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T2S CHANGE REQUEST FORM
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: 4CB Institute: 4CB Date raised: 19/06/2026
Request title: Multiplex Editorial Change Request (for R2026.NOV) Request ref. no: T2S 0874 SYS
Request type: Common Classification: Maintenance Urgency: Normal
1. Legal/business importance parameter’: Medium 2. Market implementation efforts parameter: n/a
3. Operational/Technical risk parameter: n/a 4. Financial impact parameter: No cost impact
Requestor Category: 4CB Status: Allocated to a Release

Description of requested change:
Editorial changes regarding on UDFS, CRDM UDFS, UHB, CRDM UHB, DWH UHB, GFS, DMT (for R2026.NOV)

Reason for change and expected benefits/business motivation:

The editorial changes relate to either the UDFS or UHB for R2026.NOV. Their incorporation into the UDFS or UHB for
R2026.NOV is required for clarifying the documentation underlying the software.

Please note that the changes referring to UDFS for R2026.NOV will also be reflected, when relevant, into the message
documentation published in MyStandards.

1 EUROSYSTEM UPDATE [Internal review]: page 698 (CRDM UDFS-chapter 5.5 List of CRDM Objects);
EQitOrial CRANGE ..ottt 2

2 EUROSYSTEM UPDATE [SDD-PBR-0122, PBI-237605]: page 416 (CRDM UDFS-chapter 3.1.3.14
SecurityMaintenanceRequest (reda.007)), page 593 (CRDM UDFS-chapter 5.1 Business Rules);
Introduction of business rule IIMPOSBS8 ...............oooeeeeeeeeeeeeeeeeeeeee ettt e e 6

3 EUROSYSTEM UPDATE [SDD-CN-0123, PBI-237786]: page 1161 ff. (UDFS-chapter 3.3.5.13
SecuritiesSettlementTransactionQueryResponseV01 (semt.027.001.01)), page 1192 ff. (UDFS-
chapter 3.3.5.22 Securities TransactionPenaltiesReportV01 (semt.044.001.01)); Compliant repon‘/ng of
PATD and PREL codes in semt.027 and SEME.044 ..........oooorueeeiiiiiieeiie et

4 EUROSYSTEM  UPDATE [Internal  review]: page 1148  (UDFS-chapter  3.3.5.10
SecuritiesSettlementTransactionAuditTrailReportV05 (semt.022.001.05)); Deletion of the footnote 8

5 EUROSYSTEM UPDATE [SDD-PBR-0124, PBI-238183]: page 587 (CRDM UDFS-chapter 5.1
Business Rules), page 318 (CRDM UDFS-chapter 2.8.1 Bulk load Daily Prices for Penalties-
Introduction); page 317 (CRDM UHB Book 2-chapter 2.2.2.18 Security Subject to Cash Penalty —
Search/List Screen); page 104 (CRDM UHB Book 2-chapter 2.2.2.19 Security Subject to Cash Penalty
— New/Edit Screen); page 479 (CRDM UHB Book 2-chapter 4.3.2.50 Security Subject to Cash Penalty
— New/Edit Screen); page 482 (CRDM UHB Book 2-chapter 4.3.2.51 Security Subject to Cash Penalty
— Search Screen); page 94 (CRDM UHB Book 2-chapter 2.2.2.16 Daily Price - Search/List Screen);
page 410 (CRDM UHB Book 2-chapter 4.3.2.21 Daily Price — New/Edit Screen); page 411 (CRDM UHB
Book 2-chapter 4.3.2.22 Daily Price — New/Edit Screen); CRDM change for Penalty mechanism 8

6 EUROSYSTEM UPDATE [SDD-PBR-0126, PBI-238574]: page 30 ff. (UHB-chapter 1.2.2.2 Screen
Structure), page 40 ff. (UHB-chapter 1.2.2.56 Common Buttons and Icons); Adaption of pdf print
FUNCHONGNEY ...ttt e e e et e e e e e e eaa e e e 12

1 Legal/business importance parameter was set to ‘Medium’ because with these editorial changes, the readability and clarity of the Scope Defining set of
Documents will be improved. Also, the technical and functional documentation will be updated to be in line with the latest version of the implementation.
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7 EUROSYSTEM UPDATE [internal review]: semt.028 Usage Guideline in MyStandards, T2S Business
Rules Mapping Table; semt.028 UG UPQALE .............ccccuuveeeieeieeeiieeeiee e 13

8 EUROSYSTEM  UPDATE [internal  review]:  page 1002  (UDFS-chapter  3.3.2.15
LimitUtilisationJournalReportV01 (camt.065.001.01)), camt.065 Usage Guideline in MyStandards;
camt.065 limitation to be added to UDFS and MyStandards ..............ccocccoveiiinniiecesciincn. 14

9 EUROSYSTEM UPDATE [Update CR-807]: page 1260 ff. (UDFS-chapter 3.3.6.5.3 The message in
business context); Add new reason code in the sese.024 to identify that there is a mismatch in the
partial Settlement INAICALON..............cueeeeeeeeeieieieieeeeeeeeeeeeeeeeee ettt ettt ettt eeeteaeaeaeaeaeaeaeaeananes 14

10 EUROSYSTEM UPDATE [Internal review]: page 407-408 (DWH UHB-chapter 6.1.3 SCT03 — Follow
up by time slot of settlement activity), page 503-507 (DWH UHB-chapter 6.3.5 INX05 — Liquidity
transfers), page 5560-555 (DWH UHB-chapter 6.4.1 RES01 — Detailed cash restrictions), page 539-550
(DWH UHB-chapter 6.3.9 INX09 — Multi-criteria search of a set of liquidity transfers); Editorial changes
................................................................................................................................................ 15

11 EUROSYSTEM UPDATE [Internal review]: MyStandards camt.019 UG Update..................... 23

12 EUROSYSTEM UPDATE [Internal review]: MyStandards head.001 UG Update of sample messages
................................................................................................................................................ 23

13 EUROSYSTEM UPDATE [Internal Review]: page 893 ff. (UDFS-chapter 2.18.3 Inbound and outbound
messages); page 737 ff. (GFS-chapter 4.1.5 QU: Queries); Remove Common Component Queries from
T2S UDFS ...ttt ettt e et e e et e et ettt 25

14 EUROSYSTEM UPDATE [Update CR-809, CBFRT-13222, INC-477295]: page 53 (DMT File Format
Specification-chapter 3.1.2.3 Pending Instructions’), Editorial change...............c.c.cccccevncune... 29

15 EUROSYSTEM UPDATE [SDD Harmonization]: UDFS, UHB, GFS, DMT File Format Specification
................................................................................................................................................ 32

Proposed wording for the change request:

1 EUROSYSTEM UPDATE [Internal review]: page 698 (CRDM UDFS-chapter 5.5 List of CRDM
Objects); Editorial change

| Integration of the CRDM list of objects to the CRDM UDFS |

CRDM UDFS-chapter 5.5 1.1 List of CRDM Obijects, page 698

This section lists the all the CRDM objects

Party Party No T2, T2S, TIPS
Eligible Counterpart CSD Link Yes T2S
Party-Service Link No T2, TIPS
Banking Group Yes T2
AS Bilateral Agreement Yes T2
AS Procedure Yes T2

Securities Securities Yes T2S

Securities Valuation No T2S, ECMS
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Close Link No T2S, ECMS
Security CSD Link Yes T2S
Auto-collateralization Eligibility
D No T2S, ECMS
Securities Subject to Penalties Yes T2S
Securities Penalty Rate Yes T2S
Cash Discount Penalty Rate Yes T2S
Euro Foreign Exchange Rate  Yes T2S
Daily Price Yes T2S
SME Growth Market Yes T2S
Authorised CSD-ESP BIC Yes T2S
Securities Account Securities Account No T2S, ECMS
CSD Account Link Yes T2S
CMB Securities Account Link  Yes T2S
Cash Account Cash Account No T2, T2S, TIPS, ECMS
Credit Memorandum Balance  Yes T2S
Liquidity Transfer Order No T2, T2S
Liquidity Transfer Order Link
- Yes T2S
External RTGS Account Yes T2S
Limit No T2, T2S, TIPS
Authorized Account User No T2, TIPS
Account Monitoring Group Yes T2
Liquidity Transfer Order Group Yes T2
Settlement Bank Account
Group Yes T2
Direct Debit Mandate Yes T2
Standing Order for Reservation Yes T2
Access Rights Management User No T2, T2S, TIPS
Role No T2, T2S, TIPS

Privilege No T2, T2S, TIPS
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Secured Group Yes T2S
Certificate DN No T2, T2S, TIPS, ECMS
User-Certificate DN Link No T2, T2S, TIPS, ECMS
Cross-currency Corridor Yes TIPS

Cross-currency Intermediary

Yes TIPS
Mapping
Cross-currency Authorisation  Yes TIPS
Message Subscription o
Message Subscription Rule No T2, T2S, TIPS
Configuration
Message Subscription Rule Set No T2, T2S, TIPS
Network Configuration Routing No T2, T2S, TIPS
Network Service No T2, T2S, TIPS
Technical Address Network
No T2, T2S, TIPS
Service Link
DN BIC Routing No T2, TIPS
Report Configuration Report Type No T2, T2S, TIPS
Report Configuration No T2, T2S, TIPS
Attribute Domain Management Attribute Domain Yes T2S
Attribute Reference Yes T2S
Business Day Management Event Type No T2, T2S
Operating Day Type No T2, T2S
Closing Day No T2, T2S
Market-specific Attribute
i ) Market-Specific Attribute Yes T28
Configuration
Restriction Type Management Restriction Type No T2, T2S, TIPS
Restriction Type Rule Yes T2S
Conditional Securities Delivery Conditional Securities Delivery
Yes T2S
Configuration Rule
Conditional Securities Delivery
Yes T2S

Rule Set

Billing Configuration Invoice Configuration No T2, T2S, TIPS, ECMS
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VAT No T2, T2S, TIPS, ECMS
Tariff No T2, T2S, TIPS, ECMS
Billing Group No T2
Billing Service Parameters No T2, T2S, TIPS, ECMS
Service Item No T2, T2S, TIPS, ECMS
Configuration Parameters Country No T2, T2S, TIPS
Currency No T2, T2S, TIPS
Currency-Service Link No T2, TIPS
Partial Settlement Threshold  Yes T2S
System Entity No T2, T2S, TIPS
Tolerance Amount Yes T2S
BIC Directory No T2, T2S, ECMS
Service No T2, TIPS
Minimum Reserve Yes T2
Configuration
Common Functions Revision Management No T2, T2S, TIPS
Four-Eyes Management No T2, T2S, TIPS
Audit Trail Management No T2, T2S, TIPS
Access Rights Check Yes T2, T2S, TIPS
Data Purge No T2, T2S, TIPS
Reference Data Propagation TIPS Reference Data Yes TIPS
Propagation
RTGS Reference Data Yes T2
Propagation
CLM Reference Data Yes T2
Propagation
ECMS Reference Data Yes ECMS
Propagation
Business Interface Inbound Message Management No T2, T2S, TIPS
Outbound Message No T2, T2S, TIPS

Management
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Graphical User Interface No T2, T2S, TIPS
2 EUROSYSTEM UPDATE [SDD-PBR-0122, PBI-237605]: page 416 (CRDM UDFS-chapter 3.1.3.14

SecurityMaintenanceRequest (reda.007)), page 593 (CRDM UDFS-chapter 5.1 Business Rules);
Introduction of business rule IIMP058

| Update of field description - Introduction of business rule IIMP058 |

CRDM UDFS-chapter 3.1.3.14 SecurityMaintenanceRequest (reda.007), page 416

Field Description

MESSAGE ITEM BUSINESS
RULES
SecurityMaintenanceRequest DSU1001
Document/SctyMntncReq DXAA002
FinanciallnstrumentAttributes 1IMP058

Document/SctyMntncReq/UpdTp/UpdTp/Add

FinanciallnstrumentAttributes 1IMP062

Document/SctyMntncReq/UpdTp/UpdTp/Add/FininstrmAttrbts

[] [...]
FinanciallnstrumentAttributes IIMP058

Document/SctyMntncReq/UpdTp/UpdTp/Del

FinanciallnstrumentAttributes 1IMP062

Document/SctyMntncReq/UpdTp/UpdTp/Del/FininstrmAttrbts

[-] [...]
FinanciallnstrumentAttributes IIMP058

Document/SctyMntncReq/UpdTp/UpdTp/Modfy

FinanciallnstrumentAttributes 1IMP062

Document/SctyMntncReq/UpdTp/UpdTp/Modfy/FinlnstrmAttrbts

[-] [...]

CRDM UDFS-chapter 5.1 Business Rules, page 593

Field Description
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Inbound
Description
message
[...]

Outbound | Reason Error T2S TIPS RTGS CLM |ECONS2
message Code Text

IIMPO5 Atleastone Reda.007 Reda.029 REJT Atleast Yes No No No No

8 of the optional one of
elements the
must be optional
present for elements
elements must be
'Add’, 'Modify' present
and 'Delete' in for
securities elements
maintenance 'Add’,
request 'Modify'
message and

'Delete’.

[.]

Change on MyStandards

Message documentation on MyStandards - Introduction of the business rule in the schema Reda.007

3 EUROSYSTEM UPDATE [SDD-CN-0123, PBI-237786]: page 1161 ff. (UDFS-chapter 3.3.5.13
SecuritiesSettlementTransactionQueryResponseV01 (semt.027.001.01)), page 1192 ff. (UDFS-chapter
3.3.5.22 SecuritiesTransactionPenaltiesReportV01 (semt.044.001.01)); Compliant reporting of PATD

and PREL codes in semt.027 and semt.044

The software needs to be amended to discard reasons PATD and PREL when generating semt.027 and semt.044 in
order to prevent them from being not schema-compliant. A fix should be introduced in T2S to discard PREL and PATD
reason codes during the generation process of semt.027 and semt.044 messages to prevent these from being not

schema compliant.

UDFS-chapter 3.3.5.13 SecuritiesSettlementTransactionQueryResponseV01 (semt.027.001.01), page 1161

To include a footnote (to be removed when the codes are included in the ISO message) indicating that reasons PATD

and PREL won’t be reported in the semt.027 1SO:

SecuritiesSettlementTransactionQueryResponseV01 (semt.027.001.01)"

- Reason codes PATD and PREL are discarded and not reported in semt.027 to prevent the ISO message from being
non-schema compliant. They will be reported once they are included in the message definition.

UDFS-chapter 3.3.5.22 SecuritiesTransactionPenaltiesReportV01 (semt.044.001.01), page 1192 ff.

To include a footnote (to be removed when the codes are included in the ISO message) indicating that reason PATD

won'’t be reported in the semt.044 ISO:

SecuritiesTransactionPenaltiesReportV01 (semt.044.001.01)"

- Reason code PATD is discarded and not reported in semt.044 to prevent the ISO message from being non-schema
compliant. It will be reported once it is included in the message definition.
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4 EUROSYSTEM UPDATE [Internal review]: page 1148 (UDFS-chapter 3.3.5.10
SecuritiesSettlementTransactionAuditTrailReportV05 (semt.022.001.05)); Deletion of the footnote

Deletion of the footnote since the reason codes PATD and PREL were included in the semt.022 message definition

UDFS-chapter 3.3.5.10 SecuritiesSettlementTransactionAuditTrailReportV05 (semt.022.001.05),page 1148

5 EUROSYSTEM UPDATE [SDD-PBR-0124, PBI-238183]: page 587 (CRDM UDFS-chapter 5.1
Business Rules), page 318 (CRDM UDFS-chapter 2.8.1 Bulk load Daily Prices for Penalties-
Introduction); page 317 (CRDM UHB Book 2-chapter 2.2.2.18 Security Subject to Cash Penalty —
Search/List Screen); page 104 (CRDM UHB Book 2-chapter 2.2.2.19 Security Subject to Cash Penalty —
New/Edit Screen); page 479 (CRDM UHB Book 2-chapter 4.3.2.50 Security Subject to Cash Penalty —
New/Edit Screen); page 482 (CRDM UHB Book 2-chapter 4.3.2.51 Security Subject to Cash Penalty —
Search Screen); page 94 (CRDM UHB Book 2-chapter 2.2.2.16 Daily Price - Search/List Screen); page
410 (CRDM UHB Book 2-chapter 4.3.2.21 Daily Price — New/Edit Screen); page 411 (CRDM UHB Book
2-chapter 4.3.2.22 Daily Price — New/Edit Screen); CRDM change for Penalty mechanism

To prevent the incorrect classification of securities data as not Subject to Cash Penalties during the PMSD event, and
therefore having penalties incorrectly classified as NCOM, new business rules must be implemented

CRDM UDFS-chapter 2.7.1 Bulk load Securities Subject to Cash Penalties-Introduction, page 317

This use case is carried out in the CRDM component and covers the standard situation of a CSD Actor loading its list of
Securities Subject to Cash Penalties. Securities Valuations can be loaded by means of a flat file which follows a specific
format. The U2A" channel for loading Securities Subject to Cash Penalties can be used by CSDs as an alternative
method.

'The system blocks any creation, modification, or deletion of securities subject to cash penalties via U2A while the
loading of Securities Subject to Cash Penalties is being processed.

CRDM UDFS-chapter 2.8.1 Bulk load Daily Prices for Penalties-Introduction, page 318

This use case is carried out in the CRDM component and covers the standard situation of a CSD Actor loading its list of
Daily Prices for Penalties. Daily Prices can be loaded by means of a flat file which follows a specific format. The U2A?2
channel for loading Daily Prices can be used by CSDs as an alternative method

2The system shall block any creation, modification, or deletion of daily prices via U2A while the loading of Daily Prices is
being processed.
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CRDM UHB Book 2-chapter 2.2.2.18 Security Subject to Cash Penalty — Search/List Screen, page 100

Buttons

Search

Reset

New

Edit

Restore

Revisions

Delete

This function enables the User to start a search according to the entered

criteria. The results are displayed in a list on the same screen.

This function enables the User to set default search criteria and blanks out

all optional criteria.

This function enables the User to create a new Security Subject to Cash

Penalties.

This function enables the User to edit the selected Security Subject to Cash

Penalties.
This function enables the User to restore a previously deleted Securities
Subject to Cash Penalties.

If the status of the selected Security Subject to Cash Penalties is already set

to ‘Active’, this function is not available.
References for error messages [ :
IDSD6001

IDSD6002

IDSD6006

IDSD6008

This function enables the User to access the Display Revisions List screen

related to the selected Security Subject to Cash Penalties.

This function enables the User to delete the selected Security Subject to

Cash Penalties, after confirmation.

If the status of the selected Security Subject to Cash Penalties is already set

to ‘Deleted’, this function is not available.
References for error messages [ [:
IDSD6001

IDSD6002

IDSD6007
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CRDM UHB Book 2-chapter 2.2.2.19 Security Subject to Cash Penalty — New/Edit Screen, page 104

Submit This function enables the user to create or edit a Securities Subject to Cash

Penalties.
References for error messages [ :
IDSC6001
IDSC6002
IDSC6003
IDSC6004
IDSC6005
IDSC6006
IDSU6001
IDSU6002
IDSU6003
IDSU6004
IDSU6B005
IDSU6006
IDSU6007

IDSU6008

CRDM UHB Book 2-chapter 4.3.2.50 Security Subject to Cash Penalty — New/Edit Screen, page 479

DSD6007 IDelete button Request not allowed |When performing a Securities Subject to Cash
during PMSD Penalties deletion request, this action is not

allowed during PMSD processing.

DSD6008 IRestore button Request not allowed |When performing a Securities Subject to Cash

during PMSD Penalties creation request, this action is not

allowed during PMSD processing.

CRDM UHB Book 2-chapter 4.3.2.51 Security Subject to Cash Penalty — Search Screen, page 482

DSC6006 ISubmit button Request not allowed |When performing a Securities Subject to Cash
during PMSD Penalties creation request, this action is not

allowed during PMSD processing.
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DSU6008

ISubmit button

Request not allowed |When performing a Securities Subject to Cash

during PMSD Penalties updating request, this action is not

allowed during PMSD processing.

CRDM UHB Book 2-chapter 2.2.2.16 Daily Price - Search/List Screen, page 94

Buttons

Search

Reset

New

Edit

Restore

Revisions

Delete

This function enables the User to start a search according to the entered

criteria. The results are displayed in a list on the same screen.

This function enables the User to set default search criteria and blanks out

all optional criteria.
This function enables the User to create a new Daily Price.
This function enables the User to edit the selected Daily Price.

This function enables the User to restore a previously deleted Daily Price.

If the status of the selected Daily Price is already set to ‘Active’, this

function is not available.
References for error messages:
IDSD9001

IDSD9003

IDSD9004

IDSD9005

IDSD9006

IDSD9007

IDSD9009

This function enables the User to access the Display Revisions List screen

related to the selected Daily Price.

This function enables the User to delete the selected Daily Price, after

confirmation.

If the status of the selected Daily Price is already set to ‘Deleted’, this

function is not available.
References for error messages:
IDSD9001

IDSD9002

IDSD9008
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CRDM UHB Book 2-chapter 4.3.2.21 Daily Price — New/Edit Screen, page 410

DSC9007 ISubmit button Request not allowed |When performing a Daily Price creation request,
during PMSD this action is not allowed during PMSD
processing.
DSU9006 ISubmit button Request not allowed |When performing a Daily Price update request,
during PMSD this action is not allowed during PMSD
processing.

CRDM UHB Book 2-chapter 4.3.2.22 Daily Price — New/Edit Screen, page 411

DSD9008 IDelete button Request not allowed |When performing a Daily Price delete request,
during PMSD this action is not allowed during PMSD
processing.
DSD9009 IRestore button Request not allowed |When performing a Daily Price restore request,
during PMSD this action is not allowed during PMSD
processing.
6 EUROSYSTEM UPDATE [SDD-PBR-0126, PBI-238574]: page 30 ff. (UHB-chapter 1.2.2.2 Screen

Structure), page 40 ff. (UHB-chapter 1.2.2.5 Common Buttons and Icons); Adaption of pdf print
functionality

After the execution of the printed icon is it possible to generate a PDF of the screen data. If there is list screen e.g. the
Immediate Liquidity Screen, the search results of the list can exceed hundreds, which can lead to an immense number of
pages of PDF. A high number of results could lead to time out during the creation of a PDF file and an error occurrs.

UHB-chapter 1.2.2.2 Screen Structure, page 30 ff.

Content Area

I!!!!Il!lI!!!!!IIIIIIIIIIIIIIIIIIIII!!!l!!!IIIIIIIIIIIIIIIIIIIIIIIIIIII

(..) () (..)

3 Print icon ...prints-the-sereen-content: prints the data displayed on the
screen.
Export icon .. exports the content, which can then be saved to your local
directory.

UHB-chapter 1.2.2.5 Common Buttons and Icons, page 40 ff.

Basic Icons
_
(...) (...) (...)
2 Print icon ... prints the data displayed on ef the current screen.

The printout includes the name of the printed screen, the
date and the time of printing, the data access time, the
name of the user who triggered the printing, the
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classification label ‘Restricted’ and the data available on the
screen.

SIS S e oD s S U e
SEET I SR SIS E t_ep’ tout “I"Ie .

and-search-criteria-are printed-instead-of only- the part of the
table-visible-on-the-screen. If there is list screen the number
of results displayed is limited so that only the records
currently shown on the screen are included in the PDF file.
The following notifications are displayed under the print icon
and in the PDF file for this process: “Printed only visible
rows: 100 of 34,539 total. Download CSYV for full data”

When hovering over the Print button tooltip the same
message shown above is displayed, applying only to the
same cases where there are more records than those
currently visible on screen. Otherwise, the current tooltip
should be displayed: “Print Content”.

If you print an edit screen with data that have already been
modified, the printout has the remark ‘Changed Data’.

If you print a new screen with data that have already been
entered, the printout has the remark ‘Not Stored Yet'.

The print icon is common to all T2S screens except for the
welcome screen

7 EUROSYSTEM UPDATE [Internal review]: semt.028 Usage Guideline in MyStandards, T2S
Business Rules Mapping Table; semt.028 UG Update

| Editorial change

semt.028 Usage Guideline in MyStandards

A new notes of type “T2S-BusinessRules” will be added to the “Annotation” section to support the business rules QMPC032

and QMPC048.

These new notes will apply to the following message elements:

Business Message Element | XML-Path

Rule <XML Tag>

QMPC032 Any BIC <AnyBIC> | /Document/IntraPosMvmntQry/QryDef/SchCrit/SfkpgAcctOwnr/Id/Id/AnyBIC

QMPC048 Any BIC <AnyBIC> | /Document/IntraPosMvmntQry/QryDef/SchCrit/SfkpgAcctOwnr/RspnsblPtyld/Id/AnyBIC
QMPC032 Any BIC <AnyBIC> | /Document/IntraPosMvmntQry/QryDef/SchCrit/MsgOrgtr/Id/Id/AnyBIC

QMPC048 Any BIC <AnyBIC> | /Document/IntraPosMvmntQry/QryDef/SchCrit/MsgOrgtr/RspnsblPtyld/Id/AnyBIC

The business rule QMPC048 will be removed from the “Annotation” section of the following message elements:

Message Element <XML Tag>

XML-Path

Responsible Party  Identification
<RspnsblPtyld>

/Document/IntraPosMvmntQry/QryDef/SchCrit/SfkpgAcctOwnr/RspnsblPtyld

Responsible  Party  Identification
<RspnsblPtyld>

/Document/IntraPosMvmntQry/QryDef/SchCrit/MsgOrgtr/RspnsblPtyld

T2S Business Rules Mapping Table

The XML-Path, /Document/IntraPosMvmntQry/QryDef/SchCrit/StkpgAcctOwnr/Id/Id/AnyBIC, related to the business rule
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QMPCO032 is missing for the checked field <AnyBIC> in the incoming message semt.028.
It will be added within T2S Business Rule Mapping Table, as follow:

Short Name | Incoming Message | Checked field in the Incoming Message

of BR

QMPCO032 semt.028 AnyBIC
/Document/IntraPosMvmntQry/QryDef/SchCrit/SfkpgAcctOwnr/Id/Id/AnyBIC
AnyBIC
Document/IntraPosMvmntQry/QryDef/SchCrit/MsgOrgtr/Id/Id/AnyBIC

8 EUROSYSTEM UPDATE |[Internal review]: page 1002 (UDFS-chapter 3.3.2.15

LimitUtilisationJournalReportV01 (camt.065.001.01)), camt.065 Usage Guideline in MyStandards;
camt.065 limitation to be added to UDFS and MyStandards

| CRG AP-4273 |

UDFS-chapter 3.3.2.15 LimitUtilisationJournalReportV01 (camt.065.001.01), page 1002

To include a footnote indicating that limit amounts may exceed the maximum of 14 digits when the corresponding values
in the static data contain more than 14 digits, therefore, to be non-schema compliant.

LimitUtilisationJournalReportV01 (camt.065.001.01)"

1 Limit amounts may exceed the maximum of 14 digits when the corresponding values in the static data contain more than
14 digits, therefore, to be non-schema compliant.

camt.065 Usage Guideline in MyStandards

A new note of type “T2S Use” will be added to the “Annotation” section as follow:
T2S Use: amount may exceed the maximum of 14 digits, therefore, to be non-schema compliant.
This new note will apply to the following message elements:

Message Element XML-Path
<XML Tag>

Amount With Currency | /Document/LmtUtlstndrnIRpt/RptOrErr/BizRpt/LmtRpt/Lmtdrnl/Lmt/Amt/Amt/AmtWthCcy
<AmtWthCcy>

Amount With Currency | /Document/LmtUtlstndrnIRpt/RptOrErr/BizRpt/LmtRpt/LmtJrnl/Lmt/UtistnAmt/Amt/AmtWthCcy
<AmtWthCcy>

Amount With Currency | /Document/LmtUtlstndrnIRpt/RptOrErr/BizRpt/LmtRpt/Lmtdrnl/Lmt/AvibIAmt/Amt/AmtWthCcy
<AmtWthCcy>

Amount With Currency | /Document/LmtUtlstndrnIRpt/RptOrErr/BizRpt/LmtRpt/LmtJrnl/JrnINtry/Amt/AmtWthCcy
<AmtWthCcy>

9 EUROSYSTEM UPDATE [Update CR-807]: page 1260 ff. (UDFS-chapter 3.3.6.5.3 The message
in business context); Add new reason code in the sese.024 to identify that there is a mismatch in the
partial settlement indicator

| Editorial change |

UDFS-chapter 3.3.6.5.3 The message in business context, page 1260 ff.

Message usage: Eligibility Failure

[.]
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MESSAGE ITEM DATA TYPE/ CODE UTILISATION

Code PendingReason2Code When the instruction can

Document/SctiesSttimTxStsAdvc/SttimSts/Pdg settle on its ISD, ISO reason
/Rsn/ Cd/Cd

code for the eligibility failure.
The only possible values are:

I LINK

I INBC

I PRCY

I PREA

I PRSY

I CSDH

I CVAL

I OTHER

| PATD*

Code PendingReason2Code When the instruction can no

Document/SctiesSttimTxStsAdvc/SttimSts/FIn longer settle on its ISD, 1ISO

g/Rsn/
Cd/Cd

reason code for the eligibility

failure. The only possible

values are:
I LATE
I LINK
I INBC
I PRCY
| PREA
I PRSY
I CSDH
I CVAL
I OTHR

I PATD*

* Footnote: ‘PATD’- Partial differ reason code will always be reported together with another pending or failing reason code and after a
failed settlement attempt. It informs about a disagreement on the partial settlement indicator; hence the reporting will be the same
regardless there are securities available for partial settlement or not. For example, a Settlement instruction delivering 100 securities and
having a disagreement in the Partial Settlement Indicator will be reported after a failed settlement attempt with ‘LACK+PATD’ both in
case there are 99 securities available or 0.

10 EUROSYSTEM UPDATE [Internal review]: page 407-408 (DWH UHB-chapter 6.1.3 SCT03 -
Follow up by time slot of settlement activity), page 503-507 (DWH UHB-chapter 6.3.5 INX05 - Liquidity
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transfers), page 550-555 (DWH UHB-chapter 6.4.1 RES01 — Detailed cash restrictions), page 539-550
(DWH UHB-chapter 6.3.9 INX09 — Multi-criteria search of a set of liquidity transfers); Editorial changes

| Editorial changes

DWH UHB-chapter 6.1.3 SCT03 — Follow up by time slot of settlement activity, page 407-408

Update of figure 384:

25 BCA - Flblow-up by time sintof sectiement activey - viuma

SCTO3 - Follow-up by time slot of settlement activity
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ntNTS ooy cro RT3 befosm EOD inwraday | ATAsherimrsday  1stNTS  LostNTS AT befosimradsy  RTZ heters EOQ introday credit | RT3 before ED ineacsy  RT4 siter intratay
pele sement FOP cut off FOP cutafl erele eyele VR cut oft reimbursement FOP cut-off FOP cut afl

0 = [ 0 ' D 0 E] o
f— 0 0 C 0 G
o 0 ] v 0 o
s 0 o 25 ] 0
. ' 0 q C 0 o
st 3 o = ' ] p
0 0 [ ' 2 ]
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0 o 0 ] 0 o
= . ] s 21 ] ] o
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Figure 384 - SCTO03 output screen, tab 1

Update of figure 385:

Y2500 - Folma-up byt sl fsettemant acnity veime 25 DA - ollow-up by i setof semfemen aczvey - ameumt
SCTO03 - Follow-up by time slot of settlement activity
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Tramsction type  Trasaciion sub. NS LastNTS Tt beloreintaday  RIZbetor EOO mmaday credit  AT)befors EODimradsy  RTAsferinvaday | 1StNTS  LastNTS AU beforeimadmy K12 before EOD intaday creait I3 betore EOD nmacay | ATA ater mirasey
ke oyde OvF et ofl reimbarsamant FOR catefl FOP cxtol el oyl VP cut ot eimbursement O cut o FOF cur of
008 2u0m 58 20000 [ oo T 5320008 [ 1440000
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o 178 657760 [ o oo m 2mar o o 000
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o ws2s | rara sasrar sn 144,40000 e desas eawas oz [ 114400.00 133680

Figure 385 - SCTO03 output screen, tab 2
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DWH UHB-chapter 6.3.5 INX05 — Liquidity transfers, page 503 - 507

Update of figure 414:

g S

[\ ) INX05 - qumdlty transfers IAC - Intemal User Acceptance

TARGET -SECURITIES Test
NCBKATFF801 - NCB-AT-Ranget-AB

Date from - 2026-03-01 Date fo: 2026-03-31
Currency © EUR

Filters

Liguidity transfers

Transfer type: Inbound liguidity transfer
Volume of liquidity transfer

Transaction category  Transaction sub-category  Underlying transfer type  Totally seftled Partially setfled Totally cancelled Amount of transfers Amount actually transferred

LaTR LaTR Standing 8 0 0 382173 382173

Total 8 0 0 392173 392173

Transfer type: Outbound liquidity transfer

Volume of liquidity transfer
Transaction category  Transaction sub-category  Underlying transfer type  Totally seftled | Partially setfled Totally cancelled Amount of transfers  Amount actually transferred

standing [ [ 1 30,000.00 0.00

LQTR LQTR standing [ 1 0 330,000.00 5.474.27
TCAT LQTR Standing o 0 3 90,000.00 0.00
Total 0 1 4 450,000.00 5474.27

Transfer type: Internal liquidity transfer

Volume of liquidity transfer

category ion sub-cat Underlying transfer type | Totally settled | Partially settled Totally cancelled Amount of transfers  Amount actually transferred
Immediate 0 0 4 26,968.07 0.00

LaTR LaTR Immediate 33 ] n 296,648.77 118833
Total 33 ] 15 323,616.84 1,188.33

Total

Valume of liquidity transfer
Transaction category  Transaction sub-category  Underlying transfer type  Totally settled | Partially settled Totally cancelled Amount of transfers  Amount actually transferred

Immediate [ 0 4 26,968.07 0.00
Standing ] 0 1 30,000.00 0.00
Immediate 33 0 11 298,648 77 1,188.33

LQTR LQTR
Standing 5 1 0 333,92173 9,396.00
TCAT LQTR standing ] 0 3 90,000.00 0.00
Total “ L 19 777,538.57 10,584.33

Figure 414 - INX05 output screen

Field Description

INXO05 — Liquidity transfers — Output Screen

Inbound liquidity transfers

Totally cancelled A count of all finalised inbound LTs which have been totally cancelled (ie. no
settlement at all), per transaction category / transaction sub-category /

underlying transaction type.

ValseAmount of transfers Sum of the instructed transfer amounts of all finalised inbound LTs, per

transaction category / transaction sub-category / underlying transaction type.

ValdeAmount actually transferred Sum of the actual settled amounts of all finalised outbound LTs, per transaction

category / transaction sub-category / underlying transaction type.

Outbound liquidity transfers

[--] [...]

Totally cancelled A count of all finalised outbound LTs which have been totally cancelled (ie. no
settlement at all), per transaction category / transaction sub-category /

underlying transaction type.

ValseAmount of transfers Sum of the original instructed transfer amounts of all finalised outbound LTs, per

transaction category / transaction sub-category / underlying transaction type.



ValdeAmount actually transferred

Totally cancelled

ValueAmount of transfers

ValdeAmount actually transferred

Totally cancelled

ValueAmount of transfers

ValueAmount actually transferred
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Sum of the actual settled amounts of all finalised outbound LTs, per transaction

category / transaction sub-category / underlying transaction type.

Internal liquidity transfers

A count of all finalised internal LTs which have been totally cancelled (ie. no
settlement at all), per transaction category / transaction sub-category /

underlying transaction type.

Sum of the original instructed transfer amounts of all finalised internal LTs, per

transaction category / transaction sub-category / underlying transaction type.

Sum of the actual settled amounts of all finalised internal LTs, per transaction

category / transaction sub-category / underlying transaction type.

Total

Sum of all totally cancelled measures across all transfer types, per transaction

category / transaction sub-category / underlying transaction type.

Sum of all value of transfers measures across all transfer types, per transaction

category / transaction sub-category / underlying transaction type.

Sum of all value actually transferred measures across all transfer types, per

transaction category / transaction sub-category / underlying transaction type.

DWH UHB-chapter 6.4.1 RES01 — Detailed cash restrictions, page 550-555

Update of figure 434

C S

TARGET -SECURITIES

RESO01 - Detailed cash restrictions e

2026-04-28

IAC - Internal User Acceptance|
Test

MNCBKATFFB01 - NCB-AT-Ranges-AB

Date from : 2026-03-01 Date to: 2026-03-31

Filters Currency - EUR

Detailed cash restrictions
Origin Resfriction type Function Settlement transaction sub-category = Volume of restrictions | Instructed amount = Settied amount
Business | Blocking Setup fincrease | BPIN 1 24583 24563
Total Business cash resfrictions " 24583 245.83
Technical | End of day Decrease EDRR 9 24563 24563
Total Technical cash restrictions 9 245.63 245.63
Total setup / increase 1 24563 245.63
Total decrease : | 24583 245.83
Total use ] 0.00 0.00
Total 20 491.26 491.26

434 — RES01 output screen

Figure
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Field Description

RESO01 — Detailed cash restrictions — Output Screen

Origin Describes a group of transaction sub-categories. Groups are:
Business
Technical

Usage

Restriction type Describes a restriction type within an origin. Restriction types are:
Business
Blocking
Reservation
Technical
COSD blocking
End of day
Usage

Use

Function Describes a function within a restriction type. Functions are:
Setup / increase
Decrease

Use (for Use restriction type only)

Settlement Ftransaction sub-category The transaction sub-category of the restrictions for which the aggregations are

performed. Values used, as per their origin and restriction type:
Business
Blocking
BPIN, BPSU, BPDE
Reservation
RPIN, RPSU, RPDE
Technical
COSD blocking
COBR, COBS, COCP
End of day
CORU, EDRR, RERV
Usage
Use

CORT, RESU



Volume of restrictions

Instructed value-amount

Settled value-amount

Reveoked

Total business cash restrictions

Total technical cash restrictions

T | -

Total setup / increase

Total decrease

Total use

Total
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Count of the number of cash restrictions found per sub-category.

Sum over instructed values of the cash restrictions per sub-category

Sum over settled values (totally or partially settled) per and sub-category

Totals (per origin)

Sums for ‘Volume of restrictions’, ‘Instructed value amount’ and ‘Settled value

amount’ columns, within the origin ‘Business’.

Sums for ‘Volume of restrictions’, ‘Instructed value amount’ and ‘Settled value

amount’ columns, within the origin ‘“Technical’.

Totals (per function)

Sums for ‘Volume of restrictions’, ‘Instructed value-amount’ and ‘Settled value

amount’ columns, to include all lines with the function ‘Setup / increase’.

Sums for ‘Volume of restrictions’, ‘Instructed value-amount’ and ‘Settled value

amount’ columns, to include all lines with the function ‘Decrease’.

Sums for ‘Volume of restrictions’, ‘Instructed value-amount’ and ‘Settled value

amount’ columns, to include all lines with the function ‘Use’.
Total (overall)

Sums for ‘Volume of restrictions’, ‘Instructed value’ and ‘Settled value’ columns,

over all ‘Totals (per function)'.

DWH UHB-chapter 6.3.9 INX09 — Multi-criteria search of a set of liquidity transfers, page 539-550

Update of figure 1:

I < INX09 — Multi-criteria liquidity transfer search R
D List report 1AC - Intemal User Acceptance Test
TARGET - -SECURITIES
NCBKATFF801 - NCB-AT-Ranges-AB
Filters| Setfiement date: From: 2026-04-15 fo: 2026-04-15
Multi-criteria search of a set of liquidity transfers - list
Number of liquidity transfers: 4
Liquidity transfer End-to-End ID Entry timestamp Settiement Approval | Seftiement Cumency  Transfer Seffied  Transfer Underiying Settiement Settiement Debited party Debited account Credited party Credited account
instructor timestamp stafus stalus amount amount type transfer type fransaction transaction sub- BIC number BIC number
reference category category
51689198 E041513383722001  2026-04-15 2026-04-15 APPR SSET EUR 10.01 10.01 | INLT LTo LaTrR LaTR NCBKATFF801 | NCBANSATEURO0001 PMBKATFF802 CSHANSATEUR02002
13:39:52.449 13:39:53. 113
51689199 E041513394123201  2026-04-15 2026-04-15 APPR SSET EUR 18.01 18.01 | INLT Lo LaTR LaTR NCEKATFF§01 | NCBANSATEUR0001T PMEKATWW&01 | CSHANSATEUR03001
13:39:55.312 13:39:55.741
51690082 E041513393520101 | 2026-04-15 2026-04-15 APPR SUNS EUR 26.860.04 0.00 | INLT LTo LaTR LaTR PMBKATFF801 | CSHANSATEURO01002 | NCBKATFF801 NCBANSATEUR0001
13:39:50.970 13:39:52.196
51690083 E041513393921601  2026-04-15 2026-04-15 APPR SSET EUR 80.01 80.01 | INLT LTo LaTrR LaTR NCBKATFF801 | NCBANSATEURO0001 PMBKATFF801 CSHANSATEURO1001
13:39:53.928 13:39:55.031

Figure 2 - INX09 list screen



Update of figure 32:

t D" INX09 — Multi-criteria search of a set of liquidity transfers

TARGET - -SECURITIES
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&

Detail report

2026-05-05
12:10:28

IAC - Internal User
Acceptance Test

MCBKATFFS01 - NCB-AT-Ranged-AB

Multi-criteria search of a set of liquidity transfers - details

Reference information

Liquidity tramsfer instructor reference

End-te-End ID

Status information
Approval status
Settlement status
RTGS status

Timeline information
Entry timestamp
Settlement timestamp

Categorisation information
Transfer type
Underlying transfer type

Settlement transaction category

Settlement transaction sub-category

Cash information
Currency
Transfer amount
Settled amount
Value date

Cash parties
Debited party BIC
Debited account number
Credited party BIC
Credited account number
NCB BIC

Process information

Partial settlement flag

Figure 42 - INX09 details screen

Field Description

INX09 — Multi-criteria search of a set of liquidity transfers — Details Screen

[.]

Entry timestamp

Settlement timestamp

Transfer type

51689195
E041513393722001

APPR
SSET
RMAP

2026-04-15 13:39:52.449
2026-04-15 13:38:53. 113

IMLT
ILTO
LOTR
LOTR

EUR
10.01
10.01

NCBKATFF301
NCBAMBATEURDOO1
PMEKATFFS02
CSHAMSATEURDZ002
NCBKATFF801

Timeline information

Shows the date and the time the liquidity transfer entered or was generated in

T2S.

Displayed format: YYYY-MM-DD hh:mm:ss,sssss

Shows the date and the time of the attempted settlement in T2S.
Displayed format: YYYY-MM-DD hh:mm:ss,sssss

SecuritiesCategorisation information

Shows the direction of the transferred liquidity.

Possible values:
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IBLT (inbound liquidity transfer)
OTLT (outbound liquidity transfer)

INLT (internal liquidity transfer order)

Underlying transfer type Shows the type of the transferred liquidity.
Possible values:
SLTO (standing liquidity transfer order)
PLTO (predefined liquidity transfer order)

ILTO (immediate liquidity transfer order)

Settlement transaction category Shows the settlement transaction category of the liquidity transfer.
Possible values:
LQTR (liquidity transfer)

TCAT (technical cash transfer)

Settlement transaction sub-category ~ Shows the settlement transaction sub-category of the liquidity transfer.
Possible values:
LQTR (liquidity transfer)
LTAC (Liquidity transfer all cash)
EDLT (EoD liquidity transfer)
MPOR (monetary policy operation cash rebalancing)
CARL (corporate action cash rebalancing)

ALOP (auto-collateralisation liquidity optimization)

Cash information

Currency cede Shows the settlement currency of the liquidity transfer.

Transfer amount Shows the amount to be credited or debited by the liquidity transfer.
Settled amount Shows the amount actually settled by the liquidity transfer.

Value date Shows the date at which the liquidity transfer becomes effective.

Displayed format is: YYYY-MM-DD

Cash parties

Debited-accountnumber Debited party Shows-the-account-numberfrom-which-theliquidity-is-sent: Shows the BIC of

BIC the payment bank which owns the debited account.

Debited-party-BIC Debited account At-Shows the

number

Credited-account-rumber Credited
party BIC the BIC of the payment bank which owns the credited account.
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Creditedparty BIC Credited account
number the account identification or number to where the liquidity is sent.
NCB BIC BIC of the NCB
Process information
Partial settlement flag Shows if partial execution was possible or not.

Possible values:
F (false — partial not allowed)

T (true — partial settlement allowed)

1 EUROSYSTEM UPDATE [Internal review]: MyStandards camt.019 UG Update

Adaptation of T2S-specific camt.019 UG to reflect T2S functional scope after go-live of BDM

Changes to be made to Content - camt.019.001.07_T2S

For Xpath /Document/ RtrBizDayInf:

Annotations
Notes

e T2S-Use:
The ReturnBusinessDaylInformation message is used to provide information about T2S ealendar-diaryr-and
system status.
The Message is d-as-a
pushed for T2S status change notification.
Reported information depend on the type-of queryperformed—status of the T2S business day.

For XPath /Document/RtrBizDayInf/RptOrErr/OprlErr

Annotations
Notes

e T2S-Use:
Provides information on Operational errors.

12 EUROSYSTEM UPDATE [Internal review]: MyStandards head.001 UG Update of sample
messages

Adaptation of sample of head.001 attached to a report to reflect T2S behaviour according to UDFS Chapter 3.2.2.1.3
“Digital Signature managed within the Business Layer”

Deletion of Signature from sample message head.001.001.04 T2S StatementOfAccountSentByT2S Example.xml

<?xml version="1.0" encoding="UTF-8"?>
<AppHdr xmins="urn:iso:std:is0:20022:tech:xsd:head.001.001.04">
<Fr>
<Flld>
<FinInstnld>
<BICFI>SETTLSYST2S</BICFI>
<Othr>



https://www2.swift.com/mystandards/#/mp/mx/_0Y0r3qsJEe-mxr_ulfeWwg/_0ZpL_qsJEe-mxr_ulfeWwg!content
https://www2.swift.com/mystandards/api/public/validation-report/download/_ewJnkOktEe-9r-WA-yz5nA?isSample=true
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<Id>NCBBICEUXXX</Id>

</Othr>

</Finlnstnid>

</Flld>

</Fr>
<To>

<Flld>

<Finlnstnld>

<BICFI>PTYBICEUXXX</BICFI>

<Othr>

<Id>NCBBICEUXXX</Id>

</Othr>

</Finlnstnld>

</Flld>

</To>

<BizMsgldr>T2SREFERENCEOQ1</BizMsgldr>
<MsgDefldr>camt.053.001.03</MsgDefldr>
<CreDt>2015-12-17T09:30:47Z</CreDt>

<PssblDplct>false</PssblDplct>

<Prty>2015121712345678</Prty>

<ds-Sianedlnfo>
aSoigheaito

oo ToHHS

<ds - Transforms>
GSH TOFH

</ds-Transforms>

+GSHEASTOHRS
<ds-DigestMethod

SoHgeStvietHoG

<lds-Raofarance>

oo CHereHce

<ds-Raofereance LUUR|="">
aSeterence—oit

<ds-Transforms>

Co1+HaStoHHS

<ds - Transform

SoHaSto

=4

<ds-DigestMethod

oS

</ds-Transforms>
+aSHARSTer

GSHGESTVIEH1OG

</ds-Rafarance>

(AS IS BN~ A~ B ~] B~

<ds-Raferance>
aS~eterence

>

o0

=

<ds-Transforms>
aS+ahRsStorm

</ds-Transforms>

=4

O
<ds-DigestMethod

cHS

TS

o HgesStivietoa

<lds-Raofarance>

oo CTHereHce

O

<lds-Sianedlnfo>
raSotgheat

<ds:X500Data>
GSAOvIata
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</AppHdr>

13 EUROSYSTEM UPDATE [Internal Review]: page 893 ff. (UDFS-chapter 2.18.3 Inbound and
outbound messages); page 737 ff. (GFS-chapter 4.1.5 QU: Queries); Remove Common Component
Queries from T2S UDFS

Remove Common Component Queries from T2S UDFS and GFS to reflect T2S functional scope after go-live of
Common Components

UDFS-chapter 2.18.3 Inbound and outbound messages, page 893 ff.

QUERY TYPE OUTPUT

QUERY MESSAGE QUERY RESPONSE MESSAGE FOR | QUERY RESPONSE MESSAGE
OPERATIONAL ERROR FOR BUSINESS DATA

ISO MESSAGE | ISO CODE | ISO MESSAGE/ ISO CODE | ISO MESSAGE/ | ISO CODE

MESSAGE USAGE MESSAGE USAGE
Liquidity Information GetAccount camt.003.0 ReturnAccount camt.004.001 ReturnAccount camt.004.001
Query .08 .08
01.07 / “Liquidity / “Liquidity
Information Query Information
Response” Query
Response”
Limit Utilisation LimitUtilisationdo camt.064.0 LimitUtilisation- camt.065.001 LimitUtilisationdo camt.065.001
Journal Query urnalQuery 01.01 JournalReport .01 urnalReport .01
Limit Utilisation Query GetLimit camt.009.0 ReturnLimit/ “Limit ~ camt.010.001 ReturnLimit/ camt.010.001
Utilisation Query .08 “Limit Utilisation . 08
il Response” Query

Response”
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QUERY TYPE OUTPUT

QUERY MESSAGE QUERY RESPONSE MESSAGE FOR | QUERY RESPONSE MESSAGE
OPERATIONAL ERROR FOR BUSINESS DATA

ISO MESSAGE | ISO CODE | ISO MESSAGE/ ISO CODE | ISO MESSAGE/ | ISO CODE

MESSAGE USAGE MESSAGE USAGE
Total collateral value colr.001.00 CollateralValueRep colr.002.001. CollateralValue colr.002.001.
CollateralValue
per T2S Dedicated 1.01 ort/ “Total collateral 01 Report / “Total 01
Cash Account query  Query value per T2S collateral value
Dedicated Cash per T2S
Account query Dedicated Cash
response” Account query
response”
Collateral Value per colr.001.00 CollateralValueRep colr.002.001. CollateralValueR colr.002.001.
CollateralValue
T2S Dedicated Cash 1.01 ort / “Collateral 01 eport / 01
Account query Query Value per T2S “Collateral Value
Dedicated Cash per T2S
Account query Dedicated Cash
response” Account query
response”
Collateral value of a colr.001.00 CollateralValueRepo colr.002.001. CollateralValueR colr.002.001.
CollateralValue
security query 1.01 rt/ “Collateral Value 01 eport / “Collateral 01
Query of a Security query Value of a
response” Security query
response”

Data-Query Cash-Aceount Dedicated-Cash
Peferchecbatn Lesount
Query-Response” Reference Data
Query
Query-Respense” Account List
Query Re-

sponse”
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QUERY TYPE OUTPUT

QUERY MESSAGE QUERY RESPONSE MESSAGE FOR | QUERY RESPONSE MESSAGE

OPERATIONAL ERROR FOR BUSINESS DATA

ISO MESSAGE | ISO CODE | ISO MESSAGE/ ISO CODE | ISO MESSAGE/ | ISO CODE

MESSAGE USAGE MESSAGE USAGE
Total Amount of GetStandingOrd camt.069.0 ReturnStandingOrd camt.070.001 ReturnStanding camt.070.001
Predefined and er 01.03 er/ “Total Amount .04 Order / “Total .04
Standing Liquidity of Predefined and Amount of
Transfer Orders Query Standing Liquidity Predefined and
Transfer Orders Standing
Query Response” Liquidity

Liquidity Transfer GetStandingOrd camt.069.0 ReturnStandingOrd camt.070.001 ReturnStand- camt.070.001

Order of a Liquidity er 01.03 er / “Liquidity .04 ingOrder / .04
Transfer Order Link Transfer Order of a “Liquidity
Set Query Liquidity Transfer Transfer Order
Order Link Set of a Liquidity
Query Response” Transfer Order
Link Set Query
Response”
Colopdare- Colopdare
sponse” sponse”
R 3
Status-of the T2S GetBusinessDay camt:018.0 ReturnBusi- camt019.001 ReturnBusi- camt:019.001
Settlementday-Query  -~Information 64-05 Rocoedaies e pocooovdates 07
e obdeoe
ment-dayre- Settlement day



GFS-chapter 4.1.5 QU: Queries, page 737 ff.

REPRESENTATIVE USE
CRITERIA CASE

QUERY QUERY TYPE

COMMUNICA-| CATEGOR

Y
TION MODE

246 A2 Reference Data Total amount of standing
A and predefined orders
Query
256 A Dynamic Queries Data Changes Queries
A2 . .
257 A Dynamic Queries Report Query
A2
258 Dynamic-Queries LaeleoCopy
A
259a A2 Dynamic-Queries Cumulative-lnveice-Query
A
2505 A2 . Billing D .
A



14 EUROSYSTEM UPDATE [Update CR-809, CBFRT-13222, INC-477295]: page 53 (DMT File Format Specification-chapter 3.1.2.3 Pending
Instructions’), Editorial change

| Editorial change

DMT File Format Specification-chapter 3.1.2.3 pending Instructions, page 53

Flat file column Excel Column m Occurs per Record Occurs per Group

Group “Settlement Transaction Condition”

R BH Settlement Possible 1
Transaction values: Settlement Transac-
Condition

: | ADEA tion Condition Code:
I ASGN I ADEA = Accept-
AfterRegularSet-
| BSSPk
tlementDeadline
I BPSS
I ASGN = Assigne-
I BUTC
ment
I CLEN I
BSSP=Buyln-
I DIRT
PartiallySuccess-
| DLWM
ful
I DRAW
| BPSS = Buy|n_
I EXER
PartiallySuccess-
I EXPI
ful
I FRCL
| BUTC = Buyto-
I KNOC

Cover



target|

NOMC
PENS
PHYS
RESI
RHYP
RPTO
SHOR
SPDL
SPST
TRAN
TRIP

UNEX

CLEN = Clean
DIRT = Dirty
DLWM =Deliv-
eryWithout-
Matching

DRAW = Drawn
EXER = Exer-
cised

EXPI = Expired
FRCL = Free-
CleanSettlement
KNOC = Knocke-
dOut

NOMC =NoAuto-
maticMar-
ketClaim

PENS = Pending-
Sale

PHYS = Physical
RESI = Residual
RHYP = Rehypo-

thecation
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| RPTO = Report-
ing

I SHOR = ShortSell

| SPDL = Spe-
cialDelivery

| SPST = SplitSet-
tlement

| TRAN = Trans-
formation

I TRIP = Tri-
partySegregation

I UNEX = Unex-

posed
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15 EUROSYSTEM UPDATE [SDD Harmonization]: UDFS, UHB, GFS, DMT File Format
Specification

Editorial changes: Due to the volume of (repetitive) changes that do not affect the content, and in order to avoid
unnecessarily inflating the editorial CR and SDDs - which would obscure the actual content changes - the changes
listed below are presented in a generic form and are not explicitly marked as changes in the SDDs.

The harmonization of the layout results in changes to the following document and text elements:
- Placement of footnotes

- Page references

- Chapter references

- Chapter numbering, order and naming convention
- Positioning of figures

- First-level bullet point

- Coloumn width of two-coloumn tables

- Text formatting

- Replacement of em dashes

- Line numbering

- Cover Pages

- Table of Contents

- Headers & Footers

- Change Markings

UDFS, UHB, GFS, DMT File Format Specifications (all chapters) — Placement of footnotes

Placement of footnotes to the end of each chapter. Navigation from main text to footnote and vice versa via
embedded links.
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UDFS, UHB, GFS, DMT File Format Specifications (all chapters) — Page references

Page references marked by a grey triangle symbol followed by page number will be replaced by a link directly
embedded to the referenced chapter in the text.

UDFS, UHB, GFS, DMT File Format Specifications (all chapters) — Chapter references

Chapter references currently indicated by chapter numbers will be replaced with the corresponding chapter titles,
each directly linked to the referenced chapter. Chapter references indicated by chapter numbers in marginalia and
figures will be replaced with the respective chapter titles.

UDFS, UHB, GFS, DMT File Format Specifications (all chapters) — Chapter numbering, order and naming
convention

Previously unnumbered chapters to be numbered.

Disclaimer to be integrated for all documents after the table of contents.

Terms and Abbreviations where applicable after disclaimer.

Relevant indices to be uniformly placed at the end of the document and consistently named according following
convention:

List of figures

List of examples

List of tables

Index

UDFS, UHB, GFS, DMT File Format Specifications (all chapters) — Figures

Left-aligned without frames

UDFS, UHB, GFS, DMT File Format Specifications (all chapters) — First-level bullet point

Uniform implementation of thinner version of first-level bullet point (blue pipe symbol)

UDFS, UHB, GFS, DMT File Format Specifications (all chapters) — Two-column tables

Uniform coloumn width for two-column tables at 1:1 ratio

UDFS, UHB, GFS, DMT File Format Specifications (all chapters) — Text formatting

Consistent text formatting for each type of text element.

Table of Contents

- Title
o Arial 18
- Level 1
o Arial 10, bold
- Level 2
o Arial 10, bold
- Level 3
o Arial 10
Chapter Titles
- Level 1
o Arial 18
- Level 2
o Arial 16
-  Level3
o Arial 14
- Level 4
o Arial 12

Level 5
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o Arial 10
- Level6
o Arial 10, bold

Main text
- Arial 10

Figure Titles

- Arial 8, bold
- Bottom, left-aligned

Example titles

- Arial 8, bold
- Bottom, left-aligned

Table Titles

- Arial 8, bold
- Bottom, left-aligned

Table headers

- Arial 9, bold, centered
- background colour of table headers uniformly in colour #5A78BE

Subheadings (within chapter)
- Arial 10, bold, underlined

Marginalia
- Arial 10, bold

Footnotes
- Arial7,5

UDFS, UHB, GFS, DMT File Format Specifications (all chapters) — Replacement of em dashes

Consistent replacement of em dashes (“-*) by standard Hyphens (“-“).

UDFS, UHB, GFS, DMT File Format Specifications (all chapters) — Line numberings

All SDDs to follow a harmonized layout without line numberings

UDFS, UHB, GFS, DMT File Format Specifications (all chapters) — Cover page

Cover pages containing following elements
- Updated 4CB logos
- Services | T2S Logo
- Author
- Version
- Unique identifier of respective scope defining document
- Date
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UDFS, UHB, GFS, DMT File Format Specifications (all chapters) — Headers and Footers

Headers and Footers to contain the following elements

Headers
- Target Services Logo

- Currently viewed chapter

Footers
- “All rights reserved”
- Unique identifier
- Version
- Clean/revised

- Page no.

UDFS, UHB, GFS, DMT File Format Specifications (all chapters) — Change Markings

Underlines to be removed in order for change markings to better reflect the formatting of the final text.

Changes will be marked in red

e Only if the final text is intended to be bold and/or italic and/or underlined, the respective formatting will

also be applied to the change markings

e If no additional formatting is forseen for the final text, the changes will appear in plain red text (neither

underlined nor bold)

Overview of formatting examples:

Change with...

1) no additional formatting

2) bold text

3) italics

4) underlined text

5) deletion

6) combined formatting

Change marking

This is an example text. {CR-XXX}

This is an example text. {CR-XXX}

This is an example fext. {CR-XXX}

This is an example text. {CR-XXX}

This is an example text. {CR-XXX}

This is an example text. {CR-XXX}

This is an example text.

This is an example text.

This is an example fext.

This is an example text.

This is an example.

This is an example text.
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Outcome/Decisions:

*ECB on 19 June 2026: the ECB team checked the completeness of the CR template, assigned change request
number CR-0874 and informed the CR initiator.

*CRG on 13 July 2026: the CRG authorised and approved CR-0874, as delegated by the T2S Steering Level.



