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

Request raised by: Clearstream Institute: CSD Date raised: 26/09/2025
Request title: Re-map COSD related references into new element Request No.: T2S 0860 SYS
“Related Transaction Identification” in T2S semt and camt messages

Request type: Common Classification: Scope Enhancement Urgency: Normal

1. Legal/business importance parameter': Medium 2. Market implementation efforts parameter?: Low
3. Operational/Technical risk parameters:Low 4. Financial impact parameter*: Medium
Requestor Category: CSD Status: Authorised at the T2S Steering Level

Reason for change and expected benefits/business motivation:

With Change Request T2S 0389 URD, T2S was updated to report for Intra-Position-Movement and Intra-Balance-
Movements which are related to COSD blocking (in securities or cash), which underlying business instruction has
triggered the COSD blocking. This is done in the following way:
e For Intra-Position Movements: T2S reports the reference of the related DELI business instruction where the
CoSD blocking occurs.
e ForIntra-Balance Movements: T2S Reports the reference of the related business instruction that debits the
Dedicated Cash Account where the CoSD blocking occurs.

As no structured fields were available within the relevant 1ISO20022 messages to transport this information, in both
cases supplementary data are used, and within those supplementary data the reference is reported as “Related
Transaction Identification” (RItdTxId).

Recently, 4CB have raised ISO CR-1404 “Integration of supl.021 in camt and semt T2S Messages”, which aims at
adding a new payload field “Related Transaction Identification” (RItdTxId) into the status messages and settlement
confirmations for Intra-Position-Movements and Intra-Balance-Movements. This ISO CR is approved and envisaged
for implementation with MR2027.

This opens the possibility to harmonize the T2S logic for reporting of COSD Blockings so that it uses structured
attributes and does no longer rely on use of Supplementary Data.

This Change Request implements the related changes:

Currently, the supplementary data element (supl.021) is used in the following messages to report the reference of
the business instruction that triggered a Conditional Securities Delivery (CoSD) scenario:

e camt.067.001.02 IntraBalanceMovementStatusAdviceV02

e camt.068.001.02 IntraBalanceMovement ConfirmationVV02

e semt.014.001.07 IntraPositionMovementStatusAdviceV09

e semt.015.001.09 IntraPositionMovementConfirmationV10

In all those messages:
e The “Related Transaction Identification” that is introduced with ISO CR1404 shall be unpruned.
e In all cases, where currently the supplementary data are used to report the reference of the business
instruction where the COSD blocking occurred, this reference shall be reported within the “Related

Legal/business importance parameter was set to “Medium” because T2S Actors will benefit from the expected
alignment with established standards.

2Market implementation effort parameter was set to “Low” as the change does not imply significant changes to T2S
Actors.

3Operational/technical risk parameter was set to “Low” because the CR is not expected to have any operational
impacts on T2S actors.

4Low < 100KkEUR < Low-Medium < 200 kEUR < Medium < 400kEUR < High < 700kEUR < Very high
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Transaction Identification” in the future.
e Use of supplementary data shall be discontinued.

Description of requested change:

(i) XSD updates to make new element "Related Transaction ldentification” available in semt and camt
messages

In T2S, the "Related Transaction Identification”, introduced by ISO CR-1404, shall be un-pruned in the following
messages:

In camt.067: /Document/IntraBalMvmntStsAdvc/TxId/RItd TxId

In camt.068: /Document/IntraBalMvmntConf/AddtIParams/RItd TxId

In semt.014: /Document/IntraPosMvmntStsAdvc/TxId/RItdTxId

In semt.015: /Document/IntraPosMvmntConf/AddtIParams/RItd TxId

The “Related Transaction Identification” shall be customized in the same way as the other references, i.e.
e minLength: 1
e maxLength: 16
e pattern: ([0-9a-zA-Z\\?:\(\)\.,"\+ ]([0-9a-zA-Z\\?:\(\)\.,\+ T*(/[0-9a-zA-Z\-\?:\(\)\.,"\+ 1)?)*)

(ii) Update of mapping logic to fill "Related Transaction Identification” in CoSD scenarios
The T2S mapping logic shall be updated in all cases where the reference of the business instruction related to the
CoSD blocking scenario is reported:

e Reference shall no longer be reported within the supplementary data

¢ Reference shall instead be reported within the unpruned attribute “Related Transaction Identification”
This applies to intra-balance (camt.067 and camt.068) and intra-position (semt.014 and semt.015) movement
messages.

Message Reference to be reported Current path Target path

camt.067 Reference of the related business IntraBalMvmntStsAdvc/ IntraBalMvmntStsAdvc/
instruction that debits the Dedicated Cash |SpimtryData/Envip/RItdTxId | TxId/RItdTxId
Account where the CoSD blocking occurs

camt.068 IntraBalMvmntStsAdvc/ IntraBalMvmntConf/
SplmtryData/Envip/RItdTxId |AddtlParams/RItdTxId
semt.014 Reference of the related DELI business |IntraPosMvmntStsAdvc/ IntraPosMvmntStsAdvc/
instruction where the CoSD blocking|SpimtryData/Envip/RItdTxId | TxId/RItdTxId
semt.015 oceurs. IntraPosMvmntConf IntraPosMvmntConf/

/SpimtryData/Envip/RItdTxId | AddtiIParams/RItd TxId

Submitted annexes / related documents:

Outcome/Decisions:

*ECB on 26 September 2025: the ECB team checked the completeness of the CR template, assigned change request
number CR-0860 and informed the CR initiator.

*CRG on 11 February 2026: the CRG agreed to launch the preliminary assessment of CR-0860.

*CRG on 20 May 2026: the CRG agreed to recommend CR-0860 for authorisation by the T2S Steering Level.
*AMI-SeCo on 5 June 2026: the AMI-SeCo agreed with the CRG recommendation of CR-0860 for T2S Steering
Level Authorisation.

*CSG on 29 May 2026: the CSG agreed to authorise CR-0860.

*NECSG on 29 May 2026: the NECSG agreed to authorise CR-0860.

*MIB on 8 June 2026: the MIB agreed to authorise CR-0860.

Documentation to be updated:
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Preliminary assessment:

Financial impact: Medium

Impacted modules: LCMM, SETT

Impact on other Eurosystem Services or Projects: No impact identified on T2, TIPS or ECMS
Risk analysis: No risks have been identified

Findings:

LCMM

The implementation of this CR implies:

The reference of the underlying business instruction that triggered the COSD blocking, which is currently
reported via the supplementary data element (supl.021), will now be reported in the new Related
Transaction Identification (RItdTxId) field in semt.014, semt.015, camt.067, and camt.068 messages and it
will no longer be reported within the supplementary data block.

The Related Transaction Identification (RItdTxId) field is not currently included in the semt.016 and semt.034
flat-file reports; now, being a structured field, it should be added to both flat file reports so to keep them
aligned with their ISO versions.

No changes are being requested for GUI Screens.

For this purpose:

The new element "Related Transaction Identification” needs to be unpruned and customized in camt.067,
camt.068, semt.014 and semt.015 messages.

The Status Management module needs to be adapted in its Flat-fle Report Data Extraction function to
include the Related Transaction Identification for semt.016 and semt.034 Flat Files.

The external flows with INTF need to be adapted to inform the Related Transaction Identification in the new
path.

Internal and external documentation needs to be adapted.

Open issues:

Detailed assessment:




