0s.300  Authorisation check for 3 LCMM Instruction Validation Description of the 2 LCMM Instruction Validation Validation Checks Instructing Party Validation LCMM.IVA.SMIV.4.9
instruction maintenance functions of the module
Instruction maintenance by Description of the
T2S.05.310 CSDs, CCPs, stock exchanges 3 LCMM Instruction Validation R P 2 — LCMM Instruction Validation Validation Checks Instructing Party Validation LCMM.IVA.SMIV.4.9
. functions of the module
and trading platforms
Instruction maintenance by
T2S.05.310 CSDs, CCPs, stock exchanges 3 LCMM Instruction Maintenance Description of the module - - - -
and trading platforms
Hol | hani Description of th
125.05.350 old and release mechanism INTF Inbound Processing Module escription of the 8 - Information Router - . INTF.INP.INR.1.1
availability functions of the module
Hol | hani Description of th
125.05.350 old and release mechanism 5 LCMM Instruction Maintenance escription of the 5— Instruction Hold/Release Introduction - LCMM.IMA.HRM. 1.1
availability functions of the module
T25.05.350 HOll.j ar?vjl release mechanism 3 LCMM Instruction Maintenance Descrlptlon of the 5 — Instruction Hold/Release Introduction - LCMM.IMA.HRM.1.1
availability functions of the module
Hold and rel hani Description of th
T2S.05.360 0ld and release mechanism 3 LCMM Instruction Maintenance e“’."’ ‘on ofthe 5— Instruction Hold/Release Processing of Release Instructions Release Instructions to be denied LCMM.IMA.HRM.3.2
check functions of the module
Hold and release mechanism . . Description of the . .
T25.05.370 N 3 LCMM Instruction Maintenance R 5 — Instruction Hold/Release Introduction - LCMM.IMA.HRM.1.1
until settlement occurs functions of the module
- Descrinti
T25.05.370 Hold and release mechanism 3 LCMM Instruction Maintenance escription of the 5 — Instruction Hold/Release Processing of Hold Instructions Hold Instruction to be executed LCMM.IMA.HRM.2.3

until settlement occurs

functions of the module
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725.05.380 Rejection of an instructionto 5 INTF Outbound Processing Module Description of the 2 - Create Business Payload A2A - - INTF.OUP-A2A.CBP.1.1
hold functions of the module
T2S.05.380 Rejection of an instruction to 3 LCMM Instruction Maintenance Descrtlptlon of the 5 - Instruction Hold/Release Processing of Hold Instructions Hold Instruction to be denied LCMM.IMA.HRM.2.2
hold functions of the module
Information on execution or -
R . . Description of the .
T25.05.385 cancellation of a hold/ release 3 LCMM Instruction Maintenance . 7 — Maintenance Status Management - - LCMM.IMA.MSM.1.1
. . functions of the module
instruction
Information on execution or L
. Description of the . .
T2S.05.385 cancellation of a hold/ release 3 LCMM Status Management R 4 — Data Collection for Messages Data Collection for Messages - LCMM.STM.DCM.1.1
X ) functions of the module
instruction
Information on execution or Description of the
T25.05.385 cancellation of a hold/ release 3 LCMM Status Management R P 4 - Data Collection for Messages Data Collection for Messages - LCMM.STM.DCM.1.1
N . functions of the module
instruction
Description of th
T25.05.390 Amendment options 3 INTF Inbound Processing Module es”_'p ‘on ot the 8 —Information Router - - INTF.INP.INR.1.1
functions of the module
. . N Description of the . - " A I
T25.05.390 Amendment options 3 LCMM Instruction Validation R 2 —LCMM Instruction Validation Condition Modification Validation - LCMM.IVA.SMIV.4.13
functions of the module
T25.05.390 Amendment options 3 LCMM Instruction Maintenance Descr.lptlon of the 2 —Instruction Amendment Introduction - LCMM.IMA.INA.1.1
functions of the module
T25.05.390 Amendment options 3 LCMM Instruction Maintenance Descr.lptlon of the 2 —Instruction Amendment Introduction Amgndment Instructions to be LCMM.IMA.INA.2.1
functions of the module denied
T25.05.400  No calculations foreseen 3 LCMM Instruction Validation Description of the 2—LCMM Instruction Validation Validation Checks 725 Dedicated Cash Account LCMMLIVASMIV.4.5
functions of the module Validation
T2S.05.400 No calculations foreseen 3 LCMM Instruction Maintenance Description of the module - - - -
Information on execution or L
: . . Description of the )
T2S.05.405 cancellation of an amendment 3 LCMM Instruction Maintenance . 7 — Maintenance Status Management - - LCMM.IMA.MSM.1.1
. . functions of the module
instruction
Information on execution or Description of the
T25.05.405 cancellation of an amendment 3 LCMM Status Management R P 4 — Data Collection for Messages Data Collection for Messages - LCMM.STM.DCM.1.1
. . functions of the module
instruction
T25.05.420 Cancellation check 3 LCMM Instruction Maintenance Descrlptlon of the 3— Instruction Cancellation Introduction - LCMM.IMA.INC.1.1
functions of the module
T25.05.420 Cancellation check 3 LCMM Instruction Maintenance Descrlptlon of the 3— Instruction Cancellation Introduction - LCMM.IMA.INC.1.1
functions of the module
T2S.05.420 Cancellation check 3 LCMM Instruction Maintenance Descr:pt:on of the 3- Instruction Cancellation Cancell:-ftlon of Settlement Canfellatlon Instruction to be LCMM.IMA.INC.2.2
functions of the module Instructions denied
125.05.430 _Cancella.tlon of unmatched 3 LCMM Instruction Maintenance Descr.lptlon of the 4 - Instruction Cancellation by the ; LCMMLIMALICS.1.1
instructions functions of the module System
T25.05.440 Unilateral cancellation 3 LCMM Instruction Maintenance DeSCITIptIOn of the 3~ Instruction Cancellation Cancellafnon of Settlement Cancellation Instruction to be LCMM.IMA.INC.2.3
functions of the module Instructions processed
Description of th llation of | llation | i
T25.05.441 Bilateral cancellation 3 LCMM Instruction Maintenance escr.lptlon of the 3— Instruction Cancellation Cance étlon of Settlement Cancellation Instruction to be LCMM.IMA.INC.2.3
functions of the module Instructions processed
Matching of llati Description of th llation of Settl llation | i
T2s05.442  Motching of cancellation 3 LCMM Instruction Maintenance escription of the 3- Instruction Cancellation cancellation of Settlement Cancellation Instruction to be LCMM.IMA.INC.2.3
instructions functions of the module Instructions processed
125.05.443 T2S matclhmg exceptilons for 3 LCMM Instruction Maintenance Descrlptlon of the 3- Instruction Cancellation Cancellétlon of Settlement Cancellation Instruction to be LCMM.IMA.ING.2.3
cancellation instructions functions of the module Instructions processed
Match status of llati Description of th
T2S.05.444 . ate S. atus ofa cancellation 3 LCMM Instruction Validation e“’."’ ‘on ot the 3. Instruction Management LCMM Instruction Creation - LCMM.IVA.INM.2.1
instruction functions of the module
125.05.444 Match s.tatus of a cancellation 3 LCMM Instruction Maintenance Descrlptlon of the 3- Instruction Cancellation Cancellétlon of Settlement Cancellation Instruction to be LCMM.IMA.INC.2.3
instruction functions of the module Instructions processed
Descrinti " - -
T25.05.445 Confirmation of cancellation 3 LCMM Instruction Maintenance escription of the 3-Instruction Cancellation Cancellation of Settlement Cancellation Instruction to be LCMM.IMA.INC.2.2

functions of the module

Instructions

denied
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T25.05.445 Confirmation of cancellation 3 LCMM Instruction Maintenance Descrtlptlon of the 3— Instruction Cancellation Cancellaf(lon of Settlement Cancellation Instruction to be LCMM.IMA.INC.2.3
functions of the module Instructions processed
. . . Description of the . .
T2S.05.445 Confirmation of cancellation 3 LCMM Status Management R 4 — Data Collection for Messages Data Collection for Messages - LCMM.STM.DCM.1.1
functions of the module
Description of th Alleged for C: llati
T2S.05.446 Allegement of cancellation 3 LCMM Status Management esc’.'p ‘on ot the 5—Allegements e Aor anceflation - LCMM. STM.MTA.5.1
functions of the module Instructions
125.05.448 Allegement removal for a 3 LCMM Status Management Description of the 5— Allegements Alleged for Cancellation - LCMM. STM.MTA 5.1
cancellation instruction functions of the module Instructions
125.05.449 Allegement cancellation fora LCMM Status Management Description of the 5— Allegements Alleged for Cancellation - LCMM. STM.MTA 5.1
cancellation instruction functions of the module Instructions
T25.05.450 Deadline for cancellation 3 LCMM Status Management Descr.lptlon of the 3 - Status Driven Manager - - LCMM.STM.SDM.1.1
functions of the module
125.05.460 RecyclmgAand carTceIIatlon of 3 LCMM Instruction Maintenance DeSCT‘IPtIOn of the 4 — Instruction Cancellation by the ; } LCMMLIMALICS.1.1
matched instructions functions of the module System
. 6 — Conditional Securities Delivery
. . . Description of the . . .
T25.05.470 Cancellation of CoSD 3 LCMM Instruction Maintenance . (CoSD) Instruction Maintenance: Introduction - LCMM.IMA.CRC.1.1
functions of the module
Release / Cancel
. 6 — Conditional Securities Delivery . .
125.05.470 Cancellation of CoSD 3 LCMM Instruction Maintenance Description of the (CoSD) Instruction Maintenance: Processing of CoSD Cancellation LCMM.IMA.CRC.2.1
functions of the module Instructions
Release / Cancel
Description of th
T25.05.480 Status after cancellation 3 INTF Outbound Processing Module es”_'p ‘on ot the 2 —Create Business Payload A2A - - INTF.OUP-A2A.CBP.1.1
functions of the module
T25.05.480 Status after cancellation 3 LCMM Instruction Maintenance Descr.lptlon of the 7 — Maintenance Status Management - - LCMM.IMA.MSM.1.1
functions of the module
125.05.490 Continuous real-time matching LCMM Instruction Matching Description of the 1 - Matching Algorithm - - LCMM.IMH.MAA.1.1
facilities functions of the module
. . . - Description of the . . .
T25.05.500 T2S matching exceptions 3 LCMM Instruction Validation . 3. Instruction Management LCMM Instructions Routing - LCMM.IVA.INM.4.1
functions of the module
T25.05.500 T2S matching exceptions 3 LCMM Instruction Matching Description of the module - - - -
. . Description of the 2 — Match Status Management and Match Status Management and
T2S.05.52 Match LCMM | Match LCMM.IMH.MST.1.1
$.05.520 atch status 3 C nstruction Matching functions of the module Matching Object Creator Matching Object Creator: C S
Cross-CSD settlement .
125.05.528 identification when a pair of 3 LCMM Instruction Matching Description of the 2 - Match Status Management and Match Status Management and LCMM.IMH.MST.1.1
. . functions of the module Matching Object Creator Matching Object Creator:
settlement instructions match
Information provided after . Description of the .
T25.05.530 . 3 INTF Outbound Processing Module . 2 - Create Business Payload A2A - - INTF.OUP-A2A.CBP.1.1
matching functions of the module
T2S.05.530 Inform_atlon provided after 3 LCMM Instruction Matching Description of the module - - - -
matching
125.05.540 Allegement facilities for 3 LCMM Status Management Description of the 5 - Allegements Introduction - LCMM.STM.MTA.1.1
matching functions of the module
All facilities fi Description of th
125.05.540 egement facilities for 3 LCMM Status Management escription of the 5 - Allegements Creation of Allegements - LCMM. STM.MTA.2.1
matching functions of the module
Allegement facilities for Description of the "
T2S.05.540 . 3 LCMM Status Management R 5— Allegements Cancellation of Allegements - LCMM. STM.MTA.3.1
matching functions of the module
Allegement facilities for Description of the .
T2S.05.540 . 3 LCMM Status Management R 5—Allegements Cancellation of Allegements - LCMM. STM.MTA.3.1
matching functions of the module
Allegement facilities for Description of the
T2S.05.540 . 3 LCMM Status Management R 5—Allegements Removal of Allegements - LCMM. STM.MTA.4.1
matching functions of the module
T25.05.560 _Cancellz?non of matched 3 LCMM Instruction Maintenance Descr.lptlon of the 3-Instruction Cancellation Introduction - LCMM.IMA.INC.1.1
instructions functions of the module
Descrinti
125.05.570 Mandatory matching fields 3 LCMM Instruction Matching escription of the 1 - Matching Algorithm B N LCMM.IMH.MAA.1.1

functions of the module
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T2S.05.580 Tolerance amount for matching 3 LCMM Instruction Matching Descrtlptlon of the 1 - Matching Algorithm - - LCMM.IMH.MAA.1.1
functions of the module
T2S.05.580 Tolerance amount for matching 3 LCMM Instruction Matching Descrtlptlon of the 1 - Matching Algorithm - - LCMM.IMH.MAA.1.1
functions of the module
Description of th
T25.05.580 Tolerance amount for matching 3 LCMM Instruction Matching esc’.'p ‘on ot the 1 - Matching Algorithm - - LCMM.IMH.MAA.1.1
functions of the module
T2S.05.580 Tolerance amount for matching 3 LCMM Instruction Matching Descr.lptlon of the 1 - Matching Algorithm - - LCMM.IMH.MAA.1.1
functions of the module
T2S.05.590 Non-mandatory matching fields 3 LCMM Instruction Matching Descr.lptlon of the 1 - Matching Algorithm - - LCMM.IMH.MAA.1.1
functions of the module
125.05.600 Harmonised set of settlement SETT Standardisation and Preparation to Description of the 3 - Settlement Transaction Manager Final ChecksReference Id - SETT.SPS.STM.5.1
eligibility criteria Settlement functions of the module
125.05.610 Iannt;jfed settlement date 3 SETT Standardisation and Preparation to DeSCT‘IPtIOn of the 2 - CoSD Analyser Introduction } SETT.SPS.COA11
eligibility check Settlement functions of the module
125.05.610 Iannggd settlement date 3 SETT Standardisation and Preparation to Descrlptlon of the 7 - Cut-Off Processing Fhecklng the settlement attempt SETT.SPS.COP.2.1
eligibility check Settlement functions of the module in Settlement domain
Instructi tat! ligibilit Standardisati d P tion t D ipti f th
T2S.05.620 nstruction status elighoity 3 SETT andardisation and Freparation to es”,'p ‘on ot the 3 —Settlement Transaction Manager Final ChecksReference Id - SETT.SPS.STM.5.1
check Settlement functions of the module
125.05.625 Non-eligible instructions for 3 SETT Standardisation and Preparation to Description of the 2 - CoSD Analyser Introduction . SETT.SPS.COAL1
settlement Settlement functions of the module
T2S.05.625 Non-eligible instructions for 3 SETT Standardisation and Preparation to Descr.lptlon of the 3 —Settlement Transaction Manager Final ChecksReference Id - SETT.SPS.STM.5.1
settlement Settlement functions of the module
125.05.625 Non-eligible instructions for 3 SETT Standardisation and Preparation to Descr.lptlon of the 7 - Cut-Off Processing Fhecklng the settlement attempt SETT.SPS.COP.2.1
settlement Settlement functions of the module in Settlement domain
Description of the . .
T25.05.630 Settlement Status 3 LCMM Status Management R 4 — Data Collection for Messages Data Collection for Messages - LCMM.STM.DCM.1.1
functions of the module
Types and features of cash T2S Dedicated Cash Account Data
T25.06.010 accounts used for T2S 3 SDMG Description of the module - - - SDMG.DCA.DEM.1.1
Management
settlements
Denomination of T2S dedicated .
T25.06.020  cashaccount in T2S settlement 3 SDMG T25 Dedicated Cash Account Data Description of the module - : . SDMG.DCA.DEM.1.1
Management
currency
125.06.030 Access con.dmons of T2S actors 3 SDMG T2S Dedicated Cash Account Data Description of the module - : ; SDMG.DCA.DEM.1.1
to T2S dedicated cash account Management
Number of T2S dedicated cash
T2S Dedicated Cash A t Dat:
T2S.06.040 accounts held by each T2S 3 SDMG ecicated Lash Account Data Description of the entities 1 —T2S Dedicated Cash Account - - SDMG.DCA. ENT.1.1
’ Management
dedicated cash account holder
Relationship between T2S .
T2S.06.050 dedicated cash accounts and 3 SDMG T25 Dedicated Cash Account Data Description of the entities 1 —T2S Dedicated Cash Account - - SDMG.DCA. ENT.1.1
Management
RTGS accounts
Liquidity transfers between Descriotion of the
T2S.06.060 RTGS accounts and T2S 3 INTF Inbound Processing Module R P 8 — Information Router - - INTF.INP.INR.1.1
. functions of the module
dedicated cash accounts
Liquidity transfers between -
. Description of the .
T25.06.060 RTGS accounts and T2S 3 INTF Outbound Processing Module R 2 - Create Business Payload A2A - - INTF.OUP-A2A.CBP.1.1
) functions of the module
dedicated cash accounts
Liquidity transfers between
T2S.06.060 RTGS accounts and T2S 3 LaMG General Introduction - - Definition of a Liquidity Transfer - -
dedicated cash accounts
Liquidity transfers between
T2S.06.060 RTGS accounts and T2S 3 LaMG General Introduction - - Definition of a Liquidity Transfer - -
dedicated cash accounts
T2S.06.060 Liquidity transfers between 3 LaMG Liquidity Operations Description of the 2 — Check Permission for Liquidity Validation of Permissions - LOMG.LIO.PLT.2.1
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Sub-Section 2

Sub-Section 3
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RTGS accounts and T2S
dedicated cash accounts

functions of the module

Transfer

T25.06.060

Liquidity transfers between
RTGS accounts and T2S
dedicated cash accounts

LaMG

Liquidity Operations

Description of the
functions of the module

3 — Check Inbound Liquidity Transfer

Validation

LQMG.LIO.NLT.2.1

T25.06.063

Prioritisation of “multiple
liquidity providers”
functionality — use of liquidity

INTRO

Objective and scope of T2S

Schedule and calendar

Sequencing

T25.06.063

Prioritisation of “multiple
liquidity providers”
functionality — use of liquidity

SETT

Night-time Settlement

Description of the
functions of the module

1 - Night-time settlement manager

Sequence processing

Sequence 0

SETT.NTS.NTM.2.2

T25.06.063

Prioritisation of “multiple
liquidity providers”
functionality — use of liquidity

LaMG

General Introduction

T25.06.067

Prioritisation of “multiple
liquidity providers”
functionality— use and
reimbursement of liquidity

INTRO

Objective and scope of T2S

Schedule and calendar

Sequencing

T25.06.067

Prioritisation of “multiple
liquidity providers”
functionality— use and
reimbursement of liquidity

SETT

Night-time Settlement

Description of the
functions of the module

1 - Night-time settlement manager

Sequence processing

Sequence Y

SETT.NTS.NTM.2.8

T25.06.067

Prioritisation of “multiple
liquidity providers”
functionality— use and
reimbursement of liquidity

LaMG

General Introduction

T25.06.067

Prioritisation of “multiple
liquidity providers”
functionality— use and
reimbursement of liquidity

LQMG

Liquidity Operations

Description of the module

Multiple liquidity provider
functionality

T25.06.067

Prioritisation of “multiple
liquidity providers”
functionality— use and
reimbursement of liquidity

LQMG

Liquidity Operations

Description of the
functions of the module

4 — Create Timed Liquidity Transfer

Triggers of the function

LQMG.LIO.TLT.1.1

T25.06.067

Prioritisation of “multiple
liquidity providers”
functionality— use and
reimbursement of liquidity

LaMG

Liquidity Operations

Description of the
functions of the module

4 — Create Timed Liquidity Transfer

Multiple liquidity provider
functionality at the end of night
time settlement phase

LQMG.LIO.TLT.3.1

T25.06.070

Ability for a T2S dedicated cash
account holder to centralise all
settlements on one T2S
dedicated cash account

SDMG

T2S Dedicated Cash Account Data
Management

Description of the entities

1-T2S Dedicated Cash Account

SDMG.DCA. ENT.1.1

T25.06.080

Ability for a T2S dedicated cash
account holder settle on
several T2S dedicated cash
accounts

SDMG

T2S Dedicated Cash Account Data
Management

Description of the entities

1-T2S Dedicated Cash Account

SDMG.DCA. ENT.1.1

T25.06.090

Ability to use different T2S
dedicated cash accounts for the
settlement of trading related
transactions and corporate
actions

SDMG

T2S Dedicated Cash Account Data
Management

Description of the entities

2 - Credit Memorandum Balance

SDMG.DCA.ENT.2.1

T25.06.100

Ability for a T2S party to settle
on the T2S dedicated cash
accounts of third party T2S

SDMG

T2S Dedicated Cash Account Data
Management

Description of the module

SDMG.DCA.DEM.1.1
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UR UR Text Domain/ Module/Sub-Chapter Section Function/Sub-Section 1 Sub-Section 2 Sub-Section 3 Specification
Chapter Reference
dedicated cash account
holder(s)
Auto-collateralisation
T2S Dedicated Cash A t Dat
T2S.06.110 transactions settling on T2S SDMG ecicated Lash Account Data Description of the module - - - SDMG.DCA.DEM.1.1
N Management
dedicated cash accounts
Enable payment agents to
ttl h leg of t Daytime Validation, Provisionil d
T25.06.111 se N e cas egcl.v corporate SETT ay I.me alidation, Frovisioning an Description of the module - Management of earmarking - -
action transactions on T2S Booking
dedicated cash accounts
Corporate action transactions . - S
Daytime Validation, P d
T2S.06.112 settling on T2S dedicated cash SETT BngIir:e alidation, Frovisioning an Description of the module - Management of earmarking - -
accounts 8
Liquidity transfer between T2S
T2S.06.113 dedicated cash accounts and LaMG General Introduction - - Definition of a Liquidity Transfer - -
RTGS accounts
Liquidity transfer between T2S
dedicated cash accounts and . . Description of the . . .
T25.06.114 SETT Night-time Settlement R 1 - Night-time settlement manager Sequence processing Sequence 0 SETT.NTS.NTM.2.2
RTGS accounts of the same functions of the module
payment bank
Liquidity transfer between T2S
T2S5.06.114 dedicated cash accounts and LaMG General Introduction - - Definition of a Liquidity Transfer - -
RTGS accounts of the same
payment bank
Liquidity transfer between T2S
dedicated cash accounts and N . Description of the " U S L
T25.06.114 RTGS accounts of the same LaMG Liquidity Operations functions of the module 1-Check Immediate Liquidity Transfer Validation/Revalidation - LOMG.LIO.MLT.2.1
payment bank
T2S.06.115 Auto-collateralisation related SETT Auto-collateralisation Description of the module - - - -
cash transfer
. -~ A . Securities positions and cash
h { f oth: D Val P D f th
125.06.116 Cash settlement of other SETT aytime Validation, Provisioning and escription of the 4-Booking balances update and postings - SETT.VPB.BKG.2.1
instructions Booking functions of the module .
creation
T2S.06.117 Optional retrgnsfer of SETT Daytlme Validation, Provisioning and Description of the module - Management of earmarking - -
corporate action proceeds Booking
T25.06.118 Optional retra.nsfer of SETT Daytl_me Validation, Provisioning and Description of the module - Management of earmarking - -
corporate action cash proceeds Booking
Possibility to reserve liquidity . Description of the .
T2S.06.12 INTF | P M [ — Inf Ri - - INTF.INP.INR.1.1
$.06.120 on T2S dedicated cash accounts nbound Processing Module functions of the module 8~ Information Router
Possibili liquidi T2S Dedi h A D
125.06.120 ossibility to reserve liquidity SDMG S Dedicated Cash Account Data Description of the module - - . SDMG.DCA.DEM.1.1
on T2S dedicated cash accounts Management
Typology of transactions can .
125.06.130 not settle on T25 dedicated SDMG T25 Dedicated Cash Account Data Description of the module - - - SDMG.DCA.DEM.1.1
i Management
cash accounts and exceptions
Typology of transactions can
T2S.06.130 not settle on T2S dedicated LaMG General Introduction - - Definition of a Liquidity Transfer - -
cash accounts and exceptions
125.06.150 Soull'ces of liquidity on T2S SETT Daytime Validation, Provisioning and Description of the 4-Booking Introduction ) SETT.VPB.BKG.1.1
dedicated cash accounts Booking functions of the module
Calculation of the T2S dedicated
125.06.150 Soull'ces of liquidity on T2S SETT Auto-collateralisation Descrlptlon of the 3— Lack of Cash Manager PrmuPIe of the ||.'\traday credit cash account or credit SETT.ACO.LCM.1.4
dedicated cash accounts functions of the module capacity calculation memorandum balance Intraday
Credit Capacity
T2S.06.150 Sources of liquidity on T2S LaMG General Introduction - - Definition of a Liquidity Transfer - -
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dedicated cash accounts
725.06.195 Use of messages provided for in INTF Inbound Processing Module Description of the 8 Information Router - INTF.INP.INR.1.1
the cash management standard functions of the module
125.06.195 Use of messages provided for in LaMé General Introduction - - - -
the cash management standard
Use of messages as status .
. S . Description of the .
T25.06.196 advice for a liquidity transfer INTF Outbound Processing Module R 2 - Create Business Payload A2A - INTF.OUP-A2A.CBP.1.1
functions of the module
order
Use of messages as status Description of functions
T2S.06.196 advice for a liquidity transfer LaMG Outbound Information Management of the fnodule 2 — Information Manager Purpose of the function LOMG.OIM.IFM.1.1
order
T2S.06.200 Provision of liquidity in T2S LaMG General Introduction - - - -
125.06.205 Initiator of immediate liquidity LOMG General Introduction R R Initiator of Liquidity transfers in R
transfers 125
Immediate liquidity transfers
T2S.06.206 from pre-defined and standing LaMG General Introduction - - - -
liquidity transfer orders
Immediate liquidity transfers Description of the
T25.06.206 from pre-defined and standing LaMG Liquidity Operations R P 4 - Create Timed Liquidity Transfer Create Liquidity Transfer LOMG.LIO.TLT.2.1
A functions of the module
liquidity transfer orders
725.06.210 CSD (or another party) acting LaMG Liquidity Operations Description of the 2 - Check Permission for Liquidity Validation of Permissions LOMG.LIO.PLT.2.1
on behalf of a payment bank functions of the module Transfer
T2S.06.220 Automatic liquidity transfers INTRO Objective and scope of T2S Schedule and calendar - Sequencing -
Description of th
T25.06.220 Automatic liquidity transfers SETT Night-time Settlement es”,'p ‘on ot the 1 - Night-time settlement manager Sequence processing SETT.NTS.NTM.2.9
functions of the module
T2S.06.220 Automatic liquidity transfers LaMG Liquidity Operations Descrlptlon of the 4 — Create Timed Liquidity Transfer Create Liquidity Transfer LOMG.LIO.TLT.2.1
functions of the module
T2S.06.220 Automatic liquidity transfers LaMG NCB Business Procedures Description of the module - Introduction -
T2S.06.230 Priority of liquidity transfers INTRO Objective and scope of T2S Schedule and calendar - - -
T2S.06.230 Priority of liquidity transfers INTRO Objective and scope of T2S Schedule and calendar - ZZ:’;‘;E availability during SOD -
T2S.06.230 Priority of liquidity transfers INTRO Objective and scope of T2S Schedule and calendar - Sequencing -
T2S.06.230 Priority of liquidity transfers INTRO Objective and scope of T2S Schedule and calendar - Sequencing -
T2S.06.230 Priority of liquidity transfers INTRO Objective and scope of T2S Schedule and calendar - Sequencing -
T2S.06.230 Priority of liquidity transfers INTRO Objective and scope of T2S Schedule and calendar - Sequencing -
T2S.06.230 Priority of liquidity transfers INTRO Objective and scope of T2S Schedule and calendar - S,emce availability during night- -
time settlement
- abili " -
T25.06.230 Priority of liquidity transfers INTRO Objective and scope of T2S Schedule and calendar - 22';}';? availability during daytime B
- — ine EOD
T25.06.230 Priority of liquidity transfers INTRO Objective and scope of T2S Schedule and calendar - 22:;? availability during £O -
L Lo . . Description of the . . .
T2S.06.230 Priority of liquidity transfers SETT Night-time Settlement functions of the module 1 - Night-time settlement manager Sequence processing SETT.NTS.NTM.2.2
Descrinti
T2S.06.230 Priority of liquidity transfers SETT Night-time Settlement escrllptlon of the 1 - Night-time settlement manager Sequence processing SETT.NTS.NTM.2.3
functions of the module
T2S.06.230 Priority of liquidity transfers SETT Night-time Settlement Description of the 1 - Night-time settlement manager Sequence processing SETT.NTS.NTM.2.4

functions of the module
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- Lo . . Description of the . . .
T25.06.230 Priority of liquidity transfers 3 SETT Night-time Settlement R 1 - Night-time settlement manager Sequence processing Sequence 3 SETT.NTS.NTM.2.5
functions of the module
T25.06.230 Priority of liquidity transfers 3 LaMG General Introduction - - Real-Time processing of Liquidity -
Transfers
T2S.06.231 Attribute Requirements 3 LaMG General Introduction - - Underlying transfer types in T2S - -
Liquidity Ti fer status t iti
T2S.06.232 Status Requirements 3 LOMG General Introduction - - |‘qu| 1ty Transter status transition -
diagrams
T2S.06.232 Status Requirements 3 LaMG Liquidity Operations Descr.lptlon of the 1- Check Immediate Liquidity Transfer Follow-ups of the validations - LOMG.LIO.MLT.3.1
functions of the module
. Lo . Description of the " - -
T2S.06.232 Status Requirements 3 LaMG Liquidity Operations R 1-Check Immediate Liquidity Transfer Follow-ups of the revalidations - LOMG.LIO.MLT.4.1
functions of the module
125.06.232 Status Requirements 3 LOMG Liquidity Operations Description of the 2~ Check Permission for Liquidity Follow-ups of the validation of - LQMG.LIO.PLT.3.1
functions of the module Transfer Permissions
. Lo . Description of the o
T2S.06.232 Status Requirements 3 LaMG Liquidity Operations functions of the module 5 —Storage Management Storage of Liquidity Transfers - LQMG.LIO.SOM.1.1
725.06.233 Definition of a “floor” foraT2s INTF Outbound Processing Module Description of the 2 - Create Business Payload A2A - - INTF.OUP-A2A.CBP.1.1
dedicated cash account functions of the module
Definition of a “floor” for a T2S Daytime Validation, Provisionil d Description of th
725.06.233 etinition of a “Hloor” fora 3 SETT aytime Valldation, Provisioning an escription of the 4-Booking Checking the floor and ceiling - SETT.VPB.BKG.4.1
dedicated cash account Booking functions of the module
125.06.233 Defi.nition of a “floor” for a T2S 3 SETT Daytime Validation, Provisioning and Descr.iption of the 5 — Failure Management and Settlement Informing the domains . SETT.VPB.EMS.3.1
dedicated cash account Booking functions of the module Outcome
Definition of a “floor” for a T2S . Description of functions -
T25.06.233 X 3 LaMG Outbound Information Management 4 — Floor/Ceiling Manager - - LOMG.OIM.FCM.1.1
dedicated cash account of the module
125.06.234 Definition of a “ceiling” for a 3 INTF Outbound Processing Module Description of the 2 - Create Business Payload A2A - - INTF.OUP-A2A.CBP.1.1
T2S dedicated cash account functions of the module
Definition of a “ceiling” for a Daytime Validation, Provisioning and Description of the . " .
T25.06.234 ETT 4 - Book hecki he fl | - ETT.VPB.BKG.4.1
$.06.23 T2S dedicated cash account 3 S Booking functions of the module ooking Checking the floor and ceiling S G
125.06.234 Defmntuqn of a “ceiling” for a 3 SETT Daytl_me Validation, Provisioning and Descr.lptlon of the 5 — Failure Management and Settlement Informing the domains ; SETT.VPB.EMS.3.1
T2S dedicated cash account Booking functions of the module Outcome
Definition of a “ceiling” for a . Description of functions -
T25.06.234 125 dedicated cash account 3 LaMG Outbound Information Management of the module 4 — Floor/Ceiling Manager - - LOMG.OIM.FCM.1.1
Processing of immediate
liquidity transfer orders from a . L P
T2S.06.240 125 dedicated cash account to 3 LaMG General Introduction - - Definition of a Liquidity Transfer - -
an RTGS account
Processing of immediate
liquidity transfer orders from a . Initiator of Liquidity transfers in
T25.06.240 125 dedicated cash account to 3 LaMG General Introduction 25
an RTGS account
Processing of immediate
liquidity transfer orders from a N . Description of the 2 — Check Permission for Liquidity — .
T2S.06.240 125 dedicated cash account to 3 LaMG Liquidity Operations functions of the module Transfer Validation of Permissions - LOQMG.LIO.PLT.2.1
an RTGS account
Processing of immediate
liquidity transfer orders
T2S5.06.241 between T2S dedicated cash 3 LaMG General Introduction - - Definition of a Liquidity Transfer - -
accounts of the same account
holder
Processing of immediate
liquidity transfer orders Descrintion of the
T2S.06.241 between T2S dedicated cash 3 LaMG Liquidity Operations P 1 - Check Immediate Liquidity Transfer Validation/Revalidation - LOMG.LIO.MLT.2.1

accounts of the same account

holder

functions of the module
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T25.06.270 Input of predefined liguidity 3 LaMG General Introduction - - Underlying transfer types in T2S - -
transfer orders
Processing of predefined
T2S.06.271 liquidity transfer orders for a 3 LaMG General Introduction - - Underlying transfer types in T2S - -
settlement or payment bank
Definition of the time of X Lo
T25.06.280 execution for predefined 3 LaMG General Introduction - - Predefined Liquidity Transfer - -
R Orders
liquidity transfer orders
Predefined liquidity transfer
T25.06.290 orders to increase or decrease 3 LaMG General Introduction - - Underlying transfer types in T2S - -
liquidity in T2S
T2S.06.330 Processing of standing liquidity 3 LaMG General Introduction - - Underlying transfer types in T2S - -
transfer orders
Processing of standing liquidity
T2S.06.331 transfer orders for the 3 LaMG General Introduction - - Standing Liquidity Transfer Orders - -
settlement or payment bank
Deletion of standing liquidity .
T2S Dedicated Cash A t Dat
T2S.06.332 transfer orders for the 3 SDMG Manaeelr;ae:t ash Account Data Description of the entities 6 — Liquidity Transfer Order - - SDMG.DCA.ENT.6.1
settlement or payment bank 8
Definition of the time of
T2S.06.340 execution for standing liquidity 3 LaMG General Introduction - - Standing Liquidity Transfer Orders - -
transfer orders
125.06.350 Changing the amount of the 3 SDMG T25 Dedicated Cash Account Data Description of the module - - - SDMG.DCA.DEM.1.1
standing liquidity transfer order Management
T25.06.360 I:.)ef|.n|.t|on of several standing 3 LaMG General Introduction - - Standing Liquidity Transfer Orders - -
liquidity transfer orders
Increasing the liquidity on T2S
T25.06.390 dedicated cash accounts by a 3 LOMG General Introduction - - Definition of a Liquidity Transfer - -
specified amount
Increasing the liquidity on T2S
T2S.06.390 dedicated cash accounts by a 3 LaMG General Introduction - - Underlying transfer types in T2S - -
specified amount
Decreasing of the liquidity on
T25.06.410 T2S dedicated cash accounts by 3 LaMG General Introduction - - Definition of a Liquidity Transfer - -
a specified amount
Decreasing of the liquidity on
T2S5.06.410 T2S dedicated cash accounts by 3 LaMG General Introduction - - Underlying transfer types in T2S - -
a specified amount
Decreasing of the liquidity on
T25.06.410 T2S dedicated cash accounts by 3 LaMG General Introduction - - Standing Liquidity Transfer Orders - -
a specified amount
. s N . Description of the . - e P
T2S.06.510 Business Validation Rules 3 LaMG Liquidity Operations R 1 - Check Immediate Liquidity Transfer Validation/Revalidation - LQMG.LIO.MLT.2.1
functions of the module
. o L . Description of the . N i I
T2S.06.510 Business Validation Rules 3 LaMG Liquidity Operations R 1 - Check Immediate Liquidity Transfer Validation/Revalidation - LOMG.LIO.MLT.2.1
functions of the module
. o I . Description of the . I s
T2S.06.510 Business Validation Rules 3 LaMG Liquidity Operations R 1 - Check Immediate Liquidity Transfer Follow-ups of the validations - LOMG.LIO.MLT.3.1
functions of the module
. — Lo . Description of the " - N
T2S.06.510 Business Validation Rules 3 LaMG Liquidity Operations R 1 - Check Immediate Liquidity Transfer Follow-ups of the revalidations - LOMG.LIO.MLT.4.1
functions of the module
Description of th
T2S.06.510 Business Validation Rules 3 LaMG Liquidity Operations escrllp ‘on ot the 3 — Check Inbound Liquidity Transfer Validation - LQMG.LIO.NLT.2.1
functions of the module
Description of th
T2S.06.510 Business Validation Rules 3 LaMG Liquidity Operations escription ot the 3 — Check Inbound Liquidity Transfer Validation - LQMG.LIO.NLT.2.1

functions of the module
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T25.06.510 Business Validation Rules 3 LaMG Liquidity Operations Descrtlptlon of the 3 — Check Inbound Liquidity Transfer Follow-ups of the validations LQMG.LIO.NLT.3.1
functions of the module
Mandatory fields for liquidity i
. Description of the -
T2S.06.520 transfer orders between RTGS 3 INTF Inbound Processing Module R 2 — A2A Message Schema Validation - INTF.INP-A2A.MSV.1.1
functions of the module
to T2S
Mandatory fields for liquidity . I
T25.06.520 transfer orders between RTGS 3 LaMG General Introduction - - Multi currency aspects of Liquidity -
Transfers
to T2S
125.06.521 Mandatory fields for liquidity INTF Inbound Processing Module Description of the 2 - A2A Message Schema Validation - INTF.INP-A2A.MSV.1.1
transfer orders within T2S functions of the module
Mandatory fields for liquidity . . .
T2S.06.521 transfer orders within T25 3 LaMG General Introduction Underlying transfer types in T2S
125.06.530 Currency Check 3 LaMG Liquidity Operations Description of the 3 Check Inbound Liquidity Transfer Validation LQMG.LIO.NLT.2.1
functions of the module
125.06.540 Instructing Party Authorisation LaMG Liquidity Operations Description of the 1 - Check Immediate Liquidity Transfer  Validation/Revalidation LQMG.LIO.MLT.2.1
Check functions of the module
T25.06550  Sending Party Check 3 LaMG Liquidity Operations Description of the 2 - Check Permission for Liquidity Validation of Permissions LOMG.LIO.PLT.2.1
functions of the module Transfer
-~ L . Description of the . L . -
T2S.06.560 Account Validity Check 3 LaMG Liquidity Operations R 1-Check Immediate Liquidity Transfer Validation/Revalidation LOMG.LIO.MLT.2.1
functions of the module
Description of th
T2S.06.560 Account Validity Check 3 LaMG Liquidity Operations es”_'p ‘on ot the 3 — Check Inbound Liquidity Transfer Validation LOMG.LIO.NLT.2.1
functions of the module
T2S.06.570 Duplicate Check 3 LaMG Liquidity Operations Descr.lptlon of the 1-Check Immediate Liquidity Transfer Validation/Revalidation LOMG.LIO.MLT.2.1
functions of the module
125.06.570 Duplicate Check 3 LaMG Liquidity Operations Description of the 3 - Check Inbound Liquidity Transfer Validation LQMG.LIO.NLT.2.1
functions of the module
125.06.580 Information provided after 3 INTF Outbound Processing Module Description of the 2 - Create Business Payload A2A : INTF.OUP-A2A.CBP.1.1
validation functions of the module
Information provided after . Description of the .
T25.06.580 N 3 INTF Outbound Processing Module R 2 - Create Business Payload A2A - INTF.OUP-A2A.CBP.1.1
validation functions of the module
Information provided after R . Description of the . - I
T2S.06.580 . 3 LaMG Liquidity Operations R 1 - Check Immediate Liquidity Transfer Follow-ups of the validations LOMG.LIO.MLT.3.1
validation functions of the module
Information provided after R . Description of the . - .
T2S.06.580 . 3 LaMG Liquidity Operations R 1 - Check Immediate Liquidity Transfer Follow-ups of the revalidations LOMG.LIO.MLT.4.1
validation functions of the module
Information provided after Lo . Description of the R I
T2S.06.580 i 3 LaMG Liquidity Operations R 3 — Check Inbound Liquidity Transfer Follow-ups of the validations LOQMG.LIO.NLT.3.1
validation functions of the module
o . Description of the . L — -
T2S.06.590 Amount Check 3 LaMG Liquidity Operations R 1 - Check Immediate Liquidity Transfer Validation/Revalidation LQMG.LIO.MLT.2.1
functions of the module
T25.06.600 Full Audit trail 3 LaMG Liquidity Operations Description of the 1 - Check Immediate Liquidity Transfer  Follow-ups of the validations LQMG.LIO.MLT.3.1
functions of the module
Description of th
T25.06.600 Full Audit trail 3 LaMG Liquidity Operations escription of the 1 - Check Immediate Liquidity Transfer  Follow-ups of the revalidations LQMG.LIO.MLT.4.1
functions of the module
" . Lo . Description of the I
T2S.06.600 Full Audit trail 3 LaMG Liquidity Operations functions of the module 5 — Storage Management Storage of Liquidity Transfers LOMG.LIO.SOM.1.1
Immediate execution of .
. . o L . Description of the . L .
T2S.06.610 immediate liquidity transfer 3 LaMG Liquidity Operations R 1 - Check Immediate Liquidity Transfer Follow-ups of the validations LOMG.LIO.MLT.3.1
functions of the module
orders
Immediate execution of Descriotion of the
T2S.06.610 immediate liquidity transfer 3 LaMG Liquidity Operations .p 1 - Check Immediate Liquidity Transfer Follow-ups of the revalidations LOMG.LIO.MLT.4.1
functions of the module
orders
Immediate execution of
Descrioti 2- o Liquidi . .
725.06.610  immediate liquidity transfer 3 LaMG Liquidity Operations escription of the Check Permission for Liquidity Follow-ups of the validation of LQMG.LIO.PLT.3.1

orders

functions of the module

Transfer

Permissions
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Immediate execution of L
. . Lo Lo . Description of the - L
T2S.06.610 immediate liquidity transfer 3 LaMG Liquidity Operations R 3 — Check Inbound Liquidity Transfer Follow-ups of the validations LOMG.LIO.NLT.3.1
functions of the module
orders
125.06.620 Ftorv.vz?rdlng the immediate 3 LOMG General Introduction R R Real-Time processing of Liquidity R
liquidity transfer to Settlement Transfers
Insufficient liquidity to execute Daytime Validation, Provisioning and
T25.06.630 immediate liquidity transfer 3 SETT v N ! e Description of the module - Management of earmarking -
Booking
orders not generated by T2S
Insufficient liquidity to execute . - -
T25.06.630 immediate liquidity transfer 3 SETT gszilir:e Validation, Provisioning and Description of the module - Management of earmarking -
orders not generated by T2S 8
Insufficient liquidity to execute
T2S.06.630 immediate liquidity transfer 3 LaMG General Introduction - - Underlying transfer types in T2S -
orders not generated by T2S
Insufficient liquidity to execute
T25.06.630 immediate liquidity transfer 3 LaMG General Introduction - - Information to T2S Actors -
orders not generated by T2S
Insufficient liquidity to execute Description of the
T25.06.630 immediate liquidity transfer 3 LaMG Liquidity Operations .p 1 - Check Immediate Liquidity Transfer Follow-ups of the validations LQMG.LIO.MLT.3.1
functions of the module
orders not generated by T2S
Insufficient liquidity to execute Descrintion of the
T2S.06.630 immediate liquidity transfer 3 LaMG Liquidity Operations .p 1-Check Immediate Liquidity Transfer Follow-ups of the revalidations LOMG.LIO.MLT.4.1
functions of the module
orders not generated by T2S
Insufficient liquidity to execute Description of functions
T25.06.630 immediate liquidity transfer 3 LaMG Outbound Information Management P 1-Status Management Update of settlement information LQMG.OIM.SMG.1.1
of the module
orders not generated by T2S
125.06.640 ijexv:uvtlon of predefined 3 LOMG General Introduction ) } Predefined Liquidity Transfer :
liquidity transfer orders Orders
125.06.650 I?artviavl execution of predefined 3 LaMG General Introduction ) } Predefined Liquidity Transfer )
liquidity transfer orders Orders
125.06.660 Execution of standing liquidity 5 LOMG General Introduction - - Standing Liquidity Transfer Orders -
transfer orders
Partial execution of standing . S
T2S.06.670 R 3 LaMG General Introduction - - Standing Liquidity Transfer Orders -
liquidity transfer orders
ful ion of liquidit Description of th
T25.06.680 Successful execution of liquidity INTF Outbound Processing Module escription of the 2 - Create Business Payload A2A - INTF.OUP-A2A.CBP.1.1
transfer functions of the module
ful ion of liquidit Description of functi
T2S.06.680 Successful execution of liquidity 3 LaMG Outbound Information Management escription of functions 1-Status Management Update of settlement information LOMG.OIM.SMG.1.1
transfer of the module
Unsuccessful execution of . Description of the .
T2S.06.690 . 3 INTF Outbound Processing Module R 2 — Create Business Payload A2A - INTF.OUP-A2A.CBP.1.1
liquidity transfer functions of the module
T25.06.690 Unsuccessful execution of 3 INTF Outbound Processing Module Description of the 2 - Create Business Payload A2A - INTF.OUP-A2A.CBP.1.1
liquidity transfer functions of the module
T2S.06.690 L}nsyq:essful execution of 3 LaMG Outbound Information Management Description of functions 1-Status Management Update of settlement information LOMG.OIM.SMG.1.1
liquidity transfer of the module
- — Descrinti
T2S.06.700 Successful execution of liquidity 3 INTF Inbound Processing Module escr.lptlon of the 8 — Information Router - INTF.INP.INR.1.1
transfer order functions of the module
- — Descrinti "
T2S.06.700 Successful execution of liquidity 3 LaMG Outbound Information Management escription of functions 1-Status Management Update of settlement information LQMG.OIM.SMG.1.1
transfer order of the module
- Descrinti
T25.06.710 Unsuccessful execution of 3 INTF Outbound Processing Module escription of the 2 — Create Business Payload A2A - INTF.OUP-A2A.CBP.1.1
liquidity transfer order functions of the module
T2S.06.710 LlJnsluclcessfuI execution of 3 LaMG Outbound Information Management Description of functions 1-Status Management Update of RTG§ Status for LOMG.OIM.SMG.2.1
liquidity transfer order of the module Outbound Liquidity Transfers
T2S.06.720 Information on eligible 3 SDMG Securities Data Management Description of the entities 1 — Securities - SDMG.SEC.ENT.1.1
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securities
125.06.720 L’;i‘:r'zlaet:’" on eligible 3 SDMG Securities Data Management Description of the entities 1 - Securities - - SDMG.SEC.ENT.1.1
. - i . . " Calculation of the intraday credit
Inf ti ligibll D t f th P le of the intrad. dit
T25.06.720 " orrln.a ‘on on efiglble 3 SETT Auto-collateralisation esc’.'p ‘on ot the 3 — Lack of Cash Manager rmuP © ol the ".1 racay crec capacity through auto- SETT.ACO.LCM.1.2
securities functions of the module capacity calculation o
collateralisation on flow
. L . s . . Calculation of the Intraday Credit
T2S5.06.720 Inforrlnlatlon on eligible 3 SETT Auto-collateralisation Descvpnon of the 3 — Lack of Cash Manager PrmuPIe of the Ill'\traday credit Capacity through auto- SETT.ACO.LCM.1.3
securities functions of the module capacity calculation o
collateralisation on stock
Sending settlement . — R - .
125.06.730 confirmation/blocking 3 SETT Daytl_me Validation, Provisioning and Descr.lptlon of the 5 — Failure Management and Settlement Informing the domains } SETT.VPB.EMS.3.1
X . Booking functions of the module Outcome
confirmation
Sending settlement . - R L .
Daytime Validation, P d D t f th 5—Failure M t and Settl t
T25.06.740 confirmation/unblocking 3 SETT ay 'T“e alidation, Frovisioning an es”,'p ‘on ot the avlure Management and settiemen Informing the domains - SETT.VPB.FMS.3.1
X . Booking functions of the module Outcome
confirmation
T25.06.750 Release of free collaterals 3 SETT Auto-collateralisation Descr.lptlon of the > - EOD NCB Intraday Credit Man.agement of pending intraday - SETT.ACO.CRM.4.1
functions of the module Reimbursement Manager credit
T2S5.07.010 Night-time settlement cycles 3 SETT Night-time Settlement Descrlptlon of the 1 - Night-time settlement manager Introduction - SETT.NTS.NTM.1.1
functions of the module
T2S5.07.010 Night-time settlement cycles 3 SETT Night-time Settlement Descrlptlon of the 3 — Optimisation Algorithms functions “Gross settlement” - SETT.NTS.OAF.3.1
functions of the module
S ing for the first night- Description of th
T25.07.020 .equencmg orthe first nig 3 SETT Night-time Settlement es”,'p ‘on ot the 1 - Night-time settlement manager Introduction - SETT.NTS.NTM.1.1
time settlement cycle functions of the module
T2S.07.030 Sequence 1 — Corporate actions 2 INTRO Objective and scope of T2S Schedule and calendar - Sequencing - -
related settlements
125.07.030 Sequence 1 — Corporate actions 3 SDMG Rules and Parameters Data Attribute domain R R R SDMG.RPS.DMD.5.1
related settlements Management
T25.07.030 Sequence 1~ Corporate actions 3 SETT Night-time Settlement Descr.'pnon of the 1 - Night-time settlement manager Sequence processing Sequence 1 SETT.NTS.NTM.2.3
related settlements functions of the module
2 — Free-of-
T2S5.07.040 Sequencg ree °. 'payment 2 INTRO Objective and scope of T2S Schedule and calendar - Sequencing - -
rebalancing of securities
2 — Free-of-
T2S5.07.040 Sequencg ree °. 'payment 2 INTRO Objective and scope of T2S Schedule and calendar - Sequencing - -
rebalancing of securities
2 — Free-of-| Description of th
T25.07.040 Sequenc.e ree o' 'payment 3 SETT Night-time Settlement escr.lptlon of the 1 - Night-time settlement manager Sequence processing Sequence 2 SETT.NTS.NTM.2.4
rebalancing of securities functions of the module
2 — Free-of-| Description of th
T2S.07.040 Sequencg ree o. .payment 3 SETT Night-time Settlement eSCItIptIOn of the 1 - Night-time settlement manager Sequence processing Sequence 3 SETT.NTS.NTM.2.5
rebalancing of securities functions of the module
T2S.07.050 Sequer?ce 3~ NCB-specific 2 INTRO Objective and scope of T2S Schedule and calendar - Sequencing - -
operations
T2S.07.050 Sequeqce 3~ NCB-specific 3 SETT Night-time Settlement Descr:pt:on of the 1 - Night-time settlement manager Sequence processing Sequence 3 SETT.NTS.NTM.2.5
operations functions of the module
S 4 —Trading-related
T2S.07.060 equence . ra .mg relate 2 INTRO Objective and scope of T2S Schedule and calendar - Sequencing - -
and other instructions
— — Descrinti
T25.07.060 Sequence 4 Trad'lng related 3 SETT Night-time Settlement escr.lptlon of the 1- Night-time settlement manager Sequence processing Sequence 4 SETT.NTS.NTM.2.6
and other instructions functions of the module
T2S.07.070 Additional night-time 2 INTRO Objective and scope of T2S Schedule and calendar - Sequencing - -
settlement cycles
— P Descrinti
T25.07.070 Additional night-time 3 SETT Night-time Settlement escr.lptlon of the 1 - Night-time settlement manager Sequence processing Sequence 4 SETT.NTS.NTM.2.6
settlement cycles functions of the module
T2S.07.080 Pértlal fettlement for the last 2 INTRO Objective and scope of T2S Schedule and calendar - Sequencing - -
night-time settlement cycle
T2S.07.080 Partial settlement for the last 3 SETT Daytime Recycling and Optimisation Description of the 5 — Partial Settlement Preparation Preparation - SETT. R&0.PSP.1.1
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Chapter Reference
night-time settlement cycle functions of the module
T25.07.080 P?ﬂlal éettlement for the last SETT Night-time Settlement Description of the module - Optlmlsat‘lonl, Provisioning & Auto- -
night-time settlement cycle collateralisation
T25.07.080 P?ﬂlal éettlement for the last SETT Night-time Settlement Descrtlptlon of the 1 - Night-time settlement manager Sequence processing Sequence X SETT.NTS.NTM.2.7
night-time settlement cycle functions of the module
O isati f dayti Standardisati d P tion t D ipti f th
725.07.090 reanisation of daytime SETT andardisation and Freparation to escription ot the 4 - Daytime Collection Generator Introduction - SETT.SPS.DCG.1.1
settlement Settlement functions of the module
T2S.07.090 Organisation of daytime SETT Daytime Recycling and Optimisation Description of the module - - - -
settlement
125.07.100 Cut-off time for DVP SETT Standardisation and Preparation to Descr.lptlon of the 7 — Cut-Off Processing Fhecklng the settlement attempt R SETT.SPS.COP.2.1
settlements Settlement functions of the module in Settlement domain
. L . . Suspending settlement
725.07.100 Cut-off time for DVP SETT Standardisation and Preparation to Description of the 7 - Cut-Off Processing transactions “Unsettled” or - SETT.SPS.COP.4.1
settlements Settlement functions of the module “ . ”
Partially settled
T25.07.100 Cut-off time for DVP SETT Daytime Recycling and Optimisation DeSCI?IptIOn of the 5 — Partial Settlement Preparation Preparation - SETT. R&0.PSP.1.1
settlements functions of the module
125.07.110 Cut-off time for.the settlement SETT Standardisation and Preparation to Descr.lptlon of the 7 — Cut-Off Processing Fhecklng the settlement attempt R SETT.SPS.COP.2.1
of other operations Settlement functions of the module in Settlement domain
125.07.110 Cut-off time for.the settlement SETT Standardisation and Preparation to Descr.lptlon of the 7 - Cut-Off Processing Fhecklng the settlement attempt } SETT.SPS.COP.2.1
of other operations Settlement functions of the module in Settlement domain
125.07.110 Cut-off time for.the settlement SETT Standardisation and Preparation to Descr.lptlon of the 7 - Cut-Off Processing Fhecklng the settlement attempt } SETT.SPS.COP.2.1
of other operations Settlement functions of the module in Settlement domain
. N . i Suspending settlement
Cut-off ti for th ttl t Standardisat d P t t D t f th
125.07.110 ut-ottime for the settlemen SETT andardisation and Freparation to escription of the 7 - Cut-Off Processing transactions “Unsettled” or - SETT.SPS.COP.4.1
of other operations Settlement functions of the module " . "
Partially settled
. L . . Suspending settlement
125.07.110 Cut-off time for.the settlement SETT Standardisation and Preparation to Descrlptlon of the 7 - Cut-Off Processing transactions “Unsettled” or ; SETT.SPS.COP.4.1
of other operations Settlement functions of the module " . ”
Partially settled
. N . . Suspending settlement
125.07.110 Cut-off time forvthe settlement SETT Standardisation and Preparation to Descrlptlon of the 7 - Cut-Off Processing transactions “Unsettled” or ; SETT.SPS.COP.4.1
of other operations Settlement functions of the module o s ”
Partially settled
125.07.120 Subm.lsswn of transactions to SETT Standardisation and Preparation to Descr.lptlon of the 4 - Daytime Collection Generator Introduction ; SETT.SPS.DCG.1.1
real-time settlement attempts Settlement functions of the module
Need fa joritisation f isati P i Description of th
T25.07.130 egd _or Prlorltlsatlon or SETT Standardisation and Preparation to escr.lptlon of the 3 —Settlement Transaction Manager Settlement Transaction creation Priority attribute SETT.SPS.STM.3.6
optimisation procedures Settlement functions of the module
Need fa joritisation f Description of th
T25.07.130 egd .or Pnontlsatlon or SETT Daytime Recycling and Optimisation eSCItIptIOn of the 3 — Optimisation Algorithms Functions Priority management - SETT.R&O.0AF.2.1
optimisation procedures functions of the module
T25.07.130 Negd for Prlorltlsatlon for SETT Night-time Settlement Descrlptlon of the 3 — Optimisation Algorithms functions Priority management - SETT.NTS.OAF.2.1
optimisation procedures functions of the module
725.07.140 Processing of prioritisation SETT Daytime Recycling and Optimisation Description of the 3 - Optimisation Algorithms Functions  Priority management - SETT.R&O0.0AF.2.1
levels functions of the module
725.07.140 Processing of prioritisation SETT Night-time Settlement Description of the 3 - Optimisation Algorithms functions  Priority management - SETT.NTS.0AF.2.1
levels functions of the module
D
T2S5.07.150 Different levels of priority SDMG Rules and Parameters Data Attribute domain - - - SDMG.RPS.DMD.5.1
Management
Descrinti "
125.07.150 Different levels of priority LCMM Instruction Validation escription of the 2 - LCMM Instruction Validation Validation Checks Settlement Process Indicator LCMMLIVA.SMIV.4.10
functions of the module Validation
— - Descrinti
T25.07.150 Different levels of priority SETT Standardisation and Preparation to escr.lptlon of the 3 —Settlement Transaction Manager Settlement Transaction creation Priority attribute SETT.SPS.STM.3.6
Settlement functions of the module
5 L . . . Description of the . 5 . -
T2S.07.150 Different levels of priority SETT Daytime Recycling and Optimisation R 3 — Optimisation Algorithms Functions Priority management - SETT.R&O.0AF.2.1
functions of the module
T2S.07.150 Different levels of priority SETT Night-time Settlement Description of the 3 — Optimisation Algorithms functions Priority management - SETT.NTS.OAF.2.1
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functions of the module
725.07.160 Reserved priority 3 LCMM Instruction Validation Description of the 2= LCMM Instruction Validation Validation Checks Settlement Process Indicator LCMM.IVA.SMIV.4.10
functions of the module Validation
T25.07.160 Reserved priority 3 SETT Standardisation and Preparation to Descrtlptlon of the 3 — Settlement Transaction Manager Settlement Transaction creation Priority attribute SETT.SPS.STM.3.6
Settlement functions of the module
T25.07.160 Reserved priorit 3 SETT Daytime Recycling and Optimisation Description of the 3 — Optimisation Algorithms Functions Priority management - SETT.R&0.0AF.2.1
T P Y v veling P functions of the module P 8 v 8 i T
T25.07.160 Reserved priority 3 SETT Night-time Settlement Descr.lptlon of the 3 — Optimisation Algorithms functions Priority management - SETT.NTS.OAF.2.1
functions of the module
125.07.170 Top priority 3 LCMM Instruction Validation Description of the 2 - LCMM Instruction Validation Validation Checks Settlement Process Indicator LCMMLIVA.SMIV.4.10
functions of the module Validation
T25.07.170 Top priority 3 SETT Standardisation and Preparation to Descr.lptlon of the 3 — Settlement Transaction Manager Settlement Transaction creation Priority attribute SETT.SPS.STM.3.6
Settlement functions of the module
72507170 Top priorit 3 SETT Daytime Recycling and Optimisation Description of the 3— Optimisation Algorithms Functions Priority management - SETT.R&0.0AF.2.1
o PP Y v yeling P functions of the module P 8 v g i T
T2S5.07.170 Top priority 3 SETT Night-time Settlement Descrlptlon of the 3 — Optimisation Algorithms functions Priority management - SETT.NTS.OAF.2.1
functions of the module
D ipti f th Settl t P Indicat
125.07.180 High priority 3 LCMM Instruction Validation escription of the 2 - LCMM Instruction Validation Validation Checks etriement Process Indicator LCMM.IVA.SMIV.4.10
functions of the module Validation
Standardisati d P tion t D ipti f th
T25.07.180 High priority 3 SETT andardisation and Freparation to es”_'p ‘on ot the 3 —Settlement Transaction Manager Settlement Transaction creation Priority attribute SETT.SPS.STM.3.6
Settlement functions of the module
T25.07.180 High priorit 3 SETT Daytime Recycling and Optimisation Description of the 3 — Optimisation Algorithms Functions Priority management - SETT.R&0.0AF.2.1
T Bh P 4 v veling P functions of the module P 8 v 8 i T
T25.07.180 High priority 3 SETT Night-time Settlement Descr.lptlon of the 3 — Optimisation Algorithms functions Priority management - SETT.NTS.OAF.2.1
functions of the module
725.07.190 Normal priority 3 LCMM Instruction Validation Description of the 2 - LCMM Instruction Validation Validation Checks Settlement Process Indicator LCMM.IVA.SMIV.4.10
functions of the module Validation
isati P i Description of th
T25.07.190 Normal priority 3 SETT Standardisation and Preparation to eSCITIptIOn of the 3 - Settlement Transaction Manager Settlement Transaction creation Priority attribute SETT.SPS.STM.3.6
Settlement functions of the module
T25.07.190 Normal priorit 3 SETT Daytime Recycling and Optimisation Description of the 3 — Optimisation Algorithms Functions Priority management - SETT.R&0.0AF.2.1
o p ¥ v veling P functions of the module P e 4 8 i T
Description of th
T25.07.190 Normal priority 3 SETT Night-time Settlement escr.lptlon of the 3 — Optimisation Algorithms functions Priority management - SETT.NTS.OAF.2.1
functions of the module
T25.07.200 Applicability of the priority 3 SETT Standardisation and Preparation to Descrlptlon of the 3 —Settlement Transaction Manager Settlement Transaction creation Priority attribute SETT.SPS.STM.3.6
levels Settlement functions of the module
T2S.07.200 Applicability of the priority 3 SETT Standardisation and Preparation to Descr.'pnon of the 3 - Settlement Transaction Manager Settlement Transaction creation Priority attribute SETT.SPS.STM.3.6
levels Settlement functions of the module
Booking steps in the settlement Daytime Validation, Provisioning and Description of the Updating the settlement
125.07.210 g step 3 SETT Vel g e P 4-Booking transactions and all associated - SETT.VPB.BKG.5.1
process Booking functions of the module
statuses
. . . — A . Updating the settlement
125.07.210 Booking steps in the settlement SETT Daytlme Validation, Provisioning and Descrlptlon of the 4-Booking transactions and all associated ; SETT.VPB.BKG.5.1
process Booking functions of the module
statuses
. . . _— - . Updating the settlement
125.07.210 Booking steps in the settlement SETT Daytlme Validation, Provisioning and Descrlptlon of the 4-Booking transactions and all associated ; SETT.VPB.BKG.5.1
process Booking functions of the module
statuses
125.07.220 Need for provision check 3 SETT Daytime Validation, Provisioning and Description of the 2- Co.mmon Limit and Provision Exechion of the provision- ) SETT.VPB.CLP.6.1
Booking functions of the module Checking checking
Daytime Validation, Provisioning and Description of the 2 — Common Limit and Provision Lack and insufficient headroom lfz':'r;(j:?s/ g:ig:}i’:\z\fl‘;i?;r:teque“
T2S.07.220 Need for provision check 3 SETT Y ! 8 P management or partial settlement SETT.VPB.CLP.7.2

Booking

functions of the module

Checking

management

external guarantee headroom on
credit memorandum balance
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Lack and insufficient headroom Partial execution of settlement
Daytime Validati Provisionil d D ipti f th 2-C Limit and Provisi
T25.07.220 Need for provision check 3 SETT ay I.me alidation, Frovisioning an esc’.'p ‘on ot the olmmon imitand Frovision management or partial settlement  transaction related to liquidity SETT.VPB.CLP.7.3
Booking functions of the module Checking L
management transfer or settlement restriction
125.07.220 Need for provision check 3 SETT Daytl_me Validation, Provisioning and Descr.lptlon of the 3 Pre-empting Addltlon.al filling of partially filled R SETT.VPB.PRE.3.1
Booking functions of the module reservations
. i R . Securities positions and cash
T2S5.07.230 Booking on a gross basis 3 SETT Daytlme Validation, Provisioning and Descrtlptlon of the 4 - Booking balances update and postings - SETT.VPB.BKG.2.1
Booking functions of the module N
creation
125.07.240 Excluswe_control of T2S over 3 SETT Daytl_me Validation, Provisioning and Description of the module - R R R
the booking process Booking
125.07.240 Excluswe_control of T2S over 3 SETT Daytl_me Validation, Provisioning and Descr.lptlon of the 4—Booking Introduction R SETT.VPB.BKG.1.1
the booking process Booking functions of the module
. . . . — A e Securities positions and cash
125.07.250 Final and unconditional booking SETT Daynrne Validation, Provisioning and Descrlptlon of the 4-Booking balances update and postings } SETT.VPB.BKG.2.1
process Booking functions of the module .
creation
125.07.260 Validation 3 SETT Daytl_me Validation, Provisioning and Descr.lptlon of the 1— Intraday Restriction Check Intraday settlement restrictions R SETT.VPB.IRC.2.1
Booking functions of the module check
125.07.260 Validation 3 SETT Daytl_me Validation, Provisioning and Descr.lptlon of the 2—Co.mmon Limit and Provision Introduction R SETT.VPB.CLP.1.1
Booking functions of the module Checking
Daytime Validation, Provisioning and Description of the 2 — Common Limit and Provision Lack and insufficient headroom Partial settlement of settlement
T25.07.260 Validation 3 SETT v N ! e R P . management or partial settlement  transaction related to settlement SETT.VPB.CLP.7.4
Booking functions of the module Checking . .
management instruction
125.07.260 Validation 3 SETT Night-time Settlement Description of the 1 - Night-time settlement manager Validation of settlement - SETT.NTS.NTM.3.1
functions of the module transactions
125.07.260 Validation 3 SETT Night-time Settlement Description of the 1 - Night-time settlement manager Validation of settlement - SETT.NTS.NTM.3.1
functions of the module transactions
T25.07.260  Validation 3 SETT Night-time Settlement Description of the 1- Night-time settlement manager Validation of settlement - SETT.NTS.NTM.3.1
functions of the module transactions
T25.07.260  Validation 3 SETT Night-time Settlement Description of the 1- Night-time settlement manager Validation of settlement - SETT.NTS.NTM.3.1
functions of the module transactions
T25.07.270  Sequence of provision check 3 SETT baytime Validation, Provisioning and Description of the 2 - Common Limit and Provision Provisioning net flows preparation - SETT.VPB.CLP.4.1
Booking functions of the module Checking
Provision check of available ) - I . L . . .
125.07.272 securities position on the 3 SETT Daytlme Validation, Provisioning and Descrlptlon of the 2- Co.mmon Limit and Provision Exechlon of the provision- } SETT.VPB.CLP.6.1
. Booking functions of the module Checking checking
securities account
Provision check of available
D ipti f th 4- Limi Provisi
T25.07.272 securities position on the 3 SETT Daytime Recycling and Optimisation escr.lptlon of the Co.mmo_n |m|_t and Provision Framework - SETT.R&O0.CLP.2.1
. functions of the module Checking Simulation
securities account
Provision check for the T2S . - - A L -
125.07.274 dedicated cash account and 3 SETT Daytlme Validation, Provisioning and Descrlptlon of the 2—Co.mmon Limit and Provision Introduction ; SETT.VPB.CLP.1.1
L Booking functions of the module Checking
auto-collateralisation
Provision check for the T2S ) - S . L . . .
125.07.274 dedicated cash account and 3 SETT Daytlme Validation, Provisioning and Descrlptlon of the 2—Co.mmon Limit and Provision Exechlon of the provision- } SETT.VPB.CLP.6.1
L Booking functions of the module Checking checking
auto-collateralisation
Provision check for the T2S . - - . o . . .
125.07.274 dedicated cash account and 3 SETT Daytl_me Validation, Provisioning and Descr.lptlon of the 27Co.mmon Limit and Provision Execu.tlon of the provision- ) SETT.VPB.CLP.6.1
. Booking functions of the module Checking checking
auto-collateralisation
Provision check for the T2S Lack and insufficient headroom
Daytime Validation, Provisioni d D ipti f th 2-C Limit and Provisi . "
T25.07.274 dedicated cash account and 3 SETT ay I.me alidation, Fravisioning an e“’."’ ‘on ot the olmmon imit and Frovision management or partial settlement  Introduction SETT.VPB.CLP.7.1
— Booking functions of the module Checking
auto-collateralisation management
Provision check for the T2S - .
T25.07.274 dedicated cash account and 3 SETT Daytime Recycling and Optimisation Description of the 3 — Optimisation Algorithms Functions Conditional resort to Auto- - SETT.R&O.0AF.3.1

functions of the module collateralisation

auto-collateralisation
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Provision check for the T2S
D ipti f th 4-C Limit and Provisi
T25.07.274 dedicated cash account and 3 SETT Daytime Recycling and Optimisation esc’.'p ‘on of the olmmt?n Iml( and Frovision Framework - SETT.R&O.CLP.2.1
L functions of the module Checking Simulation
auto-collateralisation
Provision check for the T2S . .
T25.07.274 dedicated cash account and 3 SETT Night-time Settlement Descr.lptlon of the 3 — Optimisation Algorithms functions Condltlon.al rgsort to Auto- - SETT.NTS.OAF.4.1
L functions of the module Collateralisation
auto-collateralisation
125.07.278 Provision che;k for the external SETT Daytlme Validation, Provisioning and Descrtlptlon of the 2- Co.mmon Limit and Provision Exechlon of the provision- . SETT.VPB.CLP.6.1
guarantee limit Booking functions of the module Checking checking
125.07.278 Provision check for the external SETT Daytime Recycling and Optimisation Description of the 4~ Common Limit and Provision Framework - SETT.R&O.CLP.2.1
guarantee limit functions of the module Checking Simulation
Provision check for the auto-
collateralisation limit between Daytime Validation, Provisioning and Description of the 2 — Common Limit and Provision Lack and insufficient headroom
T25.07.286 the payment/settlement bank 3 SETT v ) ! e R P . management or partial settlement  Introduction SETT.VPB.CLP.7.1
X . R Booking functions of the module Checking
and its client (client- management
collateralisation)
Provision check for the auto-
collateralisation limit between Daytime Validation, Provisioning and Description of the 2 — Common Limit and Provision Lack and insufficient headroom
T2S5.07.286 the payment/settlement bank 3 SETT v N ! g R P . management or partial settlement  Introduction SETT.VPB.CLP.7.1
X . R Booking functions of the module Checking
and its client (client- management
collateralisation)
Provision check for the auto-
collateralisation limit between - .
T25.07.286 the payment/settlement bank 3 SETT Daytime Recycling and Optimisation Descr.lptlon of the 3 — Optimisation Algorithms Functions Condltloval r.esort to Auto- - SETT.R&O.0AF.3.1
o R functions of the module collateralisation
and its client (client-
collateralisation)
Provision check for the auto-
collateralisation limit between Description of the Conditional resort to Auto-
T25.07.286 the payment/settlement bank 3 SETT Daytime Recycling and Optimisation A P 3 — Optimisation Algorithms Functions - - SETT.R&O.0AF.3.1
e A functions of the module collateralisation
and its client (client-
collateralisation)
Provision check for the auto-
collateralisation limit between
Description of th itional Auto-
T25.07.286 the payment/settlement bank 3 SETT Night-time Settlement escr.lptlon of the 3 — Optimisation Algorithms functions Condmon.a rgsort to Auto - SETT.NTS.OAF.4.1
e R functions of the module Collateralisation
and its client (client-
collateralisation)
. ) - S . o - Lack and insufficient headroom
125.07.288 Provision checkvfo.r the 3 SETT Daytlme Validation, Provisioning and Descrlptlon of the 2—Co.mmon Limit and Provision management or partial settlement  Introduction SETT.VPB.CLP.7.1
unsecured credit limit Booking functions of the module Checking
management
. . . . o T - . - Lack and insufficient headroom Partial execution of settlement
125.07.350 Provision-checking for blocking 3 SETT Daytl_me Validation, Provisioning and Descr.lptlon of the 2 Co.mmon Limit and Provision management or partial settlement  transaction related to liquidity SETT.VPB.CLP.7.3
purposes Booking functions of the module Checking L
management transfer or settlement restriction
T2S.07.351 Prowsmr}-checklng for 3 SETT Daytlme Validation, Provisioning and Description of the module - Management of a reservation - -
reservation purposes Booking
Lack and insufficient headroom Partial execution of settlement
Provision-checking f Daytime Validation, Provisioni Descripti f th 2- Limi Provisi
T2S.07.351 rOVISIOl'-\ checking for 3 SETT aytl_me alidation, Provisioning and escr.lptlon of the Co.mmon imit and Provision management or partial settlement  transaction related to liquidity SETT.VPB.CLP.7.3
reservation purposes Booking functions of the module Checking L
management transfer or settlement restriction
—_— " Davti — — Descrinti — o - "
125.07.351 Prowsmr_\ checking for 3 SETT aytl_me Validation, Provisioning and escr.lptlon of the 3 Pre-empting Addltlon.al filling of partially filled ) SETT.VPB.PRE.3.1
reservation purposes Booking functions of the module reservations
. . . — R - Securities positions and cash
125.07.351 Provnsmr}-checklng for 3 SETT Daytlme Validation, Provisioning and Descrlptlon of the 4-Booking balances update and postings ) SETT.VPB.BKG.2.1
reservation purposes Booking functions of the module R
creation
) - A . . . Lack and insufficient headroom Partial execution of settlement
T2S.07.352 CoSD blocking 3 SETT Daytime Validation, Provisioning and Description of the 2- Common Limit and Provision management or partial settlement  transaction related to liquidity SETT.VPB.CLP.7.3

Booking

functions of the module

Checking

management

transfer or settlement restriction
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125.07.360 Provnsllf)n-checkmg on cash and 3 SETT Daytlme Validation, Provisioning and Descrtlptlon of the 2- Co.mmon Limit and Provision Management of restricted } SETT.VPB.CLP.5.1
securities reserved/ blocked Booking functions of the module Checking resources
125.07.370 Izr\;]:::lg:;ce::itlizg gsds/:'egzlh 3 SETT Daytime Validation, Provisioning and Descrtiption of the 2- Co.mmon Limit and Provision Management of restricted . SETT.VPB.CLP.5.1
" Booking functions of the module Checking resources
previously reserved/blocked
Procedure for unused reserved A . L e
125.07.380 or blocked cash and securities 3 SETT Standardisation and Preparation to Descrtlptlon of the 8- EOD/SOD Processing Fnd of defy cash restriction release SETT.SPS.ESP.1.1
L Settlement functions of the module information
positions at the end of the day
General objectives of the
T25.08.010 settlement, optimisation and 3 SETT Night-time Settlement Description of the module - - - -
recycling procedures
Objectives of the settlement .
N . . . Description of the . . .
T2S.08.020 procedure during the night- 3 SETT Night-time Settlement R 1 - Night-time settlement manager Introduction - SETT.NTS.NTM.1.1
R . functions of the module
time settlement window
Objectives of the settlement Description of the
T25.08.020 procedure during the night- 3 SETT Night-time Settlement R P 2 - Night-time Series Manager Night-time Optimisation Series - SETT.NTS.SMR.3.1
R . functions of the module
time settlement window
Objectives of the real-time
125.08.030 settlemgnt procedure during 3 SETT Standardisation and Preparation to Descrlptlon of the 8- EOD/SOD Processing Start the creation of the } SETT.SPS.ESP.5.1
the daytime settlement Settlement functions of the module collections
window
Optimisation objectives during e
. X . " A Description of the . . .
T25.08.040 the night-time settlement 3 SETT Daytime Recycling and Optimisation R 5 — Partial Settlement Preparation Preparation - SETT. R&0.PSP.1.1
. functions of the module
window
Optimisation objectives during Optimisation, Provisioning & Auto-
T2S.08.040 the night-time settlement 3 SETT Night-time Settlement Description of the module - P o 8 - -
. collateralisation
window
Optimisation objectives during L
R X . . Description of the - ) .
T25.08.040 the night-time settlement 3 SETT Night-time Settlement R 3 — Optimisation Algorithms functions Framework - SETT.NTS.OAF.1.1
. functions of the module
window
Optimisation objectives during Descriotion of the
T25.08.040 the night-time settlement 3 SETT Night-time Settlement R P 3 — Optimisation Algorithms functions Framework - SETT.NTS.OAF.1.1
. functions of the module
window
Optimisation objectives during
T2S.08.040 the night-time settlement 3 SETT Auto-collateralisation Description of the module - - - -
window
Optimisation objectives during . .
D f th | f the coll |
T25.08.040 the night-time settlement 3 SETT Auto-collateralisation escr.lptlon of the 3 — Lack of Cash Manager se ecFlyn of the collatera Introduction SETT.ACO.LCM.2.1
. functions of the module securities
window
Optimisation objectives during
T2S.08.050 the daytime settlement 3 SETT Daytime Recycling and Optimisation Description of the module - Partial Settlement Attempt - -
window
Optimisation objectives during . . o
T25.08050 the daytime settlement 3 SETT Daytime Recycling and Optimisation Description of the 1 - Daytime Settlement Optimisation - - SETT.R&0.DSO.1.1
. functions of the module Manager
window
Optimisation objectives during Descriotion of the
T25.08.050 the daytime settlement 3 SETT Daytime Recycling and Optimisation R P 3 — Optimisation Algorithms Functions Framework - SETT.R&O0.0AF.1.1
. functions of the module
window
Optimisation objectives during Descriotion of the
T25.08.050 the daytime settlement 3 SETT Daytime Recycling and Optimisation R P 3 — Optimisation Algorithms Functions Framework - SETT.R&O0.0AF.1.1
. functions of the module
window
Optimisation objectives during .
: . " I Description of the . . .
T25.08.050 the daytime settlement 3 SETT Daytime Recycling and Optimisation R 5 — Partial Settlement Preparation Preparation - SETT. R&0.PSP.1.1
window functions of the module
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Optimisation objectives during

Description of the

T2S.08.050 the daytime settlement SETT Daytime Recycling and Optimisation R 6 - Recycling Settled collection SETT.R&O.REC.1.1
. functions of the module
window
Optimisation objectives during .
X . . o Description of the . -
T25.08.050 the daytime settlement SETT Daytime Recycling and Optimisation R 6 - Recycling Increase limits Event SETT.R&O0.REC.2.1
. functions of the module
window
Optimisation objectives during -
X . . A Description of the .
T25.08.050 the daytime settlement SETT Daytime Recycling and Optimisation R 7 — Partial Settlement Attempt - SETT.R&0.PSA.1.1
. functions of the module
window
Optimisation objectives during
T2S.08.050 the daytime settlement SETT Auto-collateralisation Description of the module - - -
window
Recycling objectives: favouring Description of the
T25.08.060 the settlement of oldest SETT Daytime Recycling and Optimisation R P 3 — Optimisation Algorithms Functions Priority management SETT.R&O0.0AF.2.1
. functions of the module
transactions
Recycling objectives: favouring Descrintion of the
T25.08.060 the settlement of oldest SETT Night-time Settlement R P 3 — Optimisation Algorithms functions Priority management SETT.NTS.OAF.2.1
. functions of the module
transactions
Recycling objectives: limiting Description of the
T25.08.070 the length of time during which SETT Daytime Recycling and Optimisation R P 3 — Optimisation Algorithms Functions Priority management SETT.R&O0.0AF.2.1
. . functions of the module
a transaction remains unsettled
Recycling objectives: limiting Description of the
T25.08.070 the length of time during which SETT Night-time Settlement R P 3 — Optimisation Algorithms functions Priority management SETT.NTS.OAF.2.1
. . functions of the module
a transaction remains unsettled
Optimisation procedures during - . -
T25.08.080 the night-time and daytime SETT Standardisation and Preparation to Descr.lptlon of the 4 — Daytime Collection Generator Introduction SETT.SPS.DCG.1.1
. Settlement functions of the module
settlement windows
Optimisation procedures during
T25.08.080 the night-time and daytime SETT Daytime Recycling and Optimisation Description of the module - - -
settlement windows
Optimisation procedures during
T25.08.080 the night-time and daytime SETT Night-time Settlement Description of the module - - -
settlement windows
Optimisation procedures during .
. X N . . Description of the . . .
T25.08.080 the night-time and daytime SETT Night-time Settlement R 1 - Night-time settlement manager Introduction SETT.NTS.NTM.1.1
N functions of the module
settlement windows
. A - N Dedicated features per
Role of technical h Al h
125.08.090 ole o teF nical netting in the SETT Optimisation Algorithms common family of optimisation : : :
optimisation procedures features N
algorithms
125.08.090 Rolg of tef:hnlcal netting in the SETT Daytlme Validation, Provisioning and Descrlptlon of the 2—Co.mmon Limit and Provision Provisioning net flows preparation SETT.VPB.CLP.4.1
optimisation procedures Booking functions of the module Checking
Optimisation Algorithms common Dedicated features per
T25.08.100 Use of technical netting SETT P 8 family of optimisation - - -
features N
algorithms
125.08.110 Use of ltechnical nett.ing on the SETT Optimisation Algorithms common Z?wfillcya;i:i?nt:i::tsisner } ; :
securities and cash sides features N
algorithms
Optimisation procedures with .
X X . . . Description of the L . .
T2S.08.120 technical netting during the SETT Night-time Settlement R 3 — Optimisation Algorithms functions Framework SETT.NTS.OAF.1.1
. . . functions of the module
night-time settlement window
Optimisation procedures with .
X . . . . Description of the N ) .
T2S.08.120 technical netting during the SETT Night-time Settlement 3 — Optimisation Algorithms functions Framework SETT.NTS.OAF.1.1

night-time settlement window

functions of the module
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Optimisation procedures with

Description of the

T2S.08.120 technical netting during the 3 SETT Night-time Settlement R 3 — Optimisation Algorithms functions Framework - SETT.NTS.OAF.1.1
. . ) functions of the module
night-time settlement window
T25.08.130 Crlterl.a to be used f?r the de- 3 SETT Night-time Settlement Descr.lptlon of the 3 — Optimisation Algorithms functions Priority management - SETT.NTS.OAF.2.1
selection of transactions functions of the module
SmeISS!OH of pend{ng. . . - Intraday Credit Provider request
transactions for optimisation Daytime Validation, Provisioning and Description of the 2 — Common Limit and Provision Lack and insufficient headroom for lacks or for insufficient
T25.08.140 with technical netting during 3 SETT v . ’ s R P . management or partial settlement SETT.VPB.CLP.7.2
. Booking functions of the module Checking external guarantee headroom on
the daytime settlement management N
. credit memorandum balance
window
Optimisation procedures with - .
T25.08.150 technical netting during the 3 SETT Daytime Recycling and Optimisation Descr.lptlon of the 2 - Daytime Series Manager DaYtlme Unsettlement Event - SETT.R&0.SMR.3.1
N . functions of the module Series
daytime settlement window
Optimisation procedures in the
daytime settlement window . " L Description of the " .
T25.08.160 e . 3 SETT Daytime Recycling and Optimisation R 6 - Recycling Settled collection - SETT.R&O.REC.1.1
when additional securities are functions of the module
available
Optimisation procedures in the
daytime settlement window . " L Description of the " .
T25.08.170 e . 3 SETT Daytime Recycling and Optimisation R 6 - Recycling Settled collection - SETT.R&O.REC.1.1
when additional cash is functions of the module
available
Optimisation procedures in the
daytime settlement window . " A Description of the " i
T25.08.170 s . 3 SETT Daytime Recycling and Optimisation R 6 - Recycling Increase limits Event - SETT.R&O.REC.2.1
when additional cash is functions of the module
available
Optimisation procedures in the
dayti ttl t wind. D ipti f th Davtil u ttl t E t
T25.08.180 aytime settiemen v.vm 0‘,” 3 SETT Daytime Recycling and Optimisation es”_'p ‘on ot the 2 — Daytime Series Manager aY 'me Unsettiement tven - SETT.R&0.SMR.3.1
when a new transaction fails to functions of the module Series
be settled
Criteria for selecting
T2S.08.190 trans.actlons n ,th? da.ytlme 3 SETT Daytime Recycling and Optimisation Description of the module - Partial Settlement Attempt - -
continuous optimisation
process
Criteria for selecting
transactions in the daytime . " PR Description of the L . . L
T25.08.190 . N 3 SETT Daytime Recycling and Optimisation R 3 — Optimisation Algorithms Functions Priority management - SETT.R&O0.0AF.2.1
continuous optimisation functions of the module
process
Criteria for selecting
T2S5.08.190 trans.actlons n ,th? dgytlme 3 SETT Daytime Recycling and Optimisation Descr:pt:on of the 7 — Partial Settlement Attempt - - SETT.R&O0.PSA.1.1
continuous optimisation functions of the module
process
T25.08.210 Availability of partial 3 SETT Daytlme Validation, Provisioning and Description of the module - Management of earmarking - -
settlement procedures Booking
Lack and insufficient headroom
Availability of ial Daytime Validati Provisionil D ipti f th 2- Limi Provisi
125.08.210 vailability of partia 3 SETT aytl_me alidation, Provisioning and escr.lptlon of the Co.mmon imit and Provision management or partial settlement  Introduction SETT.VPB.CLP.7.1
settlement procedures Booking functions of the module Checking
management
Lack and insufficient headroom Intraday Credit Provider request
125.08.210 Availability of partial 3 SETT Daytime Validation, Provisioning and Description of the 2- Co.mmon Limit and Provision management or partial settlement for lacks or for insufficient SETT.VPB.CLP.7.2
settlement procedures Booking functions of the module Checking external guarantee headroom on
management .
credit memorandum balance
R . . — R . Securities positions and cash
125.08.210 Availability of partial 3 SETT Daytime Validation, Provisioning and Description of the 4-Booking balances update and postings } SETT.VPB.BKG.2.1

settlement procedures

Booking

functions of the module

creation

All rights reserved.

Page 29



| o |

-

T2S General Functional Specifications
Cross Reference T2S GFS V4.0 — URD V5.0

TARGET = -SECURITIES
GFS Domain/ . . . . . Specification
UR UR Text PART Chapter Module/Sub-Chapter Section Function/Sub-Section 1 Sub-Section 2 Sub-Section 3 Reference
o . . - R i Securities positions and cash
Availability of partial Daytime Validation, P d D t f th
125.08.210 vallabiity of partia 3 SETT aytime Vallcation, Provisioning an escription ot the 4-Booking balances update and postings - SETT.VPB.BKG.2.1
settlement procedures Booking functions of the module R
creation
T25.08.210 Availability of partial 3 SETT Daytime Recycling and Optimisation Descr.lptlon of the 2 — Daytime Series Manager Parameters of the series - SETT.R&0.SMR.2.1
settlement procedures functions of the module
Availability of partial . . L Description of the . . . .
T25.08.210 3 SETT Daytime Recycling and Optimisation R 2 — Daytime Series Manager Partial settlement window - SETT.R&0.SMR.4.1
settlement procedures functions of the module
Availability of partial . . A Description of the - ) .
T25.08.210 3 SETT Daytime Recycling and Optimisation R 3 — Optimisation Algorithms Functions Framework - SETT.R&O0.0AF.1.1
settlement procedures functions of the module
Availability of partial . " A Description of the . . .
T25.08.210 3 SETT Daytime Recycling and Optimisation R 5 — Partial Settlement Preparation Preparation - SETT. R&0.PSP.1.1
settlement procedures functions of the module
Timing f rtial settl t
T2S.08.220 'ming for partial settiemen 2 INTRO Objective and scope of T2S Schedule and calendar - Sequencing - -
procedures
T25.08.220 Timing for partial settlement 3 SETT Daytime Recycling and Optimisation Descr.lptlon of the 3 — Optimisation Algorithms Functions Framework - SETT.R&O0.0AF.1.1
procedures functions of the module
Timing for partial settlement . " T Description of the . . .
T25.08.220 3 SETT Daytime Recycling and Optimisation R 5 — Partial Settlement Preparation Preparation - SETT. R&0.PSP.1.1
procedures functions of the module
Timing for partial settlement . . Description of the . . .
T25.08.220 3 SETT Night-time Settlement R 1 - Night-time settlement manager Sequence processing Sequence X SETT.NTS.NTM.2.7
procedures functions of the module
125.08.220 Timing for partial settlement 3 SETT Night-time Settlement Description of the 3 Optimisation Algorithms functions  Framework - SETT.NTS.OAF.1.1
procedures functions of the module
125.08.230 Main features of partial 3 SETT Standardisation and Preparation to Descrlptlon of the 3 - Settlement Transaction Manager Settlemgnt Transaction partial settlement SETT.SPS.STM.4.2
settlement Settlement functions of the module Completion
Main feat f partial Description of th
T25.08.230 ain features ot partia 3 SETT Daytime Recycling and Optimisation es”_'p ‘on ot the 5 — Partial Settlement Preparation Preparation - SETT. R&0.PSP.1.1
settlement functions of the module
Main features of partial . . R Description of the . . Determination and application of
T2S.08.230 settlement 3 SETT Daytime Recycling and Optimisation functions of the module 5 — Partial Settlement Preparation the thresholds SETT. R&0.PSP.2.1
Main features of partial . — L
T25.08.240 settlement: keeping track of 3 SETT [B):ZE::E Validation, Provisioning and Description of the module - Management of earmarking - -
the initial transaction g
Triggering partial settlement: Description of the
T2S.08.250 agreement and threshold 3 SETT Daytime Recycling and Optimisation R P 5 — Partial Settlement Preparation Preparation - SETT. R&0.PSP.1.1
- functions of the module
conditions
Triggering partial settlement: Description of the Determination and application of
T2S.08.250 agreement and threshold 3 SETT Daytime Recycling and Optimisation R P 5 — Partial Settlement Preparation PP - SETT. R&0.PSP.2.1
. functions of the module the thresholds
conditions
Agreement on partial . A .
T25.08.270 settlement at an instruction 3 LCMM Instruction Validation Descr:pt:on of the 2~ LCMM Instruction Validation Condition Modification Validation Dea.CtIVatIOn.Of ?artlal Settlement LCMM.IVA.SMIV.4.14
level functions of the module Indicator Validation
Agreement on partial Standardisation and Preparation to Description of the Settlement Transaction
T2S.08.270 settlement at an instruction 3 SETT P R P 3 —Settlement Transaction Manager . Partial settlement SETT.SPS.STM.4.2
level Settlement functions of the module Completion
T2s08200 ~ Conditionsinterms of 3 SDMG Rules and Parameters Data Other rules and 39— Partial Settlement Threshold - - SDMG.RPS.ENT.39.1
thresholds Management parameters
Conditions in terms of . . A Description of the . . Determination and application of
25.08.2! E D: - N ETT. .PSP.2.1
T25.08.290 thresholds 3 SETT aytime Recycling and Optimisation functions of the module 5 — Partial Settlement Preparation the thresholds SETT. R&O.PSP.
Descrinti -
725.08.300 Main features of thresholds 3 LCMM Instruction Validation escription of the 2—LCMM Instruction Validation Validation Checks Settlement Process Indicator LCMM.IVA.SMIV.4.10
functions of the module Validation
Descrinti D — —
T2S.08.300 Main features of thresholds 3 SETT Daytime Recycling and Optimisation eSCrllptIOn of the 5 — Partial Settlement Preparation etermination and application of - SETT. R&0.PSP.2.1
functions of the module the thresholds
125.08.310 Applicability of thresholds in 3 SETT Standardisation and Preparation to Description of the 3 Settlement Transaction Manager Settlement Transaction partial settlement SETT.SPS.STM.4.2

quantity

Settlement

functions of the module

Completion
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2508310  APplicablity of thresholds in 3 SETT Daytime Recycling and Optimisation Description of the 5— Partial Settlement Preparation Determination and application of _ SETT. R&O.PSP.2.1
quantity functions of the module the thresholds
125.08.315 Applicability of thresholds in 3 SETT Standardisation and Preparation to Descrtlptlon of the 3 Settlement Transaction Manager Settlemgnt Transaction partial settlement SETT.SPS.STM.4.2
cash value Settlement functions of the module Completion
Applicability of thresholds i Description of th Determinati d application of
T25.08.315 pplicaiity of thresholds In 3 SETT Daytime Recycling and Optimisation esc’.'p ‘on ot the 5 — Partial Settlement Preparation etermination and application o - SETT. R&0.PSP.2.1
cash value functions of the module the thresholds
T25.08.380 Pa'?'a! set_tlement n 3 SETT Daytime Recycling and Optimisation Descr.lptlon of the 5 — Partial Settlement Preparation Preparation - SETT. R&0.PSP.1.1
optimisation procedures functions of the module
T25.08.380 Pa'?'a! set_tlement n 3 SETT Daytime Recycling and Optimisation Descr.lptlon of the 5 — Partial Settlement Preparation Determination and application of - SETT. R&0.PSP.2.1
optimisation procedures functions of the module the thresholds
Limitation of partial .
. o . " A Description of the - N .
T25.08.390 settlements in optimisation 3 SETT Daytime Recycling and Optimisation R 3 — Optimisation Algorithms Functions Framework - SETT.R&O0.0AF.1.1
functions of the module
procedures
Limitation of partial Description of the Determination and application of
T25.08.390 settlements in optimisation 3 SETT Daytime Recycling and Optimisation R P 5 — Partial Settlement Preparation PP - SETT. R&O.PSP.2.1
functions of the module the thresholds
procedures
Limitation of partial i
. R . . Description of the - ) .
T25.08.390 settlements in optimisation 3 SETT Night-time Settlement R 3 — Optimisation Algorithms functions Framework - SETT.NTS.OAF.1.1
functions of the module
procedures
Application of partial Standardisation and Preparation to Description of the Settlement Transaction
T25.08.400 settlement to transactions 3 SETT P R P 3 — Settlement Transaction Manager N Partial settlement SETT.SPS.STM.4.2
R . Settlement functions of the module Completion
linked by T2S parties
Application of partial .
. . . Description of the L . .
T25.08.400 settlement to transactions 3 SETT Night-time Settlement R 3 — Optimisation Algorithms functions Framework - SETT.NTS.OAF.1.1
R N functions of the module
linked by T2S parties
T25.08.440 Non-euro settlements 2 INTRO Multi-currency in T2S - - - - -
T25.08.440 Non-euro settlements 3 SETT Daytime Recycling and Optimisation Multi-currency aspects - - - -
T25.08.440 Non-euro settlements 3 SETT Night-time Settlement Multi-currency aspects - - - -
Settlement procedures
T2S.08.450 appllcaple to t.ransactlons 3 SETT Daytime Recycling and Optimisation Multi-currency aspects - - - -
denominated in non-euro
currencies
Settlement procedures
T25.08.450 appllcaple to t.ransactlons 3 SETT Night-time Settlement Multi-currency aspects - - - -
denominated in non-euro
currencies
Sets of linked transactions
T25.08.460 whose cash leg is denominated 3 SETT Daytime Recycling and Optimisation Multi-currency aspects - - - -
in different currencies
Sets of linked transactions
T2S.08.460 whose cash leg is denominated 3 SETT Night-time Settlement Multi-currency aspects - - - -
in different currencies
Optimisation procedures
applicable to sets of . . o .
T25.08.470 transactions denominated in SETT Daytime Recycling and Optimisation Multi-currency aspects
several currencies
Optimisation procedures
T2S.08.470 appllcab!e to sets Of. . SETT Night-time Settlement Multi-currency aspects - - - -
transactions denominated in
several currencies
125.08.480 Provision of auto- SETT Daytime Validation, Provisioning and Description of the 2 — Common Limit and Provision Lack and insufficient headroom Intraday Credit Provider request SETT.VPB.CLP.7.2

collateralisation functionality

Booking

functions of the module

Checking

management or partial settlement

for lacks or for insufficient
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management external guarantee headroom on
credit memorandum balance
T25.08.480 Provnsmn‘of éuto- . " SETT Auto-collateralisation Description of the module - - - -
collateralisation functionality
Provision of auto-
T25.08.480 rovnsmn‘o a,u ° . . SETT Auto-collateralisation Description of the module - - - -
collateralisation functionality
T25.08.480 Provnsu)n_of a}uto— . . SETT Auto-collateralisation Descr.lptlon of the 1 - Auto-Collateralisation Manager Monitoring auto-collateralisation Introduction SETT.ACO.ACM.2.1
collateralisation functionality functions of the module request
T25.08.480 Provnsu)n_of a}uto— . . SETT Auto-collateralisation Multi-currency aspects - - - -
collateralisation functionality
Central banks’ ability to provide
T25.08.490 intraday credit through auto- 3 SETT Auto-collateralisation Description of the module - - - -
collateralisation
Central banks’ account Description of the ecessary to fill in the lacks and
T25.08.500 structure for auto- 3 SETT Auto-collateralisation R P 1 - Auto-Collateralisation Manager insufficient external guarantee Finalisation: common features SETT.ACO.ACM.5.2
. functions of the module
collateralisation headrooms
Central banks’ account
Description of th Selection of the collateral P tion of the collateral
T25.08.500 structure for auto- 3 SETT Auto-collateralisation escr.lp ‘on ot the 3 - Lack of Cash Manager e ecAnA)n ot the coflatera reparation of the CFJ atera SETT.ACO.LCM.2.2
o functions of the module securities settlement transactions
collateralisation
:;z?e:;/sf;\tllizz;enrg:::k ’ Description of the Principle of the intraday credit Caleulation of the intraday credit
T2S5.08.505 .y P v 3 SETT Auto-collateralisation R P 3 - Lack of Cash Manager p . \ capacity through auto- SETT.ACO.LCM.1.2
credit through auto- functions of the module capacity calculation o
o collateralisation on flow
collateralisation
Payment/settlement bank's Description of the ecessary to fill in the lacks and
T25.08.507 account structure for auto- 3 SETT Auto-collateralisation R P 1 - Auto-Collateralisation Manager insufficient external guarantee Finalisation: common features SETT.ACO.ACM.5.2
— functions of the module
collateralisation headrooms
Additional provision check
iti licabl h Description of th lection of the coll |
1T25.08.560 conditions applicable to the 3 SETT Auto-collateralisation escription of the 3 - Lack of Cash Manager Selection of the collatera Introduction SETT.ACO.LCM.2.1
triggering of auto- functions of the module securities
collateralisation operations
Additional provision check
iti licabl h Description of th lection of the coll |
1T25.08.560 conditions applicable to the 3 SETT Auto-collateralisation escription of the 3 - Lack of Cash Manager Selection of the collatera Introduction SETT.ACO.LCM.2.1
triggering of auto- functions of the module securities
collateralisation operations
Use of intraday credit provided
T2S.08.570 through auto-collaterallsatlon 3 SETT Auto-collateralisation Description of the module - - - -
to settle the underlying
transactions
Use of intraday credit provided
through auto-collateralisation Description of the Sending Auto-collateralisation
T25.08.570 8 . SETT Auto-collateralisation . P 1 - Auto-Collateralisation Manager g - SETT.ACO.ACM.6.1
to settle the underlying functions of the module answer
transactions
zii:-ecnglelgttecr)zIsisegtuig:\lev:ilig o Description of the ecessary tofill in the lacks and
T2S5.08.572 N 3 SETT Auto-collateralisation R P 1 - Auto-Collateralisation Manager insufficient external guarantee Finalisation: common features SETT.ACO.ACM.5.2
central bank in the case of a functions of the module
headrooms
Repo country
Settlement of securities leg of
- L . Descrioti . .
125.08.572 auto collateréllsatlon with 3 SETT Auto-collateralisation escr.lptlon of the 3 - Lack of Cash Manager Select.lt.m of the collateral Preparation of the c_ollateral SETT.ACO.LCM.2.2
central bank in the case of a functions of the module securities settlement transactions
Repo country
Settlement of securities leg of
- L . Descrioti . .
125.08.572 auto-collateralisation with 3 SETT Auto-collateralisation escription of the 3 Lack of Cash Manager Selection of the collateral Preparation of the collateral SETT.ACO.LCM.2.2

central bank in the case of a
Repo country

functions of the module

securities

settlement transactions
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Chapter Reference
zzitolirglelgtteorzIsi:actuitr)l:e\i:ilig o Description of the ecessary tofil in the lacks and
T25.08.574 . SETT Auto-collateralisation R P 1 - Auto-Collateralisation Manager insufficient external guarantee Finalisation: common features SETT.ACO.ACM.5.2
central bank in the case of a functions of the module
headrooms
pledge country
Settlement of securities leg of
125.08.574 auto—collaterfallsatlon with SETT Auto-collateralisation Descr.lptlon of the 3 Lack of Cash Manager Select.lfm of the collateral Preparation of the c_ollateral SETT.ACO.LCM.2.2
central bank in the case of a functions of the module securities settlement transactions
pledge country
Settlement of securities leg of
125.08.574 auto—collaterfallsatlon with SETT Auto-collateralisation Descr.lptlon of the 3 - Lack of Cash Manager SelecFlfm of the collateral Preparation of the c_ollateral SETT.ACO.LCM.2.2
central bank in the case of a functions of the module securities settlement transactions
pledge country
ziitol-ecrgﬁgttecr’;Isi::::;:?;il:g o Description of the ecessary toffil in the lacks and
T2S.08.577 SETT Auto-collateralisation R P 1 - Auto-Collateralisation Manager insufficient external guarantee Finalisation: common features SETT.ACO.ACM.5.2
payment/settlement banks functions of the module
. - headrooms
(client-collateralisation)
Use of collateral on stock and - .
T25.08.600 on flow SETT Auto-collateralisation Description of the module - - - -
125.08.600 Use of collateral on stock and SETT Auto-collateralisation Description of the 3 - Lack of Cash Manager Selection of the collateral Introduction SETT.ACO.LCM.2.1
on flow functions of the module securities
. i L . . Calculation of the Intraday Credit
E ki t the level of D t f th P le of the intrad. dit
T25.08.610 armér. g a L ¢ level o SETT Auto-collateralisation es”,'p ‘on of the 3 — Lack of Cash Manager rmmp © o the Ih raday credi Capacity through auto- SETT.ACO.LCM.1.3
securities positions functions of the module capacity calculation o
collateralisation on stock
Links between securities
accounts and T2S dedicated
T2S.08.630 cash accounts or credit SDMG Securities Account Data Management Description of the entities 1 — Securities Account - - SDMG.SAC. ENT.1.1
memorandum balance for
auto-collateralisation
Links between securities
accounts and T2S dedicated
Rul P D h |
T25.08.630  cash accounts or credit SDMG ules and Parameters Data Other rules and 38— Limit - - SDMG.RPS.ENT.38.1
Management parameters
memorandum balance for
auto-collateralisation
Links between securities
accounts and T2S dedicated Descriotion of the princiole of the intraday credit Calculation of the Intraday Credit
T25.08.630 cash accounts or credit SETT Auto-collateralisation R P 3 — Lack of Cash Manager p . v Capacity through auto- SETT.ACO.LCM.1.3
functions of the module capacity calculation o
memorandum balance for collateralisation on stock
auto-collateralisation
Indication to use collateral on Description of the Principle of the intraday credit Calculation of the intraday credit
T25.08.640 SETT Auto-collateralisation R P 3 — Lack of Cash Manager p . v capacity through auto- SETT.ACO.LCM.1.2
flow functions of the module capacity calculation -
collateralisation on flow
T25.08.650 Earmﬁltklng at the level of SDMG Securities Account Data Management Description of the entities 1 —Securities Account - - SDMG.SAC. ENT.1.1
securities account
125.08.650 Earmérlklng at the level of SETT Standardisation and Preparation to DeSCI’letIOH of the 3 - Settlement Transaction Manager Settlement Transaction creation Earmarking at securities account SETT.SPS.STM.3.2
securities account Settlement functions of the module level
Earmarking at the level of Description of the Principle of the intraday credit Calculation of the intraday credit
T25.08.650 - 8 SETT Auto-collateralisation R P 3 — Lack of Cash Manager p . v capacity through auto- SETT.ACO.LCM.1.2
securities account functions of the module capacity calculation .
collateralisation on flow
. - L . . Calculation of the Intraday Credit
Earmarking at the level of Description of the Principle of the intraday credit
T25.08.650 - 8 SETT Auto-collateralisation R P 3 — Lack of Cash Manager p N v Capacity through auto- SETT.ACO.LCM.1.3
securities account functions of the module capacity calculation -
collateralisation on stock
Receipt/Delivery of securities . — -
T2S.08.651 into/from different position SETT Daytime Validation, Provisioning and Description of the module - Management of earmarking - -

types

Booking
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Chapter Reference
Receipt/Delivery of securities i . . " Calculation of the intraday credit
Description of the Principle of the intraday credit
T25.08.651 into/from different position SETT Auto-collateralisation R P 3 — Lack of Cash Manager p R v capacity through auto- SETT.ACO.LCM.1.2
functions of the module capacity calculation o
types collateralisation on flow
Receipt/Delivery of securities s L . . Calculation of the Intraday Credit
T25.08.651 into/from different position SETT Auto-collateralisation Descr.lptlon of the 3 — Lack of Cash Manager PrlnC|PIe of the ||.'\traday credit Capacity through auto- SETT.ACO.LCM.1.3
functions of the module capacity calculation e
types collateralisation on stock
. . - - . . Calculation of the intraday credit
T25.08.690 Conditions for the selection of SETT Auto-collateralisation Descr.lptlon of the 3 — Lack of Cash Manager PrlnC|PIe of the ||.'\traday credit capacity through auto- SETT.ACO.LCM.1.2
collateral functions of the module capacity calculation .
collateralisation on flow
- . i . . " Calculation of the Intraday Credit
Conditions for the selection of Description of the Principle of the intraday credit
T25.08.690 SETT Auto-collateralisation R P 3 - Lack of Cash Manager p . v Capacity through auto- SETT.ACO.LCM.1.3
collateral functions of the module capacity calculation o
collateralisation on stock
T25.08.690 Conditions for the selection of SETT Auto-collateralisation Descr.lptlon of the 3 - Lack of Cash Manager SEIECFPH of the collateral Introduction SETT.ACO.LCM.2.1
collateral functions of the module securities
Ability for central banks to
T25.08.700 choose between several types SETT Auto-collateralisation Description of the module - - - -
of collateralisation procedures
Ability for central banks to Description of the ecessary to fill in the lacks and
T25.08.700 choose between several types SETT Auto-collateralisation R P 1 - Auto-Collateralisation Manager insufficient external guarantee Finalisation: common features SETT.ACO.ACM.5.2
L functions of the module
of collateralisation procedures headrooms
Implementation of the central - . .
T25.08.710 banks’ choice on auto- SETT Auto-collateralisation Descr.lptlon of the 3 - Lack of Cash Manager SEIECFPH of the collateral Preparation of the c‘ollateral SETT.ACO.LCM.2.2
- functions of the module securities settlement transactions
collateralisation on stock
Implementation of the central . . .
T25.08.720 banks choice on auto- SETT Auto-collateralisation Descrlptlon of the 3 — Lack of Cash Manager SEIECt.Ifm of the collateral Preparation of the cgllateral SETT.ACO.LCM.2.2
. functions of the module securities settlement transactions
collateralisation on flow
Underlying settlement
T25.08.730 instructions eligible for auto- SETT Auto-collateralisation Description of the module - - - -
collateralisation
Underlying settlement . L . "
T2S.08.730 instructions eligible for auto- SETT Auto-collateralisation Descrlptlon of the 3 — Lack of Cash Manager Pr|ncuf)|e of the Ir\traday credit Introduction SETT.ACO.LCM.1.1
- functions of the module capacity calculation
collateralisation
Types of settlement operations i "
Descri n of th | n of th llateral
T2S5.08.740 eligible for auto- SETT Auto-collateralisation esc .|pt|o of the 3 - Lack of Cash Manager se ecpg of the collatera Introduction SETT.ACO.LCM.2.1
- functions of the module securities
collateralisation
Payment/Settlement banks’ use
of auto-collateralisation with
125.08.750 central bank for the settlement SETT Auto-collateralisation Description of the 3 Lack of Cash Manager Selection of the collateral Introduction SETT.ACO.LCM.2.1
of proprietary, clients and functions of the module securities
settlement users’ underlying
transactions
T2S party use of auto-
collateralisation with
payment/settlement banks - .
D
T2S.08.755 (client-collateralisation) for the SETT Auto-collateralisation eSCI’IIptIOn of the 3 — Lack of Cash Manager Select.l?n of the collateral Introduction SETT.ACO.LCM.2.1
. functions of the module securities
settlement of proprietary,
clients and settlement users'
underlying transactions
Modification of the auto-
12508800  Collateralisation limit with SDMG Functions - 4 - Static Data Notify Maintenance : . SDMG.ALLSDN.1.1
central banks during the
settlement process
125.08.800 Modification of the auto- SETT Standardisation and Preparation to Description of the 5 _ Actions on Limits Request from Static Data } SETT.SPS.AOL2.1

collateralisation limit with

Settlement

functions of the module
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central banks during the
settlement process

T25.08.800

Modification of the auto-
collateralisation limit with
central banks during the
settlement process

SETT

Standardisation and Preparation to
Settlement

Description of the
functions of the module

5— Actions on Limits

Request from Static Data

SETT.SPS.AOL.2.1

T25.08.800

Modification of the auto-
collateralisation limit with
central banks during the
settlement process

SETT

Daytime Validation, Provisioning and
Booking

Description of the module

T25.08.800

Modification of the auto-
collateralisation limit with
central banks during the
settlement process

SETT

Auto-collateralisation

Description of the module

T25.08.800

Modification of the auto-
collateralisation limit with
central banks during the
settlement process

SETT

Auto-collateralisation

Description of the
functions of the module

4- Forced Reimbursement Manager

Forced reimbursement: process

SETT.ACO.FRM.2.1

T25.08.810

Modification of the auto-
collateralisation limit with
payment/settlement banks

during the settlement process

w

SDMG

Rules and Parameters Data
Management

Other rules and
parameters

38 — Limit

SDMG.RPS.ENT.38.1

T25.08.810

Modification of the auto-
collateralisation limit with
payment/settlement banks

during the settlement process

SETT

Standardisation and Preparation to
Settlement

Description of the
functions of the module

5— Actions on Limits

Request from Static Data

SETT.SPS.AOL.2.1

T25.08.815

Management of auto-
collateralisation
reimbursement operations

SETT

Daytime Validation, Provisioning and
Booking

Description of the
functions of the module

4 —Booking

Additional processing for auto-
collateralisation operation

SETT.VPB.BKG.6.1

T25.08.815

Management of auto-
collateralisation
reimbursement operations

SETT

Auto-collateralisation

Description of the module

T25.08.820

Payment/Settlement banks’
ability to trigger
reimbursement of auto-
collateralisation operations
with central banks during the
real-time window

INTF

Inbound Processing Module

Description of the
functions of the module

8 — Information Router

INTF.INP.INR.1.1

T25.08.820

Payment/Settlement banks’
ability to trigger
reimbursement of auto-
collateralisation operations
with central banks during the
real-time window

SETT

Daytime Validation, Provisioning and
Booking

Description of the
functions of the module

4 - Booking

Additional processing for auto-
collateralisation operation

SETT.VPB.BKG.6.1

T25.08.827

Payment/Settlement banks’
ability to trigger
reimbursement of intraday

credit provided through auto-
collateralisation to their clients

during the real-time window

SETT

Auto-collateralisation

Description of the module

Intraday Credit Reimbursement

T25.08.850

Automated reimbursement of

pending intraday credit with
central banks at the cut-off
time

SETT

Daytime Validation, Provisioning and
Booking

Description of the module
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Automated reimbursement of
T2S.08.850 pending intraday credit with 3 SETT Auto-collateralisation Description of the module - - - -
central banks at the cut-off
time
Automated reimbursement of
T25.08.850 pending intraday credit with 3 SETT Auto-collateralisation Description of the 5—EOD NCB Intraday Credit Introduction - SETT.ACO.CRM.1.1
central banks at the cut-off functions of the module Reimbursement Manager
time
Automated reimbursement of
125.08.850 pending intraday credit with 3 SETT Auto-collateralisation Descr.lptlon of the 5 - EOD NCB Intraday Credit ?reparatlon O‘f th‘e end-of-day } SETT.ACO.CRM.2.1
central banks at the cut-off functions of the module Reimbursement Manager intraday credit reimbursement
time
Transfer of auto- - . A
T25.08.860 collateralisation that remains 3 SETT Auto-collateralisation Descr.lptlon of the > - EOD NCB Intraday Credit Man.agement of pending intraday - SETT.ACO.CRM.4.1
R . functions of the module Reimbursement Manager credit
pending at the cut-off time
D ic reimb ts of
ynamic reim .urs.emen 50 . - Intraday Credit Provider request
auto-collateralisation and . - R i . - Lack and insufficient headroom R -
o Daytime Validation, Provisioning and Description of the 2 — Common Limit and Provision . for lacks or for insufficient
T25.08.910 automated substitution of 3 SETT N R . management or partial settlement SETT.VPB.CLP.7.2
X Booking functions of the module Checking external guarantee headroom on
collateral with central bank or management .
credit memorandum balance
payment/settlement banks
Dynamic reimbursements of
auto-collateralisation and
T25.08.910 automated substitution of 3 SETT Auto-collateralisation Description of the module - - - -
collateral with central bank or
payment/settlement banks
Dynamic reimbursements of Lack of securities resolution:
auto-collateralisation and Description of the negative answer due to
T25.08.910 automated substitution of 3 SETT Auto-collateralisation R P 1 - Auto-Collateralisation Manager Monitoring lack of securities insufficient cash to settle the SETT.ACO.ACM.3.4
- functions of the module
collateral with central bank or selected reverse collateral
payment/settlement banks settlement transactions
Dynamic reimbursements of
auto-collateralisation and Descriotion of the
T25.08.910 automated substitution of 3 SETT Auto-collateralisation R P 2 — Lack of Securities Manager Collateralised securities check - SETT.ACO.LSM.2.1
X functions of the module
collateral with central bank or
payment/settlement banks
125.09.010 Increases/ decreases in funds 3 SETT Standardisation and Preparation to Descr.lptlon of the 3 - Settlement Transaction Manager Introduction ; SETT.SPS.STM.1.1
shares volumes Settlement functions of the module
isati P i Description of th
T25.09.020 Decimals in funds shares 3 SETT Standardisation and Preparation to escr.lptlon of the 3 —Settlement Transaction Manager Introduction - SETT.SPS.STM.1.1
Settlement functions of the module
ippi h isati P i Description of th
725.09.030 Coupon stripping/reattachment SETT Standardisation and Preparation to escription of the 3 Settlement Transaction Manager Introduction - SETT.SPS.STM.1.1
functionality Settlement functions of the module
T25.09.040 Coupon stripping process 3 SETT Standardisation and Preparation to Descrlptlon of the 3 —Settlement Transaction Manager Introduction - SETT.SPS.STM.1.1
Settlement functions of the module
T25.09.050 Coupon reattachment process 3 SETT Standardisation and Preparation to Descr.'pnon of the 3 - Settlement Transaction Manager Introduction - SETT.SPS.STM.1.1
Settlement functions of the module
125.09.060 Types of specific settlements 3 SETT Standardisation and Preparation to Descrlptlon of the 3 Settlement Transaction Manager Settlemgnt Transaction Introduction SETT.SPS.STM.4.1
expected from T2S Settlement functions of the module Completion
— — - Descrinti
125.09.060 Types of specific settlements 3 SETT Standardisation and Preparation to escr.lptlon of the 3 Settlement Transaction Manager Links ) SETT.SPS.STM.4.3
expected from T2S Settlement functions of the module
> - — - Descrinti
T25.09.070 725 shall accept linked 3 SETT Standardisation and Preparation to escription of the 3 — Settlement Transaction Manager Links - SETT.SPS.STM.4.3
instructions Settlement functions of the module
> - — - Descrinti
T25.09.070 725 shall accept linked 3 SETT Standardisation and Preparation to escription of the 4 - Daytime Collection Generator Collection definition/rules N SETT.SPS.DCG.2.1
instructions Settlement functions of the module
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125.09.080 Linked sgttlernent of several 3 SETT Standardisation and Preparation to Descrtlptlon of the 3 Settlement Transaction Manager Links } SETT.SPS.STM.4.3
transactions is all-or-none Settlement functions of the module
125.09.080 Linked sgttlernent of several 3 SETT Daytlme Validation, Provisioning and Description of the module - : } ;
transactions is all-or-none Booking
125.09.090 T2S automatic linking 9f 3 SETT Standardisation and Preparation to Descrtlptlon of the 3 — Settlement Transaction Manager Links . SETT.SPS.STM.4.3
settlement of transactions Settlement functions of the module
T25.09.090 T25 automatic linking (_)f 3 SETT Auto-collateralisation Descr.lptlon of the 1 - Auto-Collateralisation Manager Sending Auto-collateralisation - SETT.ACO.ACM.6.1
settlement of transactions functions of the module answer
T25.09.100 Linked securities redeliveries 3 SETT Standardisation and Preparation to Descr.lptlon of the 3 —Settlement Transaction Manager Links - SETT.SPS.STM.4.3
Settlement functions of the module
T25.09.100 Linked securities redeliveries 3 SETT Standardisation and Preparation to Descr.lptlon of the 3 — Settlement Transaction Manager Final ChecksReference Id - SETT.SPS.STM.5.1
Settlement functions of the module
725.09.100 Linked securities redeliveries 3 SETT Daytime Recycling and Optimisation Description of the 1 - Daytime Settlement Optimisation - - SETT.R&0.DSO.1.1
functions of the module Manager
T2S5.09.110 Linked securities receipt 3 SETT Standardisation and Preparation to Descrlptlon of the 3 — Settlement Transaction Manager Links - SETT.SPS.STM.4.3
Settlement functions of the module
Standardisati d P tion t D ipti f th
T25.09.110 Linked securities receipt 3 SETT andardisation and Freparation to es”,'p ‘on ot the 3 —Settlement Transaction Manager Final ChecksReference Id - SETT.SPS.STM.5.1
Settlement functions of the module
Standardisati d P tion t D ipti f th
T25.09.110 Linked securities receipt 3 SETT andardisation and Freparation to es”_'p ‘on ot the 4 — Daytime Collection Generator Collection definition/rules - SETT.SPS.DCG.2.1
Settlement functions of the module
T2S.09.110 Linked securities receipt 3 SETT Daytime Recycling and Optimisation Description of the module - Partial Settlement Attempt - -
T25.09.110 Linked securities receipt 3 SETT Daytime Recycling and Optimisation Descr.lptlon of the 1 - Daytime Settlement Optimisation - - SETT.R&0.DSO.1.1
functions of the module Manager
T2S.09.110 Linked securities receipt 3 SETT Night-time Settlement Description of the module - - - -
125.09.120 E|Iglbl|lty of linked transactions 3 SETT Standardisation and Preparation to DeSCT.IPtIOn of the 3 - Settlement Transaction Manager Settlemgnt Transaction partial settlement SETT.SPS.STM.4.2
for partial settlement Settlement functions of the module Completion
725.09.120 Eligibility of linked transactions 5 SETT Night-time Settlement Description of the 3 - Optimisation Algorithms functions ~ Framework - SETT.NTS.OAF.1.1
for partial settlement functions of the module
T25.09.130 Level O.f priority appllgd tothe 3 SETT Standardisation and Preparation to DeSCITIptIOn of the 3 - Settlement Transaction Manager Settlement Transaction creation Priority attribute SETT.SPS.STM.3.6
set of linked transactions Settlement functions of the module
Level of priority applied to the . . o Description of the - N . -
T25.09.130 set of linked transactions 3 SETT Daytime Recycling and Optimisation functions of the module 3 — Optimisation Algorithms Functions Priority management - SETT.R&O.0AF.2.1
Level of priori li h Description of th
T25.09.130 eve 0_ priority app I_ed tothe 3 SETT Night-time Settlement escr.lptlon of the 3 — Optimisation Algorithms functions Priority management - SETT.NTS.OAF.2.1
set of linked transactions functions of the module
125.09.140 Ability for T25 Parties to 3 SETT Standardisation and Preparation to Description of the 3 - Settlement Transaction Manager Introduction - SETT.SPS.STM.1.1
transfer baskets of collateral Settlement functions of the module
Securities and T2S dedicated
h fi isati P i Description of th
725.09.150 cash accounts used for 3 SETT Standardisation and Preparation to escription of the 3 Settlement Transaction Manager Introduction - SETT.SPS.STM.1.1
deliveries of baskets of Settlement functions of the module
collateral
Settlement procedure Standardisation and Preparation to Description of the
T2S5.09.160 applicable to deliveries of 3 SETT P R P 3 - Settlement Transaction Manager Introduction - SETT.SPS.STM.1.1
Settlement functions of the module
baskets of collateral
125.09.170 E|IslbI|IFV of baskeF of collateral 3 SETT Standardisation and Preparation to Descrlptlon of the 3 Settlement Transaction Manager Settlemgnt Transaction partial settlement SETT.SPS.STM.4.2
deliveries for partial settlement Settlement functions of the module Completion
Processing of Description of the
T2S5.09.180 blocking/reservation 3 INTF Inbound Processing Module R P 8 — Information Router - - INTF.INP.INR.1.1
. > functions of the module
instructions
Processing of N . i
T25.09.180 blocking/reservation 3 SETT Standardisation and Preparation to Description of the 3 — Settlement Transaction Manager Settlement Transaction creation Settlement Restriction SETT.SPS.STM.3.3

instructions

Settlement

functions of the module
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Processing of i . -
D ti f th 4-C Limit and P
T25.09.180 blocking/reservation SETT Night-time Settlement esc’.'p ‘on ot the olmmon imitand Frovision Settlement Restrictions processing - SETT.NTS.CLP.1.1
. - functions of the module Checking
instructions
Reference to a - ) .
T25.09.190 reservation/blocking SETT Standardisation and Preparation to Descr.lptlon of the 3 — Settlement Transaction Manager Settlement Transaction creation Settlement Restriction SETT.SPS.STM.3.3
. . Settlement functions of the module
instruction
Reference to a Standardisation and Preparation to Description of the
T25.09.190 reservation/blocking SETT P R P 3 —Settlement Transaction Manager Settlement Transaction creation Matching Object SETT.SPS.STM.3.4
. . Settlement functions of the module
instruction
125.09.190 f:sf::\f:tci;:;)bfocking SETT DaytiFne Validation, Provisioning and Descrtiption of the 2- Co‘mmon Limit and Provision Management of restricted . SETT.VPB.CLP.5.1
. . Booking functions of the module Checking resources
instruction
Deletion of a . — R . Securities positions and cash
T25.09.200 reservation/blocking SETT Daytlrne Validation, Provisioning and Descr.lptlon of the 4 - Booking balances update and postings - SETT.VPB.BKG.2.1
. . Booking functions of the module .
instruction creation
Standardisati d P tion t D ipti f th
125.09.210 Activation of CoSD SETT andardisation and Freparation to escription ot the 2 - CoSD Analyser CoSD rules Analyser - SETT.SPS.COA.2.1
Settlement functions of the module
125.09.210 Activation of CoSD SETT Standardisation and Preparation to Description of the 2-CoSD Analyser CoSD Activation - SETT.SPS.COA.3.1
Settlement functions of the module
T25.09.220 CoSD settlement process INTF Outbound Processing Module Descr.lptlon of the 2 —Create Business Payload A2A - - INTF.OUP-A2A.CBP.1.1
functions of the module
125.09.220 CoSD settlement process SETT Standardisation and Preparation to Description of the 2 CoSD Analyser CoSD Activation - SETT.SPS.COA.3.1
Settlement functions of the module
T2S.09.220 CoSD settlement process SETT Standardisation and Preparation to Descrlptlon of the 3 — Settlement Transaction Manager Settlement Transaction creation Settlement Restriction SETT.SPS.STM.3.3
Settlement functions of the module
125.09.220 CoSD settlement process SETT Daynrne Validation, Provisioning and Descrlptlon of the 2- Co‘mmon Limit and Provision Management of restricted } SETT.VPB.CLP.5.1
Booking functions of the module Checking resources
Description of th
725.09.230 CoSD messages INTF Outbound Processing Module escription of the 2 - Create Business Payload A2A - - INTF.OUP-A2A.CBP.1.1
functions of the module
" . . Description of the . . . "
T2S.09.240 CoSD recycling LCMM Instruction Maintenance R 5 — Instruction Hold/Release Processing of Hold Instructions Hold Instruction to be executed LCMM.IMA.HRM.2.3
functions of the module
T2S.09.250 CoSD cancellation process INTF Outbound Processing Module Descrlptlon of the 2 - Create Business Payload A2A - - INTF.OUP-A2A.CBP.1.1
functions of the module
T2S.09.260 Multilateral instructions SETT Standardisation and Preparation to Descr:pt:on of the 3 - Settlement Transaction Manager Introduction - SETT.SPS.STM.1.1
Settlement functions of the module
| f i
T2S5.09.270 is:f;z:ment of corporate actions INTRO Objective and scope of T2S Schedule and calendar - Sequencing - -
Settlement of corporate actions — .
T2S5.09.270 inT2S INTRO Objective and scope of T2S Schedule and calendar - Sequencing - -
| f i
T2S.09.270 iSnefrtzzment of corporate actions INTRO Objective and scope of T2S Schedule and calendar - Sequencing - -
| f i Description of th
T2S.09.270 ?ett ement of corporate actions SETT Night-time Settlement eSCItIptIOn of the 1 - Night-time settlement manager Sequence processing Sequence 1 SETT.NTS.NTM.2.3
in T2S functions of the module
Settlement of corporate actions . . Description of the . . .
T25.09.270 . SETT Night-time Settlement N 1 - Night-time settlement manager Sequence processing Sequence 2 SETT.NTS.NTM.2.4
in T2S functions of the module
Settlement of corporate actions " . Description of the . . .
T25.09.270 . SETT Night-time Settlement R 1 - Night-time settlement manager Sequence processing Sequence 3 SETT.NTS.NTM.2.5
in T2S functions of the module
Unblocking positions in L . o
D
T25.09.280 connection with the settlement SETT Standardisation and Preparation to escr.lptlon of the 3 —Settlement Transaction Manager Settlement Transaction creation Matching Object SETT.SPS.STM.3.4
. Settlement functions of the module
of corporate actions
Linking of unblocking of A . i
Standardisat d P tion ti D ti f th
T2S5.09.290 positions with the settlement SETT andardisation and Freparation to escription ot the 3 —Settlement Transaction Manager Settlement Transaction creation Settlement Restriction SETT.SPS.STM.3.3

of corporate actions

Settlement

functions of the module
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Linking of unblocking of A . L
Standardisat d P tion ti D ti f th
T25.09.290 positions with the settlement 3 SETT andardisation and Freparation to esc’.'p ‘on ot the 3 —Settlement Transaction Manager Links - SETT.SPS.STM.4.3
. Settlement functions of the module
of corporate actions
Settlement of corporate actions
125.09.300 via cross-}CSD links l—.an InvesFor 3 SETT Standardisation and Preparation to Descrtlptlon of the 1 Realignment Chain Analyser Scenario Intra } SETT.SPS.RCA.3.1
CSD receives securities from its Settlement functions of the module
Technical Issuer CSD
Settlement of corporate actions
via cross-CSD links —an Standardisation and Preparation to Description of the . . N
T2S.09.310 Investor-CSD delivers securities 3 SETT Settlement functions of the module 1 - Realignment Chain Analyser Scenario Intra - SETT.SPS.RCA.3.1
to its Technical Issuer CSD
Settlement of securities Standardisation and Preparation to Description of the
T2S.09.320 issuance in T2S —increasing the 3 SETT P R P 3 — Settlement Transaction Manager Introduction - SETT.SPS.STM.1.1
. N Settlement functions of the module
issued balance of a security
Settlement of securities Standardisation and Preparation to Description of the
T2S5.09.330 redemption in T2S — decreasing 3 SETT P R P 3 — Settlement Transaction Manager Introduction - SETT.SPS.STM.1.1
X X Settlement functions of the module
the issued balance of a security
Account set-up between an - ) A
T25.09.340 Investor CSD and its Technical 3 SETT Standardisation and Preparation to Descr.lptlon of the 1 - Realignment Chain Analyser Scenario Intra - SETT.SPS.RCA.3.1
Settlement functions of the module
Issuer CSD
Settlement of a link between an Standardisation and Preparation to Description of the
T2S.09.350 Investor CSD and a Issuer CSD 3 SETT P R P 1 - Realignment Chain Analyser Analysis of the realignment chains  List of scenarios SETT.SPS.RCA.2.6
inT2S Settlement functions of the module
Settlement of a link between an Standardisation and Preparation to Description of the
T2S.09.350 Investor CSD and a Issuer CSD 3 SETT P R P 1 - Realignment Chain Analyser Analysis of the realignment chains  List of scenarios SETT.SPS.RCA.2.6
. Settlement functions of the module
in T2S
Settlement of a link between an Standardisation and Preparation to Description of the
T2S.09.350 Investor CSD and a Issuer CSD 3 SETT P R P 1 - Realignment Chain Analyser Analysis of the realignment chains  List of scenarios SETT.SPS.RCA.2.6
. Settlement functions of the module
in T2S
Settlement of a link between an
isati P i D ipti f th i 1: Two |
T25.09.350 Investor CSD and a Issuer CSD 3 SETT Standardisation and Preparation to escr.lptlon of the 1 - Realignment Chain Analyser Scenarios Cross Scenario Cross wo nvest.or SETT.SPS.RCA.4.1
inT2s Settlement functions of the module CSDs and one Issuer CSD all in T2S
Settlement of a transfer of
securities from an Investor CSD Standardisation and Preparation to Description of the
T2S.09.360 linked with the Issuer CSD to 3 SETT P R P 1 - Realignment Chain Analyser Analysis of the realignment chains  List of scenarios SETT.SPS.RCA.2.6
X Settlement functions of the module
another Investor CSD linked to
the Issuer CSD in T2S
Settlement of a transfer of
securities from an Investor CSD Standardisation and Preparation to Description of the
T25.09.360 linked with the Issuer CSD to 3 SETT P R P 1 - Realignment Chain Analyser Analysis of the realignment chains  List of scenarios SETT.SPS.RCA.2.6
N Settlement functions of the module
another Investor CSD linked to
the Issuer CSD in T2S
Settlement of a transfer of
securities from an Investor CSD Standardisation and Preparation to Description of the
T25.09.360 linked with the Issuer CSD to 3 SETT P R P 1 - Realignment Chain Analyser Analysis of the realignment chains  List of scenarios SETT.SPS.RCA.2.6
X Settlement functions of the module
another Investor CSD linked to
the Issuer CSD in T2S
Settlement of a transfer of
securities from an Investor CSD
Standardisati d P tion t D ipti f th S io C 1: Two l t
T25.09.360 linked with the Issuer CSD to 3 SETT andardisation and Freparation to e“’."’ ‘on ofthe 1 - Realignment Chain Analyser Scenarios Cross cenario Lross Wo ‘nves .Dr SETT.SPS.RCA.4.1
X Settlement functions of the module CSDs and one Issuer CSD all in T2S
another Investor CSD linked to
the Issuer CSD in T2S
125.09.370 Settlement of relayed links in 3 SETT Standardisation and Preparation to Description of the 1 Realignment Chain Analyser Scenarios Cross Scenario Cross 1: Two Investor SETT.SPS.RCA.4.1

125

Settlement

functions of the module

CSDs and one Issuer CSD all in T2S
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T25.09.380

Settlement of a transfer of
securities from an Investor CSD
linked with a Technical Issuer
CSD to another Investor CSD
linked with the same Technical
Issuer CSD in T2S

Standardisation and Preparation to
Settlement

Description of the
functions of the module

1 - Realignment Chain Analyser

Scenarios Cross

Scenario Cross 3: Common
Technical Issuer CSD in T2S

SETT.SPS.RCA.4.3

T25.09.390

Settlement of a transfer of
securities between two
External Investor CSDs and the
Issuer CSD is in T2S

Standardisation and Preparation to
Settlement

Description of the
functions of the module

1 - Realignment Chain Analyser

Analysis of the realignment chains

List of scenarios

SETT.SPS.RCA.2.6

T25.09.390

Settlement of a transfer of
securities between two
External Investor CSDs and the
Issuer CSD is in T2S

Standardisation and Preparation to
Settlement

Description of the
functions of the module

1 - Realignment Chain Analyser

Scenarios External

Scenario External 1: both Investor

CSDs are external to T2S and the
Issuer CSD is in T2S

SETT.SPS.RCA.5.1

T25.09.400

Settlement of a transfer of
securities between an Investor
CSD that is External to T2S and
an Investor CSD in T2S when
the Issuer CSD is also in T2S

Standardisation and Preparation to
Settlement

Description of the
functions of the module

1 - Realignment Chain Analyser

Analysis of the realignment chains

List of scenarios

SETT.SPS.RCA.2.6

T25.09.400

Settlement of a transfer of
securities between an Investor
CSD that is External to T2S and
an Investor CSD in T2S when
the Issuer CSD is also in T2S

Standardisation and Preparation to
Settlement

Description of the
functions of the module

1 - Realignment Chain Analyser

Scenarios External

Scenario External 2: One Investor
CSD is external to T2S with one

Investor CSD and the Issuer CSD in

T2S

SETT.SPS.RCA.5.2

T25.09.410

Settlement of a transfer of
securities between an Investor
CSD in T2S and an External
Investor CSD when the Issuer
CSD is also External to T2S

Standardisation and Preparation to
Settlement

Description of the
functions of the module

1 - Realignment Chain Analyser

Analysis of the realignment chains

List of scenarios

SETT.SPS.RCA.2.6

T25.09.410

Settlement of a transfer of
securities between an Investor
CSD in T2S and an External
Investor CSD when the Issuer
CSD is also External to T2S

Standardisation and Preparation to
Settlement

Description of the
functions of the module

1 - Realignment Chain Analyser

Scenarios External

Scenario External 3: One Investor
CSD and the Issuer CSD are
external to T2S with one Investor
CSDinT2S

SETT.SPS.RCA.5.3

T25.09.410

Settlement of a transfer of
securities between an Investor
CSD in T2S and an External
Investor CSD when the Issuer
CSD is also External to T2S

Standardisation and Preparation to
Settlement

Description of the
functions of the module

2 — CoSD Analyser

CoSD rules Analyser

SETT.SPS.COA.2.1

T25.09.410

Settlement of a transfer of
securities between an Investor
CSD in T2S and an External
Investor CSD when the Issuer
CSD is also External to T2S

Standardisation and Preparation to
Settlement

Description of the
functions of the module

2 —CoSD Analyser

CoSD Activation

SETT.SPS.COA.3.1

T25.09.410

Settlement of a transfer of
securities between an Investor
CSD in T2S and an External
Investor CSD when the Issuer
CSD is also External to T2S

Standardisation and Preparation to
Settlement

Description of the
functions of the module

3 — Settlement Transaction Manager

Settlement Transaction creation

Settlement Restriction

SETT.SPS.STM.3.3

T25.09.420

Settlement of a transfer of
securities between two
Investor CSDs in T2S and an
Issuer CSD that is External to
T2S

Standardisation and Preparation to
Settlement

Description of the
functions of the module

1 - Realignment Chain Analyser

Analysis of the realignment chains

List of scenarios

SETT.SPS.RCA.2.6
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Settlement of a transfer of
securities between two Standardisation and Preparation to Description of the Scenario External 4: The Issuer
T25.09.420 Investor CSDs in T2S and an 3 SETT P R P 1-Realignment Chain Analyser Scenarios External CSD is external to T2S and both SETT.SPS.RCA.5.4
. Settlement functions of the module K
Issuer CSD that is External to Investor CSDs are in T2S
T2S
Attribute Requirements for Daytime Validation, Provisioning and Description of the Securities positions and cash
T2S5.10.010 L q. . 3 SETT v N ’ s R P 4 - Booking balances update and postings - SETT.VPB.BKG.2.1
Securities Positions Booking functions of the module .
creation
125.10.020 Securities Position Rebuild 3 SETT Daytime Validation, Provisioning and Descrtiption of the 6 — Rebuilding Securities Positions or . . SETT.VPB.RSP.1.1
Booking functions of the module Cash Balances
125.10.022 Secul.'ltles Position Rebuild 3 SETT Daytl_me Validation, Provisioning and Descr.lptlon of the 6 — Rebuilding Securities Positions or R R SETT.VPB.RSP.1.1
Consistency Check Booking functions of the module Cash Balances
725.10.030 Blocked, Reserved, Segregated 5 SDMG Rules and Parameters Data Restriction types - - - SDMG.RPS.DMD.8.1
and Earmarked Positions Management
125.10.030 Blocked, Reserved, .Sfegregated 3 SETT Daytl_me Validation, Provisioning and Descr.lptlon of the 2—Co.mmon Limit and Provision Introduction } SETT.VPB.CLP.1.1
and Earmarked Positions Booking functions of the module Checking
125.10.030 Blocked, Reserved, §?gregated 3 SETT Daynrne Validation, Provisioning and Descrlptlon of the 2- Co‘mmon Limit and Provision Management of restricted } SETT.VPB.CLP.5.1
and Earmarked Positions Booking functions of the module Checking resources
Lack and insufficient headroom Partial execution of settlement
Blocked, R d, S ted Daytime Validation, Provisionil d Description of th 2-C Limit and Provisi
T25.10.030 ocked, Reserve - ?grega € 3 SETT ay 'T“e alidation, Frovisioning an es”_'p ‘on ot the o‘mmon imitand Frovision management or partial settlement  transaction related to liquidity SETT.VPB.CLP.7.3
and Earmarked Positions Booking functions of the module Checking L
management transfer or settlement restriction
Scenario 1 - Positions in a . - R . o -
725.10.040  Separate Securities Collateral 3 SETT Daytime Validation, Provisioning and Description of the 2 - Common Limit and Provision Introduction - SETT.VPB.CLP.1.1
Booking functions of the module Checking
Account
Scenario 2 — Blocking Positions Daytime Validation, Provisioning and Description of the 2 — Common Limit and Provision Management of restricted
12510050 for Collateral in the Same 3 SETT Vi g & P ! s SETT.VPB.CLP.5.1
. Booking functions of the module Checking resources
Securities Account
Rul P D h |
725.10.060 Limit Management 3 SDMG ules and Parameters Data Other rules and 38— Limit - . SDMG.RPS.ENT.38.1
Management parameters
Auto-collateralisation limit
725.10.061 between NCB and 3 SDMG Rules and Parameters Data Other rules and 38 - Limit - - SDMG.RPS.ENT.38.1
Management parameters
payment/settlement bank
Auto-collateralisation limit Lack and insufficient headroom
Daytime Validati Provisionil D ipti f th 2- Limi Provisi
T25.10.061 between NCB and 3 SETT aytl_me alidation, Provisioning and escr.lptlon of the Co.mmon imit and Provision management or partial settlement  Introduction SETT.VPB.CLP.7.1
Booking functions of the module Checking
payment/settlement bank management
Auto-collateralisation limit Description of the Conditional resort to Auto-
T2S.10.061 between NCB and 3 SETT Daytime Recycling and Optimisation R P 3 — Optimisation Algorithms Functions N - SETT.R&O0.0AF.3.1
functions of the module collateralisation
payment/settlement bank
Auto-collateralisation limit . -
125.10.061 between NCB and 3 SETT Night-time Settlement Description of the 3 Optimisation Algorithms functions  _onditional resort to Auto- - SETT.NTS.OAF.4.1
functions of the module Collateralisation
payment/settlement bank
Auto-collateralisation limit
Description of th lection of the coll |
T25.10.061 between NCB and 3 SETT Auto-collateralisation escr.lptlon of the 3 — Lack of Cash Manager se ecFlyn of the collatera Introduction SETT.ACO.LCM.2.1
functions of the module securities
payment/settlement bank
Auto-collateralisation limit
125.10.062 between paymen_t b'ank and SDMG Rules and Parameters Data Other rules and 38 — Limit : ) SDMG.RPS.ENT.38.1
T2S Actor for which it act as a Management parameters
liquidity provider
Auto-collateralisation limit
125.10.062 between payment bank and 3 SETT Auto-collateralisation Description of the 3 Lack of Cash Manager Selection of the collateral Introduction SETT.ACO.LCM.2.1
T2S Actor for which it act as a functions of the module securities
liquidity provider
T2S5.10.063 External guarantee limit 3 SDMG Rules and Parameters Data Other rules and 38 — Limit - - SDMG.RPS.ENT.38.1
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Management parameters
Lack and insufficient headroom
Daytime Validati Provisionil d D ipti f th 2-C Limit and Provisi
T25.10.063 External guarantee limit 3 SETT ay I.me alidation, Frovisioning an esc’.'p ‘on ot the olmmon imitand Frovision management or partial settlement  Introduction SETT.VPB.CLP.7.1
Booking functions of the module Checking
management
T25.10.063 External guarantee limit 3 SETT Daytime Recycling and Optimisation Descr.lptlon of the 3 — Optimisation Algorithms Functions Condltlon.al r.esort to Auto- - SETT.R&O0.0AF.3.1
functions of the module collateralisation
T25.10.063 External guarantee limit 3 SETT Night-time Settlement Descr.lptlon of the 3 — Optimisation Algorithms functions Condltlon.al rgsort to Auto- - SETT.NTS.OAF.4.1
functions of the module Collateralisation
725.10.064 Unsecured guarantee limit 3 SDMG Rules and Parameters Data Other rules and 38— Limit - - SDMG.RPS.ENT.38.1
Management parameters
Lack and insufficient headroom
Daytime Validati Provisionil d D ipti f th 2-C Limit and Provisi
T25.10.064 Unsecured guarantee limit 3 SETT ay 'T“e alidation, Frovisioning an es”_'p ‘on ot the o‘mmon imitand Frovision management or partial settlement  Introduction SETT.VPB.CLP.7.1
Booking functions of the module Checking
management
T25.10.064 Unsecured guarantee limit 3 SETT Daytime Recycling and Optimisation Descr.lptlon of the 3 — Optimisation Algorithms Functions Condltloval r.esort to Auto- - SETT.R&0.0AF.3.1
functions of the module collateralisation
T2S.10.064 Unsecured guarantee limit 3 SETT Night-time Settlement Descrlptlon of the 3 — Optimisation Algorithms functions Condltlon‘aI r‘esort to Auto- - SETT.NTS.OAF.4.1
functions of the module Collateralisation
Lack and insufficient headroom
Daytime Validati Provisionil d D ipti f th 2-C Limit and Provisi
T25.10.086 Attribute requirement for limits 3 SETT ay 'T“e alidation, Frovisioning an es”_'p ‘on ot the o‘mmon imitand Frovision management or partial settlement  Introduction SETT.VPB.CLP.7.1
Booking functions of the module Checking
management
125.10.087 Resetting limit utilisation at 3 SETT Daytl_me Validation, Provisioning and Descr.lptlon of the 4-Booking Journaling of Limit Utilisations } SETT.VPB.BKG.3.1
end-of-day Booking functions of the module
725.10.090 Limit Utilisation 3 SETT Daytime Validation, Provisioning and Description of the 4-Booking Journaling of Limit Utilisations - SETT.VPB.BKG.3.1
Booking functions of the module
72510100  Journaling of Limit Utilisation 3 SETT Daytime Validation, Provisioning and Description of the 4-Booking Journaling of Limit Utilisations - SETT.VPB.BKG.3.1
Booking functions of the module
. — R . Securities positions and cash
T25.10.110 Cash Account Balances 3 SETT Daytlme Validation, Provisioning and Descrlptlon of the 4 —Booking balances update and postings - SETT.VPB.BKG.2.1
Booking functions of the module .
creation
125.10.120 Rebuilding of T2S Dedicated 3 SETT Daytl_me Validation, Provisioning and Descr.lptlon of the 6 — Rebuilding Securities Positions or ; SETT.VPB.RSP.1.1
Cash Account Balances Booking functions of the module Cash Balances
125.10.130 Blocked and Reserved Cash 3 SETT Daytl_me Validation, Provisioning and Descr.lptlon of the 2- Co.mmon Limit and Provision Management of restricted SETT.VPB.CLP.5.1
Balances Booking functions of the module Checking resources
) - S . o . Lack and insufficient headroom Partial execution of settlement
125.10.130 Blocked and Reserved Cash 3 SETT Daytlme Validation, Provisioning and Descrlptlon of the 2—Co.mmon Limit and Provision management or partial settlement transaction related to liquidity SETT.VPB.CLP.7.3
Balances Booking functions of the module Checking L
management transfer or settlement restriction
T25.11.005  Business Date 3 OPSR Scheduling Static Functional 1- Operating Day Planner : . OPSR.SCH.BDP.1.1
description
125.11.010 Manual Update of Business 3 OPSR Scheduling Statlc.Fu.nctlonaI . . _ -
Date description
M | f Busi ic F ional
725.11.010 anual Update of Business 3 OPSR Scheduling Static Functiona 1 - Operating Day Planner - - OPSR.SCH.BDP.1.1
Date description
Al f Busi icF i |
125.11.020 utomated Update of Business OPSR Scheduling Static Functiona 1 - Operating Day Planner - . OPSR.SCH.BDP.1.1
Date description
125.11.030 Resetting Processes after 3 OPSR Scheduling Static Functional 2 - Daily Scheduler Start Next Scheduled Processes - OPSR.SCH.DSP.1.1
Business Date Update description
Description of th
T2S.11.040 Daily processing schedule 3 INTF Inbound Processing Module e“’."’ ‘on ot the 8 — Information Router - - INTF.INP.INR.1.1
functions of the module
Description of th
T2S.11.040 Daily processing schedule 3 INTF Inbound Processing Module e“’."’ ‘on ot the 8 — Information Router - - INTF.INP.INR.1.1
functions of the module
Descrinti
T2S.11.040 Daily processing schedule 3 INTF Outbound Processing Module escription of the 2 - Create Business Payload A2A - - INTF.OUP-A2A.CBP.1.1

functions of the module
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UR UR Text PART Chapter Module/Sub-Chapter Section Function/Sub-Section 1 Sub-Section 2 Sub-Section 3 Reference
T2S.11.040 Daily processing schedule 3 INTF Outbound Processing Module Descrtlptlon of the 2 — Create Business Payload A2A - INTF.OUP-A2A.CBP.1.1
functions of the module
725.11.040 Daily processing schedule 3 SDMG Rules and Parameters Data Scheduling - - SDMG.RPS.DMD.6.1
Management
Static Functional
T25.11.040 Daily processing schedule 3 OPSR Scheduling d:sclfip:irc:i lona 2 — Daily Scheduler Start Next Scheduled Processes OPSR.SCH.DSP.1.1
725.11.050 System entity management 3 SDMG Rules and Parameters Data Other rules and 40 - System Entity - SDMG.RPS.ENT.40.1
Management parameters
725.11.060 Defining System Entities 3 SDMG Rules and Parameters Data Other rules and 40 - System Entity - SDMG.RPS.ENT.40.1
Management parameters
125.11.070 Entity Attrlbutn.e Requ!rgr.r'\ents 3 SOMG Rules and Parameters Data Other rules and 40— System Entity ; SDMG.RPS.ENT.40.1
for System Entity Definition Management parameters
725.11.080 Segregation of Data 3 SDMG Rules and Parameters Data Other rules and 40 - System Entity - SDMG.RPS.ENT.40.1
Management parameters
Querying and Selecting System QUERY . .
T2S.11.090 Entities 4 TYPES Static Data Queries
Parameter Window for Update QUERY . .
T2S5.11.100 and Display 4 TYPES Static Data Queries - - - -
T25.11.110 List of System Entities for Input 3 SDMG Common Information - - - SDMG.ALL.CIN.1.1
Rules and P ters Dat Other rules and
125.11.110 List of System Entities for Input 3 SDMG ules and Parameters Data er rules an 40 - System Entity B SDMG.RPS.ENT.40.1
Management parameters
725.11.120 Maintaining System Entities 3 SDMG Rules and Parameters Data Other rules and 40 - System Entity - SDMG.RPS.ENT.40.1
Management parameters
725.11.130 Adding a System Entity 3 SDMG Rules and Parameters Data Other rules and 40 - System Entity - SDMG.RPS.ENT.40.1
Management parameters
T25.11.140  Updating a System Entity 3 SDMG Rules and Parameters Data Other rules and 40 - System Entity - SDMG.RPS.ENT.40.1
Management parameters
72511150 Deleting a System Entity 3 SDMG Rules and Parameters Data Other rules and 40— System Entity - SDMG.RPS.ENT.40.1
Management parameters
Rul P D.
125.11.160 Closing day calendar 3 SDMG ules and Parameters Data Scheduling 21 - Closing Day - SDMG.RPS.ENT.21.1
Management
Entity Attribute Requi Rul P D.
125.11.170 ntity Attribute Requirements SDMG ules and Parameters Data Scheduling 21 - Closing Day - SDMG.RPS.ENT.21.1
for the Calendar Management
725.11.180 Calendar Updates 3 SDMG Rules and Parameters Data Scheduling 21— Closing Day - SDMG.RPS.ENT.21.1
Management
72511190  Tolerance Amount 3 SDMG Rules and Parameters Data Other rules and 41 - Tolerance Amount - SDMG.RPS.ENT.41.1
Management parameters
T25.11.200  Attribute domain management 3 SDMG Rules and Parameters Data Attribute domain - - SDMG.RPS.DMD.5.1
Management
2511210  Attribute Domain Model 3 SDMG Rules and Parameters Data Attribute domain - - SDMG.RPS.DMD.5.1
Management
72511220 Attribute Value 3 SDMG Rules and Parameters Data Attribute domain 17 - Attribute Value - SDMG.RPS.ENT.17.1
Management
725.11.230 Reference Value 3 SDMG Rules and Parameters Data Attribute domain 16 — Attribute Reference - SDMG.RPS.ENT.16.1
Management
725.11.240 Attribute Domain Definition 3 SDMG Rules and Parameters Data Attribute domain 15 — Attribute Domain - SDMG.RPS.ENT.15.1
Management
725.11.240 Attribute Domain Definition 3 SDMG Rules and Parameters Data Attribute domain 16 — Attribute Reference - SDMG.RPS.ENT.16.1
Management
Rules and P ters Dat
T2S.11.250 Attribute Reference Definition 3 SDMG ules and Parameters Data Attribute domain 16 — Attribute Reference - SDMG.RPS.ENT.16.1
Management
T2S.11.270 Attribute Domain User 3 SDMG Rules and Parameters Data Attribute domain - - SDMG.RPS.DMD.5.1
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UR UR Text PART Chapter Module/Sub-Chapter Section Function/Sub-Section 1 Sub-Section 2 Sub-Section 3 Reference
Interface Management
Querying and Selecting an QUERY . .
T25.11.280 Attribute Domain 4 TYPES Static Data Queries
725.11.290 Displaying and Maintainingan SDMG Rules and Parameters Data Attribute domain - - . SDMG.RPS.DMD.5.1
Attribute Domain Management
Rul dP ters Dat:
725.11.300 Creating Attribute Domains 3 SDMG ules and Parameters Data Attribute domain - B - SDMG.RPS.DMD.5.1
Management
. y . Rules and Parameters Data " .
T25.11.310 Changing an attribute domain 3 SDMG Attribute domain - - - SDMG.RPS.DMD.5.1
Management
. " . Rules and Parameters Data " .
T25.11.320 Deleting an Attribute Domain 3 SDMG Attribute domain - - - SDMG.RPS.DMD.5.1
Management
T2S.11.330 List of Valid Codes 3 INTF T2S Graphical User Interface General aspects - - - -
T25.11.330 List of Valid Codes 4 QUERY Static Data Queries - - - - -
TYPES
725.11.340 Settlement priority defaults 3 SDMG Rules and Parameters Data Attribute domain - - - SDMG.RPS.DMD.5.1
Management
725.11.340 Settlement priority defaults 3 SDMG Rules and Parameters Data Other rules and 37 - Currency - - SDMG.RPS.ENT.37.1
Management parameters
Standardisati d P tion t Description of th
T25.11.340 Settlement priority defaults 3 SETT andardisation and Freparation to escr.lp ‘on ot the 3 —Settlement Transaction Manager Settlement Transaction creation Priority attribute SETT.SPS.STM.3.6
Settlement functions of the module
Standardisati d P tion t Description of th
T25.11.340 Settlement priority defaults 3 SETT andardisation and Freparation to escr.lp ‘on ot the 3 —Settlement Transaction Manager Settlement Transaction creation Priority attribute SETT.SPS.STM.3.6
Settlement functions of the module
725.11.350 Sequencing rules 3 SDMG Rules and Parameters Data Attribute domain - - - SDMG.RPS.DMD.5.1
Management
725.11.350 Sequencing rules 3 SDMG Rules and Parameters Data Other rules and 37 - Currency - - SDMG.RPS.ENT.37.1
Management parameters
T25.11.355 Roles and privileges for 3 SDMG Rules and Parameters Data Users, roles and privileges - - - SDMG.RPS.DMD. 1.1
authorisation Management
7T25.11.360 Privileges 3 INTF Inbound Processing Module Description of the 4- Check Privilege - - INTF.INP.CHP.1.1
functions of the module
. Rules and Parameters Data -
T25.11.360 Privileges 3 SDMG Users, roles and privileges - - - SDMG.RPS.DMD.1.1
Management
Rul P D:
1T25.11.360 Privileges 3 SDMG ules and Parameters Data Users, roles and privileges 2 — Privilege - . SDMG.RPS.ENT.2.1
Management
725.11.360 Privileges 3 SDMG Rules and Parameters Data Other rules and 37— Currency - - SDMG.RPS.ENT.37.1
Management parameters
T25.11.361 Classification of privileges 3 INTF Inbound Processing Module Description of the 4- Check Privilege - - INTF.INP.CHP.1.1
functions of the module
T25.11.361 Classification of privileges 3 SDMG Rules and Parameters Data Users, roles and privileges 2 — Privilege - - SDMG.RPS.ENT.2.1
Management
Rules and Parameters Data . L
T25.11.362 Grants 3 SDMG Users, roles and privileges 2 — Privilege - - SDMG.RPS.ENT.2.1
Management
Di - — D
T2S.11.370 |§playlng and Maintaining 3 SDMG Rules and Parameters Data Users, roles and privileges - - - SDMG.RPS.DMD.1.1
Privileges Management
Secured static data object and Rules and Parameters Data
T2S.11.375 Grouping static data objects as 3 SDMG Management Users, roles and privileges 4 — Secured Object Description - SDMG.RPS.ENT.4.1
secured group e
Secured static data object and Rules and Parameters Data
T2S.11.375 Grouping static data objects as 3 SDMG Management Users, roles and privileges 5 — Secured Grou