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T2S CHANGE REQUEST FORM 

General Information (Origin of Request) 
 User Requirements (URD) or GUI Business Functionality Document (BFD) 
 Other User Functional or Technical Documentation (SYS) 

Request raised by: Eurosystem Institute: ECB Date raised: 19/10/2021 

Request title: Export of T2S cash transactional data from the Data 
Warehouse to a Eurosystem’s monetary policy application 

Request No.: T2S-0772-SYS 

Request type:  Common Classification: Scope enhancement Urgency: Fast-track 

1. Legal/business importance parameter1: High 2. Market implementation efforts parameter2: Low 

3. Operational/Technical risk parameter3: Low 4. Financial impact parameter: To be assessed 

Requestor Category: Eurosystem Status: Proposed for a Release 

 
Reason for change and expected benefits/business motivation: 

The Eurosystem, coordinated by DG-M of the ECB, performs analysis of monetary policy operations. To do so, it relies 
on several indicators. 

One such indicator is the “peak liquidity need”: a counterparty’s hypothetical need for marginal lending (MLF): How much 
marginal lending would the counterparty need if this moment were the end of the business day? The value of the indicator 
is the maximum of this ‘hypothetical MLF’ during a given day.  

The hypothetical MLF calculation relies on T2S DCA balances and movements stored in the DWH (the calculation will 
be an approximation: the maximum computed over a limited set of data points) 

The indicator will provide one daily value for each monetary financial institution (MFI), which will be sent to DG-M´s 
application “MOPDB” and be then available for analysis by all Eurosystem central banks (i.e. a central bank can see the 
indicator for MFIs under another central bank). 
 
 
Description of requested change: 

A predefined report to compute the peak liquidity need indicator must be setup in the DWH using all T2S DCA balances 
and movements for a given business day. This report must be retrievable by midnight on the following open day for 
integration in the ECB DG-M application MOPDB. The full description of the report is detailed in CSLD-0082-URD. 

 

This T2S change request is necessary for the implementation of CSLD-0082-URD. 
 
 

Submitted annexes / related documents: 
 
 

 
1 Legal/business importance parameter was set to High because DG-M currently relies on manual intervention by all 
Eurosystem NCBs to compute the indicators. 
2 Market implementation effort parameter was set to Low because the CR does not require any adaptation by T2S 
users. 
3 Operational/technical risk parameter was set to Low because the initial configuration and daily production of a new 
report in DWH is not expected to affect T2S operations. 
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Submitted annexes / related documents: 
 
Outcome/Decisions: 
CRG on 9 November 2021: The CRG members considered CR-772 to be stable and agreed that its preliminary and/or 
detailed assessment should start only when such an assessment is launched for CSLD-CR-82 
*CRG on 17 January 2022: the CRG agreed to recommend CR-772 for authorisation by the T2S Steering Level, 
following a fast-track approach 
*AMI-SeCo on 26 January 2022: the AMI-SeCo agreed with the CRG recommendation of CR-772 for T2S Steering 
Level Authorisation 
*CSG on 27 January 2022: the CSG agreed to authorise CR-772 
*NECSG on 27 January 2022: the NECSG agreed to authorise CR-772 
*MIB on 03 February 2022: the MIB agreed to authorise CR-772 
*PMG on 19 April 2022: the PMG agreed to launch the detailed assessment of CR-772 with a view of scoping in 
Release R2023.NOV 
 
Documentation to be updated: 

 
 
 

Preliminary assessment: 
 
 
 

Detailed assessment: 
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