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2. Market implementation efforts parameter —
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Requestor Category: Eurosystem Status: TSWG approved

Reason for change and expected benefits/business motivation:

The editorial changes listed below are related to the Central Liquidity Management UDFS R2023.JUN, Common
Reference Data Management UDFS R2023.JUN, Enhanced Contingency Solution Il UDFS R2023.JUN, Real-Time
Gross Settlement UDFS R2023.JUN, Central Liquidity Management UHB R2023.JUN, Common Reference Data
Management UHB R2023.JUN, Data Warehouse UHB R2023.JUN, Real-Time Gross Settlement UHB R2023.JUN.
Their incorporation into the UDFS R2023.JUN and UHB R2023.JUN is required for clarifying the documentation
underlying the software. Please note that the changes referring to UDFS R2023.JUN and UHB R2023.JUN will
also be reflected, when relevant, into the schema documentation published in MyStandards.
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101 EUROSYSTEM UPDATE [Internal review]: page 459-461 (CLM UHB chapter 5.8.16 Minimum
Reserve Information per Account Holder — List Screen); Error handling for responses to T2S/TIPS
DAIANCE FEOUESTES ...ttt e oo e e e e e e e e e bbbttt e e e e e e e bbb e e e e e e e e e nnbbeeeeaeas 145

102 EUROSYSTEM UPDATE [Internal review]: page 465 (CLM UHB chapter 6.1.3 Revocation of
(SN 1011019 B Lo g =Tox 1 o] g o) 11/ o 1= T TSR PRTPRP 146

103 EUROSYSTEM UPDATE [Internal review]: page 466 (CLM UHB chapter 6.1.4.1 Reorder
payment in queue); Update Of PriVIEgE .........coii i 147

104 EUROSYSTEM UPDATE [Internal review]: page 467 (CLM UHB chapter 6.1.4.2 Modify earliest
debit timestamp); Update Of PIIVIIEOE ..........ccvcveviuererceieieeeee ettt bttt 147

105 EUROSYSTEM UPDATE [Internal review]: page 468 (CLM UHB chapter 6.1.4.3 Modify latest
debit timestamp); Update Of PIIVIIEOE ..........c.cvcveueueececeieeeee ettt s sttt aessen e 147

106 EUROSYSTEM UPDATE [Internal review]: page 479 (CLM UHB chapter 6.1.16 Repeat
sending); Adaption of the CONtEXt O USAGE ......c.ueiiiiiiiie e 147

107 EUROSYSTEM UPDATE [SDD-PBR-088, PBI-223032]: page 484 (CLM UHB chapter 6.2.3
Enter current liquidity transfer order); GUI Calculation and Display of Available Liquidity in CLM............. 148

108 EUROSYSTEM UPDATE [Internal review]: page 484 (CLM UHB chapter 6.2.3 Enter current
liquidity transfer order); Modification of the privilege CLM_QueryAccBal ............ccccoeeiiiiiiiiiiieeiiiieeeeenn 148
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109 EUROSYSTEM UPDATE [Internal review]: page 487 (CLM UHB chapter 6.2.6 Enter overnight
deposit); Modification of the privilege CLM_QUEIryYACCBal ............oeviiiiiiiiieiee e 149

110 EUROSYSTEM UPDATE [SDD-PBR-088, PBI-223032]: page 487-488 (CLM UHB chapter 6.2.6
Enter overnight deposit); GUI Calculation and Display of Available Liquidity in CLM ...........cccccooviiiiieeenen. 149

111 EUROSYSTEM UPDATE [Internal review]: page 487 - 488 (CLM UHB chapter 6.2.6 Enter
overnight deposit); Align usage of upper and lower case for term 'Account Holder" .............ccccccceeiiiinnee. 150

112 EUROSYSTEM UPDATE [SDD-PBR-088, PBI-223032]: page 489 (CLM UHB chapter 6.2.7
Enter marginal lending on request); GUI Calculation and Display of Available Liquidity in CLM ............... 151

113 EUROSYSTEM UPDATE [Internal review]: page 489 (CLM UHB chapter 6.2.7 Enter marginal
lending on request); Modification of the privilege CLM_QUEryACCBal ..........ccoooiiiiiiiiiiiiiie e 151

114 EUROSYSTEM UPDATE [Internal review]: page 489 (CLM UHB chapter 6.2.7 Enter marginal
lending on request); Align usage of upper and lower case for term 'Account Holder' .............ccccoovivvieeenen. 152

115 EUROSYSTEM UPDATE [Internal review]: page 496 (CLM UHB chapter 6.5.2 Display
aggregated MFI liquidity (indirect management)); Align usage of upper and lower case for term
AN el oo 11 ] 1 = (o] (o 1= PSR UPRRPT 152

116 EUROSYSTEM UPDATE [SDD-PBR-068, PBI-220835]: page 501 (CLM UHB chapter 6.5.8
Modify minimum reserve fulfilment); GUI Adjustments to EoD Balance for the current day of the
MaUNEENANCE PEIIOM. ... ittt ettt et et e e bt e be et e e b et eene e nees 153

117 EUROSYSTEM UPDATE [Internal review]: page 506 (CLM UHB chapter 6.6.4 Query BIC);
L EAV1 =T o Tl [T 1= (o] o OSSP 153

118 EUROSYSTEM UPDATE [Internal review]: page 515 (CLM UHB chapter 6.8.3 Available liquidity
on party level); Exclusion CB Accounts for Available Liquidity by Party — List SCreen..........cccocvveeviieeenns 153

119 EUROSYSTEM UPDATE [SDD-PBR-081]: page 520-521(CLM UHB chapter 7.1.1 A2A File or
Message — Upload Screen); Modification of user authorisation U2A upload ............cccooociiieviieeiiniciiinnennn. 154

120 EUROSYSTEM UPDATE [Internal review]: page 523 (CLM UHB chapter 7.1.13 Broadcast —
New Screen); Modification of error codes due to SDD-PBR-085.............cciiiiiiiiiiiiieeeiiiee e 155

121 EUROSYSTEM UPDATE [SDD-PBR-078; PBI221868]: page 549 (CLM UHB chapter 7.1.52
Financial Institution Credit Transfer — New Screen); Adding business rule with error reference U039
FOr ENEET PAYMENT OFUET ...ttt et e e et e s s e e e et e e e e st e e nane e e e s nne s 156

122 EUROSYSTEM UPDATE [PBI224700]: page 563-562 (CLM UHB chapter 7.1.57 Messages —
List Screen) - Removal of error code U093 for repeat SENAING .......cocvvveiiiieiiiiiiiieiiee e 156

123 EUROSYSTEM UPDATE [Internal review]: page 578 (CLM UHB chapter 7.3 List of Privileges);

Modification of the privilege CLM_QUEIYACCBAL..........ccooiiiiiiiiiie e 157
124 EUROSYSTEM UPDATE [Internal review]: page 583 (CLM UHB chapter 7.3 List of Privileges);
e AV (oo L] ot (o] o TS PTT TR 157
125 EUROSYSTEM UPDATE [Internal review]: page 584 (CLM UHB chapter 7.3 List of Privileges);
Updated Privilege CLM_QueryAvailLiqui: Privilege Long Name and SCreen row ..........ccccvevveeeeeeivvveneenn. 158
(012 1Y 1 | PSPPI 159

126 EUROSYSTEM UPDATE [INC000000361807]: page 278, 279, 280 (CRDM UHB chapter 2.3.6.4
ROULING — NEW/EIT SCIEEM) ....eeeieiiiiee ettt ettt et e e et e e s bt e e e nbb e e e snne e e e nanee 159
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DWH UHB ... e 162

127 EUROSYSTEM UPDATE [Internal review]: page 121f. (DWH UHB chapter 4.5 Dynamic Prompts
(new chapter)); Update Dynamic Data REPOIS ..........cueiiriiiieiieireirecreeseeteste ettt ete e sre e sbesbeeve e eneas 162

128 EUROSYSTEM UPDATE [Internal review]: page 165-167 (DWH UHB chapter 5.5. Data
extraction reports (DEX) and chapter 5.5.1 DEX01 - Monitoring data extraction request(s)); Rename
chapter and sub-chapter and change deSCrPLION............ooii e 180

129 EUROSYSTEM UPDATE [Internal review]: page 167-174 (DWH UHB chapter 5.5.2 DEX02 -
Data extraction request — chapter 5.5.6 DXEQ06 — Data extraction reports: Cash transfer orders);
Rename sub-chapter, change description and add additional chapters...........ccccccveeeiiiiiiie e, 185

130 EUROSYSTEM UPDATE [INC000000327484]: page 229 (DWH UHB chapter 5.9.6 PAR06 —
Number of participants per CB); Alignment of the GUI and DWH UHB ............cccciiiiiiiiniiie e 216

131 EUROSYSTEM UPDATE [INC000000349672]: page 229 (DWH UHB chapter 5.9.6 PAR06 —
Number of participants per CB); SCreenshot UPALE ..........cc.uvviiiiieiiiiiiiii e 216

132 EUROSYSTEM UPDATE [Internal review]: page 230 (DWH UHB chapter 5.10.1 STF01 —
Standing facility information); Update of reference to CLM UDFS..........ccciiiiiiiiiiiiiicee e 217

133 EUROSYSTEM UPDATE [Internal review]: page 233-235 (DWH UHB chapter 5.10.1 STFO1 —
Standing facility information); Deletion of last two rows in table 62; update screenshot............cccccoccuveenne 217

134 EUROSYSTEM UPDATE [INC360363]: page 235-241 (DWH UHB chapter 5.11.1 STAO1 —
Statement of account (single account)); Add explanation that for AE transactions delivered via
pain.998 ASTI message, no business identifiers relating to the transaction can be provided — RLM-
PG 2 TP PP PRPRPRTRTRTRPRPPPIN 219

135 EUROSYSTEM UPDATE [INC360363]: page 241-245 (DWH UHB chapter 5.11.2 STA02 —
Statement of account (co-managed accounts)); Add explanation that for AE transactions delivered via
pain.998 ASTI message, no business identifiers relating to the transaction can be provided ................... 220

136 EUROSYSTEM UPDATE [INC360363]: page 245-256 (DWH UHB chapter 5.12.1 TRNO1 - Cash
transfer (order) search and details); Add explanation that for AE transactions delivered via pain.998
ASTI message, no business identifiers relating to the transaction can be provided..............ccccooiiiiinee.n. 222

137 EUROSYSTEM UPDATE [INC358902]: page 253-255 (DWH UHB chapter 5.12.1 TRNO1 — Cash
transfer (order) search and details); Correct cash aCCOUNt tYPES ......evvvieiiiiiiiiiiiee e 223

138 EUROSYSTEM UPDATE [Internal review]: page 260 (DWH UHB chapter 5.12.3 TRNO3 —
Monthly peak day and peak hour in terms of volume and value of cash transfer orders); Clarify context

o] U EST=To [T T O T PP PPPPPPPPPPPPPPRPON 225
139 EUROSYSTEM UPDATE [Internal review]: page 270,271 and 275 (DWH UHB chapter 5.12.5

TRNO5 — Monthly overview of cash transfer orders per party), Screenshot update ............cccoccuvveeieeennns 226
RTGS UHB ...ttt ettt et e ekt e et e e e s b e et e e e bt e et e e e bt eeabe e et e e ene e e teas 234

140 EUROSYSTEM UPDATE [Internal review]: page 37 (RTGS UHB chapter 2.2 UHB Structure);
COITECHION OF LYPOS .ttt e et e e e bt e ek bt e e aab et e e s be e e e e st bt e e enbb e e e s abbeeeeanbneeenns 234

141 EUROSYSTEM UPDATE [Internal review]: page 39 (RTGS UHB chapter 3.2 Technical
Requirements); T2 NRO AAES fOIMAL........cocuuiiiiiiiieiiiii et e et 234

142 EUROSYSTEM UPDATE [Internal review]: page 64 (RTGS UHB chapter 4.4 Field Types and
Properties); DeSCHDE IOCK ICON ........oiiiiiiiiiiieie ettt e e e e et e e e e e e e nnbbeeeeaeas 234
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143 EUROSYSTEM UPDATE [Internal review]: page 75 (RTGS UHB chapter 4.5 Common Buttons
and Icons) — Clarification CSV file delimiter............cooiiiiiiiiie e e 235

144 EUROSYSTEM UPDATE [Internal review]: page 77 (RTGS UHB chapter 4.5 Common Buttons
F=TaTo I [ofo] o 1S) B B 1= ox g o 1= (o ol Qoo o MU UPRRPTP 235

145 EUROSYSTEM UPDATE [Internal review]: page 81 (RTGS UHB chapter 4.6 Validations);
Update bulk actions fOr NRO USE CASE......uuuiiiiieiiiiiiiiiee e e et ee e e e e e ettt ee e e e e e aatebeeeeaeeaaannbbeeeaaeeaaannraeeeaaens 235

146 EUROSYSTEM UPDATE [Internal review]: page 98-99 (RTGS UHB chapter 5.1.1 Cash
Transfers — Query Screen); Add cash aCCOUNT tYPES .......uvviiiiiiiiiiiieiie e e 236

147 EUROSYSTEM UPDATE [SDD-PBR-073; PBI221567]: page 101 (RTGS UHB chapter 5.1.1
Cash Transfers — Query Screen); Reporting of LT Debtor and Creditor BIC...........ccccoceiiiiieeiiieeeeiiieeenns 237

148 EUROSYSTEM UPDATE [Internal review]: page 108-806 (RTGS UHB chapters 5.1.2 Cash
Transfers — List Screen, 5.1.7 Cash Transfers — Manual Reversal Booking T2S — Pop-up, 5.1.8 Cash
Transfers — Manual Reversal Booking TIPS — Pop-up, 5.1.8 Cash Transfers — Manual Reversal
Booking TIPS — Pop-up, chapter 5.1.14 Messages — List Screen, chapter 5.1.22.25 CCT — New
Screen — Buttons, chapter 5.1.22.25 CCT — New Screen — Buttons, chapter 5.1.24.13 Payment Return
— New Screen — Buttons, chapter 5.1.25 A2A File or Message — Upload Screen, chapter 5.2.6 Liquidity
Transfer — New Screen, chapter 5.3.2 Bilateral Limits — List Screen, chapter 5.3.5 Multilateral Limits
— List Screen, chapter 5.3.8 Reservations — Display Screen, chapter 5.4.2 AS Batches — List Screen,
chapter 5.4.6 AS Procedures and Cycles — List Screen, chapter 5.4.17 Liquidity Transfer to Technical
Ac-count Procedure D — New Screen, chapter 5.5.2 Party Reference Data — List Screen, chapter 5.6.3
Task Queue — Details Screen, chapter 5.6.7 Broadcast — New Screen, chapter 7.1.1 A2A File or
Message — Upload Screen, chapter 7.1.10 AS Batches — List Screen, chapter 7.1.14 AS Procedures
and Cycles — List Screen, chapter 7.1.18 Bilateral Limits — List Screen, chapter 7.1.23 Broadcast —
New Screen, chapter 7.1.34 Cash Transfers — List Screen, chapter 7.1.36 Cash Transfers — Manual
Reversal Booking CLM — Pop-up, chapter 7.1.37 Cash Transfers — Manual Reversal Booking T2S —
Pop-up, chapter 7.1.38 Cash Transfers — Manual Reversal Booking TIPS — Pop-up, chapter 7.1.43
Customer Credit Transfer — New Screen, 7.1.51 Financial Institution Credit Transfer — New Screen,
chapter 7.1.56 Liquidity Transfer — New Screen, chapter 7.1.57 Liquidity Transfer to Technical
Account Procedure D — New Screen, chapter 7.1.59 Messages — List Screen, chapter 7.1.61
Messages — Simulate Receipt CLM — Pop-up, chapter 7.1.63 Multilateral Limits — List Screen, chapter
7.1.66 Party Reference Data — List Screen, chapter 7.1.67 Payment Return — New Screen, chapter
7.1.73 Reservations — Display Screen, chapter 7.1.86 Task Queue — Details Screen ); Removal of
L= (o] g @o e (=T U 1 O TP UTP S TOPTPPP 238

149 EUROSYSTEM UPDATE [SDD-PBR-073; PBI221567]: page 111 (RTGS UHB chapter 5.1.2
Cash Transfers — List Screen); Reporting of LT Debtor and Creditor BIC ... 274

150 EUROSYSTEM UPDATE [SDD-PBR-073; PBI221567]: page 129 (RTGS UHB chapter 5.1.3
Cash Transfers — Details Screen); Reporting of LT Debtor and Creditor BIC............cccceeevviiiiiieeeee e, 275

151 EUROSYSTEM UPDATE [Internal review]: page 137-138 (RTGS UHB chapter 5.1.7 Cash
Transfers — Manual Reversal Booking T2S — Pop-up); Correction of typos .........cccccevviieeiiiiieeiniee e, 275

152 EUROSYSTEM UPDATE [Internal review]: page 140-141 (RTGS UHB chapter 5.1.8 Cash
Transfers — Manual Reversal Booking TIPS — Pop-up); Correction of typos.............ccocevviiiniininniinnn, 276

153 EUROSYSTEM UPDATE [Internal review]: page 143-144 (RTGS UHB chapter 5.1.9 Cash
Transfers — Manual Reversal Booking CLM — Pop-up); Correction of typos ..o, 277

154 EUROSYSTEM UPDATE [Internal Review]: page 155-156 (RTGS UHB chapter 5.1.13
Messages — Query Screen); Include dropdOWN VAIUE ............uviiiiieiiiiiiiiiie et e e arreeee e 278

155 EUROSYSTEM UPDATE [Internal review]: page 156 (RTGS UHB chapter 5.1.13 Messages —
Query Screen); Correct pluralisation of WOrd 'StatUS'............ooviiiiiiiiee e e 279
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156 EUROSYSTEM UPDATE [PBI224700]: page 162-165 (RTGS UHB chapter 5.1.14 Messages —
List Screen) - Removal of error code U093 for repeat sending — RLM-21826............ccccccvveveeeeiiiiiirennennn. 280

157 EUROSYSTEM UPDATE [Internal review,]: page 163 (RTGS UHB chapter 5.1.14 Messages -
List Screen); Addition of DUSINESS CASE SLALUS ........euiiiiiiiiiiiiiiie et a e eeaeeee e 280

158 EUROSYSTEM UPDATE [Internal review]: page 163-164 (RTGS UHB chapter 5.1.14 Messages
el S STl = T=T o) B @] 1= Tox 1T o PRSPPI 281

159 EUROSYSTEM UPDATE [Internal review]: page 168 (RTGS UHB chapter 5.1.15 Messages —
Details Screen); Addition to the ‘ESMIG Business Signature — Distinguished Name’ field....................... 282

160 EUROSYSTEM UPDATE [Internal review]: page 176 (RTGS UHB chapter 5.1.18 Business
Cases — List Screen); ClarifiCatioN...........c.uiie it e e et e e e st e e aeeeeeanteeeeens 282

161 EUROSYSTEM UPDATE [SDD-PBR-078; PBI221868]: page 298-299 (RTGS UHB chapter
5.1.22.25 CCT — New Screen — Buttons); Adding business rule with error reference U039 for enter
PAYMENT OFUET ....eeeeiitie ettt ettt e et e ettt e e b et e e ah b et e e et et e e e s b e e e e ah b e e e ek e e e e e nbe e e e asbr e e e annne e e e nnnee 283

162 EUROSYSTEM UPDATE [SDD-PBR-078; PBI221868]: page 367-368 (RTGS UHB chapter
5.1.23.15 FICT — New Screen — Buttons); Adding business rule with error reference U039 for enter
ST L= 100 (o [T PRSPPI 284

163 EUROSYSTEM UPDATE [SDD-PBR-078; PBI221868]: page 418-419 (RTGS UHB chapter
5.1.24.13 Payment Return — New Screen — Buttons); Adding business rule with error reference U039
(o] g=T a1 (=T o T=\Y e =T o1 o o =T TSR 285

164 EUROSYSTEM UPDATE [SDD-PBR-081, PBI-222113]: page 420-422 (RTGS UHB chapter
5.1.25 A2A File or Message — Upload Screen); Modification of user authorisation U2A upload ............... 286

165 EUROSYSTEM UPDATE [Internal review]: page 433 (RTGS UHB chapter 5.2.2 chapter RTGS
Cash Account Liquidity — Display Screen); Clarification on Floor/Ceiling Threshold ............ccccccceeeiinnneee. 288

166 EUROSYSTEM UPDATE [Internal review]: page 436-439 (RTGS UHB chapter 5.2.3 RTGS Sub-
Account Liquidity — Display Screen); Deletion of ‘Account BIC'............cooiiiiiiiiiiiiiie e 288

167 EUROSYSTEM UPDATE [Internal review]: page 441 (RTGS UHB chapter 5.2.4 Liquidity of AS
Guarantee Funds Account — Display Screen); Correction Of tyPOS........ccuuvveiiiiiiiiiiiiieeee e 296

168 EUROSYSTEM UPDATE [SDD_PBR 088, PBI-223032]: page 541-542 (RTGS UHB chapter
5.4.14 AS Batch Liquidity Summary by Settlement Bank — Display Screen); GUI Calculation and
Display of Available LiqUuidity IN CLM .........cooiiiiiiiii ettt 297

169 EUROSYSTEM UPDATE [Internal review]: page 575 (RTGS UHB chapter 5.5.5 Cash Account
Reference Data — Query Screen); Add cash aCCOUNE tYPES ......c.vvviiriiiieiiiiee e 297

170 EUROSYSTEM UPDATE [Internal review]: page 579 (RTGS UHB chapter 5.5.6 Cash Account
Reference Data — List Screen); CorreCtion Of tYPOS ....cccoeiiiiiiiiiiieiiiiieee et 299

171 EUROSYSTEM UPDATE [Internal review]: page 579 (RTGS UHB chapter 5.5.6 Cash Account
Reference Data — List Screen); Include blocking information for T2S and TIPS Accounts..............cccc...... 299

172 EUROSYSTEM UPDATE [Internal review]: page 579 (RTGS UHB chapter 5.5.6 Cash Account
Reference Data — List Screen); Add cash aCCOUNE tYPES ......eeeiiiiiiiiiiiieiiiee e 300

173 EUROSYSTEM UPDATE [Internal review]: page 580 (RTGS UHB chapter 5.5.7 BICs - Query
Screen); Privilege deIBLION. ..........iii ittt e et 300
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174 EUROSYSTEM UPDATE [Internal review]: page 582 (RTGS UHB chapter 5.5.8 BICs - List
SCreen); Privilege AeIBLION. ........coi et e e e e e e e e e e e e e st a e e e e e s e

175 EUROSYSTEM UPDATE [Internal review]: page 584-586 (RTGS UHB chapter 5.6.1 Task
Queue — Query Screen); Update tASK LY PES .....eeiii e iiiiieeiee ettt e e ettt e e e e e st e e e e e e e aneb e e e e e e e s aneeees

176 EUROSYSTEM UPDATE [Internal review]: page 585-586 (RTGS UHB chapter 5.6.1 Task
Queue — Query Screen); Removal Of task tYPeS ...

177 EUROSYSTEM UPDATE [Internal review]: page 603 (RTGS UHB chapter 5.6.5 Broadcasts —
List Screen); Correct pluralisation of WOrd 'StatUS(€S) ........cccuuriiiiee et

178 EUROSYSTEM UPDATE [SDD-PBR-085; PBI222931]: page 603-604 (RTGS UHB chapter 5.6.5
Broadcasts — List Screen); GUI New broadcast additional selection Criteria ...........cccccevrveeeeviieeeeiineeennne

179 EUROSYSTEM UPDATE [SDD-PBR-085; PBI222931]: page 605-606 (RTGS UHB chapter 5.6.6
Broadcasts — Details Screen); GUI New broadcast additional selection criteria............cccccvvveeeieiiciiennenn.

180 EUROSYSTEM UPDATE [Internal review]: page 607 (RTGS UHB chapter 5.6.6 Broadcast -
Details Screen); Additional information 0N broadCast..............uviiiiiiiiiiiiii e

181 EUROSYSTEM UPDATE [SDD-PBR-085; PBI222931]: page 608-609 (RTGS UHB chapter 5.6.7
Broadcast — New Screen); GUI New broadcast additional selection criteria ...........cccccovvveeeivieee e

182 EUROSYSTEM UPDATE [Internal review]: page 610 (RTGS UHB chapter 5.6.7 Broadcast —
New Screen); Additional information 0N BroadCast.............cceeiiiiiiiiiiiii e

183 EUROSYSTEM UPDATE [Internal review]: page 615 (RTGS UHB chapter 5.7.1 Cash Transfer
Order Totals by Party — Query Screen; Correction Of tyPOS ........ocuuereiiiiieiiiiiee et e e seeee e seeeeseeeeeeens

184 EUROSYSTEM UPDATE [Internal review]: page 629 (RTGS UHB chapter 5.7.6 RTGS Liquidity
by Party — Query Screen); Removal of the divider “General” ...

185 EUROSYSTEM UPDATE [SDD_PBR 088, PBI-223032]: page 629-630 (RTGS UHB chapter
5.7.6 RTGS Liquidity by Party — Query Screen); GUI Calculation and Display of Available Liquidity in
CLM311

186 EUROSYSTEM UPDATE [SDD_PBR 088, PBI-223032]: page 630-632 (RTGS UHB chapter
5.7.7 RTGS Liquidity by Party — List Screen); GUI Calculation and Display of Available Liquidity in
CLM312

187 EUROSYSTEM UPDATE [SDD_PBR 088, PBI-223032]: page 633-634 (RTGS UHB chapter
5.7.8 RTGS Liquidity by Account — List Screen); GUI Calculation and Display of Available Liquidity in
CLM314

188 EUROSYSTEM UPDATE [Internal review]: page 634 (RTGS UHB chapter 5.7.8 RTGS Liquidity
by Account — List Screen); Change availability of context menu entry 'Display Cash Account Liquidity'
315

189 EUROSYSTEM UPDATE [Internal review]: page 635 (RTGS UHB chapter 5.7.9 Warehoused
Cash Transfers — Query Screen); CorreCtion Of tYPOS .....cuuieiiiiiiiiiiiee et

190 EUROSYSTEM UPDATE [Internal review]: page 664 (RTGS UHB chapter 6.1.5 Release cash
transfer order of blocked party); CorreCtion Of tYPOS......cc.uvviiiiiiiiiiiiiiie e e e e e e e e e e e

191 EUROSYSTEM UPDATE [Internal review]: page 676-677 (RTGS UHB chapter 6.1.19 Repeat
sending); Adaption of the CONtEXt O USAGE .....cc.veiiiiiiiie e
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192 EUROSYSTEM UPDATE [Internal review]: page 681 (RTGS UHB chapter 6.2.2 Display sub-
account liquidity); Deletion of ‘Account BIC' related to ‘RTGS Sub-Account Liquidity — Display Screen
317

193 EUROSYSTEM UPDATE [SDD_PBR 088, PBI-223032]: page 681-682 (RTGS UHB chapter
6.2.3 Enter current liquidity transfer order); GUI Calculation and Display of Available Liquidity in CLM
317

194 EUROSYSTEM UPDATE [Internal review]: page 684 (RTGS UHB chapter 6.3.3 Query
reservations); Incorrect instructions in USe Case deSCHPLIONS.........cciciiiiiiiee i

195 EUROSYSTEM UPDATE [Internal review]: page 684 (RTGS UHB chapter 6.3.4 Display
reservations); Incorrect instructions in Use case deSCHPLONS..........ccciiiiiiiie it

196 EUROSYSTEM UPDATE [Internal review]: page 687 (RTGS UHB chapter 6.3.7 Set limits to
zero); Incorrect iNStructions iN USE CaSE AESCHIPLIONS .....vvieviirieeiiiie et

197 EUROSYSTEM UPDATE [Internal review]: page 711 (RTGS UHB chapter 6.5.4 Query BIC);
PrIVIIEGE TEIELION ...ttt e s et e e ekt e e e e e et e e e s e e

198 EUROSYSTEM UPDATE [Internal review]: page 712 (RTGS UHB chapter 6.5.5
Activate/deactivate access to exceptional payment entry); Incorrect enumeration of steps ...........c..........

199 EUROSYSTEM UPDATE [SDD_PBR 088, PBI-223032]: page 723 (RTGS UHB chapter 6.7.4
Available liquidity per account holder); GUI Calculation and Display of Available Liquidity in CLM...........

200 EUROSYSTEM UPDATE [SDD-PBR-081, PBI-222113]: page 728 (RTGS UHB chapter 7.1.1
A2A File or Message — Upload Screen); Modification of user authorisation U2A upload ............ccccccoueee..

201 EUROSYSTEM UPDATE [Internal review]: page 747 (RTGS UHB chapter 7.1.23 Broadcast —
New Screen); COrreCtion Of TYPOS. .. ..eiii ittt e e s e s st e e e s e e s nnnee

202 EUROSYSTEM UPDATE [Internal review]: page 747 (RTGS UHB chapter 7.1.23 Broadcast —
New Screen); Modification of error codes due to SDD-PBR-085.............coiieiiiiiiiiiiieee e

203 EUROSYSTEM UPDATE [Internal review]: page 767 (RTGS UHB chapter 7.1.36 Cash
Transfers — Manual Reversal Booking CLM — Pop-up); Correction of typos ...........c.ccocvvviiiniiiinninnnnn

204 EUROSYSTEM UPDATE [Internal review]: page 768 (RTGS UHB chapter 7.1.37 Cash
Transfers — Manual Reversal Booking T2S — Pop-up); Correction of typos .........ccococvniiiiniiinnin

205 EUROSYSTEM UPDATE [Internal review]: page 770 (RTGS UHB chapter 7.1.38 Cash
Transfers — Manual Reversal Booking TIPS — Pop-up); Correction of typosS .........ccceevviiieiiiiieeinieee e,

206 EUROSYSTEM UPDATE [SDD-PBR-078; PBI221868]: page 771 (RTGS UHB chapter 7.1.43
Customer Credit Transfer — New Screen); Adding business rule with error reference U039 for enter
(SN LA T] e 100 o =T PP PRTT ST

207 EUROSYSTEM UPDATE [SDD-PBR-078; PBI221868]: page 774 (RTGS UHB chapter 7.1.51
Financial Institution Credit Transfer — New Screen); Adding business rule with error reference U039
fOr ENEEI PAYMENT OFAET ... ..t e oottt e e e e e et e et e e e e e s aabbbb e e e e e e e s aansbeneeaeaeeanns

208 EUROSYSTEM UPDATE [PBI224700]: page 783-784 (RTGS UHB chapter 7.1.59 Messages —
List Screen) - Removal of error code U093 for repeat SENAING ........ccvvieriiiieiniiieeiiiee e

209 EUROSYSTEM UPDATE [Internal review]: page 786 (RTGS UHB chapter 7.1.61 Messages —
Simulate Receipt CLM — Pop-up); COrrection Of TYPOS ......ccoiieiiiiiiieeiiiite e
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210 EUROSYSTEM UPDATE [SDD-PBR-078; PBI221868]: page 798 (RTGS UHB chapter 7.1.67
Payment Return — New Screen); Adding business rule with error reference U039 for enter payment
o] 0 =T O PSP P PR PPPPPPR 326

211 EUROSYSTEM UPDATE [Internal review]: page 800 (RTGS UHB chapter 7.1.67 Payment
Return — New Screen); CorreCtion Of TYPOS ...coeeeiiiiiiiiiiee ettt e e e e e e et e e e e e e e enneaeeeaaeas 327

212 EUROSYSTEM UPDATE [Internal review]: page 806 (RTGS UHB chapter 7.1.86 Task Queue —
Details Screen); CorreCtioN Of LY POS ... euieiiiie ettt e e e e e e et e e e e e e e e e et e eeeeaeeaanneaeeeaaeas 327

213 EUROSYSTEM UPDATE [Internal review]: page 817 (RTGS UHB chapter 7.3 List of Privileges);
L AV (o [l L] =Y i o] o ISR 327

214 EUROSYSTEM UPDATE [Internal review]: page 818 (RTGS UHB chapter 7.3 List of Privileges);
Modification related to Privilege Long Name and SCrEEN ..........ccuuviiiiiiie i 327

215 EUROSYSTEM UPDATE [Internal review]: page 820 (RTGS UHB chapter 7.3 List of Privileges);
A1 =Yool oo g = Tox o]  H T PO P PP PPRPRPPPPON 328

CLIM UDRFS ..ttt ettt oo oot e e e e e e et e e e e e e et e e et e e e e e e e et e e e e e e e n et e e e e e e e 329

216 EUROSYSTEM UPDATE [Internal review]: page 45-414 (CLM UDFS various chapters);
(@o]4 (<ToriTo] o 1o 1Y/ o Lo = SRR RPSRRPIN 329

217 EUROSYSTEM UPDATE [Internal review]: page 50 (CLM UDFS chapter 3.2.1 Account types);
(@0 )4 (=ToriTo] o Io) 1Y/ o [0 1= SRR RPRPRTPIN 331

218 EUROSYSTEM UPDATE [SDD-PBR-082 follow-up; PBI-221800]: page 56-57 (CLM UDFS
chapter 3.2.3 Functionalities); Co-manager query on co-managee minimum reserve information............ 332

219 EUROSYSTEM UPDATE [Internal review]: page 67 (CLM UDFS chapter 3.4 Types of groups);
COITECHION OF LYPOS .ttt e e et e e et e ek b e e e e e st et e e s b et e e aab bt e e eabr e e e s nbneeesanbneeenas 332

220 EUROSYSTEM UPDATE [Internal review]: page 84 (CLM UDFS chapter 4.4.2.2 Settlement
window for liquidity transfer orders); Change of elapsed time ..........cccooiieiiiiiiii e 333

221 EUROSYSTEM UPDATE [ICN-0005]: page 86 (CLM UDFS chapter 4.4.3 Maintenance window);
New option for opening T2S during the WeeK-eNd............ooiiiiiiiiiiiii e 333

222 EUROSYSTEM UPDATE [Internal review]: page 91 (CLM UDFS chapter 4.5 List of events);
(o] g =Tox 1Te] g e I 1Y/ o0 1 TP PP UPRPPRPP 333

223 EUROSYSTEM UPDATE [Internal review]: page 153 (CLM UDFS chapter 5.7.1.3.2 CLM file
SAtUS); COMTECHON OF TYPOS .. eiieiiiiiei ittt et e et e st e e et e e e st e e e s e e e s nreees 334

224 EUROSYSTEM UPDATE [Internal review]: page 154 (CLM UDFS chapter 5.7.1.3.3 CLM
message Status); COrreCtion Of TYPOS ......viiiiiiieeiiie ettt e st s e 335

225 EUROSYSTEM UPDATE [Internal review]: page 155 (CLM UDFS chapter 5.7.1.3.4 Cash
transfer status); COrrECON Of LYPOS. ... .uuiiiiiei it e et e e e e e sttt e e e e e e s anbbreeeaeaeeanes 336

226 EUROSYSTEM UPDATE [Internal review]: page 158 (CLM UDFS chapter 5.7.1.3.5 Task queue
order sStatus); COrreCON OF TYPOS ......uiiiiiiiiiiiiii ettt e et e e e e e e st b et e e e e e e s annbreeeaaeeeaanseees 337

227 EUROSYSTEM UPDATE [Internal review]: page 172 (CLM UDFS chapter 5.10 Impact of
blocking on the processing of cash transfer orders); Correction of typoS .........ccveeviiiieiiiiee i 338

228 EUROSYSTEM UPDATE [Internal review]: page 234 (CLM UDFS chapter 9.7.1 Description);
COITECHION OF LYPOS .ttt et e ket e e e bt e ek bt e e e e it et e e s abb e e e e st bt e e enbe e e e s abbeeeeanbneeena 338
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229 EUROSYSTEM UPDATE [Internal review]: page 261 (CLM UDFS chapter 9.19 Process interest
for accounts subject to interest calculation); Correction Of tyPOS ........ciiiiiiiiiiiiiiee e 339

230 EUROSYSTEM UPDATE [Internal review]: page 296 (CLM UDFS chapter 9.24.4.2 Messages);
(o] g =Tox 1Te] g o) 1 1Y/ o0 1= PSPPSR 341

CRDIM UDFS ..ottt et e e e e e e et e e e e et e e e e e e e e e e et e e e e e e snnnen e e e e e e e e nnnrnees 342

231 EUROSYSTEM UPDATE [INC000000352764]: page 321 (CRDM UDFS chapter 5.1 Business

U] LS TSRO 342
232 EUROSYSTEM UPDATE [Internal review]: page 321 (CRDM UDFS chapter 4.5.3.9. Report

(000 ] 1110 (U] = L1 To] I NN 1= T PSR PRPPRPP 342
LT @ N ST U 5 o N 344

233 EUROSYSTEM UPDATE [CSLD CR110]: page 99 (ECONS Il UDFS-chapter 3.2.2 Technical
validation at transport and DUSINESS 1EVEI)......couuiiiiiiiiie e 344

234 EUROSYSTEM UPDATE [JIRA issue CSLD-1400]: page 125 (ECONS Il UDFS chapter 4.1
BUSINESS RUIES ANA EFTOr COUES) ....eiiiiiiiieiiiieeeit ettt ettt e e et e e s e e st e e e e 344

RTGS UDFS ..ottt ettt oottt e e oot e e e e e e ettt e e e e e ettt e e e e e e e et e e e e e e enrnneeeeens 345

235 EUROSYSTEM UPDATE [Internal review]: page 53-187 (RTGS UDFS various chapters);
(@o]4 (=ToriTo] o 101/ o Lo 1= SRR RPRRTRIN 345

236 EUROSYSTEM UPDATE [Internal review]: page 70 (RTGS UDFS chapter 3.3 Types of groups);
(@o]4 (=ToriTo] o Io) 1Y/ o [0 1= SRR RPRRRTPIN 346

237 EUROSYSTEM UPDATE [Internal review]: page 83 (RTGS UDFS chapter 4.3 Overview
description of the business day); Correction Of tYPOS ........ccoiuiiiiiiiieeiie e 346

238 EUROSYSTEM UPDATE [ICN-0005]: page 87-88 (RTGS UDFS chapter 4.4.3 Maintenance
window); New option for opening T2S during the Week-eNnd............cccveiiieiiiiiieiiiiee e 347

239 EUROSYSTEM UPDATE [Internal review]: page 94 (RTGS UDFS chapter 4.5 List of events);
Correction of typos SPelliNg COMMECLION ..........ueiiiiiie it e e e et e e e e e e aeeeees 347

240 EUROSYSTEM UPDATE [INC 000000348768]: page 123-124 (RTGS UDFS chapter 5.3.8
Payment order revocation and payment recall); Adjustment of the figure .............cccciiii, 347

241 EUROSYSTEM UPDATE [Internal review]: page 159 (RTGS UDFS chapter 5.4.4.1 AS
settlement procedure C); COrreCtion Of tYPOS ......eviiiiiiieiiiiie e 350

242 EUROSYSTEM UPDATE [Internal review]: page 173 (RTGS UDFS chapter 5.4.4.3 Cross-
ancillary system settlement); COrreCtion Of tYPOS ......ccoiiiiiiiiiiie e 350

243 EUROSYSTEM UPDATE [Internal review]: page 174 (RTGS UDFS chapter 5.4.5 AS settlement
procedure E); COrreCtioN Of TYPOS....ccue it iiiiiieeee ettt ettt ettt e e e e s e bbb e e e e e e e e aanba e e e e e e e e e annbbeeeeaens 351

244 EUROSYSTEM UPDATE [INC 000000363669]: page 189-190 (RTGS UDFS chapter 5.5.2.1
Overview); AAdition Of CLIM ACEOK........oii ittt e et e e e e e e st e e e e e e e e e annbeeeeeaeeeaannnees 351

245 EUROSYSTEM UPDATE [INC 000000363669]: page 190-191 (RTGS UDFS chapter 5.5.2.2
Execution of liquidity transfers); Addition Of CLM ACEOF .........coiiiiiiiiiiiie et 352

246 EUROSYSTEM UPDATE [Internal review]: page 222 (RTGS UDFS chapter 5.6.1.3.2 RTGS file
StALUS); COMTECHON OF TYPOS .. it eiiiiie ittt et ettt e et e st e e e et e e e e st e e nneeeeabneeas 354
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247 EUROSYSTEM UPDATE [Internal review]: page 223 (RTGS UDFS chapter 5.6.1.3.3 RTGS
message status); COrreCtioN Of TYPOS ......uuuiiiiii i e e e s e e e e e e e st e e e e e e e e sarbaraeaeas 354

248 EUROSYSTEM UPDATE [Internal review]: page 235 (RTGS UDFS chapter 5.6.1.3.6 Task
queue order Status); COrreCtion OF LYPOS ......coiurrieiiiiie ettt e e e s e e snreeesannreeenas 355

249 EUROSYSTEM UPDATE [Internal review]: page 248 (RTGS UDFS chapter 5.8 Impact of
blocking on the processing of cash transfer Orders) ..........oocuvveiiiiii e 356

250 EUROSYSTEM UPDATE [Internal review]: page 264 (RTGS UDFS chapter 8.2 Processing of
cash transfer orders - specific functions for CBs in relation to their community); Correction of typos ....... 356

251 EUROSYSTEM UPDATE [Internal review]: page 314 (RTGS UDFS chapter 9.12 Initiate RTGS
reject time or till time broadcast); COrrection Of TYPOS ........oiuiiiiiiiie e 356

252 EUROSYSTEM UPDATE [Internal review]: page 347 (RTGS UDFS chapter 9.14.17.1
Description); COIreCHON O TYPOS .....vviiiiiiii ettt e e e s e 356

253 EUROSYSTEM UPDATE [Internal review]: page 364 (RTGS UDFS chapter 9.17.2 Messages);
COITECHION OF LYPOS .ttt e et s st e e et e e ekt e e aab et e e s be et e e st b e e e eab e e e e s abneeesantneeenas 358

254 EUROSYSTEM UPDATE [Internal review]: page 860 f. (RTGS UDFS chapter 12.5.1.3 The
message in business context) and MyStandards pain.998_ASTransferNotice_pain.998.001.01.............. 359

255 EUROSYSTEM UPDATE [Internal review]: page 870 (RTGS UDFS chapter 12.5.2.3 The
message in business context) and MyStandards pain.998_ASTransferlnitiation_pain.998.001.01 ;
(@0 )4 (=ToriTo] g Io)iES] o 1= 110 o [ SRR RPRRRTPIN 359

256 EUROSYSTEM UPDATE [SDD-PBR-083]: page 935 — 1415 (RTGS UDFS chapter 13.1 Index
of validation rules and error COAES) ........ccuviiriiiieiiiiie it Error! Bookmark not defined.

257 EUROSYSTEM UPDATE [SDD-PBR-083]: page 935 — 1415 (RTGS UDFS chapter 13.1 Index
of validation rules and €rror COAES) ......coiiuiiiiiiie ettt e e e e s b e ea 360

258 EUROSYSTEM UPDATE [Internal review]: page 1232 (RTGS UDFS chapter 13.1 Index of
validation rules and error codes) — Adjustment VROOZ260..........cccooiiiiiiiieieeaiiiiiieee e e 364

Proposed wording for the Change request:
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CLM UHB

1EUROSYSTEM UPDATE [Internal review]: page 29 (CLM UHB chapter 2.2 UHB
Structure); Correction of typos

| Correction

[...]

Chapter 7

The chapter Annex provides users with information on:

| Error messages and error codes in the context of using the GUI screens

| U2A privileges

2 EUROSYSTEM UPDATE [Internal review]: page 31 (CLM UHB chapter 3.2 Technical
Requirements); T2 NRO XAdES format

| Added clarification: T2 NRO XAdES format

[..]

The user will be asked to enter the PIN code for signature purposes whenever an instruction is submitted on a
screen that is subject to NRO (see chapter Validations [> 65], section ‘Digital Signature — NRO’).

In the context of the NRO implementation, T2 sends XAdES-C data to Legal Archiving instead of replicating the
approach used in TARGET2.

3EUROSYSTEM UPDATE [Internal review]: page 46 (CLM UHB chapter 4.2.3.1
Notification Area); Error handling for responses to T2S balance requests

| Error handling for responses to T2S balance requests

[...]
Response Notification Box

The response notification box can appear in the notification area showing functional requests with a table
visualizing the list entries picked for an action.

The response notification box is also used to notify in case the liquidity information query for at least one account
located in TIPS or T2S fails. In this case, the response notification box shows the error code and the error
description returned by TIPS or T2S respectively and the service (TIPS or T2S) sending this response. The
response notifications are included in a box, containing a table of response natifications and a headline at the top.

(-]
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4 EUROSYSTEM UPDATE [Internal review]: page 56 (CLM UHB chapter 4.4 Field Types
and Properties); Describe lock icon

| Describe lock icon

[.]

When performing a query with certain search criteria, the result set the user can see on the subsequent list or
details screen is determined as an overlap of the following two principles: the entered search criteria on the one
hand and the data within his data scope on the other hand.

For queries of reference data, one or more specific values of a result set can be masked due to restrictions in the
data scope. Fields that contain values to be masked are overlaid by a lock icon.

With regard to transaction data, the data scope of a user is derived from the data scope of the related reference
data. For example a cash transfer is within the data scope of the user when the credit account or debit account
included in the cash transfer is within the data scope of the user.

[..]

5EUROSYSTEM UPDATE [Internal review]: page 62 (CLM UHB chapter 4.5 Common
Buttons and Icons) — Clarification CSV file delimiter

| Clarification CSV file delimiter

[...]
Export Button

[...]
The body of the file includes the data of the query accerding-to-CSV-standard RFC4180 — in a CSV file — using

semicolons as field delimiters. For amounts displayed in the GUI, the corresponding currency will be contained in a
separate column in the exported file.

[.]

6 EUROSYSTEM UPDATE [Internal review]: page 65 (CLM UHB chapter 4.5 Common
Buttons and Icons); Describe lock icon

| Describe lock icon

[.]

Figure 70 - Loading Screen Icon

Lock Icon

This icon indicates that the user is not allowed to see a value of one or more specific fields in a result set due to
restrictions in his data scope.

Figure 71 — Lock Icon

18
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7EUROSYSTEM UPDATE [Internal review]: page 68 (CLM UHB chapter 4.6 Validations);
Update bulk actions for NRO use cases

| Correction
[...]
Use case Bulk action possible
[...] [...]
Enter current Mes

reservation [> 491]

[ [

Modify current Yes
reservation [> 492]

L] L]

Repeat sending [> Yes
479]

[...] [...]
Table 14 - Use Cases with NRO Validation

8 EUROSYSTEM UPDATE [Internal review]: page 85-86 (CLM UHB chapter 5.1.1 Cash
Transfers — Query Screen); Add cash account types

| Add cash account types TIPS Transit Account and T2S Dedicated Transit Account

[..]

CASH TRANSFERS — QUERY SCREEN — ACCOUNT SELECTION

Account Type This field offers the possibility to restrict the result list to cash transfers of specific
account types.

This field and the fields ‘Account BIC’ and ‘Account Number’ are mutually
exclusive.

The value selected in this field is independent of the selection made in ‘Credits /
Debits’.

Select one or more of the following values:
| CB ECB Account
| CLM CB Account

| CLM Dedicated Transit Account For T2S

19
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| ECB Mirror Account

I MCA

| RTGS CB Account

| RTGS DCA

| RTGS Sub-Account

| TIPS Account

| TIPS Transit Account

| T2S CB Account

| T2S DCA

| CLM Technical Account for ECONS Il

| Marginal Lending Account?

| Overnight Deposit Account

| TIPS AS Technical Account

| T2S Dedicated Transit Account

Default value: ‘No filter selected’

| CLM Dedicated Transit Account For TIPS

| CLM Dedicated Transit Account For RTGS

Table 20 - Cash Transfers — Query Screen — Account Selection

[..]

9 EUROSYSTEM UPDATE [SDD-PBR-073; PBI221567]: page 88 (CLM UHB chapter 5.1.1
Cash Transfers - Query Screen); Reporting of LT Debtor and Creditor BICs

The possibility to provide debtor and creditor BIC values in liquidity transfer orders is enabled with CSLD CR0050
and therefore the BIC values need to be reported in the RTGS and CLM camt.053 statement of account and the
camt.054 credit/debit notification messages as well as to be queried via camt.005 GetTransaction and reported in
camt.006 ReturnTransaction messages. The query function is also provided in U2A.

[..]

CASH TRANSFERS — QUERY SCREEN - IDENTIFIER

[]

20
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Clearing System Reference

This field offers the possibility to restrict
the result list to cash transfers with a
specific clearing system reference.

For the utilisation of this message item
and for types of messages that include it
see CLM UDFS, chapter ‘List of
Messages’.

Required format: up to 16 characters

Debtor BIC
This field offers the possibility to restrict
the result list to cash transfers of a debtor
as specified in the underlying message or
in the U2A liquidity transfer.
Required format: 8 or 11 characters
Creditor BIC

This field offers the possibility to restrict

the result list to cash transfers of a creditor

as specified in the underlying message or

in the U2A liquidity transfer.

Required format: 8 or 11 characters

Table 21 - Cash Transfers — Query Screen — |dentifier

[..]

10 EUROSYSTEM UPDATE [SDD-PBR-073; PB1221567]: page 95 (CLM UHB chapter 5.1.2
Cash Transfers — List Screen); Reporting of LT Debtor and Creditor BICs

The possibility to provide debtor and creditor BIC values in liquidity transfer orders is enabled with CSLD CR0050
and therefore the BIC values need to be reported in the RTGS and CLM camt.053 statement of account and the
camt.054 credit/debit notification messages as well as to be queried via camt.005 GetTransaction and reported in
camt.006 ReturnTransaction messages. The query function is also provided in U2A.

[.]

CASH TRANSFERS — LIST SCREEN — RESULTS - LIST OF CASH TRANSFERS

[.]

(]

Clearing System Reference

This column shows the CLM booking
reference for the cash transfer.

Debtor BIC

This column shows the debtor as specified

in the underlying message or in the U2A

liquidity transfer.

Required format: 8 or 11 characters
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Creditor BIC
This field shows the creditor as specified

in the underlying message or in the U2A

liquidity transfer.

Required format: 8 or 11 characters

[ [.]

Table 21 - Cash Transfers — Query Screen — Identifier

[.]

11 EUROSYSTEM UPDATE [Internal review]: page 96-575 (CLM UHB chapter 5.1.2 Cash
Transfers — List Screen, chapter 5.1.6 Cash Transfers — Manual Reversal Booking T2S —
Pop-up, chapter 5.1.7 Cash Transfers — Manual Reversal Booking TIPS — Pop-up, chapter
5.1.8 Cash Transfers — Manual Reversal Booking RTGS — Pop-up, chapter 5.1.13
Messages — List Screen, chapter 5.1.15 Messages — Simulate Receipt T2S — Pop-up,
chapter 5.1.16 Messages — Simulate Receipt TIPS — Pop-up, chapter 5.1.16 Messages —
Simulate Receipt RTGS — Pop-up, chapter 5.1.23 Financial Institution Credit Transfer —
New Screen, chapter 5.1.24 A2A File or Message — Upload Screen, chapter 5.2.15 Credit
Line per Account Holder — List Screen, chapter 5.2.16 Liquidity Transfer — New Screen,
chapter 5.3.2 Reservations — Display Screen, chapter 5.5.8 Minimum Reserve Fulfilments
— Query Screen, chapter 5.5.12 Minimum Reserve Infringements — Administrate Min.
Reserve Penalty Order — Pop-up, chapter 5.7.4 Task Queue — Details Screen, chapter
5.7.8 Broadcast — New Screen, chapter 7.1.1 A2A File or Message — Upload Screen,
chapter 7.1.13 Broadcast — New Screen, chapter 7.1.26 Cash Transfers — List Screen,
chapter 7.1.28 Cash Transfers — Manual Reversal Booking RTGS - Pop-up, chapter 7.1.29
Cash Transfers — Manual Reversal Booking T2S — Pop-up, chapter 7.1.30 Cash Transfers
— Manual Reversal Booking TIPS — Pop-up, chapter 7.1.36 Credit Line per Account Holder
— List Screen, chapter 7.1.52 Financial Institution Credit Transfer — New Screen, chapter
7.1.55 Liquidity Transfer — New Screen, chapter 7.1.57 Messages — List Screen, chapter
7.1.59 Messages — Simulate Receipt RTGS — Pop-up, chapter 7.1.60 Messages — Simulate
Receipt T2S — Pop-up, chapter 7.1.61 Messages — Simulate Receipt TIPS — Pop-up,
chapter 7.1.69 Minimum Reserve Fulfilments — List Screen, chapter 7.1.72 Minimum
Reserve Infringements — Administrate Min. Reserve Penalty Order — Pop-up, chapter
7.1.76 Minimum Reserve Requirements — List Screen, chapter 7.1.80 Reservations —
Display Screen, chapter 7.1.89 Task Queue — Details Screen); Removal of Error Code
U110

| Remove error code U110

CLM UHB-chapter 5.1.2 Cash Transfers — List Screen, page 96-107

CASH TRANSFERS — LIST SCREEN — RESULTS - LIST OF CASH TRANSFERS — CONTEXT

22
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MENU
Revoke
[...]
References for error messages: [> 526]
e EO018
o EO74
e U005
e U016
e U017
e U018
e U039
e U040
e U041
o U044
e U109
o U110
[...] [...]
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Agree

[.]

References for error messages: [> 526]

e [EO18
e EO74
e U039
e U040
e U041
e U044
e U068
e U069
e U070
e U071
e U072
e U109
U110
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Disagree

[.]

References for error messages: [> 526]

e [EO18
e EO74
e U039
e U040
e U041
e U044
e U068
e U069
e U071
e U072
e U109
U110
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Increase

[.]

References for error messages: [> 526]

e [EO18
e EO74
e U001
e U002
e U015
e U039
e U040
e U041
e U044
e U109
U110
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Decrease [...]
References for error messages: [> 526]
- E018
« E074
- U001
+ U002
+ U015
- U039
+ U040
+ U041
* U044
+ U109

» U110
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Modify
Earliest
Debit
Timestamp

[.]

References for error messages: [> 526]

e [EO18
e EO74
e U001
e U002
e U005
e U007
e U008
e U009
e U010
e U020
e U039
e U040
e U041
e U044
e U109
U110

28



T2/T2S Consolidation Change Request: CSLD-111-SYS

Modify [...]

Latest

Debit References for error messages: [> 526]

Timestamp e [EO18
e EO74
e U001
e U002
e U005
e U011
e U012
e U014
e U020
e U039
e U040
e U041
e U044
e U109
e U110

[ [.]
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Simulate [...]

Positive

Receipt References for error messages: [> 526]

T2S e EO018
e EO74
e U039
e U040
e U041
e U044
e U091
e U093
e U109
e
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Simulate [...]

Positive

Receipt References for error messages: [> 526]

TIPS e EO018
e EO74
e U039
e U040
e U041
e U044
e U091
e U093
e U109
e U110
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Simulate [...]

Positive

Receipt References for error messages: [> 526]

RTGS « EO18
e EO74
e U039
e U040
e U041
e U044
e U091
e U093
e U109
o U110

[ [.]

Table 27 - Cash Transfers — List Screen — Results — List of Cash Transfers — Context Menu

CLM UHB-chapter 5.1.6 Cash Transfers — Manual Reversal Booking T2S — Pop-up, page 117
[..]

CASH TRANSFERS — MANUAL REVERSAL BOOKING T2S — POP-UP — BUTTONS
Submit [...]
References for error messages: [> 542]
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EO018
EO74
U039
uo40
uo41
uo44
uo9l
U093
U109
U110

Table 37 - Cash Transfers — Manual Reversal Booking T2S — Pop-up — Buttons

CLM UHB-chapter 5.1.7 Cash Transfers — Manual Reversal Booking TIPS — Pop-up, page 120

[..]

CASH TRANSFERS — MANUAL REVERSAL BOOKING TIPS — POP-UP — BUTTONS

Submit

References for error messages: [> 543]

EO18
EO074
uo39
uo40
uo41
uo44
U091
U093
U109
Uiio

Table 39 - Cash Transfers — Manual Reversal Booking TIPS — Pop-up — Buttons

CLM UHB-chapter 5.1.8 Cash Transfers — Manual Reversal Booking RTGS — Pop-up, page 123

[..]

CASH TRANSFERS — MANUAL REVERSAL BOOKING RTGS - POP-UP — BUTTONS

Submit

(-]

References for error messages: [> 540]

EO018
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e EO074
e U039
e U040
o U041
o U044
e U091
e U093
e U109
e U110

Table 41 - Cash Transfers — Manual Reversal Booking RTGS - Pop-up — Buttons

CLM UHB-chapter 5.1.13 Messages — List Screen, page 142 — 143
[...]

MESSAGES - LIST SCREEN - LIST OF MESSAGES — CONTEXT MENU

Repeat [...]

Sending
References for error messages: [> 556]

e EO018
e EO074
e U039
e U040
e U041
o U044
e U093
e U094
e U109
LD

Table 56 - Messages — List Screen — List of Messages — Context Menu

CLM UHB-chapter 5.1.15 Messages — Simulate Receipt T2S — Pop-up, page 149-150
[...]

MESSAGES - SIMULATE RECEIPT T2S — POP-UP — BUTTONS

Submit [...]

References for error messages: [> 560]

° EO018
e EO74
e U039
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e U040
o U041
o U044
e U093
o U094
e U095
e U096
e U109
U110

Table 62 - Messages — Simulate Receipt T2S — Pop-up — Buttons

CLM UHB-chapter 5.1.16 Messages — Simulate Receipt TIPS — Pop-up, page 152-153

[..]

MESSAGES - SIMULATE RECEIPT TIPS — POP-UP — BUTTONS

Submit

References for error messages: [> 561]

e [EO18
e EO74
e U039
e U040
e U041
e U044
e U093
e U094
e U095
e U096
e U109
U310

Table 64 - Messages — Simulate Receipt TIPS — Pop-up — Buttons

CLM UHB-chapter 5.1.16 Messages — Simulate Receipt RTGS — Pop-up, page 155-156

[..]

MESSAGES - SIMULATE RECEIPT TIPS — POP-UP — BUTTONS

Submit

References for error messages: [> 558]

e EO018
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e EO074
e U039
e U040
o U041
o U044
o U092
e U093
o U094
e U095
e U096
e U109
LD

Table 66 - Messages — Simulate Receipt RTGS - Pop-up — Buttons

CLM UHB-chapter 5.1.23 Financial Institution Credit Transfer — New Screen, page 183-184

[...]
FINANCIAL INSTITUTION CREDIT TRANSFER — NEW SCREEN — FINANCIAL INSTITUTION CREDIT
TRANSFER - BUTTONS

Submit [.]

References for error messages [> 548]:

e EOO07
e EO018
e EO074
e U040
e U041
e U042
e U044
e U109
U110

Table 97 - FICT — New Screen — Buttons

CLM UHB-chapter 5.1.24 A2A File or Message — Upload Screen, page 186-187)

(-]
A2A FILE OR MESSAGE — UPLOAD SCREEN — BUTTONS

Submit [.]
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References for error messages [> 520]:
e EO18
e EO074
e U039
e U040
e U041
o U044
e U073
e U074
e U109
LD
[.] [..]

Table 100 - A2A File or Message — Upload Screen — Buttons

CLM UHB-chapter 5.2.15 Credit Line per Account Holder — List Screen, page 295-296

[..]
CREDIT LINE PER ACCOUNT HOLDER — LIST SCREEN — BUTTONS

Submit [.]

References for error messages [> 545]

e EO18
e EO074
e U040
e U041
e U044
e U045
e U109
e

[.] [..]

Table 157 - Credit Line per Account Holder — List Screen — Buttons

CLM UHB-chapter 5.2.16 Liquidity Transfer — New Screen, page 302-303

(-]
LIQUIDITY TRANSFER — NEW SCREEN — BUTTONS

Submit | [...]
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References for error messages [> 550]
e EO18
e EO043
e EO074
e EO097
e U021
e U023
e U024
e U025
e U027
e U028
e U030
e U034
e U035
e U036
e U038
e U039
e U040
e U041
e U044
e U105
e U106
e U109
LD

(] [.]

Table 163 - LT — New Screen — Buttons

CLM UHB-chapter 5.3.2 Reservations — Display Screen, page 310-311
[...]

RESERVATIONS - DISPLAY SCREEN - BUTTONS

Submit [...]

References for error message: [> 569]

e EO18
e EO55
e EO74
e U039
e U040
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e U041
o U044
e U050
e U109
o LLD

[..] [..]

Table 163 - LT — New Screen — Buttons

CLM UHB-chapter 5.5.8 Minimum Reserve Fulfilments — Query Screen, page 339

[...]
MINIMUM RESERVE FULFILMENTS - LIST SCREEN — RESULTS - LIST OF MINIMUM RESERVE
FULFILMENTS - BUTTONS

Submit

References for error messages: [> 564]

e [EO18
e EO074
e U039
e U040
e U041
e U044
e U051
e U052
e U053
e U109
e

Table 203 - Minimum Reserve Fulfilments — List Screen — Buttons

CLM UHB-chapter 5.5.12 Minimum Reserve Infringements — Administrate Min. Reserve Penalty Order — Pop-up,
page 348

(-]
MINIMUM RESERVE INFRINGEMENTS — ADMINISTRATE MINIMUM RESERVE PENALTY ORDER - POP-
UP — BUTTONS

Submit L..]
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References for error messages: [> 565]
e EO018
e EO74
e E117
e U039
e U040
e U041
e U044
e U056
e U109
LD

Table 212 - Min. Reserve Infringements — Admin. Min. Reserve Penalty Order — Pop-up — Buttons

CLM UHB-chapter 5.7.4 Task Queue — Details Screen, page 381-382

[..]
TASK QUEUE — DETAILS SCREEN — BUTTONS

Confirm [...]
References for error messages: [> 573]

e [EO018
e EO74
e U039
e U040
e U041
e U043
e U044
e U049
e U076
e U109
LD

[--] [.-]

Table 242 - Task Queue — Details Screen — Buttons

CLM UHBchapter 5.7.8 Broadcast — New Screen, page 396
[..]

BROADCAST — NEW SCREEN — BUTTONS
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Confirm

e EO18
e EO074
e U039
e U040
o U041
e U043
o U044
e U049
e U076
e U109
U110

References for error messages: [> 573]

[..] [..]

Table 257 - Broadcast — New Screen — Buttons

CLM UHB-chapter 7.1.1 A2A File or Message — Upload Screen, page 521

[..]

Reference | Field or button Error text Description
for error
message
[...] [...] [...] [...]
Button . : . .
formatmustbe-suecesstul:
enhancementiated

Table 298 - A2A File or Message — Upload Screen — Reference for error messages

CLM UHB-chapter 7.1.13 Broadcast — New Screen, page 525

(-]

Reference | Field or button

for error

Error text

Description
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message

[..] [.]

[.]

[..]

L ‘g o

sighature-format

enhancementfailed

Table 299 - Broadcast — New Screen — Reference for error messages

CLM UHB-chapter 7.1.26 Cash Transfers — List Screen, page 539-540

[..]

Reference | Field or button

for error

message

Error text

Description

[..] [.]

[.]

[..]

Uio o——Context—mend—entry
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‘si »
Receipt RTGS'

Table 300 - Cash Transfers — List Screen — Reference for error messages

CLM UHB-chapter 7.1.28 Cash Transfers — Manual Reversal Booking RTGS — Pop-up, page 542

[..

]

Reference | Field or button Error text Description
for error
message
[...] [...] [...] [...]
Button . : . .
B
chatpesmontnded

Table 301 - Cash Transfers — Manual Rev. Booking RTGS — Pop-up — Reference for error messages

CLM UHB-chapter 7.1.29 Cash Transfers — Manual Reversal Booking T2S — Pop-up, page 543

[..

1

Reference | Field or button Error text Description
for error
message
[...] [...] [...] [...]
Button . : . .
format-mustbe-suceessiul-
enhancementfailed

Table 302 - Cash Transfers — Manual Reversal Booking T2S — Pop-up — Reference for error messages

CLM UHB-chapter 7.1.30 Cash Transfers — Manual Reversal Booking TIPS — Pop-up, page 545

[..

]

Reference

for error

Field or button

Error text

Description
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message
[...] [...] [...] [...]
JcH.—]:Q lS bmt’ Bl Smegs_megs.ag.e Ihe—eﬂha-nee#\en-t—@f—t e
. ﬁ . .
format-must be-successful
enhancementfailed

Table 303 - Cash Transfers — Manual Reversal Booking TIPS — Pop-up — Reference for error messages

CLM UHB-chapter 7.1.36 Credit Line per Account Holder — List Screen, page 546

[..]

Reference | Field or button Error text Description
for error
message
[...] [...] [...] [...]
Button . ﬁ . .
format-mustbe-successiul-
enhancementiated

Table 304 - Credit Line per Account Holder — List Screen — Reference for error messages

CLM UHB-chapter 7.1.52 Financial Institution Credit Transfer — New Screen, page 550

[.]

Reference | Field or button Error text Description
for error
message
[..] [...] [...] [...]
formatmustbe-steeassitl
enrhancementiated

Table 305 - FICT — New Screen — Reference for error messages

CLM UHB-chapter 7.1.55 Liquidity Transfer — New Screen, page 556
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[.]

[.] [.] [.] [.]

. : busi .
format-must-be-successiul:
enhancementfailed

Table 306 - Liquidity Transfer — New Screen — Reference for error messages

CLM UHB-chapter 7.1.57 Messages — List Screen, page 558
[...]

. : busi .

enhancementfailed

Table 307 - Messages — List Screen — Reference for error messages

CLM UHB-chapter 7.1.59 Messages — Simulate Receipt RTGS — Pop-up, page 560
[...]

[.] [.] [.] [.]
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Table 308 - Messages — Simulate Receipt RTGS — Pop-up — Reference for error messages

CLM UHB-chapter 7.1.60 Messages — Simulate Receipt T2S — Pop-up, page 561
[...]

Reference [Field or button Error text Description
for error
message
[...] [...] [...] [...]
enhancementifaled formatmusthbe-successiul

Table 309 - Messages — Simulate Receipt T2S — Pop-up — Reference for error messages

CLM UHB-chapter 7.1.61 Messages — Simulate Receipt TIPS — Pop-up, page 563
[...]

Reference | Field or button Error text Description

for error

message

[--] [-] [--] [.-]

i Submit Business-message Fhe-enhancement-of-the

Button . : . .
fermatmustbe-suecesstul:
enhancementtaled

Table 310 - Messages — Simulate Receipt TIPS — Pop-up — Reference for error messages
CLM UHB-chapter 7.1.69 Minimum Reserve Fulfilments — List Screen, page 565
[...]

Reference | Field or button Error text Description

for error

message

[--] [.-] [-] [.-]

bao Submitt Business-message The-enhancementof-the
Button signature-format
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tailod . .
format-must-be-successful

Table 311 - Minimum Reserve Fulfilments — List Screen — Reference for error messages

CLM UHB-chapter 7.1.72 Minimum Reserve Infringements — Administrate Min. Reserve Penalty Order — Pop-up,
page 567

[..]

Reference | Field or button Error text Description
for error
message
(-] (-] [-] [.-]
Button . : . .
fommnnsacouccoooil
chatpesmontnded

Table 312 - Min. Reserve Infringements — Admin. MR Penalty Order — Pop-up — Ref. for err. msg.

CLM UHB-chapter 7.1.76 Minimum Reserve Requirements — List Screen, page 569
[...]

Reference [Field or button Error text Description

for error

message

[...] [...] [...] [...]

U110 ‘Submit Business-message HFhe-enhancementofthe
Button . : . .

Table 313 - Minimum Reserve Requirements — List Screen — Reference for error messages

CLM UHB-chapter 7.1.80 Reservations — Display Screen, page 572
[...]

Reference | Field or button Error text Description
for error

message

[.-] [-] [-] [.-]
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. : . .

enhancementfailed

Table 314 - Reservations — Display Screen — Reference for error messages

CLM UHB-chapter 7.1.89 Task Queue — Details Screen, page 575
[...]

Reference | Field or button Error text Description

for error

message

[...] [...] [...] [...]

[ELET:) ‘Confirm’E . :

A ‘B
. : . .
formatmusthbe-suecesstul:

enhancementfailed

Table 315 - Task Queue — Details Screen — Reference for error messages

12 EUROSYSTEM UPDATE [Internal review]: page 97-102 (CLM UHB chapter 5.1.2 Cash
Transfers — List Screen); Update of privilege

| Correction

[.]
CASH TRANSFERS — LIST SCREEN — RESULTS — LIST OF CASH TRANSFERS — CONTEXT

MENU

[...] [...]

Details This context menu entry redirects the user to the Cash Transfers — Details Screen [> 108],
displaying the details of the selected cash transfer.
Required privilege: CLM_QueryCashTransDetails

[...] [...]

Increase This context menu entry opens a confirmation pop-up displaying the selected cash transfer orders.

By clicking on the ‘Yes’ button for the selected cash transfer orders, tasks to initiate the movement
to the top of the queue are created and sent to the task queue. If more than one cash transfer
order is increased via bulk action, the order of the increased items can differ from their original
order. The user returns to the ‘Cash Transfers — List Screen’.

By clicking on the ‘No’ button, the user returns to the ‘Cash Transfers — List Screen’ without
increasing the cash transfer orders.

The user will be asked to enter the PIN for digital signature purposes (NRO). For details see
chapter Validations [> 65], section ‘Digital Signature — NRO’.
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Increasing is only possible for cash transfer orders with the status ‘Queued’ and not visible when
the debtor and/or creditor of the selected cash transfer order is blocked.

This entry is only visible for:

| Operator

ICB

Required privilege: CEM—MedifyCastraOrd-CLM_ModifyPaymentOrder
References for error messages: [> 526]
| E018

| EO74

| Uoo1

| U002

U015

U039

[ U040

| U041

| U044

U109

U110

Decrease

This context menu entry opens a confirmation pop-up displaying the selected cash transfer orders.

By clicking on the ‘Yes’ button for the selected cash transfer orders, tasks to initiate the movement
to the bottom of the queue are created and sent to the task queue. If more than one cash transfer
order is decreased via bulk action, the order of the decreased items can differ from their original
order. The user returns to the ‘Cash Transfers — List Screen’.

By clicking on the ‘No’ button, the user returns to the ‘Cash Transfers — List Screen’ without
decreasing the cash transfer orders.

The user will be asked to enter the PIN for digital signature purposes (NRO). For details see
chapter Validations [> 65], section ‘Digital Signature — NRO'.

Decreasing is only possible for cash transfer orders with the status ‘Queued’ and not visible when
the debtor and/or creditor of the selected cash transfer order is blocked.

This entry is only visible for:

| Operator

ICB

Required privilege: EEM-MedifyCastraOrd-CLM_ModifyPaymentOrder
References for error messages: [> 526]
| E018

| EO74

| Uoo1

| U002

| U015

| U039

| U040

| U041
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| U044
| U109
lU110

Modify
Earliest
Debit
Timestamp

This context menu entry opens the Cash Transfers — Modify Earliest Debit Timestamp — Pop-up [>
111].

This entry is only available for cash transfer orders with the status ‘Warehoused’ or ‘Earmarked’
including an earliest debit timestamp.

This entry is only visible for:
| Operator

ICB

Required privilege: CEM—MedifyCasTraOrd-CLM_ModifyPaymentOrder
References for error messages: [> 526]
| E018

| EO74

| Uoo1

| U002

| U005

| U007

| U008

U009

| U010

| U020

| U039

| U040

| U041

| U044

I U109

U110

Modify
Latest
Debit
Timestamp

This context menu entry opens Cash Transfers — Modify Latest Debit Timestamp — Pop-up [>
113].

This entry is only available for cash transfer orders with the status ‘Warehoused’, ‘Earmarked’ or
‘Queued’ including a latest debit timestamp.

This entry is only visible for:

| Operator

ICB

Required privilege: : CtM-MeodifyCasTraOrd-CLM_ModifyPaymentOrder
References for error messages: [> 526]

| E018

| EO74

| U001

| U002
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U005
| U011
| U012
| U014
| U020
1 U039
1 U040
| U041
| U044
1 U109
| U110
[ [.]

Table 27 - Cash Transfers — List Screen — Results — List of Cash Transfers — Context Menu

13 EUROSYSTEM UPDATE [SDD-PBR-073; PBI1221567]: page 110 (CLM UHB chapter
5.1.3 Cash Transfers — Details Screen); Reporting of LT Debtor and Creditor BICs

The possibility to provide debtor and creditor BIC values in liquidity transfer orders is enabled with CSLD CR0050
and therefore the BIC values need to be reported in the RTGS and CLM camt.053 statement of account and the
camt.054 credit/debit notification messages as well as to be queried via camt.005 GetTransaction and reported in
camt.006 ReturnTransaction messages. The query function is also provided in U2A.

[...]
CASH TRANSFERS — DETAILS SCREEN - Identifier
[.] [.]

Clearing System Reference This field shows the CLM booking
reference of the cash transfer.

Debtor BIC
This field shows the debtor as specified in

the underlying message or in the U2A

liquidity transfer.

Required format: 8 or 11 characters

Creditor BIC
This field shows the creditor as specified

in the underlying message or in the U2A

liquidity transfer.

Required format: 8 or 11 characters

[-] [...]

Table 30 - Cash Transfers — Details Screen — ldentifier

[..]

51



T2/T2S Consolidation Change Request: CSLD-111-SYS

14 EUROSYSTEM UPDATE [Internal review]: page 116-117 (CLM UHB chapter 5.1.6 Cash
Transfers — Manual Reversal Booking T2S — Pop-up); Correction of typos

| Correction

[.]

Buttons

CASH TRANSFERS — MANUAL REVERSAL BOOKING T2S — POP-UP — BUTTONS

Submit

The user can click on this button to initiate the reversal of the booking(s). A confirmation pop-up
opens, asking the user if he wants to proceed.

By clicking on the ‘Yes’ button for the selected liquidity transfer(s), either task(s) to initiate the
reversal of the booking(s) are created and processed (2-eyes mode) or task(s) to be confirmed by
another user in Fask-Queue the task queue are created (4-eyes mode). The user returns to the
Cash Transfers — List Screen [> 93].

The notification area shows whether the data submission and task creation were successful. In case
of successful data submission, the notification area also shows a task ID.

By clicking on the ‘No’ button, the user returns to the ‘Manual Reversal Booking T2S — Pop-up’
without any action.

The user will be asked to enter the PIN for digital signature purposes (NRO). For details see chapter
Validations [> 65], section ‘Digital Signature — NRO’.

References for error messages: [> 542]
| E018
| EQ74
1 U039
| U040
| U041
| U044
| U091
1 U093
1 U109
U110

Table 37 - Cash Transfers — Manual Reversal Booking T2S — Pop-up — Buttons

15 EUROSYSTEM UPDATE [Internal review]: page 119-120 (CLM UHB chapter 5.1.7 Cash
Transfers — Manual Reversal Booking TIPS — Pop-up); Correction of typos

| Correction

[..]

Buttons

CASH TRANSFERS — MANUAL REVERSAL BOOKING TIPS — POP-UP — BUTTONS

Submit

The user can click on this button to initiate the reversal of the booking(s). A confirmation pop-up
opens, asking the user if he wants to proceed.
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By clicking on the “Yes’ button for the selected liquidity transfer(s), either task(s) to initiate the
reversal of the booking(s) are created and processed (2-eyes mode) or task(s) to be confirmed by
another user Task-Queue the task queue are created (4-eyes mode). The user returns to the Cash
Transfers — List Screen [> 93].

The notification area shows whether the data submission and task creation were successful. In case
of successful data submission, the notification area also shows a task ID.

By clicking on the ‘No’ button, the user returns to the ‘Manual Reversal Booking TIPS — Pop-up’
without any action.

The user will be asked to enter the PIN for digital signature purposes (NRO). For details see chapter
Validations [> 65], section ‘Digital Signature — NRO'.

References for error messages: [> 543]
| EO18
| EO74
| U039
| U040
I U041
I U044
| U091
1 U093
U109
U110

Table 39 - Cash Transfers — Manual Reversal Booking TIPS — Pop-up — Buttons

16 EUROSYSTEM UPDATE [Internal review]: page 122-123 (CLM UHB chapter 5.1.8 Cash
Transfers — Manual Reversal Booking RTGS — Pop-up); Correction of typos

| Correction of typos

[..]

Buttons

CASH TRANSFERS — MANUAL REVERSAL BOOKING RTGS - POP-UP — BUTTONS

Submit

The user can click on this button to initiate the reversal of the booking(s). A confirmation pop-up
opens, asking the user if he wants to proceed.

By clicking on the ‘Yes’ button for the selected liquidity transfer(s), either task(s) to initiate the
reversal of the booking(s) are created and processed (2-eyes mode) or task(s) to be confirmed by
another user Fask-Queue the task queue are created (4-eyes mode). The user returns to the Cash
Transfers — List Screen [>93].

The notification area shows whether the data submission and task creation were successful. In case
of successful data submission, the notification area also shows a task ID.

By clicking on the ‘No’ button, the user returns to the ‘Manual Reversal Booking RTGS — Pop-up’
without any action.

The user will be asked to enter the PIN for digital signature purposes (NRO). For details see chapter
Validations [> 65], section ‘Digital Signature — NRO’.

References for error messages: [> 540]
| E018
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| EO74
| U039
| U040
| U041
| U044
| U091
1 U092
| U093
| U109
I U110

Table 41 - Cash Transfers — Manual Reversal Booking RTGS - Pop-up — Buttons

17 EUROSYSTEM UPDATE [Internal review]: page 135 (CLM UHB chapter 5.1.12

Messages - Query Screen); Correct pluralisation of word 'status(es)’

| Spelling correction, Update of reference to CLM UDFS

[..]

Messages — Query screen - General

[-] [.]

Message Status Field 'Message Status'":

This field offers the possibility to restrict the result list to messages with one or
more of the following values for the message status:

| Accepted
| Provided
| Rejected

For details on the message statuses see CLM UDFS, chapter 'CLM message
statuses’.

Default value: ‘No filter selected’

Table 51 - Messages — Query Screen — General

[..]

18 EUROSYSTEM UPDATE [PBI224700]: page 140-143 (CLM UHB chapter 5.1.13
Messages — List Screen) - Removal of error code U093 for repeat sending

| Removal of error code U093 for repeat sending

[..]
‘ MESSAGES — LIST SCREEN — LIST OF MESSAGES — CONTEXT MENU ‘
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[.]

Repeat
Sending

This context menu entry is used for the resending of messages.

This entry is only visible for:
| Operator
| CB (as TAH)
Required privilege: CLM_RepeatSending

References for error messages: [> Error! Bookmark not defined.]

| EO18

| EO74

| U039

| U040

| U041

| U044

(S eTele]

| U094

| U109

| U110

Table 56 - Messages — List Screen — List of Messages — Context Menu

19 EUROSYSTEM UPDATE [Internal review,]: page 140-143 (CLM UHB chapter 5.1.13

Messages - List Screen); Addition of BC status

| Addition of BC status for not yet closed BCs related to Simulate Receipt

(-]

MESSAGES - LIST SCREEN - LIST OF MESSAGES — CONTEXT MENU

[.]

(-]
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Simulate Receipt T2S

This context menu entry redirects the user to the
Messages — Simulate Receipt T2S — Pop-up [> 147]
allowing the user to simulate a receipt.

This entry is only available for outbound Liquidity
Transfers from CLM to T2S and in case the related
Business Case is still open (status unequal to “Closed”
or “Processed”).

This entry is only visible for:
| Operator

| CB (as TAH)

Required privilege:
CLM_SimReceipt

Simulate Receipt TIPS

This context menu entry redirects the user to the
Messages — Simulate Receipt TIPS — Pop-up [> 150]
allowing the user to simulate a receipt.

This entry is only available for outbound Liquidity
Transfers from CLM to TIPS and in case the related
Business Case is still open (status unequal to “Closed”
or “Processed”).

This entry is only visible for:
| Operator

| CB (as TAH)

Required privilege:
CLM_SimReceipt

Simulate Receipt RTGS

This context menu entry redirects the user to the
Messages — Simulate Receipt RTGS — Pop-up [> 153]
allowing the user to simulate a receipt.

This entry is only available for outbound Liquidity
Transfers from CLM to RTGS and in case the related
Business Case is still open (status unequal to “Closed”
or “Processed”).

This entry is only visible for:
| Operator

| CB (as TAH)

Required privilege:

CLM_SimReceipt

[.]

(]

Table 56 - Messages — List Screen — List of Messages — Context Menu

20 EUROSYSTEM UPDATE [Internal review]: page 142-143 (CLM UHB chapter 5.1.13
Messages — List Screen); Adaption of the context menu entry "Repeat Sending"

| Correction

[..]
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MESSAGES - LIST SCREEN — LIST OF MESSAGES — CONTEXT MENU
[.] [.]

Repeat Sending This context menu entry is used for the resending of internal messages.

This entry is only available for messages with ‘Message Direction’ ‘Outbound’ and with

‘Message Type’ camt.050 and camt.025. Itis-notavailable-forcamt-050-messages-with
‘Busi c Status’ = P orC -

When the user clicks on this button, a confirmation pop-up opens, asking the user if he
wants to proceed.

By clicking on the ‘Yes’ button, the related message is sent again (2-eyes mode) or a task
for confirmation is sent to the task queue (4-eyes mode). The user returns to the
‘Messages — List Screen’.

By clicking on the ‘No’ button, the user returns to the ‘Messages — List Screen’ without
creating any task.

The user will be asked to enter the PIN for digital signature purposes (NRO). For details
see chapter Validations [> 65], section ‘Digital Signature — NRO"’.

This entry is only visible for:

| Operator

| CB (as TAH)

Required privilege: CLM_RepeatSending
References for error messages: [> 556]
| E018

| EO74

U039

| U040

| U041

| U044

| U093

| U094

U109

U110

[...] [...]

Table 56 - Messages — List Screen — List of Messages — Context Menu

21 EUROSYSTEM UPDATE [Internal review]: page 146-147 (CLM UHB chapter 5.1.14
Messages — Details Screen); Addition to the ‘ESMIG Business Signature — Distinguished
Name’ field

| Details of Message - Field 'ESMIG Business Signature - Distinguished Name' only filled for inbound messages

(-]

MESSAGES - DETAILS SCREEN - ESMIG COMMUNICATION
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ESMIG Communication ID

This field shows the internal identifier of the message for the ESMIG
communication.

ESMIG Entry Timestamp

This field shows the entry timestamp of the message in ESMIG.

ESMIG Party Technical
Address

This field shows the technical address of the sending or receiving party.

ESMIG Technical Service
ID

This field shows the technical service identification of the network service.

ESMIG Business Signature
— Distinguished Name

This field shows the distinguished name of the signer of the business message.
This field is only filled for inbound messages.

Table 60 - Messages — Details Screen — ESMIG Communication

22 EUROSYSTEM UPDATE [Internal review]: page 160 (CLM UHB chapter 5.1.19
Business Cases — List Screen); Addition to the context menu

| Clarification

[..]

BUSINESS CASES - LIST SCREEN — RESULTS — LIST OF BUSINESS CASES — CONTEXT MENU

Display Cash Transfer

This context menu entry redirects the user to the Cash Transfers — List Screen [>

93] while transmitting the following value:
| Business Case ID

This context menu entry is only available if the respective business case is

associated with a cash transfer.

Required privilege: CLM_QueryCashTrans

Display Message

This context menu entry redirects the user to the Messages — List Screen [> 138]

while transmitting the following value:
| Business Case ID

This context menu entry is only available if the respective business case is

associated with a message.

Required privilege: CLM_QueryMsg

Table 71 - Business Cases — List Screen — Results — List of Business Cases — Context Menu
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23 EUROSYSTEM UPDATE [SDD-PBR-078; PB1221868]: page 183-184 (CLM UHB chapter
5.1.23 Financial Institution Credit Transfer — New Screen); Adding business rule with
error reference U039 for enter payment order

All U2A instructions are applicable to an authorisation check of the U2A business sending user (error reference
U039). This applies as well to the functionality of entering payment orders via U2A (pacs.004/008/009 in RTGS and
pacs.009 in CLM).

[.]
FINANCIAL INSTITUTION CREDIT TRANSFER — NEW SCREEN — FINANCIAL INSTITUTION
CREDIT TRANSFER - BUTTONS

Submit The user can click on this button to submit the data for the creation of a task for the credit
transfer order.

The user will be asked to enter the PIN for digital signature purposes (NRO). For details
see chapter Validations [> 65], section ‘Digital Signature — NRO’.

After clicking on this button, the notification area shows whether the data submission was
successful and whether a task could be created. In case of successful data submission, it
also shows a task ID.

References for error messages [> 548]:
| EOO7
| EO18
| EO74
1U039
| U040
1 U041
1 U042
1 U044
1 U109
I U110

[...] [...]
Table 97 - FICT — New Screen — Buttons

24 EUROSYSTEM UPDATE [SDD-PBR-081, PBI-222113]: page 185-187 (CLM UHB
chapter 5.1.24 A2A File or Message — Upload Screen); Modification of user authorisation
U2A upload

The change of the business rule and the inclusion of the additional business rules allows the correct validation if
the user is authorised to upload the A2A file/message via U2A and therefore prevents unauthorised uploads. [...]

A2A FILE OR MESSAGE - UPLOAD SCREEN - ESMIG INFORMATION

59



T2/T2S Consolidation Change Request: CSLD-111-SYS

Party This field requires the user to enter the DN of the technical sender.
Technical
Address* Required format: up to 100 characters
References for error messages: [> 520]
e U074
e U120
Technical This field requires the user to enter the network service of the sender.
Service
Identification* Required format: up to 60 characters
References for error messages: [> 520]
e U074
o U121
Business This field requires the user to enter the certificate DN of the sending user (signer) of the file.
Sign DN*
Required format: up to 256 characters
References for error messages: [> 520]
e U074
o U120

Table 98 - A2A File or Message — Upload Screen — ESMIG Information
[...]

A2A FILE OR MESSAGE — UPLOAD SCREEN — BUTTONS

Submit The user can click on this button to submit the data.

The user will be asked to enter the PIN for digital signature purposes (NRO). For details see
chapter Validations [> 65], section ‘Digital Signature — NRO'.

After clicking on this button, the notification area shows whether the data submission was
successful and whether a task could be created. In case of successful data submission, it also
shows a task ID.

A second user has to confirm the submitted data by reuploading the corresponding file on the
Task Queue — Details Screen [> 377].

References for error messages: [> 520]

° EO018
e EO074
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e U039
e U040
e U041
e U044
e U073
e U074
e U109
e Ull0
e U120
e U121
Reset
Message’.

The user can click on this button to reset all fields to their default values.

Clicking on this button also removes the selected file in the section ‘Upload of A2A File or

Table 100 - A2A File or Message — Upload Screen — Buttons

25 EUROSYSTEM UPDATE [Internal review]: page 209-211 (CLM UHB chapter 5.2.2
Dashboard Liquidity Overview Account Selection grouped by Countries — Display

Screen); Error handling for responses to T2S/TIPS balance requests

| Error handling for responses to T2S/TIPS balance requests

[.]

Dashboard Liquidity Overview Account Selection grouped by Countries — Display Screen — Results —
(Country Code) — Liquidity Information TIPS

(TIPS Account number) Information

This row shows the account number of the TIPS
Account.

Current Balance

This row shows the current balance of the TIPS
Account. When the liquidity information query for at
least one account located in TIPS fails, then for every
account located in TIPS the value ‘Not available’ is
shown.

(TIPS AS Technical Account number) Information

This row shows the account number of the TIPS AS
Technical Account.

Current Balance

This row shows the current balance of the TIPS AS
Technical Account. When the liquidity information
query for at least one account located in TIPS fails,
then for every account located in TIPS the value ‘Not
available’ is shown.

(TIPS Transit Account number) Information

This row shows the account number of the TIPS
Transit Account.
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Dashboard Liquidity Overview Account Selection grouped by Countries — Display Screen — Results —
(Country Code) — Liquidity Information TIPS

This entry is only visible for:

«  CB(as TAH)

Current Balance

This row shows the current balance of the TIPS
Transit Account. When the liguidity information query
for at least one account located in TIPS fails, then for
every account located in TIPS the value ‘Not available’
is shown.

This entry is only visible for:

«  CB(as TAH)

Table 108 - Dashboard Lig. Overview Acc. Selection grouped by Countries — Liquidity Information TIPS

Dashboard Liquidity Overview Account Selection grouped by Countries — Display Screen — Results —
(Country Code) — Liquidity Information T2S

(T2S DCA number) Information

This row shows the account number of the T2S DCA.

Current Balance

This row shows the current balance of the T2S DCA.
When the liquidity information query for at least one
account located in T2S fails, then for every account
located in T2S the value ‘Not available’ is shown.

Value of the Available Collateral in T2S

This row shows the amount of available collateral in
T2S. When the liquidity information query for at least
one account located in T2S fails, then for every
account located in T2S the value ‘Not available’ is
shown.

Value of the Outstanding Auto-Collateralisation
Amount in T2S

This row shows the amount of outstanding auto-
collateral in T2S. When the liguidity information query
for at least one account located in T2S fails, then for
every account located in T2S the value ‘Not available’
is shown.

(T2S Transit Account number) Information

This row shows the account number of the Transit
Account.

This entry is only visible for:

- CB(as TAH)

Current Balance

This row shows the current balance of the Transit
Account. When the liquidity information query for at
least one account located in T2S fails, then for every
account located in T2S the value ‘Not available’ is
shown.

This entry is only visible for:

«  CB(as TAH)
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Table 109 - Dashboard Lig. Overview Acc. Selection grouped by Countries — Liquidity Information T2S

Dashboard Liquidity Overview Account Selection grouped by Countries — Display Screen — Results —
(Country Code) — Aggregated View

Available Liquidity in (Country Code) This row shows the total amount of available liquidity
related to all cash accounts belonging to one specific
country code.

For each requested country code, a separate row will
be shown. When the liquidity information query for at

least one account located in TIPS or T2S fails, then

the value ‘Not available’ is shown.

Available Liquidity Overall This row shows the available liquidity of all accounts
related to all requested country codes.

It consists of the sum of ‘Available Liquidity in (Country
Code)’ and ‘Current Balance’ occurrences. When the
liquidity information query for at least one account
located in TIPS or T2S fails, then the value ‘Not
available’ is shown.

Current Liquidity Overall This row shows the current liquidity of all accounts
related to all requested country codes.

It consists of ‘Available Liquidity Overall’ reduced by
the sum of ‘Credit Line’. When the liquidity information

query for at least one account located in TIPS or T2S

fails, then the value ‘Not available’ is shown.

Table 110 - Dashboard Liq. Overview Acc. Selection grouped by Countries — Aggregated View

63



T2/T2S Consolidation Change Request: CSLD-111-SYS

26 EUROSYSTEM UPDATE [SDD_PBR 088, PBI-223032]: page 198-211 (CLM UHB chapter
5.2.2 Dashboard Liquidity Overview Account Selection grouped by Countries — Display
Screen); GUI Calculation and Display of Available Liquidity in CLM

The correction of the calculation of the available liquidity position provides the user with a clear understanding
which account types are included. The user will no longer be confused by amounts of account types which should
not be considered in the calculation. To support this, the user will no longer be confused by inaccurate wording in
the GUI and the UHBs.

Old Figure 118 - Dashboard Liquidity Overview Account Sel. grouped by Countries — Display
Screen — part 1:

Display Dashboard Liquidity Overview Account Selection grouped by Countries

90 0% 00,00 TR

98,078 00,00 TR

T e

New Figure 118 - Dashboard Liquidity Overview Account Sel. grouped by Countries — Display
Screen — part 1:

Prajected Liguidity
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Dashboard Liquidity Overview Account Selection grouped by Countries — Display Screen — Results —
(Country Code) — Aggregated View

Available Liquidity in | This row shows the total amount of available liquidity related to all the cash accounts
(Country Code) belonging to one specific country code.

The following account types are excluded from the calculation of the aggregated liguidity
position: CB ECB Account, ECB Mirror Account and CLM Technical Account for
ECONS Il.

For each requested country code, a separate row will be shown.

Available Liquidity This row shows the available liquidity of all the accounts related to all requested country
Overall codes.

It consists of the sum of ‘Available Liquidity in (Country Code) and-CurrentBalance’

occurrences.
Current Liquidity This row shows the current liquidity of all the accounts related to all requested country
Overall codes.

It consists of ‘Available Liquidity Overall’ reduced by the sum of ‘Credit Line’.

Table 110 - Dashboard Liq. Overview Acc. Selection grouped by Countries — Aggregated
View

27 EUROSYSTEM UPDATE [Internal review]: page 211 (CLM UHB chapter 5.2.2
Dashboard Liquidity Overview Account Selection grouped by Countries — Display
Screen); Inaccuracies in Aggregated view description for dashboard screens

The current description do not indicate that the aggregated liquidity positions only include the cash accounts
selected on the previous query screen. Furthermore, the country codes/parties are not requested but displayed.

o
DASHBOARD LIQUIDITY OVERVIEW ACCOUNT SELECTION GROUPED BY COUNTRIES — DISPLAY
SCREEN - RESULTS — (COUNTRY CODE) - AGGREGATED VIEW

Available Liquidity in (Country Code) | This row shows the total amount of available liquidity related to all
selected cash accounts belonging to one specific country code.

For each requested country code, a separate row will be shown.

Available Liquidity Overall This row shows the available liquidity of all selected accounts related to
all requested displayed country codes.

It consists of the sum of ‘Available Liquidity in (Country Code)’ and
‘Current Balance’ occurrences.

Current Liquidity Overall This row shows the current liquidity of all selected accounts related to all
reguested displayed country codes.

It consists of ‘Available Liquidity Overall’ reduced by the sum of ‘Credit
Line’.
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Table 110 - Dashboard Lig. Overview Acc. Selection grouped by Countries — Aggregated View

28 EUROSYSTEM UPDATE [SDD_PBR 088, PBI-223032]: page 213-226 (CLM UHB chapter
5.2.3 Dashboard Liquidity Overview Account Selection grouped by Parties — Display
Screen); GUI Calculation and Display of Available Liquidity in CLM

The correction of the calculation of the available liquidity position provides the user with a clear understanding
which account types are included. The user will no longer be confused by amounts of account types which should
not be considered in the calculation. To support this, the user will no longer be confused by inaccurate wording in
the GUI and the UHBs.

Old Figure 122 - Dashboard Liquidity Overview Account Sel. grouped by Parties — Display
Screen — part 1:

Crmgriay Dasklaued Lasadly Cvee rew Susoae] Se L -] by Fa e
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New Figure 122 - Dashboard Liquidity Overview Account Sel. grouped by Parties — Display
Screen — part 1:

iquidity Overview Account Selection grouped by Parties

Frojected Uity ]

200,000.000.00 EUR

90,000,900.00 TR

Current Balance 200,000.900.00 EUR

Dashboard Liquidity Overview Account Selection grouped by Parties — Display Screen — Results —
Aggregated View

Available Liquidity | This row shows the total amount of available liquidity related to all the cash accounts
(Party BIC) belonging to one specific party.

The following account types are excluded from the calculation of the aggregated liquidity
position: CB ECB Account, ECB Mirror Account and CLM Technical Account for ECONS
1.

For each party, a separate row will be shown.

Available Liquidity | This row shows the available liquidity of all the accounts related to all requested parties.

Overall

It consists of the sum of ‘Available Liquidity (Party BIC)'.
Current Liquidity This row shows the current liquidity of alt the accounts related to all requested parties.
Overall

It consists of ‘Available Liquidity Overall’ reduced by the sum of ‘Credit Line’.

Table 115 - Dashboard Liq. Overview Acc. Selection grouped by Parties — Aggregated View

29 EUROSYSTEM UPDATE [Internal review]: page 224-226 (CLM UHB chapter 5.2.3
Dashboard Liquidity Overview Account Selection grouped by Parties — Display Screen);
Error handling for responses to T2S/TIPS balance requests

| Error handling for responses to T2S/TIPS balance requests

[..]
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Dashboard Liquidity Overview Account Selection grouped by Parties — Display Screen — Results —
Liquidity Information TIPS

(TIPS Account number) Information

This row shows the account number of the TIPS
Account.

Current Balance

This row shows the current balance of the TIPS
Account. When the liquidity information query for at

least one account located in TIPS fails, then for every

account located in TIPS the value ‘Not available’ is

shown.

(TIPS AS Technical Account Information number)
Information

This row shows the account number of the TIPS AS
Technical Account.

Current Balance

This row shows the current balance of the TIPS AS
Technical Account. When the liquidity information

query for at least one account located in TIPS fails,

then for every account located in TIPS the value ‘Not

available’ is shown.

(TIPS Transit Account number) Information

This row shows the account number of the TIPS
Transit Account.

This entry is only visible for:

= CB (as TAH)

Current Balance

This row shows the current balance of the TIPS
Transit Account. When the liquidity information query

for at least one account located in TIPS fails, then for

every account located in TIPS the value ‘Not available’

is shown.
This entry is only visible for:

= CB (as TAH)

Table 113 - Dashboard Lig. Overview Acc. Selection grouped by Parties — Liquidity Information TIPS

Dashboard Liquidity Overview Account Selection grouped by Parties — Display Screen — Results —
Liquidity Information T2S

(T2S DCA number) Information

This row shows the account number of the T2S
account.

Current Balance

This row shows the current balance of the T2S

account. When the liguidity information query for at
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least one account located in T2S fails, then for every

account located in T2S the value ‘Not available’ is

shown.

Value of the Available Collateral in T2S

This row shows the amount of available collateral in
T2S. When the liquidity information query for at least

one account located in T2S fails, then for every

account located in T2S the value ‘Not available’ is

shown.

Value of the Outstanding Auto-Collateralisation
Amount in T2S

This row shows the amount of outstanding auto-
collateral in T2S. When the liquidity information query

for at least one account located in T2S fails, then for

)

every account located in T2S the value ‘Not available

is shown.

(T2S Transit Account number) Information

This row shows the account number of the Transit
Account.

This entry is only visible for:

« CB (as TAH)

Current Balance

This row shows the current balance of the Transit
Account. When the liquidity information query for at

least one account located in T2S fails, then for every

account located in T2S the value ‘Not available’ is

shown.
This entry is only visible for:

- CB (as TAH)

Table 114 - Dashboard Liqg. Overview Acc. Selection grouped by Parties — Liquidity Information T2S

Dashboard Liquidity Overview Account Selection grouped by Parties — Display Screen — Results —
Aggregated View

Available Liquidity (Party BIC)

This row shows the total amount of available liquidity
related to all cash accounts belonging to one specific

party.

For each party, a separate row will be shown.
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When the liquidity information query for at least one

account located in TIPS or T2S fails, then the value ‘Not

available’ is shown.

Available Liquidity Overall

This row shows the available liquidity of all accounts
related to all requested parties.

It consists of the sum of ‘Available Liquidity (Party BIC)'.

When the liquidity information query for at least one

account located in TIPS or T2S fails, then the value ‘Not

available’ is shown.

Current Liquidity Overall

This row shows the current liquidity of all accounts
related to all requested parties.

It consists of ‘Available Liquidity Overall’ reduced by the
sum of ‘Credit Line’.

When the liquidity information query for at least one

account located in TIPS or T2S fails, then the value ‘Not

available’ is shown.

Table 115 - Dashboard Liq. Overview Acc. Selection grouped by Parties — Aggregated View

30 EUROSYSTEM UPDATE [Internal review]: page 226 (CLM UHB chapter 5.2.3
Dashboard Liquidity Overview Account Selection grouped by Parties — Display Screen);

Inaccuracies in Aggregated view description for dashboard screens

The current description do not indicate that the aggregated liquidity positions only include the cash accounts
selected on the previous query screen. Furthermore, the country codes/parties are not requested but displayed.

SCREEN - RESULTS - AGGREGATED VIEW

»
DASHBOARD LIQUIDITY OVERVIEW ACCOUNT SELECTION GROUPED BY PARTIES — DISPLAY

Line’.

Available Liquidity (Party BIC) This row shows the current liquidity of all selected accounts related to all
requested displayed parties.

It consists of ‘Available Liquidity Overall’ reduced by the sum of ‘Credit

Line’.

Available Liquidity Overall This row shows the current liquidity of all selected accounts related to all
requested displayed parties.

It consists of ‘Available Liquidity Overall’ reduced by the sum of ‘Credit

Current Liquidity Overall This row shows the current liquidity of all selected accounts related to all
reguested displayed parties.

70




T2/T2S Consolidation

Change Request: CSLD-111-SYS

It consists of ‘Available Liquidity Overall’ reduced by the sum of ‘Credit

Line'.

Table 115 - Dashboard Liq. Overview Acc. Selection grouped by Parties — Aggregated View

31 EUROSYSTEM UPDATE [SDD_PBR 088, PBI-223032]: page 228-242 (CLM UHB chapter
5.2.4 Dashboard Liquidity Overview Account Selection grouped by Services — Display
Screen); GUI Calculation and Display of Available Liquidity in CLM

the GUI and the UHBs.

The correction of the calculation of the available liquidity position provides the user with a clear understanding
which account types are included. The user will no longer be confused by amounts of account types which should
not be considered in the calculation. To support this, the user will no longer be confused by inaccurate wording in

Old Figure 128 - Dashboard Liquidity Overview Account Sel. grouped by Services — Display Screen — part 1:
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Dashboard Liquidity Overview Account Selection grouped by Services — Display Screen — Results —

Aggregated View

Available This row shows the total amount of available liquidity related to all the given cash accounts
Liquidity in CLM [ in CLM.
It consists of the sum of ‘Available Liquidity’ for all related MCAs including the sum of
‘Current Balances’ for all other CLM accounts.
The following account types are excluded from the calculation of the aggregated liquidity
position: CB ECB Account, ECB Mirror Account and CLM Technical Account for ECONS II.
[...] [...]
Available This row shows the total amount of available liquidity and-currentbalanees related to all the
Liquidity Overall | given cash accounts within all services.

It consists of ‘Available Liquidity in CLM’ including ‘Liquidity in RTGS’ including ‘Liquidity in
TIPS’ including ‘Liquidity in T2S’.

Current Liquidity
Overall

This row shows the total amount of liquidity eurrent-balanees related to all the given cash
accounts within all services.

It consists of ‘Available Liquidity Overall’ reduced by the sum of ‘Credit Line’ of the given
default MCAs.

Table 120 - Dashboard Liq. Overview Acc. Selection grouped by Services — Aggregated View

32 EUROSYSTEM UPDATE [Internal review]: page 239-242 (CLM UHB chapter 5.2.4
Dashboard Liquidity Overview Account Selection grouped by Services — Display

Screen); Error handling for responses to T2S/TIPS balance requests

| Error handling for responses to T2S/TIPS balance requests

[..]

Dashboard Liquidity Overview Account Selection grouped by Services — Display Screen — Results —

Liquidity Information TIPS

(TIPS Account number) Information This row shows the account number of the TIPS

Account.

Current Balance

This row shows the current balance of the TIPS
Account. When the liquidity information query for at

least one account located in TIPS fails, then for every
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account located in TIPS the value ‘Not available’ is

shown.

(TIPS AS Technical Account number) Information

This row shows the account number of the TIPS AS
Technical Account.

Current Balance

This row shows the current balance of the TIPS AS
Technical Account. When the liquidity information query

for at least one account located in TIPS fails, then for

every account located in TIPS the value ‘Not available’

is shown.

(TIPS Transit Account number) Information

This row shows the account number of the TIPS Transit
Account.

This entry is only visible for:

» CB (as TAH)

Current Balance

This row shows the current balance of the TIPS Transit
Account. When the liquidity information query for at

least one account located in TIPS fails, then for every

account located in TIPS the value ‘Not available’ is

shown.
This entry is only visible for:

- CB (as TAH)

Table 118 - Dashboard Lig. Overview Acc. Selection grouped by Services — Liquidity Information TIPS

Dashboard Liquidity Overview Account Selection grouped by Services — Display Screen — Results —
Liquidity Information T2S

(T2S DCA number) Information

This row shows the account number of the T2S DCA.

Current Balance

This row shows the current balance of the T2S DCA.
When the liquidity information query for at least one

account located in T2S fails, then for every account

located in T2S the value ‘Not available’ is shown.

Value of the Available Collateral in T2S

This row shows the amount of available collateral in
T2S. When the liquidity information query for at least

one account located in T2S fails, then for every account

located in T2S the value ‘Not available’ is shown.
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Value of the Outstanding Auto-Collateralisation
Amount in T2S

This row shows the amount of outstanding auto-
collateral in T2S. When the liquidity information query

for at least one account located in T2S fails, then for

every account located in T2S the value ‘Not available’ is

shown.

(T2S Transit Account number) Information

This row shows the account number of the Transit
Account.

This entry is only visible for:

- CB (as TAH)

Current Balance

This row shows the current balance of the Transit
Account. When the liquidity information query for at

least one account located in T2S fails, then for every

account located in T2S the value ‘Not available’ is

shown.
This entry is only visible for:

- CB (as TAH)

Table 119 - Dashboard Liqg. Overview Acc. Selection grouped by Services — Liquidity Information T2S

Dashboard Liquidity Overview Account Selection grouped by Services — Display Screen — Results —
Aggregated View

Available Liquidity in CLM

This row shows the total amount of available liquidity
related to all given cash accounts in CLM.

It consists of the sum of ‘Available Liquidity’ for all
related MCAs including the sum of ‘Current Balances’
for all other CLM accounts.

Liquidity in RTGS

This row shows the total amount of current balances
related to all given cash accounts in RTGS.

Liquidity in TIPS

This row shows the total amount of current balances
related to all given cash accounts in TIPS. When the
liguidity information query for at least one account

located in TIPS fails, then the value ‘Not available’ is

shown.

Liquidity in T2S

This row shows the total amount of current balances
related to all given cash accounts in T2S. When the

liguidity information guery for at least one account

74



T2/T2S Consolidation Change Request: CSLD-111-SYS

located in T2S fails, then the value ‘Not available’ is

shown.

Available Liquidity Overall This row shows the total amount of available liquidity
and current balances related to all given cash accounts
within all services.

It consists of ‘Available Liquidity in CLM’ including
‘Liquidity in RTGS’ including ‘Liquidity in TIPS’ including
‘Liquidity in T2S’. When the liguidity information query

for at least one account located in TIPS or T2S fails,

then the value ‘Not available’ is shown.

Current Liquidity Overall This row shows the total amount of current balances
related to all given cash accounts within all services.

It consists of ‘Available Liquidity Overall’ reduced by the
sum of ‘Credit Line’ of the given default MCAs. When
the liquidity information query for at least one account
located in TIPS or T2S fails, then the value ‘Not
available’ is shown.

Table 120 - Dashboard Liq. Overview Acc. Selection grouped by Services — Aggregated View

33 EUROSYSTEM UPDATE [SDD_PBR 088, PBI-223032]: page 243-245 (CLM UHB chapter
5.2.5 Dashboard Liquidity Overview Account Selection List View — Display Screen); GUI
Calculation and Display of Available Liquidity in CLM

The correction of the calculation of the available liquidity position provides the user with a clear understanding
which account types are included. The user will no longer be confused by amounts of account types which should
not be considered in the calculation. To support this, the user will no longer be confused by inaccurate wording in
the GUI and the UHBs.

Old Figure 132 - Dashboard Liquidity Overview Account Selection List View — Display Screen:

&  Display Dashboard Liquidity Overview Account Selection List View
Chery Do ity Over

ctot Avababe ity Ovwsal | Auable ity Owsl | Ausobde {uiity Con | Crat Line (M Bawce KIS Balance | 1S Babunce | 125 DCA Rance | Avalbike ollaessd i 175 | Outiaoefing Au i 175 4
J0MO0NNER  J0NMOMIMEA  ISOMINCOIR  10C00RR SOXCXCNITR

RGO R 15020000000 B8
7873197100 BR 20000600000 ELR

300000000 F2 400000000 608

2500000000 BUR 2500000000 EUR 5500000300 EUR 100000000 LR

TOIAL 3,298.732.068.10 FUR

75



T2/T2S Consolidation

Change Request: CSLD-111-SYS

PBAGGGFO00T TIPS

66 PBABGGFO0T 125

66 PBABGGFOD01 CLM

GG PBBABGGFOD0T RTGS

ICDELIRPEEFGGFD01DCAT

CCDEURPBEFGGFODTDEAY

Results Last Refresh: 2023-01-02 10:56:22 CET| Refresh
come cie Pty st st o[ ity Ot |ty Orent| st i G| ot sl 75 | 12 b 155 b sttt ol T | Ot ok Cotometon
-

5.000.00 EUR 5.000.00 EUR 500000 EUR

2,001.00 EUR 2,001.00 EUR 200100 EUR 0,00 EUR 000t

RTGSDCPBABGGFO001EURODOT 249.996.00 EU

EUR EuR 100,000,00000 EUR 15,000,000.00 EUR ~85,000,000.00 EUR

400 EUR 400 EUR

98,756,955.00 EUR 100,007,005.00 EUR  100,000,000.00 EUR 15,000,000.00 EUR 85000,00000EUR 400 EUR 5,000.00 EUR

>

< H - T

Dashboard Liquidity Overview Account Selection List View — Display Screen — Results — Liquidity

Overview Dashboard Account Selection List View

[..]

[.]

Projected
Available
Liquidity Overall

This column shows the projected liquidity that will be available, if all queued and earmarked
transactions are settled.

It consists of ‘Available Liquidity Overall’ including the ‘Queued Credit Cash Transfer Orders’
including the ‘Earmarked Credit Cash Transfer Orders’ reduced by ‘Queued Debit Cash
Transfer Orders’ reduced by ‘Earmarked Debit Cash Transfer Orders’.

Note: The projected liquidity is only a non-binding forecast as it includes instructed but not yet
debited/credited cash transfer orders of the future.

It contains a sum of the amount of all listed liquidity positions at the bottom of the column.

Available
Liquidity Overall

This column shows the sum of allavailable the liquidity in the whole system, including the
CLM, RTGS, T2S and TIPS balances and the credit line in CLM.

It consists of ‘Available Liquidity in CLM’ including the ‘RTGS Balance’ including the ‘TIPS
Aecount Balance’ including ‘T2S Balance’.

It contains a sum of the amount of all listed liquidity positions at the bottom of the column.

[.]

CLM Balance

This column shows the balances of the selected MCAs, CLM CB Accounts, CB ECB
Accounts, ECB Mirror Accounts, Marginal lending Accounts, Overnight Deposit Accounts,
CLM Technical Accounts ECONS Il and Transit Accounts, It contains a sum of the amount of

all listed liquidity positions at the bottom of the column.

(-]

(-]

Table 121 - Dashboard Lig. Overview Acc. Selection List View — Liq. Ov. Dashboard Acc. Sel. List View
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34 EUROSYSTEM UPDATE [Internal review]: page 243-245 (CLM UHB chapter 5.2.5
Dashboard Liquidity Overview Account Selection List View); Error handling for

responses to T2S/TIPS balance requests

| Error handling for responses to T2S/TIPS balance requests

[..

1

Dashboard Liquidity Overview Account Selection List View — Display Screen — Results — Liquidity

Overview Dashboard Account Selection List View

(-]

Projected Available Liquidity Overall

This column shows the projected liquidity that will be
available, if all queued and earmarked transactions are
settled.

It consists of ‘Available Liquidity Overall’ including the
‘Queued Credit Cash Transfer Orders’ including the
‘Earmarked Credit Cash Transfer Orders’ reduced by
‘Queued Debit Cash Transfer Orders’ reduced by
‘Earmarked Debit Cash Transfer Orders’.

Note: The projected liquidity is only a non-binding forecast
as it includes instructed but not yet debited/credited cash
transfer orders of the future.

It contains a sum of the amount of all listed liquidity
positions at the bottom of the column. When the liquidity
information query for at least one account located in TIPS

or T2S fails, then the value ‘Not available’ is shown.

Available Ligquidity Overall

This column shows the sum of all available liquidity in the
whole system, including the CLM, RTGS, T2S and TIPS
balances and the credit line in CLM.

It consists of ‘Available Liquidity in CLM’ including the
‘RTGS Balance’ including the ‘TIPS Account Balance’
including ‘T2S Balance’.

It contains a sum of the amount of all listed liquidity
positions at the bottom of the column. When the liquidity
information query for at least one account located in TIPS

or T2S fails, then the value ‘Not available’ is shown.

Available Liquidity in CLM

This column shows the available liquidity per cash
account in CLM.
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It consists of ‘CLM Balance’ including the ‘Credit Line’
reduced by seizure of funds amount.

It contains a sum of the amount of all listed liquidity
positions at the bottom of the column.

Credit Line This column shows the credit line of the default MCA.
It contains a sum of the amount of all listed credit lines at
the bottom of the column.

CLM Balance This column shows the balances of the selected MCAs,

CLM CB Accounts, CB ECB Accounts, ECB Mirror
Accounts, Marginal lending Accounts, Overnight Deposit
Accounts and Transit Accounts.

It contains a sum of the amount of all listed liquidity
positions at the bottom of the column.

RTGS Balance

This column shows the RTGS balances of the selected
cash accounts.

It contains a sum of the amount of all listed liquidity
positions at the bottom of the column.

TIPS Balance

This column shows the balances of the selected TIPS
Accounts and TIPS AS Technical Accounts.

It contains a sum of the amount of all listed liquidity
positions at the bottom of the column. When the liquidity
information query for at least one account located in TIPS

fails, then the value ‘Not available’ is shown.

T2S Balance

This column shows the T2S balances of the selected T2S
DCAs.

It contains a sum of the amount of all listed liquidity
positions at the bottom of the column. When the liquidity
information query for at least one account located in T2S

fails, then the value ‘Not available’ is shown.

Value of the outstanding auto-collateralisation
amount in T2S

This column shows the value of the available collateral in
T2S related to each T2S account.

It contains a sum of the amount of all listed outstanding
auto-collateralisation positions at the bottom of the

column. When the liguidity information query for at least
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one account located in T2S fails, then the value ‘Not

available’ is shown.

[..]

(-]

Table 121 - Dashboard Lig. Overview Acc. Selection List View — Lig. Ov. Dashboard Acc. Sel. List View

35 EUROSYSTEM UPDATE [Internal review]: page 245 (CLM UHB chapter 5.2.5
Dashboard Liquidity Overview Account Selection List View — Display Screen); Missing

field description, wrong column name

| Addition of Value of available collateral in T2S; clarification

B

DASHBOARD LIQUIDITY OVERVIEW ACCOUNT SELECTION LIST VIEW — DISPLAY SCREEN — RESULTS
— LIQUIDITY OVERVIEW DASHBOARD ACCOUNT SELECTION LIST VIEW

[.]

[.]

T2S DCA Balance

This column shows the T2S balances of the selected T2S DCAs.
It contains a sum of the amount of all listed liquidity positions at the bottom of
the column.

Value of available collateral in

This column shows the value of the available collateral in T2S related to each

T2S

T2S account.
It contains a sum of the amount of all listed collateral positions at the bottom of
the column.

Value of the outstanding auto-
collateralisation amount in
T2S

TF2S-aecount: This column shows the value of the outstanding auto-
collateralisation amount in T2S related to each T2S account.

It contains a sum of the amount of all listed outstanding auto-collateralisation
positions at the bottom of the column.

L]

[.]

Table 121 - Dashboard Lig. Overview Acc. Selection List View — Liq. Ov. Dashboard Acc. Sel. List View
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36 EUROSYSTEM UPDATE [SDD_PBR 088, PBI-223032]: page 247-252 (CLM UHB chapter
5.2.6 Dashboard Liquidity Overview AMG Selection grouped by Countries — Display
Screen); GUI Calculation and Display of Available Liquidity in CLM

The correction of the calculation of the available liquidity position provides the user with a clear understanding
which account types are included. The user will no longer be confused by amounts of account types which should
not be considered in the calculation. To support this, the user will no longer be confused by inaccurate wording in
the GUI and the UHBs.

Screen — part 1:

—— mmmas

New Figure 133 - Dashboard Liguidity Overview AMG Sel. grouped by Countries — Display Screen — part 1:

Dashboard Liquidity Overview AMG Selection grouped by Countries — Display Screen — Results —
Aggregated View
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Available Liquidity in This row shows the total amount of eurrent-balaneces liquidity related to all the cash
(Country Code) accounts belonging to one Account Monitoring Group and related to a specific country
code.

For each requested country code, a separate row will be shown.

Available Liquidity This row shows the total amount of eurrent-balanees liquidity related to alt the cash
Overall accounts belonging to one Account Monitoring Group and related to all country codes.

It consists of the sum of ‘Available Liquidity in (Country Code)'.

Current Liquidity This row shows the tetal-ameount-ef-available current liquidity anrd-eurrentbalances of alt
Overall the accounts related to one Account Monitoring Group and related to all country codes.

It consists of ‘Available Liquidity Overall’ reduced by the sum of ‘Credit Line’.

Table 126 - Dashboard Lig. Overview AMG Selection grouped by Countries — Aggregated View

37 EUROSYSTEM UPDATE [Internal review]: page 251-252 (CLM UHB chapter 5.2.6
Dashboard Liquidity Overview AMG Selection grouped by Countries — Display Screen);
Error handling for responses to T2S/TIPS balance requests

| Error handling for responses to T2S/TIPS balance requests

[..]

Dashboard Liquidity Overview AMG Selection grouped by Countries — Display Screen — Results —
(Country Code) — Liquidity Information TIPS

(TIPS Account number) Information This row shows the account number of the TIPS Account
within the given Account Monitoring Group in the data
scope of the user.

Current Balance This row shows the current balance of the TIPS Account
within the given Account Monitoring Group in the data
scope of the user. When the liquidity information query for

at least one account located in TIPS fails, then for every

account located in TIPS the value ‘Not available’ is

shown.

Table 124 - Dashboard Liq. Overview AMG Selection grouped by Countries — Liquidity Information TIPS

Dashboard Liquidity Overview AMG Selection grouped by Countries — Display Screen — Results —
(Country Code) — Liquidity Information T2S
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(T2S DCA number) Information

This row shows the account number of the T2S DCA
within the given Account Monitoring Group in the data
scope of the user.

Current Balance

This row shows the current balance of the T2S DCA
within the given Account Monitoring Group in the data
scope of the user. When the liquidity information query for

at least one account located in T2S fails, then for every

account located in T2S the value ‘Not available’ is shown.

Value of the Available Collateral in T2S

This row shows the amount of available collateral in T2S
related to the given T2S DCA. When the liquidity
information query for at least one account located in T2S

fails, then for every account located in T2S the value ‘Not

available’ is shown.

Value of the Outstanding Auto-Collateralisation
Amount in T2S

This row shows the amount of outstanding auto-collateral
in T2S related to the given T2S DCA. When the liquidity
information query for at least one account located in T2S

fails, then for every account located in T2S the value ‘Not

available’ is shown.

Table 125 - Dashboard Liq. Overview AMG Selection grouped by Countries — Liquidity Information T2S

Dashboard Liquidity Overview AMG Selection grouped by Countries — Display Screen — Results —
Aggregated View

Available Liquidity in (Country Code)

This row shows the total amount of current balances
related to all cash accounts belonging to one Account
Monitoring Group and related to a specific country code.

For each requested country code, a separate row will be
shown. When the liquidity information query for at least

one account located in TIPS or T2S fails, then the value

‘Not available’ is shown.

Available Liquidity Overall

This row shows the total amount of current balances
related to all cash accounts belonging to one Account
Monitoring Group and related to all country codes.

It consists of the sum of ‘Available Liquidity in (Country
Code)’. When the liquidity information query for at least

one account located in TIPS or T2S fails, then the value

‘Not available’ is shown.
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Current Liquidity Overall This row shows the total amount of available liquidity and
current balances of all accounts related to one Account
Monitoring Group and related to all country codes.

It consists of ‘Available Liquidity Overall’ reduced by the
sum of ‘Credit Line’. When the liquidity information query

for at least one account located in TIPS or T2S fails, then

the value ‘Not available’ is shown.

Table 126 - Dashboard Lig. Overview AMG Selection grouped by Countries — Aggregated View

38 EUROSYSTEM UPDATE [Internal review]: page 252 (CLM UHB chapter 5.2.6
Dashboard Liquidity Overview AMG Selection grouped by Countries — Display Screen);
Inaccuracies in Aggregated view description for dashboard screens

The current description do not indicate that the aggregated liquidity positions only include the cash accounts
selected on the previous query screen. Furthermore, the country codes/parties are not requested but displayed.

»
DASHBOARD LIQUIDITY OVERVIEW AMG SELECTION GROUPED BY COUNTRIES — DISPLAY SCREEN
— RESULTS - AGGREGATED VIEW

Available Liquidity in (Country Code) | This row shows the total amount of current balances related to all
selected cash accounts belonging to one Account Monitoring Group and
related to a specific country code.

For each requested country code, a separate row will be shown.

Available Liquidity Overall This row shows the total amount of current balances related to all
selected cash accounts belonging to one Account Monitoring Group and
related to all country codes.

It consists of the sum of ‘Available Liquidity in (Country Code)'.

Current Liquidity Overall This row shows the total amount of available liquidity and current
balances of all selected accounts related to one Account Monitoring
Group and related to all country codes.

It consists of ‘Available Liquidity Overall’ reduced by the sum of ‘Credit
Line’.

Table 126 - Dashboard Lig. Overview AMG Selection grouped by Countries — Aggregated View

39 EUROSYSTEM UPDATE [Internal review]: page 259-260 (CLM UHB chapter 5.2.7
Dashboard Liquidity Overview AMG Selection grouped by Parties — Display Screen);
Error handling for responses to T2S/TIPS balance requests

| Error handling for responses to T2S/TIPS balance requests

[..]

Dashboard Liquidity Overview AMG Selection grouped by Parties — Display Screen — Results — (Party
BIC) — Liquidity Information TIPS
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(TIPS Account number) Information

This row shows the account number of the TIPS Account
belonging to a specific party within the given Account
Monitoring Group in the data scope of the user.

Current Balance

This row shows the current balance of the TIPS Account
belonging to a specific party within the given Account
Monitoring Group in the data scope of the user. When the
liquidity information query for at least one account located

in TIPS fails, then for every account located in TIPS the

value ‘Not available’ is shown.

Table 129 - Dashboard Liq. Overview AMG Selection grouped by Parties — Liquidity Information TIPS

Dashboard Liquidity Overview AMG Selection grouped by Parties — Display Screen — Results — (Party
BIC) — Liquidity Information T2S

(T2S DCA number) Information

This row shows the account number of the T2S DCA
belonging to a specific party within the given Account
Monitoring Group in the data scope of the user.

Current Balance

This row shows the current balance of the T2S DCA
belonging to a specific party within the given Account
Monitoring Group in the data scope of the user. When the
liquidity information query for at least one account located

in T2S fails, then for every account located in T2S the

value ‘Not available’ is shown.

Value of the Available Collateral in T2S

This row shows the amount of available collateral in T2S
related to the given T2S DCA. When the liquidity
information query for at least one account located in T2S

fails, then for every account located in T2S the value ‘Not

available’ is shown.

Value of the Outstanding Auto-Collateralisation
Amount in T2S

This row shows the amount of outstanding auto-collateral
in T2S related to the given T2S DCA. When the liquidity
information query for at least one account located in T2S

fails, then for every account located in T2S the value ‘Not

available’ is shown.

Table 130 - Dashboard Liq. Overview AMG Selection grouped by Parties — Liquidity Information T2S

Dashboard Liquidity Overview AMG Selection grouped by Parties — Display Screen — Results — (Party
BIC) — Aggregated View
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Available Liquidity (Party BIC)

This row shows the total amount of current balances
related to all cash accounts belonging to one Account
Monitoring Group and related to a specific party.

For each requested party BIC, a separate row will be
shown. When the liquidity information query for at least

one account located in TIPS or T2S fails, then the value

‘Not available’ is shown.

Available Liquidity Overall

This row shows the total amount of current balances
related to all cash accounts belonging to one Account
Monitoring Group and related to all parties.

It consists of the sum of ‘Available Liquidity (Party BIC)'.
When the liquidity information query for at least one

account located in TIPS or T2S fails, then the value ‘Not

available’ is shown.

Current Liquidity Overall

This row shows the total amount of available liquidity and
current balances of all accounts related to one Account
Monitoring Group and related to all parties.

It consists of ‘Available Liquidity Overall’ reduced by the
sum of ‘Credit Line’. When the liquidity information query

for at least one account located in TIPS or T2S fails, then

the value ‘Not available’ is shown.

Table 131 - Dashboard Lig. Overview AMG Selection grouped by Parties — Aggregated View
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40 EUROSYSTEM UPDATE [SDD-PBR-088, PBI-223032]: page 254-260 (CLM UHB chapter
5.2.7 Dashboard Liquidity Overview AMG Selection grouped by Parties — Display
Screen); GUI Calculation and Display of Available Liquidity in CLM

The correction of the calculation of the available liquidity position provides the user with a clear understanding
which account types are included. The user will no longer be confused by amounts of account types which should
not be considered in the calculation. To support this, the user will no longer be confused by inaccurate wording in
the GUI and the UHBs.

Old Figure 137 - Dashboard Liquidity Overview AMG Sel. grouped by Parties — Display Screen — part 1:
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Dashboard Liquidity Overview AMG Selection grouped by Parties — Display Screen — Results — (Party
BIC) — Aggregated View
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Available Liquidity This row shows the total amount of eurrent-balaneces liquidity related to all the cash
(Party BIC) accounts belonging to one Account Monitoring Group and related to a specific party.

For each requested party BIC, a separate row will be shown.

Available Liquidity This row shows the total amount of eurrent-balanees liquidity related to all cash accounts
Overall belonging to one Account Monitoring Group and related to all parties.

It consists of the sum of ‘Available Liquidity (Party BIC)'.

Current Liquidity This row shows the tetal-ameount-ef-available current liquidity and-eurrentbalaneces of alt
Overall the accounts related to one Account Monitoring Group and related to all parties.

It consists of ‘Available Liquidity Overall’ reduced by the sum of ‘Credit Line’.

Table 131 - Dashboard Ligq. Overview AMG Selection grouped by Parties — Aggregated View

41 EUROSYSTEM UPDATE [Internal review]: page 259-260 (CLM UHB chapter 5.2.7
Dashboard Liquidity Overview AMG Selection grouped by Parties — Display Screen);
Inaccuracies in Aggregated view description for dashboard screens

The current description do not indicate that the aggregated liquidity positions only include the cash accounts
selected on the previous query screen. Furthermore, the country codes/parties are not requested but displayed.]...]
DASHBOARD LIQUIDITY OVERVIEW AMG SELECTION GROUPED BY PARTIES — DISPLAY SCREEN -
RESULTS - (PARTY BIC) — AGGREGATED VIEW

Available Liquidity (Party BIC) This row shows the total amount of current balances related to all
selected cash accounts belonging to one Account Monitoring Group
and related to a specific party.

For each requested party BIC, a separate row will be shown.

Available Liquidity Overall This row shows the total amount of current balances related to all
selected cash accounts belonging to one Account Monitoring Group
and related to all parties.

It consists of the sum of ‘Available Liquidity (Party BIC)'.

Current Liquidity Overall This row shows the total amount of available liquidity and current
balances of all selected accounts related to one Account Monitoring
Group and related to all parties.

It consists of ‘Available Liquidity Overall’ reduced by the sum of ‘Credit
Line’.

Table 131 - Dashboard Lig. Overview AMG Selection grouped by Parties — Aggregated View

42 EUROSYSTEM UPDATE [Internal review]: page 265-267 (CLM UHB chapter 5.2.8
Dashboard Liquidity Overview AMG Selection grouped by Services — Display Screen);
Error handling for responses to T2S/TIPS balance requests

| Error handling for responses to T2S/TIPS balance requests

[..]
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Dashboard Liquidity Overview AMG Selection grouped by Services — Display Screen — Results —
Liquidity Information TIPS

(TIPS Account number) Information

This row shows the account number of the TIPS Account
within the given Account Monitoring Group in the data
scope of the user.

Current Balance

This row shows the current balance of the TIPS Account
within the given Account Monitoring Group in the data
scope of the user. When the liquidity information query for

at least one account located in TIPS fails, then for every

account located in TIPS the value ‘Not available’ is

shown.

Table 134 - Dashboard Liq. Overview AMG Selection grouped by Services - Liquidity Information TIPS

Dashboard Liquidity Overview AMG Selection grouped by Services — Display Screen — Results —
Liquidity Information T2S

(T2S DCA number) Information

This row shows the account number of the T2S DCA
within the given Account Monitoring Group in the data
scope of the user.

Current Balance

This row shows the current balance of the T2S DCA
within the given Account Monitoring Group in the data
scope of the user. When the liquidity information query for

at least one account located in T2S fails, then for every

account located in T2S the value ‘Not available’ is shown.

Value of the Available Collateral in T2S

This row shows the amount of available collateral in T2S
related to the given T2S DCA. When the liquidity
information query for at least one account located in T2S

fails, then for every account located in T2S the value ‘Not

available’ is shown.

Value of the Outstanding Auto-Collateralisation
Amount in T2S

This row shows the amount of outstanding auto-collateral
in T2S related to the given T2S DCA. When the liquidity
information query for at least one account located in T2S

fails, then for every account located in T2S the value ‘Not

available’ is shown.

Table 135 - Dashboard Lig. Overview AMG Selection grouped by Services — Liquidity Information T2S

Dashboard Liquidity Overview AMG Selection grouped by Services — Display Screen — Results —
Aggregated View
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Available Liquidity in CLM

This row shows the total amount of available liquidity
related to all given cash accounts within the given
Account Monitoring Group in CLM.

It consists of the sum of ‘Available Liquidity’ for all related
MCAs including the sum of ‘Current Balances’ for all other
CLM accounts.

Liquidity in RTGS

This row shows the total amount of current balances
related to all given cash accounts within the given
Account Monitoring Group in RTGS.

Liquidity in TIPS

This row shows the total amount of current balances
related to all given cash accounts within the given
Account Monitoring Group in TIPS. When the liquidity
information query for at least one account located in TIPS

fails, then the value ‘Not available’ is shown.

Liquidity in T2S

This row shows the total amount of current balances
related to all given cash accounts within the given
Account Monitoring Group in T2S. When the liquidity
information query for at least one account located in T2S

fails, then the value ‘Not available’ is shown.

Available Liquidity Overall

This row shows the total amount of available liquidity and
current balances related to all given cash accounts within
the given Account Monitoring Group in all services.

It consists of ‘Available Liquidity in CLM’ including
‘Liquidity in RTGS’ including ‘Liquidity in TIPS’ including
‘Liquidity in T2S’. When the liquidity information query for

at least one account located in TIPS or T2S fails, then the

value ‘Not available’ is shown.

Current Liquidity Overall

This row shows the total amount of current balances
related to all given cash accounts within the given
Account Monitoring Group in all services.

It consists of ‘Available Liquidity Overall’ reduced by the
sum of ‘Credit Line’ of the given default MCAs. When the
liquidity information query for at least one account located
in TIPS or T2S fails, then the value ‘Not available’ is

shown.

Table 136 - Dashboard Lig. Overview AMG Selection grouped by Services — Aggregated View
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43 EUROSYSTEM UPDATE [SDD-PBR-088, PBI-223032]: page 261- 267 (CLM UHB
chapter 5.2.8 Dashboard Liquidity Overview AMG Selection grouped by Services —
Display Screen); GUI Calculation and Display of Available Liquidity in CLM

The correction of the calculation of the available liquidity position provides the user with a clear understanding
which account types are included. The user will no longer be confused by amounts of account types which should
not be considered in the calculation. To support this, the user will no longer be confused by inaccurate wording in
the GUI and the UHBs.

Old Figure 141 - Dashboard Liquidity Overview AMG Sel. grouped by Services — Display Screen — part 1:

Display Dashboard Liquidity Overview AMG Selection grouped by Services

[am—— o 8 0 £

New Figure 141 - Dashboard Liquidity Overview AMG Sel. grouped by Services — Display Screen — part 1:

100.000,000.00 SR

Dashboard Liquidity Overview AMG Selection grouped by Services — Display Screen — Results —
Aggregated View
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Available This row shows the total amount of available liquidity related to all the given cash accounts
Liquidity in CLM within the given Account Monitoring Group in CLM.
It consists of the sum of ‘Available Liquidity’ for all related MCAs including the sum of
‘Current Balances’ for all other CLM accounts.
[...] [...]
Lorodloble This row shows the total amount of available liquidity and-current-balaneces related to all the
Liquidity Overall given cash accounts within the given Account Monitoring Group in all services.

It consists of ‘Available Liquidity in CLM’ including ‘Liquidity in RTGS’ including ‘Liquidity in
TIPS’ including ‘Liquidity in T2S’.

Current Liquidity
Overall

This row shows the total amount of eurrent-balanees liquidity related to al the given cash
accounts within the given Account Monitoring Group in all services.

It consists of ‘Available Liquidity Overall’ reduced by the sum of ‘Credit Line’ of the given
default MCAs.

Table 136 - Dashboard Liq. Overview AMG Selection grouped by Services — Aggregated View

44 EUROSYSTEM UPDATE [Internal review]: page 268-271 (CLM UHB chapter 5.2.9
Dashboard Liquidity Overview AMG Selection List View — Display Screen); Error

handling for responses to T2S/TIPS balance requests

| Error handling for responses to T2S/TIPS balance requests

[.]

Dashboard Liquidity Overview AMG Selection List View — Display Screen — Results — Display Liquidity

Overview Dashboard AMG Selection List View

(-]

Projected Available Liquidity Overall This column shows the projected liquidity that will be

available, if all queued and earmarked transactions are
settled.

It consists of ‘Available Liquidity Overall’ including the
‘Queued Cash Transfer Order Credits’ including the
‘Earmarked Cash Transfer Order Credits’ reduced by
‘Queued Cash Transfer Order Debits’ reduced by
‘Earmarked Cash Transfer Order Debits’.
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Note: The projected liquidity is only a non-binding forecast
as it includes instructed but not yet debited/credited cash
transfer orders of the future.

It contains a sum of the amount of all listed liquidity
positions at the bottom of the column. When the liquidity
information guery for at least one account located in TIPS

or T2S fails, then the value ‘Not available’ is shown.

Available Liquidity Overall

This column shows the sum of all available liquidity in the
whole system, including CLM, RTGS, T2S and TIPS
balances and the credit line in CLM.

It consists of ‘Available Liquidity in CLM’ including the
‘RTGS Balance’ including the ‘TIPS Account Balance’
including the ‘T2S DCA Balance’.

It contains a sum of the amount of all listed liquidity
positions at the bottom of the column. When the liquidity
information query for at least one account located in TIPS

or T2S fails, then the value ‘Not available’ is shown.

Available Liquidity in CLM

This column shows the available liquidity per cash
account in CLM.

It consists of ‘CLM Balance’ including the ‘Credit Line’
reduced by seizure of funds amount.

It contains a sum of the amount of all listed liquidity
positions at the bottom of the column.

Credit Line This column shows the credit line of the default MCA.
It contains a sum of the amount of all listed credit lines at
the bottom of the column.

CLM Balance This column shows the CLM balances of the selected

cash accounts.

It contains a sum of the amount of all listed liquidity
positions at the bottom of the column.

RTGS Balance

This column shows the RTGS balances of the selected
cash accounts.

It contains a sum of the amount of all listed liquidity
positions at the bottom of the column.
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TIPS Account Balance

This column shows the TIPS Account balances of the
selected TIPS Accounts.

It contains a sum of the amount of all listed liquidity
positions at the bottom of the column. When the liquidity
information query for at least one account located in TIPS

fails, then for every account located in TIPS the value ‘Not

available’ is shown.

T2S Balance

This column shows the T2S balances of the selected T2S
accounts.

It contains a sum of the amount of all listed liquidity
positions at the bottom of the column. When the liquidity
information query for at least one account located in T2S

fails, then for every account located in T2S the value ‘Not

available’ is shown.

Value of available collateral in T2S

This column shows the value of the available collateral in
T2S related to each T2S account.

It contains a sum of the amount of all listed available
collateral positions in T2S at the bottom of the column.
When the liquidity information query for at least one

account located in T2S fails, then for every account

located in T2S the value ‘Not available’ is shown.

Value of the outstanding auto-collateralisation
amount in T2S

This column shows the value of the available auto-
collateralisation in T2S related to each T2S account.

It contains a sum of the amount of all listed outstanding
auto-collateralisation positions at the bottom of the
column. When the liquidity information query for at least

one account located in T2S fails, then for every account

located in T2S the value ‘Not available’ is shown.

[.]

[.]

Table 137 - Dashboard Liq. Ov. AMG Sel. List View — Display Liq. Ov. Dashboard AMG Sel. List View
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45 EUROSYSTEM UPDATE [SDD-PBR-088, PBI-223032]: page 267-271 (CLM UHB chapter
5.2.9 Dashboard Liquidity Overview AMG Selection List View — Display Screen); GUI
Calculation and Display of Available Liquidity in CLM

The correction of the calculation of the available liquidity position provides the user with a clear understanding
which account types are included. The user will no longer be confused by amounts of account types which should
not be considered in the calculation. To support this, the user will no longer be confused by inaccurate wording in
the GUI and the UHBs.

Context of Usage
This screen displays aggregated liquidity information per Account Monitoring Group meeting a defined set of
criteria. These criteria were defined on the Dashboard Liquidity Overview — Query Screen [> 187].

Old Figure 143 - Dashboard Liquidity Overview AMG Selection List View - Display Screen — part 1:

Dlsplay Dashboard Liquidity Overview AMG Selection List View

0ard Liqudity Overvew

= Last Refrash: 2022-02.0
mmmmm_k e Uuidty Overs | Avalabe ity Oversl | Avaiabie U EMMM|
PBAAKEFOO03 M MACASHPBAAKEFOO03ELRO001 93.456.789.00 EUR $3.456.789.00 EUR 9345672900 EUR  500.000. UR T89.00 EUR
«E G2 PBAAKEFOO03 RTGS  RTGSDCPBAAKEFO003EURD002 R 000EUR 30000000000 EUR
KE AMG2 PBAAKEFO003 RTGS  RIGSOCPBAAKEFO00IEUROOC 803298546999 EUR 33.000.000.00 EUR 0.00 EUR 33.000,000.00 EUR
8,426,442 258.99 EUR 42645678900 EUR  93.456789.00 EUR 500,000.00 EUR 92.956,789.00 EUR 333,000,000.00 EUR

T »m—

New Figure 143 - Dashboard Liquidity Overview AMG Selection List View - Display Screen — part 1:

rd Lmudwy

> Displa

- Ras Last Refresh: 2023-01-02 12:2 achE
T e e e e i e T e e
AMG2-275 CIM MACAS 50000000 EUR. 29.500.000.00 EUR
E AMG2-209 RIGS  RTGSDC . EUR 300,000,000.00 EUR 300,000,000.00 EUR
KE AMG2:208 RIGS  RIGSDC 00 EUR R 3,000,000.00 EUR
£,362,996,334.00 EUR 363,000,000.00 EUR 0.00 EUR 500,000.00 EUR 29,500,000.00 EUR 333,000,000.00 EUR 0.00 EUR 0.00 EUR .00 EUR

>

‘
« <1l > » |

Old Figure 144 — Dashboard Liquidity Overview AMG Selection List View - Display Screen — part 2:

Display Dashboard Liquidity Overview AMG Selection List View

Search Criteria
= \\\\\\\ Last Refresh: 2022-02-01 10:49:36

-mmmmmm
0.00 EUR 0.00 EUR 0.00 EUR 0.00 EUR

00 EUR 0.00 EUR 0.00 EUR 0,00 EUR 0.00 EUR

00 EUR 8,000,000,000.00 EUR 0.00 EUR 471,00 EUR

00 EUR 0,00 EUR 0.00 EUR 0.00 EUR 0.00 EUR 8,000,000,000.00 EUR 0.00 EUR 4T1.00 EUR +15,001.01 EUR

« [+~ I

New Figure 144 — Dashboard Liquidity Overview AMG Selection List View - Display Screen — part 2:
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Last Refresh; 2023-01-02 12:29:17 CET [ Refresh

|16 o e b5 i i et et ot ] 0o Tt et e Tt ot o ot

000 EUR

500,00000 EUR 26,500,000.00 ELR 0.00 EUR 000 EUR 000 EUR
300,000,000.00 EUR 0.00 EUR 000 EUR 0.00 EUR 000 EUR

33,000,00000 EUR £,000,000,000.00 EUR 000 EUR 20222.00 EUR 23,888.00 EUR

.00 EUR 500,000.00 EUR 29,500,000.00 EUR 333,000,000.00 EUR 0.0 EUR 0.00 EUR 0.00 EUR 0.00 EUR 8,000,000,000.00 EUR 0.00 EUR 20,222,00 EUR 23,888.00 EUR

: .
« <> » T

Dashboard Liquidity Overview AMG Selection List View — Display Screen — Results — Display Liquidity
Overview Dashboard AMG Selection List View

[..] [.]

Account Number | This column shows the account number of all the cash accounts within the given Account
Monitoring Group in the data scope of the user.

Projected This column shows the projected liquidity that will be available, if all queued and earmarked
Available Liquidity | transactions are settled.
Overall

It consists of ‘Available Liquidity Overall’ including the ‘Queued Cash Transfer Order
Credits’ including the ‘Earmarked Cash Transfer Order Credits’ reduced by ‘Queued Cash
Transfer Order Debits’ reduced by ‘Earmarked Cash Transfer Order Debits’.

Note: The projected liquidity is only a non-binding forecast as it includes instructed but not
yet debited/credited cash transfer orders of the future.

It contains a sum of the amount of all listed liquidity positions at the bottom of the column.

Available Liquidity | This column shows the sum of al-available the liquidity in the whole system, including CLM,
Overall RTGS, T2S and TIPS balances and the credit line in CLM.

It consists of ‘Available Liquidity in CLM’ including the ‘RTGS Balance’ including the ‘TIPS
Account Balance’ including the ‘T2S DCA Balance’.

It contains a sum of the amount of all listed liquidity positions at the bottom of the column.

[.] [.]

Table 137 - Dashboard Liq. Ov. AMG Sel. List View — Display Liq. Ov. Dashboard AMG Sel. List View
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46 EUROSYSTEM UPDATE [Internal review]: page 270 (CLM UHB chapter 5.2.9
Dashboard Liquidity Overview AMG Selection List View — Display Screen); Missing field

description, wrong column name

| Addition of Value of available collateral in T2S; clarification

i

DASHBOARD LIQUIDITY OVERVIEW ACCOUNT SELECTION LIST VIEW — DISPLAY SCREEN — RESULTS
— LIQUIDITY OVERVIEW DASHBOARD ACCOUNT SELECTION LIST VIEW

[.] L.

column.

T2S DCA Balance This column shows the T2S balances of the selected T2S accounts DCAs.

It contains a sum of the amount of all listed liquidity positions at the bottom of the

L] L]

Table 137 - Dashboard Liq. Ov. AMG Sel. List View — Display Liq. Ov. Dashboard AMG Sel. List View

47 EUROSYSTEM UPDATE [Internal review]: page 272-274 (CLM UHB chapter 5.2.10
Available Liquidity on Banking Group Level — List Screen); Error handling for responses

to T2S/TIPS balance requests

| Error handling for responses to T2S/TIPS balance requests

[..]

Available Liquidity on Banking Group Level — List Screen — Results — List of Available Liquidity on
Banking Group Level

(-]

Projected Available Liquidity Overall

This column shows the projected liquidity that will be
available, if all queued and earmarked transactions are
settled per Banking Group.

It consists of ‘Available Liquidity Overall’ including the
‘Queued Cash Transfer Orders Credit’ including the
‘Earmarked Cash Transfer Orders Credit’ reduced by
‘Queued Cash Transfer Orders Debit’ reduced by
‘Earmarked Cash Transfer Orders Debit’.

Note: The projected liquidity is only a non-binding forecast
as it includes instructed but not yet debited/credited cash
transfer orders of the future.

It contains a sum of the amount of all listed liquidity

positions at the bottom of the column. When the liquidity
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information query for at least one account located in TIPS

or T2S fails, then the value ‘Not available’ is shown.

Available Liquidity Overall

This column shows the sum of all available liquidity in the
whole system, including CLM, RTGS, T2S and TIPS
balances and the credit line in CLM per Banking Group.

It consists of ‘Available Liquidity in CLM’ including the
‘RTGS Balance’ including the ‘TIPS Balance’ including
the “T2S Balance’.

It contains a sum of the amount of all listed liquidity
positions at the bottom of the column. When the liquidity
information query for at least one account located in TIPS

or T2S fails, then the value ‘Not available’ is shown.

Available Liquidity in CLM

This column shows the available liquidity per Banking
Group in CLM.

It consists of ‘CLM Balances’ including the ‘Credit Line’
reduced by seizure of funds amount.

It contains a sum of the amount of all listed liquidity
positions at the bottom of the column.

Credit Line

This column shows the sum of credit lines of all default
MCAs belonging to the Banking Group.

It contains a sum of the amount of all listed credit lines at
the bottom of the column.

CLM Balances

This column shows the sum of balances of the MCAs,
CLM CB Accounts, Transit Accounts, ECB Mirror
Accounts, CB ECB Accounts, Marginal Lending Accounts
and Overnight Deposit Accounts per Banking Group.

It contains a sum of the amount of all listed liquidity
positions at the bottom of the column.

RTGS Balances

This column shows the sum of RTGS balances of the
cash accounts in RTGS per Banking Group.

It contains a sum of the amount of all listed liquidity
positions at the bottom of the column.
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TIPS Balances

This column shows the sum of TIPS Account balances
and TIPS AS Technical Account balances of the selected
Banking Group.

It contains a sum of the amount of all listed liquidity
positions at the bottom of the column. When the liquidity
information query for at least one account located in TIPS

fails, then the value ‘Not available’ is shown.

T2S Balances

This column shows the sum of T2S balances of the
selected Banking Group.

It contains a sum of the amount of all listed liquidity
positions at the bottom of the column. When the liquidity
information query for at least one account located in T2S

fails, then the value ‘Not available’ is shown.

[..]

[.]

Table 138 - Available Lig. on Banking Group Lvl. — List of Available Lig. on Banking Group Lvl.

48 EUROSYSTEM UPDATE [SDD-PBR-088, PBI-223032]: page 272-274 (CLM UHB chapter
5.2.10 Available Liquidity on Banking Group Level — List Screen); GUI Calculation and

Display of Available Liquidity in CLM

the GUI and the UHBs.

The correction of the calculation of the available liquidity position provides the user with a clear understanding
which account types are included. The user will no longer be confused by amounts of account types which should
not be considered in the calculation. To support this, the user will no longer be confused by inaccurate wording in

Old Figure 145 - Available Liquidity on Banking Group Level — List Screen:

Lint of Avadable Liguetty on banking Groap Level

e i iie camaanas e T
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New Figure 145 - Available Liguidity on Banking Group Level — List Screen:

ity on Emkmq l)rnup Level
> Ui

n Banking Group Level

[ - Last Refresh: 2023-01-02 124047 CET [ Refresh
e e g e e e e e ey

T2AGTERSBEUR 7671278998 EUR 3150044400 EUR 100000000 EUR 3050044400 EUR 452123458BEUR 000 EUR 000 EUR 00,000.00 EUR 0.00 EUR 250,000,00 EUR

BGM30 £48,155,158.00 EUR 443,444, 657.00 EUR 43044465700 EUR 100000000 EUR 43744465700 EUR  500000000EUR 0.0 EUR 0.00 EUR 501.00 EUR -4,500,000.00 EUR 0.00 EUR
BGMS1 48527.77000EUR  48,527.770.00 ELR 2000000000 EUR 300000000 EUR  17.000,000.00EUR 29527.77000EUR 000 EUR 000 EUR 0.00 EUR 000 EUR 000 EUR
BaMS2 401,070,637.00 EUR  431,070,637.00 EUR 396,068,25400 EUR  1,000,00000 EUR  385,06825400 EUR 1500238300 EUR 003 EUR 000 EUR 0.00 EUR 0.00 EUR 0,00 EUR
BGM54 1491237800 EUR  14912,378.00 EUR 1491237800 EUR 1,000,000.00 EUR  13912378.00 EUR COOEUR 000 EUR 000 EUR 0.80 EUR 0.00 EUR 008 EUR
BGM3S 500000000 EUR  5,000,000.00 ELR 5,000,000.00 EUR 1,000,00000 EUR  B,000,000.00 EUR OOOEUR 000 EUR 000 EUR 0.00 EUR 0.00 EUR 0.00 EUR
BGMSa 0.00 EUR .00 EUR 0.00 EUR, 0.00 EUR, 0.00 EUR COOEUR 000 EUR 0.00 EUR. 0.00 EUR 0.00 EUR 0,00 EUR,
BGMS8 3200 EUR 000 EUR 0.00 EUR 0.00 EUR 0.00 EUR CO0EUR 000 EUR 000 EUR 21.00 EUR EUR 0.00 EUR
995,168, 764.85 EUR 994,668,231.88 EUR 89,925,733.00 EUR. B,000,000.00 EUR 91,925, 733.00 EUR §4,742498.88 EUR  0.00 EUR 0.00 EUR -4,499,478.00 EUR -4,500,011.00 EUR 250,000.00 EUR

« I > » |y

Available Liquidity on Banking Group Level — List Screen — Results — List of Available Liquidity on
Banking Group Level

[..] [.]

Projected This column shows the projected liquidity that will be available, if all queued and earmarked
Available Liquidity | transactions are settled per Banking Group.

Overall
It consists of ‘Available Liquidity Overall’ including the ‘Queued Cash Transfer Orders

Credit’ including the ‘Earmarked Cash Transfer Orders Credit’ reduced by ‘Queued Cash
Transfer Orders Debit’ reduced by ‘Earmarked Cash Transfer Orders Debit’.

Note: The projected liquidity is only a non-binding forecast as it includes instructed but not
yet debited/credited cash transfer orders of the future.

It contains a sum of the amount of all listed liquidity positions at the bottom of the column.

Available Liquidity | This column shows the sum of all available liquidity in the whole system, including CLM,
Overall RTGS, T2S and TIPS balances and the credit line in CLM per Banking Group.

It consists of ‘Available Liquidity in CLM’ including the ‘RTGS Balance’ including the ‘TIPS
Balance’ including the ‘T2S Balance’.

It contains a sum of the amount of all listed liquidity positions at the bottom of the column.

Available Liquidity | This column shows the available liquidity per Banking Group in CLM.

in CLM
The following account types are excluded from the calculation of the aggregated liguidity
position: CB ECB Account, ECB Mirror Account and CLM Technical Account for ECONS Il.
[...] [...]

Table 138 - Available Lig. on Banking Group Lvl. — List of Available Lig. on Banking Group Lvl.
[...]
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49 EUROSYSTEM UPDATE [SDD-PBR-088, PBI-223032]: page 275-277 (CLM UHB chapter
5.2.11 Detailed Available Liquidity on Banking Group Level — List Screen); GUI
Calculation and Display of Available Liquidity in CLM

The correction of the calculation of the available liquidity position provides the user with a clear understanding
which account types are included. The user will no longer be confused by amounts of account types which should
not be considered in the calculation. To support this, the user will no longer be confused by inaccurate wording in
the GUI and the UHBs.

Old Figure 146 - Detailed Available Liquidity on Banking Group Level — List Screen:
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New Figure 146 - Detailed Avallable Liguidity on Banking Group Level — List Screen:

e wmmm- ot o s e o e e o ]

BGMS 146,570,008.00 EUR  138,120,006.00 EUR 65,060,000.00 EUR 000 EUR £9,050.000.00 EUR £3,060,005.00 EUR 0.00 EUR 0.00 EUR. 0.00 EUR B,550,002.00 EUR
:
g -
mmmm
PBIKEFO050 13,000.001,00 EUR  13,000,001.00 EUR 6500,00000EUR  QO0EUR 650000000 EUR  6,500.001.00 EUR 0.00 EUR. 0.00 EUR 0.00 EUR 0.00 EUR
146,670,008.00 EUR  138,120,006.00 EUR 0.00 EUR 68, EUR 0.00 EUR 0.00 EUR 0.00 EUR 0.00 EUR 8.550,002.00 EUR 0.00
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List of Cash Transters
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TestinstriD34617 TestE2EID34617 Payment Return (Pacs 004) RTGSDCPBIKEFOOS2EURDO0T  RTGS DCA RTGSOCPBAAKEFOODELIRD002 TGS DCA Settled 5999-01-01 000000 CET  9393-01-01 00:0000 CET  2020-06-10 1
TestinstriD34623 TestE2EID34623 Payment Return (Pacs 004) RTGSDCPBAAKEFODO4EURIG02 RTGS DCA RTGSOCPBIKEFOIS2EURD00T  RTIGS DCA Settied 5999-01-01 00:00:00 CET  9393-01-01 00:00:00 CET  2020-06-10
TestinstriD34626 TestE2ED34626 Payment Return (Pacs 004) RIGSDCPBAAKEFODO4EURD00Z RTGS DCA RTGSOCPSIKEFODS2EURD00T  RTIGS DCA Earmarked 909-01-01 0000100 CET  9999-01-011 00000 CET  9998-01-01 0
TestintriD46199 TastE2EID46199. Financial Instiuion Crecit Transfer (Pacs.009] RTGSDCPBIKEFOOS2EURDIOT  RIGS DCA RTGSOCPBAAKEFDOOELURDOOZ TGS DCA Settled 999-01-01 00:00:00 CET  9969-01-01 DB-00:00 CET  2020-06-10 0t

Detailed Available Liquidity on Banking Group Level — List Screen — Results — List of Detailed Available
Liquidity on Banking Group Level

[.] [.]

Projected This column shows the projected liquidity that will be available, if all queued and earmarked
Available Liquidity | transactions per party are settled.
Overall
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It consists of ‘Available Liquidity Overall’ including the ‘Queued Cash Transfer Orders
Credit’ including the ‘Earmarked Cash Transfer Orders Credit’ reduced by ‘Queued Cash
Transfer Orders Debit’ reduced by ‘Earmarked Cash Transfer Orders Debit’.

Note: The projected liquidity is only a non-binding forecast as it includes instructed but not
yet debited/credited cash transfer orders of the future.

It contains a sum of the amount of all listed liquidity positions at the bottom of the column.

Available Liquidity
Overall

This column shows the sum of all-avaitable the liquidity per party in the whole system,
including CLM, RTGS, T2S and TIPS balances and the credit line in CLM.

It consists of ‘Available Liquidity in CLM’ including the ‘RTGS Balance’ including the ‘TIPS
Balance’ including the ‘T2S Balance’.

It contains a sum of the amount of all listed liquidity positions at the bottom of the column.

Available Liquidity
in CLM

This column shows the available liquidity per party in CLM. It consists of ‘CLM Balances’
including the ‘Credit Line’ reduced by seizure of funds amount. It contains a sum of the
amount of all listed liquidity positions at the bottom of the column.

The following account types are excluded from the calculation of the aggregated liquidity
position: CB ECB Account, ECB Mirror Account and CLM Technical Account for ECONS II.

[..]

[.]

Table 140 - Detailed Available Lig. on Banking Group Lvl. — List of Det. Avail. Liq. on Banking Group Lvl.

[.]

50 EUROSYSTEM UPDATE [Internal review]: page 276-277 (CLM UHB chapter 5.2.11
Detailed Available Liquidity on Banking Group Level — List Screen); Error handling for

responses to T2S/TIPS balance requests

| Error handling for responses to T2S/TIPS balance requests

[..]

Detailed Available Liquidity on Banking Group Level — List Screen — Results — List of Detailed Available

Liquidity on Banking Group Level

Party BIC This column shows the party BICs which belong to a
specific Banking Group.
Projected Available Liquidity Overall This column shows the projected liquidity that will be

available, if all queued and earmarked transactions per
party are settled.

101



T2/T2S Consolidation

Change Request: CSLD-111-SYS

It consists of ‘Available Liquidity Overall’ including the
‘Queued Cash Transfer Orders Credit’ including the
‘Earmarked Cash Transfer Orders Credit’ reduced by
‘Queued Cash Transfer Orders Debit’ reduced by
‘Earmarked Cash Transfer Orders Debit’.

Note: The projected liquidity is only a non-binding forecast
as it includes instructed but not yet debited/credited cash
transfer orders of the future.

It contains a sum of the amount of all listed liquidity
positions at the bottom of the column. When the liquidity
information query for at least one account located in TIPS

or T2S fails, then the value ‘Not available’ is shown.

Available Liquidity Overall

This column shows the sum of all available liquidity per
party in the whole system, including CLM, RTGS, T2S
and TIPS balances and the credit line in CLM.

It consists of ‘Available Liquidity in CLM’ including the
‘RTGS Balance’ including the ‘TIPS Balance’ including
the ‘T2S Balance’.

It contains a sum of the amount of all listed liquidity
positions at the bottom of the column. When the liquidity
information query for at least one account located in TIPS

or T2S fails, then the value ‘Not available’ is shown.

Available Liquidity in CLM

This column shows the available liquidity per party in
CLM.

It consists of ‘CLM Balances’ including the ‘Credit Line’
reduced by seizure of funds amount.

It contains a sum of the amount of all listed liquidity
positions at the bottom of the column.

Credit Line

This column shows the credit line of the default MCA.

It contains a sum of the amount of all listed credit lines at
the bottom of the column.

CLM Balances

This column shows the CLM balances of the party.

It contains a sum of the amount of all listed liquidity
positions at the bottom of the column.
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RTGS Balances

This column shows the RTGS balances of the party.

It contains a sum of the amount of all listed liquidity
positions at the bottom of the column.

TIPS Balances

This column shows the TIPS Account balances and TIPS
AS Technical Account balances of the party.

It contains a sum of the amount of all listed liquidity
positions at the bottom of the column. When the liquidity
information query for at least one account located in TIPS

fails, then the value ‘Not available’ is shown.

T2S Balances

This column shows the T2S balances of the party.

It contains a sum of the amount of all listed liquidity
positions at the bottom of the column._When the liquidity

information query for at least one account located in T2S

fails, then the value ‘Not available’ is shown.

[..]

(-]

Table 140 - Detailed Available Liq. on Banking Group Lvl. — List of Det. Avail. Liq. on Banking Group Lvl.

51 EUROSYSTEM UPDATE [Internal review]: page 289 (CLM UHB chapter 5.2.13 chapter
CLM Cash Account Liquidity — Display Screen); Clarification on Floor/Ceiling Threshold

| Clarification

[..

]

CLM CASH ACCOUNT LIQUIDITY — DISPLAY SCREEN — RESULTS — FLOOR/CEILING INFORMATION
Floor This row shows the total trigger amount value of the floor threshold. The notification amount is
Threshold only visible in CRDM and not in CLM.

Ceiling This row shows the total trigger amount value of the ceiling threshold. The notification amount
Threshold is only visible in CRDM and not in CLM.

Table 151 - CLM Cash Account Liquidity — Display Screen — Results — Floor/Ceiling Information

[..

]

52 EUROSYSTEM UPDATE [Internal review]: page 294 (CLM UHB chapter 5.2.15 Credit
Line per Account Holder — List Screen); Align usage of upper and lower case for term

'Account Holder'

| Clarification

[..

1
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CREDIT LINE PER ACCOUNT HOLDER — LIST SCREEN — RESULTS - LIST OF CASH ACCOUNT

REFERENCE DATA

[.]

[.]

Credit Line Used

This column shows the amount of the default MCA credit line that the CLM aceount
helder Account Holder already used for the current business day.

Available Credit Line

This column shows the remaining amount of the default MCA credit line that the
CLM aecount-holder Account Holder can still use for the current business day.

L]

[

Table 156 - Credit Line per Account Holder — List Screen — Results — List of Cash Account RD

53 EUROSYSTEM UPDATE [Internal review]: page 299-301 (CLM UHB chapter 5.2.16
Liguidity Transfer — New Screen); Modification of the privilege CLM_QueryAccBal

| Privilege CLM_QueryAccBal to be substituted against CLM_QueryAvalLig

[..

]

LIQUIDITY TRANSFER — NEW SCREEN - LIQUIDITY TRANSFER ACCOUNT
INFORMATION — DEBIT ACCOUNT — BUTTONS

Display Liquidity

Clicking on this button opens the Dashboard Liquidity Overview
— Query Screen [>Error! Bookmark not defined.] while

transmitting the following value:

| Debit Account — Account Number

The opened screen shows additional information such as the
current balance and the available liquidity of the corresponding

account.

This function is restricted to the data scope of the user. This
button is subject to a validation to make sure that the user has

the necessary rights to see the liquidity on the account.

Required privilege: CEM—QueryAeeBal CLM_QueryAvaliq

Table 1 - LT — New Screen - Liquidity Transfer Account Information — Debit Account — Buttons

[..

]
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LIQUIDITY TRANSFER — NEW SCREEN - LIQUIDITY TRANSFER ACCOUNT
INFORMATION — CREDIT ACCOUNT — BUTTONS

Display Liquidity

Clicking on this button opens the Dashboard Liquidity Overview
— Query Screen [} Error!l Bookmark not defined.] while

transmitting the following value:

| Credit Account — Account Number

The opened screen shows additional information such as the
current balance and the available liquidity of the corresponding

account.

This function is restricted to the data scope of the user. This
button is subject to a validation to make sure that the user has

the necessary rights to see the liquidity on the account.

Required privilege: CEM—QuerrAceBal CLM_QueryAvalig

Table 2 - LT — New Screen - Liquidity Transfer Account Information — Credit Account — Buttons

[..]

54 EUROSYSTEM UPDATE [Internal review]: page 305 (CLM UHB chapter 5.3.1

Reservations — Query Screen); Screenshot update

| Update screenshot

[..]

Old Figure 153 - Reservations — Query Screen:

New Figure 153 - Reservations — Query Screen:
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Query Reservations

55 EUROSYSTEM UPDATE [Internal review]: page 311 (CLM UHB chapter 5.4.1 Standing
Facilities — Query Screen); Align usage of upper case/ lower case for term 'Account
Holder'

| Clarification

This screen offers the possibility to query standing facility account data of one CLM aeceounthelder Account Holder.

This screen queries only account balances related to standing facility accounts (i.e. Overnight Deposit Accounts
and Marginal Lending Accounts 6) and their linked MCA related to one specific CLM aceeunt-helder Account
Holder.

[..]

56 EUROSYSTEM UPDATE [Internal review]: page 315 (CLM UHB chapter 5.4.2 Standing
Facilities — List Screen); Correction of typo

| Correction

[...]

Context Menu
STANDING FACILITIES - LIST SCREEN — RESULTS - LIST OF STANDING FACILITIES -
CONTEXT MENU

New This context menu entry redirects the user to the Liquidity Transfer — New Screen [> 296] while
Liquidity | transmitting the following values:

Transfer . . . .

from | Marginal lending-aceount Lending Account number (Debit Account)

Marginal | Default MCA number (Credit Account)

Lending | This entry is only visible for:

Account

10 | Operator

106



T2/T2S Consolidation Change Request: CSLD-111-SYS

| CLM CB Account Holder

Required privilege: CLM_IniMarLenonreq

[ [

Table 174 - Standing Facilities — List Screen — Results — List of Standing Facilities — Context

Menu
57 EUROSYSTEM UPDATE [Internal review]: page 316 (CLM UHB chapter 5.5.1 Minimum
Reserve — Query Screen); Align usage of upper case/ lower case for term 'Account
Holder'
| Clarification

This screen offers the possibility to query minimum reserve balances for:

| Direct holders of minimum reserve

| Indirect holders of minimum reserve

| Leading CLM account-helders Account Holders belonging to a minimum reserve pool

This screen queries only minimum reserve balances valid for the currently running maintenance period.

[..]

58 EUROSYSTEM UPDATE [SDD-PBR-082; PBI-221800]: page 316 (CLM UHB chapter
5.5.1 Minimum Reserve — Query Screen); Co-manager query on co-managee minimum
reserve information

Provide information to co-managers regarding their co-managees on minimum reserve information in case the co-
managee has exactly one co-managed account.

Context of This screen offers the possibility to query minimum reserve balances for:
Usage | Direct holders of minimum reserve
| Indirect holders of minimum reserve

| Leading CLM account holders belonging to a minimum reserve pool

A co-manager can also query minimum reserve information related to the co-managee in
case the party of the co-managee:

| is a direct holder of minimum reserve

| is not a Leading CLM Account Holder for other parties holding the minimum reserve
indirectly

| has only one account across all TARGET Services which needs to be an MCA.
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59 EUROSYSTEM UPDATE [Internal review]: page 316 (CLM UHB chapter 5.5.1 Minimum
Reserve — Query Screen); Addition of information

Add pool participants to Minimum Reserve — Query Screen

Context of Usage
This screen offers the possibility to query minimum reserve balances for:
e Direct holders of minimum reserve
e Indirect holders of minimum reserve
e Leading CLM account holders belonging to a minimum reserve pool

e  Pool participants belonging to a minimum reserve pool

This screen queries only minimum reserve balances valid for the currently running maintenance period.

[..]

60 EUROSYSTEM UPDATE [Internal review]: page 320 (CLM UHB chapter 5.5.2 Minimum
Reserve (Direct) — List Screen); Align usage of upper case/ lower case for term 'Account
Holder’

| Clarification

[..]

MINIMUM RESERVE (DIRECT) — LIST SCREEN — RESULTS — MINIMUM RESERVE — BUTTONS

Display Minimum Clicking on this button redirects the user to the Minimum Reserve (Indirect) — List
Reserves of Indirects Screen [> 322] while transmitting the corresponding party BIC as leading CLM
aceount-holder Account Holder.

The button is only visible if the party has indirect minimum reserve participant(s).

Table 179 - Minimum Reserve (Direct) — List Screen — Results — Minimum Reserve — Buttons

61 EUROSYSTEM UPDATE [Internal review]: page 321 (CLM UHB chapter 5.5.2 Minimum
Reserve (Direct) — List Screen); Error handling for responses to T2S/TIPS balance
requests

| Error handling for responses to T2S/TIPS balance requests

[..]

Minimum Reserve (Direct) — List Screen — Results — List of Account Balances

Account Number This column shows the account number related to the
participant being included in the calculation of the

minimum reserve.
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Account Type This column shows the account type related to the
participant’s accounts being included in the calculation of
the minimum reserve.

EoD Balance of Previous Business Day This column shows the EoD (end-of-day) balance of the
previous business day related to the participant’s
accounts being included in the calculation of the minimum
reserve.

It contains a sum at the bottom of the column.

Current Balance This column shows the current balance related to the
participant’s accounts being included in the calculation of
the minimum reserve.

It contains a sum at the bottom of the column. When the
liquidity information query for at least one account located
in TIPS or T2S fails, then the value ‘Not available’ is

shown.

Table 181 - Minimum Reserve (Direct) — List Screen — Results — List of Account Balances

62 EUROSYSTEM UPDATE [Internal review]: page 323 (CLM UHB chapter 5.5.3 Minimum
Reserve (Indirect) — List Screen); Align usage of upper and lower case for term 'Account
Holder’

[ Clarification

[..]

MINIMUM RESERVE (INDIRECT) — LIST SCREEN — RESULTS — LEADING CLM ACCOUNT HOLDER

Party BIC This field is pre-filled with the party BIC of the leading CLM account-holder-Account
Holder. This value cannot be modified.

Party Name This field is pre-filled with the party name of the leading CLM aceeunt-holder
Account Holder. This value cannot be modified.

Table 182 - Min. Reserve (Indirect) — List Screen — Leading CLM Account Holder
[...]

63 EUROSYSTEM UPDATE [Internal review]: page 325-326 (CLM UHB chapter 5.5.4
Minimum Reserve (Pool) — List Screen); Error handling for responses to T2S/TIPS
balance requests

| Error handling for responses to T2S/TIPS balance requests

[]
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Minimum Reserve (Pool) — List Screen — Results — List of Account Balances

Party BIC This column shows the party BIC of a minimum reserve
pool member.
Party Name This column shows the party name of a minimum reserve

pool member.

Leading CLM Account Holder

This column shows if the party is the leading CLM
Account Holder.

If this is the case, the respective row is filled with an X’
Otherwise, the respective row is empty.

Total EoD Balance of Previous Business Day

This column shows the total EoD balance of the previous
business day related to a minimum reserve pool member.

It contains a sum at the bottom of the column.

Total Current Balance

This column shows the total current balance (sum of
balances related to all minimum reserve relevant
accounts for the given party BIC) for a minimum reserve
pool member.

It contains a sum at the bottom of the column. When the
liquidity information query for at least one account located
in TIPS or T2S fails, then the value ‘Not available’ is

shown.

Balances of MCAs

This column shows the EoD balance of the previous
business day of all MCAs for a minimum reserve pool
member.

It contains a sum at the bottom of the column.

Balances of RTGS DCAs

This column shows the EoD balance of the previous
business day of all RTGS DCAs for a minimum reserve
pool member.

It contains a sum at the bottom of the column.

Balances of T2S DCAs

This column shows the EoD balance of the previous
business day of all T2S DCAs for a minimum reserve pool
member.
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It contains a sum at the bottom of the column. When the
liguidity information query for at least one account located

in T2S fails, then the value ‘Not available’ is shown.

Balances of TIPS DCAs

This column shows the EoD balance of the previous
business day of all TIPS DCAs for a minimum reserve
pool member.

It contains a sum at the bottom of the column. When the
liguidity information query for at least one account located

in TIPS fails, then the value ‘Not available’ is shown.

Table 187 - MR (Pool) — List Screen — Results — List of Account Balances

64 EUROSYSTEM UPDATE [Internal review]: page 329-330 (CLM UHB chapter 5.5.5
Minimum Reserve (Pool of Account Party Level) — List Screen); Error handling for

responses to T2S/TIPS balance requests

| Error handling for responses to T2S/TIPS balance requests

[..]

Minimum Reserve (Pool of Account Party Level) — List Screen — Results — List of Account Balances

Account Number

This column shows the account number related to the
selected party BIC that is included in the calculation of the
minimum reserve.

Account Type

This column shows the account type related to the
selected party that is included in the calculation of the
minimum reserve.

EoD Balance of Previous Business Day

This column shows the EoD balance of the previous
business day related to the account of the selected party
that is included in the calculation of the minimum reserve.

It contains a sum at the bottom of the column.

Current Balance

This column shows the current balance related to the
account of the selected party that is included in the
calculation of the minimum reserve.

It contains a sum at the bottom of the column. When the

liquidity information query for at least one account located
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in TIPS or T2S fails, then the value ‘Not available’ is

shown.

Table 191 - MR (Pool of Account Party Level) — List Screen — Results — List of Account Balance

65 EUROSYSTEM UPDATE [Internal review]: page 332 (CLM UHB chapter 5.5.7 Minimum
Reserve Requirements — List Screen); Correction of typos

Correction

Context of Usage
This screen lists all minimum reserve requirements meeting a defined set of criteria.

These criteria were defined on the Minimum Reserve Requirements — Query Screen [> 330].

Furthermore, this screen offers the possibility for central bank users to modify the minimum reserve requirement for
parties for the current and the next maintenance period.

It also offers the possibility to set up a new minimum reserve requirements for a specific party.

[..]

66 EUROSYSTEM UPDATE [Internal review]: page 332 (CLM UHB chapter 5.5.7 Minimum
Reserve Requirements — List Screen); Correction of typos

Correction

Context of Usage

This use case is executed during the migration of balances from TARGET2 to CLM and describes how to download
the information which TARGET2 TARGET2 accounts are currently unmapped and whose balances will be part of
the balance of the CLM CB Account accordingly.

[..]

67 EUROSYSTEM UPDATE [SDD-PBR-082, PBI-221800]: page 332 (CLM UHB chapter
5.5.7 Minimum Reserve Requirements — List Screen); Co-manager query on co-managee
minimum reserve information

Provide information to co-managers regarding their co-managees on minimum reserve information in case the co-
managee has exactly one co-managed account.

[...]
Context of Usage This screen is only available for operators and central bank users showing parties of their own

community.
[.]
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68 EUROSYSTEM UPDATE [SDD-PBR-082]: page 335 (CLM UHB chapter 5.5.8 Minimum
Reserve Fulfilments — Query Screen); Co-manager query on co-managee minimum
reserve information

Provide information to co-managers regarding their co-managees on minimum reserve information in case the co-
managee has exactly one co-managed account.

Context of Usage This screen offers the possibility for central bank users to query the minimum reserve

fulfilment of one party belonging to their own community by entering a party BIC.

[.]

69 EUROSYSTEM UPDATE [SDD-PBR-068, PBI-220835]: page 337 (CLM UHB chapter
5.5.9 Minimum Reserve Fulfilments — List Screen); GUI Adjustments to EoD Balance for
the current day of the Maintenance Period

This change aligns the GUI and UHB with the description of chapter “8.8.2 Insert or adjust balance for minimum
reserve fulfilment” of the CLM UDFS.

Furthermore, this screen offers central bank users the possibility to modify the minimum reserve fulfilment by
making an adjustment to the EoD balance for the current business day and all past business days of the current
maintenance period.

MINIMUM RESERVE FULFILMENTS - LIST SCREEN — RESULTS - LIST OF MINIMUM RESERVE
FULFILMENTS

Business Day This column shows the current and all past business
days of the current maintenance period.

EoD Balance This column shows the EoD balance of the
corresponding business day.

[-] [...]

Table 202 - Minimum Reserve Fulfilments — List Screen — Results — List of Minimum Res. Fulfilments

(-]
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70 EUROSYSTEM UPDATE [SDD-PBR-082, PBI-221800]: page 337 (CLM UHB chapter
5.5.9 Minimum Reserve Fulfilments — List Screen); Co-manager query on co-managee
minimum reserve information

Provide information to co-managers regarding their co-managees on minimum reserve information in case the co-
managee has exactly one co-managed account.

Context of This screen is only available for operators and central bank users showing parties of their own

Usage community.
[...]

71 EUROSYSTEM UPDATE [SDD-PBR-082, PBI-221800]: page 345 (CLM UHB chapter
5.5.12 Minimum Reserve Infringements — Administrate Min. Reserve Penalty Order — Pop-
up); Co-manager query on co-managee minimum reserve information

Provide information to co-managers regarding their co-managees on minimum reserve information in case the co-
managee has exactly one co-managed account.

Context of Usage This pop-up screen offers the possibility to authorize or cancel a penalty for minimum reserve

infringements.

This screen is only available for operators and central bank users showing parties of their own

community.
[...]

72 EUROSYSTEM UPDATE [Internal review]: page 358 (CLM UHB chapter 5.6.3 Cash
Account Reference Data - Query Screen); Add cash account types

| Add cash account types TIPS Transit Account and T2S Dedicated Transit Account

[.]

CASH ACCOUNT REFERENCE DATA — QUERY SCREEN — GENERAL

Account Type This field offers the possibility to restrict the result list to cash accounts of a

specific account type.
Select one or more of the following values:

| AS Guarantee Funds Account
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I AS Technical Account

| CB ECB Account

| CLM CB Account

| CLM Dedicated Transit Account for RTGS
| CLM Dedicated Transit Account for T2S
| CLM Dedicated Transit Account for TIPS
| CLM Technical Account for ECONS II

| ECB Mirror Account

| Marginal Lending Account 11

| MCA

| Overnight Deposit Account

| RTGS CB Account

| RTGS DCA

| RTGS Dedicated Transit Account

| RTGS Sub-Account

| TIPS Account

| TIPS AS Technical Account

| TIPS Transit Account

| T2S DCA

| T2S Dedicated Transit Account

| T2S CB Account

Default value: ‘No filter selected’

L..

]

(-]

Table 218 - Cash Account RD — Query Screen — General
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73 EUROSYSTEM UPDATE [Internal review]: page 361 (CLM UHB chapter 5.6.4 Cash
Account Reference Data — List Screen); Include blocking information for T2S and TIPS
Accounts

| Include blocking information for T2S and TIPS Accounts

[.]

CASH ACCOUNT REFERENCE DATA — LIST SCREEN — LIST OF CASH ACCOUNT REFERENCE DATA

Blocking Status This column shows the blocking status of the cash account.
Possible values:

| Blocked For Credits

| Blocked For Debits

| Blocked For Credits and Debits

| Not Blocked

This column is empty for all types of T2S and TIPS accounts.

[..] [...]
Table 221 - Cash Account RD — List Screen — List of Cash Account RD
[...]

74 EUROSYSTEM UPDATE [Internal review]: page 362 (CLM UHB chapter 5.6.4 Cash
Account Reference Data — List Screen); Add cash account types

| Add cash account types TIPS Transit Account and T2S Dedicated Transit Account

[.]

For cash accounts of the following account types, no context menu is enabled: ‘CLM CB Account’, ‘Overnight
Deposit Account’, ‘Marginal Lending Account’, ‘CLM Dedicated Transit Account’, 'TIPS Transit Account', 'T2S
Dedicated Transit Account', ‘CB ECB Account’, ‘ECB Mirror Account’, ‘TIPS Account’, ‘TIPS AS Technical Account’
and ‘MCA’.

[.]

75 EUROSYSTEM UPDATE [Internal review]: page 362 (CLM UHB chapter 5.6.4 Cash
Account Reference Data — List Screen); Align usage of upper and lower case for term
‘Account Holder'

| Clarification

[]
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CASH ACCOUNT REFERENCE DATA — LIST SCREEN - LIST OF CASH ACCOUNT REFERENCE DATA

[.]

[.]

Sub-Account(s)

This column shows whether the RTGS account-helder Account Holder has sub-
account(s).

Possible values:
| Yes
| No

L]

[

Table 221 - Cash Account RD — List Screen — List of Cash Account RD

76 EUROSYSTEM UPDATE [Internal review]: page 363 (CLM UHB chapter 5.6.4 Cash
Account Reference Data — List Screen); Modification of the privilege CLM_QueryAccBal

| Privilege CLM_QueryAccBal to be substituted against CLM_QueryLocPartyCashAccRefData

[..]

CASH ACCOUNT REFERENCE DATA — LIST SCREEN — CONTEXT MENU

Display Sub-Accounts

This context menu entry updates the ‘Cash Account Reference
Data — List Screen’ displaying the sub-accounts matching the
Party BIC of the RTGS DCA or RTGS CB Account with the
account type ‘RTGS Sub-Account’.

Displaying sub-accounts is only possible for RTGS DCAs and
RTGS CB Accounts.

Required privilege:

| CLM—QueryAccBal
CLM_QuerylLocPartyCashAccRefData

Display RTGS Account

This context menu entry updates the ‘Cash Account Reference
Data — List Screen’ displaying the RTGS DCA or RTGS CB

Account that is connected to the selected sub-account.

Displaying the RTGS DCA or RTGS CB Account is only

possible for RTGS sub-accounts.
Required privilege:

| SLbiCnnpieczal
CLM _QueryLocPartyCashAccRefData

Table 222 - Cash Account RD — List Screen — Context Menu
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77 EUROSYSTEM UPDATE [Internal review]: page 365 - 366 (CLM UHB chapter 5.6.6
Cash Account Reference Data by MFI — List Screen); Align usage of upper case/ lower
case for term 'Account Holder'

| Clarification

[.]

CASH ACCOUNT REFERENCE DATA BY MFI — LIST SCREEN - LIST OF CASH ACCOUNT
REFERENCE DATA BY MFI

MFI Code This column shows the MFI Code of the party.
Leading CLM Account This column shows the BIC of the MFI leader.
Holder

If the leading CLM aceounthelder Account Holder queries his own codes, this
column shows its own party BIC (the party BIC of the leading CLM account-helder
Account Holder).

[-] [.]

Table 226 - Cash Account RD by MFI — List Screen — List of Cash Account RD by MFI

78 EUROSYSTEM UPDATE [Internal review]: page 366 (CLM UHB chapter 5.6.7 BICs —
Query Screen); Privilege deletion

| No specific privilege needed

[...]

Privileges

To use this screen the-fellewingprivilege-is-needed:
FELM—QueryBIC there is no specific privilege needed.
[--]

79 EUROSYSTEM UPDATE [Internal review]: page 368 (CLM UHB chapter 5.6.8 BICs -
List Screen); Privilege deletion

| No specific privilege needed

[...]

Privileges

To use this screen the-fellewingprivilege-is-needed:
FEEM—QueryBIC there is no specific privilege needed.
[...]
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80 EUROSYSTEM UPDATE [Internal review]: page 372-374 (CLM UHB chapter 5.7.2 Task

Queue — Query Screen); Update task types

Due to the delivery of new use cases and other changes the currently described task types in the UHB are
updated.

[..]

TASK QUEUE — QUERY SCREEN — GENERAL

[...

Task
Type

Select one or more of the following values:

Activate Crisis Situation
Administrate Minimum Reserve Penalty

Agree Blocked Cash Transfer Order

Change Balance For Minimum Reserve Fulfilment

Change CBO Reservation

Change Credit Line Fixed Amount
Change Earliest Settlement Time
Change Latest Settlement Time
Change Queue Position To End
Change Queue Position To Top
Change Seizure Of Funds Reservation
Change Technical CBO Reservation
Deactivate Crisis Situation

Decrease Credit Line Delta Amount
Disagree Blocked Cash Transfer Order
Enter Broadcast

Enter Liquidity Transfer

Enter Payment

This field offers the possibility to restrict the result list to tasks of a specific task type.
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| Increase Credit Line Delta Amount

| Maintain Minimum Reserve Requirement

| Manual Reversal Booking

| Migrate Data

| Modify General System Parameter CSLD For Imm. And Next BD

| Modify General System Parameters CSLD For Immediate Changes
| Modify General System Parameters CSLD For Next Business Day
| Process Standing Order CBO Reservation

| Reject Payment With Exceeded Latest Debit Time

|  Repeat Sending

| Revoke Cash Transfer Order

| . _—

| Skip Data Propagation For T2

| Skip General Ledger File

| Simulate Negative Receipt Pull LT

| Simulate Positive Receipt Pull LT

| Simulate Receipt Push LT

| Stop Accepting Interservice LT Response CLM

| U2A Delete Migration Data

| U2A Upload CSV Migration — ML Interest Rate

| U2A Upload CSV Migration — National Mapping Table
| U2A Upload CSV Migration — OVD Interest Rate

| U2A Upload CSV Migration — RM Balance Migration

| Upload A2A Message/File

| Upload General Ledger File
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Default value: ‘No filter selected’

Note: In case the user selects a task type that is not relevant for the user’s party, the result set will be
empty. The footnote below lists those task types that are only relevant for OT/CB users. [Fooinote]

[..] [.]

Table 234 - Task Queue — Query Screen — General

[Footnote]

Task types specific for OT/CB users:

OT:

I Activate Crisis Situation

I Deactivate Crisis Situation
I Migrate Data

I Modify General System Parameters
CSLD For Imm. And Next BD

I Modify General System Parameters
CSLD For Immediate Changes

I Modify General System Parameters
CSLD For Next Business Day

I Skip Data Propagation For T2
I Skip General Ledger File

| Stop Accepting Interservice LT Response

CLM
I U2A Delete Migration Data

I U2A Upload CSV Migration — ML
Interest Rate

I U2A Upload CSV Migration — National
Mapping Table

I U2A Upload CSV Migration — OVD
Interest Rate

OT/CB (as TAH):

| Manual Reversal
Booking

| Repeat Sending

| Simulate Negative
Receipt Pull LT

| Simulate Positive
Receipt Pull LT

| Simulate Receipt
Push LT

OT/CB:

| Administrate Minimum
Reserve Penalty

I Agree Blocked Cash Transfer
Order

I Change Balance For Minimum
Reserve Fulfilment

I Change Credit Line Fixed
Amount

I Change Seizure Of Funds
Reservation

| Decrease Credit Line Delta
Amount

I Disagree Blocked Cash
Transfer Order

| Enter Broadcast
I Enter Payment

| Increase Credit Line Delta
Amount

| Maintain Minimum Reserve
Requirement

I Upload A2A Message/File

121



T2/T2S Consolidation Change Request: CSLD-111-SYS

| U2A Upload CSV Migration — RM
Balance Migration

| Upload General Ledger File

81 EUROSYSTEM UPDATE [SDD-PBR-085; PBI222931]: page 389-390 (CLM UHB chapter
5.7.6 Broadcasts — List Screen); GUI - New broadcast additional selection criteria

The select box “All parties of Responsible CB” is renamed to “Party Group” to clarify that not only the parties under
one specific CB can be addressed via this select box but a specific group of parties. Via the selection of new
parameters as described above it will be possible to send the broadcast to all parties across the component and to
all CBs as well as via the new select box to exclude the selected parties.

[...]
Screenshot
Old:

List of Broadcasts
L

st of Sroadonts > st of Brosdosts > List of Broadcasts

ma

New:
Will be provided with SDDs for R2023.NOV

Field Descriptions:
BROADCASTS - LIST SCREEN — RESULTS - LIST OF BROADCASTS

[-] [..]

Al-Parties-of Responsible-CB-Party Group This column shows the recipient of a broadcast if the
broadcast was sent to a specific group of parties. alt

parties-ef-a-CB-{and-the-CB-itsel-i-the-aperatersent
tho-breadench,

A country code in this column indicates the broadcast
was sent to all parties of the corresponding relevant
CB (and the CB itself if the operator sent the

broadcast).

This column is only visible for:

- Operator
- CB
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Exclude This column shows if the broadcast was sent to all
parties in the component except the selected parties.

Possible values:

- Empty

- Exclude

This column is only visible for:
- Operator

-CB

Table 248 - Broadcasts — List Screen — Results — List of Broadcasts

[..]

82 EUROSYSTEM UPDATE [Internal review]: page 390 (CLM UHB chapter 5.7.6
Broadcasts — List Screen); Correct pluralisation of word 'status(es)’

| Spelling correction

[..]
BROADCASTS — LIST SCREEN — RESULTS — LIST OF BROADCASTS

[-] [...]

Status This column shows the specific status of the broadcast.

The status ‘Delivered’ is shown to the sender of the broadcast (CB or the
operator) and does not change depending on whether specific receiver(s) read
or received the broadcast.

The statuses ‘Read’ and ‘Received’ are shown to the receiver of the broadcast
depending on whether the specific user read or received the broadcast.

[-] [...]

Table 248 - Broadcasts — List Screen — Results — List of Broadcasts

[..]

83 EUROSYSTEM UPDATE [SDD-PBR-085; PBI222931]: page 391-392 (CLM UHB chapter
5.7.7 Broadcast — Details Screen); GUI New broadcast additional selection criteria

The select box “All parties of Responsible CB” is renamed to “Party Group” to clarify that not only the parties under
one specific CB can be addressed via this select box but a specific group of parties. Via the selection of new
parameters as described above it will be possible to send the broadcast to all parties across the component and to
all CBs as well as via the new select box to exclude the selected parties.

[...]
Screenshot
Old:
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Celing rotficaticn Norma: KE Recered PRAAXEFO01 -

‘roadcast Category St Sender

| Nomat Receies €

Sebject

Celing notcaten
Al Bartes of Responsile <

Tt
Cailing amount s breached.

Dipiration Date

Cumency Code: EUR
| [mas

Cailing Notification Figger Amount; 500,000.00

New:
Will be provided with SDDs for R2023.NOV

Field Descriptions:
BROADCAST — DETAILS SCREEN — RECEIVER INFORMATION

[-] [...]

All-Parties-of Responsible-CB-Party Group This field shows the recipient of a broadcast if the
broadcast was sent to a specific group of parties. alt

pordos oo O fondl e S Henl e cooenior oot
the-broadeast).

A country code in this column indicates the broadcast
was sent to all parties of the corresponding relevant
CB (and the CB itself if the operator sent the

broadcast).

This field is only visible for:

- Operator
- CB

Exclude This column shows if the broadcast was sent to all
parties in the component except the selected parties.

Possible values:

- Empty

- Exclude

This column is only visible for:

- Operator
-CB

Table 252 - Broadcast — Details Screen — Receiver Information

[.]
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84 EUROSYSTEM UPDATE [Internal review]: page 393 (CLM UHB chapter 5.7.7 Broadcast
- Details Screen); Additional information on broadcast

| Clarification

[.]
BROADCAST — DETAILS SCREEN — DATE-TIME INFORMATION

Send Timestamp This field shows the send timestamp of the broadcast.

Expiration Date This field shows the expiration date of the broadcast.

Whenever a user logs in on a business day later than the given expiration date, the
respective alert broadcast does not open as a pop-up anymore.

Table 253 - Broadcast — Details Screen — Date-Time Information

85 EUROSYSTEM UPDATE [SDD-PBR-085; PBI1222931]: page 394-395 (CLM UHB chapter
5.7.8 Broadcast — New Screen); GUI New broadcast additional selection criteria

The select box “All parties of Responsible CB” is renamed to “Party Group” to clarify that not only the parties under
one specific CB can be addressed via this select box but a specific group of parties. Via the selection of hew
parameters as described above it will be possible to send the broadcast to all parties across the component and to
all CBs as well as via the new select box to exclude the selected parties.

Moreover one specific error code was added for new field ‘Exclude’.

[...]
Screenshot
Old:

= - New Broadcast ﬁ ? O (I)

|

New:
Will be provided with SDDs for R2023.NOV

Field Descriptions:
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BROADCAST — NEW SCREEN — RECEIVER INFORMATION*

[.]

(-]

All-Parties-of Responsible-CB-Party Group

This field offers the possibility to select all parties of
one CB as receivers of the broadcast by selecting the
country code of the relevant CB.

Possible values:

- Empty

- All

- All CBs

- Own country code (CB)

This field and the fields ‘Party BIC’ and ‘All Settlement
banks of AS’ are mutually exclusive.

References for error messages: [> 522]
| U062
| U063
| U064

Exclude

This field offers the possibility to send the broadcast to
all parties in the component except the selected

parties.
Possible values:

- Empty
- Exclude

References for error messages:

- U063

Table 255 - Broadcast — New Screen — Receiver Information

86 EUROSYSTEM UPDATE [Internal review]: page 395 (CLM UHB chapter 5.7.8 Broadcast
— New Screen); Additional information on broadcast

| Clarification

[..]

BROADCAST — NEW SCREEN - DATE-TIME INFORMATION

Expiration Date* This field requires the user to enter the expiration date of the broadcast.

Whenever a user logs in on a business day later than the given expiration date, the

respective alert broadcast does not open as a pop-up anymore.

button.

The date can be set up to 10 business days in advance.

The user can enter the expiration date manually or specify it by clicking on the calendar

Default value: Next business day
Required format: YYYY-MM-DD
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References for error messages: [> 522]
1 U067

Table 256 - Broadcast — New Screen — Date-Time Information

[.]

87 EUROSYSTEM UPDATE [Internal review]: page 402 (CLM UHB chapter 5.7.11 General
System Parameters — Display Screen); Screenshot update

[Update screenshot

L.

Old Figure 187 - General System Parameters — Display Screen:

— Display General System Parameters Q ? ¢ (D

Results Last Refresh: 2022-02-04 17:51:42 €T [ Ratresn |
Display General System Parameter

e Tt ]

Algo 2 Successor Mark ]
Cutoff Difference for Algos %0
Sroadcast Expiration Days 10
Time Span for Broadcast prior Latest Debit Time 600
Winter/Summer Time Switch Timasts 2021-03-28T03.00.00.000000
Time Shift Sefore Switch 1
Time Shift After Switch 2
Max Numbar of Transactions A5 Satch 20000
Max Number of Transactions AS £ Singled 3000
Timeout Time Span Interservice Query 15
Manitoring Time Span Interservice Query Response 100
Exclusion ML on Request from Interest Calculation Flag o
725 Simulator Actve Flag 1
TIS Simulator Active Flag 1

U2A Business Message Signature Check Active Flag

ECMS Date of Golive 2022-11-21
CLM User in T25 123456789
Number of business dsys for duplicsts check on RGB! 1
Timeout Time Span General Ledger 1,000
Timeout Time Span Stop Accepting Interservice LT 1.000
Timeout Time Span Intarservice LT Response 7200

New Figure 187 - General System Parameters — Display Screen:

Display General System Parameters

"

408 facencs 20000
023.03-28702 0000000000 2022.03. 27703 000000000
20wt 2

% o

30w 2w

8 aacznzy -

0220801

M o

e of businass days for s check on A3 1

Timeous Teva San Gamars sger 1603 tazznzs [EST—
Soconcs 13005

300 Sacznes fFSp—

L]
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88 EUROSYSTEM UPDATE [Internal review]: page 404 (CLM UHB chapter 5.8.1 Liquidity
on CB Level — Display Screen); Add information regarding screen access

| Clarification

Context of Usage

This screen lists either:

e Aggregated liquidity information related to all MCAs, RTGS DCAs, sub-accounts, AS Technical Accounts,
AS Guarantee Accounts, CB Accounts, CB ECB Accounts, ECB Mirror Accounts, Marginal Lending
Accounts, Overnight Deposit Accounts, Transit Accounts, T2S DCAs and TIPS Accounts belonging to the
community of a central bank user in a single currency. It is only available when using the privilege
‘CLM_QueryLigonCBLeV’ [case 1] or

e Aggregated liquidity information related to all MCAs, RTGS DCAs, sub-accounts, AS Technical Accounts,
AS Guarantee Accounts, CB Accounts, CB ECB Accounts, ECB Mirror Accounts, Marginal Lending
Accounts, Overnight Deposit Accounts, Transit Accounts, T2S DCAs and TIPS Accounts present in CLM,
RTGS, T2S and TIPS (system wide) related to a single currency. It is only available for central bank users
when using the privilege ‘CLM_QueryMonCriSit’ (should be granted to Crisis Managers) and when the
system parameter ‘Crisis Situation’ was activated (set to ‘Yes’ by the Operator) [case 2].

This screen is only available for operators and central bank users.

[..]
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89 EUROSYSTEM UPDATE [SDD-PBR-088, PBI-223032]: page 405-422 (CLM UHB chapter
5.8.1 Liquidity on CB Level — Display Screen); GUI Calculation and Display of Available
Liquidity in CLM

The correction of the calculation of the available liquidity position provides the user with a clear understanding
which account types are included. The user will no longer be confused by amounts of account types which should
not be considered in the calculation. To support this, the user will no longer be confused by inaccurate wording in
the GUI and the UHBs.

Old Figure 188 - Liquidity on CB Level — Display Screen — part 1:

Dtsplay Liqundity on CB Level

1L AL I B

New Figure 188 - Liquidity on CB Level — Display Screen — part 1:

r——
- | —
by

sty Overt

[P—— P

Liquidity on CB Level — Display Screen — Results — Total Liquidity
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Available This row shows the total liquidity position related to al the CLM cash accounts maintained by
Liquidity in CLM | the respective CB (case 1) or system wide within the same currency (case 2).

The following account types are excluded from the calculation of the aggregated liquidity
position: CB Account, CB ECB Account, ECB Mirror Account and CLM Technical Account for
ECONS 1.

It contains the same value as the field ‘Sum of Available Liquidity’.

Available This row shows the total liquidity position related to accounts in CLM, RTGS, T2S and TIPS
Liquidity Overall | maintained by the respective CB (case 1) or system wide within the same currency (case 2).

It contains the sum of the fields ‘Available Liquidity in CLM’, ‘Liquidity in RTGS’, ‘Liquidity in
TIPS’ and ‘Liquidity in T2S".

[..] [..]

Table 267 - Liquidity on CB Level — Display Screen — Results — Total Liquidity

90 EUROSYSTEM UPDATE [Internal review]: page 416-417 (CLM UHB chapter 5.8.1
Liquidity on CB Level — Display Screen); Incorrect data scope information

| Replacing guarantee funds accounts by technical accounts

i
LIQUIDITY ON CB LEVEL — DISPLAY SCREEN — RESULTS — LIQUIDITY INFORMATION RTGS

Technical Account This divider shows the liquidity information for all AS technical accounts maintained by
Information the respective CB (case 1) or system wide within the same currency (case 2).

This entry is only visible when there are guarantee-funds AS technical accounts within
the data scope of the user.

Sum of Current This row shows the sum of balances for all_AS technical accounts maintained by the
Balances respective CB (case 1) or system wide within the same currency (case 2).

This entry is only visible when there are guarantee-funds AS technical accounts within
the data scope of the user.

Queued Debit Cash This row shows the sum of all debit cash transfer orders that are queued for settlement
Transfer Orders on AS technical accounts maintained by the respective CB (case 1) or system wide
within the same currency (case 2).
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Queued Credit Cash
Transfer Orders

This row shows the sum of all credit cash transfer orders that are queued for settlement
on AS technical accounts maintained by the respective CB (case 1) or system wide
within the same currency (case 2).

Earmarked Debit
Cash Transfer Orders

This row shows the sum of all debit cash transfer orders that are in status earmarked
on AS technical accounts maintained by the respective CB (case 1) or system wide
within the same currency (case 2).

This entry is only visible when there are guarantee-funds AS technical accounts within
the data scope of the user.

Earmarked Credit
Cash Transfer Orders

This row shows the sum of all credit cash transfer orders that are in status earmarked
on_AS technical accounts maintained by the respective CB (case 1) or system wide
within the same currency (case 2).

This entry is only visible when there are guarantee-funds AS technical accounts within
the data scope of the user.

[..]

[.]

Table 264 - Liquidity on CB Level — Display Screen — Results — Liquidity Information RTGS

91 EUROSYSTEM UPDATE [Internal review]: page 419-422 (CLM UHB chapter 5.8.1
Liquidity on CB Level — Display Screen); Error handling for responses to T2S/TIPS

balance requests

| Error handling for responses to T2S/TIPS balance requests

[.]

Liquidity on CB Level — Display Screen — Results — Liquidity Information TIPS

TIPS Accounts Information This divider shows liquidity information for all TIPS

Accounts maintained by the respective CB (case 1) or
system wide within the same currency (case 2).

If the divider is closed, the amount of the field ‘Sum of
Current Balances’ is shown on the right on top of the
divider.

This entry is only visible when there are TIPS Accounts
within the data scope of the user.

Sum of Current Balances This row shows the sum of balances for all TIPS

Accounts maintained by the respective CB (case 1) or
system wide within the same currency (case 2).

This entry is only visible when there are TIPS Accounts

within the data scope of the user. When the liquidity
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information query for at least one account located in TIPS

fails, then the value ‘Not available’ is shown.

TIPS AS Technical Accounts Information

This divider shows liquidity information for all TIPS AS
Technical Accounts maintained by the respective CB
(case 1) or system wide within the same currency (case
2).

If the divider is closed, the amount of the field ‘Sum of
Current Balances’ is shown on the right on top of the
divider.

This entry is only visible when there are TIPS AS
Technical Accounts within the data scope of the user.

Sum of Current Balances

This row shows the sum of balances for all TIPS AS
Technical Accounts maintained by the respective CB
(case 1) or system wide within the same currency (case
2).

This entry is only visible when there are TIPS AS
Technical Accounts within the data scope of the user.
When the liguidity information query for at least one

account located in TIPS fails, the value ‘Not available’ is

shown.

TIPS Transit Account Information

This divider shows liquidity information for all TIPS transit
accounts maintained by the respective CB (case 1) or
system wide within the same currency (case 2).

If the divider is closed, the amount of the field ‘Sum of
Current Balances'’ is shown on the right on top of the
divider.

This divider is only visible for:
= Operator

« CB (as TAH)

Sum of Current Balances

This row shows the sum of balances for all TIPS transit
accounts maintained by the respective CB (case 1) or
system wide within the same currency (case 2). When the
liquidity information query for at least one account located

in TIPS fails, then the value ‘Not available’ is shown.

Table 265 - Liquidity on CB Level — Display Screen — Results — Liquidity Information TIPS
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Liquidity on CB Level — Display Screen — Results — Liquidity Information T2S

T2S DCAs Information

This divider shows liquidity information for all T2S DCAs
maintained by the respective CB (case 1) or system wide
within the same currency (case 2).

If the divider is closed, the amount of the field ‘Sum of
Current Balances’ is shown on the right on top of the
divider.

This entry is only visible when there are T2S DCAs within
the data scope of the user.

Sum of Current Balances

This row shows the sum of balances for all T2S DCAs
maintained by the respective CB (case 1) or system wide
within the same currency (case 2).

This entry is only visible when there are T2S DCAs within
the data scope of the user. When the liquidity information
query for at least one account located in T2S fails, then
the value ‘Not available’ is shown.

T2S Transit Account Information

This divider shows liquidity information for all T2S transit
accounts maintained by the respective CB (case 1) or
system wide within the same currency (case 2).

If the divider is closed, the amount of the field ‘Sum of
Current Balances’ is shown on the right on top of the
divider.

This divider is only visible for:
= Operator

- CB (as TAH)

Sum of Current Balances

This row shows the sum of balances for all T2S transit
accounts maintained by the respective CB (case 1) or
system wide within the same currency (case 2). When the
liquidity information query for at least one account located

in T2S fails, then the value ‘Not available’ is shown.

Table 266 - Liquidity on CB Level — Display Screen — Results — Liquidity Information T2S

Liquidity on CB Level — Display Screen — Results — Total Liquidity
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Available Liquidity in CLM

This row shows the total liquidity position related to all
CLM cash accounts maintained by the respective CB
(case 1) or system wide within the same currency (case
2).

It contains the same value as the field ‘Sum of Available
Liquidity’.

Liquidity in RTGS

This row shows the total liquidity position related to
accounts in RTGS maintained by the respective CB (case
1) or system wide within the same currency (case 2).

Liquidity in TIPS

This row shows the total liquidity position related to TIPS
Accounts, TIPS AS Technical Accounts and TIPS transit
accounts maintained by the respective CB (case 1) or
system wide within the same currency (case 2). When the
liquidity information query for at least one account located

in TIPS fails, then the value ‘Not available’ is shown.

Liquidity in T2S

This row shows the total liquidity position related to T2S
DCAs and T2S transit accounts maintained by the
respective CB (case 1) or system wide within the same
currency (case 2). When the liquidity information query for

at least one account located in T2S fails, then the value

‘Not available’ is shown.

Available Ligquidity Overall

This row shows the total liquidity position related to
accounts in CLM, RTGS, T2S and TIPS maintained by
the respective CB (case 1) or system wide within the
same currency (case 2).

It contains the sum of the fields ‘Available Liquidity in
CLM’, ‘Liquidity in RTGS’, ‘Liquidity in TIPS’ and ‘Liquidity
in T2S’. When the liguidity information guery for at least

one account located in TIPS or T2S fails, then the value

‘Not available’ is shown.

Current Balances Overall

This row shows the total balance related to accounts in
CLM, RTGS, T2S and TIPS maintained by the respective
CB (case 1) or system wide within the same currency
(case 2).

It consists of ‘Available Liquidity Overall’ reduced by ‘Sum
of Credit Lines’ including the ‘Sum of Seizure of Funds’.

When the liquidity information query for at least one
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account located in TIPS or T2S fails, then the value ‘Not

available’ is shown.

Table 267 - Liquidity on CB Level — Display Screen — Results — Total Liquidity

92 EUROSYSTEM UPDATE [Internal review]: page 437 (CLM UHB chapter 5.8.7 Available
Liquidity by Party — Query Screen); Removal of the divider “General”

| Correction

Old:

Available Liquidity by Party
vailable Liuidity by Party

= Available Liquidity by Party % ? & O

sort By Sort Order

e [scencig

-]
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AVAILABLE LIQUIDITY BY PARTY — QUERY SCREEN —GENERAL

Party BIC This field offers the possibility to restrict the result list to liquidity relevant information related to a
specific party BIC.The user can enter the party BIC manually or search for it by clicking on the

smart-select button and opening the Party Reference Data — Query Screen [> 348] as a pop-up.

The user can also leave this field empty in order to display liquidity relevant information related
to all parties belonging to the community.

Required format: 8 or 11 characters

Table 278 - Available Liquidity by Party — Query Screen —General
[...]

93 EUROSYSTEM UPDATE [SDD-PBR-088, PBI-223032]: page 437-438 (CLM UHB chapter
5.8.7 Available Liquidity by Party — Query Screen); GUI Calculation and Display of
Available Liquidity in CLM

The correction of the calculation of the available liquidity position provides the user with a clear understanding
which account types are included. The user will no longer be confused by amounts of account types which should
not be considered in the calculation. To support this, the user will no longer be confused by inaccurate wording in
the GUI and the UHBs.

Available Liquidity by Party — Query Screen — Output Parameters

Sort This field offers the possibility to select the attribute which is to be used to sort the elements in the
By result list.

Possible values:

e Available Liquidity Overall

e Available Liquidity in CLM

e CLM Balances

e Credit Line

e Party BIC

e Projected Available Liquidity Overall
e RTGS Balances

e  Sum of Current Balances

e T2S Balances
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e TIPS Account Balances

Default value: ‘Party BIC’

[...] [...]
Table 279 - Available Liquidity by Party — Query Screen — Output Parameters
[...]

94 EUROSYSTEM UPDATE [Internal review]: page 438-441 (CLM UHB chapter 5.8.8
Available Liquidity by Party — List Screen); Exclusion CB Accounts for Available
Liquidity by Party — List screen

| Exclusion CB Accounts for Available Liquidity by Party — List screen

Context of Usage
This screen lists liquidity relevant information related to a participant meeting a predefined set of criteria.

These criteria were defined on the Available Liquidity by Party — Query Screen [> Error! Bookmark not
defined.].

The result list shows the account balances for accounts within T2, T2S and TIPS, queued and earmarked
cash transfer orders and as a result some projected liquidity values related to the entered party BIC or
data related to all party BICs belonging to the community of the central bank user (no selection of party
BIC).

The account types CB ECB Account, ECB Mirror Account, CLM Technical Account for ECONS II, CLM
CB Account and RTGS CB Account are not considered in the result list.

[...]

Available Liquidity By Party — List Screen — Results — List Of Available Liquidity By Party

Party BIC This column shows the party BIC related to the queried liquidity relevant

information.

Depending on the query criteria, this column is pre-filled with the selected

party BIC or all party BICs belonging to the community of the CB user.

Additionally, this column reveals the party short name via mouse-over

function.

Available Liquidity in CLM This column shows the liquidity position per party in CLM.
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The ‘Available Liquidity in CLM’ consists of ‘CLM MCA Balances’, ‘Credit
Line’ (only applicable for default MCA) reduced by seizure of funds

amount.

It contains a sum of the amount of all listed liquidity positions at the

bottom of the column.

The following account types are excluded from the calculation of the

aggregated liquidity position: CB Account, CB ECB Account, ECB Mirror
Account and CLM Technical Account for ECONS II.

[-] [...]
Table 281 - Available Liquidity by Party — List Screen — List of Available Liq. by Party
[...]

95 EUROSYSTEM UPDATE [Internal review]: page 439-441 (CLM UHB chapter 5.8.8
Available Liquidity by Party — List Screen); Error handling for responses to T2S/TIPS
balance requests

| Error handling for responses to T2S/TIPS balance requests

[..]

Available Liquidity by Party — List Screen — Results — List of Available Liquidity by Party

Party BIC This column shows the party BIC related to the queried
liquidity relevant information.

Depending on the query criteria, this column is pre-filled
with the selected party BIC or all party BICs belonging to
the community of the CB user.

Additionally, this column reveals the party short name via
mouse-over function.

Projected Available Liquidity Overall This column shows the liquidity position that will be
available if all queued and earmarked transactions per
party would be settled.

The ‘Projected Available Liquidity Overall’ consists of
‘Available Liquidity Overall’, ‘Queued Cash Transfer
Orders Credit’, ‘Earmarked Cash Transfer Orders Credit’
reduced by ‘Queued Cash Transfer Orders Debit’ and
‘Earmarked Cash Transfer Orders Debit’.
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It contains a sum of the amount of all listed liquidity
positions at the bottom of the column. When the liquidity
information query for at least one account located in TIPS

or T2S fails, then the value ‘Not available’ is shown.

Available Liquidity Overall

This column shows the liquidity position per party in the
whole T2, including CLM, RTGS, T2S and TIPS balances
and the credit line in CLM.

The ‘Available Liquidity Overall’ consists of ‘Available
Liquidity in CLM’, ‘RTGS Balances’, ‘T2S Balances’, TIPS
Account Balances'.

It contains a sum of the amount of all listed liquidity
positions at the bottom of the column. When the liquidity
information query for at least one account located in TIPS

or T2S fails, then the value ‘Not available’ is shown.

Available Liquidity in CLM

This column shows the liquidity position per party in CLM.

The ‘Available Liquidity in CLM’ consists of ‘CLM MCA
Balances’, ‘Credit Line’ (only applicable for default MCA)
reduced by seizure of funds amount.

It contains a sum of the amount of all listed liquidity
positions at the bottom of the column.

Credit Line

This column shows the credit line of the default MCA per
party.

It contains a sum of the amount of all listed liquidity
positions at the bottom of the column.

Sum of Current Balances

This column shows the sum of all current balances per
party in the whole T2, including CLM, RTGS, T2S and
TIPS current balances.

The ‘Sum of Current Balances’ consists of ‘CLM
Balances’, ‘RTGS Balances’, ‘T2S Balances’ and ‘TIPS
Account Balances’.

It contains a sum of the amount of all listed balance
positions at the bottom of the column.

CLM Balances

This column shows the sum of all CLM cash account

balances per party.
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It contains a sum of the amount of all listed liquidity
positions at the bottom of the column.

RTGS Balances This column shows the sum of all RTGS balances and
sub-accounts balances per party.

It contains a sum of the amount of all listed liquidity
positions at the bottom of the column.

T2S Balances This column shows the sum of all T2S balances per party.

It contains a sum of the amount of all listed liquidity
positions at the bottom of the column. When the liquidity
information query for at least one account located in T2S

fails, then the value ‘Not available’ is shown.

TIPS Account Balances This column shows the sum of all TIPS account balances
(TIPS Accounts and TIPS AS Technical Accounts) per

party.

It contains a sum of the amount of all listed liquidity
positions at the bottom of the column. When the liquidity
information query for at least one account located in TIPS

fails, then the value ‘Not available’ is shown.

[-] [...]
Table 281 - Available Liquidity by Party — List Screen — List of Available Liq. by Party
[...]

96 EUROSYSTEM UPDATE [SDD-PBR-088, PBI-223032]: page 439-441 (CLM UHB chapter
5.8.8 Available Liquidity by Party — List Screen); GUI Calculation and Display of Available
Liquidity in CLM

The correction of the calculation of the available liquidity position provides the user with a clear understanding
which account types are included. The user will no longer be confused by amounts of account types which should
not be considered in the calculation. To support this, the user will no longer be confused by inaccurate wording in
the GUI and the UHBs.

Old Figure 197 - Available Liquidity by Party — List Screen:

List of Available Liquidity by Party
by Pary

Available Licuidity

Ot e ity b L e i f ot S €10 s TG bt — T2 |15 e s ot T Ore G Qe Ct Ot

10,000000.00 CUR  15,000,000,00 ELA 7,00080000 (LR 12,000/002.00 ELUR 000 EUR

TOTAL 22,014,529.00 EUR 10,000,000.00 EUR 15,000,000,00 EUR 7,000,000.00 EUR 5,000,000.00 FUR 12.000,000.00 EUR 0,00 EUR 0,00 EUR 0.00 EUR 00

New Figure 197 - Available Liquidity by Party — List Screen:
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List of »’\vanablg quuldlty b‘, Party

lable Liquidity by Party > List of Available Liuic

mmmmmmmmmm e uumwwﬂ-
PBAAKEF0001 2868464723 EUR  22,002,981.23 EUR 10,000,000.00 EUR  15,000,000.00 EUR 7.002981.23 EUR 5.000.000.00 EUR  12,000,000.00 EUR  2,437.00 EUR 54423 EUR 0.00 EUR 0.00 EUR
28,684,647.23 EUR 22,002,981.23 EUR 10,000,000.00 EUR 15,000,000.00 EUR 7,002,981.23 EUR 5,000,000.00 EUR 12,000,000.00 EUR 2 437.00 EUR 544.23 EUR 0.00 EUR 0.00 EUR

Available Liquidity by Party — List Screen — Results — List of Available Liquidity by Party

Party BIC This column shows the party BIC related to the queried liquidity relevant information.

Depending on the query criteria, this column is pre-filled with the selected party BIC or all party
BICs belonging to the community of the CB user.

Additionally, this column reveals the party short name via mouse-over function.

Projected This column shows the liquidity position that will be available if all queued and earmarked
transactions per party would be settled.

Available

Liquidity The ‘Projected Available Liquidity Overall’ consists of ‘Available-Liquidity Overall’, ‘Queued

Overall Cash Transfer Orders Credit’, ‘Earmarked Cash Transfer Orders Credit’ reduced by ‘Queued
Cash Transfer Orders Debit’ and ‘Earmarked Cash Transfer Orders Debit’.
It contains a sum of the amount of all listed liquidity positions at the bottom of the column.

Lerdloble This column shows the liquidity position per party in the whole T2, including CLM, RTGS, T2S
and TIPS balances and the credit line in CLM.

Liquidity

Overall The ‘Available-Liquidity Overall’ consists of ‘Available Liquidity in CLM’, ‘RTGS Balances’, ‘T2S
Balances’, TIPS Account Balances’.
It contains a sum of the amount of all listed liquidity positions at the bottom of the column.

Available This column shows the liquidity position per party in CLM.

Liquidity in

CLM The ‘Available Liquidity in CLM’ consists of ‘CLM MCA Balances’, ‘Credit Line’ (only applicable

for default MCA) reduced by seizure of funds amount.
It contains a sum of the amount of all listed liquidity positions at the bottom of the column.

The following account types are excluded from the calculation of the aggreqgated liguidity
position: CB Account, CB ECB Account, ECB Mirror Account and CLM Technical Account for
ECONS 1I.

[...] [...]
Table 281 - Available Liquidity by Party — List Screen — List of Available Liq. by Party
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97 EUROSYSTEM UPDATE [Internal review]: page 442-444 (CLM UHB chapter 5.8.9
Available Liquidity by Account — List Screen); Error handling for responses to T2S/TIPS

balance requests

| Error handling for responses to T2S/TIPS balance requests

[..

1

Available Liquidity by Account — List Screen — Results — List of Available Liquidity by Account

Account Number

This column shows all account numbers related to the
party BIC previously selected via context menu.

Additionally, this column reveals the party short name via
mouse-over function.

Projected Available Liquidity

This column shows the projected liquidity that will be
available if all queued and earmarked transactions per
account would be settled.

The ‘Projected Available Liquidity Overall’ consists of
‘Available Liquidity Overall’, ‘Queued Cash Transfer
Orders Credit’, ‘Earmarked Cash Transfer Orders Credit’
reduced by ‘Queued Cash Transfer Orders Debit’ and
‘Earmarked Cash Transfer Orders Debit’. When the
liquidity information query for at least one account located
in TIPS or T2S fails, then the value ‘Not available’ is

shown.

Available Liquidity Overall

This column shows the sum of ‘Available Liquidity in
CLM’, ‘RTGS Balance', ‘T2S Balance’ and ‘TIPS Account
Balance’. When the liquidity information query for at least

one account located in TIPS or T2S fails, then the value

‘Not available’ is shown.

Available Liquidity in CLM

This column shows the liquidity position per account in
CLM.

The ‘Available Liquidity in CLM’ consists of ‘CLM
Balance’, ‘Credit Line’ reduced by seizure of funds
amount.

Credit Line

This column shows the credit line of the default MCA.
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CLM Balance

This column shows the CLM Cash Account balance.

RTGS Balance

This column shows the RTGS Account balance.

T2S Balance

This column shows the balance of the T2S Account.

When the liquidity information query for at least one

account located in T2S fails, then for every account

located in T2S the value ‘Not available’ is shown.

This column shows the balance of the TIPS Account
(which can be either a TIPS Account or a TIPS AS
Technical Account). When the liquidity information query

TIPS Account Balance

for at least one account located in TIPS fails, then for

every account located in TIPS the value ‘Not available’ is

shown..

[...] [...]
Table 283 - Available Liquidity by Account — List Screen — Results — List of Available Liq. by Account
[...]

98 EUROSYSTEM UPDATE [SDD-PBR-088, PBI-223032]: page 442-444 (CLM UHB chapter
5.8.9 Available Liquidity by Account — List Screen); GUI Calculation and Display of
Available Liquidity in CLM

The correction of the calculation of the available liquidity position provides the user with a clear understanding
which account types are included. The user will no longer be confused by amounts of account types which should
not be considered in the calculation. To support this, the user will no longer be confused by inaccurate wording in
the GUI and the UHBs.

Old Figure 198 - Available Liquidity by Account — List Screen:

List of Available Liquidity by Account

Available Licuidity by Party > List of Available Liquidity by Party

= Results Last Refresh: 202103 14 10
List of Avadiable Liquidity by Party
e g T T TS =
PRAAKEFO0D1 201452900 ELR 2200000000 SR 002000000 EUR  15,000,000.00 ELR 700000000 EUR R 1200000000 EUR 0 LR 002 21
List ablo Liquidity by Account
e T N S YTy T e

MACASHPBARKEFO001EURO00! 10,000,000.00 EUR 0,000,000.00 EUR 1003000000 EUR  15,000,000.00 EUR

RTGSDCPEAAKEFIONIURO00T 11,014.529.00 £LR 11,000000.00 SR £.00 FUR 11,000,000.00 EUR

RTGSSBPEAAKEFO001EU 1 000 EL 1,000,000.00 2UR 000 EUR 1,000,001 000 EUR 0.0 SUR

R e S

New Figure 198 - Available Liquidity by Account — List Screen:
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Last Refresh: 2023-01-02 14:47:04 CET| Refre
R e e e e e e e e e e e
PBAAKEFO00T 28 684,647.23 EUR 7.002,981.23 EUR -5.000,000,00 EUR  12,000,000.00 EUR  2.437.00 EUR 544.23 EUR 0.00 EUR

< >

T e B R e ) e e e e

ICDEURPBAAKEFOD1DCAT 102 EUR 102 EUR 102 EUR

TIPEURPBAAKEFI01DCAZ 54321 EUR 54321 EUR 54321 EUR.

CKEEURPBAAKEFO01DCAT 243700 EUR 243700 EUR 2437.00 EUR

MACASHPBAAKEFO001ELRDOOT 10,000,00000 EUR 10,000,000.00 EUR 10,000,000.00 EUR 15,000,000.00 EUR 5,000,000.00 EUR 0.00 EUR.
RTGSDCPEAAKEFOD01EURODOT 17,681,666.00 EUR 11,000,000.00 EUR 11,000,00000 EUR 000 EUR

RTGSSBPRAAKEFO001 ELRODOT 1,080,000.00 EUR  1,000,000.00 EUR 1,000,000.00 EUR 000 EUR

>

:
o B e

Available Liquidity by Account — List Screen — Results — List of Available Liquidity by Account

Account This column shows all account numbers related to the party BIC previously selected via
Number context menu.

Additionally, this column reveals the party short name via mouse-over function.

Projected This column shows the projected liquidity that will be available if all queued and earmarked
Lorodloble transactions per account would be settled.
Liquidity

The ‘Projected Available Liquidity Overall’ consists of ‘Available Liquidity Overall’, ‘Queued
Cash Transfer Orders Credit’, ‘Earmarked Cash Transfer Orders Credit’ reduced by ‘Queued
Cash Transfer Orders Debit’ and ‘Earmarked Cash Transfer Orders Debit'.

Available This column shows the sum of ‘Available Liquidity in CLM’, ‘RTGS Balance', ‘T2S Balance’
Liquidity and ‘TIPS Account Balance’.
Overall

[.] L.

Table 283 - Available Liquidity by Account — List Screen — Results — List of Available Liq. by Account

99 EUROSYSTEM UPDATE [Internal review]: page 444 (CLM UHB chapter 5.8.9 Available
Liguidity by Account — List Screen); Change availability of context menu entry 'Display
Cash Account Liquidity"

| Clarification

[.]
AVAILABLE LIQUIDITY BY ACCOUNT — LIST SCREEN — RESULTS — CONTEXT MENU

Display Cash Account Liquidity This context menu redirects the user to the CLM Cash
Account Liquidity — Display Screen [> 282] while
transmitting the following value:

| Account number
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This context menu entry is only available for the
following account type:

| MCA

Required privilege: CLM_QueryAvaliq

Table 284 - Available Liquidity by Account — List Screen — Results — Context Menu

100 EUROSYSTEM UPDATE [SDD-PBR-082; PBI-221800]: page 459 (CLM UHB chapter
5.8.16 Minimum Reserve Information per Account Holder — List Screen); Co-manager
query on co-managee minimum reserve information

Provide information to co-managers regarding their co-managees on minimum reserve information in case the co-
managee has exactly one co-managed account.

Context of Usage This pop-up screen offers the possibility to authorize or cancel a penalty for minimum reserve
infringements.

This screen is only available for operators and central bank users showing parties of their own

community.
[...]

101 EUROSYSTEM UPDATE [Internal review]: page 459-461 (CLM UHB chapter 5.8.16
Minimum Reserve Information per Account Holder — List Screen); Error handling for
responses to T2S/TIPS balance requests

| Error handling for responses to T2S/TIPS balance requests

[..]

Minimum Reserve Information per Account Holder — List Screen — Results — List of Minimum Reserve

Information per Account Holder

Party BIC This column shows the party BIC related to the queried
minimum reserve information.

Additionally, this column reveals the party short name via
mouse-over function.

Minimum Reserve Management This column shows the set-up of the minimum reserve

holding of the party.
Possible values:
= No

= Direct
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= Indirect

= Pool

Minimum Reserve Requirement This column shows the required minimum reserve that the
participant has to hold.

It contains a sum of the amount of all listed minimum
reserve requirements at the bottom of the column.

Excess Reserve Exemption Threshold This column shows the amount of (1+n)* minimum reserve
requirement for which a special interest rate is used.

It contains a sum of the amount of all listed excess reserve
exemption thresholds at the bottom of the column.

Note: n is the factor for the calculation of the excess
reserve exemption amount and this multiplier will be the
same for all institutions.

Running Average This field shows the daily average balance that the party
held on its cash accounts stemming from the previous
business days balances in the maintenance period in order
to fulfil its minimum reserve requirement.

It contains a sum of the amount of all listed running
averages at the bottom of the column.

Current Balance This column shows the current balance of all accounts of
the party eligible for minimum reserve calculation.

It contains a sum of the amount of all listed current
balances at the bottom of the column. When the liquidity
information query for at least one account located in TIPS

or T2S fails, then the value ‘Not available’ is shown.

[..] [..]

Table 297 - Min. Reserve Info. per Acc. Holder — List Screen — List of Min. Reserve Info. per Acc. Holder

102 EUROSYSTEM UPDATE [Internal review]: page 465 (CLM UHB chapter 6.1.3
Revocation of payment); Correction of typos

| Correction

eContext of Usage

[..]
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103 EUROSYSTEM UPDATE [Internal review]: page 466 (CLM UHB chapter 6.1.4.1
Reorder payment in queue); Update of privilege

| Correction

[...]

Privileges

To carry out this use case, the following privilege is needed:
FCLM ModifyCasTraOrd-CLM_ModifyPaymentOrder

[...]

104 EUROSYSTEM UPDATE [Internal review]: page 467 (CLM UHB chapter 6.1.4.2 Modify
earliest debit timestamp); Update of privilege

| Correction

[...]

Privileges

To carry out this use case, the following privilege is needed:
FeLM MedifyCasTraOrd-CLM_ModifyPaymentOrder

[...]

105 EUROSYSTEM UPDATE [Internal review]: page 468 (CLM UHB chapter 6.1.4.3 Modify
latest debit timestamp); Update of privilege

| Correction

[...]

Privileges

To carry out this use case, the following privilege is needed:
FCLM MeodifyCasTraOrd-CLM_ModifyPaymentOrder

[...]

106 EUROSYSTEM UPDATE [Internal review]: page 479 (CLM UHB chapter 6.1.16 Repeat

sending); Adaption of the context of usage

| Correction

Context of Usage
This use case describes how to resend outbound messages without any modification.

The resending function is only avallable for internal messages W|th Message Dlrectlon Outbound W|th Message
Type’ camt.050 and camt.025. A .

[..]
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Instructions

1. Complete the use case Query messages.
2. Right-click on the-message-that-is one or more message(s) that are to be resent and select the context
menu entry ‘Repeat Sending’.
- A confirmation pop-up opens asking the user if he wants to proceed.
3. Click on the ‘Yes’ button and enter the PIN for digital signature purposes (NRO) to either resend the
message(s) (2-eyes mode) or create a task(s) to be confirmed by another user (4-eyes mode).
4. By clicking on the ‘No’ button, the user returns to the ‘Messages — List Screen’ without creating any task.

Investigating the result of the resending

To investigate the newly sent message(s) complete the use case Query messages while filtering for the newly sent
message(s).

[..]

107 EUROSYSTEM UPDATE [SDD-PBR-088, PBI-223032]: page 484 (CLM UHB chapter
6.2.3 Enter current liquidity transfer order); GUI Calculation and Display of Available
Liquidity in CLM

The correction of the calculation of the available liquidity position provides the user with a clear understanding
which account types are included. The user will no longer be confused by amounts of account types which should
not be considered in the calculation. To support this, the user will no longer be confused by inaccurate wording in
the GUI and the UHBs.

[-.]
Instructions

1. Click on the menu button.

2. Select the main menu entry ‘Liquidity’ and click on the sub-menu entry ‘New Liquidity Transfer’.
3. Enter the account number of the credit account and the debit account respectively.
4

Optionally, click on the button ‘Display Available Liquidity’ for the debit or credit account in order to display
the amount of liquidity available for the respective account. This function is only available if the user has
the rights to see the liquidity on the account (required privilege: CLM_QueryAccBal).

->The ‘Dashboard Liquidity Overview — Query Screen’ opens as-a-pep-up to guery and show the available
liquidity of the corresponding account.

108 EUROSYSTEM UPDATE [Internal review]: page 484 (CLM UHB chapter 6.2.3 Enter
current liquidity transfer order); Modification of the privilege CLM_QueryAccBal

| Privilege CLM_QueryAccBal to be substituted against CLM_QueryAvalLig

[--]

Instructions

1. Click on the menu button.

2. Select the main menu entry ‘Liquidity’ and click on the sub-menu entry ‘New Liquidity Transfer’.
3. Enter the account number of the credit account and the debit account respectively.

4. Optionally, click on the button ‘Display Available Liquidity’ for the debit or credit account in order to display the
amount of liquidity available for the respective account. This function is only available if the user has the rights to
see the liquidity on the account (required privilege: CEM—QueryAceBal CLM_QueryAvaliq).
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= The ‘Dashboard Liquidity Overview — Query Screen’ opens as a pop-up to show the available liquidity of
the corresponding account.

109 EUROSYSTEM UPDATE [Internal review]: page 487 (CLM UHB chapter 6.2.6 Enter
overnight deposit); Modification of the privilege CLM_QueryAccBal

[ Privilege CLM_QueryAccBal to be substituted against CLM_QueryAvaLiq

[--]

Instructions

1. Click on the menu button.

2. Select the main menu entry ‘Liquidity’ and click on the sub-menu entry ‘New Liquidity Transfer’.

3. Enter the account number of the debit account. This can be the account number of the MCA, the RTGS DCA,
the T2S DCA, the TIPS Account or the RTGS sub-account of the CLM account holder requesting the overnight
deposit. In addition, the Overnight Deposit Account may receive liquidity from any central bank account.

4. Enter the account number of the credit account. This has to be the account number of the Overnight Deposit
Account owned by the central bank of the respective CLM account holder requesting the overnight deposit.

5. Optionally, click on the button ‘Display Available Liquidity’ for the debit or credit account in order to display the
amount of liquidity available for the respective account. This function is only available if the user has the rights to
see the liquidity on the account (required privilege: CEM—QueryAceBalb-CLM_QueryAvaliqg).

= The ‘Dashboard Liquidity Overview — Query Screen’ opens as a pop-up to show the available liquidity of
the corresponding account.

110 EUROSYSTEM UPDATE [SDD-PBR-088, PBI-223032]: page 487-488 (CLM UHB
chapter 6.2.6 Enter overnight deposit); GUI Calculation and Display of Available Liquidity
in CLM

The correction of the calculation of the available liquidity position provides the user with a clear understanding
which account types are included. The user will no longer be confused by amounts of account types which should
not be considered in the calculation. To support this, the user will no longer be confused by inaccurate wording in
the GUI and the UHBs.

[..]

Instructions

[.]

5. Optionally, click on the button ‘Display Available Liquidity’ for the debit or credit account in order to display
the amount of liquidity available for the respective account. This function is only available if the user has

the rights to see the liquidity on the account (required privilege: CLM_QueryAccBal).

- The ‘Dashboard Liquidity Overview — Query Screen’ opens as-a-pop-tp to guery and show the
available liquidity of the corresponding account.

6. Enter the amount that is to be transferred and provide an end-to-end identification for the liquidity transfer

order.
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111 EUROSYSTEM UPDATE [Internal review]: page 487 - 488 (CLM UHB chapter 6.2.6
Enter overnight deposit); Align usage of upper and lower case for term 'Account Holder'

| Clarification

This use case describes how to make an overnight deposit with the respective central bank of a CLM aceeunt
helder Account Holder.

In order to make an overnight deposit, a CLM acecount-helder Account Holder can transfer liquidity to its Overnight
Deposit Account.

It is possible for the CLM aeeounthelder Account Holder to make an overnight deposit until the general cut-off for
the use of standing facilities.

As additional information, this use case furthermore describes how to initiate an overnight deposit reverse.

To carry out this use case, the following privilege is needed:
| CLM_IniOveDep

Further information on screens involved can be found in the screen reference part:

| Liquidity Transfer — New Screen [> 296]

| Dashboard Liquidity Overview — Query Screen [> 187]

| Standing Facilities — List Screen [> 312]

1. Click on the menu button.
2. Select the main menu entry ‘Liquidity’ and click on the sub-menu entry ‘New Liquidity Transfer’.

3. Enter the account number of the debit account. This can be the account number of the MCA, the RTGS DCA,
the T2S DCA, the TIPS Account or the RTGS sub-account of the CLM aceeunt-holder Account Holder requesting
the overnight deposit. In addition, the Overnight Deposit Account may receive liquidity from any central bank
account.

4. Enter the account number of the credit account. This has to be the account number of the Overnight Deposit
Account owned by the central bank of the respective CLM aceeunt-holder Account Holder requesting the overnight
deposit.

[...]
Overnight deposit reverse order

In order to initiate an overnight deposit reverse order, enter the account number of the Overnight Deposit Account
of the central bank in the section ‘Debit Account’ and the account number of the default MCA of the CLM aceount
helder Account Holder in the section ‘Credit Account’ (required privilege: CLM_IniOveDeprev).

[..]
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112 EUROSYSTEM UPDATE [SDD-PBR-088, PBI-223032]: page 489 (CLM UHB chapter
6.2.7 Enter marginal lending on request); GUI Calculation and Display of Available
Liquidity in CLM

The correction of the calculation of the available liquidity position provides the user with a clear understanding
which account types are included. The user will no longer be confused by amounts of account types which should
not be considered in the calculation. To support this, the user will no longer be confused by inaccurate wording in
the GUI and the UHBs.

[...]
Instructions
[...]

5. Optionally, click on the button ‘Display Available Liquidity’ for the debit or credit account in order to display
the amount of liquidity available for the respective account. This function is only available if the user has
the rights to see the liquidity on the account (required privilege: CLM_QueryAccBal).

- The ‘Dashboard Liquidity Overview — Query Screen’ opens as-a-pop-up to guery and show the
available liquidity of the corresponding account.

6. Enter the amount that is to be transferred and provide an end-to-end identification for the liquidity transfer
order.

113 EUROSYSTEM UPDATE [Internal review]: page 489 (CLM UHB chapter 6.2.7 Enter
marginal lending on request); Modification of the privilege CLM_QueryAccBal

Privilege CLM_QueryAccBal to be substituted against CLM_QueryAvaliq

[...]

Instructions

1. Click on the menu button.

2. Select the main menu entry ‘Liquidity’ and click on the sub-menu entry ‘New Liquidity Transfer'.

3. Enter the account number of the debit account. This has to be the account number of the Marginal Lending
Account of the respective CLM account holder.

4. Enter the account number of the credit account. This has to be the account number of the MCA of the CLM
account holder requesting the marginal lending.

5. Optionally, click on the button ‘Display Available Liquidity’ for the debit or credit account in order to display the
amount of liquidity available for the respective account. This function is only available if the user has the rights to
see the liquidity on the account (required privilege: CEM—QueryAeceBalb-CLM_QueryAvaliqg).

= The ‘Dashboard Liquidity Overview — Query Screen’ opens as a pop-up to show the available liquidity of
the corresponding account.
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114 EUROSYSTEM UPDATE [Internal review]: page 489 (CLM UHB chapter 6.2.7 Enter
marginal lending on request); Align usage of upper and lower case for term 'Account
Holder'

| Clarification

This use case describes how a central bank user can enter a liquidity transfer from a Marginal Lending Account to
an MCA in order for a CLM aceeunt-holder Account Holder to obtain overnight liquidity from the central bank. 16

It is possible for the CLM aceceunt-helder Account Holder to request marginal lending at its central bank until the
general cut-off for the use of standing facilities.

To carry out this use case, the following privilege is needed:

| CLM_IniMarLenonreq

Further information on screens involved can be found in the screen reference part:

| Liquidity Transfer — New Screen [> 296]

| Dashboard Liquidity Overview — Query Screen [> 187]

| Standing Facilities — List Screen [> 312]

1. Click on the menu button.
2. Select the main menu entry ‘Liquidity’ and click on the sub-menu entry ‘New Liquidity
Transfer’.

3. Enter the account number of the debit account. This has to be the account number of the Marginal Lending
Account of the respective CLM acecount-holder Account Holder.

4. Enter the account number of the credit account. This has to be the account number of the MCA of the CLM
aeccounthelder Account Holder requesting the marginal lending.

[..]

115 EUROSYSTEM UPDATE [Internal review]: page 496 (CLM UHB chapter 6.5.2 Display
aggregated MFI liquidity (indirect management)); Align usage of upper and lower case
for term 'Account Holder'

Clarification

[...]
Alternative navigation

The ‘Minimum Reserve (Indirect) — List Screen’ can also be reached via opening the ‘Minimum Reserve (Direct) —
List Screen’ by searching for the corresponding direct holder of the minimum reserve and clicking on the button
‘Display Minimum Reserves of Indirects’. This directly transmits the corresponding Party BIC as Leading CLM
aceount-helder Account Holder.

(-]
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116 EUROSYSTEM UPDATE [SDD-PBR-068, PBI-220835]: page 501 (CLM UHB chapter
6.5.8 Modify minimum reserve fulfilment); GUI Adjustments to EoD Balance for the
current day of the Maintenance Period

This change aligns the GUI and UHB with the description of chapter “8.8.2 Insert or adjust balance for minimum
reserve fulfilment” of the CLM UDFS.

[...]
Instructions
4. Click on the ‘Submit’ button.

¢ The ‘Minimum Reserve Fulfiiments — List Screen’ opens. The list shows the minimum reserve fulfiiments
for the current and each past business day of the current maintenance period.

117 EUROSYSTEM UPDATE [Internal review]: page 506 (CLM UHB chapter 6.6.4 Query
BIC); Privilege deletion

| No specific privilege needed

[...]

Privileges

To carry out this use case, the-followingprivilege-is-needed:
FeLEM—QueryBIC there is no specific privilege needed.

[...]

118 EUROSYSTEM UPDATE [Internal review]: page 515 (CLM UHB chapter 6.8.3
Available liquidity on party level); Exclusion CB Accounts for Available Liquidity by
Party — List screen

| Exclusion CB Accounts for Available Liquidity by Party — List screen

Context of Usage
This use case describes how to query a list of liquidity relevant information related to a participant. It is also
possible to query data for all participants belonging to the community of the user.

The account types CB ECB Account, ECB Mirror Account, CLM Technical Account for ECONS II, CLM CB Account
and RTGS CB Account are generally not considered in the result list.

(-]
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119 EUROSYSTEM UPDATE [SDD-PBR-081]: page 520-521(CLM UHB chapter 7.1.1 A2A
File or Message — Upload Screen); Modification of user authorisation U2A upload

The change of the business rule and the inclusion of the additional business rules allows the correct validation if
the user is authorised to upload the A2A file/message via U2A and therefore prevents unauthorised uploads.

[.]

Reference | Field or button Error text Description
for error
message
[...] [... [...] [...]
U039 ‘Submit’ Button Business The party of the business sending user must be:
sending user
. | th ible CB of the business-senderin-the
not authorised the responsible CB of the
uploaded-messagelffile party of the indicated Party
Technical Address
| the operator
[...] [... [...] [...]
U120 | ‘Submit’ Party of The party linked to the indicated Business Sign DN and the
Button Business Sign party of the indicated Party Technical Address must be the
DN and Party same.
| Field 'Party Technical
Technical Address is not
Address'
- the same
| Field
'Business
Sign DN’
Ul21 | ‘Submit’ Invalid The indicated Technical Service ldentification must be a
Button Technical valid store-and-forward network service identification
Service available for RTGS/CLM.
| Field e
- Identification
"Technical
Service
Identification’
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Table 298 - A2A File or Message — Upload Screen — Reference for error messages

120 EUROSYSTEM UPDATE [Internal review]: page 523 (CLM UHB chapter 7.1.13

Broadcast — New Screen); Modification of error codes due to SDD-PBR-085

[ Modification of error codes due to SDD-PBR-085. Related error codes are U062, U063 and U064.

%

Reference | Field or button | Error text Description
for error
message
[...] [...] [...] [...]
| ‘Submit’ Button
U062 Invalid value for | If parameter 'Al-Parties-ef Responsible
| Field -Al . . .
. ‘ AdRorioeof CBParty Group' is used, the parameter must
Pocooncible Responsible have the value 'All', ‘All CBs’ or it must be a
cB * ‘Part
Group’ y CBParty Group' | valid country code of a CB.
‘Submit’ Button
U063 Busiess Hf parameter-All-Parties-of Responsible CBis
| Field ‘Al . . - ) .
Parties of SoRciREser used-with-value—Allthe-business-sending
Responsible mustbe usermust-be-the-operator-and-the-parameter
CB~'Party BIC’ ) ,
and ‘Exclude’ operator-for Sende
SRR
, . If ‘Exclude’ is used, at least one ‘Party BIC’
. must be selected.
Responsible
cB
‘Party BIC is
missing.
| ‘Submit’ Button
U064 Country code If the business sending user is a CB or the
lpFIe.ld 'A”F must belong to operator acting on behalf of a CB and
i sending CB parameter “All-Parties-of Responsible-CB*
CB’ ‘Part .
Group’ y ‘Party Group’ is used with a country code, the
parameter it must be filled-with the country
code of this CB.

Table 299 - Broadcast — New Screen — Reference for error messages
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121 EUROSYSTEM UPDATE [SDD-PBR-078; PBI1221868]: page 549 (CLM UHB chapter
7.1.52 Financial Institution Credit Transfer — New Screen); Adding business rule with

error reference U039 for enter payment order

All U2A instructions are applicable to an authorisation check of the U2A business sending user (error reference
U039). This applies as well to the functionality of entering payment orders via U2A (pacs.004/008/009 in RTGS and
pacs.009 in CLM).

[.]

Reference Field or button Error text Description

for error

message

[...] [...] [...] [...]

U039 Submit Button Business sending user not | The party of the business sending

authorised user must be:

- the account owner of account
given in 'Instructing Agent' element
in the payload*
- the operator

U040 [...] [...] [...]

[...] [...] [...] [...]

Table 305 - FICT — New Screen — Reference for error messages

[Footnote]:

1 the responsible CB of owner of account given in 'Instructing Agent' element in the payload

122 EUROSYSTEM UPDATE [PBI224700]: page 563-562 (CLM UHB chapter 7.1.57
Messages — List Screen) - Removal of error code U093 for repeat sending

| Removal of error code U093 for repeat sending

[.]

Reference | Field or Error text Description

for error button

message

E018 Context Message / Instructions and queries are only accepted in an appropriate business
menu U2A action day phase and till the respective cut-off time (if relevant) according to
entry outside the use case and the currency of the business sending/entering user.
‘Repeat allowed
Sending’ | acceptance

time frame

(-] (-] [--] (-]

U093 Context . e-instietions-o |5. POSS ble eas.e the-felated-business
entry transaction
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Repeat
Sending’
[...] [...] [...] [...]

Table 307 - Messages — List Screen — Reference for error messages

123 EUROSYSTEM UPDATE [Internal review]: page 578 (CLM UHB chapter 7.3 List of
Privileges); Modification of the privilege CLM_QueryAccBal

| Delete Privilege CLM_QueryAccBal

[..]

PRIVILE PRIVILEGE DATA SCOPE SCREEN
GE LONG NAME
NAME

Table 319 - List of Privileges (complete list; relevant for all CLM GUI screens)

124 EUROSYSTEM UPDATE [Internal review]: page 583 (CLM UHB chapter 7.3 List of
Privileges); Privilege deletion

[ Removal CLM_QueryBIC

[.]

PRIVILEGE NAME PRIVILEGE LONG DATA SCOPE SCREEN
NAME
[..] [--] [..]] [...]
oA Blc—ListSereen
[--] (-] [-] [-]

Table 319 - List of Privileges (complete list; relevant for all CLM GUI screens)
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125 EUROSYSTEM UPDATE [Internal review]: page 584 (CLM UHB chapter 7.3 List of
Privileges); Updated Privilege CLM_QueryAvailLiqui: Privilege Long Name and Screen

row

| Correction

PRIVILEGE NAME

PRIVILEGE NAME

DATA SCOPE

SCREEN

[.]

[.]

(-]

L]

CLM_QueryAvailLiqui

CLM Query Monitoring
Screens ‘Available
Liquidity per-Acecount
Holder by Party’ and
'Available Liguidity by
Account'

CLM_QueryAvailLiqui

Available Liquidity per
Account-Helderby Party—

Query Screen
Available Liquidity per

Account-Holder by Party
— List Screen

Available Liguidity by
Account - List Screen

L]

[.]

(-]

L]

Table 319 - List of Privileges (complete list; relevant for all CLM GUI screens)

158



T2/T2S Consolidation

Change Request: CSLD-111-SYS

CRDM UHB

126 EUROSYSTEM UPDATE [INC000000361807]: page 278, 279, 280 (CRDM UHB chapter
2.3.6.4 Routing — New/Edit Screen)

| Amendment of fields of Conditional Routing in order to be available also for CoCo Network Services

Routing

[.]

Compression Flag

Select the type of compression selected.
The following compression values are admitted:

INo Compression
1ZIP Algorithm

References for error messages [ ]
IDRCWO014

IDRUWO016

This field is allowed and mandatory only for T2S and CoCo Network
Services.

is fioldis § '

Sequence

Enter the order number in which the routing conditions for the same

party are processed.

References for error messages [ ]:
IDRCWO005
IDRCWO006
IDRCWO008
IDRCWO014
IDRUWOO08
IDRUWO016

This field is shown only wWM/hen the selected Network Service is a T2S

or a CoCo one.

Ttheis field is mandatory if default routing is not selected and, if default

routing is selected the field is read only.
Required format is: Numeric.

Size (lower bound)

Enter the number format, expressed as dimension in kilobyte, for lower

bound size.

References for error messages [ /]
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IDRCWO006
IDRCWO008
IDRCWO013
IDRCWO014
IDRUWO013

IDRUWO014
IDRUWO016

This field is shown only when the selected Network Service is a T2S or

a CoCo one.
If default routing is selected, this field is read only.

For night-time settlement related messages, this field cannot be used.

Size (upper bound)

Enter the number format, expressed as dimension in kilobyte, for upper

bound size.

References for error messages [ ']
IDRCWO006
IDRCWO008
IDRCW009
IDRCWO013
IDRCWO014
IDRUWO09
IDRUWO013

IDRUWO014
IDRUWO016

This field is shown only when the selected Network Service is a T2S or

a CoCo one.
If default routing is selected, this field is read only.

For night-time settlement related messages, this field cannot be used.

Currency

Select the currency from the drop-down menu.

References for error messages [/]:
IDRCWO006
IDRCWO008
IDRCWO011
IDRCWO014
IDRUWO011
IDRUWO014

IDRUWO016

If ‘Default Routing’ is selected, this field is read-only.
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This field is shown only when the selected Network Serviceisa T2S or a

CoCo oneferT2S-only .

[.]

Positive Select whether the set of conditions represent a positive or negative list.

References for error messages [ ]:
IDRCWO006
IDRCWO008
IDRCWO014

IDRUWO016
This field is mandatory if default routing is not selected.
If default routing is selected, the field is read only.

This field is shown only when the selected Network Service is a T2S or

a CoCo one ferTF2S-only.
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DWH UHB

127 EUROSYSTEM UPDATE [Internal review]: page 121f. (DWH UHB chapter 4.5 Dynamic
Prompts (new chapter)); Update Dynamic Data Reports

Update Dynamic Data Reports — Add chapter to desribe how to use dynamic data prompts for scheduling reports |

4.5 Dynamic Prompts

4.5.1 Description and function of Dynamic prompts

The Dynamic prompts are a new functionality added to Cognos reports. They provide to the user the ability to
select a time period that is automatically set by the last business day. The values of these prompts vary depending

on the requirements of each report.

TRNO3 - Monthly peak day and peak hour in terms of value and volume of cash transfer orders

Run the report with manual or dynamic Dates : *| Manual v Reprompt

Service * | Please select the required service Vv
Year From :*| Please select the starting year v | YearTo :* Please select the ending year v
Month From: * v | MonthTo:* v

| Cancel || Finish

Figure 1 - Previous prompts described as “Manual”’

TRNO3 - Monthly peak day and peak hour in terms of value and volume of cash transfer orders

Run the report with manual or dynamic Dates - *| Dynamic v Reprompt

Service -*| Please select the required service v
Reference Month :*| Current Month v
Number of Months (Incl. Ref. Month) : *| Reference Month v

| Cancel |‘ inish |

Figure 2 - New prompts described as “Dynamic”

4.5.2 Functionality
The Dynamic prompts use the Last Business Day to filter the data and change dynamically when this date is
updated. In order to achieve the result, the user is offered the Reference Interval, which is the point where the date
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filter is applied. Depending on the report that option could be the Current Day, Previous Day, Current Month,
Previous Month, Current Quarter, Previous Quarter. Moreover, depending on the report specifications, the user
could be prompted to select a time period, starting from the Reference Interval and going back to the past. That
time period is again dependent on the Reference Interval.

TRNO3 - Monthly peak day and peak hour in terms of value and volume of cash transfer orders

Run the report with manual or dynamic Dates - * | Dynamic v Reprompt

Service -*  Please select the required service v
Reference Month :* Current Month v
Number of Months (Incl. Ref. Month) -*| Reference Month ~ ‘

Please select number of Months ~

Cancel || Finish |

Year-To-Date
Quarter-To-Date
Reference Month
Reference Month and - 1
Reference Month and - 2
Reference Month and - 3
Reference Month and - 4
Reference Month and - 5

Reference Month and - 6

Figure 3 - Dynamic prompts reference interval

4.5.3 How to run a report with dynamic prompt
When a user run a report with dynamic prompts, he is presented with a prompt page having a header with the
option to run the report with “Manual” or “Dynamic” Dates. By default, the option “Manual” is preselected.

TRNO3 - Monthly peak day and peak hour in terms of value and volume of cash transfer orders

Run the report with manual or dynamic Dates : * Manual v Reprompt

Service * | Please select the required service Vv

Year From :*| Please select the starting year v | YearTo :* Please select the ending year v

Month From : * ¥ MonthTo:* v

| Cancel | ’ Finish ‘

Figure 4 - Running a report with dynamic prompts

By clicking on the drop down “Run the report with manual or dynamic Dates:” the user can find the option

‘Dynamic”
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Manual

<

Please select manual or dynamic dates

Figure 5 - Select manual or dynamic dates

By selecting the “Dynamic” option, and then clicking on the “Reprompt” button the dynamic prompts are shown:

TRNO3 - Monthly peak day and peak hour in terms of value and volume of cash transfer orders

Run the report with manual or dynamic Dates - *| Dynamic A Reprompt

Service -*| Please select the required service v
Reference Month -*| Current Month ~
Number of Months (Incl. Ref. Month) - *| Reference Month v

| Cancel | | Finish |

Figure 6 - Dynamic option

In our example the Reference Interval option is the “Reference Month”. By clicking on the Drop down, the user is
presented with the Reference Intervals. In this example there is available “Current Month” and the “Previous
Month”:

Current Month ~

Please select the Reference Month

Current Month

Previous Month

Figure 7 - Reference Month

In this example that option would work as the “Period End”.

The next drop down which is called “Number of Months (Incl. Ref. Month)”, provides the option to go back to the
past, in order to filter the results of the report for a time period. In our example the available options are “Year-To-
Date”, “Quarter-To-Date”, “Reference Month”, and the options “Reference Month” and — “Number of months”.
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Reference Month ~

Please select number of Months
Year-To-Date
Quarter-To-Date
Reference Month
Reference Month and - 1
Reference Month and - 2
Reference Month and - 3
Reference Month and - 4
Reference Month and - 5
Reference Month and - 6
Reference Month and - 7
Reference Month and - 8
Reference Month and - 9
Reference Month and - 10

Reference Month and - 11

Figure 8 - Reference month options to select

In our example that option would work as the “Period Start”.

For the sake of our example, we will choose “T2 CLM” as “Service” the “Current Month” as the “Reference Month”
and the “Year-To-Date” as the “Number of Months (Incl. Ref. Month)”.

After the successful execution of our report, the user is presented with the following results:

TRNO3 - Monthly peak day and peak hour in terms of value and volume of cash transfer orders

Run the report with manual or dynamic Dates - * Dynamic ~ Reprompt

Service -*|T2 CLM COMPONENT v
Reference Month - *| Current Month v
Number of Months (Incl. Ref. Month) : *| Year-To-Date v ‘

E=ml -

Figure 9 - Dynamic prompt selected with all reference interval

165



T2/T2S Consolidation Change Request: CSLD-111-SYS

TRNO3 - Monthly peak day and peak hour in ¢

target|
hia order
CBXXAQDOXXX - CSLD BBK QM DWH Test CB1
Senice - T2 CLM COMPONENT
Filters |Reference Month - Current Month 2022 - Aug
Number of Months (Incl. Ref. Month): Year-To-Date
Currency: EUR
Party: CBXXAQDOXXX - CSLD BBK QM DWH Test CB1
Year Month: 2022 - 04
Cash Transfer Status: Final
Peak Day Peak Hour
Top Date Value (in million) Volume = Top  Date and hour  Value (in million) | Volume
1| 2022-04-26 1.9 13 1 2022-04-11 16:00 0.0 6
2 | 2022-04-19 6.0 1 1 2022-04-1915:00 6.0 6
In Volume 3 | 2022-04-11 6.0 9 1 2022-04-28 11:00 6.0 6
4 | 2022-04-12 6.0 8 4 | 2022-04-12 15:00 6.0 5
5 | 2022-04-21 6.0 7 4 | 2022-04-19 16:00 0.0 5
5 | 2022-04-25 6.0 7

Figure 10 - Report result

In the results the user may see in the header the values “Reference Month” set to “Current Month”, like the user
selected in the prompt screen and the value “2022 - Aug” to the right. That value informs the user that the current
month in the dataset is set to August of 2022.

LService : T2 CLM COMPONENT
Filters [|Reference Month . Current Month 2022 - Aug
Number of Months (Incl. Ref. Month) . Year-To-Date

Figure 11 - Filters of report executed

The value “Number of Months (Incl. Ref. Month)”, is set to “Year-To-Date” as the user selected in the prompt
screen.

Service : T2 CLM COMPONENT
Filters | Reference Month - Current Month 2022 - Aug
Number of Months (Incl. Ref. Month) . Year-To-Date

Figure 12 - Filters of report executed

After these selections, the results are expected to start from the January of 2022, ending to August of 2022.
In our list of results, we may see results starting from April of 2022:
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NCBXSKMMXXX - NCB SK

Service : T2 CLM COMPONENT
Filters | Reference Month . Current Month 2022 - Aug
Number of Months (Incl. Ref. Month): Year-To-Date

Currency: EUR

Party: NCBXSKMMXXX - NCB SK

Year Month: 2022 - 04

Cash Transfer Status: Final

Peak Day Peak Hour
Top Date Value (in million) | Volume Top Date and hour  Value (in million) = Volume
1 | 2022-04-26 0.0 2 1 2022-04-21 14:00 0.0 1
In Volume 2 | 2022-04-21 00 1 1 2022-04-2212:00 0.0 1
2 2022-04-22 00 1 1 2022-04-26 09:00 0.0 1
1| 2022-04-26 10:00 0.0 1

Figure 13 - Report result with data starting from april

Ending in August 2022

NCBXSKMMXXX - NCB SK

Service : T2 CLM COMPONENT
Filters | Reference Month : Current Month 2022 - Aug
Number of Months (Incl. Ref. Month) : Year-To-Date

Currency: EUR

Party: NCBXSKMMXXX - NCB SK

Year Month: 2022 - 08

Cash Transfer Status: All

Figure 14 - Report result with data ending on august

Which verifies that our results are correct.

Example with Last Business Date

In this example the Reference Interval option is the “Last Business Date”. By clicking on the Drop down, the user is
presented with the Reference Intervals. In this example there is available “Last Business Date” and the “Prior Last
Business Date”:
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Reference Date - *| Last Business Date v

Time Range - * Please select the Reference Date

Last Business Date
Prior Last Business Date

Figure 15 - Last Business Date

The next drop down which is called “Time Range”, provides the option to go back to the past, in order to filter the
results of the report for a time period. In our example the available options are “Year-To-Date”, “Quarter-To-Date”,
“Month-To-Date”, “Week-To-Date” and the options “Reference Date” and — “Number of months”.

Reference Date - * Last Business Date v

Time Range - *| Reference Date v

Please select the Time Range

Quarter-To-Date
Month-To-Date

Week-To-Date

Reference Date and - 1
Reference Date and - 2
Reference Date and - 3
Reference Date and - 4
Party BIC - |Reference Date and - 5
Reference Date and - 6

Figure 16 - Time Range options to select

In our example that option would work as the “Period Start”.

For the sake of our example, we will choose “Last Business Date” as “Reference Date” and “Reference Date” as
the “Time Range”. After the successful execution of our report, the user is presented with the following results:
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ANSO01 - Overview of AS transfer orders

Run the report with manual or dynamic Dates : * Dynamic A Reprompt
Reference Date - *  Last Business Date v
Time Range  :* Reference Date v
Keywords:
Input keywords here
Party BIC
Starts with any of these keywords ~
B Case Insensitive
o Cancel Finish

Figure 17 - Dynamic prompt selected with all reference interval

target| ANSO1 - Overview of AS transfer orders

CBXXKMDOXXX - Central Bank of Fiction
Reference Date : Last Business Date Oct 22, 2019

Fikters Time Range  :Reference Date  Oct 22, 2019
Currency : EUR
AS Settlement | Volume of AS transfer orders Value of AS transfer orders
AS BIC and short name procedure Settled | Not settled Settled | Not settled
2,979,833 149,490 | 3,045,390,347.99 152,778,780

ASAAKMDOXXX - MetroCapital | A
Total 2,979,833 149,490 3,045,390,347.99 152,778,780

Figure 18 - Report result
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In the results the user may see in the header the values “Reference Date” set to “Last Business Date”, like the user

selected in the prompt screen and shows the Last Business day available.

Furthermore we have the “Time Range” set to “Reference Date” which is the Period Start for the report.

CEXXKMDOXXX - Central Bank of Fiction

Reference Date : Last Business Date Oct 22, 2015
Time Range  : Reference Date Oct 22, 2019

Figure 19 - Filters of report executed

Filters

4.5.4 How to schedule a report with dynamic prompt

Click on “Content” > “Team content” and select the folder “Predefined Reports”. Select the folder with the

Predefined reports. In our example TRNO3

[J TRN - Transaction Reports

My content Team content

Team content / Predefined Reports / TRN - Transaction Reports

TRNO1 - Cash transfer (order) TRNO2 - Monthly overview of

search and details domestic and cross-border
payments

Last Accessed Last Accessed

8/9/2022, 2:44 PM E 7/18/2022, 11:08 AM

TRNO3 - Monthly peak day

and peak hour in terms of

value and volume of cash tra...

Last Accessed

8/18/2022, 2:08 PM

Figure 20 - Scheduling a report with Dynamic prompts

After navigating to the report location, the user may click on the “Action menu” and select “Copy to” to copy the

report to the “My content” folder.
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TRNO3 - Monthly peak day and ©

Run as
peak hour in terms of value and
volume of cash transfer orders Edit report

Create report view
Last Accessed

8/26/2022, 1:36 PM . .
View versions

Copy to @

Add shortcut

TRNOQ7Y - Cash transfers between

two accounts of different parties

Properties

Details
Last Accessed —
Figure 21 - Scheduling a report with Dynamic prompts - copy to my content folder

Copy TRNO3 - Monthly peak day and peak hour in terms of value and volume of
cash transfer orders

Selected destination: My content

My content Team content
v T [ @
Name Type Last Accessed
2 TRNO3 - Monthly peak day and peak hour in terms of value and volume of c... Report 8/26/2022,1:36 PM
Cancel Copy

u

Figure 22 - Scheduling a report with Dynamic prompts - copy to my content folder
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From the “My content” folder now click again on the “Action menu” then click on “Properties”

TRNO3 - Monthly peak day
and peak hour in term

value and volume of cash tra...

Last Accessed
8/18/2022, 2:08 PM @

Figure 23 - Scheduling a report with Dynamic prompts - selecting Action menu in copied report

Run as

Edit report

Create report view
View versions
Copy or move to
Add shortcut

Edit name and description

Properties @

Details

Delete

Figure 24 - Scheduling a report with Dynamic prompts - Action menu - properties
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Then, the user is shown a menu at the right side.

@ TRNO3 - Monthly peak ... tran ... orders

Created: 21/07/2022,16:40
Modified: 26/08/2022,13:36
Type: Report

0o Owner
User-D ... QDOXXX

General Report Schedule Permissions

Description

| Advanced v

Figure 25 - Scheduling a report with Dynamic prompts - Action menu - properties menu

By clicking on the “Schedule” tab, the user is prompted to create a new schedule:
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General Report Schedule Permissions
——

No schedules created

Start by creating a schedule for your
report.

Create schedule “

Create schedule

Figure 26 - Scheduling a report with Dynamic prompts - create schedule

By clicking on the “Create schedule” button the user is presented with a window having the schedule options:

TRNO3 - Monthly peak day and peak hour in terms of value and volume of cash transfer orders

Schedule Options Prompts

Frequency

Type Weekly v
Repeat every 1 2 week
Repeat on [C] Monday [C] Friday

[] Tuesday [ ] Saturday
Wednesday [ | Sunday
[[] Thursday

[[] Daily time interval

Figure 27 - Scheduling a report with Dynamic prompts - schedule menu - Schedule

Where someone could choose how often the report should be executed. The tab “Options” provides choices

regarding the format of the report:
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Schedule Options Prompts

Q

Format

HTML [] pDF [] Excel
Edit options

[C] Excel Data [] csv [ xmL

Accessibility

[C] Enable accessibility support

Figure 28 - Scheduling a report with Dynamic prompts - schedule menu - Options

Finally, the tab “Prompts” allows the user to set prompts by clicking on the “Set values” button:

Schedule Options Prompts

You currently have no prompt values

Figure 29 - Scheduling a report with Dynamic prompts - schedule menu - Prompts

At first, the user is shown the existing “static” prompts having manual dates:
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TRNO3 - Monthly peak day and peak hour in terms of value and volume of cash transfer orders

Run the report with manual or dynamic Dates : *| Manual L Reprompt

Service * Please select the required service v
Year From :* Please select the starting year v | YearTo :* Please select the ending year v
Month From : * v | Month To:* v

| Cancel | l Finish |

Figure 30 - Scheduling a report with Dynamic prompts - static prompt page

In order to schedule the report using the new “dynamic dates” the user should click on the drop down “Run the
report with manual or dynamic Dates:” select “Dynamic” and then click on “Reprompt” button.

TRNO3 - Monthly peak day and peak hour in terms of value and volume of cash transfer orders

Run the report with manual or dynamic Dates - * Dynamic v Reprompt

Service -*| Please select the required service v ‘
Reference Month - *| Current Month v
Number of Months (Incl. Ref. Month) - * | Reference Month v

| Cancel | | Finish |

Figure 31 - Scheduling a report with Dynamic prompts - Dynamic prompt page

In that case the user is presented to the dynamic date prompts, where you could select the new available options.
In our example, let us use the Service “T2 CLM” and “Current Month” as the Reference Month, and “Year-To-Date”
as the “Number of Months (Incl. Ref. Month)”.

TRNO3 - Monthly peak day and peak hour in terms of value and volume of cash transfer orders

Run the report with manual or dynamic Dates - * Dynamic v Reprompt

Service -*| T2 CLM COMPONENT A ‘
Reference Month - *| Current Month v
Number of Months (Incl. Ref. Month) - *| Year-To-Date ~

| Cancel || Finish |

Figure 32 - Scheduling a report with Dynamic prompts - Dynamic prompt page with reference intervals selected
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After clicking on “Finish”, the user is shown a window with the choices made:

TRNO3 - Monthly peak day and peak hour in terms of value and volume of cash transfer orders

Schedule Options Prompts

Q Ein

Parameter name

pNumberOfMonths

pReferenceMonth

pSchedule

pService

pYearF

Parameter value

Year-To-Date

Current Month

Dynamic

T2 CLM COMPONENT

T

[

Figure 33 - Scheduling a report with Dynamic prompts - Dynamic prompt page with reference intervals selected

And by clicking on “Save” button

TRNO3 - Monthly peak day and peak hour in terms of value and volume of cash transfer orders

Schedule Options

Q_ Find

Prompts

Parameter name

pNumberOfMonths

pReferenceMonth

pSchedule

pService

Parameter value

Year-To-Date

Current Month

Dynamic

T2 CLM COMPONENT

1

Y

Summary

Schedule

Run every 1 week(s) from September 6, 2022 at

12:09 PM on Tuesday.

Credentials
NCBXSKMMXXX-DWH-Userl

500418703@bundesbank.de

Priority

Format

HTML

Delivery

Save

Languages

English {(United States)

Figure 34 - Scheduling a report with Dynamic prompts - Dynamic prompt page with reference intervals selected

The choices are saved and the Schedule is created:
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@ TRNO3 - Monthly peak ... tran ... orders

Q Owny @ Your schedule was X
NC successfully updated.

General Report Schedule Permissions

() Enable Edit Delete

Schedule

Run every 1 week(s) from September 6, 2022 at 12:09 PM on
Tuesday.

Credentials

NCEXSKMMXOO-DWH-Userl

500418703@bundesbank.de

Priority

3

Format

HTML

Delivery

Save

Figure 35 - Scheduling a report with Dynamic prompts - successfully created

4.5.5 Reports providing dynamic prompts
The following predefined reports provide the possibility to use dynamic prompts:

Short Long name of the DWH report providing dynamic prompts
name

ANSO1 ANSO1 - Overview of AS transfer orders

BILO1 BILO1 — Consumption data

BILO2 BILO2 — Monitoring the invoicing activity
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BILO4 BILO4 — Detailed consumption

BILO5 BILO5S - Detailed participation

IDCO1 IDCO1 — Daily Intraday credit (IDC) community indicators

IDC02 IDCO2 — Credit line/IDC daily reporting

IDCO3 IDCO3 - Credit line/IDC averages and maxima (account level)

IDCO4 IDCO4 - Credit line/IDC averages and maxima (community level)

IDCO5 IDCO5 - Maximum of credit line used

IDC06 IDCO6 — Credit line and IDC use at system level

INVO1 INVO1 - Reporting revenues

MIRO1 MIRO1 — Minimum reserve information

MIR02 MIR02 — Minimum reserve requirements per country

PARO1 PAROL1 - Critical participants

STFO1 STFO1 - Standing facilities information

TRNO2 TRNO2 - Monthly overview of domestic and cross-border payments

TRNO3 TRNO3 — Monthly peak day and peak hour in terms of volume and value of cash transfer orders

TRNO4 TRNO4 - Cash transfers per time band and per CB

TRNO5 TRNO5 - Monthly overview of cash transfer orders per party

TRNO6 TRNOG6 - Monthly share of Indirect Participant, addressable BIC and multi-addressee payments as
part of total Direct Participant’s activity

TRNO8 TRNOS8 - Business activity of a party/parties

TRNO09 TRNO9 — RTGS Account Holder activity

TRN10 TRN210 - Monthly value and volume of cash transfers in CLM/RTGS (according to T2 statistical
framework)

TRN11 TRN11 - Monthly value and volume of cash transfers between system entities
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128 EUROSYSTEM UPDATE [Internal review]: page 165-167 (DWH UHB chapter 5.5. Data
extraction reports (DEX) and chapter 5.5.1 DEX01 - Monitoring data extraction
request(s)); Rename chapter and sub-chapter and change description

Complete redesign of this chapter due to new technical and functional approach to this predefined report. Rename
chapter 5.5 to “Data extraction reports (DXE) and replace DEX01 with new report “DXEO1 — Data extraction
reports: Party reference data”

5.5 Data extraction reports (DXEX)

5.5.1 DXEXO01 - Menitering-data-extractionregquest(s) Data extraction reports: Party reference data

Context of usage

This report belongs to a group of six reports (DXE01 — DXEQ6) that give the users the possibility to extract static

and transactional data from the DWH data store and have it sent to them as CSV files in order to feed f.ex. a local

data warehouse.

The report DXEO1 allows extraction of party static data which is limited to a set of party service link types to prevent

the delivery of parties not being T2 parties or not being involved in the clearing and settlement of cash and liquidity

transfer orders.

This report is not limited by any data scope restrictions — all parties will receive all party static data available in

CRDM for T2 belonging to the following party service link types:

e RCAH (RTGS CB Account Holder)

e RTRH (RTGS Transit Account Holder)

e RACH (RTGS Account Holder)

e  ANSY (Ancillary System)

e CCAH (CLM CB Account Holder)

e CTEH (CLM CB Technical Account Holder)
e CTRH (CLM Transit Account Holder)

e CACH (CLM Account Holder)

¢ |IMMR (Institution managing minimum reserve without account in CLM.

This report can be used by CB users only.

Report access
This report can be reached in the following way:
[Team Content] >> [Predefined Reports] >> [DXEX — Data Extraction Reports] >> [DXEX01]
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Screenshot — prompt
Old Figure 174 — DEXO01 prompt:

target| ®- &

% DEX01- Monitor data extraction request(s)

Dwe From:[Ap232en | @

e F@m= 0o

New Figure 174 — DXEXO01 prompt:
Will be provided with SDDs for R2023.NOV

Prompt description
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DXEX01 — Report description — prompt screen

Field label Description

Datefrom
| . | .

s fioll _

Indicates the end-point of the date range for which the dynamic report
should contain data.

Reference Date

Valid values:
“Last Business Date”

“Prior Last Business Date”

The system will automatically calculate the end of the date range based
upon the date at the time of execution.

Date-to
Date Range Indicates the start-point of the date range for which the dynamic report

should contain data.

Valid values:
“Month-to-Date”
“Week-to-Date”
“Reference Date”

The system will automatically calculate the start of the date range based
upon the date at the time of execution.

Table 22 - DXEX01 - Prompt description

Screenshot - output screen
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target|
& b

| " . 2022-01-28 -
O, target| DEXO01 - Monitor data extraction request(s) R

CBXXKMDOXXX - Central Bank of Fiction

Date from : 2020-10-28T00:00:00.000
Date to : 2021-10-07T00:00:00.000

Filters|

User name Execution timestamp Execution status.

m Cognos Internal Administrator | 2021-10-07 10:53:38003 | FAILURE

09:34:32.737 | SUCCESS
7:01042 | FAILURE
2021-09-22 14:27:23.225 | FAILURE

Cognos Internal Administrator | 2021-10-
L p— 202110

nat available 2021-09-22 13:16:48650 = FAILURE
2021-09-0909:07:28.992 | SUCCESS

COGNOS COGNoS: 2021-09-08 15:13:08.828 = SUCCESS
2021+ 16:30:01605 | SUCCESS

2021-09-07 16:26:15181 SUCCESS

2021-09-07 16:26:03.534  SUCCESS

2021-09-07 16:2 42 | SUCCESS

07 11:07:14.807 | SUCCESS

not available 2021-08-03 09:57-53288  SUCCESS
not available 2021-09-0309:53.00519 | SUCCESS

17:17:23190 SUCCESS
26:53314 | SUCCESS

-07-30 08:11:40.319 SUCCESS
2021-07-30 08:04:59255  SUCCESS
2021-07-30 07:53:54.532 | SUCCESS

No output screen available — report result is only provided via CSV files.

Output description
DEXG = | —
Field label —

—

The report output sent via A2A consists of one file described hereafter.

A party in CRDM denotes any legal or organisational entity required in a Eurosystem market Infrastructure for
processing. In this context, the party reference data file contains the attributes of party in their state as of the
business day that the user selected.
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No. | Logical Data Type Mandatory/ | Definition
Name Optional
1 Party INTEGER Mandatory This attribute contains the unique technical identifier of the
Identifier Party in Common Reference Data Management (CRDM) or
in CRSS for historic data.
2 Business | DATE Mandatory This field specifies the business day of the Eurosystem
Day market infrastructure for which the extraction took place.
3 Svstem This field contains the unique system entity mnemonic of a
a\w/ti— VARCHAR(4) Mandatory system entity in Common Reference Data Management
(CRDM).
4 LEI VARCHAR(20) Optional This field contains the Legal Entity Identifier that identifies a
party according to ISO 17442.
5 BIC VARCHAR(35) Mandatory This field contains the Business |dentifier Code of a party
according to 1ISO 9362.
6 Country VARCHAR(2) Mandatory This field contains the 1SO country code of the jurisdiction
Code in which the party is legally registered.
7 Party VARCHAR(350) | Mandatory This field contains the full legal name of a party.
Long
Name
8 Party VARCHAR(35) Mandatory This field contains the user-define mnemonic to identify a
Short party.
Name
9 Part VARCHAR(4) Mandatory This field provides the classification of the party in CRDM
Type to identify its role in the respective Eurosystem market
infrastructure.
Code Description
T2SO  Operator
NCBK  Central Bank
PMBK Payment Bank
ANSY  Ancillary System
10 Party DATE Mandatory This fields defines the actual date that the CSD or NCB
Opening established the contractual relationship with the party, i.e.
Date the date from which the party is eligible to process its
business transactions on the Eurosystem market
infrastructure.
11 | Party DATE Mandatory This field defines the actual date that the contractual
Close relationship of the party with CSD or NCB ended, i.e. the
Date date as of which the party no longer is eligible to process
its business transactions on the Eurosystem market
infrastructure.
12 Deletion VARCHAR(4) Mandatory This field specifies whether the record is active or is
Status logically deleted.
Code Description
DELE _ Deleted
ACTV __ Active

Table 23 - DXEO1 - Output description
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129 EUROSYSTEM UPDATE [Internal review]: page 167-174 (DWH UHB chapter 5.5.2
DEXO02 - Data extraction request — chapter 5.5.6 DXE06 — Data extraction reports: Cash
transfer orders); Rename sub-chapter, change description and add additional chapters

Complete redesign of this chapter due to new technical and functional approach to this predefined report. Replace
DEX02 with new report DXEO2 and add subsequent chapters for repots DXE03. DXE04, DXEO5 and DXEOQ6.

5.5.2 DXEX02 — Data extraction reportsguest. Cash account reference data

Context of usage

This report belongs to a group of six reports (DXE01 — DXEOQ6) that give the users the possibility to extract static

and transactional data from the DWH data store and have it sent to them as CSV files in order to feed f.ex. a local

data warehouse.

The report DXEO2 allows extraction of cash account static data belonging to the data scope of the party of the

report scheduling user, meaning those cash accounts where the user’s party is the account owning or account

servicing party.
This report can be used by CB users only.

Report access
This report can be reached in the following way:

[Team Content] >> [Predefined Reports] >> [DXEX — Data Extraction Reports] >> [DXEX02]

Screenshot — prompt
Old Figure 176 — DEX02 prompt:
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target| ®@-

¢+ DEX02 - Data extraction request

o,
[i] | OueFrom:®| Apras oo E" DaeTo | Apr 23,2021 =g
Keywords: Cheices
n keywords b J
3
22} &
Party B
Starts with any of nese keyworas
Ca
Cancel

New Figure 176 — DXEX02 prompt:
Will be provided with SDDs for R2023.NOV

Prompt description
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DXEX02 — Report description — prompt screen

Field label Description
Datefrem

MWMM. } g

Reference Date Indicates the end-point of the date range for which the dynamic report
should contain data.

Valid values:
“Last Business Date”
“Prior Last Business Date”

The system will automatically calculate the end of the date range based
upon the date at the time of execution.

Date Range Indicates the start-point of the date range for which the dynamic report
should contain data.

Valid values:
“Month-to-Date”
“Week-to-Date”
“Reference Date”

The system will automatically calculate the start of the date range based
upon the date at the time of execution.

Table 3 - DXEX02 - Prompt description

Screenshot - output screen

No output screen available — report result is only provided via CSV files.

Output description
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Lhoct ladicoloreonelhenclhocconn rove i he ool
Business-date Business-day-of the selected-data
fecoual2lo fecoun2le

Account-number Account-number

Aocounibin Lecovpipns
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Business-date The-business-day of the-cash-transfer
: ) : .

UETR Universal-End-to-End-Transaction-Reference
End-to-End-Reference End-to-End-Transaction-Reference
. lentificat . ificati )

. lentificati . ificati
SetilementReference SettlementReference
. : | . ifier of
Message-type Exhaustive-listof-pessible-values:
e
 paesbo4
- pacs:008
. pacs:009
 paesb10
- pain998-(ASTH
- Settled
- Partialhy-Settled
- Rejected
- Caneelled-{Revoked)
Gashtransfertype Cochemasiorben
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lassif ficati " ﬁ . istical ificat
o oeerk
: = ; f | ided
Locol Bl o Ol Morhopeencdecn o o Clplenn Do e o
lter f I fltor £ | .
co f ch ! | for is initiated
To-Service Counterparty-service
On-behalf On-behaltHlay

192



T2/T2S Consolidation Change Request: CSLD-111-SYS

Fieldcontent Description
Aceount-number Account-rumber-ofthe-current-cash-account
: ! crodit
. : it line.cl

Field-content Description

Business-date Business-date-of the reservation
Account-number Account-numberof the current cash-account
o Type-of thereservation
Reservation-amount Amount-of the reservation
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Fieldcontent Description
AccountBIC BlC-ofthe-current-cash-account
To-Cash-AccountBIC BIC of the target account

| ; . ieni

| ; . ienit 4

| | ; . ieni
| ; . et &
-

The report output sent via A2A consists of one file described hereafter.

The cash account reference data file contains the attributes of a cash account in their state as of the business day
that the user selected.
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No. | Logical Data Type Mandatory/ | Definition
Name Optional

1 Cash INTEGER Mandatory This attribute contains the unique technical identifier of the
Account cash account in Common Reference Data Management
Identifier (CRDM)

2 Cash VARCHAR(34) | Mandatory This field documents the externally visible cash account
Account number that uniquely identifies a cash account across all
Number Eurosystem market infrastructure services.

3 Cash VARCHAR(11) | Optional This field specifies the BIC of the cash account according
Account to ISO 9362.

BIC

4 Business DATE Mandatory This field specifies the business day of a Eurosystem
Day market infrastructure.

5 Currency | VARCHAR(3) Mandatory This field specifies the 1ISO currency code for the cash
Code account.

6 Linked INTEGER Optional This field specifies the cash account identifier of the linked
Cash cash account. The determination of whether a link from one
Account cash account to another cash account exists takes place
Identifier using this attribute. When this field specifies a value, then

this field contains a valid cash account to which the cash
account, as identified by the cash account identifier, is
linked.

7 Linked VARCHAR(34) | Optional This field specifies the cash account number of the linked
Cash cash account. The determination of whether a link from one
Account cash account to another cash account exists takes place
Number using this attribute. When this field specifies a value, then

this field contains a valid cash account to which the cash
account, as identified by the cash account number, is
linked.

8 Linked VARCHAR(4) Optional This field determines whether the cash account has a
Cash linked cash account associated to it in the CRDM data.
Account CLM-RTGS does not use this field for its processing. This
Type field also specifies the type of cash account to which the

cash account is linked.
Code Description
CASH Cash Account
EXTA External RTGS Account
In combination with the value of the Link Type in the Cash
Account of the linked account, it specifies one of the
following types of relationships from a business
= DCA to linked MCA and vice versa (for automated LTs)
= ML and OD accounts to related Default MCA
= RTGS sub accountto RTGS DCA
= ECB Mirror-Account to Default CLM CB Account

9 Party INTEGER Mandatory This field specifies the unique party identifier of the party in
Identifier Common Reference Data (CRDM) that holds the cash

account.

195



T2/T2S Consolidation

Change Request: CSLD-111-SYS

10 | Account VARCHAR(4) Mandatory This field provides the role of the cash account in a
Type Eurosystem market infrastructure
Code Description
RTGS:
RDCA RTGS DCA
RCBA RTGS CB account
ATEC  AS technical account for procedures A and B
(ATEC)
ATEC  AS technical account for procedures C and E
(ATEC)
ATEC  AS technical account for procedure D (ATEC)
AGAC AS guarantee funds account
RSAA  RTGS sub-account
RTAC RTGS dedicated transit account
CLM:
CMCA CLM Main cash account
CCAC CLM CB account
ONDP___ Overnight deposit account)
MGLD _ Marginal lending account
CEMA _ ECB mirror account
CECS CB ECB account
CTEC  CLM technical account for ECONS Il
CTTS  CLM dedicated transit account for T2S
CTTI CLM dedicated transit account for TIPS
CTRT  CLM dedicated transit account for RTGS
ECONS2:
ECCA  Contingency Cash Account
ECCB CB Contingency Account
ECTA  Contingency Technical Account
ECTR  Contingency Transit Account
T2S:
RTGS RTGS Dedicated Transit Account
NCBA  T2S Central Bank Account
CSHA  T2S Dedicated Cash Account
TIPS
TACC TIPS Accounts
TTAC Transit Accounts
11 Ceiling DECIMAL(31,0) | Optional This field specifies the ceiling (highest amount) for the
Amount balance on a on a cash account, the breach of which result
in a notification to the cash manager.
12 | Closing DATE Mandatory This field defines the actual date that cash account is no
Date longer eligible for settlement on the Eurosystem market
infrastructure.
13 | Floor DECIMAL(31,0) | Optional This field specifies the floor lowest amount) for the balance
Amount on a on a cash account, the breach of which result in a
notification to the cash manager.
14 | Opening DATE Mandatory | This field defines the actual date that cash account is
Date eligible for settlement on the Eurosystem market
infrastructure.
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15 | Credit VARCHAR(1) Mandatory This field specifies whether the cash account is a credit-
Based based only account, i.e. whether the cash account owner
Only Flag must maintain a positive balance on the cash account to

settle pending cash transfer orders.

Code Description
ONo (not requiring cover)

1Yes (requiring cover)

Table 25 - DXE02 - Output description

5.5.3 DXE03 — Data extraction reports: Cash account aggregation group

Context of usage

This report belongs to a group of six reports (DXEQ1 — DXEO06) that give the users the possibility to extract static

and transactional data from the DWH data store and have it sent to them as CSV files in order to feed f.ex. a local

data warehouse.

The report DXEO3 allows extraction of cash account or party aggregation data referring to the cash accounts

belonging to the data scope of the party of the report scheduling user, meaning aggregations to those cash

accounts where the user’s party is the account owning or account servicing party, or to the party itself. The

following aggregation types exist:

Cash Account:

e  Account monitoring group (ACCM]

e  Liquidity transfer group (LQTR)

e  Settlement bank account group (SETL)

Party:

e Banking group (BANK)

This report can be used by CB users only.

Report access
This report can be reached in the following way:

[Team Content] >> [Predefined Reports] >> [DXE — Data Extraction Reports] >> [DXE03]

Screenshot — prompt

Will be provided with SDDs for R2023.NOV

Prompt description
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DXEOQO3 — Report description — prompt screen

Field label Description

Reference Date Indicates the end-point of the date range for which the dynamic report
should contain data.
Valid values:

“Last Business Date”
“Prior Last Business Date”

The system will automatically calculate the end of the date range based
upon the date at the time of execution.

Date Range Indicates the start-point of the date range for which the dynamic report
should contain data.
Valid values:

“Month-to-Date”
“Week-to-Date”
“Reference Date”

The system will automatically calculate the start of the date range based
upon the date at the time of execution.

Table 56 - DXEO03 - Prompt description

Screenshot - output screen

No output screen available — report result is only provided via CSV files.

Output description

The report output sent via A2A consists of one file described herafter.

This report extracts for all cash accounts of a central bank, the aggregation groups of which a cash accountis a
member. A cash account may be assigned to multiple groups of the same type depending on the aggregation
rou e.
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No. | Logical Data Type Mandatory/ | Definition
Name Optional
1 Party or INTEGER Mandatory This attribute contains the unique technical identifier of the
Cash cash account or the party in Common Reference Data
Account Management (CRDM) depending on the value in the field
Identifier Party or Account.
2 Party or VARCHAR(1) Mandatory This field specifies the type of identifier that the grouping
Account contains.
Code Description
P Party
C Cash Account
3 Business DATE Mandatory This field specifies the business day of a Eurosystem
Day market infrastructure.
4 Aggregation | VARCHAR(35) | Optional This field contains the Business |dentifier Code of the
Leader aggregation party leader according to ISO 9362.
Party BIC
5 Cash VARCHAR(35) | Mandatory This field documents the externally visible cash account
Account number that uniquely identifies a cash account across all
Number or Eurosystem market infrastructure services or the Party
Party BIC BIC, depending on the value in the field Party or Account.
6 Aggregation | VARCHAR(4) Mandatory This field specifies the type of grouping for parties or cash
Group Type accounts.
Code Description
BANK Banking Group
ACCM Account Monitoring Group
LOTR Liquidity Transfer Group
SETL Settlement Bank Account Group
7 Aggregation | VARCHAR(35) | Mandatory This field specifies the data aggregation name. This
Group column is restricted to the SWIFT X Character Set via BRs
Name at U2A and A2A level.

Table 27 = DXEO3 — Output description

5.5.4 DXEO4 — Data extraction reports: Cash account balance and liguidity

Context of usage

This report belongs to a group of six reports (DXE01 — DXEOQ6) that give the users the possibility to extract static

and transactional data from the DWH data store and have it sent to them as CSV files in order to feed f.ex. a local

data warehouse.

The report DXE04 allows extraction of data concerning the liquidity of cash accounts belonging to the data scope of

the party of the report scheduling user, meaning liquidity data of those cash accounts where the user’s party is the

account owning or account servicing party. This report can be used by CB users only.

The report can be used by CBs only.

Report access
This report can be reached in the following way:
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[Team Content] >> [Predefined Reports] >> [DXE — Data Extraction Reports] >> [DXE04]

Screenshot — prompt

DXEO04 — Cash Account and Liquidity

Reference Date - ¥ | Last Business Date v
Time Range  :* Month-To-Date w
Cancel Finish

Prompt description

DXEO4 — Report description — prompt screen

Field label Description

Reference Date Indicates the end-point of the date range for which the dynamic report
should contain data.
Valid values:

“Last Business Date”
“Prior Last Business Date”

The system will automatically calculate the end of the date range based
upon the date at the time of execution.

Date Range Indicates the start-point of the date range for which the dynamic report
should contain data.

Valid values:
“Month-to-Date”
“Week-to-Date”
“Reference Date”

The system will automatically calculate the start of the date range based
upon the date at the time of execution.

Table 68 - DXE0O4 - Prompt description

Screenshot - output screen

No output screen available — report result is only provided via CSV files.

Output description

The report output sent via A2A consists of one file described herafter.

The Cash account balance and liquidity file provides the end-of-day states of various balances in CLM-RTGS for a
cash account. The DWH does not receive an intraday history. CLM-RTGS always overwrites the record when an

amount changes.
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No. | Logical Name | Data Type Mandatory/ | Definition
Optional
1 Cash Account | INTEGER Mandatory This field specifies the hash key to identify uniquely
Identifier the link between the Cash Account Liguidity Link and
the Cash Account Liquidity Satellite tables.

2 Cash Account | VARCHAR(34) | Mandatory This field documents the externally visible ISO 20022

Number cash account number that uniquely identifies a cash
account across all services.

3 Cash Account | VARCHAR(35) | Mandatory This field specifies the party BIC of the cash account

Holder Party holder as a party in in Common Reference Data
BIC Management (CRDM).

4 Business Day DATE Mandatory | This field specifies the business day of the
Eurosystem market infrastructure for which the
extraction took place.

5 Liquidity DECIMAL(31,2) | Optional This field specifies the available liquidity for the cash
account.

6 Liquidity DECIMAL(31,2) | Mandatory This field specifies the position of the liguidity.

Position
7 Liquidity at DECIMAL(31,2) | Mandatory This field specifies the liquidity at the start of the day
Start of Day
8 Account Type SMALLINT Mandatory This field specifies the type of account.
Code Description
0 RTGS DCA
1 RTGS CB account
3 AS technical account for procedures A and B
4 AS technical account for procedures C and E
5 AS technical account for procedure D
7 AS guarantee funds account
9 RTGS sub-account
40 RTGS dedicated transit account
100  MCA
101 CLM CB account
105 Overnight deposit account
106 Marginal lending account
111 ECB mirror account
112 CB ECB account
113 CLM technical account for ECONS Il
130 CLM dedicated transit account for T2S
135 CLM dedicated transit account for TIPS
140  CLM dedicated transit account for RTGS
9 Country Code CHAR(2) Mandatory This field specifies the country code of the central
CcB bank.
10 Pending DECIMAL(31,2) | Optional This field specifies the pending urgent priority
Urgent reservation.
Reservation
11 | Position of the | DECIMAL(31,2) | Optional This field specifies the position of the urgent priority
Urgent reservation.
Reservation
12 Urgent DECIMAL(31,2) | Optional This field specifies the amount of the urgent priority
Reservation at reservation at the start of the day.
Start of Day
13 Pending High DECIMAL(31,2) | Optional This field specifies the pending high priority
Reservation reservation.
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14 | Position of the | DECIMAL(31,2) | Optional This field specifies the position of the high priority
High reservation.
Reservation
15 | High DECIMAL(31,2) | Optional This field specifies the amount of the high priority
Reservation at reservation at the start of the day.
Start of Day
16 | Limit Disabled | SMALLINT Optional This field specifies the whether all bilateral limits for
Flag the current day are zero or set to zero so that for this
participant no bilateral or multilateral limits should be
applied.
Code Description
ONo - there are bilateral limits
1Yes - neither multilateral limit nor bilateral limits will
be applied
17 | Defined DECIMAL(31,2) | Optional This field specifies the extended relationship limit
Multilateral (‘collecting’ limit).
Limit
18 | Defined TIMESTAMP Optional This field specifies the date and time of the last update
Multilateral of the multilateral limit.
Limit
Timestamp
19 | Pending DECIMAL(31,2) | Optional This field specifies the multilateral limit amount to be
Multilateral activated.
Limit It is an intra-day change (reduction) of the multilateral
limit, which cannot be activated at present because of
a higher claim of the limit. Nevertheless, it is taken into
account by the entry disposition process in order to
reduce the claim to the desired limit amount.
20 | Pending TIMESTAMP Optional This field specifies the timestamp of the last activation
Multilateral of the multilateral limit.
Limit
Timestamp
21 | Claimed DECIMAL(31,2) | Optional This field specifies the current amount of a multilateral
Multilateral limit that the settlement algorithm reserved at the start
Limit of an of day.
Algo
22 Position of the | DECIMAL(31,2) | Optional This field specifies the current (permanently updated)
Multilateral position of the multilateral limit.
Limit
23 | Multilateral DECIMAL(31,2) | Optional This field specifies the multilateral limit at the
Limit at Start of beginning of the day.
Day
24 Bilateral Limits | DECIMAL(31,2) | Optional This field specifies the total of all bilateral limits.
Sum
25 | Bilateral Limits | TIMESTAMP Optional This field specifies the date and time of the last update
Sum of the sum of the bilateral limits.
Timestamp
26 | Bilateral Limit DECIMAL(31,2) | Optional This field specifies the sum of all current positions of
Positions Sum the bilateral limit.
27 | Amount of DECIMAL(31,2) | Optional This field specifies the amount of automatic marginal
Automatic lending used.
Marginal
Lending used
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28 | Amount of DECIMAL(31,2) | Optional This field specifies the amount of marginal lending on
Marginal request used.

Lending on
Request used

29 | Pending CBO DECIMAL(31,2) | Optional This field specifies the pending amount of the CBO

Reservation reservation, i.e. it is the amount change to the CBO
reservation that CLM could not yet apply. If a
reservation order can only be partly changed, it is set
with the remainder.

30 | Position of the | DECIMAL(31,2) | Optional This field specifies the current (permanently updated)
CBO position of the CBO reservation.

Reservation

31 | CBO DECIMAL(31,2) | Optional This field specifies the amount of the CBO reservation
Reservation at at the beginning of the day. It is taken over from the
Start of Day standing order amount for a CBO reservation and may

be less than that amount if it can only be partly
executed. The amount can also be 0 if no standing
order exists.

32 | Pending DECIMAL(31,2) | Optional This field specifies the pending amount of the seizure
Seizure of of funds reservation. If a reservation order can only be
Funds partly set, it is set with the remainder.

Reservation

33 | Liquidity DECIMAL(31,2) | Optional This field specifies the current (permanently updated)
Position of the position of the seizure of funds reservation. The funds
Seizure of are not part of the current liquidity position. The
Funds seizure of funds reservation is always taken away
Reservation from the current liguidity position. It is different from

the CBO reservation, which is always part of the
liquidity position.

34 | Seizure of DECIMAL(31,2) | Optional This field specifies the amount of the seizure of funds
Funds reservation at the beginning of the day. It is taken over
Reservation at from the seizure of funds reservation position amount
Start of Day at the end of the previous business day.

35 | Credit Line DECIMAL(31,2) | Optional This field specifies the granted disposition fund (credit
line). Entries exist for Default MCAs. They can be
adjusted by GUI orders, ‘modify credit line’ requests or
‘connected payments’.

36 | Credit Line at DECIMAL(31,2) | Optional This field specifies the granted disposition fund (credit

Start of day line) at the beginning of the day (carried-over from the
previous business day) for those cash accounts that
have a credit line. The field is zero for all other types
of cash accounts.

37 | Pending Credit | DECIMAL(31,2) | Optional This field specifies the pending credit line amount, i.e.
Line the amount change to the credit line that CLM could

not yet apply. If a credit line change order per U2A or
connected payment cannot not settled the pending
amount is stored here.

38 Pending Credit | SMALLINT Optional This field specifies the pending credit line mark.

Line Mark
Code Description
0 None
1 Fixed
2 Delta

Table 29 - DXE04 - Output description
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5.5.5 DXEO5 — Data extraction reports: Cash transfer orders

Context of usage

This report belongs to a group of six reports (DXEQ1 — DXEO06) that give the users the possibility to extract static

and transactional data from the DWH data store and have it sent to them as CSV files in order to feed f.ex. a local

data warehouse.

The report DXEO5 allows extraction of transactional data of cash accounts belonging to the data scope of the party

of the report scheduling user, meaning cash transfer orders impacting those cash accounts where the user’s party

is the account owning or account servicing party.

The report can be used by CBs only.

Report access
This report can be reached in the following way:

[Team Content] >> [Predefined Reports] >> [DXE — Data Extraction Reports] >> [DXE05]

Screenshot — prompt

DXEOD5 — Cash Transfer Orders

Reference Date - * | Last Business Date o
Time Range  :*| Month-To-Date v
Cancel Finish

Prompt description
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DXEQ5 — Report description — prompt screen

Field label Description

Reference Date Indicates the end-point of the date range for which the dynamic report
should contain data.
Valid values:

“Last Business Date”
“Prior Last Business Date”

The system will automatically calculate the end of the date range based
upon the date at the time of execution.

Date Range Indicates the start-point of the date range for which the dynamic report
should contain data.
Valid values:

“Month-to-Date”
“Week-to-Date”
“Reference Date”

The system will automatically calculate the start of the date range based
upon the date at the time of execution.

Table 30 - DXEO5 - Prompt description

Screenshot - output screen

No output screen available — report result is only provided via CSV files.

Output description

The report output sent via A2A consists of one file described herafter.

This file provides all cash transfers of a central bank for a given T2 business day.

205



T2/T2S Consolidation

Change Request: CSLD-111-SYS

No. | Logical Name | Data Type Mandatory/ | Definition
Optional

1 Cash Transfer | DECIMAL(16,0) | Mandatory | This attribute contains the technical identifier of the
Identifier cash transfer order in CLM or RTGS.

2 Credit Cash INTEGER Mandatory | This attribute contains the unique technical identifier of
Account the credit cash account in Common Reference Data
Identifier Management (CRDM).

3 Credit Cash VARCHAR(34) | Mandatory | This field documents the externally visible ISO 20022
Account credit cash account number that uniquely identifies a
Number cash account across all services.

4 Credit Cash VARCHAR(35) | Mandatory | This field specifies the party BIC of the credit cash
Account account holder as a party in in Common Reference
Holder Party Data Management (CRDM).

BIC

5 Business Day | DATE Mandatory | This field specifies the business day of a Eurosystem

market infrastructure.

6 Debit Cash INTEGER Mandatory | This attribute contains the unique technical identifier of
Account the debit cash account in Common Reference Data
Identifier Management (CRDM).

7 Debit Cash VARCHAR(34) | Mandatory | This field documents the externally visible ISO 20022
Account debit cash account number that uniguely identifies a
Number cash account across all services.

8 Debit Cash VARCHAR(35) | Mandatory | This field specifies the party BIC of the debit cash
Account account holder as a party in in Common Reference
Holder Party Data Management (CRDM).

BIC

9 Related AS INTEGER Optional This field specifies the unigue technical identifier of the

Party Identifier ancillary system as a party in in Common Reference
Data Management (CRDM).

10 | Related AS VARCHAR(35) | Optional This field specifies the party BIC of the ancillary system

Party BIC as a party in in Common Reference Data Management
(CRDM).

11 | Related AS INTEGER Optional This field specifies the unique technical identifier of the
Counterpart counterpart ancillary system as a party in in Common
Identifier Reference Data Management (CRDM).

12 | Related AS VARCHAR(35) | Optional This field specifies the Party BIC of the counterpart
Counterpart ancillary system as a party in in Common Reference
BIC Data Management (CRDM).

13 | From Service VARCHAR(4) Mandatory | This field documents the source service or service

component that originated the cash transfer.
Code _Description

CLM T2 Service Central Liguidity Management
RTGS T2 Real-time Gross Settlement

T2S TARGET2-Securities

TIPS TARGET Instant Payments
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14 | To Service VARCHAR(4) Mandatory | This field documents the target service or service
component that settles the cash transfer.
Code  Description
CLM T2 Service Central Liguidity Management
RTGS T2 Real-time Gross Settlement
T2S TARGET2-Securities
TIPS TARGET Instant Payments

15 | Currency CHAR(3) Mandatory | This field specifies the three-character ISO 4217
Code currency code.

16 | Unique End- VARCHAR(40) | Optional This field contains a universal unique identifier to
to-End provide an end-to-end reference for a payment
Transaction transaction (payment order).

Reference Usage: pacs.008, pacs.009, pacs.010 and camt.050.
(UETR)

17 | Instruction VARCHAR(35) | Optional This field shows the unique identification, set by the

Identifier message sender, to identify the instruction (payment
order).
Usage: pacs.008, pacs.009, pacs.010 and camt.050
(although optional for camt,050).

18 | End-to-End VARCHAR(35) | Optional This field shows the unigue identification, set by the

Identification instruction initiator, to identify the instruction (payment
order) and be passed on, unchanged, throughout the
entire end-to-end-chain.
Usage: pacs.008, pacs.009, pacs.010 and camt.050.

19 | Cash Transfer | SMALLINT Mandatory | This field documents the high-level category into which
Property the cash transfer order falls for processing in CLM-

RTGS.
Code _Description
0 Original payment
1 Return payment
2 Original cancelled
3 Not bookable
20 | Message Type | VARCHAR(15) | Mandatory | The field specifies the ISO 20022 message type from
which the cash transfer order was generated.
e pain.998
e camt.050
e camt.056
e pacs.004
e pacs.009
e pacs.008
e pacs.010
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Settlement
Type

SMALLINT

Mandatory

This field specifies the process that settled the cash

transfer order.

Code Description

00 Pending (not yet booked)

01 Entry disposition

02 Express algorithm

03 Settlement of a connected payment

04 AS settlements not booked by Entry disposition
or algorithm

11 Algorithm 1

12 Algorithm 2

13 Algorithm 3

14 Algorithm 4

15 Algorithm 5

20 Liquidity transfer and other immediately booked
ICM orders

80 End-of-day booking

Settlement
Timestamp

TIMESTAMP

Mandatory

This field specifies the actual date and time that the

cash transfer order settled.

First
Processing
Timestamp

TIMESTAMP

Optional

This field specifies the actual date and time of the first

processing of an MGPY?2000 cash transfer order. It is
used to monitor the performance of processing in
RTGS.

First Queuing

TIMESTAMP

Mandatory

In the case that the processing queues a cash transfer

Timestamp

order for settlement, this field specifies the actual date
and time that initial gueuing of the cash transfer order
took place. The contents of this field does not change if
a subsegquent queueing of the cash transfer order take
place. This field does not specify a value if a cash
transfer order settles without queueing.

Original
Amount

DECIMAL(31,2)

Optional

This field specifies the instructed amount of the cash

transfer order.

Cash Transfer

SMALLINT

Status Before

Currency
Specific
Closing

Optional

This field specifies the final state of a cash transfer

order at the end-of-day closing for a settlement
currency.

Code _Description
005 Warehoused
015 ueued

020 Earmarked
505 Settled

506 Partially settled
515 Rejected

520 Revoked

Cash Transfer

SMALLINT

Status

Mandatory

This field specifies the current processing status of a

cash transfer order. However, at end of the business
day, the status specifies the final state of the cash
transfer order.

Code
561
562
day
563 reversed

565 payment revoked including disagreement after

blocking

Description
settled
not settled due to removal EOD or during the
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28 | Error Code VARCHAR(4) Mandatory | This field specifies an error code in the case an error

occurs in the processing of the cash transfer order.

29 | AS Balance DECIMAL(31,2) | Optional This field documents the balance of the debited cash
After Booking account after the settlement of an AS transfer order.
Debit For example, in the case of AS return account.

30 | AS Balance DECIMAL(31,2) | Optional This field documents the resulting balance an AS
After Booking subaccount or AS mirror account balance of the
Credit credited cash account after the settlement of an AS

transfer order. RTGS report this balance in an AS
Transfer Notice of a cross-AS cash transfer (CR493).

31 | Entry TIMESTAMP Mandatory | Timestamp of the first entry of the data. Part of the
Timestamp update control block.

32 | Classification VARCHAR(10) | Mandatory | This field provide the category and classification of the

transfer order according to the Eurosystem statistical
classification framework.

Code Description

For CLM:

C.10.00 CLM Intra

C.10.20 CLM LT RTGS

C.10.30 CLM LT T2S

C.10.40 CLM LT TIPS

C.11.01 Open Market Operations

C.11.02 Standing Facilities

C.11.03 Reserve and Account Management
C.11.04 Inter Central Bank transactions
C.11.05 Connected payments for credit line changes
C.11.06 Non-euro area Central Bank operations
C.11.09 Other (including cash transactions)
C.12 Billing

C.13 TARGET Balances

C.14.01 Levelling out of closed accounts
C.14.02 ECONS2 back transfers

C.14.03 Seizure of funds

C.19 Other

For RTGS:

R.20.00 RTGS Intra

R.20.10 RTGS LT CLM
R.20.30 RTGS LT T2S

R.20.40 RTGS LT TIPS
R.21.01 Payments Interbank
R.21.02 Payments Customer
R.21.09 Other

R.22.01 AS Transactions HVPS
R.22.02 AS Transactions RPS
R.22.03 AS Transactions IPS
R.22.04 AS Transactions SSS
R.22.05 AS Transactions FXS
R.22.06 AS Transactions MMS
R.22.07 AS Transactions CCP
R.22.09 AS Transactions Other
R.23.01 Levelling out of closed accounts

R.29 Other
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33 | Liquidity VARCHAR(10) | Mandatory | This field specifies categorises liquidity transfer orders
Transfer Type according to their processing characteristics in T2.
Code Description
A Automated
| Immediate
Q Rule-based Queued
R Rule-Based Floor/Ceiling
S Standing order
N/A Filter not applicable
34 | Liquidity VARCHAR(10) | Mandatory | This field provides for a liquidity transfer order the
Transfer cateqgory for the exchange of funds.
Direction
Code _Description
S Intra-service liquidity transfer
@) Outgoing liquidity
| Incoming liquidity
T Technical liguidity transfer (only for CLM)
N/A Filter not applicable
35 | Settlement VARCHAR(10) | Mandatory | This field specifies the period during the T2 business
Window day in which the cash transfer order settled.

Code Description

1 CLM real-time settlement — Transactions
settled during the CLM Real Time Settlement phase
2 RTGS real-time settlement | — Transactions
settled during the RTGS Settlement Window 1

3 RTGS real-time settlement Il — Transactions
settled during the RTGS Settlement Window 2

N/A Filter not applicable

36 | Initiator Type VARCHAR(10) | Mandatory | This field documents the type of party that instructed
the cash transfer order.

Code _Description

A Orders instructed by a third party which is an
AS

B Orders instructed by a third party which is a
central bank

C Orders instructed directly by the credit

participant
D Orders instructed directly by the debited

participant

P Orders instructed by a third party which is
neither an AS nor a central bank

S System generated transactions

N/A Filter not applicable

37 | Return VARCHAR(10) | Mandatory | This field documents whether the cash transfer order is
Transaction a return payment.

Code Description
N Not return payment
Y Return payment
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Contingency

VARCHAR(10)

Mandatory

This field documents whether the cash transfer order is

Payments

a contingency payment.

Code Description

M Mandated payments — payments that a central
bank instructs on behalf of its RTGS Account Holder in
contingency situations

B Back-up payments — payments inputted via an
RTGS function on exceptional basis when an RTGS
Account Holder through an incident on its side loses its
ability to send payment orders to RTGS

N Reqular interbank payment orders - Normal
U2A payment during exceptional payment flag
activation

N/A Filter not applicable

Component

VARCHAR(10)

Mandatory

This field documents whether the cash account

System
Payments

involved in the cash transfer order belong to the same
central banks or different central banks.

Code Description

E Extra-Component system payments, for which
the debited and the credited accounts belong to
different central banks

| Intra-Component system payments, for which
the debited and the credited accounts belong to the
same central bank

Intragroup
Transactions

VARCHAR(10)

Mandatory

This field specifies whether the cash transfer order is

intra-group.

Code Description

N/A No allocation possible

Y intra-group cash transfer

N Not an intra-group cash transfer

Correspondent

VARCHAR(10)

Mandatory

This field provides the corresponding banking

Banking

classification of the cash transfer order.

Code Description

N/A Filter not applicable

B the transaction is correspondent banking on
both sending and receiving sides

N the transaction is not correspondent banking on
either side

R the transaction is correspondent banking on the
receiving side and not on the sending side

S the transaction is correspondent banking on the
sending side and not on the receiving side
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42 | CLM Central VARCHAR(10) | Optional This field provides the classification for the central bank
Bank operation underlying the cash transfer order.
Operation
Subtype Code Description

N/A Filter not applicable

MLA  Automated Marginal Lending

MLO Marginal Lending on request (setting-up order)
MLR  Marginal Lending reimbursement

MLI Interest payment for Marginal Lending
ODO OQvernight Deposits (setting-up-order)
ODV___ Qvernight Deposits reverse order

ODR __ Overnight Deposits refund

ODI Interest payment for Overnight Deposits
OMR Repayment of principal or interest

OMS _ Set-up of operation

RMI Interest payment for minimum reserves
REI Interest payment for excess of reserves
REI Interest payment for excess of reserves
RMP__ Penalties for minimum reserves

RAI Interest payment on accounts

RMO _Other reserve management transactions
SFO _ Other standing facilities transactions

43 | RTGS Intra VARCHAR(10) | Optional This field provides the classification for RTGS intra-
Settlement service LTs
Service
Liquidity Code Description
Transfers 1 RTGS DCA to RTGS DCA — Intra-service

liguidity transfers between two RTGS DCAs
2 RTGS DCA to RTGS sub-account (AS

settlement procedure C) — Liquidity transfers from an
RTGS DCA to a linked sub-account dedicated to an an-
cillary system using the AS settlement procedure C.

3 RTGS DCA to Ancillary System Technical
Account (AS settlement procedure D) — Liquidity
transfers from an RTGS DCA to the technical account
related to an ancillary system using AS settlement
procedure D

4 RTGS technical/sub-account to RTGS DCA
(AS settlement procedure C) — Liquidity transfers from
a technical or linked sub-account dedicated to an
ancillary system using the AS settlement procedure C
to an RTGS DCA

5 Ancillary System Technical Account to RTGS
DCA (AS settlement procedure D) — Liquidity transfers
from a technical account related to an ancillary system
using AS settlement procedure D to an RTGS DCA

6 RTGS DCA to Ancillary System guarantee
accounts — Liquidity transfers from an RTGS DCA to
the guarantee account of an ancillary system

7 Ancillary System guarantee accounts to RTGS
DCA — Liguidity transfers from the guarantee account of
an ancillary system to an RTGS DCA

N/A Filter not applicable
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44 | RTGS VARCHAR(10) | Optional The filter provides the classification for the AS
Ancillary settlement procedure
System
Settlement Code Description
Procedure A AS settlement procedure A
B AS settlement procedure B
C AS settlement procedure C
D AS settlement procedure D
E AS settlement procedure E
N/A Filter not applicable

Table 31 - DXEO5 - Output description

5.5.6 DXEQ6 — Data extraction reports: Cash transfer orders

Context of usage

This report belongs to a group of six reports (DXE01 — DXEO06) that give the users the possibility to extract static

and transactional data from the DWH data store and have it sent to them as CSV files in order to feed f.ex. a local

data warehouse.

The report DXE06 allows extraction of business day data along with the events and the scheduled and actual

timestamps.

The report can be used by CBs only.

Report access
This report can be reached in the following way:

[Team Content] >> [Predefined Reports] >> [DXE — Data Extraction Reports] >> [DXE06]

Screenshot — prompt

DXEO06 — Business Day Event

Reference Date - * | Last Business Date v
Time Range - *| Month-To-Date v
Cancel Finish

Prompt description
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DXEOQO6 — Report description — prompt screen

Field label Description

Reference Date Indicates the end-point of the date range for which the dynamic report
should contain data.
Valid values:

“Last Business Date”
“Prior Last Business Date”

The system will automatically calculate the end of the date range based
upon the date at the time of execution.

Date Range Indicates the start-point of the date range for which the dynamic report
should contain data.
Valid values:

“Month-to-Date”
“Week-to-Date”
“Reference Date”

The system will automatically calculate the start of the date range based
upon the date at the time of execution.

Table 327 - DXE06 - Prompt description

Screenshot - output screen

No output screen available — report result is only provided via CSV files.

Output description

The report output sent via A2A consists of one file described herafter.

This file provides the execution times of business events on a specific user-selected business day.
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No. | Logical
Name

Data Type

Mandatory/
Optional

Definition

Business

=

DATE

Day

Mandatory

This field specifies the business day of a Eurosystem

market infrastructure.

Event Code

N

VARCHAR(4)

Mandatory

This field documents an event the T2 schedules and

executes during the business day.

Code
CT01
CSOD
CRTI

Description for CLM Events

Load CLM business day

Change of business day

Start of CLM RTS

CESO Execution of standing orders in CLM
CSCC _Start of currency specific closing

CSMW Start of non-optional maintenance window
CEMW End of non-optional maintenance window
CECC End of currency specific closing

CSOM Start of optional maintenance window
CEOM End of optional maintenance window
CCIl ___ Cut-off for CLM RTS

T2DP__Data propagation for T2

CEOQOD _Start of EoD processing

CCSF General cut-off for standing facilities
CCML CB cut-off for marginal lending on request
CCOS EoD - close of service

Code
RTO1
RSOD

Description for RTGS Events

Load RTGS business day

Change of business day

RRTI Start of RTGS RTS

RESO Execution of standing orders in RTGS
RSCC Start of currency specific closing

RSMW Start of non-optional maintenance window
REMW End of non-optional maintenance window
RECC End of currency specific closing

RRIl _ Start of RTGS RTS I

RSIC _Start of settlement window for interbank and
customer payments

RSOM Start of optional maintenance window
REOM End of optional maintenance window
RCOC Cut-off for customer payments

RCIl _ Cut-off for RTGS RTS I

RLSO Execution of standing orders after last settlement
attempt in RTGS

REOD Start of EoD processing

RCOS EoD - close of service

(o8}

Scheduled

TIMESTAMP

Mandatory

This field specifies the date and time at which the

Timestamp

execution of the event is to take place during the business
day.

I~

Actual
Timestamp

TIMESTAMP

Mandatory

This field specifies the date and time at which the

execution of the event has been rescheduled to during the
business day. This timestamp contains the value of the
scheduled timestamp when there was no rescheduling.

Table 33 - DXE06 - Output description
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130 EUROSYSTEM UPDATE [INC000000327484]: page 229 (DWH UHB chapter 5.9.6
PARO06 — Number of participants per CB); Alignment of the GUI and DWH UHB

| Align the description in the UHB to the DWH GUI.

[.]

PARO06 — Report description — output screen

Field label Description

Country code ISO country code

Direct Participants

[..] [...]

Table 58 — PARO6 — Output description

131 EUROSYSTEM UPDATE [INC000000349672]: page 229 (DWH UHB chapter 5.9.6
PARO6 — Number of participants per CB); Screenshot update

| Detailed clarification

[..]

Old Figure 236 — TRNO1 output (2) — details:

target| ® -]

target| TRNO1 - Cash transfer (order) details
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New Figure 236 — TRNO1 output (2) — details:
target| TRNO1 - Cash transfer (order) details

CEXXAGDOXXX - CSLD BEK QM DWH
Transaction Detall

Business Date

132 EUROSYSTEM UPDATE [Internal review]: page 230 (DWH UHB chapter 5.10.1 STF01
— Standing facility information); Update of reference to CLM UDFS

| Update of reference to CLM UDFS

[.]

Further information can be found in CLM UDFS chapters “Marginal lending on request” and “Autemated Automatic
marginal lending”

[.]

133 EUROSYSTEM UPDATE [Internal review]: page 233-235 (DWH UHB chapter 5.10.1
STFO1 - Standing facility information); Deletion of last two rows in table 62; update
screenshot

| Table 62: Remove last two rows, update screenshot

(-]

STFO1 - Report description — output screen - bar chart for marginal lending and overnight deposit

Field label Description

x-axis: Date Bar chart:

y-axis: Each business day within the given date range has an
- The amount of marginal entry on the x-axis-
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lending capital set-up The amounts of each facility for each business day is
. calculated as:
~—The-amoeuntoef-evemight
. . sum over all capital set-ups (per facility) of all parties

depositcapital-set-up (for each business day)
Marginal lending and overnight deposit are separately
shown for each business day and are differentiated by
separate colours.

interests

Table 62 - STFO1 - Output description - Bar chart for marginal lending and overnight deposit

Old Figure 225 — STFO1 output (3):

0 target STHM - Standing Facility information

ENNRR

1 2019048 408 2019040

New Figure 225 — STFO1 output (3):

target STFO1 « Standing Faciity information

--ﬁo .t Denee

Coptes ot wp

218



T2/T2S Consolidation

Change Request: CSLD-111-SYS

134 EUROSYSTEM UPDATE [INC360363]: page 235-241 (DWH UHB chapter 5.11.1 STAO1
— Statement of account (single account)); Add explanation that for AS transactions

delivered via pain.998 ASTI message, no business identifiers relating to the transaction
can be provided — RLM-23723

Add explanation to predefined Report STAO01 that for AS transactions delivered via pain.998 ASTI message, no
business identifiers relating to the transfers (such as E2E Id or Instrld) can be provided.

Output description

STAO1 — Report description — output screen

Field label

Description

Party Address

Street, house number, postal code and city of the selected Party

National Sorting Code

NSC of the selected Party

Currency

Currency of the selected Party

“Place and date” + City + date

City of the user’s party + current date. Used as place and date of creation of

the report

“Created by” + Party BIC + Party

The user’s party. Used for information about the executor of the report in line

short name “created by”
Account Type Account type of selected account number
Date Business day

Balance of account (SoD)

Balance of account (SoD) is always shown, even if there is no cash transfer

during the business day.

Reference 1

Depending on the message that caused the cash transfer, the following

reference type is listed:

camt.050: Message ID (from BAH)

pacs.004: original UETR

pacs.008: UETR
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pacs.009: UETR

pacs.010: UETR

pain.998 ASTI: None!

If no reference can be found, this field is left empty.

Reference 2 End To End ID

If no reference can be found, this field is left empty. For AS cash transfer

orders delivered via pain.998 ASTI message, the End-to-End ID is never

available.!

Settlement timestamp Settlement timestamp of the cash transfer

Table 64 - STAOL - Output description

1. For cash transfer orders delivered via pain.998, the source system does not provide any business identifiers of
the single transactions.

135 EUROSYSTEM UPDATE [INC360363]: page 241-245 (DWH UHB chapter 5.11.2 STA02
— Statement of account (co-managed accounts)); Add explanation that for AS
transactions delivered via pain.998 ASTI message, no business identifiers relating to the
transaction can be provided

Add explanation to predefined Report STA02 that for AS transactions delivered via pain.998 ASTI message, no
business identifiers relating to the transfers (such as E2E Id or Instrld) can be provided.

Output description

STAO2 — Report description — output screen

Field label Description

Party Address Street, house number, postal code and city of the selected co-manager
National Sorting Code National sorting code of the selected Party

Currency ISO currency code of the selected party

“Place and date” + City + date | City of the user’s party + current date. Used as place and date of creation of the

report
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“Created by” + Party BIC +

Party short name

The user’s party. Used for information about the executor of the report in line

“created by”

Account number

The following details are repeated per co-managed MCA (sorted by account

number).

Date

Date of the Business day

The following details are repeated per business day in the date range (sorted by
date).

Balance of account (SoD)

Balance of account (SoD) is always shown, even if there is no cash transfer during

the business day.

Reference Id 1

Depending on the message that caused the cash transfer, the following reference

type is listed:
camt.050: Message ID (from BAH)
pacs.009: UETR
pacs.010: UETR

pain.998 ASTI: none?

If no reference can be found, this field is left empty.

Reference Id 2

End To End ID

If no reference can be found, this field is left empty. For AS cash transfer orders

delivered via pain.998 ASTI message, the End-to-End ID is never available.t

Settlement timestamp

Settlement timestamp of the cash transfer

Table 66 - STAO2 - Output description

1. For cash transfer orders delivered via pain.998, the source system does not provide any business identifiers of

the single transactions.
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136 EUROSYSTEM UPDATE [INC360363]: page 245-256 (DWH UHB chapter 5.12.1 TRNO1
- Cash transfer (order) search and details); Add explanation that for AS transactions

delivered via pain.998 ASTI message, no business identifiers relating to the transaction

can be provided

Add explanation to predefined Report TRNO1 that for AE transactions delivered via pain.998 ASTI message, no
business identifiers relating to the transfers (such as E2E Id or Instrld) can be provided.

TRNO1 - Report description — details

Field label

Description

Entry Timestamp

Timestamp of entry in CLM/RTGS

UETR

Universal-End-to-End-Transaction Reference 1

End-to-End Reference

End-to-End-Transaction Reference 1

Instruction Identification

Instruction Identification 1

Transaction ldentification

Transaction Identification 1

Clearing System Reference

Clearing System Referencel

Settlement Reference

Settlement Reference 1

Sender Message Reference

Sender Message Referencel

Message ID

Message ID

Transaction Reference Number

Technical Identifier of the transfer

Table 69 - TRNO1 - Report description - Details

1: For cash transfer orders delivered via pain.998, the source system does not provide any business identifiers of

the single transactions so the reference and identification fields are empty for those cash transfer orders.
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137 EUROSYSTEM UPDATE [INC358902]: page 253-255 (DWH UHB chapter 5.12.1 TRNO1
— Cash transfer (order) search and details); Correct cash account types

Table 69 — TRNO1 — Report description — Details: The account type of AS technical accounts does not differentiate
between AS settlement procedures.

[.]

TRNO1 - Report description — details

Field label Description

Type of Debited Account Type of debited account

Possible Values:
RTGS DCA
RTGS CB account
AS guarantee funds account
RTGS sub-account
AS technical account ferprocedure-A
AS-technical-accountforprocedure B
AS-technical-accountiorprocedure-b
AS-technical-acesuntforprocedure-C
AS-technical-accountforprocedure E
CLM dedicated transit account in RTGS
MCA
CLM CB account
Overnight deposit account
Marginal lending account

ECB mirror account
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CB ECB account

Technical account for CONT settlement

T2S dedicated transit account in CLM

TIPS dedicated transit account in CLM

RTGS dedicated transit account in CLM

Credited Account BIC

Credited account BIC

Credited Account Number

Credited account number

The account number is not displayed if it does not belong

to data scope of the user.

Type of Credited Account

Type of credited account

Possible Values:

RTGS DCA

RTGS CB account

AS guarantee funds account

RTGS sub-account

AS technical account-forprocedure-A

AS-teehnical-accountforprocedure-B

AS-technical-aceountlorprocedure-B

AS-technical-accountforprocedure C

AS-teehnical-accountforprocedure-E

CLM dedicated transit account in RTGS

MCA

CLM CB account

Overnight deposit account
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Marginal lending account

ECB mirror account

CB ECB account

Technical account for CONT settlement

T2S dedicated transit account in CLM

TIPS dedicated transit account in CLM

RTGS dedicated transit account in CLM

L..

]

[...

Table 69 - TRNO1 - Report description - Details

138 EUROSYSTEM UPDATE [Internal review]: page 260 (DWH UHB chapter 5.12.3 TRNO3
— Monthly peak day and peak hour in terms of volume and value of cash transfer orders);

Clarify context of usage

Update “Context of usage” with clarification

Context of usage

The report TRNO3 provides information on the peak hour and peak day within a given month (range) in terms of

volume and value of cash transfer orders in CLM or in RTGS. Within given time intervals the report TRNO3 identifies
peaks in volume and peaks in value of cash transfer orders grouped by their status. Fhe-repert-deliverspeaksfor

This report can be used by CB and PB users.

[..

1
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139 EUROSYSTEM UPDATE [Internal review]: page 270,271 and 275 (DWH UHB chapter
5.12.5 TRNO5 — Monthly overview of cash transfer orders per party), Screenshot update

| Update screenshot to show ‘Sender Message Reference’.

Old Figure 251 — TRNO5 output (1):

target|

target|

BxX X - Central Bank of Fiction

Cross border transactons debred  Gross border ransactons credited  Domastic trans:

actons debted  Domestc transactons credited

TRNO5 - Monthly overview of cash transfer orders per party

Total volume

Daiy average volume Previous monih dady average Total value

Daily averags value

Previous month daily average vals

Total
Rejected transactions
Total v Dady average volume. Provious month cady average Total value Daily average value Previous month daily sverage value
10 409 3
a2 845 7
Normal 018 82
Total 84 214336
Cancelled ransactions.
Total volume Dady average volume Previous month dady average Total vaiue Daiy average value Previous month daily average value
Urgent 3426 068.90
High 18,86
Normal 86,04 3,001.91 198148314
o Total 94332 428782 2,830,690.08
Overail Total 1018980 w37 3057148524

New Figure 251 — TRNO5 output (1):

Cross border transactions debted e tansa st Domestic tans

target|

TRNO5 - Monthly overview of cash transfer orders per party

nco de isthmus

Cancesed transactior

Proen Tota votume Day average volume Previous month 6agy average vokeme Total vaioe Daty average vaive Previous montn daily average vakue
Normal 010 0 008
Total 2 010 170 008
Overalt Total 2 010 170 o008

033 border ransactions debited
cccccccc EUR
RTGSOCH

Final tra

Prioety oume Daiy average volume Provious month 6aty avarage vokme Total ave Daty average vaive Previas month dail average vake
Urgent 10 5558 ™
Total 2 010 5656 278
Overal Totat 2 010 556 m
Cross transactions debited

iber RTGSDCPBAAKMOOXXXEURDODT

Fins

Proety Tota voiume Daiy average volume Previous month 6ady average vokme Total valve Daty avacage vave Previous mont daiy average vakoe
Urgent 180 2582555900 120132795
Tots! » 150 2626,569.00 1201,327.95
Overai Total 3% 150 26,826,589.00 1,291,327.95

Cross border

EUR
wenber RTGSDCPBAAKMDOXXXEURIAO
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Old Figure 252 — TRNO5 output (2):

Cr0ss border ransactons debred

Gross border ransacbons credited

Domestc transactons. debited

Domests transactions credited

B High 18,864 566,138.04 2573355 -
Normal 66,042 198148312 9006742
B o 984332 428782 2/830,600.08 12866773
m Overail Total 101,980 830727 3057145524 138061160
(@ Croevorder tranactons decied
Currency EUR
RIGS RTGSOCH JROADY
Finai ransactions
Total volume Dady average wollsms. Provious month dady sverage Total vakse Daily dail
Urgent 20482 132845 75,5686 3979858
Hgh 56,368 265300 ATIIT46 7959796
Normal 204.294 9.286.09 6.128.96116 278.590.05
Total 291844 13,2654 8755,68730 39798579
Rejected transactions.
Total volurne Daly average volume Previous manth dady average Total vakue Daily average value Previous month dally average value
Urgent 1566 U8 4707354 2wan
Hon 3134 o472 12781
Normal 10.980 499.09 32951508 97796
Total %660 ez 47073574 2139708
Ganceiea transactions
Total volune Doy average volume Provious manth dady average Total vakse Dy B ih dally average value
3134 azmaan
High 28518 855883
Normal 9836 2095592
Total 372 1426.00 42794%
Overall Total 338806 15,404.36 482,177703
NORUB2000001 - CBX XKMDO (NOR) Normal Page: 10f 7
Cross border ransactions debited dor vassactions credited  Domestic ansactions deoite Domestic tansactions cradied
Overall Total 2 010 55.56. 7 =
Cross border transactions debried
Curency UR
RTGS sccount number RTGSDCPBAAKMDOXKKEURIDI!
Finsl transactons
Prionty Tots voume [ setvage vaume Tota value Doy average value Prevecus month daiy average vahs
Urgent % 180 25826559.00 12913279
Total 3 120 26826.559.00 1.201327.95
Overait Total * 150 426.550.00 1291,327.96
barder ransactons debited
Currency EuR
T2 R1GS COMPONENT account number RTGSDCPBAAKMDOXXXEUROADY
Cancelied ransactions
Prcets Tots volume Dy averany Tota value sy average value Preccus month daiy aversge vabe
Normal 2 0 170 008
Total 2 010 o 008
Oversi Total 2 010 170 008
Crons border transactons debited
Currency £ur
T2 R1GS COMPONENT account number RTGSOCPBAAKMDOXXXEURDB0
Final usnsscbons
Encety Totst votume Day aversge Totat value Dy average vaie Previeus month day sverage vake
Urgent 2 a0 s 218
Total 2 010 e 27
Overai Totst 2 010 5656 278
Cross border transactions debited
Currency £uR
T2RTGS COMPONENT account number RTGSOCPBAAKMOOXXXEURODO!
Fins transsctons
Proty Totat volume Doty average volume Prevsces moom daiy avecage volme Totat value Daiy avarage value Prevous month daiy average vake
Urgent % 180 258268500 128132788
Tota! % 120 25028.569.00 1.299327.95
Oversi Total % %0 25428.559.00 1291,327.36

CEXGRMD0 Normmal

Version 0.01-04 00

Pae 1or
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Old Figure 253 - TRNO5 - output (3):

target

O, Cross border wansactions debited  Gro:

0 target|

border transactions credited

Domestic

debited

Domestic transaction:

edited

TRNOS5 - Monthly overview of cash transfer orders per party

Ape 23, 202
14:30:31 GMT+02-00
DEV - Developrment and mtegration

DOGKMDOXX)X - Gantral Bank of Fic

Voar : 209

Filtors [Monm - Janu

Tatal vohume

Total volume
Urgent
High

Total vokame

4380

870

30880

Dy sverage vohume

Dy average volume

9809

Previous manth daly sversge vohme

Previous month daly average vokume

Previous month daily sverage volume.

Total vahue
244450328
4880,006.58

m52330

2444503314

Total valus
1342484
26284080

§18.97430

Total vaie

26284080
52569960
183994866

Daly aveeage vakse

597386

4T

HETTD1

Baily average value
194772

2389544

8363403

Prenicus month dally avesage value

Previous month dally averaige valus

Presvicas manth daly average vaiue.

a s 262849808
w628 2836778004 -
Cross s arsactions e0tad | Cross boder ransactions credted Domestc tansactionscredited
Ve 2021 -
Fters ot Jan
par
Cross border transactons credited
Cumrency R
RTG:
Final ransactions
Prorty Toto soume Doy sverage vkume Prevens o oy verage vlume Toalvabe Dty merage vave: Frencus month cy srrage vake
Yo 2 [0 192 [0
Totst 2 010 192 o0
Overal Totat 2 010 122 o0
border ansactons crodied
oncy R
RIS account numbor RTGSOCPBAAKMDOXXXEURODOT
Fima ransachons
Procty Totatvoume ot vave Oty avorage vave Provous month aty average vake
ugent = 150 252255700 129139
Total » 150 25820878.00 129135395
Overai Totst » 150 TN 1233396
Crons border rnaactons credted
Comency £uR
7 RTGS COMPONENT
Fins ransactions
Pty Tt Oty ierage e Taelvave Dty merage v Prevous monthcaly srrsge vake
Yot 2 010 192 010
Totst 2 010 192 10
Overal Totat 2 010 192 o0
ross border ransactions credited
Cumoncy £vn
il ransactons
Prorty Totatvoume v Tota v Dany avorage vave Provous montn caty arerage vake
ugent B} 120 82557900 12913395
Total % 150 258265700 1291395
Overai Totst s 12 3268700 129135395
ORI Hermat Vorson 00704 R0/ 20261001 Paoe 207 *
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Old Figure 254 - TRNOS - output (4):

o c tons gebred ons creded  Domeste transactions debited  Domestic ransactions cradted
High 6.3 2389544 :
..
[ =} Total 87,600 398182 262849808 ™ATT8
Overall Total 946218 4300091 283877804 129035364
° Cross border transactions credited
Currency EUR
ATGS p—— JROADY
Final transactions:
Total vohere Daby sverage vokume Previous month dally serage volume Total vahse Dady average vakse Previous month daily average vakue
Urgent 12308 1302810
peiSesn 88702 ae228 569119680
Total o »3BZ 813028112 36055823
Rejectad transactons
Total vokane Previous month dady average voksma Total vakoe Daly mvorage vake Prevvous moreh day merage vaiue
rgent 8600
Hgh 2%
Nowmas 10184 %% 1390810
Total 14,560 66182 086872
Cancelled transactions
Total voksne Duby average vokume Previous month dally sverage vokume Total value Day avernge vakse Prevous month darly average vakse
rgent 0238 85742234
High TaBeAT2
Neema 20384 611956562
Total 202 13248 87422368
Overall Total 4604 130427 8.44161656
NORUA200000" - CEXKMDA NOR) Normal
CrO% DO URION GBOIB  Crose DordaUaMaCtions Teted | Domesiwandaciems debed | | Domestic ransactons cestes
= 20230110
target| TRNOS - Monthly overview of cash transfer orders per party p——
CECTBTO0 Gk Bark i
Vear 20
Fitees Vot January
[y
Domestic ransacions debited
rency
RT3 account mumber RTGSOCPBAAKMOSIOXEURIADY
il transactions
Pty Tots viume O3 average sokume Prwveo monih caty svrage vaume Tot vava sty verage vake Proviass morh sy average vaue
o 2 om0 1555 mn
Totat 2 a0 18658 7
Canceiied ransacsons
Prcety | Totat voume: Daby average volume Previoss month aady 9verage volume I Tota value Dty average vake Previcus monh daly average vaiue
Norms 2 o0 2 on
Totat 2 a1 2u o
Overall Totat 4 o w5170 78
Domesti sranmactions debied
R
RTGS pecount number RTGSDCPBAAKMORXEURIBO!
Final ransactions
prarey Tos vaume Doty average voume Ereuns mont caty 2vmsge voume Tt e Doty mersge vae Prevaus mort iy svrage save
Uroset 2 010 755 3
Tout 2 [ 756 an
Overai Total 2 ot 756 e
Oomestic ramactoon debieed
arrency
TGS secount umber RTGSOCPBAAKMODOXEURODD!
Fina ransactions
Prcrty Totd vome Oy average vohume Erecs manth caly aveage voume To vave Daby versge vae Preveus morth i average vave
Ungent @ 262896415744 V120707
Yo " 386000 w00
Totst n 18 2ems6189740 e
Overail Total n s 28967 89744 141,448,390.87
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Old Figure 255- TRNO5 — output (5):

masticris dobi Darma edtod

Oermeste aracten

ackons debded  Grass border

 target| TRNOS - Monthly overview of cash transfer orders per party 14:30:31 GMT +02.01

DEV - Deveiopment and tsgration

CROHMDD - Core
[+ ]

Party : PBAAKMDOKXE

Final transactions
Total vokume Duty sverage voume Preious month daily awerage volume Total vaiue Previous month daily avernge valu
Urgent 75500
High
Mormal 1228506 3685558872 167525403
Totad 1758.008 5265084090 230022004
Rejected transactions.
Total volume Daiy average volume Previous manth daily average volume Total vahue Previous month daily average value
Urgent 283,068.90
High 18884 58613804
Mermmad 196148314
Total 4332 428782 2.830,600.08
Total volume Previous month dally sverage vohume Total valus Daly average vakse Previous month dally average vahue
Urges 18,864 85745 56613804
High 11227808
Mormal 132090 600409 29629664 18013484
Totad 80,604 857700 566136058 25730648
Overal Total 2008032 w2838 11429156 277922325 -
bercer tremsactons cecited oss border trensactons wedted | Domeste wansacions debited ] soctions credites
Printy Totat voume Daty average voume Previous monh daby average voums Totalvae Oaty average vake Previous month daiy average vaue -
et C) 300 202896415744 a8 20787
Nomas 2 080 366000 18300
Total 7 280 2828.967,017.44 141,048,30087
Overail Total 2 380 2528 96781744 1144830087
Domestic transactions debitzd
Curency EuR
T2RTGS COMPONENT account number RTGSDCPBAAKMDOXIEURDAD!
ins ransactions
Pronty Totat vame. Daiy average voume Previeus merdh daiy average volume Total vave Dty sverage vabie Previous month daiy average valve
Normss 2 010 15556 77
Tl 2 010 18555 2
Canceted wansactions
Pty o voume Daiy average voume Previous month asiy average voums Tota vave Daty sverage vakie Previous month sy average value
Norma 2 010 214 on
Total 2 010 a1 on
Overail Total 4 om 15770 48
‘Domestic ransactions debited
ency Eur
T2 RTGS COMPONENT sccount number RTGSDCPEAAKMOOXXKXEURDBO!
Final transactions
prionty ot voums. Daiy average voume Provious monh daty average voure Totalvave Daty average vake Previous monh daty average vaue
Uigent 2 X0} sss i
Total 2 010 7556 a8
Overail Tots! 2 010 58 78
Domestc transactions debited
Cumency EUR
T2RIG: AT
ins ransactions
Prorty Tota vaume Daty sverage volome. Previous monkh daty average voume Tota vave Doty average vake Previous monih daiy average vave
Urgert ) 0 2602096415744 W A28
Nomal 2 060 366000 18300
Totat n 380 2028 96717.44 141,048,30057
Overai Total ” 360 282896181744 141,448.30087
CERAKIND0 Nermal Verson 00704 RO 1 2020-10-01 Page 3007

230



T2/T2S Consolidation Change Request: CSLD-111-SYS

Old Figure 256 - TRNOS - output (6):

D
B

+0t border Hansactions debited  Crosa border ransactions credded  Domestc transactions debited

atic transactons credted

High -
Norma 18013484

Total 25733548

Overad Total 8114291156 271922325

O F @= o

Total voksne Daily average volume Previous month daby aversge volume Total vake Prevous month daily average vaiue
Irgent 58368 265209
Hon n&740
Normal 1857245 1225796236
Totad 205319 TANIUTE
Rejected transactons
Total vokeme Dady average vourne Previous month dally average vokime Total vake Dady average vake Previous month daily average value
Jrgent 1245 42141
Hioh 2851 855883
MNorma 298,38 2095592
Total nan 142800 «27mas
Cancelled fransactions.
Total voheme Daiy average votume Preuious month dall sverage volume Total vakse Dady average vate Previous morth dally average vaue
Urgenst
High
Normal 43932 199591 1318.06042
Totai 82,756 285255 1882.94242
Overat Total 677830 3081045 2033678080 92435408
NORUB2000001 - CBXXKMDO) (NOR) Normal of

New Figure 256 - TRNO5 - output (6):

target| TRNOS5 - Monthly overview of cash transfer orders per party

S

Domestic vancactons cradted
Carrency U
RTGS sccount namber RTGSOCPEAAKMOUXKIEUROAD

Fosransserons

Frot Tott vohame Daty avage rhame Previos mosth sy sversge volame Outy avage voke Frevs monts ey seersge veoe
Totsl 2 om0 2% 012
Overat Toat 2 om0 23 on
[T pem—————y
Carmency EUR
RTGS socount number ATGSOCPEAAKMODOUEURI0
Fins tansactons
Frody Tomt voame avarsga volame Preuias mosth day avarage voume Toat ke Caty aveage vake Previoes month daty aversge vaos
Homs i
Toral 108 P 1sssss e 2,75
Overaii Totar " sa 1ssmm 2 samaen

Oomestic wancactons crodited
Corency R
7RG COMPONENT scsount number ATG SOCPEARKMOOCXKEURIAD!

Fos rnaserans

frorey o ohume Caty smage wheme Srevics mesn sasp aversge viums Temivake Catp s e Prevoss mone ssiysversae vatoe
Toral 2 o010 2% 012
Ovecati Toat 2 om0 23 on

[T m———
Clrmenc EuR
ELEE sescumtnumoer A7

[ p——

Froty Towivelme Duiy smage ek Previoss mosth iy aversge voame Tl waln Daiy amrge ke Previoes monts dely aversge vaon
B semezn
Totat - E sz st
Oversi Tots! 108 sa s se 2.2 paaes
ST Vardor®

231



T2/T2S Consolidation

Change Request: CSLD-111-SYS

target|

TRNO5 - Monthly overview of cash transfer orders per party

Currancy
GLM acoount number MACASHPBAAKMDOXXXEURGAD!

Fra ransactons

Total vohume

Total vokume

87600

Total volume

Daiy average vohums

Dy average voksme

Dy average volume

Previous month dally average volume

Previous month daly average volume

Previous month daily sverage volume

Total vahs

Total value Daity awvorage vane

Total vahus Daiy average value

Pravious month daily average vaue

Previous month daily average vakse

Previous month daily average valus

Overat Total 1892460
Domestic transactions credited
Curmency ER
RTGS acoount number
Final transactons
Total voksme
Norm
Total 542010
Rejected transactions.
Total vokame
Howmal
Total 202
Cancelled transactions
Total vokume
Norms 1
Total 58274
2946

Dady average volume

2463882

Daiy average vokeme

138

1
525699612 23895437
56775,560.64 2580707.30
Previous month daily sverage volume Tota valve Daily avecage vabse
on
82129
19362 38153
16.26056228 T30,1647
Prevous month daily average volume Total valum Darly average vate Provous month dally mverage vate
87422388 3073744
Previous month dally sverage volume Total value Daly average vaiue Provous
7484472 04749
3 6 9498
2391326 R42
1748,44744 ToATAS8
1888323340 85832879

Previous month dally average vaius

month daily average vaiue

TRNO5 — Report description — output screen

Field label

Description

L]

[

Daily average volume

Daily average of volume

Previous month daily average volume

Daily average of volume of the previous month

Total value

Total value
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[.] [

Table 77 — TRNO5 — Output description
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RTGS UHB

140 EUROSYSTEM UPDATE [Internal review]: page 37 (RTGS UHB chapter 2.2 UHB
Structure); Correction of typos

| Correction

[...]

Chapter 7

The chapter Annex provides users with information on:

| Error messages and error codes in the context of using the GUI screens

| U2A privileges

141 EUROSYSTEM UPDATE [Internal review]: page 39 (RTGS UHB chapter 3.2 Technical
Requirements); T2 NRO AdES format

| Added clarification: T2 NRO XAdES format

[..]

The user will be asked to enter the PIN code for signature purposes whenever an instruction is submitted on a
screen that is subject to NRO (see chapter Validations [> 77], section ‘Digital Signature — NRO’).

In the context of the NRO implementation, T2 sends XAdES-C data to Legal Archiving instead of replicating the
approach used in TARGET2.

142 EUROSYSTEM UPDATE [Internal review]: page 64 (RTGS UHB chapter 4.4 Field
Types and Properties); Describe lock icon

| Describe lock icon

[..]

When performing a query with certain search criteria, the result set the user can see on the subsequent list or
details screen is determined as an overlap of the following two principles: the entered search criteria on the one
hand and the data within his data scope on the other hand.

For queries of reference data, one or more specific values of a result set can be masked due to restrictions in the
data scope. Fields that contain values to be masked are overlaid by a lock icon.

With regard to transaction data, the data scope of a user is derived from the data scope of the related reference
data. For example a cash transfer is within the data scope of the user when the credit account or debit account
included in the cash transfer is within the data scope of the user.

(-]

234



T2/T2S Consolidation

Change Request: CSLD-111-SYS

143 EUROSYSTEM UPDATE [Internal review]: page 75 (RTGS UHB chapter 4.5 Common

Buttons and Icons) — Clarification CSV file delimiter

| Clarification CSV file delimiter

[..

]

Export Button

[..

]

The body of the file includes the data of the query accerding-to-CSV-standard RFC4180 — in a CSV file — using

semicolons as field delimiters. For amounts displayed in the GUI, the corresponding currency will be contained in a

separate column in the exported file.

[.

N

144 EUROSYSTEM UPDATE [Internal review]: page 77 (RTGS UHB chapter 4.5 Common

Buttons and Icons); Describe lock icon

| Describe lock icon

[.

N

Figure 70 - Loading Screen Icon

Lock Icon

This icon indicates that the user is not allowed to see a value of one or more specific fields in a result set due to

restrictions in his data scope.

Figure 71 — Lock Icon

145 EUROSYSTEM UPDATE [Internal review]: page 81 (RTGS UHB chapter 4.6

Validations); Update bulk actions for NRO use case

| Change in bulk function.

[..

]

Use case

Bulk action possible

[.]

[.]

Enter current Yes
reservation [> 688]

[...] [...]
Modify current Yes

reservation [> 688]

L]
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Repeat sending [> Yes
676]

[ [

Revoke AS transfer | ¥es
order [> 701]

Set limits to zero [> | ¥Yes
687]

[...] [...]
Table 14 - Use Cases with NRO Validation

146 EUROSYSTEM UPDATE [Internal review]: page 98-99 (RTGS UHB chapter 5.1.1 Cash
Transfers — Query Screen); Add cash account types

[ Add cash account types TIPS Transit Account and T2S Dedicated Transit Account

[.]

CASH TRANSFERS — QUERY SCREEN — ACCOUNT SELECTION

[.] [..]

Account Type This field offers the possibility to restrict the result list to cash transfers of specific
account types.

This field and the fields ‘Account BIC’ and ‘Account Number’ are mutually

exclusive.

The value selected in this field is independent of the selection made in ‘Credits /
Debits’.

Select one or more of the following values:
I AS Technical Account

| AS Guarantee Funds Account

| CLM CB Account

| MCA

| Overnight Deposit Account

| RTGS CB Account

| RTGS Dedicated Transit Account

| RTGS DCA
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| RTGS Sub-Account

| TIPS Account

| TIPS AS Technical Account

| TIPS Transit Account

| T2S DCA

| T2S CB Account

| T2S Dedicated Transit Account

Default value: ‘No filter selected’

Table 21 - Cash Transfers — Query Screen — Account Selection

[..]

147 EUROSYSTEM UPDATE [SDD-PBR-073; PB1221567]: page 101 (RTGS UHB chapter
5.1.1 Cash Transfers — Query Screen); Reporting of LT Debtor and Creditor BIC

The possibility to provide debtor and creditor BIC values in liquidity transfer orders is enabled with CSLD CR0050
and therefore the BIC values need to be reported in the RTGS and CLM camt.053 statement of account and the
camt.054 credit/debit notification messages as well as to be queried via camt.005 GetTransaction and reported in
camt.006 ReturnTransaction messages. The query function is also provided in U2A.

[..]

CASH TRANSFERS - QUERY SCREEN - IDENTIFIER

[.]

(]

AS Batch Message Reference

This field offers the possibility to restrict
the result list to cash transfers with a
specific AS batch message reference.

Required format: up to 35 characters

Debtor BIC
This field offers the possibility to restrict
the result list to cash transfers of a debtor
as specified in the underlying message or
in the U2A liquidity transfer.
Required format: 8 or 11 characters
Creditor BIC

This field offers the possibility to restrict

the result list to cash transfers of a creditor
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as specified in the underlying message or

in the U2A liquidity transfer.

Required format: 8 or 11 characters

L]

(-]

Table 22 - Cash Transfers — Query Screen — Identifier

[..]

148 EUROSYSTEM UPDATE [Internal review]: page 108-806 (RTGS UHB chapters 5.1.2
Cash Transfers — List Screen, 5.1.7 Cash Transfers — Manual Reversal Booking T2S -
Pop-up, 5.1.8 Cash Transfers — Manual Reversal Booking TIPS — Pop-up, 5.1.8 Cash
Transfers — Manual Reversal Booking TIPS — Pop-up, chapter 5.1.14 Messages — List
Screen, chapter 5.1.22.25 CCT — New Screen — Buttons, chapter 5.1.22.25 CCT — New
Screen — Buttons, chapter 5.1.24.13 Payment Return — New Screen — Buttons, chapter
5.1.25 A2A File or Message — Upload Screen, chapter 5.2.6 Liquidity Transfer — New
Screen, chapter 5.3.2 Bilateral Limits — List Screen, chapter 5.3.5 Multilateral Limits — List
Screen, chapter 5.3.8 Reservations — Display Screen, chapter 5.4.2 AS Batches — List
Screen, chapter 5.4.6 AS Procedures and Cycles — List Screen, chapter 5.4.17 Liquidity
Transfer to Technical Ac-count Procedure D — New Screen, chapter 5.5.2 Party Reference
Data — List Screen, chapter 5.6.3 Task Queue — Details Screen, chapter 5.6.7 Broadcast —
New Screen, chapter 7.1.1 A2A File or Message — Upload Screen, chapter 7.1.10 AS
Batches — List Screen, chapter 7.1.14 AS Procedures and Cycles — List Screen, chapter
7.1.18 Bilateral Limits — List Screen, chapter 7.1.23 Broadcast — New Screen, chapter
7.1.34 Cash Transfers — List Screen, chapter 7.1.36 Cash Transfers — Manual Reversal
Booking CLM - Pop-up, chapter 7.1.37 Cash Transfers — Manual Reversal Booking T2S —
Pop-up, chapter 7.1.38 Cash Transfers — Manual Reversal Booking TIPS — Pop-up,
chapter 7.1.43 Customer Credit Transfer — New Screen, 7.1.51 Financial Institution Credit
Transfer — New Screen, chapter 7.1.56 Liquidity Transfer — New Screen, chapter 7.1.57
Liquidity Transfer to Technical Account Procedure D — New Screen, chapter 7.1.59
Messages — List Screen, chapter 7.1.61 Messages — Simulate Receipt CLM — Pop-up,
chapter 7.1.63 Multilateral Limits — List Screen, chapter 7.1.66 Party Reference Data —
List Screen, chapter 7.1.67 Payment Return — New Screen, chapter 7.1.73 Reservations —
Display Screen, chapter 7.1.86 Task Queue — Details Screen ); Removal of Error Code
ui1o

| Remove error code U110.

RTGS UHB-chapter 5.1.2 Cash Transfers — List Screen, page 108-126

MENU

CASH TRANSFERS - LIST SCREEN — RESULTS — LIST OF CASH TRANSFERS — CONTEXT
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Revoke

[.]

References for error messages: [> 748]

| A102

| EO18

| EO55

| EO74

I U016

| U017

U018

1 U039

1 U040

| U041

1 U044

I U109

o

[.]

[.]
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Change Request: CSLD-111-SYS

Agree

[.]

References for error messages: [> 748]

| EO18

| EO74

1 U039

| U040

| U041

| U044

1 U068

1 U069

| U070

U071

U072

I U109

U110
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Change Request: CSLD-111-SYS

Disagree

[.]

References for error messages: [> 748]

| EO18

| EO74

1 U039

| U040

| U041

| U044

1 U068

1 U069

U071

U072

I U109

U110
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Change Request: CSLD-111-SYS

Increase

[.]

References for error messages: [> 748]

| EO18

| EO55

| EO74

 Uoo1

| U002

| U015

I U019

1 U039

1 U040

| U041

| U044

I U109

U110
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Change Request: CSLD-111-SYS

Decrease

[.]

References for error messages: [> 748]

| EO18

| EO55

| EO74

 Uoo1

| U002

| U015

I U019

1 U039

1 U040

| U041

| U044

I U109

U110
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Change Request: CSLD-111-SYS

Modify
Priority

[.]

References for error messages: [> 748]

| EO18

| EO55

| EO74

 Uoo1

| U002

| U004

| U006

1 U020

1 U039

1 U040

| U041

1 U044

I U109

o
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Modify
Earliest
Debit
Timestamp

[.]

References for error messages: [> 748]

| EO18

| EO55

| EO74

 Uoo1

| U002

| Uoo7

| U008

| U009

| U010

1 U020

1 U039

1 U040

| U041

| U044

U109

o
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Change Request: CSLD-111-SYS

Modify
Latest
Debit
Timestamp

[.]

References for error messages: [> 748]

| EO18

| EO55

| EO74

 Uoo1

1 U002

| U011

U012

| U014

1 U020

1 U039

1 U040

| U041

1 U044

U109

o

[.]

[.]
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Change Request: CSLD-111-SYS

Simulate
Positive
Receipt
T2S

[.]

References for error messages: [> 748]

| EO18

| EO55

| EO74

 Uoo1

| U002

| U011

U012

| U014

1 U020

1 U039

1 U040

| U041

1 U044

U109

o
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Simulate
Positive
Receipt
TIPS

[.]

References for error messages: [> 748]

| EO18

| EO74

1 U039

| U040

| U041

| U044

U091

1 U093

I U109

FULL0
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Change Request: CSLD-111-SYS

Simulate
Positive
Receipt
CLM

[.]

References for error messages: [> 748]

| EO18

| EO74

1 U039

| U040

| U041

| U044

U091

1 U093

I U109

oo

[.]

[.]

Table 29 - Cash Transfers — List Screen — Results — List of Cash Transfers — Context Menu

RTGS UHB-chapter 5.1.7 Cash Transfers — Manual Reversal Booking T2S — Pop-up, page 137-138

(-]

CASH TRANSFERS — MANUAL REVERSAL BOOKING T2S — POP-UP — BUTTONS

Submit
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References for error messages: [> 767]

| EO18

| EO74

| U039

| U040

| U041

| U044

U091

1 U093

U109

oo

Table 42 - Cash Transfers — Manual Reversal Booking T2S — Pop-up — Buttons

RTGS UHB-chapter 5.1.8 Cash Transfers — Manual Reversal Booking TIPS — Pop-up, page 140-141
[...]

CASH TRANSFERS — MANUAL REVERSAL BOOKING TIPS — POP-UP — BUTTONS

Submit [...]

References for error messages: [> 768]

| EO18
| EO74
| U039
| U040
| U041
| U044
| U091
| U092
| U093
I U109

[SERERs)

Table 44 - Cash Transfers — Manual Reversal Booking TIPS — Pop-up — Buttons
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Change Request: CSLD-111-SYS

RTGS UHB-chapter 5.1.9 Cash Transfers — Manual Reversal Booking CLM — Pop-up, page 143-144

[..]

CASH TRANSFERS — MANUAL REVERSAL BOOKING CLM - POP-UP — BUTTONS

Submit

(]

References for error messages: [> 765]

| EO18

| EO74

| U039

| U040

U041

| U044

U091

1 U092

| U093

1 U109

[RSR=Re)

Table 46 - Cash Transfers — Manual Reversal Booking CLM — Pop-up — Buttons

RTGS UHB-chapter 5.1.14 Messages — List Screen, page 163-164

[..]

MESSAGES - LIST SCREEN - LIST OF MESSAGES — CONTEXT MENU

[.]

(-]

Repeat Sending

(-]

References for error messages: [> 782]

| EO18

| EQ74

| U039
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| U040

| U041

| U044

| U091

1 U092

1 U093

U109

oo

Table 61 - Messages — List Screen — List of Messages — Context Menu

RTGS UHB-chapter 5.1.22.25 CCT — New Screen — Buttons, page 298-299

[..]

CUSTOMER CREDIT TRANSFER — NEW SCREEN - FI TO FI CUSTOMER CREDIT TRANSFER —
BUTTONS

Submit [...]

References for error messages: [> 770]

| EO07

| EO18

| EO74

| U040

| U041

U042

| U044

| U103

1 U109

oo

[...] [...]
Table 170 - CCT — New Screen — Buttons
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Change Request: CSLD-111-SYS

RTGS UHB-chapter 5.1.22.25 CCT — New Screen — Buttons, page 367-368

[.]

CREDIT TRANSFER — BUTTONS

FINANCIAL INSTITUTION CREDIT TRANSFER — NEW SCREEN — FINANCIAL INSTITUTION

Submit

(]

References for error messages: [> 774]

| EOO7

| EO18

| EO74

| U040

U041

| U042

| U044

U104

| U109

oo

[.]

(]

Table 217 - FICT — New Screen — Buttons

RTGS UHB-chapter 5.1.24.13 Payment Return — New Screen — Buttons, page 418

[..]

PAYMENT RETURN — NEW SCREEN — BUTTONS

Submit

(]

References for error messages: [> 798]

| EO07

| EO18

| EQ74

| U040

| U041
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U042

| U044

| U109

[-] [...]

Table 254 - Payment Return — New Screen — Buttons

RTGS UHB-chapter 5.1.25 A2A File or Message — Upload Screen, page 421
[...]

A2A FILE OR MESSAGE — UPLOAD SCREEN - BUTTONS

Submit [...]

References for error messages: [> 727]

| EO18

| EO74

| U039

| U040

| U041

| U044

U073

U074

| U109

oo

[...] [...]
Table 257 - A2A File or Message — Upload Screen — Buttons

RTGS UHB-chapter 5.2.6 Liquidity Transfer — New Screen, page 460-461
(-]

LIQUIDITY TRANSFER — NEW SCREEN — BUTTONS

Submit [...]

References for error messages: [> 776]
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| EO18

| EO74

U021

1 U022

U023

1 U024

| U025

| U027

U028

| U030

| U039

| U040

| U044

| U041

| U057

| U105

| U106

| U109

[-] [..]
Table 294 - LT — New Screen — Buttons

RTGS UHB-chapter 5.3.2 Bilateral Limits — List Screen, page 467-469
[...]

LIQUIDITY TRANSFER — NEW SCREEN — BUTTONS

Submit [...]

References for error messages: [> 741]

| EO18

| EO55
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| EO74

| U039

| U040

U041

| U044

U047

| U048

| U109

L] L]

Set all Limits to Zero [...]

References for error messages: [> 741]

| EO18

| EO55

| EQ74

| U039

| U040

| U041

| U044

| U047

1 U109

[RSRERe)

Table 300 - Bilateral Limits — List Screen — Buttons

RTGS UHB-chapter 5.3.5 Multilateral Limits — List Screen, page 477-478
[...]

MULTILATERAL LIMITS — LIST SCREEN — BUTTONS

Submit [...]

References for error messages: [> 786]
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| EO18

| EO55

| EO74

| U039

| U040

| U041

| U044

U047

1 U048

U109

[ [.]

Table 309 - Multilateral Limits — List Screen — Buttons

RTGS UHB-chapter 5.3.8 Reservations — Display Screen, page 487
[--]

RESERVATIONS - DISPLAY SCREEN — BUTTONS

Submit [...]

References for error messages: [> 800]

| EO18

| EO55

| EO74

| U039

| U040

| U041

| U044

| U050

I U109
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[ [.]

Table 318 - Reservations — Display Screen — Buttons

RTGS UHB-chapter 5.4.2 AS Batches — List Screen, page 499-503
[...]
AS BATCHES - LIST SCREEN — RESULTS - LIST OF AS BATCHES — CONTEXT MENU

[...]
Change End of Settlement

(-]
(-]
Period References for error messages: [> 729]

| AO76

| AO77

| A102

| EO18

| EO74

| U039

| U040

| U041

| U044

| U109

[RSR=Re)

| U400

| U401

| U403

| U404

| U405

| U406

Revoke [...]

References for error messages: [> 729]
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Change Request: CSLD-111-SYS

| AO76

| A102

| EO18

| EO74

| U039

| U040

U041

| U044

U109

| U408

| U409

| U410

Agree

L]

References for error messages: [> 729]

| EO18

| EO74

| U039

| U040

| U041

| U044

U109

oo

| U068

| U069

| U070

U071
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Change Request: CSLD-111-SYS

U072

Disagree

(]

References for error messages: [> 729]

| EO18

| EO74

| U039

| U040

U041

| U044

| U068

| U069

| U071

U072

| U109

oo

Table 324 - AS Batches — List Screen — Results — List of AS Batches — Context Menu

RTGS UHB-chapter 5.4.6 AS Procedures and Cycles — List Screen, page 512-516

[.]

AND CYCLES — CONTEXT MENU

AS PROCEDURES AND CYCLES — LIST SCREEN — RESULTS — LIST OF AS PROCEDURES

Stop Procedure

(]

References for error messages: [> 736]

| A094

| A102

| EO18

| EQ74

| U039
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Change Request: CSLD-111-SYS

| U040

| U041

| U044

U109

U411

Start Optional Procedure

L]

References for error messages: [> 736]

| AO94

| A102

| EO18

| EO74

| U039

| U040

| U041

| U044

| U109

[RSR=Re)

U411

Start Cycle

[

References for error messages: [> 736]

| A0O94

| A102

| EO18

| EO74

| U039
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Change Request: CSLD-111-SYS

| U040

| U041

| U044

U109

U411

Stop Cycle

(-]

References for error messages: [> 736]

| AO94

| A102

| EO18

| EO74

| U039

| U040

| U041

| U044

| U109

[RSR=Re)

U411

Table 333 - AS Proc. and Cyc. — List Screen — Results — List of AS Proc. and Cyc. — Context

Menu

RTGS UHB-chapter 5.4.17 Liguidity Transfer to Technical Account Procedure D — New Screen, page 561

[..]

LIQUIDITY TRANSFER TO TECHNICAL ACCOUNT PROCEDURE D — NEW SCREEN — BUTTONS

Submit

(-]

References for error messages: [> 780]

| EO18

| EQ74
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Change Request: CSLD-111-SYS

| U039

| U040

| U041

| U044

| U109

U412

U413

U414

L]

(-]

Table 365 - LT to Tech. Acc. Proc. D — New Screen — Buttons

RTGS UHB-chapter 5.5.2 Party Reference Data — List Screen, page 560-566

[..]

PARTY REFERENCE DATA — LIST SCREEN — CONTEXT MENU

[.]

(]

Activate Exceptional Customer

Credit Transfer

(-]

References for error messages: [> 789]

| EO18

| EO74

| U039

| U040

| U041

| U044

| U099

| U100

| U101

| U102

| U109
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[SERERS)

Activate Exceptional Financial

Institution Credit Transfer

[.]

References for error messages: [> 789]

| EO18

| EO74

| U039

| U040

U041

| U044

| U099

| U100

| U101

U102

| U109

oo

Deactivate Exceptional

Customer Credit Transfer

[.]

References for error messages: [> 789]

| EO18

| EO74

| U039

| U040

| U041

| U044

1 U099

| U100

| U101
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U102

| U109

[SERERS)

Deactivate Exceptional Financial

Institution Credit Transfer

[.]

References for error messages: [> 789]

| EO18

| EO74

| U039

| U040

U041

| U044

| U099

| U100

| U101

U102

| U109

oo

Activate Value Date Check

[.]

References for error messages: [> 789]

| EO18

| EO74

| U039

| U040

| U041

| U044

| U099
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| U100

| U101

U102

U109

oo

Deactivate Value Date Check

(]

References for error messages: [> 789]

| EO18

| EO74

| U039

| U040

U041

| U044

| U099

| U100

U101

| U102

| U109

[RSR=Re)

Table 370 - Party RD - List Screen — Context Menu

RTGS UHB-chapter 5.6.3 Task Queue — Details Screen, page 594-596

(-]

TASK QUEUE - DETAILS SCREEN — BUTTONS

Confirm

(-]

References for error messages: [> 804]

| EO18

| EQ74
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| U039

| U040

| U041

U043

| U044

| U049

| U076

| U109

oo

Withdraw

(-]

References for error messages: [> 804]

| EO18

| EO74

| U039

| U040

| U041

| U043

| U044

| U049

| U109

[RSR=Re)

L]

(-]

Table 396 - Task Queue — Details Screen — Buttons

RTGS UHB-chapter 5.6.7 Broadcast — New Screen, page 610-611

(-]

BROADCAST — NEW SCREEN - BUTTONS

Submit
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References for error messages: [> 754]

| EO18

| EO74

| U039

| U040

| U041

| U044

| U058

| U060

| U061

| U062

| U063

| U064

| U065

| U066

| U067

1 U109

[RSR=Re)

[.]

[.]

Table 411 - Broadcast — New Screen — Buttons

RTGS UHB-chapter 7.1.1 A2A File or Message — Upload Screen, page 728

[.]

Reference for error Field or button Error text Description
message
[--] (-] (-] [-]
Slenntuermnt dho-businnoomonnocn
Button o . :
be-successful

Table 450 - A2A File or Message — Upload Screen — Reference for error messages
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RTGS UHB-chapter 7.1.10 AS Batches — List Screen, page 734

[.]

Reference for error Field or button Error text Description
message
[...] [...] [...] [...]
U110 -Context- menu-entry-‘Change | Business-message The-enhancementof
enhancementfailed sighature-format-must
Context-ment-entry be-suecessiul
‘R )
c A ,
FContext-menu-entry
‘Di ,
[...] [...] [...] [...]
Table 451 - AS Batches - List Screen — Reference for error messages
RTGS UHB-chapter 7.1.14 AS Procedures and Cycles — List Screen, page 740
[...]
Reference for error Field or button Error text Description
message
[...] [...] [...] [...]
e Foeniodmonuoatp 2 Slen Brcinosomosensn Fho-cnhonstmonber
enhancementialed signatureformat-must
Context mend-entry-Start be-suecessiul
oplional-procedure’
FContext-menu-entry—Start
cycle’
FContext-menu-entry-"Stop
cycle’

[.]

[.]

[.]

[

Table 452 - AS Procedures and Cycles — List Screen — Reference for error messages

RTGS UHB-chapter 7.1.18 Bilateral Limits — List Screen, page 744

[.]

Reference for error Field or button Error text Description
message
[--] (-] (-] [-]
-Set-all-Limits-to-Zero™ Button . .
enhancementfailed signature-formatmust
be-successful

Table 453 - Bilateral Limits — List Screen — Reference for error messages

RTGS UHB-chapter 7.1.23 Broadcast — New Screen, page 747

[]
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Reference for error
message

Field or button

Error text

Description

[.]

[.]

U110

Table 454 - Broadcast — New Screen — Reference for Error Messages

RTGS UHB-chapter 7.1.34 Cash Transfers — List Screen, page 764-765

[..]

Reference for error
message

Field or button

Error text

Description

[L.]

SRS

Table 455 - Cash Transfers — List Screen — Reference for error messages

RTGS UHB-chapter 7.1.36 Cash Transfers — Manual Reversal Booking CLM — Pop-up, page 767

[...]

Reference for error Field or button Error text Description
message
[...] [...] [...] [...]
signature-format the-business-message
enhancementfailed
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sighature-formatmust
be-suecessiut

Table 456 - Cash Transfers — Manual Reversal Booking CLM — Pop-up — Reference for Error

Messages

RTGS UHB-chapter 7.1.37 Cash Transfers — Manual Reversal Booking T2S — Pop-up, page 768

[..]

Reference for error Field or button Error text Description
message
[...] [...] [...] [...]
signature-format the-business-message
enhancementfailed signature-formatmust
botneeneond

Table 457 - Cash Transfers — Manual Reversal Booking T2S — Pop-up — Reference for Error

Messages

RTGS UHB-chapter 7.1.38 Cash Transfers — Manual Reversal Booking TIPS — Pop-up, page 770

[..]

Reference for error Field or button Error text Description
message
[...] [...] [...] [...]
sighatureformat the-business-message
enhancementialed signatureformat-must
bosneenooil

Table 458 - Cash Transfers — Manual Reversal Booking TIPS — Pop-up — Reference for Error

Messages

RTGS UHB-chapter 7.1.43 Customer Credit Transfer — New Screen, page 773

[.]

Reference for error Field or button Error text Description
message
[...] [...] [...] [...]
Slomoturemmnt dho-businocomoscoco
enhancementfailed signature-formatmust
be-successful

Table 459 - CCT — New Screen — Reference for error messages

RTGS UHB-chapter 7.1.51 Financial Institution Credit Transfer — New Screen, page 776

[]
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Reference for error Field or button Error text Description
message
[...] [...] [...] [...]
signature-format the-business-message
enhancementfailed signature-format-must
be-suecessiut
Table 460 - FICT — New Screen — Reference for error messages
RTGS UHB-chapter 7.1.56 Liquidity Transfer — New Screen, page 780
[...]
Reference for error Field or button Error text Description
message
[...] [...] [...] [...]
signature-format the-business-message
enhancementialed signatureformat-must
be-successiul

Table 461 - Liquidity Transfer — New Screen — Reference for error messages

RTGS UHB-chapter 7.1.57 Liguidity Transfer to Technical Account Procedure D — New Screen, page 782

[..]

Reference for error Field or button Error text Description
message
[...] [...] [...] [...]
Slomoturemmnt dho-businocomoscoco
o . :
be-suecessiul
[...] [...] [...] [...]
Table 462 - LT to Tech. Acc. Proc. D — New Screen — Reference for error messages
RTGS UHB-chapter 7.1.59 Messages — List Screen, page 784
[...]
Reference for error Field or button Error text Description
message
[...] [...] [...] [...]
U110 I-Context-menu-entry-Repeat | Business-message The-enhancementof
i ; :
boscneencoil

Table 463 - Messages — List Screen — Reference for error messages

RTGS UHB-chapter 7.1.61 Messages — Simulate Receipt CLM — Pop-up, page 786

[..]
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Reference for error Field or button Error text Description
message
[...] [...] [...] [...]
signature-format the-business-message
enhancementfailed signature-format-must
be-sueeessiul

Table 464 - Messages — Simulate Receipt CLM — Pop-up — Reference for Error Messages

RTGS UHB-chapter 7.1.63 Multilateral Limits — List Screen, page 789

[..]

Reference for error Field or button Error text Description
message
[...] [...] [...] [...]
signature-format the-business-message
enhancementialed signatureformat-must
bocneeneond
Table 465 - Multilateral Limits — List Screen — Reference for error messages
RTGS UHB-chapter 7.1.66 Party Reference Data — List Screen, page 797
[...]
Reference for error Field or button Error text Description
message
[...] [...] [...] [...]
U110 FContext-menu-entry Business-message The-enhancement-of
i . sighature fo aﬁ ¢ the BuS IeESSI essage
Transter be-suecessiul
FContext-menu-entry
P i for
FContext-menu-entry
Eaotocheeld
Table 466 - Party Reference Data — List Screen — Reference for error messages
RTGS UHB-chapter 7.1.67 Payment Return — New Screen, page 800
[...]
Reference for error Field or button Error text Description
message
[--] (-] (-] [-]
signature-format the-business-message
enhancementfailed sighature-formatmust
be-successful
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Table 467 - Payment Return — New Screen — Reference for Error Messages

RTGS UHB-chapter 7.1.73 Reservations — Display Screen, page 803
[...]

Reference for error Field or button Error text Description
message
[...] [...] [...] [...]
enhancementfailed sighature-format-must
be-successful

Table 468 - Reservations — Display Screen — Reference for error messages

RTGS UHB-chapter 7.1.86 Task Queue — Details Screen, page 806
[...]

Reference for error Field or button Error text Description
message
[...] [...] [...] [...]
B . .
enhancementfailed signature-format-must
bosnocooonl

Table 469 - Task Queue — Details Screen — Reference for Error Messages

149 EUROSYSTEM UPDATE [SDD-PBR-073; PBI221567]: page 111 (RTGS UHB chapter
5.1.2 Cash Transfers — List Screen); Reporting of LT Debtor and Creditor BIC

The possibility to provide debtor and creditor BIC values in liquidity transfer orders is enabled with CSLD CR0050
and therefore the BIC values need to be reported in the RTGS and CLM camt.053 statement of account and the
camt.054 credit/debit notification messages as well as to be queried via camt.005 GetTransaction and reported in
camt.006 ReturnTransaction messages.

[..]
CASH TRANSFERS — LIST SCREEN — RESULTS — LIST OF CASH TRANSFERS

[-] [...]

AS Batch Message Reference This column shows the group ID from the
group header of the

AS Transfer Initiation.

Debtor BIC
This column shows the debtor as specified

in the underlying message or in the U2A

liquidity transfer.

Required format: 8 or 11 characters
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Creditor BIC
This column shows the creditor as

specified in the underlying message or in

the U2A liquidity transfer.

Required format: 8 or 11 characters
[-] [.]
Table 28 - Cash Transfers — List Screen — Results — List of Cash Transfers

[.]

150 EUROSYSTEM UPDATE [SDD-PBR-073; PBI1221567]: page 129 (RTGS UHB chapter
5.1.3 Cash Transfers — Details Screen); Reporting of LT Debtor and Creditor BIC

The possibility to provide debtor and creditor BIC values in liquidity transfer orders is enabled with CSLD CR0050
and therefore the BIC values need to be reported in the RTGS and CLM camt.053 statement of account and the
camt.054 credit/debit notification messages as well as to be queried via camt.005 GetTransaction and reported in
camt.006 ReturnTransaction messages. The query function is also provided in U2A.

L..]
CASH TRANSFERS — DETAILS SCREEN — IDENTIFIER
[-] [.]

AS Batch Message Reference This field shows the reference of the AS
Batch message.

Debtor BIC
This field shows the debtor as specified in

the underlying message or in the U2A

liquidity transfer.

Required format: 8 or 11 characters

Creditor BIC
This field shows the creditor as specified

in the underlying message or in the U2A

liquidity transfer.

Required format: 8 or 11 characters

Table 32 - Cash Transfers — Details Screen — ldentifier

[.]

151 EUROSYSTEM UPDATE [Internal review]: page 137-138 (RTGS UHB chapter 5.1.7
Cash Transfers — Manual Reversal Booking T2S — Pop-up); Correction of typos

| Correction of upper and lower case.

[]

Buttons
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CASH TRANSFERS — MANUAL REVERSAL BOOKING T2S — POP-UP — BUTTONS

Submit

The user can click on this button to initiate the reversal of the booking(s). A confirmation pop-up
opens, asking the user if he wants to proceed.

By clicking on the ‘Yes’ button for the selected liquidity transfer(s), either task(s) to initiate the
reversal of the booking(s) are created and processed (2-eyes mode) or task(s) to be confirmed by
another user in Fask-Queue the task queue are created (4-eyes mode). The user returns to the
Cash Transfers — List Screen [> 108].

The notification area shows whether the data submission and task creation were successful. In case
of successful data submission, the naotification area also shows a task ID.

By clicking on the ‘No’ button, the user returns to the ‘Manual Reversal Booking T2S — Pop-up’
without any action.

The user will be asked to enter the PIN for digital signature purposes (NRO). For details see chapter
Validations [> 77], section ‘Digital Signature — NRO’.

References for error messages: [> 767]
| EO18
| EQ74
| U039
| U040
I U041
| U044
| U091
1 U093
| U109
U110

Table 42 - Cash Transfers — Manual Reversal Booking T2S — Pop-up — Buttons

152 EUROSYSTEM UPDATE [Internal review]: page 140-141 (RTGS UHB chapter 5.1.8
Cash Transfers — Manual Reversal Booking TIPS — Pop-up); Correction of typos

| Correction of upper and lower case.

[.]

Buttons

CASH TRANSFERS — MANUAL REVERSAL BOOKING TIPS — POP-UP — BUTTONS

Submit

The user can click on this button to initiate the reversal of the booking(s). A confirmation pop-up
opens, asking the user if he wants to proceed.

By clicking on the ‘Yes’ button for the selected liquidity transfer(s), either task(s) to initiate the
reversal of the booking(s) are created and processed (2-eyes mode) or task(s) to be confirmed by
another user Fask-Queue the task queue are created (4-eyes mode). The user returns to the Cash
Transfers — List Screen [> 108].

The notification area shows whether the data submission and task creation were successful. In case
of successful data submission, the notification area also shows a task ID.

By clicking on the ‘No’ button, the user returns to the ‘Manual Reversal Booking TIPS — Pop-up’
without any action.
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The user will be asked to enter the PIN for digital signature purposes (NRO). For details see chapter
Validations [> 77], section ‘Digital Signature — NRO'.

References for error messages: [> 768]
| E018
| EO74
1 U039
1 U040
I U041
| U044
| U091
1 U093
| U109
U110

Table 44 - Cash Transfers — Manual Reversal Booking TIPS — Pop-up — Buttons

153 EUROSYSTEM UPDATE [Internal review]: page 143-144 (RTGS UHB chapter 5.1.9
Cash Transfers — Manual Reversal Booking CLM — Pop-up); Correction of typos

| Correction of upper and lower case.

[..]

Buttons

CASH TRANSFERS — MANUAL REVERSAL BOOKING CLM - POP-UP — BUTTONS

Submit The user can click on this button to initiate the reversal of the booking. A confirmation pop-up
opens, asking the user if he wants to proceed.

By clicking on the ‘Yes’ button for the selected liquidity transfer(s), either task(s) to initiate the
reversal of the booking(s) are created and processed (2-eyes mode) or task(s) to be confirmed by
another user Fask-Queue the task queue are created (4-eyes mode). The user returns to the Cash
Transfers — List Screen [> 108].

The notification area shows whether the data submission and task creation were successful. In case
of successful data submission, the notification area also shows a task ID.

By clicking on the ‘No’ button, the user returns to the ‘Manual Reversal Booking CLM — Pop-up’
without any action.

The user will be asked to enter the PIN for digital signature purposes (NRO). For details see chapter
Validations [> 77], section ‘Digital Signature — NRO’.

References for error messages: [> 765]
| E018
| EO74
1 U039
1 U040
1 U041
1 U044
U091
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1 U092
1 U093
U109
U110

Table 46 - Cash Transfers — Manual Reversal Booking CLM — Pop-up — Buttons

[-]

154 EUROSYSTEM UPDATE [Internal Review]: page 155-156 (RTGS UHB chapter 5.1.13
Messages — Query Screen); Include dropdown value

[ Include dropdown value for General Ledger File (camt.053)

[..]

Messages — Query screen general

[.]

[..

]

Message Type

This field offers the possibility to restrict the result list to messages with one or

more values for the message type.

Possible values:

System Event Notification (admi.004)
Receipt Acknowledgement (admi.007)
Return Account (camt.004)

Return Transaction (camt.006)

Modify Transaction (camt.007)

Return Limit (camt.010)

Modify Limit (camt.011)

Delete Limit (camt.012)

Return Business Day Information (camt.019)
Return General Business Information (camt.021)
Receipt (camt.025)

Resolution Of Investigation (camt.029)
Return Reservation (camt.047)

Modify Reservation (camt.048)

Delete Reservation (camt.049)

Liquidity Transfer (camt.050)

Bank To Customer Statement (camt.053)

General Ledger File (camt.053)

Bank To Customer Debit/Credit Notification (camt.054)

Fl to FI Payment Cancellation Request (camt.056)

Payment Status Report (Pacs.002)
Payment Return (Pacs.004)
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| Customer Credit Transfer (Pacs.008)

| Financial Institution Credit Transfer (Pacs.009)
| Financial Institution Direct Debit (Pacs.010)

| AS Initiation Status (Pain.998)

| AS Transfer Initiation (Pain.998)

I AS Transfer Notice (Pain.998)

Note: U2A Liquidity Transfers will only be available as U2A inbound messages
and will not be transferred into a camt.050.

Query messages and their responses are not shown in the GUI as these
messages are not stored in the database.

For details on the message types see RTGS UDFS, chapter 'List of Messages'.
Default value: ‘No filter selected’

[ [.]

Table 56 - Messages — Query Screen — General

155 EUROSYSTEM UPDATE [Internal review]: page 156 (RTGS UHB chapter 5.1.13
Messages — Query Screen); Correct pluralisation of word 'status’

| Spelling correction

[..]

Messages — Query screen - General

[-] [..]

Message Status Field 'Message Status":

This field offers the possibility to restrict the result list to messages with one or
more of the following values for the message status:

| Accepted
| Provided
| Rejected

For details on the message statuses see RTGS UDFS, chapter ‘/RTGS message

status’.

Default value: ‘No filter selected’

Table 56 - Messages — Query Screen — General

(-]
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156 EUROSYSTEM UPDATE [PBI1224700]: page 162-165 (RTGS UHB chapter 5.1.14
Messages — List Screen) - Removal of error code U093 for repeat sending — RLM-21826

| Removal of error code U093 for repeat sending

[.]

MESSAGES - LIST SCREEN - LIST OF MESSAGES — CONTEXT MENU

[.]

[...

Repeat
Sending

This context menu entry is used for the resending of messages.

[...

This entry is only visible for:

Required privilege: RTGS_RepeatSending

Operator

CB (as TAH)

References for error messages [> Error! Bookmark not defined.]:

EO18

EQ74

U039

uo40

uo41

uo44

Uo93

uo94

U109

U110

Table 61 - Messages — List Screen — List of Messages — Context Menu

157 EUROSYSTEM UPDATE [Internal review,]: page 163 (RTGS UHB chapter 5.1.14
Messages - List Screen); Addition of business case status

Addition of BC status for not yet closed BCs related to Simulate Receipt

MESSAGES — LIST SCREEN - LIST OF MESSAGES — CONTEXT MENU

(-]

280



T2/T2S Consolidation Change Request: CSLD-111-SYS

Simulate Receipt CLM This context menu entry redirects the user to the

Messages — Simulate Receipt CLM — Pop-up [> 168]
allowing the user to simulate a receipt.

This entry is only available for outbound Liquidity
Transfers from RTGS to CLM and in case the related
Business Case is still open (status unequal to ‘Closed’
or ‘Processed).

This entry is only visible for:
| Operator

| CB (as TAH)

Required privilege:
RTGS_SimReceipt

[.]

(]

Table 61 - Messages — List Screen — List of Messages — Context Menu

158 EUROSYSTEM UPDATE [Internal review]: page 163-164 (RTGS UHB chapter 5.1.14
Messages — List Screen); Correction

| Adaption of the context menu entry "Repeat Sending"

[..]

MESSAGES - LIST SCREEN - LIST OF MESSAGES — CONTEXT MENU

[.]

[.]

Repeat Sending

This context menu entry is used for the resending of internal messages.

This entry is only available for messages with ‘Message Direction’ ‘Outbound’ and with

‘Message Type’ camt.050 and camt.025. ltis-notavailable-forcamt-050-messages-with
‘Busi c Status’ = ¢ oG -

When the user clicks on this button, a confirmation pop-up opens, asking the user if he
wants to proceed.

By clicking on the ‘Yes’ button, the related message is sent again (2-eyes mode) or a task
for confirmation is sent to the task queue (4-eyes mode). The user returns to the
‘Messages — List Screen’.

By clicking on the ‘No’ button, the user returns to the ‘Messages — List Screen’ without
creating any task.

The user will be asked to enter the PIN for digital signature purposes (NRO). For details
see chapter Validations [> 77], section ‘Digital Signature — NRO’.

This entry is only visible for:

| Operator

| CB (as TAH)

Required privilege: CLM_RepeatSending

References for error messages: [> 782]

| EO18
| EO74
| U039
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| U040
| U041
| U044
| U093
| U094
1 U109
| U110

Table 61 - Messages — List Screen — List of Messages — Context Menu

159 EUROSYSTEM UPDATE [Internal review]: page 168 (RTGS UHB chapter 5.1.15
Messages — Details Screen); Addition to the ‘ESMIG Business Signature — Distinguished

Name’ field

| Details of Message - Field 'ESMIG Business Signature - Distinguished Name' only filled for inbound messages

[..]

MESSAGES - DETAILS SCREEN — ESMIG COMMUNICATION

ESMIG Communication ID

This field shows the internal identifier of the message for the ESMIG
communication.

ESMIG Entry Timestamp

This field shows the entry timestamp of the message in ESMIG.

ESMIG Party Technical
Address

This field shows the technical address of the sending or receiving party.

ESMIG Technical Service
ID

This field shows the technical service identification of the network service.

ESMIG Business Signature
- Distinguished Name

This field shows the distinguished name of the signer of the business message.
This field is only filled for inbound messages.

Table 65 - Messages — Details Screen — ESMIG Communication

160 EUROSYSTEM UPDATE [Internal review]: page 176 (RTGS UHB chapter 5.1.18
Business Cases — List Screen); Clarification

| Addition to the context menu

[..]

BUSINESS CASES - LIST SCREEN — RESULTS - LIST OF BUSINESS CASES — CONTEXT MENU

Display Cash Transfer

This context menu entry redirects the user to the Cash Transfers — List Screen [>
108] while transmitting the following

282



T2/T2S Consolidation Change Request: CSLD-111-SYS

value:

| Business Case ID

This context menu entry is only available if the respective business case is

associated with a cash transfer.

Required privilege: RTGS_QueryCashTrans

Display Message This context menu entry redirects the user to the Messages — List Screen [> 159]

while transmitting the following value:
| Business Case ID

This context menu entry is only available if the respective business case is

associated with a message.

Required privilege: RTGS_QueryMsg

Display AS Batch This context menu entry redirects the user to the AS Batches — List Screen [>

495] while transmitting the following value:
| Business Case ID

This context menu entry is only available if the respective business case is

associated with an AS batch.

This entry is only visible for:
| Operator

I CB

I AS

Required privilege: RTGS_QueryASBatches

Table 71 - Business Cases — List Screen — Results — List of Business Cases — Context Menu

161 EUROSYSTEM UPDATE [SDD-PBR-078; PB1221868]: page 298-299 (RTGS UHB
chapter 5.1.22.25 CCT — New Screen — Buttons); Adding business rule with error
reference U039 for enter payment order

All U2A instructions are applicable to an authorisation check of the U2A business sending user (error reference
U039). This applies as well to the functionality of entering payment orders via U2A (pacs.004/008/009 in RTGS).

[..]

CUSTOMER CREDIT TRANSFER — NEW SCREEN - FI TO FI CUSTOMER CREDIT TRANSFER —
BUTTONS
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Submit The user can click on this button to submit the data for the creation of a task for the credit
transfer order.

The user will be asked to enter the PIN for digital signature purposes (NRO). For details
see chapter Validations [> 77], section ‘Digital Signature — NRO’.

After clicking on this button, the notification area shows whether the data submission was
successful and whether a task could be created. In case of successful data submission, it
also shows a task ID.

References for error messages [> 770]:
| EO07
| E018
| EQ74
1U039
| U040
| U041
1 U042
1 U044
U103
1 U109
1 U110

[...] [...]
Table 170 - CCT — New Screen — Buttons

162 EUROSYSTEM UPDATE [SDD-PBR-078; PBI221868]: page 367-368 (RTGS UHB
chapter 5.1.23.15 FICT — New Screen — Buttons); Adding business rule with error
reference U039 for enter payment order

All U2A instructions are applicable to an authorisation check of the U2A business sending user (error reference
U039). This applies as well to the functionality of entering payment orders via U2A (pacs.004/008/009 in RTGS).

[..]

FINANCIAL INSTITUTION CREDIT TRANSFER — NEW SCREEN — FINANCIAL INSTITUTION CREDIT
TRANSFER - BUTTONS

Submit The user can click on this button to submit the data for the creation of a task for the credit
transfer order.

The user will be asked to enter the PIN for digital signature purposes (NRO). For details
see chapter Validations [> 77], section ‘Digital Signature — NRO’.

After clicking on this button, the notification area shows whether the data submission was
successful and whether a task could be created. In case of successful data submission, it
also shows a task ID.

References for error messages [> 774]:
| EO07
| E018
| EO74
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1 U039
| U040
| U041
1 U042
| U044
1 U104
1 U109
| U110

[...] [...]
Table 217 - FICT — New Screen — Buttons

163 EUROSYSTEM UPDATE [SDD-PBR-078; PBI1221868]: page 418-419 (RTGS UHB
chapter 5.1.24.13 Payment Return — New Screen — Buttons); Adding business rule with
error reference U039 for enter payment order

All U2A instructions are applicable to an authorisation check of the U2A business sending user (error reference
U039). This applies as well to the functionality of entering payment orders via U2A (pacs.004/008/009 in RTGS).

[..]
PAYMENT RETURN — NEW SCREEN — BUTTONS

Submit The user can click on this button to submit the data for the creation of a task for the
payment return order.

The user will be asked to enter the PIN for digital signature purposes (NRO). For details
see chapter Validations [> 77], section ‘Digital Signature — NRO’.

After clicking on this button, the notification area shows whether the data submission was
successful and whether a task could be created. In case of successful data submission, it
also shows a task ID.

References for error messages [> 798]:
| EO07
| EO18
| E074
1U039
1 U040
1 U041
1 U042
1 U044
1 U109
I U110

(-] (-]
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Table 254 - Payment Return — New Screen — Buttons

164 EUROSYSTEM UPDATE [SDD-PBR-081, PBI-222113]: page 420-422 (RTGS UHB
chapter 5.1.25 A2A File or Message — Upload Screen); Modification of user authorisation
U2A upload

The change of the business rule and the inclusion of the additional business rules allows the correct validation if
the user is authorised to upload the A2A file/message via U2A and therefore prevents unauthorised uploads.[...]

A2A FILE OR MESSAGE — UPLOAD SCREEN - ESMIG INFORMATION

Party Technical This field requires the user to enter the DN of the technical sender.

Address*
Required format: up to 100 characters

References for error messages: [} Error! Bookmark not defined.]

| U074

| U120

Technical Service This field requires the user to enter the network service of the sender.

Identification*
Required format: up to 60 characters

References for error messages: [ Error! Bookmark not defined.]

| U074

| U121

Business Sign DN* This field requires the user to enter the certificate DN of the sending user

(signer) of the file.
Required format: up to 256 characters

References for error messages: [} Error! Bookmark not defined.]

| U074

| U120

Table 255 - A2A File or Message — Upload Screen — ESMIG Information
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A2A FILE OR MESSAGE — UPLOAD SCREEN — BUTTONS

Submit The user can click on this button to submit the data.

The user will be asked to enter the PIN for digital signature purposes
(NRO). For details see chapter Validations [} Error! Bookmark not

defined.], section ‘Digital Signature — NRO’.

After clicking on this button, the notification area shows whether the data
submission was successful and whether a task could be created. In case

of successful data submission, it also shows a task ID.

A second user has to confirm the submitted data by re-uploading the

corresponding file on the Task Queue — Details Screen [> Error!

Bookmark not defined.].

References for error messages: [} Error! Bookmark not defined.]

| EO18

| EO074

| U039

| U040

| U041

| U044

| U073

| U074

| U109

| U110

| U120

| U121

Reset The user can click on this button to reset all fields to their default values.

Clicking on this button also removes the selected file in the section

‘Upload of A2A File or Message’'.
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Table 257 - A2A File or Message — Upload Screen — Buttons

165 EUROSYSTEM UPDATE [Internal review]: page 433 (RTGS UHB chapter 5.2.2 chapter
RTGS Cash Account Liquidity — Display Screen); Clarification on Floor/Ceiling Threshold

| Clarification

[..]

RTGS CASH ACCOUNT LIQUIDITY — DISPLAY SCREEN — RESULTS — FLOOR/CEILING INFORMATION
Floor This row shows the trigger value of the floor threshold amount. The notification amount is only
Threshold visible in CRDM and not in RTGS.

Ceiling This row shows the total trigger amount value of the ceiling threshold. The notification amount
Threshold is only visible in CRDM and not in RTGS.

Table 267 - RTGS Cash Account Liquidity — Display Screen — Results — Floor/Ceiling Information
[...]

166 EUROSYSTEM UPDATE [Internal review]: page 436-439 (RTGS UHB chapter 5.2.3
RTGS Sub-Account Liquidity — Display Screen); Deletion of ‘Account BIC’

| Deletion of ‘Account BIC’

[.]
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TRANSFERS

RTGS SUB-ACCOUNT LIQUIDITY — DISPLAY SCREEN — RESULTS — SETTLED CASH

Settled Debit Liquidity Transfers

This row shows the total amount value of settled debit liquidity

transfer orders.

Furthermore, the arrow icon offers the possibility to display a
list of the settled debit liquidity transfer orders. By clicking on

the arrow icon, the Cash Transfers — List Screen [} Error!

Bookmark not defined.] opens while transmitting the

following values:
| Credits / Debits
| Cash Transfer Type
| Cash Transfer Status
| Account Number
| AccountBIC
Required privileges:
| RTGS_CashTransQuery

| RTGS_QueryCashTransDetails

Settled Credit Liquidity

Transfers

This row shows the total amount value of settled credit

liquidity transfer orders.

Furthermore, the arrow icon offers the possibility to display a
list of the settled credit liquidity transfer orders. By clicking on
the arrow icon, the ‘Cash Transfers — List Screen’ opens while

transmitting the following values:
| Credits / Debits
| Cash Transfer Type
| Cash Transfer Status
| Account Number

|  AccountBIC
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Required privileges:

| RTGS_CashTransQuery

| RTGS_QueryCashTransDetails

290



T2/T2S Consolidation

Change Request: CSLD-111-SYS

Settled Debit AS Transfers

This row shows the total amount val

transfer orders.

Furthermore, the arrow icon offers the possibility to display a
list of the settled debit AS transfer orders. By clicking on the

arrow icon, the ‘Cash Transfers — List Screen’ opens while

transmitting the following values:
| Credits / Debits
| Cash Transfer Type
| Cash Transfer Status
| Account Number
| AccountBIC
Required privileges:
| RTGS_CashTransQuery

| RTGS_QueryCashTransDetails

ue of settled debit AS
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Settled Credit AS Transfers

This row shows the total amount value of settled credit AS

transfer orders.

Furthermore, the arrow icon offers the possibility to display a
list of the settled credit AS transfer orders. By clicking on the
arrow icon, the ‘Cash Transfers — List Screen’ opens while

transmitting the following values:
| Credits / Debits
| Cash Transfer Type
| Cash Transfer Status
| Account Number
| AccountBIC
Required privileges:
| RTGS_CashTransQuery

| RTGS_QueryCashTransDetails

Current Balance

This row shows the current balance of the account. The
current balance consists of the ‘Starting Balance’ combined

with the settled cash transfer orders.

Table 8 - RTGS Sub-Account Liquidity — Display Screen — Settled Cash Transfers
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RTGS SUB-ACCOUNT LIQUIDITY — DISPLAY SCREEN — RESULTS - QUEUED AS
TRANSFERS

Queued Debit AS Transfers This row shows the total amount value of queued debit AS

transfer orders.

Furthermore, the arrow icon offers the possibility to display a
list of the queued debit AS transfer orders. By clicking on the
arrow icon, the ‘Cash Transfers — List Screen’ opens while

transmitting the following values:
| Credits / Debits
| Cash Transfer Type
| Cash Transfer Status
| Account Number
| AecountBIC
Required privileges:
| RTGS_CashTransQuery

| RTGS_QueryCashTransDetails
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Queued Credit AS Transfers This row shows the total amount value of queued credit AS

transfer orders.

Furthermore, the arrow icon offers the possibility to display a
list of the queued credit AS transfer orders. By clicking on the
arrow icon, the ‘Cash Transfers — List Screen’ opens while

transmitting the following values:
| Credits / Debits
| Cash Transfer Type
| Cash Transfer Status
| Account Number
| AccountBIC
Required privileges:
| RTGS_CashTransQuery

| RTGS_QueryCashTransDetails

Table 9 - RTGS Sub-Account Liquidity — Display Screen — Queued AS Transfers
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RTGS SUB-ACCOUNT LIQUIDITY — DISPLAY SCREEN — RESULTS — EARMARKED CASH

TRANSFERS
Earmarked Debit Cash This row shows the total amount value of earmarked debit
Transfers cash transfer orders.

Furthermore, the arrow icon offers the possibility to display a
list of the earmarked debit cash transfer orders. By clicking on
the arrow icon, the ‘Cash Transfers — List Screen’ opens while

transmitting the following values:
| Credits / Debits
| Cash Transfer Status
| Account Number
| AeccountBIC
Required privileges:
| RTGS_CashTransQuery

| RTGS_QueryCashTransDetails
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Earmarked Credit Cash

Transfers

This row shows the total amount value of earmarked credit

cash transfer orders.

Furthermore, the arrow icon offers the possibility to display a
list of the earmarked credit cash transfer orders. By clicking
on the arrow icon, the ‘Cash Transfers — List Screen’ opens

while transmitting the following values:
| Credits / Debits
| Cash Transfer Status
| Account Number
| AccountBIC
Required privileges:
| RTGS_CashTransQuery

| RTGS_QueryCashTransDetails

Projected Liquidity

This row shows the projected liquidity. The projected liquidity
consists of the ‘Current Balance’ combined with the queued

AS transfer orders and the earmarked AS transfer orders.

Note: The projected liquidity is only a non-binding forecast as
it includes instructed but not yet debited/credited cash transfer

orders of the future.

Table 10 - RTGS Sub-Account Liquidity — Display Screen — Earmarked Cash Transfers

[..

1

167 EUROSYSTEM UPDATE [Internal review]: page 441 (RTGS UHB chapter 5.2.4
Liguidity of AS Guarantee Funds Account — Display Screen); Correction of typos

| Correction of upper and lower case.

L.

]

LIQUIDITY OF AS GUARANTEE FUNDS ACCOUNT — DISPLAY SCREEN — RESULTS — ACCOUNT

INFORMATION

Party BIC

This field shows the party BIC.
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Note: The Aceount-Helder account holder can be a CB, AS or PB having either the
service party type ‘RTGS Account Holder’ or ‘RTGS CB Account Holder’ (for CB)

[

[

Table 279 — Liquidity of AS Guarantee Funds Account — Display Screen — Account Information

168 EUROSYSTEM UPDATE [SDD_PBR 088, PBI-223032]: page 541-542 (RTGS UHB
chapter 5.4.14 AS Batch Liquidity Summary by Settlement Bank — Display Screen); GUI

Calculation and Display of Available Liquidity in CLM

The correction of the calculation of the available liquidity position provides the user with a clear understanding
which account types are included. The user will no longer be confused by amounts of account types which should
not be considered in the calculation. To support this, the user will no longer be confused by inaccurate wording in
the GUI and the UHBs.

AS Batch Liquidity Summary by Settlement Bank — Display Screen — Results — Display AS Batch

Liquidity Summary by Settlement Bank

[..]

Insufficient
Liquidity

This column shows whether the available liquidity is insufficient to settle the AS transfer orders
referred to in this line together with all cash transfer orders ahead of them in the respective
queue.

In case of insufficient liquidity, this column shows the value ‘LACK’. Otherwise this column
does not contain a value.

[..]

[..]

Table 354 - AS Batch Lig. Sum. by SB — Display Screen — AS Batch Lig. Sum. by SB

169 EUROSYSTEM UPDATE [Internal review]: page 575 (RTGS UHB chapter 5.5.5 Cash
Account Reference Data — Query Screen); Add cash account types

| Add cash account types TIPS Transit Account and T2S Dedicated Transit Account

[..]

CASH ACCOUNT REFERENCE DATA — QUERY SCREEN — GENERAL

Account Type

This field offers the possibility to restrict the result list to cash accounts of a
specific account type.
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Select one or more of the following values:
| AS Guarantee Funds Account

I AS Technical Account

| CB ECB Account

| CLM CB Account

| CLM Dedicated Transit Account for RTGS
| CLM Dedicated Transit Account for T2S

| CLM Dedicated Transit Account for TIPS
| CLM Technical Account for ECONS II

| ECB Mirror Account

| Marginal Lending Account 2

| MCA

| Overnight Deposit Account

| RTGS CB Account

| RTGS DCA

| RTGS Dedicated Transit Account

| RTGS Sub-Account

| TIPS Account

| TIPS AS Technical Account

| TIPS Transit Account

| T2S DCA

| T2S Dedicated Transit Account

| T2S CB Account

Default value: ‘No filter selected’

[..

1

(]

Table 378 - Cash Account RD — Query Screen — General
[..

1
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170 EUROSYSTEM UPDATE [Internal review]: page 579 (RTGS UHB chapter 5.5.6 Cash
Account Reference Data — List Screen); Correction of typos

| Correction of upper and lower case.

[.]

CASH ACCOUNT REFERENCE DATA — LIST SCREEN - LIST OF CASH ACCOUNT REFER-ENCE DATA

[.] [.]

Sub-Account(s) This column shows whether the RTGS DCA or RTGS CB
Account helder Holder has sub-accounts.

Possible values:

[ Yes

I No

L] [.]

Table 381 - Cash Account RD — List Screen — List of Cash Account RD

171 EUROSYSTEM UPDATE [Internal review]: page 579 (RTGS UHB chapter 5.5.6 Cash
Account Reference Data — List Screen); Include blocking information for T2S and TIPS
Accounts

[ Include blocking information for T2S and TIPS Accounts

[..]

CASH ACCOUNT REFERENCE DATA — LIST SCREEN — LIST OF CASH ACCOUNT REFERENCE DATA

Blocking Status This column shows the blocking status of the cash account.
Possible values:

| Blocked For Credits

| Blocked For Debits

| Blocked For Credits and Debits

| Not Blocked

This column is empty for all types of T2S and TIPS accounts.

(-] (-]

Table 381 - Cash Account RD — List Screen — List of Cash Account RD
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172 EUROSYSTEM UPDATE [Internal review]: page 579 (RTGS UHB chapter 5.5.6 Cash
Account Reference Data — List Screen); Add cash account types

| Add cash account types TIPS Transit Account and T2S Dedicated Transit Account

[.]

For cash accounts of the following account types, no context menu is enabled: ‘CLM CB Account’, ‘Overnight
Deposit Account’, ‘Marginal Lending Account’, ‘CLM Dedicated Transit Account’, ‘TIPS Transit Account', 'T2S
Dedicated Transit Account', ‘CB ECB Account’, ‘ECB Mirror Account’, ‘TIPS Account’, ‘TIPS AS Technical
Account’, ‘T2S DCA’ and ‘MCA'.

[.]

173 EUROSYSTEM UPDATE [Internal review]: page 580 (RTGS UHB chapter 5.5.7 BICs -
Query Screen); Privilege deletion

| No specific privilege needed

[...]

Privileges

To use this screen the-following-privilege-is-heeded:
FRTGS—QueryBIC there is no specific privilege needed.
[...]

174 EUROSYSTEM UPDATE [Internal review]: page 582 (RTGS UHB chapter 5.5.8 BICs -
List Screen); Privilege deletion

| No specific privilege needed

[--]

Privileges

To use this screen the-fellewingprivilegeis-needed:
FRTGS—QueryBIC there is no specific privilege needed.
[...]

175 EUROSYSTEM UPDATE [Internal review]: page 584-586 (RTGS UHB chapter 5.6.1
Task Queue — Query Screen); Update task types

Due to the delivery of new use cases and other changes the currently described task types in the UHB are
updated.

TASK QUEUE - QUERY SCREEN - GENERAL

Task This field offers the possibility to restrict the result list to tasks of a specific task type.
Type
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Select one or more of the following values:

| Activate Customer Exceptional Payments
| Activate Interbank Exceptional Payments
| Activate Value Date Check

| Agree Blocked AS Batch

| Agree Blocked Cash Transfer Order

| Change AS Settlement Period

| Change Current Bilateral Limit

| Change Current High Reservation

| Change Current Multilateral Limit

I Change Current Urgent Reservation

| Change Earliest Settlement Time

| Change Latest Settlement Time

| Change Priority

| Change Queue Position To End

| Change Queue Position To Top

| Deactivate Customer Exceptional Payments
| Deactivate Interbank Exceptional Payments
| Deactivate Value Date Check

| Delete All Limits

| Disagree Blocked AS Batch

| Disagree Blocked Cash Transfer Order

| Enter Broadcast

| Enter End Of Cycle

| Enter End Of Procedure

| Enter Liquidity Transfer
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| Enter Payment

| Enter Start Of Cycle

| Enter Start Of Procedure
|  Manual Reversal Booking

| Modify Algorithm Parameters

|  Repeat Sending

| Revoke AS Batch

| : , -

| Process Standing Order High Reservation
| . . -
| Process Standing Order Urgent Reservation

| Reject Payment With Exceeded Latest Debit Time

| Revoke Cash Transfer Order

| Simulate Negative Receipt Pull LT
| Simulate Positive Receipt Pull LT
| Simulate Receipt Push LT

| Upload A2A Message/File

Default value: ‘No filter selected’

Note: In case the user selects a task type that is not relevant for the user’s party, the result set will be
empty. The footnote below lists those task types that are only relevant for OT/CB users. [Footnote]

[.] [.]

Table 388 - Task Queue — Query Screen — General

[Footnote]
Task types specific for OT/CB users:
oT: OT/CB (as TAH): OT/CB:
|__Modify Algorithm I Manual Reversal Booking | Activate Customer Exceptional
Parameters Payments
| Repeat Sending
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Pull LT

LT

| Simulate Negative Receipt

| Simulate Positive Receipt Pull

| Simulate Receipt Push LT

| Activate Interbank Exceptional
Payments

Activate Value Date Check
| Agree Blocked AS Batch
| Agree Blocked Cash Transfer Order

| Deactivate Customer Exceptional
Payments

| Deactivate Interbank Exceptional
Payments

| Deactivate Value Date Check

| Disagree Blocked AS Batch

| Disagree Blocked Cash Transfer Order
| Enter Broadcast

| Upload A2A Message/File

176 EUROSYSTEM UPDATE [Internal review]: page 585-586 (RTGS UHB chapter 5.6.1
Task Queue — Query Screen); Removal of task types

Limit’

Remove incorrect task types ‘Process Standing Order Bilateral Limit' and ‘Process Standing Order Multilateral

[.]

Field Descriptions

TASK QUEUE — QUERY SCREEN — GENERAL

Task
Type

This field offers the possibility to restrict the result list to tasks of a specific task type.

Select one or more of the following values:
| Activate Customer Exceptional Payments
| Activate Interbank Exceptional Payments
| Activate Value Date Check

| Agree Blocked AS Batch

| Agree Blocked Cash Transfer Order

| Change AS Settlement Period

| Change Current Bilateral Limit

| Change Current High Reservation
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| Change Current Multilateral Limit

| Change Current Urgent Reservation

| Change Earliest Settlement Time

| Change Latest Settlement Time

| Change Priority

| Change Queue Position To End

| Change Queue Position To Top

| Deactivate Customer Exceptional Payments
| Deactivate Interbank Exceptional Payments
| Deactivate Value Date Check

| Delete All Limits

| Disagree Blocked AS Batch

| Disagree Blocked Cash Transfer Order
| Enter Broadcast

| Enter End Of Cycle

| Enter End Of Procedure

| Enter Liquidity Transfer

| Enter Payment

| Enter Start Of Cycle

| Enter Start Of Procedure

| Manual Reversal Booking

| Process Standing Order High Reservation

| Process Standing Order Urgent Reservation

| Reject Payment With Exceeded Latest Debit Time
| Repeat Sending

| Revoke AS Batch

| Revoke Cash Transfer Order

| Simulate Negative Receipt Pull LT

| Simulate Positive Receipt Pull LT

| Simulate Receipt Push LT

| Upload A2A Message/File

Note: In case the user selects a task type that is not relevant for the user’s party, the result set will
be empty. The footnote below lists those task types that are only relevant for OT/CB users.?

Default value: ‘No filter selected’

L.

]

(-]

Table 388 - Task Queue — Query Screen — General
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177 EUROSYSTEM UPDATE [Internal review]: page 603 (RTGS UHB chapter 5.6.5
Broadcasts — List Screen); Correct pluralisation of word 'status(es)’

| Spelling correction

[..]
BROADCASTS — LIST SCREEN — RESULTS — LIST OF BROADCASTS

[-] [...]

Status This column shows the specific status of the broadcast.

The status ‘Delivered’ is shown to the sender of the broadcast (CB or the
operator) and does not change depending on whether specific receiver(s) read
or received the broadcast.

The statuses ‘Read’ and ‘Received’ are shown to the receiver of the broadcast
depending on whether the specific user read or received the broadcast.

[-] [...]

Table 402 - Broadcasts — List Screen — Results — List of Broadcasts

[..]

178 EUROSYSTEM UPDATE [SDD-PBR-085; PBI222931]: page 603-604 (RTGS UHB
chapter 5.6.5 Broadcasts — List Screen); GUI New broadcast additional selection criteria

The select box “All parties of Responsible CB” is renamed to “Party Group” to clarify that not only the parties under
one specific CB can be addressed via this select box but a specific group of parties. Via the selection of new
parameters as described above it will be possible to send the broadcast to all parties across the component and to
all CBs as well as via the new select box to exclude the selected parties.

[...]
Screenshot
Old:

List of Broadcasts
of i

ey Broadcasts » List of Aroadcasts » List of Broadeasts » st of Broadcasts

[+

Gt Received PBEFGEFO00 s

il Alert EFGEFO001

Subyect TDBCST-003 FREE Neemal 3 Received PRAAKEFO001 -
b 1 mal

New:

Will be provided with SDDs for R2023.NOV

Field Descriptions:
BROADCASTS - LIST SCREEN — RESULTS - LIST OF BROADCASTS
[.-] (-]

All-Parties-of Responsible-CB-Party Group This column shows the recipient of a broadcast if the
broadcast was sent to a specific group of parties. at
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the-broadecast).

A country code in this column indicates the broadcast
was sent to all parties of the corresponding relevant
CB (and the CB itself if the operator sent the

broadcast).

This column is only visible for:

- Operator
-CB
[...] [...]

Exclude This column shows if the broadcast was sent to all
parties in the component except the selected parties.

Possible values:
- Empty
- Exclude

This column is only visible for:

- Operator
-CB

Table 402 - Broadcasts — List Screen — Results — List of Broadcasts

[..]

179 EUROSYSTEM UPDATE [SDD-PBR-085; PB1222931]: page 605-606 (RTGS UHB
chapter 5.6.6 Broadcasts — Details Screen); GUI New broadcast additional selection
criteria

The select box “All parties of Responsible CB” is renamed to “Party Group” to clarify that not only the parties under
one specific CB can be addressed via this select box but a specific group of parties. Via the selection of new
parameters as described above it will be possible to send the broadcast to all parties across the component and to
all CBs as well as via the new select box to exclude the selected parties.

[...]
Screenshot
Old:

Details of Broadcast
ey et

- i of Moty » (it of Rresdcarts

The T Time will be resched in 15 minutes

accourt
Origna Settement #riorty: Urgent

[anroser isanss cost ] [evess
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New:
Will be provided with SDDs for R2023.NOV

Field Descriptions:
BROADCAST - DETAILS SCREEN - RECEIVER INFORMATION

[.] [.]

All-Rarties-of Responsible-CB-Party Group This field shows the recipient of a broadcast if the
broadcast was sent to a specific group of parties. alt

parties-of a-CB-{and-the CB-itself if the-operatorsent
the-broadcast).

A country code in this column indicates the broadcast
was sent to all parties of the corresponding relevant
CB (and the CB itself if the operator sent the

broadcast).

This field is only visible for:

- Operator
- CB

Exclude This column shows if the broadcast was sent to all
parties in the component except the selected parties.

Possible values:

- Empty

- Exclude

This column is only visible for:

- Operator
-CB

Table 406 - Broadcast — Details Screen — Receiver Information

[.]

180 EUROSYSTEM UPDATE [Internal review]: page 607 (RTGS UHB chapter 5.6.6
Broadcast - Details Screen); Additional information on broadcast

| Clarification

[..]
BROADCAST — DETAILS SCREEN — DATE-TIME INFORMATION

Send Timestamp | This field shows the send timestamp of the broadcast.

Expiration Date This field shows the expiration date of the broadcast.

Whenever a user logs in on a business day later than the given expiration date, the
respective alert broadcast does not open as a pop-up anymore.

Table 407 - Broadcast — Details Screen — Date-Time Information
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181 EUROSYSTEM UPDATE [SDD-PBR-085; PB1222931]: page 608-609 (RTGS UHB
chapter 5.6.7 Broadcast — New Screen); GUI New broadcast additional selection criteria

The select box “All parties of Responsible CB” is renamed to “Party Group” to clarify that not only the parties under
one specific CB can be addressed via this select box but a specific group of parties. Via the selection of new
parameters as described above it will be possible to send the broadcast to all parties across the component and to
all CBs as well as via the new select box to exclude the selected patrties.

Moreover one specific error code was added for new field ‘Exclude’.

[..]

Screenshot
Old:
= = New Broadcast Q ? ° L')
New:
Will be provided with SDDs for R2023.NOV
Field Descriptions:
BROADCAST — NEW SCREEN — RECEIVER INFORMATION*
[...] [...]
All-Rarties-of Responsible-CB-Party Group This field offers the possibility to select all parties of

one CB as receivers of the broadcast by selecting the
country code of the relevant CB.

Possible values:

| Empty

LAl

[ All CBs

| Own country code (CB)

This field and the fields ‘Party BIC’ and ‘All Settlement
banks of AS’ are mutually exclusive.

References for error messages: [> 745]
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| U062
| U063
| U064
[ [.]

Exclude This field offers the possibility to send the broadcast to
all parties in the component except the selected

parties.
Possible values:

- Empty
- Exclude
References for error messages:

- U063

Table 409 - Broadcast — New Screen — Receiver Information

182 EUROSYSTEM UPDATE [Internal review]: page 610 (RTGS UHB chapter 5.6.7
Broadcast — New Screen); Additional information on broadcast

| Clarification

[..]
BROADCAST — NEW SCREEN — DATE-TIME INFORMATION

Expiration Date* This field requires the user to enter the expiration date of the broadcast.

Whenever a user logs in on a business day later than the given expiration date, the
respective alert broadcast does not open as a pop-up anymore.

The date can be set up to 10 business days in advance.

The user can enter the expiration date manually or specify it by clicking on the calendar
button.

Default value: Next business day
Required format: YYYY-MM-DD
References for error messages: [> 745]
| U067

Table 410 - Broadcast — New Screen — Date-Time Information

[..]

183 EUROSYSTEM UPDATE [Internal review]: page 615 (RTGS UHB chapter 5.7.1 Cash
Transfer Order Totals by Party — Query Screen; Correction of typos

| Correction of upper and lower case.

Context of Usage

This screen offers the possibility to query the numbers and summarized amounts for all payments and liquidity
transfers related to one AccountHolder account holder and his sub-accounts as well as the turnovers of the listed

309



T2/T2S Consolidation Change Request: CSLD-111-SYS

sub-accounts. It is also possible to query data for all participants belonging to the community of the central bank

user.
[...]
184 EUROSYSTEM UPDATE [Internal review]: page 629 (RTGS UHB chapter 5.7.6 RTGS
Liguidity by Party — Query Screen); Removal of the divider “General”
| Correction
Old:

= %  QueryRTGS Liquidity by Party w ? % O

New:

Query RTGS Liquidity by Party

Sort By Sort Order

[..]
RTGS LIQUIDITY BY PARTY — QUERY SCREEN—GENERAL
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Party BIC This field offers the possibility to restrict the result list
to liquidity relevant information related to one or more
specific party BIC(s).

The user can enter the party BIC(s) manually or
search for them by clicking on the smart-select button
and opening the [Party Reference Data — Query
Screen] as a pop-up.

The user can also leave this field empty in order to
display liquidity relevant information related to all
parties belonging to the community.

Required format: 8 or 11 characters
Table 426 - RTGS Liq. by Party — Query Screen —Generat
[...]

185 EUROSYSTEM UPDATE [SDD_PBR 088, PBI-223032]: page 629-630 (RTGS UHB
chapter 5.7.6 RTGS Liquidity by Party — Query Screen); GUI Calculation and Display of
Available Liquidity in CLM

The correction of the calculation of the available liquidity position provides the user with a clear understanding
which account types are included. The user will no longer be confused by amounts of account types which should
not be considered in the calculation. To support this, the user will no longer be confused by inaccurate wording in
the GUI and the UHBs.

RTGS Liquidity by Party — Query Screen — Search Criteria — Output Parameters

Sort This field offers the possibility to select the attribute which is to be used to sort the elements in the
By result list.

Possible values:
Party BIC
Projected Balances
RTGS BCAs/Sub-Acceunt Balances

Default value: ‘Party BIC’
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Table 427 - RTGS Liqg. by Party — Query Screen — Output Parameters

186 EUROSYSTEM UPDATE [SDD_PBR 088, PBI-223032]: page 630-632 (RTGS UHB

chapter 5.7.7 RTGS Liquidity by Party — List Screen); GUI Calculation and Display of
Available Liquidity in CLM

The correction of the calculation of the available liquidity position provides the user with a clear understanding
which account types are included. The user will no longer be confused by amounts of account types which should

not be considered in the calculation. To support this, the user will no longer be confused by inaccurate wording in
the GUI and the UHBs.

[...]
Screen Access

This screen can be reached in the following way:

| Monitoring >> Available RTGS Liquidity by Party — Query Screen >> [Submit]
[...]
Old Figure 270 - RTGS Liquidity by Party — List Screen:

. LIMATLY 0 B 1 4o o 0 10 U AL et P

Search €
B Lt Rafesh.2023-01-02 153321 1 e |
S T T T T T S
DEUTDEFROOC EUR 3 1,000,000.00 EUR. 2,000,000.00 EUR 3,000,00000 EUR  »=
o oo s —— —
5,268 433,012.00 EUR '5,800,000,000.00 EUR 61,006,667.00 EUR 52,000,000.00 EUR 5,643,999.00 EUR 546,217 654.00 EUR

RTGS Liquidity by Party — List Screen — Results — List of RTGS Liquidity by Party

Party BIC This column shows the party BIC related to the queried liquidity relevant information.

Depending on the query criteria, this column is pre-filled with the selected party BIC or
all party BICs belonging to the community of the CB user.

Additionally, this column reveals the party short name via mouse-over function.
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Projected Balance

This column shows the balance that will be available if all queued and earmarked
transactions per party would be settled.

‘Projected Balance’ consists of ‘RTGS BCAs/Sub-Account Balances’, ‘Queued Cash
Transfers Order Credits RTGS’, ‘Earmarked Cash Transfers Order Credits RFGS’
reduced by ‘Queued Cash Transfers Order Debits RFGS’ and ‘Earmarked Cash
Transfers Order Debits RTGS'.

It contains a sum at the bottom of the column.

RTGS DCAs/Sub
Account Balances

This column shows the sum of all RTGS BCA-balances-and-sub-account balances per
party. Balances of RTGS CB Accounts are excluded.

It contains a sum at the bottom of the column.

Queued Cash
Transfers Order
Credits RTGS

This column shows the sum of all queued cash transfer order credits from RTGS per
party. Queued cash transfer credits related to RTGS CB Accounts are excluded.

It contains a sum at the bottom of the column.

Queued Cash
Transfers Order
Debits RTGS

This column shows the sum of all queued cash transfer order debits from RTGS per
party. Queued cash transfer debits related to RTGS CB Accounts are excluded.

It contains a sum at the bottom of the column.

Earmarked Cash
Transfers Order
Credits RTGS

This column shows all earmarked cash transfer order credits from RTGS per party.

Earmarked cash transfer order credits related to RTGS CB Accounts are excluded.

It contains a sum at the bottom of the column.

Earmarked Cash
Transfers Order
Debits RTGS

This column shows all earmarked cash transfer debits from RTGS per party.

Earmarked cash transfer order debits related to RTGS CB Accounts are excluded.

It contains a sum at the bottom of the column.
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Table 429 - RTGS Liqg. by Party — List Screen — Results — List of RTGS Liq. by Party

187 EUROSYSTEM UPDATE [SDD_PBR 088, PBI-223032]: page 633-634 (RTGS UHB

chapter 5.7.8 RTGS Liquidity by Account — List Screen); GUI Calculation and Display of
Available Liquidity in CLM

The correction of the calculation of the available liquidity position provides the user with a clear understanding
which account types are included. The user will no longer be confused by amounts of account types which should

not be considered in the calculation. To support this, the user will no longer be confused by inaccurate wording in
the GUI and the UHBs.

[...]
Old Figure 271 - RTGS Liquidity by Account — List Screen:

List of RTGS Liquidity by Account

Last Refrash: 20210830 09:17.59 C25T [ bk

2066000000.00 EUR 3000,000,000.00 EUR 1,000.000.00 £12 200000000 LR

ot Rt s | T 0GA/B At Bt O oot O Oty Qi G Tt G Dt et o Tt e i G e Ot |

- 3642 999.00 $UK -
RTGSDCPEABGGRIN0T SURDN02 1.5%0.006.567.00 EUR 1.500,000,000.00 EUR. $0,005.667.00 ELR 50,000.000.00 ELR -
RTCSSIPEAICGFO00IEURIOO 256782 600 EUR 300,000,000.00 ELR

S421TESH00EUR =
.- ]

New Figure 271 - RTGS Liquidity by Account — List Screen:

List of RTGS Liquidity by Account

y > List of RTGS Liuidity by Party

Last Refresh: 2023-01-02 15:37:51 CET [ fafresh

List of RTGS Liquidity by Party

I T e L e e Lo
DEUTDEFFOC 2,956,000,000.00 EUR. 3,000,000,000.00 EUR. 1,000,000.00 EUR 2,000,000:00 EUR 3,000,000.00 EUR | ==~
e T T e e T
RTGSOCH JROOOT EUR EUR 1.000,00000 EUR 2.000,000.00 EUR 3.000.000.00 EUR =
ATGSSBPEABGGFO001EURDOOT 505,643.999.00 EUR 500.000.000.00 EUR 5,643,099.00 EUR

e e S— —

54321765400 ELR e

54321765200 EUR |

« o B I

RTGSSEPEABGGFIONTEURDOGZ 256,782 399.00 EUR 9:500,000,000.00 EUR

RTGS Liquidity by Account — List Screen — Results — List of RTGS Liquidity by Account

Account Number This column shows all account numbers related to the party BIC previously selected
via context menu. RTGS CB Accounts are excluded.

Additionally, this column reveals the party short name via mouse-over function.

Projected Balance This column shows the projected liquidity that will be available if all queued and
earmarked transactions per account would be settled.
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‘Projected Available-Liguidity-Overall Balance’ consists of -Available-Liguidity Overall”

‘RTGS Balances’, ‘Queued Cash Transfers Credits’, ‘Earmarked Cash Transfer
Credits’ reduced by ‘Queued Cash Transfer Debits’ and ‘Earmarked Cash Transfer
Debits’.

RTGS DGCAs/-Sub
Account Balances

This column shows the sum-efallRTGS-DCAs-and-sub-account RTGS balances per
account. Balances of RTGS CB Accounts are excluded.

Queued Cash
Transfers Order
Credits RTGS

This column shows the sum of all queued cash transfer credits from RTGS per
account. Queued cash transfer credits related to RTGS CB Accounts are excluded.

Queued Cash
Transfers Order
Debits RTGS

This column shows the sum of all queued cash transfer debits from RTGS per account.
Queued cash transfer debits related to RTGS CB Accounts are excluded.

Earmarked Cash
Transfers Order
Credits RTGS

This column shows all earmarked cash transfer credits from RTGS per account.

Earmarked cash transfer order credits related to RTGS CB Accounts are excluded.

Earmarked Cash
Transfers Order
Debits RTGS

This column shows all earmarked cash transfer debits from RTGS per account.

Earmarked cash transfer order debits related to RTGS CB Accounts are excluded.

Table 431 - RTGS Liqg. by Acc. — List Screen — Results — List of RTGS Liq. by Acc.

[..]

188 EUROSYSTEM UPDATE [Internal review]: page 634 (RTGS UHB chapter 5.7.8 RTGS
Liguidity by Account — List Screen); Change availability of context menu entry 'Display

Cash Account Liquidity"

| Correction

[.]

CONTEXT MENU

RTGS LIQUIDITY BY ACCOUNT — LIST SCREEN — RESULTS - LIST OF RTGS LIQUIDITY BY ACCOUNT —

Display RTGS Cash Account Liquidity

Depending on the account type, tFhis context menu
entry redirects the user to the RTGS Cash Account
Liguidity — Display Screen [>425], the RTGS Sub-
Account Liguidity — Display Screen, the Liquidity of AS
Guarantee Funds Account — Display Screen or the
Liquidity of AS Technical Account — Display Screen
while transmitting the following value:

| Account number

This context menu entry is only available for the
following account types:

| RTGS DCA
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| RTGS Sub-Account

| AS Guarantee Funds Account

| _AS Technical Account

Required privilege: RTGS_QueryAccBal
Table 432 - RTGS Liqg. by Acc. — List Screen — Results — List of RTGS Lig. by Acc. — Context Menu
[...]

189 EUROSYSTEM UPDATE [Internal review]: page 635 (RTGS UHB chapter 5.7.9
Warehoused Cash Transfers — Query Screen); Correction of typos

| Correction of upper and lower case.

Context of Usage

This screen offers the possibility to query warehoused payments related to one or moreAcceunt-Heolder account
holder(s). It is also possible to query data for all participants belonging to the community of the user.

[..]

190 EUROSYSTEM UPDATE [Internal review]: page 664 (RTGS UHB chapter 6.1.5
Release cash transfer order of blocked party); Correction of typos

| Correction

[...]
Disagreement on cash transfer orders

In order to disagree on cash transfer orders, complete this use case while selecting the context menu entry
‘Disagree’ in the third step.

[..]

191 EUROSYSTEM UPDATE [Internal review]: page 676-677 (RTGS UHB chapter 6.1.19
Repeat sending); Adaption of the context of usage

Correction

Context of Usage
This use case describes how to resend outbound messages without any modification.

The resending function is only avallable for internal messages W|th Message Dlrectlon’ ‘Outbound W|th Message
Type’ camt.050 and camt.025. :

[...]
Instructions

1. Complete the use case for Query messages [> 667].
2. Right-click on the-message-that-is one or more message(s) that are to be resent and select the context
menu entry ‘Repeat Sending’.
- A confirmation pop-up opens asking the user if he wants to proceed.
3. Click on the ‘Yes’ button and enter the PIN for digital signature purposes (NRO) to either resend the
message(s) (2-eyes mode) or create a task(s) to be confirmed by another user (4-eyes mode).
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4. By clicking on the ‘No’ button, the user returns to the ‘Messages — List Screen’ without creating any task.
Investigating the result of the resending

To investigate the newly sent message(s) complete the use case ‘Query messages’ while filtering for the newly
sent message(s).

192 EUROSYSTEM UPDATE [Internal review]: page 681 (RTGS UHB chapter 6.2.2 Display
sub-account liquidity); Deletion of ‘Account BIC’ related to ‘RTGS Sub-Account Liquidity
— Display Screen

Deletion of ‘Account BIC’

[...]
Directly displaying the liquidity of a sub-account

In order to directly display the liquidity of an individual sub-account, enter the account number erthe-acceuntBIC of
the respective sub-account on the ‘RTGS Cash Account Liquidity — Query Screen’. This opens the ‘RTGS Sub-
Account Liquidity — Display Screen’.

[...]

193 EUROSYSTEM UPDATE [SDD_PBR 088, PBI-223032]: page 681-682 (RTGS UHB
chapter 6.2.3 Enter current liquidity transfer order); GUI Calculation and Display of
Available Liquidity in CLM

The correction of the calculation of the available liquidity position provides the user with a clear understanding
which account types are included. The user will no longer be confused by amounts of account types which should
not be considered in the calculation. To support this, the user will no longer be confused by inaccurate wording in
the GUI and the UHBs.

[...]

Instructions

1.Click on the menu button.

2.Select the main menu entry ‘Liquidity’ and click on the sub-menu entry ‘New Liquidity Transfer’.
3.Enter the account number of the credit account and the debit account respectively.

4. Optionally, click on the button ‘Display Available Liquidity’ for the debit or credit account in order to display the
amount of liquidity available for the respective account. This function is only available if the user has the rights to
see the liquidity on the account (required privilege: RTGS_QueryAccBal).

- The ‘RTGS Cash Account Liquidity — Display Screen’ opens as-a-pop-up to query and show the available
liquidity of the corresponding account.

[..]
Available-lLiquidity of a sub-account

If the liquidity transfer order involves a sub-account, the ‘RTGS Sub-Account Liquidity — Display Screen’ opens
after clicking on the button ‘Display Available Liquidity’
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194 EUROSYSTEM UPDATE [Internal review]: page 684 (RTGS UHB chapter 6.3.3 Query
reservations); Incorrect instructions in use case descriptions

| Correction

[..]

Instructions
1. Click on the menu button.

2. Select the main menu entry ‘Liquidity Management Features’ and click on the sub-menu entry ‘Query
Reservations’.

3. Enter the account number and/or the account BIC of the account whose reservations are to be displayed.
4. Click on the ‘Submit’ button.

- The query is performed with the entered search criteria.

[.]

195 EUROSYSTEM UPDATE [Internal review]: page 684 (RTGS UHB chapter 6.3.4 Display
reservations); Incorrect instructions in use case descriptions

Correction

[...]
Instructions
1. Click on the menu button.

2. Select the main menu entry ‘Liquidity Management Features’ and click on the sub-menu entry ‘Query
Reservations’.

3. Enter the account number and/or the account BIC of the account whose reservations are to be displayed.
4. Click on the ‘Submit’ button.

[.]

196 EUROSYSTEM UPDATE [Internal review]: page 687 (RTGS UHB chapter 6.3.7 Set
limits to zero); Incorrect instructions in use case descriptions

Correction

[...]
Instructions
1. Click on the menu button.

2. Select the main menu entry ‘Liquidity Management Features’ and click on the sub-menu entry ‘Query Bilateral
Limits’.

3. Enter the account number and/or the account BIC of the bilateral limits that are to be deleted.
4. Click on the ‘Submit’ button.

-> The ‘Bilateral Limits — List Screen’ opens. The list shows all bilateral limits matching the entered account number
andfor the entered account BIC. The ‘Set all Limits to Zero’ button appears at the end of the list.

[..]
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197 EUROSYSTEM UPDATE [Internal review]: page 711 (RTGS UHB chapter 6.5.4 Query
BIC); Privilege deletion

No specific privilege needed

[...]

Privileges

To carry out this use case, the-followingprivilege-is-needed:
FRTFGS—QueryBIC there is no specific privilege needed.

[...]

198 EUROSYSTEM UPDATE [Internal review]: page 712 (RTGS UHB chapter 6.5.5
Activate/deactivate access to exceptional payment entry); Incorrect enumeration of
steps

Correct enumeration

[..]

4. A confirmation pop-up opens showing details of the selected party and asking the user if he wants to proceed.

2. 5. Click on the ‘Yes’ button and enter the PIN for digital signature purposes (NRO) to activate/deactivate the
exceptional payment functionality.

[..]

199 EUROSYSTEM UPDATE [SDD_PBR 088, PBI-223032]: page 723 (RTGS UHB chapter
6.7.4 Available liquidity per account holder); GUI Calculation and Display of Available
Liquidity in CLM

The correction of the calculation of the available liquidity position provides the user with a clear understanding
which account types are included. The user will no longer be confused by amounts of account types which should
not be considered in the calculation. To support this, the user will no longer be confused by inaccurate wording in
the GUI and the UHBs.

[Title] 6.7.4 Avaitable RTGS liquidity per account holder

[...]
Instructions
1.Click on the menu button.

2.Select the main menu entry ‘Monitoring’ and click on the sub-menu entry ‘Available Query RTGS Liquidity by
Party’.

3.Enter the relevant party BIC(s) for displaying liquidity relevant information or leave the field empty in order to
display all liquidity relevant information of the parties belonging to the community of the central bank user.

[.]
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200 EUROSYSTEM UPDATE [SDD-PBR-081, PBI-222113]: page 728 (RTGS UHB chapter
7.1.1 A2A File or Message — Upload Screen); Modification of user authorisation U2A
upload

The change of the business rule and the inclusion of the additional business rules allows the correct validation if
the user is authorised to upload the A2A file/message via U2A and therefore prevents unauthorised uploads.

[..]
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Reference | Field or button Error text Description
for error
message
[...] o] [...] [...]
U039 ‘Submit’ Business The party of the business sending user must
Button sending user be:
not authorised
| the responsible CB of the-business
. | ;
party of the indicated Party Technical
Address
| the operator
[...] o] [...] [...]
U120 ‘Submit’ Party of The party linked to the indicated Business
Button Business Sign Sign DN and the party of the indicated Party
DN and Party Technical Address must be the same.
Field 'Part Technical
Technical Address is not
Address'
- the same
Field
'‘Business
Sign DN'
Uizl ‘Submit’ Invalid The indicated Technical Service ldentification
Button Technical must be a valid store-and-forward network
Service service identification available for
Field Identification RTGS/CLM.
‘Technical
Service
Identification’

Table 450 - A2A File or Message — Upload Screen — Reference for error messages
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201 EUROSYSTEM UPDATE [Internal review]: page 747 (RTGS UHB chapter 7.1.23
Broadcast — New Screen); Correction of typos

| Correction of upper and lower case.

[...]
Table 454 - Broadcast — New Screen — Reference for Error-Messages-error messages
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202 EUROSYSTEM UPDATE [Internal review]: page 747 (RTGS UHB chapter 7.1.23

Broadcast — New Screen); Modification of error codes due to SDD-PBR-085

| Modification of error codes due to SDD-PBR-085. Related error codes are U062, U063 and U064.

Reference | Field or button | Error text Description
for error
message
[...] [...] [...] [...]
| ‘Submit’ Button
U062 Invalid value for | If parameter 'All-Parties-ef Respensible
| Field -Al . . .
Parti ¢ Al-Parties-of CBParty Group' is used, the parameter must
i Responsible have the value 'All', ‘All CBs’ or it must be a
CB’ ‘ ‘Party , .
Group’ CBParty Group' | valid country code of a CB.
‘Submit’ Button
U063 Business Hf parameter-All-Parties-of Responsible CB-is
| Field ‘Al . . - . .
. ‘ sending-user poccbdibonloe DAL e boslnces conding
Responsible must-be user-must-be-the-operator-and-the parameter
B 'Party BIC’ ) ,
and ‘Exclude’ operatorfor Sende
given-parameter
. . : If ‘Exclude’ is used, at least one ‘Party BIC’
. must be selected.
b I d
(a2=2
‘Party BIC’ is
missing.
| ‘Submit’ Button
uo64 Country code If the business sending user is a CB or the
IpFle.ld Mf must belong to operator acting on behalf of a CB and
i sending CB parameter ‘All-Parties-of Responsible-CB’
CB’ ‘Part
Group?r y ‘Party Group’ is used with a country code, the
parameter it must be filled-with the country
code of this CB.

Table 454 - Broadcast — New Screen — Reference for Error Messages
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203 EUROSYSTEM UPDATE [Internal review]: page 767 (RTGS UHB chapter 7.1.36 Cash
Transfers — Manual Reversal Booking CLM — Pop-up); Correction of typos

| Correction of upper and lower case.

[..]

Table 456 - Cash Transfers — Manual Reversal Booking CLM — Pop-up — Reference for ErrerMessages-error

messages

204 EUROSYSTEM UPDATE [Internal review]: page 768 (RTGS UHB chapter 7.1.37 Cash
Transfers — Manual Reversal Booking T2S — Pop-up); Correction of typos

| Correction of upper and lower case.

[..]

Table 457 - Cash Transfers — Manual Reversal Booking T2S — Pop-up — Reference for Error-Messages-error

messages

205 EUROSYSTEM UPDATE [Internal review]: page 770 (RTGS UHB chapter 7.1.38 Cash
Transfers — Manual Reversal Booking TIPS — Pop-up); Correction of typos

| Correction of upper and lower case.

[..]

Table 458 - Cash Transfers — Manual Reversal Booking TIPS — Pop-up — Reference for Error-Messages

error messages

206 EUROSYSTEM UPDATE [SDD-PBR-078; PBI221868]: page 771 (RTGS UHB chapter
7.1.43 Customer Credit Transfer — New Screen); Adding business rule with error

reference U039 for enter payment order

All U2A instructions are applicable to an authorisation check of the U2A business sending user (error reference
U039). This applies as well to the functionality of entering payment orders via U2A (pacs.004/008/009 in RTGS and
pacs.009 in CLM).

[.]

Reference Field or button Error text Description

for error

message

[--] (-] [--] [-]

U039 Submit Button Business sending user not | The party of the business sending

authorised

user must be:

- the account owner of account

given in 'Instructing Agent' element

in the payload
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- the responsible CB of owner of
account given in 'Instructing Agent'
element in the payload

- the operator

U040 L.]
[-] [...]

Table 455 - Cash Transfers — List Screen — Reference for error message

[...] [...]
[...] [...]

207 EUROSYSTEM UPDATE [SDD-PBR-078; PBI221868]: page 774 (RTGS UHB chapter
7.1.51 Financial Institution Credit Transfer — New Screen); Adding business rule with
error reference U039 for enter payment order

All U2A instructions are applicable to an authorisation check of the U2A business sending user (error reference
U039). This applies as well to the functionality of entering payment orders via U2A (pacs.004/008/009 in RTGS and
pacs.009 in CLM).

[..]

Reference Field or button Error text Description

for error

message

[...] [...] [...] [...]

U039 Submit Button Business sending user not | The party of the business sending
authorised user must be:

- the account owner of account
given in 'Instructing Agent' element

in the payload

- the responsible CB of owner of
account given in 'Instructing Agent'
element in the payload

- the operator
U040 [...] [...] [...]

L] [.] L] L]

Table 460 - FICT — New Screen — Reference for error messages

208 EUROSYSTEM UPDATE [PBI1224700]: page 783-784 (RTGS UHB chapter 7.1.59
Messages — List Screen) - Removal of error code U093 for repeat sending

| Removal of error code U093 for repeat sending

[.]

325



T2/T2S Consolidation Change Request: CSLD-111-SYS

Reference | Field or Error text Description

for error button

message

E018 Context Message / Instructions and queries are only accepted in an appropriate business
menu U2A action day phase and till the respective cut-off time (if relevant) according to
entry outside the use case and the currency of the business sending/entering user.

‘Repeat allowed
Sending’ | acceptance
time frame

[.] [.] [ [.]

Joss Context . e-iAstruction-iso |5. PpOSS ble eas.et e-related-business
entry transaction
Repgat
Sonding
[...] [...] [...] [...]

Table 463 - Messages — List Screen — Reference for error messages

209 EUROSYSTEM UPDATE [Internal review]: page 786 (RTGS UHB chapter 7.1.61
Messages — Simulate Receipt CLM — Pop-up); Correction of typos

| Correction of upper and lower case.

[...]
Table 464 - Messages — Simulate Receipt CLM — Pop-up — Reference for ErrerMessages-error messages

210 EUROSYSTEM UPDATE [SDD-PBR-078; PBI221868]: page 798 (RTGS UHB chapter
7.1.67 Payment Return — New Screen); Adding business rule with error reference U039
for enter payment order

All U2A instructions are applicable to an authorisation check of the U2A business sending user (error reference
U039). This applies as well to the functionality of entering payment orders via U2A (pacs.004/008/009 in RTGS and
pacs.009 in CLM).

[..]

Reference Field or button Error text Description

for error

message

[...] [...] [...] [...]

U039 Submit Button Business sending user not | The party of the business sending
authorised user must be:

- the account owner of account
given in 'Instructing Agent' element

in the payload
- the responsible CB of owner of

account given in 'Instructing Agent'
element in the payload
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- the operator

U040 [.] L] L]

[ [.] [ [

Table 467 - Payment Return — New Screen — Reference for Error Messages

211 EUROSYSTEM UPDATE [Internal review]: page 800 (RTGS UHB chapter 7.1.67
Payment Return — New Screen); Correction of typos

| Correction of upper and lower case.

[...]
Table 467 - Payment Return — New Screen — Reference for ErrerMessages-error messages

212 EUROSYSTEM UPDATE [Internal review]: page 806 (RTGS UHB chapter 7.1.86 Task

Queue — Details Screen); Correction of typos

| Correction of upper and lower case.

[...]
Table 469 - Task Queue — Details Screen — Reference for ErrerMessages-error messages

213 EUROSYSTEM UPDATE [Internal review]: page 817 (RTGS UHB chapter 7.3 List of
Privileges); Privilege deletion

[ Removal RTGS_QueryBIC

[.]

PRIVILEGE NAME PRIVILEGE LONG DATA SCOPE SCREEN
NAME

[...] [...] [...] [...]

R = LoenlRofompec Dot Eloo CunprCermon
{ Ploe Lol sercon
Name-and-BlCfrom-the
BIC Data);-only U2A

[...] [...] [...] [...]

Table 473 - List of Privileges (complete list; relevant for all RTGS GUI screens)

214 EUROSYSTEM UPDATE [Internal review]: page 818 (RTGS UHB chapter 7.3 List of
Privileges); Modification related to Privilege Long Name and Screen

[ Correction

[..]
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PRIVILEGE NAME PRIVILEGE LONG DATA SCOPE SCREEN
NAME
[...] [...] [...] [...]
RTGS_QueryAvailLiqui RTGS Query Monitoring Cash Accounts within Sosodloblo Diauldinrany
Screen ‘Available own System Entity (for Account-Holder—Query
Llowidibooos fhecound CB); only U2A Screen
Available Liguidity-per
‘RTGS Liquidity by Party’ AecountHolder—List
Seoreon

RTGS Liguidity by Party —
Query Screen

RTGS Liquidity by Party —

List Screen

RTGS Liquidity by

Account — List Screen

(-] [...

(-]

L]

Table 473 - List of Privileges (complete list; relevant for all RTGS GUI screens)

215 EUROSYSTEM UPDATE [Internal review]: page 820 (RTGS UHB chapter 7.3 List of
Privileges); Privilege correction

The privilege description for the privilege 'RTGS_QueryLigofSuGuTeAcc' in the RTGS UHB should be adapted so
that the wording changes for the AS Guarantee Funds Account are also reflected in the privilege list.

Privilege Name Privilege Long Name Data scope Screen
[...] [...] [.] [...]
RTGS_QueryLiqofSuGuTeAcc | RTGS AS Query ‘Liquidity of | Sub-accounts, guarantee AS Batch
sub- aeccount AS Guarantee Liquidity
account/guarantee/technical Funds Summary of
account’ Accounts and technical Guarantee
aceount AS Technical Fund
Accounts within Settlement Mechanism —
Bank Group of AS and AS Query Screen
within own System Entity (for | AS Batch
CB) Liquidity
Summary by
Settlement
Bank — Query
Screen
[--] [--] [-] [-]
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CLM UDFS

216 EUROSYSTEM UPDATE [Internal review]: page 45-414 (CLM UDFS various chapters);
Correction of typos

Spelling corrections, unique use of the set-up

CLM UDFS chapter 3.1.2 Concept of party in CLM, page 45

[..]

As every party is identified by a unique BIC 11, it needs to be ensured during the setup set-up of reference data
that the party BIC used in one of the TARGET settlement services is unique. In case it is not possible in very
specific circumstances to ensure that a party BIC11 is unique across all TARGET settlement services, CLM will not
load the party data and all its reference data into its local data model.

[..]

CLM UDFS-chapter 3.2.3 Functionalities, page 55
[...]

Floor/ceiling

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

The CLM Account Holder or CLM CB Account Holder can choose how CLM shall respond in case the floor or
ceiling on an account is breached (e.g. after the settlement of a payment order).

Owing to the fact that various objects in CRDM are involved when creating/changing a floor/ceiling configuration
there might be certain constellations where the set-up set-up is not complete. In case such invalid/incomplete
floor/ceiling configuration is propagated during the regular data propagation for the upcoming business day such
incomplete configurations are not considered in CLM for further processing.

[.]

CLM UDFS-chapter 3.4 Types of Groups, page 65 - 67

[..]

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

[..]

An MCA can be included in one or several Account Monitoring Groups. An Account Monitoring Group can include
accounts owned by several parties belonging to one or multiple CBs. In such a case, the account holder links its
relevant accounts to the Account Monitoring Group. These parties can be linked to different settlement services
(e.g. CLM, RTGS, T2S, TIPS).

The following figure gives an example of an Account Monitoring Group setup set-up:
(-]

An MCA can be included in one or several Liquidity Transfer Group(s). A Liquidity Transfer Group can include
MCAs owned by several parties belonging to one or multiple CBs. In such a case, the responsible CB of the party
links the relevant MCAs to the Liquidity Transfer Group.

The following figure gives an example of an Liquidity Transfer Group setup set-up:

[..]
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CLM UDFS-chapter 3.5 Shared reference data, page 71
[...]

Warehoused payment period

It is possible to send warehoused payment orders up to ten calendar days in advance to CLM. The payment
message shall pass technical and business validations and shall be warehoused until CLM opens for that date. The
system parameter regarding the warehoused payment period is defined in the table below. It is up to the operator
the to set up and to maintain the warehoused payment period parameter. All actions (set up, modify, delete)
become effective as of the next business day. No specific configuration by the CLM Actor is required:

[.]

CLM UDFS-chapter 3.7 Interaction between CLM and CRDM, page 72
[...]

It is worth highlighting that the usage of data not valid on the upcoming business day for the respective currency
has the consequence that CLM cannot consider the complete data row for further processing. Therefore, it is of
utmost importance that the users in CRDM ensure a consistent set-up-set-up.

[..]

CLM UDFS-chapter 5.3.1 Processing of CBOs, page 96
[...]

Within the CLM UDFS the term CBO covers one out of the above-mentioned operations. CBOs can be initiated
using FinanciallnstitutionCreditTransfer (pacs.009) [> 624] and LiquidityCreditTransfer (camt.050) [> 505] via A2A
or via U2A. Direct debits can be initiated by A2A only. Details on using U2A mode are provided in the CLM UHB.
Payment orders can only be sent by actors of the party type CB. Liquidity transfer orders can be sent by all actors
which have the necessary privileges. CBOs like interest payments, automatic marginal lending — set-up set-up,
overnight deposit refunds and reimbursements of marginal lending are triggered automatically in CLM.

[.]

CLM UDFS-chapter 5.4.2.1 Overview, 119

[...]JLiquidity transfer orders can be initiated via A2A (except pulling liquidity from DCAs and TIPS Accounts) or
U2A by:

e a CLM Account Holder;

e another actor on behalf of the CLM Account Holder;

e aCBor

e Dby CLM itself, based on the set-up set-up in CRDM.

CLM UDFS-chapter 5.5.1 Overview, page 140
[..]

More information on the setup set-up for minimum reserve management and interest calculation can be found in
chapter Static data configuration for minimum reserve management and interest calculation [> 61] and in the
CRDM UDFS, chapter "Configuration parameters > Minimum Reserve Configuration”.

[..]

CLM UDFS-chapter 9.24.1.1 Description, page 286
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[.]

CLM initiates this process when it receives a message from the process “Send CLM message” to insert a value for
minimum reserve requirement.

The initial setup set-up and the modification of the value of the minimum reserve requirement are identical, i.e. in
every message an absolute value is provided, no delta value is allowed.

The processing continues with the process step “Perform business validations”.

[..]

CLM UDFS-chapter 12.2.3.3 The message in business context, page 414

Specific message requirements

All content must comply with the business rules for the message.

Message item Utilisation

Message Header

Message ldentification Value "NONREF" as the Message Id is already part of
/Document/GetTx/MsgHdr/Msgld the BAH

Request Type For set-up set-up of delta set retrieval requests the

code “INIT” must be used. The code word “INIT”
/Document/GetTx/MsgHdr/ReqTp/Priry/ld triggers the generation of a query name which is
provided in element <QueryName> of the related

qguery response message.

The code “INIT” is also provided in the related
response message of the delta set initialisation query.

(-] [..]

217 EUROSYSTEM UPDATE [Internal review]: page 50 (CLM UDFS chapter 3.2.1 Account
types); Correction of typos

| Spelling correction

[...]
Note: In case no default MCA is defined for the Leading CLM Account Holder, CLM checks whether any other
MCA exists for the Leading CLM Account Holder in order to settle interests and penalities penalties.

The following operations are processed on any MCA:
e cash withdrawals and cash-ledgments lodgements;
e liquidity transfers;
e debit of the invoiced amount (MCA as defined in CRDM).
In order to fulfil minimum reserve obligations directly, an MCA needs to be opened.

(-]
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218 EUROSYSTEM UPDATE [SDD-PBR-082 follow-up; PBI-221800]: page 56-57 (CLM
UDFS chapter 3.2.3 Functionalities); Co-manager query on co-managee minimum
reserve information

| Provide additional information on SDD-PBR-082

[..]

This means that the co-manager can e.g.:

e initiate liquidity transfer orders (camt.050 [> 505]) on the co-managed MCA (including the set-up of
overnight deposits on the overnight deposit account linked to the co-managed CLM Account Holder);

e create, modify and delete a current reservation and standing order for reservation on the co-managed
MCA;

e receive status notifications (i.e. camt.054 [> 520]) on cash transfers and tasks for the co-managed MCA;*?
e set-up report configuration in CRDM related to the co-managed accounts;
e set-up of rule-based liquidity transfers;

e receive the report “statement of accounts” (BankToCustomerStatement (camt.053) [> 511]) for the co-
managed MCA(s);13

e initiate overnight deposits and overnight deposit reverse orders on the overnight deposit account linked to
the co-managed CLM Account Holder and;

e submit query requests to CLM to request information about the co-managed account(s) with regards to:
e.g. account, available liquidity, cash transfer(s) and minimum reserve.

Note: minimum reserve information on the co-managee apart from cash account balance of the co-
managed account is only available for the co-manager in case

a) the co-manager is the leading CLM Account Holder of the co-managee (indirect or pool
minimum reserve set-up) or

b) the co-manager is not the leading CLM Account Holder of its co-managee, but the co-
managee

(i) holds its minimum reserve directly and

(i) owns only one MCA and no further account(s) in any TARGET settlement
service (i.e. CLM, RTGS, TIPS, T2S) and

(iii) is not the leading CLM Account Holder of other parties holding the minimum
reserve indirectly

219 EUROSYSTEM UPDATE [Internal review]: page 67 (CLM UDFS chapter 3.4 Types of
groups); Correction of typos

| Spelling correction

[..]

An MCA can be included in one or several Liquidity Transfer Group(s). A Liquidity Transfer Group can include
MCAs owned by several parties belonging to one or multiple CBs. In such a case, the responsible CB of the party
links the relevant MCAs to the Liquidity Transfer Group.

The following figure gives an example of an a Liquidity Transfer Group setup:

[]
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220 EUROSYSTEM UPDATE [Internal review]: page 84 (CLM UDFS chapter 4.4.2.2
Settlement window for liquidity transfer orders); Change of elapsed time

Change of elapsed time as agreed with ECB and MIB

The settlement window for liquidity transfer orders is started by the event “Execution of standing orders in CLM”.
The settlement window for liquidity transfer orders is opened earliest-36 20 minutes after the settlement window for
CBOs starts. The planned time for this event is 19:30 CET. The settlement window is closed by the “Cut-off for
CLM RTS”.

[.]

221 EUROSYSTEM UPDATE [ICN-0005]: page 86 (CLM UDFS chapter 4.4.3 Maintenance
window); New option for opening T2S during the week-end

As a consequence of T2S CR0762 the CLM and RTGS UDFS v3.0 need to be updated in order to clarify changes
on the non-optional maintenance window and camt.019 message usage guideline.

[..]

The non-optional maintenance window starts with the event “Start of non-optional maintenance window” at a
planned time of 02:30 CET on the closing day, e.g. Saturday. In case the option of additional T2S NTS cycles is
activated on T2S, the “Start of non-optional maintenance window” can be manually postponed up to 2 hours to 4:30
CET at the latest.[Footnoel gngd

The non-optional maintenance window ends with the event “End of non-optional maintenance window” at a
planned time of 02:30 CET on the next working day.

[Footnote] The details with regard to such change of the planned start time are defined outside of the detailed
functional specification.

[.]

222 EUROSYSTEM UPDATE [Internal review]: page 91 (CLM UDFS chapter 4.5 List of
events); Correction of typos

| Spelling correction

[..]
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Some currency-specific events can be moved to an:
e earlier time only than for Euro currency but not to a later time (see footnotes);
e later time only than for Euro currency but not to a-an earlier time (see footnotes).

223 EUROSYSTEM UPDATE [Internal review]: page 153 (CLM UDFS chapter 5.7.1.3.2
CLM file status); Correction of typos

Spelling correction

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

Rejectad ' \/ Accepted
J Failed file Suecessful file /]\—

validation validation

@<
- e
Intermediate status

Figure 32 — CLM inbound file state-status diagram
[...]
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224 EUROSYSTEM UPDATE [Internal review]: page 154 (CLM UDFS chapter 5.7.1.3.3
CLM message status); Correction of typos

Spelling correction

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

| Rejected = Accepted
_)\ Failed A4 Successful k

message message
validation validation

Entermediate status) Final status

Figure 33 — CLM inbound message state-status diagram
[...]
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225 EUROSYSTEM UPDATE [Internal review]: page 155 (CLM UDFS chapter 5.7.1.3.4

Cash transfer status); Correction of typos

| Spelling correction

Indicates the status of the cash transfer in CLM and it can have the following status:

Value date greater than

current business day I|" \I
N
Value dabe equal to currant
business day WY
. Walue data reached /. Revalidation failad
= ™
Various reasons _
@.0. From tima Revocation
not reached
-
Eamarked
S
Wanous reasons e.q. Revocation >
" irom time reached N
Setilement eligible Various reazons e.g. 4
Missi negafive decision for >
S5 blocking
e liquidity
available

1 Seftlement stopped
due to blocking

vt <
QUELE resoubon ,_,\
::t?:r:qgnt Seftlement failed H).v"
TN
/ Full setilement !
[Parﬁaltysatﬁsd) (mm] (R J [R. ]

SN
Intermediate status Final stalus

Figure 34 — Cash transfer state-status diagram
[...]
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226 EUROSYSTEM UPDATE [Internal review]: page 158 (CLM UDFS chapter 5.7.1.3.5
Task queue order status); Correction of typos

Spelling correction

Indicates the status of the task queue in CLM and it can have the following status:

Rejected during input validation

Successful input validation
2 eyes task 4 eyes task
sy entry
i
E.g. deletion during EaD s
2%
‘Withdrawn by initial or second user
Confirmexd by
second user
E.g- deletion during EoDy />
.—-"\
withdrawn due to ather task )
_,-\>
Task execution atttempt
Ho exerution
P 4o Tt d Partial execution
Partial exeostan \)
&
Patially pending
S0
.
i
N E g. deletion during EaD
-

Withdrawn due to ather task ~
Full execution
@ :
Completed

4
- =
Intarmediate Final stetus g

Figure 35 - Task queue order state-status diagram
[...]

|
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227 EUROSYSTEM UPDATE [Internal review]: page 172 (CLM UDFS chapter 5.10 Impact
of blocking on the processing of cash transfer orders); Correction of typos

| Spelling correction

[.]

Note: The confirmation of cash transfer orders is done by the responsible CB via the GUI. Nevertheless,
organisational rules outside CLM may be implemented to involve other bodies, depending on the legal
requirements of each country, before the CB confirms the earmarked cash transfer orders.

In case an a cash account is either blocked for debits or for credits only, in principle the same processing as
described above does apply - but only for the relevant cash transfer orders (i.e. either debits only or credits only).

[..]

228 EUROSYSTEM UPDATE [Internal review]: page 234 (CLM UDFS chapter 9.7.1
Description); Correction of typos

| Spelling correction

[..]

via U2A

Cash transfer Submission Type | Use Case “Payment order “Liquidity transfer
order settlement order settlement
notification”/Paym | notification”/Receli
Ipe entStatusReport pt (camt.025) [>
(pacs.002) [> 615] 479]
Payment A2A Any payment initated Optional -
initiated via
FinanciallnstitutionCre
ditTransfer [> 624]
(pacs.009) [> 624] or
FinanciallnstitutionDire
ctDebit (pacs.010) [>
633]
U2A Any payment initiated | - -

System-generated

Any system-generated
payment

initiated via
LiquidityCreditTransfer
(camt.050) [> 505]

Liquidity transfer U2A Any liquidity transfer - -
initiated via U2A
A2A Any liquidity transfer - Mandatory

Internal (from other
settlement service)

Any internal liquidity
transfer from another
settlement service

System-generated

Any system-generated
liquidity transfer
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Table 67 — Outbound CLM settlement notifications for the submitting actor

[.]

229 EUROSYSTEM UPDATE [Internal review]: page 261 (CLM UDFS chapter 9.19 Process
interest for accounts subject to interest calculation); Correction of typos

| Spelling correction

[..]

Old Figure 64 — Process interest for accounts subject to interest calculation

CLm

Process business day event
CB cut-off for standing
facilities

Calculate average end-of-day balance

S

Check end of remuneration period j

[MNo end of
renumeration period

tEnd of renumeration

eriod)

Check need for interest calculation j

[No interest] @

[Interest]

Calculate interest

|

Check need forinterest payment

[No interest payment] >©

[Imterest payrment]

Create payment order for interest j

)
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New:

CLM

Process business day event
CB cut-off for standing
facilities

Calculate average end-of-day balance

)

Check end of remuneration period

)

[No end of

[End of remuneration
period]

Check need for interest calculation

)

[No interest]

remuneration period] >©

[Interest]

Calculate interest

)

Check need for interest payment

)

@

[Interest payment]

Create payment order for interest

)

[No interest payment] >©
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230 EUROSYSTEM UPDATE [Internal review]: page 296 (CLM UDFS chapter 9.24.4.2
Messages); Correction of typos

| Spelling correction

[.]

Message description/usage ISO message ISO code
Administrate minimum reserve Receipt [> 479] camt.025 [> 479]
penalty order erder rejection

notification

Administrate minimum reserve Receipt [> 479] camt.025 [> 479]
penalty order execution notification

Table 86 - Outbound messages for administrate minimum reserve penalty order
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CRDM UDFS

231 EUROSYSTEM UPDATE [INC000000352764]: page 321 (CRDM UDFS chapter 5.1
Business Rules)

| Removal of application of Business Rule ICP002 to CLM, RTGS and TIPS |

Rul Descriptio Inbo Outbound Reaso Error T2S TIPS RT CL E
eld n und message n Text G M C
mes Code S (0]
sag N
e S
2
IICP0O02 | Itisonly allowed | head.00 | respective 1010 It is not Yes ¥es No “les “les Yes
to initiate 1 outbound allowed to No No
requests in A2A business initiate A2A
mode, if the message for requests in
required received four eyes
privilege is inbound mode.
assigned to the message except
System User for the
with four eyes messages which
option = ‘False’. are explicitly
A request in U2A listed
mode can be
initiated
independent
from the four
eyes option
usage.

232 EUROSYSTEM UPDATE [Internal review]: page 321 (CRDM UDFS chapter 4.5.3.9. Report
Configuration - New)

| Amendment of Rules for Execution Time field under Report Configuration

Rules

RTGS Directory and RTGS
Directory update, RTGS
Statement of Accounts;
Update or CLM Statement
of Accounts. Mandatory
otherwise unless Event
Type is used.

Colu | Format Description = =
Q Q
9= 5 g mn 9T 2o
= El 85 Name 2ol 23
© B L|>j B S o0 =
L o O S0z 8 O]
O o
13 M Execu | TIME Time of the execution of the Not allowed for TIPS 0.1
tion report. Reports, CLM Repository,
Time CLM Repository update,
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ECONS Il UDFS

233 EUROSYSTEM UPDATE [CSLD CR110]: page 99 (ECONS Il UDFS-chapter 3.2.2
Technical validation at transport and business level)

Addition of a note regarding the use of namespace prefixes

Rejection occurring for both schema validation and additional technical validation check is reported in the same
way, by using a ReceiptAcknowledgement.

Regarding the use of namespace prefixes, ECONSII does not encourage but accepts and processes valid inbound

messages containing those.

However, when sending outbound messages, ECONSII does not re-use nor add namespace prefixes.

234 EUROSYSTEM UPDATE [JIRA issue CSLD-1400]: page 125 (ECONS Il UDFS chapter 4.1

Business Rules and Error Codes)

| Amendment of the description of Business ECO0048

Rule Id Description Inbound Outbound Reason Error Text
message message Code
ECO0048 | FirstAgent and FinalAgent pain.998 n.a. (only via E048 FirstAgent
aecounts must be different U2A) and

FinalAgent
cecounis
must be
different
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RTGS UDFS

235 EUROSYSTEM UPDATE [Internal review]: page 53-187 (RTGS UDFS various
chapters); Correction of typos

Spelling corrections, unique use of the set-up

RTGS UDFS-chapter 3.1.2 Concept of party in RTGS, page 53
[...]

Similarly, each CB belonging to the second level is responsible for the set-up of all parties of its community,
represented by parties of the third level. In RTGS, payment banks and ancillary systems belong to the third
hierarchy level. In case a CB offers settlement in multiple currencies and a payment bank wants to settle in these
currencies, it is required for a payment bank to open a party* per currency. As every party is identified by a unique
BIC 11, it needs to be ensured during the setup set-up of reference data that the party BIC used in one of the
TARGET settlement services is unique. In case it is not possible in very specific circumstances to ensure that a
party BIC11 is unique across all TARGET settlement services, RTGS will not load the party data and all its
reference data into its local data model.

[..]

RTGS UDFS-chapter 3.2.3 Functionalities, page 64
[...]

Owing to the fact that various objects in CRDM are involved when creating/changing a floor/ceiling configuration
there might be certain constellations where the set-up set-up is not complete. In case such invalid/incomplete
floor/ceiling configuration is propagated during the regular data propagation for the upcoming business day such
incomplete configurations are not considered in RTGS for further processing.

[..]

RTGS UDFS-chapter 3.3 Types of groups, page 70 - 71
[...]

A DCA can be included in one or several Liquidity Transfer Group(s). A Liquidity Transfer Group can include DCAs
owned by several parties belonging to one or multiple CBs. In such a case, the responsible CB of the party links
the relevant MCA to the Liquidity Transfer Group.

The following figure gives an example of an Liquidity Transfer Group setup set-up:
[...]

In case a Settlement Bank Account Group includes an invalid cash account, the invalid cash account is not
considered as part of the Settlement Bank Account Group for further processing.

The following figure gives an example of two Settlement Bank Account Group setups-set-ups:
[-.]

RTGS UDFS-chapter 3.6 Interaction between RTGS and CRDM, page 76
[..]

It is worth highlighting that the usage of data not valid on the upcoming business day for the respective currency
has the consequence that RTGS cannot consider the complete data row for further processing. Therefore, it is of
utmost importance that the users in CRDM ensure a consistent set-up set-up.

[..]
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RTGS UDFS-chapter 5.4.4.3 Cross-ancillary system settlement, page 173
Footnote 26:

Owing to the fact that various objects in CRDM are involved when creating/changing a bilateral agreement there
might be a situation where the set-up set-up is not complete. In case such invalid/incomplete configuration is
propagated during the regular data propagation for the upcoming business day such incomplete configuration is not
considered in RTGS for further processing.

RTGS UDFS-chapter 5.5.2.1 Overview, page 187

In general, liquidity transfers debiting an RTGS DCA, an RTGS CB Account or an RTGS sub-account are initiated
either in A2A or U2A by the RTGS Account Holder or by another authorised RTGS Actor (e.g. an ancillary system,
the CB on behalf or another authorised credit institution).

Liquidity transfers in RTGS are initiated by either:
e the RTGS Account Holder itself in A2A or in U2A;

e by another authorised RTGS Actor (e.g. an ancillary system, a CB or another credit institution) in A2A or
in U2A (U2A initiation not for ancillary systems);

e by the CB debiting its RTGS CB Account in A2A or in U2A;
e by RTGS itself, based on the setup set-up in CRDM.

Further details on the initiation of immediate liquidity transfers via U2A are provided in the RTGS UHB, chapter
"Enter current liquidity transfer order".

[..]

236 EUROSYSTEM UPDATE [Internal review]: page 70 (RTGS UDFS chapter 3.3 Types of
groups); Correction of typos

Spelling correction

[..]

A DCA can be included in one or several Liquidity Transfer Group(s). A Liquidity Transfer Group can include DCAs
owned by several parties belonging to one or multiple CBs. In such a case, the responsible CB of the party links
the relevant MCA to the Liquidity Transfer Group.

The following figure gives an example of an a Liquidity Transfer Group setup:

[...]

237 EUROSYSTEM UPDATE [Internal review]: page 83 (RTGS UDFS chapter 4.3
Overview description of the business day); Correction of typos

Spelling correction

Schedule on the last business day of the minimum reserve maintenance period

On the last business day of the minimum reserve maintenance period, the planned times in RTGS are adapted to
the changes required in CLM.

The high-level high-level schedule below shows the influence of this adaption, i.e. planned changes of the RTGS
periods and as a consequence, settlement windows in RTGS RTS I
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238 EUROSYSTEM UPDATE [ICN-0005]: page 87-88 (RTGS UDFS chapter 4.4.3
Maintenance window); New option for opening T2S during the week-end

As a consequence of T2S CR0762 the CLM and RTGS UDFS v3.0 need to be updated in order to clarify changes
on the non-optional maintenance window and camt.019 message usage guideline.

[.]

The non-optional maintenance window starts with the event “Start of non-optional maintenance window” at a
planned time of 02:30 CET on the closing day, e.g. Saturday. In case the option of additional T2S NTS cycles is
activated on T2S, the “Start of non-optional maintenance window” can be manually postponed up to 2 hours to 4:30
CET at the latest.[Footnoel gngd

The non-optional maintenance window ends with the event “End of non-optional maintenance window” at a
planned time of 02:30 CET on the next working day.

[Footnote] The details with regard to such change of the planned start time are defined outside of the detailed
functional specification.

[..]

239 EUROSYSTEM UPDATE [Internal review]: page 94 (RTGS UDFS chapter 4.5 List of
events); Correction of typos Spelling correction

[.]

Some currency-specific events can be moved to an:
e earlier time only than for Euro currency but not to a later time (see footnotes);
e later time only than for Euro currency but not to a-an earlier time (see footnotes).

240 EUROSYSTEM UPDATE [INC 000000348768]: page 123-124 (RTGS UDFS chapter
5.3.8 Payment order revocation and payment recall); Adjustment of the figure

| Addition of camt.025

Old figure 26 — Message flow example for a negative payment order recall:
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New figure 26 — Message flow example for a negative payment order recall:
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it

ONNO

camt.056 | camt.029

© (&)

camt.056l camt.025

(D )

camt.029
camt.029

RTGS Account Holder A sends a FIToFIPaymentCancellationRequest (camt.056) [> 745] through
ESMIG to RTGS to request the recall of an already settled payment.

2 RTGS sends a FIToFIPaymentCancellationRequest (camt.056) [> 745] through ESMIG to the RTGS
Account Holder B

3 RTGS sends a ResolutionOflnvestigation (camt.029) [> 631] on an optional basis through ESMIG to the
RTGS Account Holder A to inform of the forwarding of the FIToFIPaymentCancellationRequest

(camt.056) [> 745].

4 RTGS Account Holder B checks (outside of RTGS) the requested recall

5 RTGS Account Holder B sends a ResolutionOfInvestigation (camt.029) [> 631] through ESMIG to
RTGS.

6 RTGS sends a Receipt (camt.025) [> 619] through ESMIG to the RTGS Account Holder B to notify that

RTGS accepted the recall rejection.

67 RTGS sends a ResolutionOfinvestigation (camt.029) [> 631] through ESMIG to the RTGS Account
Holder A to inform that RTGS Account Holder B has rejected the recall request.
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Table 38 - Process description for figure - message flow example for a negative payment order recall

Used messages

| ResolutionOflnvestigation (camt.029) [> 631]

| EIToFIPaymentCancellationRequest (camt.056) [> 745]
| Receipt (camt.025) [> 619][...]

241 EUROSYSTEM UPDATE [Internal review]: page 159 (RTGS UDFS chapter 5.4.4.1 AS
settlement procedure C); Correction of typos

Spelling correction

Liguidity provisioning

[.]

e and crediting the same AS settlement bank’s sub-account (immediate liquidity transfer order).
Liquidity transfer orders are executed in the following way:

e Standing order liquidity transfer orders are executed with each start of procedure (different amounts for
mandatory and optional procedure can be specified).

e Immediate liquidity transfer orders are executed during an open procedure (mandatory or optional
settlement procedure). They are executed with immediate effect during an open procedure with no cycle
running. When a cycle is running, the immediate liquidity transfer order is immediately settled in case the
liquidity on the sub-account shall be increased. In case the liquidity on the sub-account shall be decreased
the order is stored till until the cycle is closed.

242 EUROSYSTEM UPDATE [Internal review]: page 173 (RTGS UDFS chapter 5.4.4.3
Cross-ancillary system settlement); Correction of typos

Spelling correction

Basics

In addition to the above described procedures for the settlement of ancillary system, there is also the possibility to
send AS transfers on a cross-ancillary system basis. As a precondition to use this feature a bilateral agreement
between the sending and receiving ancillary systems needs to be in place26. This agreement has to be put in the
reference data by the relevant CBs on behalf of the ancillary systems. The functionality of cross-ancillary system
settlement is independent from the procedure the sending and receiving ancillary systems are using (i.e. AS
settlement procedure D vs. AS settlement procedure C). Such transfers are always instructed by the ancillary
system (or its CB on behalf) as a single AS transfer via an ASTransferlnitiation (pain.998) [> 893]. A prerequisite for
the settlement of such AS transfer is that the AS transfer is sent during an open cycle of the sending ancillary
system (only valid if sending ancillary system is using AS settlement procedure C) and an open procedure of the
receiving ancillary system (regardless if mandatory or optional procedure is open). In such case the settlement is
executed immediately whatever is the status of the cycle of the receiving ancillary system. Reverse transactions
(ke i.e. “pulling” liquidity from another ancillary system) are not allowed.
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243 EUROSYSTEM UPDATE [Internal review]: page 174 (RTGS UDFS chapter 5.4.5 AS
settlement procedure E); Correction of typos

Spelling correction

Basics

Ancillary systems can benefit of the bilateral settlement of simultaneously sent debits and credits that shall be
processed independently from each other. The ancillary system may send one to many (up to a paramter
parameter currently defined at 20,000 for ancillary systems opting for global notifications and 3,000 for ancillary
systems opting for single notification) AS transfer orders in one AS batch message (ASTransferlnitiation (pain.998)

[> 893]). Any of those AS transfers is processed individually within RTGS.

[..]

244 EUROSYSTEM UPDATE [INC 000000363669]: page 189-190 (RTGS UDFS chapter
5.5.2.1 Overview); Addition of CLM Actor

| Addition of CLM Actor

[.]

transfer order

Liquidity transfer Initiator Use case Push/pull Counterpart cash
type account in
Immediate liquidity RTGS Actor Intra-service Push RTGS
transfer order

Inter-service Push CLM, TIPS, T2S

CLM Actor Inter-service Pul|Footnote] CLM

Rule-based liquidity System Intra-service Push or pull RTGS
transfer order

Inter-service Push or pull CLM
Standing order Intra-service Push RTGS
liquidity transfer
order Inter-service Push CLM, TIPS, T2S
Automated liquidity Inter-service Push CLM

(-]

Footnote
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A CLM Account Holder can “pull” liquidity from RTGS DCAs by entering an immediate liquidity transfer order via

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

245 EUROSYSTEM UPDATE [INC 000000363669]: page 190-191 (RTGS UDFS chapter
5.5.2.2 Execution of liquidity transfers); Addition of CLM Actor

Addition of CLM Actor

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

Liquidity transfer type

Frequency and trigger

Initiator

Settlement

Immediate liquidity

transfer

Once immediately after the
submission during the

operating hours

RTGS (CB) Account Holder
(or authorised RTGS Actor)

Only settlement of the full
amount is possible;
otherwise it is

immediately rejected.

Ancillary system

Partial settlement is

possible.

In case of partial
settlement, no further
settlement attempt is

performed.

CB (on behalf of RTGS

Account Holder)

Only settlement of the full
amount is possible;
otherwise it is

immediately rejected.

CLM Account Holder (or

Partial settlement is

authorised CLM Actor)

possible.

In case of partial
settlement, no further

settlement attempt is

performed.

Automated liquidity

transfer

Automatically triggered
whenever a CBO gets

pending/queued in CLM

CLM

Partial settlement is

possible.

In case of partial

settlement, a new
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automated liquidity
transfer order with the
remaining amount is put
on top of the queue in
RTGS until the original
amount of the automated
liquidity transfer is

completely settled.

Rule-based liquidity

transfer

Automatically triggered by
every breach of a configured
floor/ceiling rule (only after
the settlement of payment(s)
or AS transfer(s))

Pre-configured in CRDM

Partial settlement is

possible.

In case of partial
settlement, no further
settlement attempt is

performed.

Rule-based liquidity

transfer

Automatically triggered —
based on the configuration —
in case of pending urgent
payment order, AS transfer
order or high priority

payment order

Pre-configured in CRDM

Partial settlement is

possible.

In case of partial
settlement, no further
settlement attempt is

performed.

Standing order liquidity

transfer order

Automatically triggered
every business day at
configured certain business

day events

Pre-configured in CRDM

Partial settlement is

possible.

In case of partial
settlement, no further
settlement attempt is

performed.

In case several standing
order liquidity transfer
orders are triggered with
the same event, a pro

rata execution applies.

Table 69 - Execution of liquidity transfers

[..

1
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246 EUROSYSTEM UPDATE [Internal review]: page 222 (RTGS UDFS chapter 5.6.1.3.2
RTGS file status); Correction of typos

Spelling correction

Indicates the status of the file in RTGS and it can have the following status:

Rejected le \/ Accepled
J Failed file SuccesshlﬁleL

validation validation

@<
- T
Intermediate status.

Figure 46 — RTGS inbound file state-status diagram
[...]

247 EUROSYSTEM UPDATE [Internal review]: page 223 (RTGS UDFS chapter 5.6.1.3.3
RTGS message status); Correction of typos

Spelling correction

Indicates the status of the message in RTGS and it can have the following status:

Rejected | > Accepted |
i TR N e W

message message
vahdation valdation

x@x
o,

Figure 47 — RTGS inbound message state-status diagram
[-]

354



T2/T2S Consolidation Change Request: CSLD-111-SYS

248 EUROSYSTEM UPDATE [Internal review]: page 235 (RTGS UDFS chapter 5.6.1.3.6
Task queue order status); Correction of typos

Spelling correction

Indicates the status of the task queue order in RTGS and it can have the following status:

Rejected during input validation

Sucoessful input
valbdation

2 eyes deyes
Eask amiry task enbry

E.g. deletion during EaD

‘Wilhd rawe by imilial of Second Lgar

E.g dedetion during EeD

‘Withdrawn due o other task

Task execution allempl

M eneculion
possible so far Partial
Execilion

Partial execution

' Partially pending

E.g. deletion during EaD

‘ithdrawn due bo other fask

Full execution

= =
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Figure 53 - Task queue order state-status diagram
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249 EUROSYSTEM UPDATE [Internal review]: page 248 (RTGS UDFS chapter 5.8 Impact
of blocking on the processing of cash transfer orders)

| Spelling correction

[.]

e New cash transfer orders received in RTGS which shall settle on the blocked cash account are stored for
confirmation by the CB (i.e. an agreement of the CB is required).
o Ifthe CB gives its confirmation, the cash transfer orders will run through the Entry disposition [>
126]. If they cannot be settled in the entry disposition.
= Payment orders and AS transfer orders are queued and are included in the process of
Dissolution of the payment queue [> 134].
= Liquidity transfer orders — with the exception of automated liquidity transfer forders
orders are rejected after the unsuccessful settlement attempt.

250 EUROSYSTEM UPDATE [Internal review]: page 264 (RTGS UDFS chapter 8.2
Processing of cash transfer orders - specific functions for CBs in relation to their
community); Correction of typos

| Spelling correction

KeConcerning Concerning the settlement of cash transfer orders of RTGS Account Holders and ancillary systems,
CBs have specific functions, only applicable to them. These include queries about activities and balances of the
parties they are responsible for (see chapter Query management - specific functions for CBs [> 266]), actions in
connection with blocked accounts/parties and the involvement in ancillary system activities.

251 EUROSYSTEM UPDATE [Internal review]: page 314 (RTGS UDFS chapter 9.12 Initiate
RTGS reject time or till time broadcast); Correction of typos

Spelling correction

A payment order may include a “latest debit time”. When a payment order includes a “latest debit time”, RTGS
monitors the latest debit time indicator of a payment order in order to initiate an A2A broadcast broadeast via
SystemEventNotification (admi.004) [> 458]. Further details on “latest debit time indicator” are provided in chapter
Execution time [> 111].

[..]

252 EUROSYSTEM UPDATE [Internal review]: page 347 (RTGS UDFS chapter 9.14.17.1
Description); Correction of typos

| Spelling correction

(-]
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Old Figure 92 — Execute AS settlementprocedure C

Submitting RTGS

Aclor
AS habeh from Liquity Fliow or
Sand AS baldh k- aosounl

For every AS iransher
| AN prder ol the AS baldh

’ e

Allempl setllement procedure C AS ransfer onder setllemenl rh -]

'

[ﬁll:ﬂ. AS Wansler ander 51.3'.15]

Mol dl AS
ransfer orders
fram AS bailch

Al AS Irangfes
orders fram AS
Baich final

(Sﬂl'lﬂ AS babch Ninal stalus mliﬁm'l.i:ua

‘( _AS babeh final stahis nolifieation” /
ASiitiationStalis (pain S98)

New Figure 92 — Execute settlementprecedure settlement procedure C
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Submitting
Actor

AS batch from
Send AS batch

?

RTGS

Liquidity inflow on
sub-account

’

!

For every AS fransfer
order of the AS batch

[Anempt settlement procedure C AS transfer order settlement F+'I ]

Not all AS
transfer orders
from AS batch

*

final

Gheck AS transfer order siatua

All AS transfer
orders from AS
batch final

[Send AS batch final status notiﬁcatiorD

©< JAS batch final status notification® /

ASlInitiationStatus (pain.998)

253 EUROSYSTEM UPDATE [Internal review]: page 364 (RTGS UDFS chapter 9.17.2

Messages); Correction of typos

| Spelling correction

[..]

Message description/usage

ISO message

ISO code

Current limit modification/deletion

rejection notification

Receipt [> 619]

camt.025 [> 619]

Current limit modification/deletion

execution notification

Receipt [> 619]

camt.025 [> 619]

Current limit modification queuing

notification

Receipt [> 619]

camt.025 [> 619]

Table 149 - Outbound messages for fer modify current limit
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254 EUROSYSTEM UPDATE [Internal review]: page 860 f. (RTGS UDFS chapter 12.5.1.3
The message in business context) and MyStandards
pain.998 ASTransferNotice pain.998.001.01

Clearing inconsistence pain.998_ASTN

Specific message contents

Message item Utilisation

[...] [...]

Payment Information

[...] [...]

First agent account Id Element used if payment scheme code is

. "CDS". | ifies th via-the
/Document/pain.998.001.01/PrtryData/T2PrtryData/Pmtinf/ Mﬁ the debit-side account

FrstAgtAcct/DmstAcct/Id

Payment Transaction

[--] [-]
Final agent account Id Element used if payment scheme code is
/Document/pain.998.001.01/PrtryData/T2PrtryData/Pmtinf/ CDS" IdenBtlfgles the credit side account,

PmtTx/FnlAgtAcct/DmstAcct/Id

255 EUROSYSTEM UPDATE [Internal review]: page 870 (RTGS UDFS chapter 12.5.2.3
The message in business context) and MyStandards
pain.998 ASTransferlnitiation_pain.998.001.01 ; Correction of spelling

Unique use of true

Specific message contents

Message item Utilisation

[...] [...]

Original Group Reference Information And Status

Group ldentification Group Ildentification reference assigned by
business sender of the origin ASTransferlnitiation,

/Document/pain.998.001.01/PrtryData/T2PrtryData/OrgnlGr to identify group of single transfer orders
pRefInfAndSts/Grpld
Original Message Type Always “ASTransferlnitiation”.

/Document/pain.998.001.01/PrtryData/T2PrtryData/OrgniIGr
pReflnfAndSts/OrgniMsgTp

Settlement Model Type This field is populated from the Settlement Model
/Document/pain.998.001.01/PrtryData/T2PrtryData/OrgnlGr | Type field from the original ASTI batch message.
pReflInfAndSts/SttimMdITp

Decision Indicator FRUE true = Receipt Requested
/Document/pain.998.001.01/PrtryData/T2PrtryData/OrgnlIGr . -, .
pRefInfAndSts/Decind The RTGS is waiting for a camt.025 Receipt

message to have the decision of the AS about the
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Not used in other cases

use of the Guarantee Mechanism in the context of
AS settlement procedures A and B

[

(-]

Table 396 - AS Initiation Status (pain.998 ASIS)

[..]

256 EUROSYSTEM UPDATE [SDD-PBR-083]: page 935 — 1415 (RTGS UDFS chapter 13.1

Index of validation rules and error codes)

| Pacs.004 Validation Rules update — Exchange Rate rules

Business identifier
codes for financial or
nonfinancial
institutions are
registered and
published by the ISO
9362 Registration
Authority in the ISO
directory of BICs, and
consists of eleven
(11) contiguous
characters.

institution BIC
in

/[Dynamic
error including
xpath//

sninf/Orgtr/Id/Or
9

Id/AnyBIC

PmtRtr/TxInf/Rtr
Chain/UltmtCdtr/
Pt

y/1d/Orgld/AnyBlI

C

PmtRtr/TxInf/Rtr
C

hain/Cdtr/Pty/Id/
O

rgld/AnyBIC

PmtRtr/TxInf/Rtr
C

TxInfAndSts/
StsRs

ninf/Rsn/Prtr
y

Inb | Res | R | Vali | Validation rule Er | Error Xpaths of Xpath of Source rule
oun | pon | ul | dati | description ro | description inbound response name
d se e |on r message message

me | me | so | rule c elements for code

ssa | ssa |ur | ID (o] validation element

ge ge ce d

typ | typ e

e e

pac | pac | IS | IVO | Only avalid Business | D | Invalid PmtRtr/TxInf/Rtr | FIToFIPmtSt | AnyBIC
s.0 | s.00 | O | 032 | identifier code is allow | 00 | financial or R sRpt/

04 2 0 ed. 8 non-financial
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hain/InitgPty/Pty
/l

d/Orgld/AnyBIC

PmtRtr/TxInf/Rtr
C

hain/Dbtr/Pty/Id/
(o]

rgld/AnyBIC

PmtRtr/TxInf/Rtr
C

hain/UltmtDbtr/P
t

y/Id/Orgld/AnyBI

C

PmtRtr/TxInf/Rtr
C

hain/Cdtr/Agt/Fi
nl

nstnld/BICFI

PmtRtr/TxInf/Rtr
C

hain/CdtrAgt/Fin
|

nstnld/BICFI

PmtRtr/TxInf/Rtr
C

hain/IntrmyAgt3/
F

ininstnid/BICFI

PmtRtr/TxInf/Rtr
C
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hain/IntrmyAgt2/
F

ininstnld/BICFI

PmtRtr/TxInf/Rtr
C

hain/IntrmyAgt1/
F

inInstnld/BICFI

PmtRtr/TxInf/Rtr
C

hain/PrvsinstgA
gt

3/Fininstnld/BIC
F

PmtRtr/TxInf/Rtr
C

hain/PrvsinstgA
gt

2/Fininstnld/BIC
Fl

PmtRtr/TxInf/Rtr
C

hain/PrvsinstgA
gt

1/Fininstnld/BIC
F

PmtRtr/TxInf/Rtr
C

hain/DbtrAgt/Fin
|

nstnld/BICFI
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PmtRtr/TxInf/Rtr
C

hain/InitgPty/Agt
/

Finlnstnld/BICFI

PmtRtr/TxInf/Rtr
C

hain/Dbtr/Agt/Fi
nl

nstnld/BICFI

PmtRtr/Tx
Inf/Inst

dAgt/Fininstnid/
Bl

CFI

PmtRtr/TxInf/Ins
t

gAgt/Fininstnid/
BICFI

PmtRtr/TxInf/Ch
r

gsInf/Agt/Fininst
n

Sk
oG

1N ‘

5

1© |O
o
S

If
ReturnedlInstructedA
mount is present and
the currency is
different from the
currency in
ReturnedinterbankSet
tlementAmount, then
ExchangeRate must

be present.

Re] |g X

1d/BICFI
Invalid PmtRtr/TxInf/Xc FIToFIPmtSt | Returnedinstruct
message hgRate sRpt/TxInfAn | edAmountAndE
content for dSts/StsRsnl | xchangeRatelR
ExchangeRate | PmtRtr/TxInf/Rtr | nf/Rsn/Prtry | ule
when dintrBkSttimAmt
Returnedinstru | /Ccy
ctedAmount
with different PmtRtr/TxInf/Rtr
currency is dinstdAmt/Ccy
present

PmtRtr/TxInf/Rtr
dinstdAmt
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pac | pac [ IS
s.0 |s.00 | O
04 |2 0

VO | If

ReturnedlInstructedA
mount is present and
the currency is the
same as the currency
in
ReturnedInterbankSet
tlementAmount, then
ExchangeRate is not
allowed.

] |8|><

Invalid PmtRtr/TxInf/Xc | FIToFIPmtSt | Returnedinstruct
message hgRate sRpt/TxInfAn | edAmountAndE
content for dSts/StsRsnl | xchangeRate2R
ExchangeRate | PmtRtr/TxInf/Rtr | nf/Rsn/Prtry | ule

when dintrBkSttimAmt

Returnedinstru | /Ccy

ctedAmount

with same PmtRtr/TxInf/Rtr

currency is dinstdAmt/Ccy

present

PmtRtr/TxInf/Rtr
dinstdAmt

BRI ETE

[

[

[

Table 424 - RTGS business rules

257 EUROSYSTEM UPDATE [Internal review]: page 1232 (RTGS UDFS chapter 13.1 Index
of validation rules and error codes) — Adjustment VR00260

| Adjustment VR00260 |
[...]
Inbou | Res | Rul | Valida | Valida | Error Error Xpaths of inbound Xpath of | So
nd pon | e tion tion code description message elements for | respons | urc
mess | se so | rule rule validation e
age me | urc | ID descri message | rul
type |ssa |e ption code
ge element | na
typ me
e
[...] L..] -] [...] [...] [... [... [...] o]
FlCdtT/CdtTHTxInf/Stt
pacs. | pac | T2 | VROO | pacs.0 | E024 Priority urgent | lmPrty FIToFIP
AppHdr/To/Fld/Fininst
009 s.00 260 09 not allowed for Al/BICE! mtStsRpt
2 with this payment HCatFr/CdtFdniR | /TxInfAnd
mtTphnfiLelinstrm/Cd
urgent Sts/StsR
priority FICAtTrf/CAtTrfTxInf/Stt | sninf/Rsn
) ImPrty
is only AppHdr/Fr/Flld/Fininstn | /Prtry
d, if
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FICdtTrf/CdtTrfTxInf/P
mtTplnf/Lclinstrm/Cd

busine
ss
sender
isa
CBor
- code
'SBTI'
in
Local
Instru
ment/
Code
is
used.

IR [.] [ [.] [ [ [.]

Table 424 - RTGS business rules
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