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Terms and Abbreviations

The terms and abbreviations used in the User Handbook, but not included in the
T2S glossary are shown in the table below. You find terms with their description
and the abbreviations, both in an alphabetical order.

A

Alert icon

A\

A2A
B
BIC
o

Check box

Credit
¥

Dbt
v

DD

e.g.

GUI

hh

i.e.

IP port

Incl.

An alert icon is an icon that is shown on an active T2S
screen for those users with appropriate rights to approve
a pending action.

Application-to-application

Bank identifier code

Square box which can be filled with a checkmark by
clicking on it with the mouse. In contrast to the radio but-
ton, you can select more than one option with a check
box.

Day (e.g. used within the timestamp, every letter stands
for one digit)

Decimal number

For example (Latin: ‘exempli gratia’)

Graphical user interface which is a type of user interface
which allows users to interact with electronic devices.

Hour (e.g. used within the timestamp, every letter stands
for one digit)

That is (Latin: ‘id est’)

Internet Protocol address port, is the port which con-
nects a numerical label assigned to each device (e.g.,
computer, printer) participating in a computer network
that uses the Internet Protocol for communication.

Including
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Mouse-over

p(EHZ

Prinkt Conkent

MM

mm

USUSUSUSHS

min.

max.

10m

NRO

QQ

R
Radio button

Unzorted
{=

S

Select box

411

Nominal

SS

Additional information for some elements of the GUI is
only shown when you move the mouse-pointer to these
elements.

Month (e.g. used within the timestamp, every letter
stands for one digit)

Minute (e.g. used within the timestamp, every letter
stands for one digit)

Microsecond (e.g. used within the timestamp, every ‘ys’
stands for one digit)

Minimum
Maximum

10 million

Non-repudiation of origin (NRO) provides the recipient
(T2S) with the evidence NRO which ensures that the ori-
ginator (T2S actor) will not be able to deny having sent
the U2A instruction. The evidence of origin is generated
by the originator and held by the recipient.

Quarter, indicates a time span of three months, e.g. Q2
stands for the second quarter of the year.

A type of GUI element which allows the user to choose
only one of a predefined set of options.

A select field in the GUI with an arrow on the right side.
By clicking on the arrow, all possible input values are
shown and can be selected with a mouse-click.

Semester, indicates a time span of six months, e.g. S1
stands for the first semester.
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ssssssss

ss Second (e.g. used within the timestamp, every letter
stands for one digit)

T

10t 10 thousand

Timestamp A sequence of characters, denoting the date and the
time in T2S.

u

UHB User Handbook

U2A User-to-application

Y

YYYY Year (e.g. used within the timestamp, every letter stands
for one digit)
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1 Introduction

1.1 Overview of the User Handbook

The T2S User Handbook, hereinafter called UHB, aims at facilitating the use of
the Graphical User Interface of TARGET2-Securities (T2S GUI) and related com-
mon components: Common Reference Data Management (CRDM), Business
Day Management (BDM), Billing common component (BILL). It is intended for
any T2S user regardless of the focus of activities and describes the full range of
functionalities available in user-to-application (U2A) mode. The UHB provides de-
tailed reference information on all GUI screens and step-by-step instructions for
typical workflows.

There is only one handbook addressing all T2S actors: central banks (CBs), cent-
ral securities depositories (CSDs), CSD participants, external CSD users, pay-
ment banks/settlement banks. By referring to the table of contents as well as to
the usage indication list, each reader can easily identify the relevant parts.

The UHB is part of the functional documentation and complements the general,
technical and detailed specifications. Among these, the UDFS is particularly rel-
evant for UHB readers. Although it is mainly focused on the application-to-applic-
ation mode (A2A), chapter one of the UDFS contains a detailed description of the
business concepts used in T2S, which are also relevant when using the GUI.

In addition to the T2S specifications, the Business Functionality for T2S Graphical
User Interface - as the basis for the design and implementation of the GUI -
provides helpful information. References to the GUI Business Functionalities are
made in the screen descriptions of the UHB.

Both documents are available on the ECB’s T2S webpage.

Updated versions of the UHB will be provided on a regular basis.

1.1.1 UHB Methodology

Several symbols and methodological elements are used throughout the T2S UHB
to ease orientation and help you to find your desired information quickly.

Every page of the main UHB parts has a similar page layout. You can find four
different elements:

the header, which shows the chapter and sub-chapter title

the margin column on the left side of each page, which is used for subhead-
ings and information signs

the text column, which contains the main information, tables and screenshots

the footer, which shows the name and the release of the document as well as
the page number
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Information

Signs

Links

Tables

Type Set

hamo——— eon oosorpton

Notice sign Notice signs are used to
highlight useful information.
Read its content to find out
about hints, action alternat-
ives or other details helping
you to improve your usage of
the T2S GUI.

Example sign Example signs are used to
highlight examples, which il-
lustrate the corresponding
text, especially when a
verbal description is difficult
or too extensive.

Links are illustrated throughout the UHB with a little triangle followed by a page
number within squared brackets. These links help you to jump to related sections
by clicking on them or turning to the relevant page.

Please find the information on page 6. [} 6]

lllustration 1: Link illustration

Tables are used to present information in a clearly arranged format. They consist
of a table head and a table body. The body is divided into a left and a right
column. The left column contains keywords, for example field names, which are
explained in the right column. Subsections within a table are preceded by a head-
ing. The order of the description follows the appearance on the screen from left to
right and from top to bottom.

Regular text in the UHB is written in Arial Unicode MS font with a size of 11pt.
Screen and button names are written in italic letters, GUI paths use the Courier
New font. Field names and field values are put in quotation marks if they appear
in a context other than their dedicated description.

Screen name  Italic letters Data changes — search/list screen

Button name ltalic letters New button
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Action Steps

Screenshots

GUI path PC code T2S >> Market-Specific Configuration >>
Market-Specific Attributes >> Search

Field name or ‘..’ ‘Opening Date’ ; ‘Active’

value quotation

Business scenarios are divided into single action steps. These action steps are
numbered sequentially. Intermediate results are described where appropriate and
marked with an indented arrow. Each business scenario ends with a final result,
indicated by an arrow.

Example
1. Action step 1
2. Action step 2

®» Intermediate result
3. Action step 3
=» Result

Screenshots are used to illustrate the corresponding text. Note that there might
be minor deviations between the screenshot and your screen appearance, ac-
cording to your access rights or a specific selection you have made. Also, some
functions are mutually exclusive and cannot be represented in a single screen-
shot. In these cases, the screenshot illustrates the more prevalent use of the
screen.

Values shown on a screenshot might also deviate from the default values indic-
ated in the description. In these cases, the description is valid rather than the
screenshot.

Wherever relevant, specific parts of a screenshot are highlighted with a red box.
If there is more than one box, position numbers point out the relation to the cor-
responding description.
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Part 1

SECURITIES CASH SERVICES MONITORING

4 Cash » Liquidity » Immediate Liquidity Transfers » New Immediate Liquidity Transfer

versono.0101 @ B A

Immediate Liquidity Transfer

Debit Cash Account

T2S Dedicated Cash Account Number * T25 Dedicated Cash Account Owner
I |+ i

Debitor BIC

=@

Liquidity Transfer

Users Reference * Amount *
!TZS

Credit Cash Account

@ Qutbound Liguidity Transfer O Internal Liquidity Transfer

External Account Number * T2S Dedicated Cash Account Number
+

Creditor BIC

lllustration 2: Screenshot with red box and position number

1.1.2 UHB Structure

The UHB is structured in five parts and is complemented by an annex.

The introduction explains the aim, the content and the approach of both the
UHB and the GUI. While the first section explains how to use the UHB, the
second section focuses on the design and common functionalities of the GUI.

The overview of the UHB includes information about:

[ The UHB methodology [ 26]
[l The UHB structure [ 29]

The overview of the GUI consists of information about:

[ Setup and login procedures [ 31]

[ GUI structure for T2S GUI [ 32], including information about the menu
structure [ 32], screen structure [ 33], screen types [ 35], field types
and properties [ 37], and common buttons and icons [ 43]

"1 GUI structure for CoCo GUI [ 57], including information about the menu
structure [ 58], screen structure [ 58], screen types [ 60], field types
and properties [ 61], and common buttons and icons [ 68]

[ Validation [ 49]

[ Communication network and services [ 54]
[l User administration [ 54]

[ Security and certification services [ 54]

[ Online help [ 54]
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Part 2

Part 3

Part 4

Annex

Refer to this part if you need information on how to use the UHB or on common
functionalities of the GUI.

The screen reference part starts with a general section serving as a reader’s
guide for this part. It is followed by the screen descriptions of all screens con-
tained in the GUI. Each description follows an identical structure which comprises
detailed information on all screen fields.

The screen reference part is structured along the first and second GUI menu
level, followed by the screens in alphabetical order. Within this alphabetical order,
all screen types belonging to the same business function are grouped together to
follow the business logic (search/list screen, details screen, new/edit screen).

Refer to this part if you need detailed and precise information on a screen, field or
button.

The user instructions part starts with a general section serving as a reader’s
guide for this part. It is followed by step-by-step instructions for typical GUI work-
flows, called business scenarios. Each description follows an identical structure.

Related business scenarios are grouped into comprehensive business packages,
which are further grouped into categories.

Refer to this part if you need to know how to carry out an action using the GUI.

The trouble management system (TMS) part offers an overview of the TMS
screens that are available in U2A mode. Refer to this part if you need a descrip-
tion and explanation of the usage and functionalities of the TMS external inter-
face to the relevant users.

TMS is a tool and database which is used to track and follow-up on relevant com-
munication between the T2S users and the T2S Service Desk for which a trouble
case has been created.

The annex supplies detailed information complementing the UHB:

Annex A - Indication of usage [ 1101]: List of primary users (CSD or CB) for
each screen and business scenario

Annex B - Sitemap [ 1114]: Hierarchical, structured illustration of all screens
and their interrelations

Annex C - List of privileges [ 1140]: For each screen, all privileges and their
corresponding description are listed

Annex D - List of references for error messages [ 1220]: For each screen
(incl. TMS screens), all references for error messages, the error text and the
corresponding description are listed
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Hardware
Requirements

Software
Requirements

Supported
Web-
Browsers and
Settings
Firewall
Settings

GUI Access

Authenticatio
n

System User
Reference

Limitations of
the T2S GUI

1.2 Overview of the Graphical User Interface for
T2S GUI

The GUI is a browser-based application for communication with T2S in U2A
mode. It is based on the ISO norm 9241 ‘Ergonomics of human system interac-
tion’.

1.2.1 Setup and Login Procedures

Before entering the GUI, make sure that your workstation complies with the hard-
ware and software requirements and implement all necessary preparations (e.g.
firewall settings) described below.

Please refer to ESMIG qualified configurations document annexed to the ESMIG
UDFS.

Please refer to ESMIG qualified configurations document

Please refer to ESMIG qualified configurations document annexed to the ESMIG
UDFS.

Please refer to ESMIG qualified configurations document annexed to the ESMIG
UDFS.

Users are directed to an initial page named ESMIG portal that ensures proper
routing to the web applications the user has been granted to enter.

Authentication takes place on the login screen provided by the network provider
(SWIFT or SIA COLT). On this login screen you are requested to authenticate
yourself via the certificate used together with your password. Both pieces of in-
formation (choosing a certificate and typing in a password) are only required once
at the beginning of every session and the authentication remains active for the
entire session.

Please refer to ESMIG qualified configurations document annexed to the ESMIG
UDFS.

The T2S GUI is designed as a user interface where a user handles entries into
the T2S GUI and views the result of queries, reports etc. on his computer screen.
It is recommend to use the T2S GUI in a restrictive way, i.e. using search para-
meters to limit the resulting data volume and avoid open ended queries.
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Menu Structure

In case the user does not consider this limitation the T2S GUI would first wait and
finally could run into a time-out. Depending on various parameters (bandwidth,
concurrent users, customer infrastructure processing, DB query duration, record
size, operational day phase, timeout limitation) further effects may be en-
countered.

1.2.2 GUI Structure

This chapter explains the basic elements of the T2S GUI structure (i.e. structure
of the menu and the screens) helping you to navigate through the system and to
use it quickly and efficiently.

The first subsection describes the menu structure where screens are grouped
hierarchically. Afterwards, the second subsection explains the layout structure
common to each screen. The following subsections provide details on the differ-
ent screen types [ 35] and on recurring elements, such as common field types
[ 37] or buttons and icons [+ 43].

1.2.2.1 Menu Structure

The GUI menu is structured into three hierarchical menu levels. The first level is
presented as a menu bar containing the five first-level menu items, which are al-
ways visible on top of each screen.

Hint
Depending on your access rights, it is possible that not all menu entries are vis-
ible for you. Contact your system administrator to verify that you have the neces-
sary privileges to access all screens relevant to you. The privileges are listed in
each screen and business scenario description.
The items are colour-coded for ease of referencing:
Securities (orange)
. Cash (green)
Services (blue)
Monitoring (yellow)

The second and third menu levels are accessible via mouse-over on the first-
level menu items.
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Header

.m CASH SERVICES MONITORING
SECURITIES ACCOUNT  SETTLEMENT | A2

» Securities Positions » Seftlement Instructions

» Securities Postings » Intra-Position Movements

» Securities Restrictions » Maintenance Securities Instructions.
» Seftlement Instruction Allegements
» Data Changes
» Securities Positions
» Insolvency Procedure Settlement Instructions
+ Daily Penalties
» Monthly Penalties

lllustration 3: T2S menu levels

1 Menu level 1
2 Menu level 2
3 Menu level 3

All entries on the second menu level are structural subcategories. To access a
screen you have to click on the third menu level. For ease of use, some screens
are available more than once. All identical menu entries on level three lead to the
same screen. You can arbitrarily access them according to your business prefer-
ences.

Example

The securities positions — search/list screen can be accessed via the following
two paths:
- Securities >> Securities Account >> Securities Positions

- Securities >> Settlement >> Securities Positions

1.2.2.2 Screen Structure

In general, each screen of the T2S GUI follows the same layout containing a
header and a content area.

The header appears at the top of every screen. It contains four main elements
providing useful information and helping you to navigate between the different
screens as shown in the illustration below.
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Content Area

g @ Welcome to T23-Implementation, T2S OPERATOR USER 1 » Logout
NED 25 Stage: IAC A

= Help | 2021-11-09 14:15:03

\iersion: 8.00.200 26.10_2021 10

. SECURITIES CASH SERVICES MONITORING e White labelling

lllustration 4: Header elements

Postion No. |Eament —[Descrpton

1 T2S logo but- ... links to the welcome screen.
ton While using the new/edit screens, the T2S logo
button is locked in order to ensure a safe and
complete submission process.

2 Information ... displays your login name, the logout and help
panel buttons as well as date and time of last data ac-

cess.
3 Menu bar ... presents the five main menu items and allows

you to navigate to the screens.

4 T2S System ... displays the respective logo in accordance with
User Refer- the chosen T2S system user reference in line with
ence logo the white-labelling approach.

The content area is the part of the GUI where you can trigger all business ac-
tions. It is organised by five main elements which help you to interact properly
with the GUI as shown in the illustration below.

To structure large amounts of data, the content area is further separated into
frames and sub-frames.
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| securiTEs CASH SERVICES |  MONITORING
Iﬂ ICash » Liguidity » Immediate Liquidity Transfers » New Immediate Liquidity Transfer I @ m;‘-,,@a @ ﬂl
S
1
Immediate Liquidity Transfer < |£|
Debit Cash Account U

T25 Dedicated Cash Account Number * T2 Dedicated Cash Account Owner

\ |+ =

Debitor BIC

Liquidity Transfer

Users Reference * Amount *
[T2s

Credit Cash Account

@ Outbound Liguidity Transfer O Internal Liquidity Transfer

External Account Number * T2S Dedicated Cash Account Number
| )

Creditor BIC

| submit | cancsl [ meset || (5)

lllustration 5: Content area elements

Postion No. |cement ——bescrpion

1 Back icon ... leads to the previous screen.
2 Breadcrumb ... shows the main path to the current screen.
3 Print icon ... prints the screen content.
Export icon ... exports the content, which can then be saved
to your local directory.
Refresh icon ... reloads the screen.
4 Frame and ... groups related information as a structural func-

sub-frame title tion.

5 Button bar ... shows all available buttons for the current
screen.

Further information about the icons can be found in the common buttons and
icons section [ 43].

1.2.2.3 Screen Types

The T2S GUI consists of the following types of screens, each with a different
function:

[l Welcome screen
[ Search/List screen
[ Details screen

[ Enter screen (usually new or edit screen)
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Welcome
Screen

Search/List
Screen

The welcome screen is the entrance into the T2S GUI and allows you to choose
your system user reference. It also contains a ticker line providing you with the
latest information. The ticker is managed by the T2S operator.

Generally, you can access all search/list screens on menu level three. You can
find all possible ways of accessing the screen directly in the respective screen
description within the screen reference part.

The search/list screen allows you to query the T2S database using a predefined
set of search criteria. After executing a search, a list of data records matching
your search criteria is displayed in a table. To select an entry from a list displayed
on a search/list or list screen, click on the desired entry. The background colour
of the table line changes to indicate the selected entry. If the search retrieves
only one record, the details screen is displayed directly, if you are authorised to
access the details screen, else the record is displayed in the table in the list
screen. You can browse through the list using the table buttons [ 43]. Further-
more, it is possible to arrange your search results in ascending or descending or-
der by the columns shown. This does not trigger a refreshed query.

Hint

If you find underlined static data objects (e.g. like a hyperlink on a webpage) in a
list, this is an indication that there is further information available. By clicking on
such an entry a new query is started and the corresponding information to this
entry is shown in a separate pop-up window.

You can also execute a new search with different search criteria by changing the
values in the search fields and clicking on the search button, triggering a new

query.
The search/list function is usually combined in one screen. Before proceeding fur-

ther with a screen button, select one of the data records in the table by clicking
on it.

Hint

If you submit a query for a business object (e.g. eligible counterparty CSD) in a
‘Valid from - Valid to’ range, the query retrieves the values of the main business
object and the values of the linked business object (e.g. investor BIC, parent
BIC).

For the main business object, you receive the valid values of the ‘Valid from -
Valid to’ range.

For the linked business object, you always receive the currently valid values of
the date of the search and not the valid values of the ‘Valid from - Valid to’
range.
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Details Screen

Enter Screen

Input Fields

In contrast to the search/list screen, you can only access the details screens via
other screens. As the only exception, the T2S calendar screen is already avail-
able on menu level three. You can find all possible ways of accessing the screen
via other screens in the respective screen description within the screen reference
part.

All details screens provide you with in-depth information of a previously selected
data record.

Before showing the details screen, a new query is forwarded to the system to en-
sure most up-to-date data.

Similar to the details screens, you can only access the enter screens through
other screens, except for the resend communication screen, which is already
available on menu level three.

Enter screens allow you to enter data, which can be done in two enter modes:
New mode, represented by the new screens
Edit mode, represented by the edit screens

In general, both modes contain the same fields. In the case of the new mode, all
fields are blank. In the case of the edit mode, existing data are prefilled in the
fields. In addition, one past value is reported (if available) which cannot be edited.
You can edit the existing currently valid value by changing the content of the
field. You can also enter a new future value by clicking on the pencil icon [ 43].
You can only edit an existing currently valid value if there is no future value
stored.

As a general rule, all the ‘Instructing Party BIC’ and ‘Instructing Party Parent BIC’

fields are automatically filled in with the respective ‘Party BIC’ of the current GUI
user in case they are not filled in when clicking on the submit button.

1.2.2.4 Field Types and Properties

On search/list and enter screens, you can enter information via input fields and
select fields. Information is displayed in read-only fields.

Field Types

In input fields you can enter text and/or numeric content. Make sure to comply
with the format requirements, which are part of each field/screen description.

Input-sensitive fields are input fields with an auto-complete mode that helps you
to input data. As soon as you start typing the first characters of the respective
data into an input-sensitive field, T2S automatically proposes possible matching
entries from which you can select the desired one.
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SECURITIES CASH SERVICES ‘ MONITORING |

Cash » Liquidity » Immediate Liquidity Transfers

version 0.01-03 & ]

Search Criteria - Immediate Liquidity Transfers

Party - Search Criteria

Parent BIC PartyBIC
T le [ |0
tesotesOooc

Other Search Criteria
T2S Dedicated Cash Account Number Currency Settlement Date and Time
‘ | [allv | fom [

to |

L

grediti Debit Code * Value Date Sending Time
[creait v] I ® fo | | &

o [ Jo
Sort by *
O 12spcaNe. O PayBIC (O Currency () Settlement Status () RTGS Status () Unsorted

[ search || Reset

External RTGS Status *

v|

lllustration 6: Input- sensitive field

(1] Hint

You can use the tab key on your keyboard to navigate through the GUI fields.

BIC8 that are entered via GUI are automatically supplemented to BIC11 by
adding ‘XXX’ in order to unambiguously identify a party with the exception of the
BICs referring to parties on party level 3-5 of the ‘Settlement Instruction — New

Screen’.

Select Fields  Select fields are either select boxes, radio buttons or check boxes.

| Select boxes: Functionally a select box is a way to enter data from a limited
list of possible values. In T2S you can find different types of select boxes:
standard select box and auto-complete select box.

The standard select box enables you to choose one entry from a pre-
defined set of values. To select an entry, click on the little box with the ar-
row to open the menu. Then select the desired value by clicking on it.

Central Securities Depository (C5D)
C5D Participant

External CsD

National Central Bank (MCEB)

Payment Bank

T25 Operator

| Search || Reset |

lllustration 7: Standard select box
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The auto-complete select box enables you to either enter your desired value
manually which will be used to reduce the possible set of values in the auto-com-
plete select box to be chosen from or to click on the auto-complete select box
icon, which provides you with a drop-down menu that shows the 10 first entries of
the set of values irrespective of what you might have entered in the text field. In
either way (meaning clicking on the icon or start typing an entry with the automat-
ically shown list) up to 10 entries will be shown in the drop-down menu.

Securities Account

Auto-complete select box using the auto-complete select box icon and auto-com-
plete select box with manually entered values.

The google-style select box enables you, on difference to the auto-complete
select box, to make entries and choose values outside the standard set of values
to be sent to the back-end for further validation (extended data scope). Due to
that possibility of transporting unqualified data the validation of the values is re-
stricted to basic checks and will be carried out mainly in the backend. Apart from
that, the google-style select box functions similar to the auto-complete select box.

Parent BIC *

7] x|o Q

TCSOTCSOK

lllustration 8: Google-style select box

" Radio buttons: Enable you to make exact selections using one value from a
set of options. You can select only one value at the same time. Click on the
icon corresponding to the option you would like to select.

Credit Cash Account
r
Othound Liguidity Transter ™ Liquiclity Transfer

RTGS Accourt ™ Account Mumber *
1-NCB1

lllustration 9: Radio buttons

Check boxes: Enable you to select more than one value at the same time.
Click on the boxes corresponding to the options you would like to select. Se-
lected check boxes contain a check mark.
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Read-only
Fields

Characters

Dehbit Credit Indicator

Credi Dehit
v IF%

lllustration 10: Check boxes

In addition to enter and select fields, the T2S GUI has also read-only fields, which
are pre-filled and do not allow data changes.

Field Properties

All field types have specific properties with respect to possible character sets, us-
age of wildcards and mandatory content.

T2S operates in British English and uses the SWIFT-x character set to enter
data. After the coexistence, T2S will be using the UTF-8 character set with the
exception of ‘<’, >’ and ‘&’. Amounts are automatically displayed with decimal
points. While negative amounts are displayed in red and marked with a ‘-’, you
can only type amounts that are greater than or equal to O into input fields, unless
specified otherwise in the screen description.

The GUI does not differentiate between upper and lower case in terms of data in-
put for input fields.

Hint

Use the abbreviations 10m to enter the amount of 10 million (10,000,000) and
10t to enter the amount of 10 thousand (10,000).

The SWIFT-x character set is used in the text fields during the period of coexist-
ence and corresponds with the following content:

Character Description
a-z 26 small characters of the Latin alphabet
A-Z 26 capital characters of the Latin alphabet
0-9 10 numeric characters
/ Solidus (slash)
- Hyphen
? Question mark
Colon

User Handbook R2023.NOV 40



Introduction

ta Pgﬁt | e Overview of the Graphical User Interface for T2S GUI
Field Types and Properties
( Opening parenthesis
) Closing parenthesis
Full stop
, Comma
Apostrophe
+ Plus
Space (blank)
CR Carriage return
LF Line feed

Wildcards

Hint

T2S does not process fields (mandatory or optional), that are only filled with
blanks. Blanks appearing at the beginning or at the end of a field entry are de-
leted automatically without any notification.

Fields in a list or details screen, where the dataset was saved without an entry,
are filled with ‘---".

Some reference and identification fields need a reduced version of the SWIFT-x
character set. For them, the character '/’ cannot be accepted at the beginning or
end of the string. Moreover the combination ‘//’ cannot be present in any part of
the string itself.

These fields are identified by the SWIFT-x-red type.

Please note that because blank characters are always deleted from the begin-
ning or end of the input — any sequence like ‘ /' (for the beginning) or / * (for the
end) must be considered not accepted.

A wildcard is a placeholder for characters. In T2S you can use a wildcard in an in-
put field to search for data. The required number of characters is indicated in the
field description. You can use wildcards in two different ways:

As a placeholder for one or more characters of the input value, use an aster-
isk ()

As a placeholder for exactly one character of the input value, use a question
mark (‘?’)
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0

Mandatory
Content

Examples
TARGET2*: The result list contains all data records beginning with ‘TARGETZ2'.
*Securities: The result list contains all data records ending with ‘securities’.

TARGET2-Securities: The result list contains all data records that have exactly
one character before the ‘TARGET2-Securities’.

The combination of several wildcards directly after each other is not possible
(e.g. TARGET27?* or TARGET2**), but it is possible to use several wildcards
within one entry (e.g. TARGET2-*).

To properly search with wildcards, you have to insert at least two or four charac-
ters depending on the field requirements. If the fields do not allow wildcards, it is
mentioned explicitly in the respective field description (under format require-
ments). Please note that the wildcard functionality is only available for input fields
and not for select boxes.

In the GUI all mandatory fields are marked with an asterisk in the label. All
marked fields have to be filled in before you are allowed to proceed.

| SECURITES | CASH | SERVICES |  MONITORING |
4 Cash » Liquidity » Immediate Liquidity Transfers » New Immediate Liquidity Transfer version 0.91-01 £ %A

Immediate Liquidity Transfer IEI

Debit Cash Account

T2S Dedicated Cash Account Number * @ T2S Dedicated Cash Account Owner
| +

Debitor BIC

Liquidity Transfer

Users Reference * Amount *
= @
Credit Cash Account
(® Outbound Liquidity Transfer () Internal Liguidity Transfer
External Account Number * T25 Dedicated Cash Account Number
[+
Creditor BIC
| _submit || cancel || Reset |

lllustration 11: Mandatory fields

1 Mandatory input field
2 Mandatory select field
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1.2.2.5 Common Buttons and Icons

While working with the T2S GUI you will find that some buttons and icons appear
regularly. There are three types of common elements:

[ Basic icons, which you can find on every screen

" Utility elements, which represent functions within the content area

"I Table elements, which you can find below data record lists on search/list

The buttons contained in the button bar are variable and therefore explained in
the screen descriptions.

SECURITIES SERVICES MONITORING
» Liguidity » Outstanding Auto-Collateralisation @ a m

Search Criteria - Outstanding Auto-Coll. Credit o | A |
3 .

Parent BIC * Party BIC *

NCEKDEFF001| & PMBKDEFFOO1| o

T2S Dedicated Cash Account Number Currency

| |+

lllustration 12: Basic buttons

Description

1 Back icon

2 Print icon

... always leads to the previous functional screen.

The usage of the back icon does not lead to an update or
a refresh of the query of the screen.

Do not use the back button of your web-browser to return
to the previous screen, to avoid data loss.

The back icon is common to all T2S screens except for the
welcome and search screens.

... prints the data of 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 classifica-
tion label ‘Restricted’ and the data available on the screen.

It is strongly recommended to use this button for generat-
ing a clearly arranged overview of data on the printout.
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Export icon

Refresh
icon

Description

When printing a list screen on your standard printer, the
whole list and search criteria are printed instead of only the
part of the table visible on the screen.

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.

... exports the data of the executed query from the current
screen into a csv-file.

Leading and trailing space-characters adjacent to comma
field separators are to be ignored.

If exporting a list, the related search criteria are exported
as well whereas detailed data are only exported, if the re-
spective list and the details screen are covered by the
same query. Otherwise just the list entry will be exported.

The export icon is common to all T2S screens except for
the welcome and the new screens.

In addition to the exported data from the screen the follow-
ing information is exported at the start of the file: name of
the exported screen (including menu path), current date,
name of the user who triggered the exporting, classifica-
tion label ‘RESTRICTED’, defined search criteria (query
parameters, if applicable), ‘CHANGED DATA' when ex-
porting an edit screen which contains amended data that
has not been submitted yet.

... reloads the screen.

In new and edit modes the screen is locked, so it is not
possible to refresh.

The refresh function takes into account the search criteria
that were chosen the last time the search button was
clicked. Those search criteria will be displayed again.

Changes that have not yet been saved are lost after using
the refresh icon.
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Description

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

3 Collapse ... hides/displays the frame.

Icon When first entering a screen, all frames are shown but can

be hidden according to your preference by using the col-
lapse icon.
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Utility SECURITIES _ SERVICES MONITORING |
Elements Cash s Cash Account s Cash Account Balances

Search Criteria - Cash Account Balances

Parent BIC "
- %

T28 Dedicated Cash Account Nsmber
Erter a vabd party first

Business Date
[2022.02.24] m|

| Seanch || Resot |

Party BIC A @

Ry Ty Cunmency

[ @ all w|
BHQ

BCOd
BEDM

BLOM

4 BCEH

BEad

B

BLOZ

BLOY

Balance Included

CASH

SERVICES MONITCRING

I L
Wa regares found

¥ Seourties » Settemant » Sefemant Inprucions » New Sefemant insincton

Repo Reference Raciaiities Transadlion Type * CUmEx Indicaion
e . Foes w] [-e:w]
L Condition
Link
Link Type * 2 isterence Type * ::i Retarence *

Pool Instruction Refarnce Pool Instruction Counter  Curngnt Instruction Nuembar Pool Referance Oweer BIC
Use of Resriction &
Cash Sub Balance Type Securities Sub Balance Typs
# .
REstiction Relenence e Cpaiy

Ko recards found

Description

1 Calendar ... opens a calendar where you can select a day. If applic-
icon able, you can also select the time via the calendar icon.

2 Add row ... adds an empty row to the corresponding list.
icon
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Description

3 Magnifier
icon

4 Auto-com-
plete select
box icon

The add row icon is only available on new and edit
screens.

You can insert a maximum of 10 rows at a time.

... provides the possibility to search for data on other
screens.

If you are not aware of the exact/correct value, but you
know other related data, click on the magnifier icon to
enter the search screen. There you can enter all informa-
tion known to you and execute a search. By clicking on the
select button, you are redirected to the initial screen with
the desired data entered in the respective fields.

The attribute equipped with magnifier icon works otherwise
like an auto-complete select box.

...provides you the possibility to use the auto-complete
functionality, while the drop-down menu opens when click-
ing on it.

You can select one of the provided entries, when clicking
on an entry in the list.
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Table
Elements

SECURITIES SERVICES MONITORING I
Cash » Liquidity » Immediate Liquidity Transfers varsion 0.91-02 =
Search Criteria - Immediate Liquidity Transfers IE\
Party - Search Criteria
Parent BIC Party BIC
Lo Lo
Other Search Criteria
T2S Dedicated Cash Account Number Currency Settlement Date and Time External RTGS Status *
[ s T
e [ e
Credit/ Debit Code * Value Date Sending Time
[credit | | ® from I:l ®
w [ m
Sortby *
(O T2sDCANo. (O PayBIC (O Cumency () Setflement Statuz () RTGS Status (8 Unsorted 1 A
2
3
4
- - 5
s
7
8
31 E
Rows per page: page 10f 5618 -lines 1105029089 | w. |[ w1 | Gotopage: |10
11
T2S Reference e Users Reference Fl Generated LT|< ParentBIC | 12 Ity BIC | Party Short Name
13
50651897 190410143958T2 No HCEMESPMXXY 4, FSPHCCC PBKL
50651888 B041015172116802 No NcavDEAoXx] 18 EBOXXX PMBVDEBOXXX Short Hame
16
50651889 B041015172116804 NO ncBvDEA] 17 EBOXXX | PMBVDEBOXXX Short Name
50851300 190410162431T2 NO NCBLESPLXX{ 18 ESPLXXX | PBRR
18
50851901 B041015285143906 NO TCSOTCS0%X] 5 EAQXXX | NCBVDEAOXXX Short Name
Rows perpage: |[5 page 10f 5818 - lines 11050129088 | 1o |[ w \lGum page: |1 (4)
10
20
50
4 100
New | Details | | Related Inbound Messages | | Related Outbound rlﬁs-agesl | Revisions | | Copy

lllustration 14: Table elements

1 Sort icon

2 Number of
data re-
cords

3 First icon
Previous
icon

Next icon

Last icon
4 Number of

Description

... sorts the list in ascending or descending order by click-
ing on the up or down arrow.

... allows you to select the number of records displayed in
the list. You can choose between 5, 10, 20, 50 or 100 data
records to be displayed. The default number of data re-
cords to be displayed is 100.

... displays the first page of the list.

... allows you to navigate through the displayed list and
takes you to the previous page.

... allows you to navigate through the displayed list and
takes you to the following page.

... displays the last page of the list.

... allows you to select the table page number you would
table pages like to go to.
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Front-End
Validation

Confirmation
Prompt

Back-End
Validation

Result

1.2.3 Validation

In T2S, all submission processes undergo various validations, which take place in
the front-end and/or in the back-end. Only correct entries, fulfilling all predefined
criteria, can be further processed. To indicate the status of the recently performed
action, T2S uses two different types of messages to indicate a successful or
failed validation as described below.

In addition to the automatic validation carried out by T2S, human validation can
be imposed by using the 4-eyes mode.

Furthermore, non-repudiation of origin (NRO) is implemented for a specified num-
ber of screens.

As first part of the validation process, the front-end validation takes place without
communication to the back-end. The front-end validation includes both the field
validation and the cross-field validation. It is carried out after clicking on a button.

The field validation verifies that all entries comply with the required format.

The cross-field validation checks the data consistency between two or more
fields/buttons in relation to each other.

In the case of business actions in 2-eyes mode, a confirmation prompt is shown
after successful front-end validation to give you the opportunity to submit or reject
the business action. This confirmation prompt does not appear in 4-eyes mode.

Confirrmation

A Dovyouwant to submit?

YRS [<l0

lllustration 15: Confirmation prompt

The back-end validation is the second part of the validation process. After suc-
cessful front-end validation, your request is submitted to the back-end and
checked for compliance with the business validation rules. In case of failure an
error message is displayed. You can find a detailed list of all error messages and
their description in the annex of the UHB (list of references for error messages

[ 1220]).

After each validation, the T2S GUI informs you about the result. There are two
different message types available, the error message and the success mes-
sage.
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Error Message

Each error message is marked with a circle symbol and appears at the top of the
content area and next to the field containing the error. In the case of a failed
front-end or back-end validation, it indicates the source of the failure, the type of
error and a short hint. This message is also shown as mouse-over text when you
move the mouse curser over the circle symbol next to the respective input field.

In case a Settlement Instruction or Settlement Restriction fulfils a rejection restric-
tion type one positive rule, the error message provided in the GUI will also con-
tain the relevant rule id fulfilled in addition to the relevant error message applic-
able as described in the error messages annex of the UHB (list of references for
error messages).

SECURITIES ‘ CASH ‘ SERVICES ‘ MONITORING ‘
(l‘f Securities » Settlement » Seftlement Instructions » New Settlement Instruction version 0.01-52 & %‘

Securities Movement Type Code, I5IN, Securities Account Number, Payment Type Code, Tr i ifi Intended Date, Trade Date, Securities Transaction
= Type: Value is required.
General Information IE\
Securities Movement Type Code *

ISIN * - Securities Short Name

Securities Account Number * Securities Account Owner BIC

+
o)

Settlement Quantity Settlement Type

Payment Type Code *

®

Debit Credit Indicator T2S Dedicated Cash Account Number

= \

Settlement Amount Currency

Party Hold Party Hold Reason

- ~

CSD Hold CSD Hold Reason

s v

Partial Settlement Indicator

= v

Transaction Identification * Instructing Party Parent BIC Instructing Party BIC

s I
Intended Settlement Date * Trade Date * Externally Matched *
—| ® — [l
| submit || cancel | Reset |

lllustration 16: Error message

1 Type of error and short hint

2 Source of the failure

Success Message

The success message appears in a green frame at the top of the content area. It
confirms that your data have been submitted successfully.
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In case a Settlement Instruction fulfils a CSD validation hold restriction type one
positive rule, the success message provided in the GUI will also contain the rel-
evant rule id fulfilled in addition to the relevant error message applicable as de-
scribed in the error messages annex of the UHB (list of references for error mes-
sages).

If the Settlement Instruction fulfils a rejection and/or CSD validation hold restric-
tion type one negative rule, the success message provided in the GUI will also
contain the relevant rule id fulfilled. The same applies in case a Settlement Re-
striction fulfils a rejection restriction type one negative rule.

If you are working in 4-eyes mode, the success message also provides you with
the 4-eyes principle ID. This identification number helps you to search for the re-
spective transaction via the data changes — search/list screen [ 606].

CASH | SERVICES ‘ STATIC DATA | MONITORING l

‘ SECURITIES

4 Cash » Liguidity » Immediate Liquidity Transfers » Immediate Liquidity Transfer — New == N

Sucess Message

Your data have successfully been submitted.
Your request was entered in 4-Eyes principle and a second user is needed to confirm.
Please find the 4-Eyes principle ID below:

123456

Immediate Liquidi%ﬁansﬁar
Debit Cash Account
T2 Dedicated Cash Account Number * T2S Dedicated Cash Account Owner *
123456789 7| UNGCIT21XXX

Liquidity Transfer

User Reference * Amount *

[vsex Regexence 1 ] 11,002, 32| EUR
Credit Cash Account

@ c

Outhound Liuicity Transfer Internal Liquidity Transter

External RTGS Account Number * § T2S Dedicated

11223496745 =
Submit Cancel Reset

lllustration 17: Success message

Queued Message

If you are submitting a static data request outside real-time settlement, your re-
quest could be queued. In this case, instead of the above mentioned success
message the following message is shown: “Your request has been queued suc-
cessfully and will be resumed after the end of the current night-time settlement
sequence’.
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4-Eyes Mode

Digital
Signature —
NRO

Depending on the access rights setup, you can use T2S in 2-eyes or in 4-eyes
mode. The 2-eyes mode and the 4-eyes mode apply for enter screens (new and
edit mode) and for any kind of deletion processes. If you are a 4-eyes mode user,
your actions have to be confirmed by a second user in order to be processed.

First User

In 4-eyes mode the first user enters, changes or deletes the data on a screen and
afterwards submits the action by clicking on the submit button in the button bar.
The success message appearing after successful validation includes a 4-eyes
principle ID. For the final execution a second user is needed to confirm the ac-
tion.

Second User

After the first user has entered, changed or deleted the data, a second user (with
the required privilege) has to approve or revoke this action via the data changes
screen [ 606] either using the 4-eyes mode ID or the search functionality.

An alert icon is shown on the active T2S screen for those users with appropriate
privileges to approve a pending action via the data changes screen. By clicking
on the alert icon you are directed to the data changes - search/list screen [ 606]
where you can first search and then approve/revoke the pending changes.

Hint
Ask the first user for the 4-eyes principle ID and use it to limit the number of
search results on the data changes — search/list screen.

As soon as the data changes are positively approved, T2S marks these data as
approved and they are forwarded to further processing.

In order to ensure non-repudiation of origin (NRO) for critical transactions, the
use of a digital signature has been implemented for specified screens. This
means that the user will be asked to enter a PIN code for signature purposes
whenever an instruction is initiated. With the entry of the PIN, T2S attaches a di-
gital signature to the instruction entered by the T2S actor.
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SECURITIES CASH SERVICES MONITORING
< Services » Communication » Broadcasts » New Broadcast veirsion 0.01-02 &3
Go>Sign Tool Izl

Please sign the request with your key

Action: Create Broadcast

User: T25 OPERATOR USER 1

Party: T2S0 Party

Time: 2021-11-11 10:35:38.467
session ID: hD-1MBUQABKGWOLC3NK-tmf

Select Signing Certificate: v Sign |

New Broadcast Igl

Group Delivery *
single CB/CSD and parties in its hierarchy

Receiving System Entity *

CSD GODE

3

Subject =
Test

Text *
Test

lllustration 18: Digital signature

The following (exhaustive) list provides an overview of screens for which the
NRO feature is implemented:

J

Amendment cash instruction - new screen [ 408]
Amendment securities instruction - new screen [ 103]
Broadcast - new screen [ 620]

Cancellation cash instruction - new screen [ 418]
Cancellation securities instruction - new screen [ 117]
Data change — details screen [ 610]

Hold/release instruction - new screen [ 126]
Immediate liquidity transfer order - new screen [ 385]
Intra-balance movement - new screen [ 435]
Intra-position movement - new screen [ 151]

Penalty — details screen [ 290]

Penalty - re-allocation screen [ 317]

Penalty - removal screen [ 314]

Penalty - switch screen [ 321]

Settlement instruction - new screen [ 210]
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Registration

1.2.4 Communication Network and Services

Refer to the T2S Connectivity Guide document for details on the communication
network and services.

1.2.5 User Administration

Only registered users have access to the T2S GUI, therefore registration in T2S
reference data and to the network is necessary prior to the first GUI access. The
Registration Guide for User Testing provides information on how to fill in T2S Re-
gistration Forms properly, e.g. access rights or white labelling.

After registration the system administrator is given the possibility to grant and re-
voke privileges to its users within the T2S GUI as described in both the screen
reference part and the user instructions part.

1.2.6 Security and Certification Service

In order to guarantee a secure and safe handling of the information and to protect
customer data provided via the GUI, various security elements have been put into
place:

Each action requires system or human validation as described in the valida-
tion [ 49]

The scope of available data and functions is controlled via the management of
access rights

The security features provided by the network providers and described in their
respective user documentation prevent unauthorised access

1.2.7 Online Help

The content of the UHB can be accessed from the T2S GUI by clicking on the
help button. The online help is context sensitive, which means that the screen de-
scription corresponding to the current screen is displayed. Other parts of the on-
line help can be reached using the table of contents on the left side of the help
window.
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2 BANCA DrITALIA BANCOIUE ESPARA
I target|ms
BANCUE DE FRAMCE DEUTSCHE
e [POND e @ @ @
UHE v6.0 clean index [0Sl pome
Terms and Abbrevistions
7 i Introduction . m . . w
| Seren Referencs Fan Administration of Participants
IC User Instructicns Part
- ﬁ:;’:'ﬂigms Overview This business package describes all activities a CSD or CB can perform for the
@ | Communication administration of its pariicipants during their lifecycle. The administration of participants
® i |FuleSats - N . . . _ -
@ [7Liquidity Transiers has the aim of making sure that all parties are registered in T2S5 and that their static
@ | Market-Specific Atiributes data are always up to date.
= Cash and Settiernant Monitoring
= | Party Management After the initial creation of participants, a party administrator has to edit the previously
= :."';‘:".'fm“' entered static data whenever a change takes place. The party administrator can also
i Create a New Participant decide to close a party, imposing a new closing date. If a party ceases to exist, the
— Editan Existing o o
" participant party administrator has to delete it in T2S.
—Dielet= an Existing . - . N L
" Participant To administer your participants, carry out the following business scenarios in the
@ |i|Reparts predefined order
= Restriction Types
@ [i |Resisions _ Business Scenarios 1. Create a new participant
® Static Data Configuration for thej
Settlement Process e ek s
@ [7)Acoount Mariagemert 2. Edit an existing participant
@ | |Securities 3. Delete an existing participant
= Settlement Instructions
@ i Setdement Restrictions.
@ | Technical Addressas Additional information
@ | Biling Data . -
[z | Trouble Management System Part Create a New F‘arhcu}ant
[+ | Stafistical Informnation Part = Edit an Existing Participant
I i Annex . D I EI El..nt

lllustration 19: Online help screen for ‘Administration of Participants’ business package.

Position Description

[\ [o}

1 Structure tree showing the table of contents, providing access to all
handbook sections

Clickable breadcrumb
Index button leading to the online help index
Table of contents button leading to the online help table of contents

Home button leading to online help welcome screen

o o A WDN

Help screen content

1.3 Overview of the Graphical User Interface for
CoCo GUI

The following sections refers to CRDM but the same structure can be considered
valid for other common components.

The GUI is a browser-based application for communication with CRDM in U2A
mode. It is based on the ISO norm 9241 ‘Ergonomics of human system interac-
tion’.
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1.3.1 Setup and Login Procedures

Before entering the GUI, make sure that your workstation complies with the hard-
ware and software requirements and implement all necessary preparations (e.g.
firewall settings) described below.

Such requirements/preparations may be subject to periodical review/update to
comply with changing technical/regulatory scenario.

Common components are accessed entering the ESMIG Portal and selecting the
proper common components under the service T2S.

Hardware Please refer to ESMIG qualified configurations document.
Requirements

Software Please refer to ESMIG qualified configurations document.
Requirements

Supported Please refer to ESMIG qualified configurations document.

Web-

Browsers and

Settings

GUI Access Users are directed to an initial page named ESMIG portal that ensures proper

routing to the web applications the user has been granted to enter.

Stage: IAC | Version 1.0.1 | Go Sign Client: & 32 bit & 64 bit

ta Pg €t Welcome € | 2022-01-28 15:42

Services List

Choose an Application and your System User Reference

Choaose a Service

O armz ® @ros O &Tes O #ecvs

Choose Component or Application Choose a System User |2
O osiling 0O oa

O O Business Day Management ™ oc

& ocrom 0 oc

O o Data Migration Toal 0O e&c

O o Data warehouse O oc

0O oTescul - O e -

lllustration 20: ESMIG Portal

The ESMIG Portal screen expects the user to select the relevant service to enter.
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NRO specific
requirements

After the selection of the Service, the user is invited to select a specific compon-
ent or application.

As a third step, once the component or application is selected, the user is reques-
ted to select the System User.

After submitting the screen, the user is redirected to the selected component or
application.

In order to properly access the EMIG PORTAL and to select service and com-
ponents, the user must be granted with the relevant privileges:

T2S Access: the user granted with this privileges can see “T2S” under
“Choose a Service” section and “T2S GUI” under “Choose Component or Ap-
plication” section.

CRDM_Access: the user granted with this privileges can see “CRDM” under
“Choose Component or Application” section.

BILL_Access: the user granted with this privileges can see “Billing” under
“Choose Component or Application” section.

BDM_Access: the user granted with this privileges can see “Business Day
Management” under “Choose Component or Application” section.

DMT _Access: the user granted with this privileges can see “Data Migration
Tool” under “Choose Component or Application” section.

. TMS_Access: the user granted with this privileges can see “TMS” under
“Choose Component or Application” section.

. ORT_Access: the user granted with this privileges can see “Operational Re-
porting Tools” under “Choose Component or Application” section.

Please refer to ESMIG qualified configurations document.

1.3.2 GUI Structure

This chapter explains the basic elements of the CRDM GUI structure (i.e. struc-
ture of the menu and the screens) helping you to navigate through the system
and to use it quickly and efficiently.

The first subsection describes the menu structure where screens are grouped
hierarchically. Afterwards, the second subsection explains the layout structure
common to each screen. The following subsections provide details on the differ-
ent Screen Types [ 60] and on recurring elements, such as common Field
Types [ 61] or Buttons and Icons [ 68].
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Menu Structure

1.3.2.1 Menu Structure

The GUI menu is structured into four hierarchical menu levels. The hamburger
menu appears when the proper icon is selected. After the first level is presented,
it is possible to choose the functionalities that are common to the shared services
and those that are specific for T2 or TIPS. Then the menu can be further navig-
ated - the second, third and fourth menu levels are accessible via mouse-over on
the first-level menu item - in order to select the desired functionality.

Hint

All the menu entries are visible to all users. Anyway, depending on your access
rights, it is possible that not all menu entries are available for you. Contact your
system administrator to verify that you have the necessary privileges to access
all screens relevant to you. The privileges are listed in each screen and business
scenario description.

[gl target N it ey e
12 == [ po= "B

WWHAT i3 CRIDMY

lllustration 21: CRDM menu levels

1 Menu level 1
2 Menu level 2
3 Menu level 3
4 Menu level 4

All entries on the third menu level are structural subcategories. To access a
screen you have to click on the fourth menu level.

1.3.2.2 Screen Structure

In general, each screen of the CRDM GUI follows the same layout containing a
header and a content area.

The header appears at the top of every screen. It contains three main elements
providing useful information and helping you to navigate between the different
screens as shown in the illustration below.
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Screen Structure

Header

Content Area

*@I‘_‘._

WHAT 15 CROM?

lllustration 22: Header elements

Postion No.[Eement—————[Descrpion

1 Menu bar ... presents the main menu item and al-
lows you to navigate to the screens.

2 CRDM logo button ... links to the welcome screen.

3 Information panel ... displays your login name, the logout
and help buttons as well as date and
time of last data access.

The content area is the part of the GUI where you can trigger all business ac-
tions. It is organised by five main elements which help you to interact properly
with the GUI as shown in the illustration below.

To structure large amounts of data, the content area is further separated into
frames and sub-frames.

& T25 OPERATOR USER 1 2020-06-30 11:32| » ? Help |» & Logout
target ‘ S
S Session ID: eyJhbGeiO||IUzI1Ni]9 Business Date: 2020-06-29 Stage: IAC version: 1.0.26
=
kZC!i A« > Common ) Parties ) Party Service Links ) Q search > @ Details 1 2

PARTY SERVICE LINK DETAILS

Status: Active Party Type: National Central Bank

Parent BIC: TCSOTCSOXXX Party BIC: NCBXITRROO1 Edit

Service: T2 RTGS COMPONENT Party Type for Service: RTGS CB Account Holder

valid From: 2020-04-14 Valid To: 9999-12-31 4

00000

RTGS Configuration Data 3 Revisions

500 true

Total rows: 1

Illlustration 23: Content area elements

Postion No.[Eement——————[Descrpion

1 Breadcrumb ... shows the main path to the current
screen.
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Screen Types

Welcome
Screen

Search/List
Screen

Details Screen

Postion No. [Eament———Joesertion

2 Basic icons ... exports or prints the screen content.

3 Frame and sub-frame ... groups related information as a struc-
title tural function.

4 Button bar ... shows all available buttons for the

current screen.

Further information about the icons can be found in the common buttons and
icons section.

1.3.2.3 Screen Types

The CRDM GUI consists of the following types of screens, each with a different
function:

[l Welcome screen

[ Search/List screen

[ Details screen

" Enter screen (usually new or edit screen)

Business scenarios are divided into single action steps. These action steps are
numbered sequentially. Intermediate results are described where appropriate and
marked with an indented arrow. Each business scenario ends with a final result,
indicated by an arrow.

You can access all search/list screens on menu level four.

The search/list screen allows you to query the CRDM database using a pre-
defined set of search criteria. After executing a search, a list of data records
matching your search criteria is displayed in a table. To select an entry from a list
displayed on a search/list or list screen, click on the desired entry. The back-
ground colour of the table line changes to indicate the selected entry. If the
search retrieves only one record, the details screen is displayed directly, if you
are authorised to access the details screen, else the record is displayed in the
table in the list screen. You can browse through the list using the table buttons.
Furthermore, it is possible to arrange your search results in ascending or des-
cending order by the columns shown. This does not trigger a refreshed query.

In contrast to the search/list screen, you can only access the details screens via
other screens.

All details screens provide you with in-depth information of a previously selected
data record.

Before showing the details screen, a new query is forwarded to the system to en-
sure most up-to-date data.
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Field Types and Properties

Enter Screen

Field Types
Input Fields

Select Fields

Similar to the details screens, you can only access the enter screens through
other screens.

Enter screens allow you to enter data, which can be done in two enter modes:
New mode, represented by the new screens
Edit mode, represented by the edit screens

In general, both modes contain the same fields. In the case of the new mode, all
fields are blank. In the case of the edit mode, existing data are prefilled in the
fields. In addition, one past value is reported (if available) which cannot be edited.
You can edit the existing currently valid value by changing the content of the
field. You can only edit an existing currently valid value provided that there is no
future value. Otherwise, you need to delete the existing future value beforehand.
You can also enter a new future value by clicking on the pencil icon.

1.3.2.4 Field Types and Properties
The description of the common field types with the proper descriptions follow.

In input fields you can enter text and/or numeric content. Make sure to comply
with the format requirements, which are part of each field/screen description.

Input-sensitive fields are input fields with an auto-complete mode that helps you
to input data. As soon as you start typing the first characters of the respective
data into an input-sensitive field, CRDM automatically proposes possible match-
ing entries from which you can select the desired one.

lllustration 24: Input-sensitive field

Hint

You can use the tab key on your keyboard to navigate through the GUI fields.
BIC8 that are entered via GUI are automatically supplemented to BIC11 by
adding ‘XXX’ in order to unambiguously identify a party.

Select fields are either select boxes, radio buttons or check boxes.

User Handbook R2023.NOV 61



Introduction
targe€t|mns

Overview of the Graphical User Interface for CoCo GUI

Field Types and Properties

Select boxes: Functionally a select box is a way to enter data from a limited
list of possible values. In CRDM you can find different types of select boxes,
standard select box, input-sensitive select box and auto-complete select box.

The standard select box enables the user to choose one entry from a pre-
defined set of values. To select an entry, click on the little box with the arrow
to open the menu. Then select the desired value by clicking on it.

Party Type: j

Opening Date:

Ancilary System

National Central Bank

Payment Bank

lllustration 25: Standard select box

The input-sensitive select box enables the user to enter the desired value
manually, which will be used to reduce the possible set of values in the input-
sensitive select box list, which provides you with a drop-down menu that
shows the 10 first entries of the set of values irrespective of what you might
have entered in the text field.

Parent BIC: I

AAASTHBIXXX
Party Type: AAMNAU21XXX M

AASVINDTXXX
Opening Date:

[::14
(]

‘ ABACAUATIHX
ABBLINBBXXX

ABEMAUZ21XXX
Codes
ABFUMYK1XXX
ABNAAUZBXXX
BIC:
ABNAAUZEXXX

BIC is mandatory ABNAAUZIXKK

Parent BIC: NCB‘

FBNCB EP1000
Party Type: NCB AESP8XXX h

NCB AESPIXXX

;i3
L]

Opening Date:
NCB AESPAXXX

NCB AESPBEXX
NCB AESPBGXX
Codes
NCB AESPBHXX
NCB AESPFFXX
BIC:
NCB AESPGGXX

BIC is mandatory NCB AESPHXXX

lllustration 26: Input-sensitive select box using the input-sensitive select box icon and input-sensit-

ive select box with manually entered values.

" The auto-complete select box enables the user, differently from the input-
sensitive select box, to make entries and choose values outside the standard
set of values to be sent to the back-end for further validation (extended data
scope). Due to that possibility of transporting unqualified data the validation of
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Field Types and Properties

Wildcards

the values is restricted to basic checks and will be carried out mainly in the
backend. Apart from that, the auto-complete select box functions similar to the
input-sensitive select box.

Parent BIC: I MCBXITRRO
NCBXITRRO 01
LEI:

NCEBXITRRO 03
MCEBXITRRO 04

lllustration 27: Auto-complete select box

[l Radio buttons: Enable the user to make exact selections using one value
from a set of options. You can select only one value at the same time. Click
on the icon corresponding to the option you would like to select.

Lo Role name j

r Parent BIC; Choase BiC Party BIC; Choote B

lllustration 28: Radio buttons

[ Check boxes: Enable you to select more than one value at the same time.
Click on the boxes corresponding to the options you would like to select. Se-
lected check boxes contain a check mark.

Default: ~ Main User: W

lllustration 29: Check boxes

A wildcard is a placeholder for characters and it represents any acceptable char-
acter or a set of them in a string. In CRDM you can use a wildcard in input fields
or google-style fields in all the search screens to search for data widening the
result to all the strings matching the pattern. The required number of characters is
indicated in the field description. CRDM accepts two possible values:

[ " that is a placeholder for one or more characters of the input value;

[ “? that is a placeholder for exactly one character of the input value.
Examples

CRDM*: The result list contains all data records beginning with ‘CRDM’.

*Account: The result list contains all data records ending with ‘Account’.
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Field Types and Properties

Read-only
Fields

Field
Properties

Date

Time'

DateTime 2

Amount

CRD?: The result list contains all data records that have any acceptable charac-
ter at the end of ‘CRD’, e.g. ‘CRDM’, ‘CRDX’, etc.

The combination of the wildcard ' is not possible, e.g ‘CRD?* or ‘CR**

The wildcards are always usable in the fields reported before with the following
restrictions:

It is possible that to properly search with wildcards you have to insert at least
two or four characters. In this case, the minimum number of characters to be
entered is reported in the field remarks;

It is possible that a field does not allow wildcards; in this case, this is explicitly
mentioned in the Remarks field.

In addition to enter and select fields, the CRDM GUI has also read-only fields,
which are pre-filled and do not allow data changes.

All field types have specific properties with respect to possible character sets,
and mandatory content.

A Date type field has the following format: YYYY-MM-DD. There are four digits
representing the year, two digits representing the month and two digits represent-
ing the day.

The default value of Date fields, unless differently specified, is BLANK.

Generally, if a closing date value is not specified, the system will automatically
set the date “9999-12-31".

The field Date is always linked to a calendar icon that opens a calendar where
you can select a day. It is possible to insert a date writing in the field or using the
calendar.

The Time type field has the following format: HH:MM. There are two digits repres-
enting the hour and two digits representing the minute.

A DateTime type field has the following format: YYYY-MM-DD HH:MM. There are
four digits representing the year, two digits representing the month, two digits
representing the day, two digits representing the hour and two digits representing
the minute. The field DateTime is always linked to a calendar icon that opens a
calendar where you can select a day. It is possible to insert a date writing in the
field or using the calendar.

The GUI will show the amounts with all decimal points, English Format (the

decimal separator will be a “.” and the thousand separator is “,”) and right align-
ment.

1 The Time in the system refers to the CET/CEST zone.

2 The Time in the system refers to the CET/CEST zone.
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Field Types and Properties

Numeric

Amounts can be entered up to 18 figures, that is maximum 19 characters if the
decimal separator is present.

When the amount field is in read-only mode or the amount field is not selected for
typing, the amount shows the thousand separator.

When the user is typing the numbers, the amount is shown without the thousand
separators.

The amount fields should allow shortcuts:

~ enter “Xm” and the system will transfer this automatically into
X,000,000.00[.00]

[ enter “Yt” and automatically translated into Y,000[.00].
The number of decimals is defined by the currency.

Negative amounts (shown by the system but not entered by the user) are written

in red and marked with a “-“ (This rule applies for all negative values).

According to the character set, only numerical characters (decimal — abbreviation
"d") can be used for amounts plus the negative symbol.

Amounts Contains an The Amount must be  The amount must be

Amount. greater than or equal greater than or equal to 0.
to 0.

Amounts Number of The Amount must Wrong format in field <field
Decimals of an have <number of name>. The correct format
amount decimals stored for has to be xxx.xxx,<number

the currency> decim- of decimals stored for the
als. currency>.

Amounts Character setto Itis only possibleto  Only numerical characters
be used use a numerical char- are allowed
acter set.

There are different type of numeric field. In general these fields, in edit mode, can
contain only numbers and “-“ symbol.

Numeric Can contain only Only numbers are al- The thousand separator is
natural numbers lowed. shown.
(positive integer).

Integer  Can contain posit- Numbers and char “-“ The thousand separator is
ive and negative are allowed. shown. When negative, the

integer values. char “-* is shown and the
string is in red.
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Field Types and Properties

Positive  Can contain posit- Numbers and decimal The thousand and decimal
Real ive values with separator are allowed. separators are shown.
decimals. When
using this type,
the number of
decimal must be

specified.

Real Can contain posit- Numbers, decimal The thousand and decimal
ive and negative separator and char “-“ separators are shown.
values with are allowed. When negative, the char

[T

decimals. When is shown and the string

using this type, is in red.

the number of

decimal must be

specified.
Percent- Can contain posit- Numbers and decimal The thousand and decimal
age ive values with separator are allowed. separators are shown plus

decimals. When “%” symbol.

using this type, a

maximum of 5 di-

git(s) including

decimal point

(thereof max. 2

decimal places

and decimal
point) are al-
lowed.
Percent- Can contain posit- Numbers, decimal The thousand and decimal
age + ive and negative  separator and char “-“ separators are shown plus
negative values with are allowed. “%” symbol. When negat-
decimals. When ive, the char “-“ is shown
using this type, and the string is in red.
the number of
decimal must be
specified.
Tele- Shall contain Numbers and chars The chars “+”, “-“, “(“, ")’
phone numbers from 0 “+”, “-* “(“, ”)" are al- are shown (e.g.
Number to 9 and chars lowed. +012-3456789’).

User Handbook R2023.NOV 66



target|mns

Introduction
Overview of the Graphical User Interface for CoCo GUI

Field Types and Properties

Characters

When using this
type, the following
pattern shall be
respected:

Starting with “+”

Then at least one
to maximum three
digits

Then symbol “-

Then at least one
to maximum thirty
characters (digits
and symbols “+”,

, (n, n)u are al'
lowed).

CRDM operates in British English and uses the SWIFT-x character set to enter
data: if not described differently, the fields are intended to be based on the
SWIFT-x character set. CRDM can accept the UTF-8 character set with the ex-
ception of ‘<’, *>” and ‘&’ in specific fields; when this happens, this is explicitly re-

ported.

The GUI does not differentiate between upper and lower case in terms of data in-
put for input fields.

The SWIFT-x character set corresponds with the following content:

26 small characters of the Latin alphabet

a-z
A-Z
0-9
/

?

26 capital characters of the Latin alphabet

10 numeric characters

Solidus (slash)
Hyphen
Question mark

Colon

Opening parenthesis

Closing parenthesis

Full stop

Comma
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Mandatory
Content

Apostrophe
+ Plus

Space (blank)
CR Carriage return
LF Line feed

Hint

CRDM does not process fields (mandatory or optional), that are only filled with
blanks. Blanks appearing at the beginning or at the end of a field entry are de-
leted automatically without any notification.

Fields in a list or details screen, where the dataset was saved without an entry,
are filled with ‘---’.

In the GUI all mandatory fields are marked with a red line in the label. All marked
fields have to be filled in before you are allowed to proceed. The red line is turned
into green when the field contains a value or is selected.

L Accmard Ty I j | 1
Lt I "o e Dot [ -] ™
it
— 1 27ee | = O
9
Vit et e o Sl fud S it bt
o -
..... | o
it ey merd Ty _'I sl i s Rrfme e

lllustration 30: Mandatory fields

1 Mandatory select field
2 Mandatory input field

1.3.2.5 Common Buttons and Icons

While working with the CRDM GUI you will find that some buttons and icons ap-
pear regularly. There are three types of common elements:

[ Basic icons, which you can find on every screen
[ Utility elements, which represent functions within the content area
| Table elements, which you can find below data record lists on search/list

The buttons contained in the button bar are variable and therefore explained in
the screen descriptions.
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Common Buttons and lcons

Basic Icons ODESDIEIEDXT =

12

lllustration 31: Basic icons

Postion No.|Eement——————Joescripion

1 Export icon ... exports the data of the executed
query from the current screen into a
csv-file.

If exporting a list, the related search cri-
teria are exported as well whereas de-
tailed data are only exported, if the re-
spective list and the details screen are
covered by the same query. Otherwise
just the list entry will be exported.

The export icon is common to all CRDM
screens except for the welcome and the
new screens.

In addition to the exported data from the
screen the following information is ex-
ported at the start of the file: name of
the exported screen (including menu
path), current date, name of the user
who triggered the exporting, classifica-
tion label ‘RESTRICTED’, timestamp of
the export, defined search criteria
(query parameters, if applicable),
‘CHANGED DATA' when exporting an
edit screen which contains amended
data that has not been submitted yet.

2 Print icon ... prints the data of the current screen.

It is strongly recommended to use this
button for generating a clearly arranged
overview of data on the printout.

The print icon is common to all CRDM
screens except for the welcome screen.
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lllustration 32: Utility Elements

Postion No. |Eement—————[ooscription

Calendar icon

... opens a calendar where you can se-
lect a day. If applicable, you can also
select the time via the calendar icon.
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Postion No. [Eament—Joesertion

2 Pencil icon

3 Delete row icon

4 Submit changes icon
5 Cancel changes icon
6 Magnifier icon

... enables you to enter a new future
value into an input field.

In edit mode, you can either change an
existing data record or enter a new fu-
ture one. If you have changed the exist-
ing current value before entering a fu-
ture one, the data are restored.

The pencil icon is only available on edit
screens.

... removes the selected row in the cor-
responding list as well as fields or sub-
frames.

The delete row icon is only available on
new and edit screens.

... updates the selected row in the cor-
responding list using the values inser-
ted in the related fields.

The submit changes icon is only avail-
able on new and edit screens.

... enables you to leave the selected
and edited row without causing any
changes.

The cancel changes icon is only avail-
able on new and edit screens.

... provides the possibility to search for
data on other screens.

If you are not aware of the exact/correct
value, but you know other related data,
click on the magnifier icon to enter the
search screen. There you can enter all
information known to you and execute a
search. By clicking on the select button,
you are redirected to the initial screen
with the desired data entered in the re-
spective fields.

The attribute equipped with magnifier
icon works otherwise like an auto-com-
plete select box.
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7 Heart icon, Restore row ... restores the selected row in the cor-
icon responding list or sub-frames.
The Heart icon is only available on lists
or sub-frames.
Table
Elements
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lllustration 34: Table Elements - Supplementary filters in list objects

ostion No. [Eament ———Jooserption

1 Sort icon ... sorts the list in ascending or des-
cending order by clicking on the up or
down arrow.

2 Supplementary filter ... allows in-memory filtering, depend-

ing on the type of fields, of the dis-
played list of items according to addi-
tional criteria as shown below.

Data fields supplementary filter criteria:
' Equals
. Greater than

"1 Less than
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' Not equal

"I Inrange

Text fields supplementary filter criteria:
- Equals

Not equal

Starts with

- Ends with

U
O

. Contains
' Not contains
Predefined supplementary filter criteria:

It contains an adaptive list of values
which is consistent with the related
search criterion. E.g. for any Status
field, the predefined supplementary fil-
ter contains the following values: ‘All’,
‘Active’, ‘Deleted’.

When a supplementary filter criterion is
used, the list is automatically filtered in
memory without submitting the query to
the back-end. When applied, any sup-
plementary filter can be removed by in-
dividually resetting the corresponding
filter.

If a supplementary filter is applied, a
small icon near the column header is
displayed, as shown in the following im-
age.

Active

1.3.3 Validation

In CRDM, all submission processes undergo various validations, which take
place in the front-end and/or in the back-end. Only correct entries, fulfilling all pre-
defined criteria, can be further processed. To indicate the status of the recently
performed action, CRDM uses two different types of messages to indicate a suc-
cessful or failed validation as described below.
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Front-End
Validation

Back-End
Validation

Result

Error Message

Success
Message

In addition to the automatic validation carried out by CRDM, human validation
can be imposed by using the 4-eyes mode.

Furthermore, non-repudiation of origin (NRO) is implemented for a specified num-
ber of screens.

As first part of the validation process, the front-end validation takes place without
communication to the back-end. The front-end validation includes both the field
validation and the cross-field validation. It is carried out after clicking on a button.

The field validation verifies that all entries comply with the required format.

The cross-field validation checks the data consistency between two or more
fields/buttons in relation to each other.

The back-end validation is the second part of the validation process. After suc-
cessful front-end validation, your request is submitted to the back-end and
checked for compliance with the business validation rules. In case of failure an
error message is displayed. You can find a detailed list of all error messages and
their description in the annex of the UHB (List of References for Error Messages
[ 1220]).

After each validation, the CRDM GUI informs you about the result. There are two
different message types available, the error message and the success message.

Each error message appears as a pop-up on the upper right corner of the screen.
In the case of a failed front-end or back-end validation, it indicates the source of
the failure, the type of error and a short hint.
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lllustration 35: Error message

The success message appears as a pop-up on the upper right corner of the
screen. It confirms that your data have been submitted successfully.

If you are working in 4-eyes mode, the success message also provides you with
the 4-eyes principle ID.
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4-Eyes Mode

First User

Second User

Digital
Signature
NRO

Registration
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lllustration 36: Success message

Depending on the access rights setup, you can use CRDM in 2-eyes or in 4-eyes
mode. The 2-eyes mode and the 4-eyes mode apply for enter screens (new and
edit mode) and for any kind of deletion processes. If you are a 4-eyes mode user,
your actions have to be confirmed by a second user in order to be processed.

In 4-eyes mode the first user enters, changes or deletes the data on a screen and
afterwards submits the action by clicking on the submit button in the button bar.
The success message appearing after successful validation includes a 4-eyes
principle ID. For the final execution a second user is needed to confirm the ac-
tion.

After the first user has entered, changed or deleted the data, a second user (with
the required privilege) has to approve or revoke this action via the data changes
screen either using the 4-eyes mode ID or the search functionality.

As soon as the data changes are positively approved, CRDM marks these data
as approved and they are forwarded to further processing.

For further information refer to chapter Digital Signature (NRO).

1.3.4 Communication Network and Services

Refer to the ESMIG UDFS document for details on the communication network
and services.

1.3.5 User Administration

Only registered users have access to the CRDM GUI, therefore registration in
CRDM reference data and to the network is necessary prior to the first GUI ac-
cess. The Registration Guide provides information on how to fill in Registration
Forms properly.

After registration the system administrator is given the possibility to grant and re-
voke privileges to its users within the CRDM GUI as described in both the screen
reference part and the user instructions part.
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1.3.6 Security and Certification Services

In order to guarantee a secure and safe handling of the information and to protect
customer data provided via the GUI, various security elements have been put into
place:

. Each action requires System or human validation as described in the Valida-
tion [ 73]

The scope of available data and functions is controlled via the management of
access rights

The security features provided by the network providers and described in their
respective user documentation prevent unauthorised access

1.3.7 Online Help

The content of the UHB can be accessed from the CRDM GUI by clicking on the
help button.
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2 Screen Reference Part

2.1 General

The screen reference part offers a complete overview of all T2S GUI screens that
are available in U2A mode. Each screen description focuses on a single screen
and explains all fields contained therein. An exception is made for the new and
edit screens, which are largely similar and therefore included in a single screen
description. The description is always based on and contains only the screenshot
of the edit screen, but describes deviations for the new screen in a separate row
for each field or button description.

BIC (2) |__Shows the BIC of the technica issuer
This field is an enter field in the new screen.

Required format is: max. 11 characters (SWIFT-x)
@ Reference for error messages [ 1759]:

I DSC4041

I DSC4042

lllustration 37: Example of a new and edit screen description

PositionNol ______________ Element |

1 Description relevant for edit mode.

2 Description relevant for new mode.

In detail, every screen description has the same structure and contains the fol-
lowing elements.

The context of usage explains what a screen displays, what you can do with the
screen and which special features are available for the screen, for example the
need for confirmation in 4-eyes mode or usage restrictions. If the export function-
ality produces more data than shown on the screen (if a list screen is based on a
detailed query), this is also indicated in the context of usage.

The screen access lists all possible ways to access the screen. This includes
navigation via the menu and navigation via other screens.
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Privileges

References

Screenshot

Field
Description

Examples
Navigation via the menu:

Common >> Cash >> Cash Accounts >> Search

Navigation via other screens:
Common >> Parties >> Parties >> Parties — search/list screen >> Click

on the search and details button >> Click on the cash accounts button

When navigating via a search/list or list screens, a data record has to be selected
by clicking on a table row. Afterwards, you can click on specific buttons in the but-
ton bar, e.g. the edit or details button.

The privileges segment lists all necessary privileges to access the screens and to
use its functions. First, the privileges to access a screen are mentioned, followed
by the privileges that are necessary to use all functions on the screen.

For further information, refer to the list of privileges.

The first reference lists all business scenarios containing the respective screen
(reference to the user instructions part). The second reference indicates the busi-
ness functions related to the respective screen (reference to GUI Business Func-
tionalities Document).

You can use the screenshot as orientation for your work with the UHB. All
screenshots are based on the maximum of access rights, so deviations are pos-
sible if you do not own all privileges which are necessary to use the screen in its
full extent. In addition, deviations between the screenshot and the field/button de-
scription are possible in the case of mutually exclusive functions and based on a
specific selection you have made. Values shown on the screenshot might also
deviate from the default values indicated in the description.

In the case of the new/edit screen description, the screenshot of the edit screen
is used. Differences appearing in the new screen are explained in the field de-
scription.

The field description provides all the relevant information related to the respective
field name. It is structured in table format with a separate table for each frame.
Subframes are indicated by subsection headings in the table. The following illus-
tration explains the structure of a field description.
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Field e Amendment Instruction

Description Referenced Instruction
@ Instructing Party BIC @ Enterthe BIC of the instructing party for the instruction to
be linkedto.
(5) Required formatis' max 11 characters (SWIFT-x)

Ifthe “T2S Reference” fieldis not filled in, this field is man-
datory.

@ Reference for error message: [ 1392]
1 MVDCO026
1 MVCV107
1 MVCV232

This fieldis only available, if the referenced instructionis a
seftlementinstruction.

lllustration 38: Example of a screen description

Postion No.Elment ————bescrpion

1 Field name ... indicates the respective name of each
screen field.

Mandatory fields are marked with an aster-
isk after the field name. In the case of the
new/edit screen description, the mandatory
field is marked with an asterisk in brackets,
which indicates that the respective field is
either mandatory in the edit or in the new
mode. Input and select fields without an as-
terisk are always optional.

2 Frame name ... indicates the respective name of each
screen frame.

3 Sub-frame name ... indicates the respective name of each
screen sub-frame.

4 Field description ... indicates the field type and required con-
tent. Each field description starts with a
keyword, which illustrates your required
activity:

' ‘Shows..." indicates a read-only field
[ 37]

[| ‘Select...” indicates a select field [ 37]
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‘Enter...” indicates an input field [ 37]

If there is an exhaustive list of possible val-
ues, these are listed.

5 Required/Displayed ... indicates all field format requirements re-
format lated to the fields. If there is more than 1
format requirement, they are separated with
a comma.

In read-only fields the displayed format is
only mentioned, if the field content is am-
biguous. This applies especially to date
fields.

The following keywords are used for the
format requirements:

‘Digit’ indicates numbers

‘Character’ indicates a character from
the SWIFT-x character set [ 37]

‘Letter’ indicates upper and lower case
letters of the Latin alphabet

6 Cross-field valida- ... indicate interdependencies between
tions fields relevant for the validation of your in-
put.

For further details on the validation process,
refer to validation [ 49].

7 References for error ... indicates the code of all possible errors
message applying to the field during the back-end
validation. The corresponding error text and
error description is listed in the annex (list of
references for error messages [ 1220]).

For further details on the validation process,
refer to validation [ 49].

8 Additional informa- ... section indicates the useful information
tion that is for filling in the field.

Buttons All buttons specific to the screen are listed and described in a table at the end of
the screen description. The following illustration explains the structure of a button
description.
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Buttons

@ Search

@ This function enables you to start a search according to
the criteria entered. The results are displayed in a list on
the same screen.

Next screen:

I Roles— search/ist screen

(a) Ifthe deletion status of the selected role s already set to
“Active”, this function is not available.

@ Reference for error messages: [ 1702]
1 DRR6001
I DRR6002

@ If you have accessed this screen via another screen, this
functionis not available.

lllustration 39: Example of a button description

e S e

1

Button name

Button description

Next screen

... indicates the respective name of each
button.

... indicates the action that is triggered when

clicking on the button. Each button descrip-
tion starts with ‘This function enables you...’

... element lists the screen which is dis-

played after clicking on a button. If there are
various possible next screens depending on
your previous actions, all of them are listed.

Cross-field valida- ... indicate interdependencies between a

tions

References for error

messages

field and the button relevant for the valida-

tion of your input.

For further details on the validation process,

refer to validation [ 49].

... indicates the code of all possible errors
applying to the button during the back-end

validation. The corresponding error text and
error description is listed in the annex (list of

references for error messages [ 1220]).
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Postion No. [Eament——Joeserpton

For further details on the validation process,
refer to validation [ 49].

6 Additional informa- ... section indicates useful information re-
tion garding the button and/or its function.

For further information on common buttons, refer to Common Buttons and Icons
[+ 43].

2.2 Securities
2.2.1 Securities Account

2.2.1.1 Securities Positions - Search/List Screen

See Securities Positions — Search/List Screen [ 169].

2.2.1.2 Securities Position - Details Screen

See Securities Positions — Details Screen [ 174].

2.2.1.3 Securities Postings - Search/List Screen

This screen contains a number of search fields. By inputting the relevant data,
you can search for securities postings, which are the individual debits and credits
impacting the selected securities positions. The search results are displayed in a
list, which is sorted by the values of the ‘Securities Account Number’ column in
ascending order (default setting). After selecting an entry, you can proceed fur-
ther by clicking the buttons below.

This screen is not relevant for CB users.
[l Securities >> Securities Account >> Securities Postings

|| Securities >> Securities Account >> Securities Positions
>> Securities positions — search/list screen >> Click on the search and/or de-
tails button >> Securities position - details screen >> Click on the postings
button

[l Securities >> Settlement >> Securities Positions >> Securit-
ies positions — search/list screen >> Click on the search and/or details button
>> Securities position - details screen >> Click on the postings button

[l Monitoring >> Monitoring >> Securities Positions >> Securit-
ies positions — search/list screen >> Click on the search and/or details button
>> Securities position - details screen >> Click on the postings button
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[l Securities >> Settlement >> Intra-position Movements >> In-
tra-position movement — details screen >> Click on the securities position de-
tails button >> >> Securities position - details screen >> Click on the post-
ings button
Privileges To use this screen, you need the following privilege [ 1196]:
[ Securities posting query
References User Instructions Part
This screen is part of the following business scenario:
[ View current securities positions and related postings [ 719]
Business Functionality Document
This screen corresponds to the following business functions:
[ Query securities account postings (T2S.GUI.SESE.P0OS.0030)
[ Display securities account postings (T2S.GUI.SESE.P0OS.0040)
\
Screens hot S:z::ﬂl::?l;l‘liiwmes e :’:l;sclx;imwS PDSWLS SERVICES ‘ STATIC DATA ‘ MONITORING ‘ - —
Search Criteria - Securities Postings B
Tesnesoars ovemines -
e -,
O —
Rows per page: page 1 0f1-lines 1 to 3013 Goto page:
CSDREEAASAC1 o ECARSB!SINB p:::fmi?;i:j‘:;u“%h“ u:j;page: m 200 | SI 1511170051605748 0 2015-11-17 10:18:45
| Display Settlement Instruction or Restriction |
lllustration 40: Securities postings — search/list screen
Field Securities Postings — Search Criteria
Description

Parent BIC* Select the BIC of the CSD from the drop-down menu.
Required format is: max. 11 characters (SWIFT-x)

If you have accessed this screen via the securities posi-
tions — details screen, this field is already filled in.

Party BIC* Select the BIC of the party from the drop-down menu.
Required format is: max. 11 characters (SWIFT-x)

If you have accessed this screen via the securities posi-
tions — details screen, this field is already filled in.

Securities Account  Select the number of the securities account from the drop-
Number down menu.
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Securities Postings - Search/List Screen

Securities Postings — Search Criteria

Required format is: max. 35 characters (SWIFT-x)
No default value but filled if only one account possible.

If you have accessed this screen via the securities posi-
tions — details screen, this field is already filled in.

Reference for error message:
- QMPCO030
ISIN Enter the ISIN of the security.
Required format is: 12 characters (SWIFT-x)
Must be a valid existing ISIN.

If you have accessed this screen via the securities posi-
tions — details screen, this field is already filled in.

Restriction Type Select the restriction type from the drop-down menu.
Required format is: max. 4 characters (SWIFT-x)
Value ‘All' defined as postings of all securities positions.

If you have accessed this screen via the securities posi-
tions — details screen, this field is already filled in.

Date Enter the date of the securities postings or use the calen-
dar icon.

Required format is: YYYY-MM-DD
The default value is the current business day.

This date must be a valid business date earlier than or
equal to the current business date.

If you have accessed this screen via the securities posi-
tions — details screen, this field is already filled in.

Date and Time from Enter the starting date and time of the securities postings
or use the calendar icon.

Required format is: YYYY-MM-DD HH:MM

This date and time must be a valid business date earlier
than or equal to the current business date and time.

Date and Time to Enter the ending date and time of the securities postings
or use the calendar icon.

Required format is: YYYY-MM-DD HH:MM
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Securities Postings - Search/List Screen

Securities Postings — Search Criteria

Securities Account
Number

ISIN
Restriction Type
Date

Debit/Credit Indic-
ator

Settlement Type

Currency

Quantity

Instruction Type

Internal Reference

This date and time must be a valid business date earlier
than or equal to the current business date and time. The
date and time must be equal or later than the ‘Date and
Time From’.

Securities Postings - List

Shows the number of the securities account of the securit-
ies posting.

Reference for error message:

| QMPCO030

Shows the ISIN of the security.

Shows the restriction type of the securities posting.

Shows the date of the last movement of the securities
posting.

Displayed format is: YYYY-MM-DD
Quantity Impacted

Shows the debit credit indicator related to the securities
posting from one of the possible values:

| D (for debit)
| C (for credit)

Shows the quantity type related to the securities positing
from one of the possible values:

U (for unit)
" F (for face amount)

Shows the issuance currency of the security related to the
securities posting.

Provided only when quantity of securities is given as a
face amount.

Shows the quantity of the securities posting.
Instruction

Shows the type of instruction related to the securities post-
ing from the possible values:

Sl (for settlement instruction)
I SR (for settlement restriction)

Shows the identification of the T2S internal reference of
the instruction related to the securities posting.
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Buttons

Context of
Usage

Screen
Access

Restriction Refer-
ence

Date and Time

Securities Postings — Search Criteria

Shows the identification of the restriction reference related
to the securities posting.

Shows the date and time of the securities posting.

Displayed format is: YYYY-MM-DD hh:mm:ss:usSusususys

Search

Reset

Display Settlement
Instruction or Re-
striction

This function enables you to start a search according to
the criteria entered. The results are displayed in a list on
the same screen.

Next screen:

" Securities postings — search/list screen
Reference for error message:

| QMPCO030

This function enables you to set default search criteria and
blanks out all optional criteria.

Next screen:
. Securities postings — search/list screen

This function enables you to display the details of the se-
curities instruction or restriction for the selected row.

Next screen:
L Settlement instruction - details screen [ 191]

[l Intra-position movement — details screen [ 144]

2.2.1.4 Securities Restriction Details - Search/List

Screen

This screen contains a number of search fields. By inputting the relevant data,
you can search for securities restrictions which are sub positions reserved,
blocked or earmarked for specific purpose. The search results will be displayed in
a list, which is sorted by the value of the ‘Securities Account Number’ column in
ascending order (default setting). After selecting an entry, you can further pro-
ceed by clicking on the buttons below.

During night-time, the securities restriction details can only be displayed in-
between night-time settlement sequences.

This screen is not relevant for CB users.

| Securities >> Securities Account >> Securities Restric-

tion
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Securities Restriction Details - Search/List Screen

Privileges

References

Screenshot

Field
Description

[l Securities >> Securities Account >> Securities Positions
>> Securities positions — search/list screen >> Click on the search and/or de-
tails button >> Securities position - details screen >> Click on the restriction

reference button
To use this screen, you need the following privilege [ 1197]:
Securities position detailed restriction details query

User Instructions Part

This screen is part of the following business scenario:

[ View current securities positions and related restrictions [ 720]
Business Functionality Document

This screen corresponds to the following business functions:

" Display securities account positions (T2S.GUI.SESE.POS.0020)

Query securities account positions — current and history
(T2S.GUI.SESE.P0OS.0010)

SECURITIES ‘ CASH SERVICES | STATIC DATA MONITORING
Securifies » Securiies Account » Securities Restrictions age
Search Criteria - Securities Restrictions (2
Parent BIC * Party BIC ~
TCSOTESOXXY] CEDAHUHEXXX|
Securities Account Number ISIN Restriction Type
[ 2 [ Jo I ]
Business Date * Restriction Reference Nil Securities Position Included
2017-01-13 & O
Rows per page: page10f2-lines1t050f6 | w | » | Gotopage: [1 [¥]
Positions
Securities Account Number = ISN S| RT3 DateandTime ¢ | Restriction Reference o
uF | cur Remaining 4 Used 4| TobePreEmpted &
CSDAHUHBXXXTSSASACT HUUEURPADO0S | REO1 | 2017-01-16 15:00:35 | 1600061653302000 | Units 10 [} 0
CSDAHUHBXXXTSSASAC1 HUUEURPADO0S | REO1 | 2017-01-16 15:00:35 | 1600061660002000 | Units 10 0 0
CSDAHUHBXXXTSSASACT HUUEURPADOOS | REO1 | 2017-01-16 15:00:35 | 1600061670202000 | Units 10 o 0
CSDAHUHBXXXISSASAC1 HUUEURPAQODOS REO1 2017-01-16 15:00:35 1600068111902000 Units 10 o o
CSDAHUHBXXXISSASAC1 HUUEURPAQODS | REO1 | 2017-01-16 15:00:35 | 1600068114102000 | Units 10 0 0
Rows per page: [5 [V] page10f2-lines1t0506 | .. |[ » | Gotopage: [1 [¥]

lllustration 41: Securities restriction details — search/list screen

Securities Restriction Details — Search Criteria

Party BIC* Select the BIC of the party from the drop-down menu or

search via the magnifier icon.
Reference for error message:
1 QMPC032

Parent BIC* Select the parent BIC of the party from the drop-down

menu.
Reference for error message:
1 QMPCO048
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Screen Reference Part
Securities

Securities Restriction Details - Search/List Screen

Securities Restriction Details — Search Criteria

Securities Account
Number

ISIN

Restriction Type

Date

Restriction Refer-
ence

Nil Securities Posi-
tion included

Securities Account
Number

ISIN
Restriction Type

Date and Time

Select the number of the securities account from the drop-
down menu.

This field is already filled in, if there is only one possible
account.

Reference for error message:

| QMPCO030

Enter the ISIN of the security.

Required format is: max. 12 characters (SWIFT-x)

Select the restriction type from the drop-down menu. The
default value is ‘All’.

Reference for error message:
1 QMPCO091

Enter the date of the movement related to the restricted
securities position or use the calendar icon. The default
value is the current business day.

Required format is: YYYY-MM-DD

The ‘Date’ must be a valid business date earlier than or
equal to the current business date.

Enter the restriction reference.
Required format is: max. 16 characters (SWIFT-x)

Select if you want to include securities positions without
securities.

Securities Restriction Details - List

Shows the number of the securities account of the securit-
ies restriction.

Reference for error message:
- QMPCO030
Shows the ISIN of the security.
Shows the restriction type of the securities restriction.
Reference for error message:
- QMPCO091

Shows the date and time of the balance or the closest pre-
vious date.

Displayed format is: YYYY-MM-DD hh:mm:ss:usysususys

User Handbook R2023.NOV 88



Screen Reference Part
target|ms

Securities

Securities Restriction Details - Search/List Screen

Securities Restriction Details — Search Criteria

Restriction Refer- Shows the restriction reference of the securities restriction.

ence
Positions
Settlement Type Shows the quantity type related to the securities from the
possible values:
" Units
. Face
Currency Shows the issuance currency of the security when the
quantity type of the securities is set to ‘F* (face amount).
Remaining Shows the quantity of the remaining securities restrictions.
Used Shows the quantity of the utilised securities restrictions.

To be Pre-Empted  Shows the quantity of the securities restrictions to be pre-

empted.
Search This function enables you to start a search according to

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

Next screen:
 Securities restriction details — search/list screen
References for error messages:
| QMPCO030
| QMPCO032
| QMPCO048
- QMPCO091

Reset This function enables you to set default search criteria and
blanks out all optional criteria.

Next screen:

| Securities restriction details — search/list screen
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Screen Reference Part
Securities

Allegement Instructions - Search/List Screen

Context of
Usage

Screen
Access

Privileges

References

2.2.2 Settlement

2.2.2.1 Allegement Instructions - Search/List Screen

This screen contains a number of search fields. By inputting the relevant data,
you can search for allegement instructions. The search results will be displayed
in a list, which is sorted by the values of the ‘Allegement Identification’ column in
ascending order (default setting). After selecting an entry, you can proceed fur-
ther by clicking on the buttons below.

When exporting the content of this screen, you receive the list and the corres-
ponding details for each data record.

This screen is not relevant for CB users.
This function is only available in U2A mode.

Securities >> Settlement >> Settlement Instruction Al-

legements
To use this screen you need the following privilege [ 1166]:
Allegement query

User Instructions Part
This screen is part of the following business scenarios:
Respond to an allegement instruction [ 734]
View allegement settlement instruction details [ 740]
Business Functionality Document
This screen corresponds to the following business functions:

Query allegements (T2S.GUI.SESE.ALG.0010)
Display allegement list (T2S.GUI.SESE.ALG.0020)
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Screen Reference Part
Securities

Allegement Instructions - Search/List Screen

Screenshot

Field
Description

SECURITIES CASH SERVICES STATIC DATA MONITORING ‘
Securiies > Seftiement > Settiement Instruction Allegements alde

Search Criteria - Settiement Instruction Allegements (a)
Allegement Identification Status
Creation Date and Time:
from ]
LI —
Alleged Depository BIC Alleged CSD Participant BIC Alleged Client of the CSD Participant BIC
Alleging Depository BIC Alleging CSD Participant BIC Alleging Client of the CSD Participant BIC

+ + +
Actor Reference Instructing Party Parent BIC Instructing Party BIC

A o
25 Reference Securities Account 1SIN
+ [ o

Rows per page: page 1 01 256 - lines 11010012556 | 55 || +1 | Goto page:
Allegement Identification 'Y Creation Date and Time ~ ¢ |  Status < | Alleging Depository BIC ¢ | Alleging CSD Participant BIC ¢ ISIN < Securities Account <
1510020050805813 2015-10-02 11:44:25 cancelled LAVBINBEXXX LAVBINBBXXX LT0000127508 TCSOLAVBMIRRFORBAKK
1603040053276061 2016-03-04 16:29:10 cancelled CSDAHUHBXXX CSDAHUHBXXX HUUEURPAD013 CSDAHUHBXXXISSASACL
1603040053290713 2016-03-04 17:43:44 cancelled | CSDAHUHBXXX C: [ ACL
1603110053484262 2016-03-11 15:59:13 cancelled CSDAHUHBXXX 'CSDAHUHBXXX HUUEURPAQ0D13 CSDAHUHBXXXISSASACL
1603160053776815 2016-03-16 12:53:49 cancelled
1603220054763165 2016-03-21 17:59:11 cancelled FAAHFRP1000 FAORFRP1000 FCO003620324 C1FRCSDP373530
1603220054763174 2016-03-21 17:59:11 cancelled FAAIDKP1000 FAQQDKP1001 FC0003620217 C1DKCSDP373521
1603220054763177 2016-03-21 18:04:13 cancelled FAAHPFP1000 NAWWPFP1000 PFO003620014 C1PFCSDP395500
1603220054830124 2016-03-22 10:35:17 cancelled FAAHPFP1000 NAWZPFP1000 PFO003629056 C1PFCSDP395510
16032200548316512 2016-03-22 10:45:23 cancelled FAAHPFP1000 NAWZPFP1000 PFO003629056 C1PFCSDP395510
Rows per page: page 1 or 256 lines 11010012555 | 1o || v\ | Goto page:

lllustration 42: Allegement instructions - search/list screen

Settlement Instruction Allegement — Search Criteria

Allegement Identific- Enter the unique identification of the allegement.

ation

Status

Creation Date and
Time from

Creation Date and
Time to

Required format is: max. 16 characters (SWIFT-x)

Select the status of the allegement from the possible val-
ues:

| Sent
'l Removed

Cancelled

O

1 All (default value)

Enter the lower bound of the search range for the date and
time from which the allegement was created or use the
calendar icon.

Required format is: YYYY-MM-DD hh:mm:ss
Reference for error message [ 1226]:
I QMPCO015

Enter the upper bound of the search range for the date
and time until which the allegement was created or use the
calendar icon.
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Screen Reference Part
Securities

Allegement Instructions - Search/List Screen

Settlement Instruction Allegement — Search Criteria
Required format is: YYYY-MM-DD hh:mm:ss

Alleged Depository
BIC

Alleged CSD Parti-
cipant BIC

Reference for error message [ 1226]:
- QMPCO015
Alleged Parties

You can choose to either enter the BIC of the alleged de-
pository or to select it from the suggested items in the
drop-down menu.

Required format is: max. 11 characters (SWIFT-x)

You can choose to either enter the BIC of the alleged CSD
participant or to select it from the suggested items in the
drop-down menu.

Required format is: max. 11 characters (SWIFT-x)

Alleged Client of the You can choose to either enter the BIC of the alleged cli-
CSD Participant BIC ent of the CSD participant or to select it from the sugges-

Alleging Depository
BIC

Alleging CSD Parti-
cipant BIC

ted items in the drop-down menu.
Required format is: max. 11 characters (SWIFT-x)
Alleging Parties

You can choose to either enter the BIC of the alleging de-
pository or to select it from the suggested items in the
drop-down menu.

Required format is: max. 11 characters (SWIFT-x)

You can choose to either enter the BIC of the alleging
CSD participant or to select it from the suggested items in
the drop-down menu.

Required format is: max. 11 characters (SWIFT-x)

Alleging Client of the You can choose to either enter the BIC of the alleging cli-
CSD Participant BIC ent of the CSD participant or to select it from the sugges-

Actor Reference

ted items in the drop-down menu.
Required format is: max. 11 characters (SWIFT-x)
Instruction Details

Enter the identification of the settlement instruction as-
signed by the T2S actor.

Required format is: max. 16 characters (SWIFT-x)
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Screen Reference Part
Securities

Allegement Instructions - Search/List Screen

Settlement Instruction Allegement — Search Criteria

Instructing Party BIC You can choose to either enter the BIC of the instructing

Instructing Party
Parent BIC

T2S Reference

ISIN

Securities Account

party or to select it from the suggested items in the drop-
down menu.

Required format is: max. 11 characters (SWIFT-x)

You can choose to either enter the parent BIC of the in-
structing party or to select it from the suggested items in
the drop-down menu.

Required format is: max. 11 characters (SWIFT-x)

Enter the identification of the settlement instruction as-
signed by T2S.

Required format is: max. 16 characters (SWIFT-x)
Select the ISIN of the security from the drop-down menu.

You can choose to either enter the securities account
number or to select it from the suggested items in the
drop-down menu.

For a RECE Sl the securities account number is the secur-
ities account of the delivering party. For a DELI Sl the se-
curities account number is the securities account of the re-
ceiving party.

Required format is: max. 35 characters (SWIFT-x)

Settlement Instruction Allegement - List

Allegement Identific- Shows the unique identification of the allegement.

ation

Creation Date and
Time

Status

Alleging Depository
BIC

Alleging CSD Parti-
cipant BIC

Shows the date and time when the allegement was cre-
ated.

Displayed format is: YYYY-MM-DD hh:mm:ss:ususususus

Shows the status of the allegement from the possible val-
ues:

[ Sent
| Removed
| Cancelled

Shows the BIC of the party that interacts with the deposit-
ory.
Shows the BIC of the CSD participant.
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Screen Reference Part
Securities

Allegement Instruction - Details Screen

Buttons

Context of
Usage

Settlement Instruction Allegement — Search Criteria

ISIN

Securities Account

Shows the ISIN of the security.

Shows the securities account number. For a RECE Sl the
securities account number is the securities account of the
delivering party. For a DELI Sl the securities account num-
ber is the securities account of the receiving party.

Search

Reset

Details

This function enables you to start a search according to
the criteria entered. The results are displayed in a list on
the same screen.

If the search retrieves a single record, the details screen is
displayed directly.

Next screens:
" Allegement instructions — search/list screen

| Allegement instruction — details screen [ 94]
Reference for error message [ 1226]:

- QMPCO015

This function enables you to set default search criteria and
blanks out all optional criteria.

Next screen:
. Allegement instructions — search/list screen

This function enables you to display the details of the se-
lected allegement instruction.

Next screen:

' Allegement instruction — details screen [ 94]

2.2.2.2 Allegement Instruction - Details Screen

This screen displays detailed information on an allegement instruction. You can
check the data and proceed further by clicking on the button below.

You can check the specific details of an allegement instruction and create a new
settlement instruction based on the information of the allegement.

This screen is not available for CB users.

This function is only available in U2A mode.
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Screen Reference Part
Securities

Allegement Instruction - Details Screen

Screen
Access

Privileges

References

Screenshot

Field
Description

[l Securities >> Settlement >> Settlement Instruction Al-
legements >> Allegement instructions — search/list screen >> Click on the
search and/or details button

No privilege needed to use this screen.

User Instructions Part

This screen is part of the following business scenarios:
[ Respond to an allegement instruction [ 734]

[ View allegement settlement instruction details [ 740]
Business Functionality Document

This screen corresponds to the following business function:
" Display allegement details (T2S.GUI.SESE.ALG.0030)

SECURITIES ‘ CASH ‘ SERVICES ‘ STATIC DATA | MONITORING |
@ Securties » > Instruction A » o Details version w0100 G @ & 4
Settlement Instruction Allegement Details (=)
Allegement Identification Status
1910040492996810 cancelled

Creation Date and Time
2019-10-04 00:35:03

Alleged Depository BIC
CSDAHUHBXXX

Alleging Depository BIC
CSDAHUHBXXX

Alleged CSD Participant BIC
PARAHUHBXXX

Alleging CSD Participant BIC
PARAHUHEXXX

Alleged Client of the C5D Participant BIC

Alleging Client of the CSD Participant BIC

Instruction Details

Actor Reference
FSNR-32-27-24837

T2S Reference
1910030492991016

Payment Type Code
FREE

Trade Date
2019-11-14 00:00:00

Cash Amount

Securities Quantity
3

Delivering Party - Securities Account
PARAHUHBXXXFRASACO1

CumiEx Indicator

Instructing Party BIC
CSDAHUHBXXX

Common Reference

Securities Movement Type Code
Delivery

Intended Settlement Date
2019-11-14 00:00:00

Settiement Type
Units

Receiving Party - Securities Account

PARAHUHBXXXFRASAC02Z

Opt-Out 150 Transaction Condition Indicator

false

Instructing Party Parent BIC
TCSOTCSOXXX

Beneficial Ownership

Debit Credit Indicator

Entry Date and Time
2019-10-03 23:30:59

ISIN
HUUEURPAOT0S

e setement nstruction.

lllustration 43: Allegement instruction — details screen

Allegement Details

Allegement Identific- Shows the unique identification of the allegement.

ation
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Screen Reference Part
Securities

Allegement Instruction - Details Screen

Allegement Details

Status

Creation Date and
Time

Alleged Depository
BIC

Alleged CSD Parti-
cipant BIC

Alleged Client of the
CSD Participant BIC

Alleging Depository
BIC

Alleging CSD Parti-
cipant BIC

Alleging Client of the
CSD Participant BIC

Actor Reference
Instructing Party BIC
Instructing Party
Parent BIC

T2S Reference

Common Reference

Beneficial Owner-
ship

Shows the status of the allegement from the possible val-
ues:

- Sent
- Removed
| Cancelled
Shows date and time when the allegement was created.
Displayed format is: YYYY-MM-DD hh:mm:ss:usysususys
Alleged Parties

Shows the BIC of the alleged party that interacts with the
depository.

Shows the BIC of the alleged CSD participant.

Shows the BIC of the alleged client of the CSD participant.

Alleging Parties

Shows the BIC of the alleging party that interacts with the
depository.

Shows the BIC of the alleging CSD participant.

Shows the BIC of the client of the alleging CSD parti-
cipant.

Instruction Details

Shows the identification of the settlement instruction as-
signed by the T2S actor.

Shows the BIC of the instructing party of the settlement in-
struction.

Shows the parent BIC of the instructing party of the settle-
ment instruction.

Shows the identification of the settlement instruction as-
signed by T2S.

Shows the reference provided by the T2S actor when the
LCMM instruction is already matched or in order to facilit-
ate the matching within T2S.

Shows if there is a change of beneficial ownership:

~ Empty (default value)
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Screen Reference Part
Securities

Allegement Instruction - Details Screen

Allegement Details

Payment Type Code

Securities Move-
ment Type Code

Credit Debit Indic-
ator

Trade Date

Intended Settlement
Date

Entry Date and Time

Cash Amount

Securities Quantity

Settlement Type

ISIN

Delivering Party —
Securities Account

| Yes
" No

Shows if the transaction is to be settled with or without
payment from the possible values:

- APMT (for ‘Against Payment Settlement’)
' FREE (for ‘Separate Settlement’)

Shows if the movement on a securities account results
from a deliver or a receive instruction from the possible
values:

| DELI (for ‘Delivery’)
- RECE (for ‘Receive’)

Shows if the original settlement amount is to be credited or
debited from the possible values:

- CRDT (for ‘Credit’)

| DBIT (for ‘Debit’)
Shows the date at which the contract was made.
Displayed format is: YYYY-MM-DD hh:mm:ss:ususususus

Shows the date at which the settlement instruction be-
comes eligible to be submitted to settlement.

Displayed format is: YYYY-MM-DD hh:mm:ss:ususususys

Shows the date and time when the settlement instruction
has been created.

Displayed format is: YYYY-MM-DD hh:mm:ss:usysususys

Shows the settlement amount and the currency stated in
the settlement instruction.

Shows the quantity of the securities stated in the settle-
ment instruction.

Shows the type of settlement foreseen for the security
stated in the settlement instruction from the possible val-
ues:

' Units
- Face Amount
Shows the ISIN of the security.

Shows the number of the securities account of the deliver-
ing party.
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Screen Reference Part
Securities

Amendment Securities Instruction - Details Screen

Buttons

Context of
Usage

Screen
Access

Privileges

References

Allegement Details

Receiving Party —  Shows the number of the securities account of the receiv-
Securities Account  ing party.

CUM/EX Indicator ~ Shows whether the contract was traded cum or ex coupon
from the possible values:

[ Empty
. CUM
- EX

Opt-Out ISO Trans- Shows the opt-out ISO transaction from the possible val-
action Condition In- ues:
dicator 1 No

' Yes

New Settlement In-  This function enables you to create a new settlement in-
struction struction with the information provided in the allegement
instruction.

Next screen:

[ Settlement instruction — new screen [ 210]

2.2.2.3 Amendment Securities Instruction - Details
Screen

This screen displays detailed information on the selected amendment securities
instruction. You can check the data and proceed further by clicking on the but-
tons below.

This screen is not relevant for CB users.

| Securities >> Settlement >> Maintenance Securities In-
structions >> Maintenance securities instructions — search/list screen >>
Click on the search and/or details button

To use this screen, you need the following privilege [+ 1167]:

[ Amendment instruction for intra-position movement or settlement instruction
audit trail list query

User Instructions Part
This screen is part of the following business scenarios:
[l View amendment instruction for a settlement instruction details [ 749]

[ View amendment instruction for a settlement restriction on securities details
[ 802]
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Securities
Amendment Securities Instruction - Details Screen
Business Functionality Document
This screen corresponds to the following business function:
" Display instruction details (T2S.GUI.SESE.INX.0030)
Screens hot SECURITIES | CASH | SERVICES ‘ STATIC DATA ‘ MONITORING
4 Securities » Sefflement > Maintenance Securities Instructions » Amendment Securities Instruction Details [=) =]
Amendment Securities Instruction Details \£|
Instruction Type
Settlement Instruction
Actor Reference T25S Reference
PBI159506.3A 1603110053484199
Securities Account Number Securities Account Owner BIC
PARGESPSXXXCSDPPOD1 =
Instructing Party BIC Instructing Party Parent BIC User Identification
PARGESPSAAA CSDSESPSXXX
Entry Date and Time Execution Date and Time
2016-03-11 20:57:17.000 2016-03-11 20:57:18.794
Cancellation Status Reason Code Reason Code Description
Not Denied = =
Execution Status
Executed
Amendment Type
Linkages
Link/Unlink (2]
Link/Unlink | Link Type & Reference Type ¢ Reference % | Reference Owner
LINK After Account Owner Settlement Instruction Reference PBI159506.3B PARHESPSXXX
| Revisions | | Related Outbound || Related | | Status History |
lllustration 44: Amendment securities instruction - details screen
Field Amendment Securities Instruction Details
Description

Instruction Type

Actor Reference

T2S Reference

Securities Account
Number

Securities Account
Owner BIC

Referenced Instruction

Shows the type of instruction referenced by the amend-

ment instruction from the possible values:
' Intra-position movement
. Settlement instruction

Shows the reference assigned by the T2S actor to the ref-
erenced instruction.

Shows the identification of the reference given the refer-
enced instruction by T2S.

Shows the securities account number to or from which a
securities entry is made.

Shows the BIC of the owner of the securities account.
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Screen Reference Part
Securities

Amendment Securities Instruction - Details Screen

Amendment Securities Instruction Details

General

Instructing Party BIC Shows the BIC of the instructing party.

Instructing Party
Parent BIC

User ldentification

Shows the parent BIC of the instructing party.

Shows user identification of the sending party.

Entry Date and Time Shows the date and time when the amendment instruction

Execution Date and
Time

Cancellation Status

Reason Code
Reason Code De-

scription

Execution Status

Amendment Type

has entered in T2S.
Displayed format is: YYYY-MM-DD hh:mm:ss:ususususus

Shows the date and time when the amendment instruction
has been executed.

Displayed format is: YYYY-MM-DD hh:mm:ss:uSUSUSHSUS

Shows the cancellation status of the amendment instruc-
tion from the possible values:

~ DEND (for ‘Denied’)
- NDEN (for ‘Not denied’)

If the ‘Reason Code’ field is informed, the cancellation
status is set to ‘Denied’.

Shows the reason code that informs the reasoning why the
amendment instruction has been denied.

Shows the description of the reasoning why the amend-
ment instruction has been denied.

Shows the execution status of the amendment instruction
from the possible values:

. EXCD (for ‘Executed’)
~ NEXD (for ‘Not executed’)

Shows the amendment instruction type from the possible
values:

[l Priority
| Partial settlement
| Linkages

If the value is set to ‘Priority’, the ‘Priority’ frame is dis-
played.

If the value is set to ‘Partial Settlement’, the ‘Partial Settle-
ment Indicator’ frame is displayed.
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Screen Reference Part
Securities

Amendment Securities Instruction - Details Screen

Amendment Securities Instruction Details

Priority

Partial Settlement
Indicator

Link

Link Type

If the value is set to ‘Linkages’, the ‘Linkages’ frame is dis-
played.

Priority

Shows the value of the priority assigned by the amend-
ment instruction from the possible values:

| Normal
~ High
| Reserved
This frame is only available if the amendment type is set to
‘Priority’.
Partial Settlement Indicator

Shows the value of the partial settlement indicator indic-
ated in the amendment instruction from the possible val-
ues:

| Partial not allowed
- Partial settlement cash threshold allowed

' Partial settlement quantity threshold allowed
- Partial allowed

This frame is only available if the amendment type is set to
‘Partial Settlement Indicator’.

Link
Shows the type of the link action indicated in the amend-
ment instruction from the possible values:
~ Link
" Unlink

This frame is only available if the amendment type is set to
‘Linkages’.

Shows the processing position indicated in the amend-
ment instruction from the possible values:

[ After
' Before
I With

This frame is only available if the amendment type is set to
‘Linkages’.
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) Securities

Amendment Securities Instruction - Details Screen

Amendment Securities Instruction Details

Reference Type Shows the reference type of the instruction to be linked/
unlinked to from the possible values:

| Account owner settlement instruction reference
. Account owner intra balance movement reference
I Account owner intra position movement reference
| Account servicer reference
| Third party reference
[ T2S reference

This frame is only available if the amendment type is set to
‘Linkages’.

Reference Shows the identification of the instruction to be linked/un-
linked to.

This frame is only available if the amendment type is set to
‘Linkages’.

Reference Owner  Shows the BIC of the instructing party of the instruction to
be linked/unlinked to.

This field is only filled in if the ‘Reference Type’ is set to
any value different than ‘T2S Reference’.

This frame is only available if the amendment type is set to

‘Linkages’.
surons |
Revisions This function enables you to display the revisions of the

selected amendment instruction.
Next screen:
| Revisions/audit trail — list screen [ 660]

Related Outbound  This function enables you to display the outbound mes-
Messages sages related to the amendment instruction.

In case the selected amendment instruction is linked to
more than one outbound message, the outbound mes-
sages - search/list screen is displayed.

In case the query returns only one valid message, the out-
bound message — details screen is displayed directly.

Next screens:

. Outbound messages — search/list screen [ 644]
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Screen Reference Part
Securities

Amendment Securities Instruction - New Screen

Context of
Usage

Screen
Access

Privileges

| Outbound message — details screen [ 652]

Related Inbound This function enables you to display the inbound mes-
Messages sages related to the amendment instruction.

In case the selected amendment instruction is linked to
more than one inbound message, the inbound messages -
search/list screen is displayed.

In case the query returns only one valid message, the in-
bound message — details screen is displayed directly.

Next screens:
| Inbound messages — search/list screen [ 627]
| Inbound message — details screen [ 634]

Status History This function enables you to display the status history of
the selected amendment instruction.

Next screen:

. Status history — details screen [ 266]

2.2.2.4 Amendment Securities Instruction - New Screen

This screen contains a number of fields regarding the amendment of settlement
instructions or settlement restrictions on securities (intra-position movements) be-
fore their actual settlement or cancellation. You can enter new data. Afterwards
you can proceed further by clicking on the buttons below.

This screen is not relevant for CB users.
You can use this screen either in 2-eyes or in 4-eyes mode.

[l Securities >> Settlement >> Settlement Instructions >>
Settlement instructions — search/list screen >> Click on the search button >>
Settlement instructions — search/list screen >> Click on the details button >>
Settlement instruction - details screen >> Click on the amendment instruction
button

[l Securities >> Settlement >> Intra-Position Movements >> In-
tra-position movements — search/list screen >> Click on the search button >>
Intra-position movements — search/list screen >> Click on the details button
>> |ntra-position movement - details screen >> Click on the amendment in-
struction button

To use this screen you need the following privileges [ 1167]:

[ Amend process indicator of a non-modifiable settlement instruction on behalf
of the instructing party of the underlying instruction
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services

Screen Reference Part
Securities

Amendment Securities Instruction - New Screen

References

Screenshot

Field
Description

[ Send new instruction using a specific instructing party
[ Link to an instruction/pool reference belonging to a specific party

"' Amend process indicator of a settlement instruction/settlement restriction on
securities either on a securities account or on behalf of the CSD in T2S or on
behalf of an external CSD

User Instructions Part

This screen is part of the following business scenarios:

[l Add a link for a settlement restriction on securities [ 795]

[ Add a link for a settlement instruction [ 741]

[ Amend partial settlement indicator for a settlement instruction [ 744]
[ Amend priority for a settlement restriction on securities [ 798]

"1 Amend priority for a settlement instruction [ 745]

[ Remove a link for a settlement restriction on securities [ 800]

[ Remove a link for a settlement instruction [ 747]
Business Functionality Document

This screen corresponds to the following business function:
' Amend instruction (T2S.GUI.SESE.INX.0040)

SECURITIES | CASH |  SERVICES | STATICDATA |  MONITORING
< Securities » Seftlement » Inira-Position Movemenis » Inira-Position Movement Details » New Amendment Instruction = =
Amendment Instruction IEI
Instruction Type
Intra-Position Movement
Actor Reference T25 Reference
BDFSODSRSCTY-00 0214000022353000
Securities Account Number Securities Account Owner BIC
220043-NUM CSDPNAMMDOS
Instructing Party Parent BIC Instructing Party BIC
» —
Q) Priority (O Linkage Information

| Submit || cancel | Reset |

lllustration 45: Amendment securities instruction - new screen

Amendment Instruction

Referred Instruction

Instruction Type Shows the type of the referenced instruction from the pos-
sible values:
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Amendment Securities Instruction - New Screen

Amendment Instruction

. Settlement instruction
'l Intra position movement

Actor Reference Shows the identification of the referenced instruction as-
signed by the T2S actor.

References for error messages: [ 1236]
| MVCPO004

- MVCM957
I MVCM958

- MVCM959

- MVCM960

T2S Reference Shows the identification of the referenced instruction as-
signed by T2S.

References for error messages: [ 1236]
| MVCP004
| MVCM957
| MVCM958
| MVCM959
I MVCM960
' MVRI555
| MVRI575
| MVRI591
Securities Account  Shows the number of the securities account.
Number References for error messages: [ 1236]
- MVCPO027
- MVCP044
| MVCPO032

Securities Account  Shows the BIC of the owner of the securities account of
Owner BIC the referenced instruction.

Externally Matched Shows whether the settlement instruction which was sent
to T2S, is already matched or not.

This field is only available, if the referenced instruction is a
settlement instruction.

General
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Amendment Securities Instruction - New Screen

Amendment Instruction

Instructing Party Select the parent BIC of the instructing party from the
Parent BIC drop-down menu or search via the magnifier icon.

Required format is: max. 11 characters (SWIFT-x)
References for error messages: [ 1236]

- MVDCO026
MVCV107
MVCV232

- MVSP209
I MVCP122

In case the instructing party is not entered, the instructing
party informed to the back end module will be the party
you belong to. If the Instructing Party Parent BIC is filled
in, the Instructing Party BIC has to be filled in too.

U
U

Instructing Party BIC Select the BIC of the instructing party from the drop-down
menu or search via the magnifier icon.

Required format is: max. 11 characters (SWIFT-x)
References for error messages: [ 1236]
| MVDCO026
- MVCV107
MVCV232
MVSP209
- MVCP122

0
]

In case the instructing party is not entered, the instructing
party informed to the back end module will be the party
you belong to. If the Instructing Party BIC is filled in, the In-
structing Party Parent BIC has to be filled in too.

Amendment Coun-  Select this checkbox to amend both legs of the referenced
terparty Instruction  settlement instruction.

References for error messages: [ 1236]
| MVCP108
- MVCP109

This field is only available if the referenced instruction is a
settlement instruction.
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Screen Reference Part
Securities

Amendment Securities Instruction - New Screen

Amendment Instruction

Amendment Type

Priority

Link/Unlink

If the referenced settlement instruction is not an already
matched instruction or the actor reference is empty the
field is greyed out.

Amendment Type

Select the type of amendment of the instruction from the
possible values:

| Priority
~ Linkage information

| Partial settlement indicator (only available in the screen
if the referenced instruction is a settlement instruction)

References for error messages: [ 1236]
| MMIAOO3

' MMIAO0O4
| MVCM952

If the amendment type is ‘Priority’, the fields related to the
partial settlement block and the linkages block will not be
available.

If the amendment type is ‘Linkage Information’, the fields
related to the partial settlement block and the priority block
will not be available.

If the amendment type is ‘Partial Settlement Indicator’, the
fields related to the priority block and the linkages block
will not be available.

Priority

Select the level of the priority from the possible values:
~ Normal (default value)

~ High
| Reserved
Reference for error message: [ 1236]
I MVSP209
This frame is only available if the amendment type is set to
‘Priority’.

Linkage Information

Select the type of the amendment on links to be performed
from the possible values:
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Amendment Securities Instruction - New Screen

Amendment Instruction

| Link

- Unlink
References for error messages: [ 1236]
I MVCM957
| MVCM958
| MVCM959
I MVCM960
| MVLI810
I MVLI811
| MVLI825
| MVLI826
I MVLI827
| MVLI828
I MVLI829
| MVLI830
| MVLI837
| MVLI838
| MVLI839
| MVLI853
I MVLI856
| MVLI859
| MVLI862
| MVLI871

This frame is only available if the amendment type is set to
‘Linkage Information’.

Link
Link Type* Select the processing position of the link from the possible
values:
| After
~ Before
| With

References for error messages: [ 1236]
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Securities

Amendment Securities Instruction - New Screen

Amendment Instruction

- MVCP040
' MVCP041
- MVLI809
MVLI810
MVLI811
MVLI825
MVLI826
MVLI827
MVLI828
MVLI829
MVLI830
MVLI837
MVLI838
MVLI839
MVLI853
MVLI856
MVLI859
- MVLI862
- MVLI874

O O O O

O O

O o o o o o o

This frame is only available if the amendment type is set to
‘Linkage Information’.

This field is also available as a show field for existing re-
cords.

Reference Type* Select the reference type of the instruction to be linked/un-
linked to from the possible values:

~ Account Owner Settlement Instruction Reference

' Account Owner Intra Balance Movement Reference
~ Account Owner Intra Position Movement Reference
~ Account Servicer Reference

. Third Party reference

~ T2S reference

Reference for error message: [ 1236]

| MVCPO099
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Screen Reference Part
Securities

Amendment Securities Instruction - New Screen

Amendment Instruction

Reference*

Reference Owner

Options

Partial Settlement
Indicator

This frame is only available if the amendment type is set to
‘Linkage Information’.

This field is also available as a show field for existing re-
cords.

Enter the identification of the instruction to be linked/un-
linked to. Required format is: max. 16 characters (SWIFT-
x-red)

References for error messages: [ 1236]
| MVCPO099

- MVLI871
I MVLI874

This frame is only available if the amendment type is set to
‘Linkage Information’.

This field is also available as a show field for existing re-
cords.

Enter the BIC of the instructing party of the instruction to
be linked/unlinked to.

Required format is: max. 11 characters (SWIFT-x)

If the ‘Reference Type’ is set to any value different than
‘T2S reference’ this field becomes mandatory.

This frame is only available if the amendment type is set to
‘Linkage Information’.

This field is also available as a show field for existing re-
cords.

Information on functions (icons) can be found in Common
Buttons and Icons.

Partial Settlement Indicator

Select the value of the partial settlement indicator corres-
ponding to the T2S settlement instruction reference from
the possible values:

| Partial not allowed (default value)
| Partial settlement cash threshold allowed
[l Partial settlement quantity threshold allowed

| Partial allowed
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Amendment Securities Instruction - New Screen

Amendment Instruction

If the amendment request aims at modifying the partial
settlement indicator associated to settlement instructions,
this field is mandatory.

This frame is only available if the amendment type is set to
‘Partial Settlement Indicator’.

Submit This function enables you to create a new amendment se-
curities instruction. Upon clicking on the submit button you
will be asked to enter your PIN for digital signature pur-
poses (NRO). With the entry of the PIN, T2S attaches a di-
gital signature to the instruction entered by the T2S actor.

Next screens:

' Settlement instructions — search/list screen [ 177] (for
a settlement instruction)

' Intra-position movements — search/list screen [ 137]
(for a settlement restriction on securities)

References for error messages: [ 1236]
| MMIA001
| MMIA002
| MMIA003
| MMIA004
I MMIAO05
| MMIAO006
I MMIAO09
I MVCM952
| MVCM955
I MVCM956
| MVCM957
| MVCM958
I MVCM959
| MVCM960
| MVCP004
| MVCPO027
| MVCPO028
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Amendment Securities Instruction - New Screen

~ MVCP032
' MVCPO039
' MVCPO040
~ MVCPO041
I MVCP044
~ MVCP095
~ MVCP099
' MVCP108
~ MVCP109
I MVCP122
I MVCV107
. MVCV232
I MVDCO026
- MVLI809
I MVLI810
- MVLI811
- MVLI825
- MVLI826
- MVLI827
- MVLI828
- MVLI829
- MVLI830
I MVLI837
. MVLI838
- MVLI839
- MVLI853
- MVLI856
I MVLI859
. MVLI862
- MVLI871
- MVLI874
~ MVRI555
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Screen Reference Part
Securities

Cancellation Securities Instruction - Details Screen

Context of
Usage

Screen
Access

Privileges

References

- MVRI575
~ MVRI591
1 MVSP209

Reset This function enables you to set all fields to default value
and blanks out all optional fields.

Next screen:
"I Amendment securities instruction - new screen

Cancel This function enables you to cancel the process and return
to the previous screen.
Next screens:

| Settlement instruction - details screen [ 191] (for a
settlement instruction)

" Intra-position movement - details screen [ 144] (for a
settlement restriction on securities)

2.2.2.5 Cancellation Securities Instruction - Details
Screen

This screen displays detailed information on the selected cancellation securities
instruction. You can check the data and proceed further by clicking on the but-
tons below.

This screen is not relevant for CB users.
| Securities >> Settlement >> Maintenance Securities In-
structions >> Maintenance securities instructions — search/list screen >>

Click on the search button >> Maintenance securities instructions — search/list
screen >> Click on the details button

To use this screen, you need the following privilege [ 1177]:

[ Cancellation instruction for intra-position movement or settlement instruction
audit trail list query
User Instructions Part

This screen is part of the following business scenarios:
[ View cancellation instruction for a settlement instruction details [ 767]

[ View cancellation instruction for a settlement restriction on securities details
[+ 813]

Business Functionality Document

This screen corresponds to the following business function:
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Securities
Cancellation Securities Instruction - Details Screen
[ Display instruction details (T2S.GUI.SESE.INX.0030)
Screens hot SECURITIES | CASH | SERVICES | STATIC DATA | MONITORING
4 Securties # Settlement # Maintenance Securities Instructions # Cancellation Securities Instruction Details & @
Cancellation Securities | ion Details (%]
Instruction Type
Settlement Instruction
Actor Reference T2S Reference
NRO1410 1610140067246609
Securities Account Number Securities Account Owner BIC
CSDPCEDE0001
Externally Matched
Yes
Instructing Party BIC Instructing Party Parent BIC User Identification
TCSOTCSOXXX TCSOTCSOXH
Entry Date and Time Execution Date and Time
2016-10-14 12:32:44 2016-10-14 12:32:48
Cancellation Status Reason Code Reason Code Description
Denied OTHR The recycling period for unmatched Cancellation
Instructions has been exceeded
Execution Status Pending Cancellation
Not Executed
Instruction Type Already Matched Cancellation
Party Cancellation Unmatched
| Revisions | | Related Outbound | Related | | status History |
lllustration 46: Cancellation securities instruction - details screen
Field Cancellation Securities Instruction Details
Description

Instruction Type

Actor Reference

T2S Reference

Securities Account
Number

Securities Account
Owner BIC

Externally Matched

Referenced Instruction

Shows the type of instruction referenced by the cancella-
tion instruction from the possible values:

" Intra-position movement
[ Settlement instruction

Shows the reference assigned by the T2S actor to the ref-
erenced instruction

Shows the identification of the reference given to the refer-
enced instruction by T2S.

Shows the securities account number to or from which a
securities entry is made.

Shows the owner of the securities account.

Shows if the settlement instruction is externally matched or
not from the possible values:

' Yes
1 No
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Cancellation Securities Instruction - Details Screen

Cancellation Securities Instruction Details

This field is only available, if the instruction type is set to
‘Settlement Instruction’.

General
Instructing Party BIC Shows the BIC of the instructing party.

Instructing Party Shows the parent BIC of the instructing party.
Parent BIC

User Identification ~ Shows user identification of the sending party.

Entry Date and Time Shows the date and time when the cancellation instruction
has entered in T2S.

Displayed format is: YYYY-MM-DD hh:mm:ss

Execution Date and Shows the date and time when the cancellation instruction
Time has been executed.

Displayed format is: YYYY-MM-DD hh:mm:ss

Cancellation Status Shows the cancellation status of the cancellation instruc-
tion from the possible values:

' Denied
"I Not denied

Reason Code Shows the reason code that informs the reasoning why the
cancellation instruction has been denied or has not yet
been executed.

Reason Code De-  Shows the description of the reasoning why the cancella-
scription tion instruction has been denied or has not yet been ex-
ecuted.

Execution Status Shows the execution status of the cancellation instruction
from the possible values:

| Executed
| Not executed

Pending Cancella-  Shows if the cancellation instruction is pending to be ex-

tion ecuted, awaiting for cancellation from the counterparty or
CoSD cancellation from another administering party from
the possible values:

. Empty (default value)
" Yes
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Screen Reference Part
Securities

Cancellation Securities Instruction - Details Screen

Buttons

Cancellation Securities Instruction Details

Instruction Type

Already Matched
Cancellation

This field is only available, if the instruction type is set to
‘Settlement Instruction’ and if the settlement instruction
has been matched

Shows the cancellation instruction type from the possible
values:

~ Party cancellation
"1 CSD cancellation

~ CoSD cancellation (only possible if the instruction type
is a settlement instruction)

Shows if the cancellation instruction is externally matched
or not from the possible values:

' Yes
1 No

Revisions

Related Outbound
Messages

Related Inbound
Messages

This function enables you to display the revisions of the
selected cancellation instruction.

Next screen:
| Revisions/audit trail — list screen [ 660]

This function enables you to display the outbound mes-
sages related to the cancellation instruction.

In case the selected cancellation instruction is linked to
more than one outbound message, the outbound mes-
sages - search/list screen is displayed.

If the search retrieves a single message, the outbound
message — details screen is displayed directly.

Next screens:
. Outbound messages — search/list screen [ 644]
" Outbound message — details screen [ 652]

This function enables you to display the inbound message
related to the cancellation instruction.

In case the selected cancellation instruction is linked to
more than one inbound message, the inbound messages -
search/list screen is displayed.

If the search retrieves a single message, the inbound mes-
sage — details screen is displayed directly.
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Screen Reference Part
Securities

Cancellation Securities Instruction - New Screen

Context of
Usage

Screen
Access

Privileges

References

Next screens:
" Inbound messages — search/list screen [ 627]
| Inbound message — details screen [ 634]

Status History This function enables you to display the status history of
the selected cancellation instruction.

Next screen:

| Status history — details screen [ 266]

2.2.2.6 Cancellation Securities Instruction - New Screen

This screen contains a number of fields regarding cancellation securities instruc-
tions. You can enter new data. Afterwards you can proceed further by clicking on
the buttons below.

You can use this screen either in 2-eyes or in 4-eyes mode.
This screen is not relevant for CB users.

[l Securities >> Settlement >> Settlement Instructions >> Set-
tlement instructions— search/list screen >> Click on the search button >> Set-
tlement instructions — search/list screen >> Click on the details button >> Set-
tlement instruction - details screen >> Click on the cancellation instruction but-
ton

[l Securities >> Settlement >> Intra-Position Movements >> /n-
tra-position movements — search/list screen >> Click on the search button >>
Intra-position movements — search/list screen >> Click on the details button
>> |ntra-position movement - details screen >> Click on the cancellation in-
struction button

To use this screen you need the following privileges [ 1177]:
[ Send new instruction using a specific instructing party

[1 Cancel settlement instruction/settlement restriction on securities either on a
securities account or on behalf of the CSD in T2S, on behalf of external CSD
or on behalf of an administering party

[ Cancel non-modifiable instructions on behalf of the instructing party of the un-
derlying settlement instruction

User Instructions Part

This screen is part of the following business scenarios:
[ Cancel a settlement restriction on securities [ 811]

[ Cancel a settlement instruction [ 765]
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Screen Reference Part
Securities

Cancellation Securities Instruction - New Screen

Screenshot

Field
Description

Business Functionality Document

This screen corresponds to the following business function:
"1 Cancel instruction (T2S.GUI.SESE.INX.0050)

SECURITES | CASH | SERVICES | STATICDATA | MONITORING |

* » d » 1t Instructions » Setlement Instruction Details » Mew Cancellation Instruction SZa

Cancellation Instruction

»)

Instruction Ty
Settlement Instruction

T2S Reference
1409170045379955

Securities Account Number
CSDPSIAAMIAC

Externally Matched

Securities Account Owner BIC
= true

Instructing Party Parent BIC Instructing Party BIC

Already Matched Cancellation

Reason for Cancellation

Corporate Action Event Identifier

submit || cancel || Reset |

Illlustration 47: Cancellation securities instruction - new screen

Cancellation Instruction

Referenced Instruction

Instruction Type Shows the type of the referenced instruction from the pos-

sible values:
| Settlement instruction
' Intra-position movement

Actor Reference Shows the identification of the referenced instruction as-

signed by the T2S actor.

Reference for error message [ 1257]:
- MVCP003

| MVRI592

T2S Reference Shows the identification of the referenced instruction as-

signed by T2S.

References for error messages [ 1257]:
| MVCPO003

' MVRI592

Securities Account  Shows the securities account of the referenced instruction.

Number References for error messages [ 1257]:
| MVCP044
. MVCPO029

~ MVCPO033
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Screen Reference Part
Securities

Cancellation Securities Instruction - New Screen

Cancellation Instruction

Securities Account
Owner BIC

Externally Matched

Instructing Party
Parent BIC

Instructing Party BIC

Shows the BIC of the owner of the securities account of
the referenced instruction.

Shows if the settlement instruction is externally matched
from the possible values:

| Yes
1 No

If the referenced instruction is a settlement instruction, this
field is only available.

General

Select the parent BIC of the instructing party from the
drop-down menu or search via the magnifier icon.

Required format is: max. 11 characters (SWIFT-x)
References for error messages [ 1257]:
- MVRI59%4
| MVDCO027
- MVCV108
- MVCV231
| MMCI106
MMCI105
MMCI107
MMCI108
- MMCI109
| MVRI592
- MVCP123

[

In case the instructing party is not entered, the instructing
party informed to the back end module will be the party
you belong to. If the 'Instructing Party Parent BIC' is filled
in, the 'Instructing Party BIC' has to be filled in too.

Select the BIC of the instructing party from the drop-down
menu or search via the magnifier icon.

Required format is: max. 11 characters (SWIFT-x)
References for error messages [ 1257]:

- MVRI594
' MVDCO027
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Screen Reference Part
Securities

Cancellation Securities Instruction - New Screen

Cancellation Instruction

Already Matched
Cancellation

Reason for cancella-
tion

- MVCV108
- MVCV231
I MMCI106
MVCP104
MVCP105
MVCP123
MMCI105
- MMCI107

- MMCI108
I MMCI109
. MVRI592

O O O

In case the instructing party is not entered, the instructing
party informed to the back end module will be the party
you belong to. If the 'Instructing Party BIC' is filled in, the
'Instructing Party Parent BIC' has to be filled in too.

Select the already matched cancellation value to cancel
both legs of the settlement instruction.

This field is only available if the referenced instruction is a
settlement instruction.

If the referenced settlement instruction is not an already
matched instruction or the actor reference is empty the
field is greyed out.

References for error messages [ 1257]:
- MVCP104
. MVCP105

Select the applicable reason for the cancellation of the set-
tlement instruction from the possible values:

. Empty (default value)

1 BYIY

| CANT (Cancelled due to transformation)
CANI

CTHP

CSuB

| CXLR

[
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Screen Reference Part
Securities

Cancellation Securities Instruction - New Screen

Buttons

Cancellation Instruction

~ CANZ
~ CORP
1 SCEX
~ OTHR

This field is only available if the referenced instruction is a
settlement instruction or intra-position movement

Corporate Action Enter the identification of the corporate action event.

Event Identifier Required format is: max. 16 characters (SWIFT-x-red)

Submit This function enables you to create a new cancellation se-
curities instruction. Upon clicking on the submit button you
will be asked to enter your PIN for digital signature pur-
poses (NRO). With the entry of the PIN, T2S attaches a di-
gital signature to the instruction entered by the T2S actor.

Next screens:

' Intra-position movements— search/list screen [ 137]
(for a settlement instruction)

 Settlement instructions— search/list screen [ 177] (for
a settlement restriction on securities)

References for error messages [ 1257]:
| MMCR201
- MMCR202
MMCI101
MMCI102
MMCI105
MMCI106
MMCI107
MMCI108
MMCI109
- MVCP003
| MVCPO029
- MVCPO030
I MVCPO031

O O O O 0O

[
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Screen Reference Part
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Data Changes - Search/List Screen

Context of
Usage

O O o o o O 0O

O O

0
0
|

[

MVCP033
MVCPO044
MVCPO048
MVCP096
MVCP104
MVCP105
MVCP123
MVCV108
MVCV231
MVDCO027
MVRI576

MVRI592

MVRI594

Reset This function enables you to set all fields to default value
and blanks out all optional fields.

Next screen:

| Cancellation securities instruction - new screen

Cancel This function enables you to cancel the process and return

to the previous screen.

Next screens:

Settlement instruction - details screen [ 191] (for a

settlement instruction)

Intra-position movement - details screen [ 144] (for a
settlement restriction on securities)

2.2.2.7 Data Changes - Search/List Screen

See Data Changes — Search/List Screen [ 606].

2.2.2.8 Data Change - Details Screen

See Data Changes — Details Screen [ 610].

2.2.2.9 Hold/Release Instruction - Details Screen

This screen displays detailed information on the selected hold/release instruction.
You can check the data and proceed further by clicking on the buttons below.
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Screen Reference Part
Securities

Hold/Release Instruction - Details Screen

Screen
Access

Privileges

References

Screenshot

Field
Description

This screen is not relevant for CB users.

Ll Securities >> Settlement >> Maintenance Securities In-
structions >> Maintenance securities instructions — search/list screen >>
Click on the search and/or details button

To use this screen, you need the following privilege [+ 1180]:

[ Hold/release audit trail list query

User Instructions Part

This screen is part of the following business scenario:

[ View hold/release instruction details [ 763]

Business Functionality Document

This screen corresponds to the following business function:

[ Display instruction details (T2S.GUI.SESE.INX.0030)

SECURITIES CASH ‘ SERVICES

STATIC DATA ‘ MONITORING

@ Securities » Settlement * Maintenance Securities Instructions * Hold / Release Instruction Details e

Hold / Release Instruction |z|

Actor Reference T2S Reference
FSNR-82-01-5071 1609230066898680

Securities Account Number Securities Account Owner BIC
CSDAHUHBXXXISSASACT

Instructing Party BIC Instructing Party Parent BIC User Identification
CSDAHUHBXXX TCSOTCSOXXX CSDAHUADMIN

Entry Date and Time Execution Date and Time
2016-09-23 16:30

Execution Status Cancellation Status
Mot Executed Denied

Reason Code Reference Reason Code Description
OTHR Referenced Settlement Instruction already released.

Indicator Hold Status Type
Released CSD Hold

| Revisions | Related Outbound || Related || status History |

lllustration 48: Hold/release instruction — details screen

Hold/Release Instruction

Referenced Instruction

Actor Reference Shows the reference assigned by the T2S actor to the ref-
erenced instruction.

T2S Reference Shows the identification of the reference assigned to the
referenced instruction by T2S.

Securities Account  Shows the securities account number to or from which a
Number securities entry is made.
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Securities

Hold/Release Instruction - Details Screen

Hold/Release Instruction

Securities Account
Owner BIC

Instructing Party BIC

Instructing Party
Parent BIC

User Identification

Entry Date and Time

Execution Date and
Time

Execution Status

Cancellation Status

Reason Code Refer-
ence

Reason Code De-
scription

Indicator

Hold Status Type

Shows the owner of the securities account.

General
Shows the BIC of the instructing party.
Shows the parent BIC of the instructing party.

Shows user identification of the sending party.

Shows the date and time when the hold/release instruction
has entered in T2S.

Displayed format is: YYYY-MM-DD hh:mm:ss:usysususys

Shows the date and time when the hold/release instruction
has been executed.

Displayed format is: YYYY-MM-DD hh:mm:ss:ususpususus

Shows the execution status of the hold/release instruction
from the possible values:

' Executed
"I Not executed

Shows the cancellation status of the hold/release instruc-
tion from the possible values:

| Denied
| Not denied

If the ‘Reason Code Reference’ field is filled in, the cancel-
lation status is always set to ‘Denied’.

Shows the reason code that informs the reasoning why the
hold/release instruction has been denied.

Shows the description that informs the reason why the
hold/release instruction has been denied.

Hold/Release

Shows the hold/release instruction type from the possible
values:

~ Hold
' Release
Shows the type of hold indicator from the possible values:

' Party hold
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Screen Reference Part
Securities

Hold/Release Instruction - Details Screen

Buttons

Hold/Release Instruction

' CSD hold
[ CSD validation hold
' CoSD hold

Revisions

Related Outbound
Messages

Related Inbound
Messages

Status History

This function enables you to display the revisions of the
selected hold/release instruction.

Next screen:
| Revisions/audit trail — list screen [ 660]

This function enables you to display the outbound mes-
sages related to the hold/release instruction.

In case the hold/release instruction is linked to more than
one outbound message, the outbound messages - search/
list screen is displayed.

In case the query returns only one valid message, the out-
bound message — details screen is displayed directly.

Next screen:
. Outbound messages — search/list screen [ 644]
' Outbound message — details screen [ 652]

This function enables you to display the inbound mes-
sages related to the hold/release instruction.

In case the hold/release instruction is linked to more than
one inbound message, the inbound messages - search/list
screen is displayed.

In case the query returns only one valid message, the in-
bound message — details screen is displayed directly.

Next screen:
| Inbound messages — search/list screen [ 627]
' Inbound message — details screen [ 634]

This function enables you to display the status history of
the hold/release instruction.

Next screen:

. Status history — details screen [ 266]
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Screen Reference Part
Securities

Hold/Release Instruction - New Screen

Context of
Usage

Screen
Access

Privileges

References

2.2.2.10 Hold/Release Instruction - New Screen

This screen contains a number of fields regarding hold/release instructions. You
can enter new data. Afterwards you can proceed further by clicking on the but-
tons below.

You can use this screen either in 2-eyes or in 4-eyes mode.

This screen is not relevant for CB users.

Securities >> Settlement >> Settlement Instructions >>
Settlement instructions — search/list screen >> Click on the search and/or de-
tails button >> Settlement instruction - details screen >> Click on the hold/re-
lease button

To use this screen, you need the following privileges [ 1181]:

Party hold settlement instruction on a securities account or on behalf of an ex-
ternal CSD

CSD hold settlement instruction either on a securities account or on behalf of
the CSD in T2S

Release party hold settlement instruction on a securities account or on behalf
of an external CSD

Release party hold auto-collateralisation instruction on a securities account

Release CSD hold settlement instruction either on a securities account or on
behalf of the CSD in T2S

Release CSD validation hold settlement instruction either on a securities ac-
count or on behalf of the CSD in T2S

Release CoSD hold settlement instruction on behalf of administering party

Hold non-modifiable instructions on behalf of the instructing party of the un-
derlying settlement instruction

Release non-modifiable instructions on behalf of the instructing party of the
underlying settlement instruction

User Instructions Part

This screen is part of the following business scenarios:

Put a settlement instruction on CSD hold [ 753]

Put a settlement instruction on party hold [ 751]

Release a settlement instruction from CoSD hold [ 760]
Release a settlement instruction from CSD hold [ 758]

Release a settlement instruction from CSD validation hold [ 762]
Release a settlement instruction from party hold [ 755]

Partially release a settlement instruction from party hold [ 756]
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Securities
Hold/Release Instruction - New Screen
Business Functionality Document
This screen corresponds to the following business function:
[ Hold/release instruction (T2S.GUI.SESE.INX.0060)
Screenshot SECURITES | CASH |  SERVICES  STATICDATA | MONITORING
¢ Securiies » Sefflement » Setflement Instructions » Settlement Instruction Details » New Hold / Release Instruction S 2a
Hold / Release Instruction \zl
T2S Reference
1905290064012815
Securities Account Number Securities Account Owner BIC Externally Matched
CSDBSISBEXXXCSDMP001 — true
Instructing Party Parent BIC Instructing Party BIC Hold/Rel C y
» —
Party Hold Status Party Hold Party Release Released Quantity
Released O
CSD Hold Status CSD Hold CSD Release
Released O
CSD Validation Hold Status CSD Validation Release
Released
CoSD Hold Status CoSD Release CoSD Rule Identification
Released
| submit || cancel || Reset |

lllustration 49: Hold/release instruction - new screen

Field Hold / Release Instruction

Description Referenced Instruction

Actor Reference Shows the identification of the referenced settlement in-
struction assigned by the T2S actor.

References for error messages [ 1266]:
| MVCP004
~ MVRI591
' MVRI593

T2S Reference Shows the identification of the referenced settlement in-
struction assigned by T2S.

References for error messages [ 1266]:
. MVCPO004
I MVRI591
I MVRI593
~ MVRI555
. MVRI575
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Hold/Release Instruction - New Screen

Hold / Release Instruction

| MVRI584
Securities Account  Shows the securities account of the referenced settlement
Number instruction.

References for error messages [ 1266]:
I MVCP019
| MVCPO020
- MVCP044
MVCP106
MVCP107
- MVCP111
| MVCP112
- MVCP113

Securities Account  Shows the BIC of the owner of the securities account of
Owner BIC the referenced settlement instruction.

0
]

Externally Matched Shows whether the settlement instruction was sent to T2S
already matched or not.

General

Instructing Party Select the parent BIC of the instructing party from the
Parent BIC drop-down menu or search via the magnifier icon.

Required format is: max. 11 characters (SWIFT-x)
References for error messages [ 1266]:
- MVCP121
MVCV109
MVCV233
- MVDCO026
| MVRI584
| MVRI595

0
0

In case the instructing party is not entered, the instructing
party informed to the back end module will be the party
you belong to. If the ‘Instructing Party Parent BIC' is filled
in, the ‘Instructing Party BIC’ has to be filled in too.

Instructing Party BIC Select the BIC of the instructing party of the hold/release
instruction from the drop-down menu or search via the
magnifier icon.
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Screen Reference Part
Securities

Hold/Release Instruction - New Screen

Hold / Release Instruction

Required format is: max. 11 characters (SWIFT-x)
References for error messages [ 1266]:

- MVCP121

- MVCV109

I MVCV233

- MVDCO026

| MVRI584

- MVRI595

In case the instructing party is not entered, the instructing
party informed to the back end module will be the party
you belong to. If the ‘Instructing Party BIC’ is filled in, the
‘Instructing Party Parent BIC’ has to be filled in too.

Hold/Release Coun- Select if you want to hold/release both legs of the settle-

terparty Instruction

Party Hold Status

CSD Hold Status

ment instruction.
References for error messages [ 1266]:
| MVCP106

- MVCP107
MVCP111
MVCP112
MVCP113
MVCP114
MVCP115
| MVCP116
| MVCP117

- MVCP118

0
0

O 0O 0O

If the referenced settlement instruction is not an already
matched instruction or the actor reference is empty the
field is greyed out.

Hold / Release
Current Hold Status

Shows the current status of the party hold of the refer-
enced settlement instruction as set by the T2S party.

Shows the current CSD hold status of the referenced set-
tlement instruction as set by the CSD.
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Screen Reference Part
Securities

Hold/Release Instruction - New Screen

Hold / Release Instruction

CSD Validation Hold Shows the current CSD validation hold status of the refer-

Status

CoSD Hold Status

Party Hold

enced settlement instruction.

When the settlement instruction fulfills one market-specific
restriction which is configured in the T2S reference data
table, this attribute has the value:

O Yes
- No

References for error messages [ 1266]:
- MMPR207

I MVRI575

Shows the current CoSD hold status of the referenced set-
tlement instruction.

When the settlement instruction fulfills a CoSD rule set by
an administering party, this attribute has the value:

- Yes
' No
References for error messages [ 1266]:
| MVRI575
- MVRI593
Hold Types

Select the party hold that allows you to send a hold/re-
lease instruction to T2S in order to put the referenced in-
struction on party hold.

This field is greyed out in case the referenced instruction is
already on ‘Party Hold’ or you have not the privileges to
perform such an operation.

References for error messages [ 1266]:
" MMHI104
| MMHI105
- MVCPO019
| MVCPO046
- MVCP093
| MVCP106
| MVCP114
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Securities

Hold/Release Instruction - New Screen

Hold / Release Instruction

~ MVCP116
~ MMPR207

CSD Hold Select the CSD hold allows you to send a hold/release in-
struction to T2S in order to put the referenced instruction
on CSD hold.

This field is greyed out in case the referenced instruction is
already on ‘CSD Hold’ or you have not the privileges to
perform such an operation.

References for error messages [ 1266]:
| MMHI104

MMHI105

MVCPO020

MVCP021

MVCP046

MVCP107

MVCP115

MVCP117

MMPR207

0
(]

O 0O 0O

[

Release Types

Party Release Select the party release allows you to send a hold/release
instruction to T2S in order to release the referenced in-
struction which has been previously put on party hold.

This field is greyed out in case the referenced instruction is
not on ‘Party Hold’ or you have not the privileges to per-
form such an operation.

References for error messages [ 1266]:
I MMRI201

MMRI202

MMRI204

MVCP022

MVCP047

MVCP094

MVCP111

MVCP129

O o o o o o
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Screen Reference Part
Securities

Hold/Release Instruction - New Screen

Hold / Release Instruction

CSD Release

CSD Validation Re-
lease

- MVRI591

Select the CSD release allows you to send a hold/release
instruction to T2S in order to release the referenced in-
struction which has been previously put on CSD hold.

This field is greyed out in case the referenced instruction is
not on ‘CSD Hold’ or you have not the privileges to per-
form such an operation.

References for error messages [ 1266]:
| MMRI201
- MMRI202
MMRI204
MVCP023
- MVCP025
| MVCP047
- MVCP112
| MVRI591

0
]

Select the CSD validation release allows you to send a
hold/release instruction to T2S in order to release the ref-
erenced instruction which has been previously put on CSD
validation hold by the system.

You cannot put an instruction on ‘CSD Validation Hold'.
This operation can only be performed by the system.

This field is greyed out in case the referenced instruction is
not on ‘CSD Validation Hold’ or you have not the privileges
to perform such an operation.

References for error messages [ 1266]:
- MMRI201
- MMRI202
| MMRI204
- MVCP024
- MVCP026
| MVCP047
- MVCP113
I MVCP118
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Screen Reference Part
Securities

Hold/Release Instruction - New Screen

Hold / Release Instruction

CoSD Release

CoSD Rule Identific-

ation

MVRI591

Select the CoSD release allows you to send a hold/release
instruction to T2S in order to release the referenced in-

struction which has been previously put on ‘CoSD Hold’ by
the system.

References for error messages [ 1266]:

MMPR201
MMPR202
MMPR203
MMPR204
MMPR207
MMPR208
MMPR209
MMRI201
MMRI202
MMRI204
MVCP047
MVRI584
MVRI591
MVRI593
MVRI595

Enter the reference of the CoSD rule to be released by the
hold/release instruction.

Required format is: max. 35 characters (SWIFT-x)

In case the referenced instruction is not on ‘CoSD Hold’,
this field must be greyed out.

References for error messages [ 1266]:

U
|
0

MMPR203
MMPR204
MMPR208
MMPR209
MVCPO043
MVRI571
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Screen Reference Part
Securities

Hold/Release Instruction - New Screen

Hold / Release Instruction

Released Quantity

| MVRI572

| MVRI584

. MVRI595
Quantity

Enter the quantity to be released if you want to partially re-
lease a delivering settlement instruction which has been
previously put on party hold.

This field is only available in case the released instruction
is on ‘Party Hold’ and it is the delivering side of the trans-
action. If any other hold applies to the instruction, the re-
leased instruction is the receiving part of the transaction, it
is unmatched, it is an internally generated instruction or its
intended settlement date has not been reached, the field is
greyed out.

Required format is:

For settlement type = Unit, max.15 digit(s) incl. decimal
point (thereof max. 14 decimal places)

For settlement type = Face amount, max. 15 digit(s) incl.
decimal point (thereof max. 5 decimal places)

References for error messages: [ 1266]
| MVRI598
| MVRI599
- MVRI600
| MVRI601
MVRI602
MVRI603
MVRI604
- SPSA001
| SPSA002
- SPSA019

[

In case the released quantity is not populated and the
party release is selected, the party release instruction will
be for the total quantity of the settlement instruction, or for
the remaining to be settled quantity in case the settlement
instruction has been already partially settled.
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Screen Reference Part
Securities

Hold/Release Instruction - New Screen

Buttons

This function enables you to create a new hold/release in-
struction. Upon clicking on the submit button you will be
asked to enter your PIN for digital signature purposes
(NRO). With the entry of the PIN, T2S attaches a digital
signature to the instruction entered by the T2S actor.

Submit

Next screen:

| Hold/Release Instruction — New screen

References for error messages [ 1266]:

0
0
|

O O o o o O 0O

O O

O O o o o o o o oo

MMHI101
MMHI102
MMHI104
MMHI105
MMPR201
MMPR202
MMPR203
MMPR204
MMPR207
MMPR208
MMPR209
MMRI201
MMRI202
MMRI204
MVCPO004
MVCP019
MVCP020
MVCP021
MVCP022
MVCPO023
MVCP024
MVCP025
MVCP026
MVCPO043
MVCPO044
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Securities

Hold/Release Instruction - New Screen

~ MVCPO046
' MVCP047
' MVCPO093
~ MVCP09%
' MVCP106
. MVCP107
. MVCP111
I MVCP112
~ MVCP113
I MVCP114
I MVCP115
~ MVCP116
' MVCP117
~ MVCP118
- MVCP121
' MVCP129
~ MVCV109
1 MVCV233
- MVDCO026
~ MVRI555
~ MVRI556
~ MVRI571
I MVRI572
. MVRI575
~ MVRI584
~ MVRI591
~ MVRI593
I MVRI595
~ MVRI598
~ MVRI599
~ MVRI600
~ MVRI601
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Screen Reference Part
Securities

Intra-Position Movements - Search/List Screen

Context of
Usage

Screen
Access

Privileges

References

MVRI602
MVRI603
MVRI604
- SPSAOQ01
1 SPSAQ02
~ SPSA019

Cancel This function enables you to cancel the process and return
to the previous screen.

[

Next screen:
. Settlement instruction — details screen [ 191]

Reset This function enables you to set all fields to default value
and blanks out all optional fields.

Next screen:

[ Hold/release instruction — new screen

2.2.2.11 Intra-Position Movements - Search/List Screen

This screen contains a number of search fields. By inputting the relevant data,
you can search for settlement restrictions on securities. The search results will be
displayed in a list. After selecting an entry, you can proceed further by clicking on
the buttons below.

This screen is not relevant for CB users.

|| Securities >> Settlement >> Intra-Position Movements

To use this screen, you need the following privilege [ 1187]:

[l Intra-position movements query
User Instructions Part
This screen is part of the following business scenarios:

[l Add a link for a settlement restriction on securities [ 795]

[ Amend the priority for a settlement restriction on securities [ 798]
[ Cancel a settlement restriction on securities [ 811]

[ Copy a settlement restriction on securities [ 785]

[ Enter a Settlement Restriction on Securities [ 783]

[ Remove a link for a settlement restriction on securities [ 800]

[ View settlement restriction on securities details [ 788]
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Securities

Intra-Position Movements - Search/List Screen

Business Functionality Document

This screen corresponds to the following business functions:
"1 Query instruction (T2S.GUI.SESE.INX.0010)
" Display instruction list (T2S.GUI.SESE.INX.0020)

-

Screenshot
P — i Revicton Reerence
|
_Mew || vt
lllustration 50: Intra-position movements - search/list screen
Field Intra-Position Movements — Search Criteria
Description

Actor Reference Enter the identification of the reference assigned for a set-
tlement restriction by the T2S actor.

Required format is: max. 16 characters (SWIFT-x)

T2S Reference Enter the identification of the reference assigned for a set-
tlement restriction on securities by T2S.

Required format is: max. 16 characters (SWIFT-x)

Securities Account  Enter the reference assigned by the T2S party to the set-
Owner Reference tlement restriction.

Required format is: max. 16 characters (SWIFT-x)

Securities Account  Enter the reference assigned by the CSD to the settlement
Servicer Reference restriction on cash.

Required format is: max. 16 characters (SWIFT-x)

Third Party Refer- Enter the reference assigned by a third party to the in-
ence struction.

Required format is: max. 16 characters (SWIFT-x)

Instructing Party Enter the parent BIC of the instructing party or search via
Parent BIC the magnifier icon.

Required format is: max. 11 characters (SWIFT-x)
References for error messages [ 1336]:
- QMPC048
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Screen Reference Part
Securities

Intra-Position Movements - Search/List Screen

Intra-Position Movements — Search Criteria

Instructing Party BIC

Securities Account
Owner BIC

Securities Account
Number

ISIN

Restriction Refer-
ence

Restriction Type Bal-
ance from

Restriction Type Bal-
ance to

- QMPCO084

Enter the BIC of the instructing party or search via the
magnifier icon.

Required format is: max. 11 characters (SWIFT-x)
References for error messages [ 1336]:
| QMPCO032

- QMPCO084
Enter the BIC of the account owner.
Required format is: max. 11 characters (SWIFT-x)
Reference for error message [ 1336]:

- QMPCO032
Enter the number of the securities account
Required format is: max. 35 characters (SWIFT-x)
Reference for error message [ 1336]:

- QMPCO030
Enter the ISIN of the securities.
Required format is: max. 12 characters (SWIFT-x)
Reference for error message [ 1336]:
| QMPCO018
Enter the unique identification of a restricted securities po-
sition.
Required format is: max. 16 characters (SWIFT-x)

Select the restriction type code of the securities position
from which the securities have to be restricted/ unrestric-
ted from the drop-down menu.

Reference for error message [ 1336]
I 1IMP102

The securities balance type of 'Balance from' must be dif-
ferent from the securities balance type of 'Balance to'.

Select the restriction type code of the securities position to
which the securities have to be restricted/ unrestricted
from the drop-down menu.

Reference for error message [ 1336]:
I 1IMP102
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Screen Reference Part
Securities

Intra-Position Movements - Search/List Screen

Intra-Position Movements — Search Criteria

The securities balance type of 'Balance to' must be differ-
ent from the securities balance type of 'Balance from'.

Intended Settlement Enter the lower bound of the search range for the intended

Date - from

settlement date or use the calendar icon.
Required format is: YYYY-MM-DD
Reference for error message [ 1336]:

| QMPCO012

Intended Settlement Enter the upper bound of the search range for the inten-

Date - to

Actual Settlement
Date - from

Actual Settlement
Date - to

ded settlement date or use the calendar icon.
Required format is: YYYY-MM-DD
Reference for error message [ 1336]:

- QMPCO012

Enter the lower bound of the search range for the actual
settlement date or use the calendar icon.

Required format is: YYYY-MM-DD hh:mm:ss
References for error messages [ 1336]:
| QMPCO013

- QMPCO014

Enter the upper bound of the search range for the actual
settlement date or use the calendar icon.

Required format is: YYYY-MM-DD hh:mm:ss
Reference for error message [ 1336]:
- QMPCO014

Entry Date and Time Enter the lower bound of the search range for the entry

— from

date and time or use the calendar icon.
Required format is: YYYY-MM-DD hh:mm:ss
References for error messages [ 1336]:
| QMPCO015

- QMPCO073

Entry Date and Time Enter the upper bound of the search range for the entry

—to

date and time or use the calendar icon.
Required format is: YYYY-MM-DD hh:mm:ss
References for error messages [ 1336]:

- QMPCO015
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Screen Reference Part
Securities

Intra-Position Movements - Search/List Screen

Intra-Position Movements — Search Criteria

Quantity or Nominal
of Securities — from

Quantity or Nominal
of Securities — to

Settlement Type

Settlement Status

ISO Settlement
status

Cancellation Status

- QMPCO095

Enter the lower bound of the search range for the quantity
or nominal of securities.

Required format is: max. 18,6 digits incl. decimal point
Reference for error message [ 1336]:
~ QMPCO006

Enter the upper bound of the search range for the quantity
or nominal of securities.

Required format is: max. 18,6 digits incl. decimal point
Reference for error message [ 1336]:
1 QMPCO006

Select the type of settlement foreseen for the securities
from the possible values:

| Unit
' Face amount

Select the settlement status of the settlement restriction
from the possible values:

| All (default value)
| Unsettled

 Settled

| Partially settled

Select the settlement status of the settlement restriction
from the possible values:

~ All (default value)
[ Pending
= Failing

If value ‘Settlement Status’ field is set to ‘Settled’ or ‘Can-
cellation Status’ field is set to ‘Cancelled’, this field is dis-
abled.

Select the cancellation status of the settlement restriction
from the possible values:

| All (default value)
1 Cancelled

| Not cancelled
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Intra-Position Movements - Search/List Screen

Intra-Position Movements — Search Criteria

Intra-Position Movements - List

Actor Reference Shows the identification of the reference assigned for a
settlement restriction by the instructing party.

Instructing Party BIC Shows the BIC of the instructing party.
Instructing Party Shows the parent BIC of the instructing party.

Parent BIC

Securities Account  Shows the number of the securities account.

Number

ISIN Shows the ISIN of the securities.

Securities Descrip-  Shows the textual description of a security instrument.

tion

Original Quantity Shows the quantity of financial instrument in units, original
face amount or current face amount.

Settlement Unit Shows the quantity type of the original settlement quantity

from the possible values:
L1 Units
' Face amount

Restriction Type —  Shows the code specified by the CSD to identify the re-
Balance from striction.

Restriction Type -  Shows the code specified by the CSD to identify the re-
Balance to striction.

Restriction Refer- Shows the unique identification of a restricted securities
ence position.

Settlement Status Shows the current settlement status of the settlement re-
striction from the possible values:

'l Unsettled
[ Settled
| Partially settled

Cancellation Status Shows the current cancellation status of the settlement re-
striction from the possible values:

| Cancelled

Not cancelled
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Intra-Position Movements - Search/List Screen

Search This function enables you to start a search according to
the criteria entered. The results are displayed in a list on
the same screen.

If the search retrieves a single record, the details screen is
displayed directly.

Next screens:

- Intra-position movements — search/list screen
' Intra-position movement — details screen [ 144]
References for error messages [ 1336]:
| QMPCO006

- QMPCO012
| QMPCO013
QMPC014
QMPCO015
QMPCO018
QMPCO030
QMPCO032
QMPC048

- QMPCO073
| QMPCO084

- QMPCO095

Reset This function enables you to set default search criteria and
blanks out all optional criteria

O O O O

[

Next screen:
| Intra-position movements— search/list screen

New This function enables you to create a new settlement re-
striction on securities.

Next screen:
'l Intra-position movement — new screen [ 151]

Details This function enables you to display the details of the se-
lected settlement restriction on securities.

Next screen:

Ul Intra-position movement — details screen [ 144]
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Securities

Intra-Position Movement - Details Screen

2.2.2.12 Intra-Position Movement - Details Screen

Context of This screen displays detailed information on the selected settlement restriction on
Usage securities. You can check the data and proceed further by clicking on the buttons
below.

This screen is not relevant for CB users.

Screen Securities >> Settlement >> Intra-Position Movements >> In-
Access tra-position movements — search/list screen >> Click on the search and/or
details button

Privileges To use this screen you need the following privilege:

Intra-position movements query
References User Instructions Part
This screen is part of the following business scenarios:
1 Add a link for a settlement restriction on securities [ 795]
Amend the priority for a settlement restriction on securities [ 798]
Cancel a settlement restriction on securities [ 811]
= Copy a settlement restriction on securities [ 785]
Remove a link for a settlement restriction on securities [ 800]
View settlement restriction on securities details [ 788]
Business Functionality Document

This screen corresponds to the following business function:

Display instruction details (T2S.GUI.SESE.INX.0030)
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Screen Reference Part
Securities

Intra-Position Movement - Details Screen

Screenshot

Field
Description

Actual Settlement Date
Corporate Action Event dentification

Priority

SECURITIES CASH SERVICES STATIC DATA MONITORING ‘
¢ Securiies » Setflement » Inira-Position Movements » Inira-Position Movement Details version 05117 & B & A

Intra_Position Movement (z)
Account Owner Reference Account Servicer Reference Third Party Reference

= TestLink =

T2S Reference

0220059916231000

Instructing Party BIC Instructing Party Parent BIC User Identification

CSDDNLADXXK TCSOTCSOXXX CDNL Administrator

Entry Date and Time: Intended Settlement Date Final Settlement Date and Time

2020-02-17 09:08:40.617 20200214 =

Accepted Timestamp

2020-02-17 09:08:41.331

Position and Securities Details

[»]

Securifies Account Number
CSDPCDNL0004

ISIN

NLCDNLO0001S

Original Settiement Quantity
8,000,000

Restriction Type
AWAS - Deliverable

Restriction Type
BLOA - BLOCKING ON SECURITIES GENERAL

Restriction Reference

Account Owner
PMBDNLAOXXX

Securities Description

Settled Settiement Quantity Settiement Type
0 Units

Restriction Processing Type
Deliverable

Restriction Processing Type
Blocking

Status Information

[»]

Cancellation Status Settlement Status 15O Settiement Status
Not cancelled Unsettled Failing
Link (=)
‘ Link Type & | Reference Type 3 ‘ Reference 2 ‘ Reference Owner
| witn | 725 Reference | 0220050817251000 | --- |
Pool Instruction Reference Pool Instruction Counter Pool Reference Owner BIC
| ion | | ion | | Revisions | | Related outbound Messages | | Related Inbound Messages | | Copy ion | | ies Position Details | | Status History | | Links

lllustration 51: Intra-position movement - details screen

Intra-Position Movement

Securities Account
Owner Reference

Securities Account
Servicer Reference

Third Party Refer-
ence

Shows the reference assigned by the T2S party to the set-
tlement restriction.

Only one of the three references exists. The reference in
bold and underlined font is the actor reference owned by
the instructing party.

Shows the reference assigned by the CB to the settlement
restriction on securities.

Only one of the three references exists. The reference in
bold and underlined font is the actor reference owned by
the instructing party.

Shows the reference assigned by a third party to the in-
struction.
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Screen Reference Part
Securities

Intra-Position Movement - Details Screen

Intra-Position Movement

T2S Reference

Instructing Party BIC

Instructing Party
Parent BIC

User Identification

Entry Date and Time

Intended Settlement
Date

Final Settlement
Date and Time

Actual Settlement
Date and Time

Accepted
Timestamp (SF1)

Corporate Action
Event Identification

Priority

Securities Account
Number

Only one of the three references exists. The reference in
bold and underlined font is the actor reference owned by
the instructing party.

Shows the identification of the reference assigned for a
settlement restriction on securities by T2S.

Shows the BIC of the instructing party.
Shows the parent BIC of the instructing party.

Shows user identification of the sending party.

Shows the date and time when the instruction has entered
in T2S.

Displayed format is: YYYY-MM-DD hh:mm:ss:ususususus

Shows the date at which the instruction becomes eligible
to be submitted to settlement.

Displayed format is: YYYY-MM-DD

Shows the business date and the calendar time when the
settlement restriction has been totally settled.

Displayed format is: YYYY-MM-DD hh:mm:ss:ususususus

Shows the business date and the calendar time when the
settlement restriction has been settled or totally settled.

Displayed format is: YYYY-MM-DD hh:mm:ss:ususususus

Shows the accepted timestamp of the settlement restric-
tion.

Displayed format is: YYYY-MM-DD hh:mm:ss:uSuSUSUSUS

Shows the identification assigned by the account servicer
to unambiguously identify a corporate action event.

Shows the level of priority assigned by T2S or by the T2S
actor from the possible values:

' Normal
~ High
L Top
| Reserved
Position and Securities Details

Shows the securities account of the settlement restriction
on securities.
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target | T2S

Screen Reference Part

Securities

Intra-Position Movement - Details Screen

Intra-Position Movement

Securities Account
Owner BIC

ISIN

Securities Descrip-
tion

Original Settlement
Quantity

Settled Settlement
Quantity

Settlement Type

Restriction Type

Restriction Pro-
cessing Type

Restriction Type

Restriction Pro-
cessing Type

Shows the BIC of the owner of the securities account.

Shows the ISIN of the securities account.

Shows the textual description of a securities account.

Shows the total quantity of securities to be settled.

Shows the settled quantity of securities.

Shows the type of settlement foreseen for the securities
from the possible values:

'l Units
| Face amount
Balance from

Shows the code defined in reference data to identify the
restriction.

Shows the type of processing T2S shall apply for the re-
striction from the possible values:

| Rejection
~ Reservation
| Blocking
- Earmarking
' Earmarking for auto-collateralisation
~ Deliverable
- Collateralised
~ CoSD blocking
Balance to

Shows the code defined in reference data to identify the
restriction.

Shows the type of processing T2S shall apply for the re-
striction from the possible values:

| Rejection
[ Reservation

~ Blocking
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Screen Reference Part
Securities

Intra-Position Movement - Details Screen

Intra-Position Movement

Restriction Refer-
ence

Cancellation Status

Settlement Status

ISO Settlement

Status

Link Type

Reference Type

- Earmarking
. Earmarking for auto-collateralisation
. Deliverable

~ Collateralised
1 CoSD blocking

Shows the unique identification of a restriction reference.

Status Information

Shows the current cancellation status of the settlement re-
striction from the possible values:

| Cancelled
'l Not cancelled

Shows the current settlement status of the settlement re-
striction from the possible values:

| Settled
| Partially settled
| Unsettled

Shows the current ISO settlement status of the settlement
restriction from the possible values:

| Pending
~ Failing
Link
Shows the type of link of the instruction your restriction is
linked with from the possible values:

 After
~ Before
- With
~ Info

Shows the reference type of the instruction to be linked/
unlinked to from the possible values:

| Account owner settlement instruction reference
' Account owner settlement instruction reference

| Account owner intra balance movement reference
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Screen Reference Part
Securities

Intra-Position Movement - Details Screen

Buttons

Intra-Position Movement

"1 Account owner intra position movement reference
' Account servicer reference

' Third party reference

'l T2S reference

Reference Shows the identification of the instruction to be linked/un-
linked to.

Reference Owner  Shows the BIC of the instructing party of the instruction to
be linked/unlinked to.

This field is only filled in if the ‘Reference Type’ is set to
any value different than ‘T2S Reference’.

Pool Instruction ref- Shows the collective reference identifying a set of mes-
erence sages.

Pool Instruction Shows the maximum number of instructions included in
Counter the pool.

Pool Reference Shows the BIC of the owner of the Pool Instruction Refer-
Owner BIC ence

Amendment Instruc- This function enables you to create a new amendment in-
tion struction for your settlement restriction on securities.

This button is not available in case any status of the settle-
ment restriction on securities does not allow the creation of
the amendment instruction.

Next screen:
| Amendment securities instruction - new screen [ 103]

Cancellation Instruc- This function enables you to create a new cancellation in-
tion struction for your settlement restriction on securities.

This button is not available in case any status of the settle-
ment restriction on securities does not allow the creation of
the cancellation instruction.

Next screen:
. Cancellation securities instruction - new screen [ 117]

Revisions This function enables you to display the revisions of the
settlement restriction on securities.

Next screen:

|| Revisions/audit trail — list screen [ 660]
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Screen Reference Part
Securities

Intra-Position Movement - Details Screen

Related Outbound  This function enables you to display the outbound mes-
Messages sages related to the settlement restriction on securities.

In case the settlement restriction on securities is linked to
more than 1 outbound message, the outbound messages -
search/list screen is displayed.

In case the query only returns 1 valid message, the out-
bound message — details screen is displayed directly.

Next screens:
. Outbound messages — search/list screen [ 644]
- Outbound message — details screen [ 652]

Related Inbound This function enables you to display the inbound mes-
Messages sages related to the settlement restriction on securities.

In case the settlement restriction on securities is linked to
more than 1 inbound message, the inbound messages -
search/list screen is displayed.

In case the query only returns 1 valid message, the in-
bound message — details screen is displayed directly.

Next screens:
| Inbound messages — search/list screen [ 627]
| Inbound message — details screen [ 634]

Copy Instruction This function enables you to copy fields to create a new
settlement restriction on securities with the same attrib-
utes.

Next screen:
' Intra-position movement — new screen

Securities Position  This function enables you to display the position details re-
Details lated to the settlement restriction on securities.

All the position details from the ‘Settlement Restriction on
Securities’ are shown, including the restriction type from
the ‘Balance From’ and the ‘Balance to’.

Next screen:
. Securities position - details screen [ 174]

Status History This function enables you to display the status history of
the settlement restriction on securities.

Next screen:
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Screen Reference Part
Securities

Intra-Position Movement - New Screen

Context of
Usage

Screen
Access

Privileges

References

. Status history — details screen [ 266]

Links This function enables you to display all the links data pre-
venting settlement at the moment when the request is per-
formed.

This button is not available in the following cases:
~ Cancellation Status = “cancelled”

~ Settlement Status="settled”

Next screen:

| Links Preventing Settlement-screen

2.2.2.13 Intra-Position Movement - New Screen

The screen contains a number of fields regarding settlement restrictions on se-
curities (intra-position movement). You can enter new data. Afterwards you can
proceed further by clicking on the buttons below.

You can use this screen either in 2-eyes or in 4-eyes mode.
This screen is not relevant for CB users.

[l Securities >> Settlement >> Intra-Position Movements >> In-

tra position movements — search/list screen >> Click on the new button
To use this screen you need the following privileges [ 1186]:
[ Send new instruction using a specific instructing party

[ Send new settlement instruction/settlement restriction on securities either on
a securities account or on behalf of an external CSD

[ Link to an instruction/pool reference belonging to a specific party

[ Unblock CoSD securities blocking related to cancelled CoSD settlement in-
structions on behalf of the relevant CSD in T2S

User Instructions Part

This screen is part of the following business scenarios:

[ Enter a settlement restriction on securities [ 783]

[ Copy a settlement restriction on securities [ 785]
Business Functionality Document

This screen corresponds to the following business function:

"1 Add settlement instruction or settlement restriction (T2S.GUI.SESE.INX.0070)
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Screen Reference Part

targ€t|s
services .
Securities
Intra-Position Movement - New Screen
Scree ns hot SECURITIES CASH SERVICES STATIC DATA | MONITORING ‘
% Securities » Sefflement » Intra-Position Movements » New Intra-Position Movement &
Intra-Position Movement IEI
Actor Reference * Instructing Party Parent BIC Instructing Party BIC
F —
Intended Settlement Date * Corporate Action Event Identification
i)
Priority
Securities Account Number * ISIN * Securities Description
\ * | |» -
Account Owner BIC ‘Quantity Settlement Type
Enter 2 valid ISIN first Enter a valid ISIN first
Restriction Type Balance from * Restriction Type Balance to * Restriction Reference
+ 3
Link (2]
Link Type & Reference Type & Reference #| Reference Owner #:| Options
No records found.
+
Pool Identification Pool Instruction Counter Pool Reference Owner BIC
| submit || cancel || Reset |
lllustration 52: Intra-position movement - new screen
Field Intra-Position Movement
Description

Actor Reference*

Instructing Party
Parent BIC

Enter the identification of the T2S actor.
Required format is: max. 16 characters (SWIFT-x-red)
References for error messages [ 1312]:
MVDCO003

MVDCO005

MVDCO007

MVDCO015

MVDCO017

MVDCO019

MVDC022

MVDCO023

MVSR705

| MVSR708

O o o o o o o o o

Select the parent BIC of the instructing party from the
drop-down menu or search via the magnifier icon.

User Handbook R2023.NOV 152
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Screen Reference Part
Securities

Intra-Position Movement - New Screen

Intra-Position Movement

If the instructing party is entered, the instructing party par-

Instructing Party BIC

ent must also be entered.

Required format is: max. 11 characters (SWIFT-x)

References for error messages [ 1312]:

MVCP120
MVCV110
MVCV230
MVCV290
MVDCO003
MVDCO005
MVDCO007
MVDCO015
MVDCO017
MVDCO019
MVDCO022
MVDC023
MVDCO025
MVIC310

MVIC312

MVIC314

Select the BIC of the instructing party from the drop-down
menu or search via the magnifier icon.

In case the instructing party is not entered, the instructing
party informed to the back end module will be the party

you belong to.

If the instructing party parent is entered, the instructing

party must also be entered.

Required format is: max. 11 characters (SWIFT-x)

References for error messages [ 1312]:

\
0
|
0

MVCP097
MVCP099
MVCP120
MVCV110
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Screen Reference Part
Securities

Intra-Position Movement - New Screen

Intra-Position Movement

Intended Settlement

Date*

[
0

O O O O

O O

[

U
U

MVCV230
MVCV290
MVDCO003
MVDCO005
MVDCO007
MVDCO015
MVDCO017
MVDCO019
MVDCO022
MVDC023
MVDCO025
MVIC310

MVIC312

MVIC314

MVSP210

Enter the date at which the instruction becomes eligible to

be submitted to settlement or use the calendar icon.
Required format is: YYYY-MM-DD

References for error messages [ 1312]:

MVCV110
MVCV124
MVCV230
MVCV284
MVCV302
MVCV304
MVIC306
MVIC310
MVIC312
MVLI819
MVLI820
MVLI821
MVLI822
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targe€t|mns
) Securities

Intra-Position Movement - New Screen

Intra-Position Movement

- MVLI823
- MVLI824
- MVLI834
- MVLI835
. MVLI836
~ MVRR904
~ MVRR991
| MVSD402
- MVSD405

Corporate Action Enter the identification assigned by the account servicer to
Event unambiguously identify a corporate action event.

Required format is: max. 16 characters (SWIFT-x-red)
References for error messages [ 1312]:
I MVSQ607

- MVSQ611

Priority Select the level of priority assigned to the instruction from
the possible values:

~ Empty (default value)
~ Normal

I High

' Reserved

Reference for error message [ 1312]:

. MVSP210
Securities Account  Select the technical identification of the account to or from
Number* which a securities entry is made.

Required format is: max. 35 characters (SWIFT-x)
References for error messages [ 1312]:
| MVCP044
- MVCV004
MVCV124
MVCV284
MVCV285
MVCV290

0o o o o
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) Securities

Intra-Position Movement - New Screen

Intra-Position Movement

- MVRR922
ISIN* Select the ISIN of the security from the drop-down menu.
References for error messages [ 1312]:
| MVCV206
- MVCV302
MVCV304
MVIC306
MVIC310
MVIC312
MVIC314
MVRR923
MVSQ603
MVSQ605
| MVSQ607

Securities Short Shows the description of the selected ISIN.
Name

O o o o o o o

Securities Account  Enter the BIC of the securities account owner.

Owner BIC Required format is: max. 11 characters (SWIFT-x)
Reference for error message [ 1312]:
| MVCV285

Quantity Enter the quantity stated in the settlement restriction on
securities.

Required format is:

For settlement type = Unit, max. 15 digit(s) incl. decimal
point (thereof max. 14 decimal places)

For settlement type = Face Amount, max. 15 digit(s) incl.
decimal point (thereof max. 5 decimal places)

This field will be displayed as soon as you select an ISIN.
References for error messages [ 1312]:

- MVCV608
' MVSQ603

- MVSQ605

- MVSQ607
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Securities

Intra-Position Movement - New Screen

Intra-Position Movement

- MVSQ613

Settlement Type Shows the type of settlement foreseen for the securities
from the possible values:

[l Unit
' Face Amount

Reference for error message [ 1312]:

~ MVSQ613
Restriction Type -  You can choose to either enter the ‘Restriction Type -Bal-
Balance from* ance from’ or to select it from the suggested items in the

drop-down menu.
References for error messages [ 1312]:
| MVRR995

' MVRR902

' MVRR904
MVRR907
MVRR908
MVRR909
MVRR915
MVRR921
MVRR954
MVRR970
MVRR971
MVRR979
MVRR980

| MVRR981

1 MVCP097

O 0O 0O

O O O

0o o o o

All the possible values stored in SD and available accord-
ing the privileges will be shown.

Restriction Type -  You can choose to either enter the ‘Restriction Type -Bal-
Balance to* ance to’ or to select it from the suggested items in the
drop-down menu.

References for error messages [ 1312]:
~ MVRR907
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Securities

Intra-Position Movement - New Screen

Intra-Position Movement

~ MVRR908
~ MVRR909
~ MVRR914
~ MVRR921
~ MVRR970
~ MVRR971
~ MVRR979
~ MVRR980
~ MVRR981
| MVRR990
~ MVRR991

All the possible values stored in SD and available accord-
ing the privileges will be shown.

Restriction Refer- Enter the restriction reference applying on securities.
e Required format is: max. 16 characters (SWIFT-x-red)
References for error messages [ 1312]:
| MVRR919
I MVRR921
| MVRR922
MVRR923
MVRR954
MVRR970
MVRR971
| MVRR980

- MVRR981
| MVRR982

Link

O O O

Link Type Select a link processing position from the possible values:
~ After (default value)
" Before
C With

| Info
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target|mns
' Securities

Intra-Position Movement - New Screen

Intra-Position Movement

References for error messages [ 1312]:
| MVLI805
- MVLI806
MVLI807
MVLI819
MVLI820
MVLI821
MVLI822
MVLI823
MVLI824
MVLI834
MVLI835
MVLI836
MVLI852
MVLI858
MVLI861
MVLI864
MVLI866
MVLI873
I MVLI876
| MVCPO016
- MVLI855

O o o o o o o o o O O

O O

[

This field is also available as a show field for existing re-
cords.

Reference Type Select the reference type of the instruction to be linked/un-
linked to from the possible values:

' Account Owner Settlement Instruction Reference

~ Account Owner Settlement Instruction Reference

~ Account Owner Intra Balance Movement Reference
~ Account Owner Intra Position Movement Reference
~ Account Servicer Reference

' Third Party reference
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Intra-Position Movement - New Screen

Intra-Position Movement

| T2S reference

Required format is: max. 35 characters (SWIFT-x)
Reference for error message [ 1312]:

I MVCP099

This field is also available as a show field for existing re-
cords.

Reference Enter the identification of the instruction to be linked/un-
linked to. Required format is: max. 16 characters (SWIFT-
x-red)

References for error messages [ 1312]:
I MVCPO016

- MVCP099

- MVLI873
| MVLI869

This field is also available as a show field for existing re-
cords.

Reference Owner Enter the BIC of the instructing party of the instruction to
be linked/unlinked to

Required format is: max. 11 characters (SWIFT-x)

This field is also available as a show field for existing re-

cords.
Options Information on functions (icons) can be found in Common
Buttons and Icons [ 43].
List
Pool Instruction Enter the collective reference identifying a set of mes-
Identification sages.

Required format is: max. 16 characters (SWIFT-x-red)
References for error messages [ 1312]:
- MVCPO16
| MVLI836
- MVLI846
| MVLI848
- MVLI868
- MVLI876
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' Securities

Intra-Position Movement - New Screen

Intra-Position Movement

Pool Instruction Enter the pool identification.
Counter

Required format is: Integer
Reference for error message [ 1312]:
' MVLI844

This field becomes mandatory when the ‘Pool Instruction
Identification’ is filled in.

Pool Reference Enter the BIC of the owner of the Pool Instruction Refer-
Owner BIC ence.

The field ‘Pool Reference Owner BIC’ becomes mandatory
when the field ‘Pool Instruction Identification’ is filled in.

sutons |

Submit This function enables you to create a new intra-position
movement instruction. Upon clicking on the submit button
you will be asked to enter your PIN for digital signature
purposes (NRO). With the entry of the PIN, T2S attaches a
digital signature to the instruction entered by the T2S
actor.

Next screen:

| Intra-position movements — search/list screen [ 137]
References for error messages [ 1312]:
- MVCPO015

MVCP016

MVCP044

- MVCP097

MVCP099

- MVCP120

MVCV004

MVCV110

MVCV124

MVCV206

MVCV230

- MVCV284

I MVCV285

0
0

O

O O o O o
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Securities

Intra-Position Movement - New Screen

. MVCV290
' MVCV302
' MVCV304
~ MVCV608
' MVvDCO003
~ MVDCO005
~ MVDCO007
| MVDCO015
~ MVDCO017
' MVDCO019
| MVvDC022
~ MVDCO023
' MVDCO025
. MVIC306
I MVIC310
1 MVIC312
MVIC314
~ MVLI805
- MVLI806
- MVLI807
. MVLI819
- MVLI820
I MVLI821
- MVLI822
- MVLI823
- MVLI824
- MVLI834
I MVLI835
. MVLI836
- MVLI844
- MVLI846
- MVLI848
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Intra-Position Movement - New Screen

- MVLI852
~ MVLI855
- MVLI858
- MVLI861
. MVLI864
- MVLI866
- MVLI868
. MVLI869
- MVLI873
I MVLI876
~ MVRR902
~ MVRR904
~ MVRR907
~ MVRR908
~ MVRR909
~ MVRR914
~ MVRR915
~ MVRR919
~ MVRR921
~ MVRR922
~ MVRRO923
~ MVRR954
I MVRR970
~ MVRR971
~ MVRR979
~ MVRR980
~ MVRR981
~ MVRR982
~ MVRR990
~ MVRR991
~ MVRR995
' MVSD402
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Screen Reference Part
Securities

Maintenance Securities Instructions - Search/List Screen

Context of
Usage

Screen
Access

Privileges

MVSD405
MVSP210
MVSQ603
MVSQ605
MVSQ607
MVSQ611
MVSQ613
I MVSR705
- MVSR706
I MVSR708

O O o o o o

Cancel This function enables you to cancel the process and return

to the previous screen.
Next screen:
. Intra-position movements — search/list screen [ 137]

Reset This function enables you to set all fields to default value
and blanks out all optional fields.

Next screen:

' Intra-position movement - new screen

2.2.2.14 Maintenance Securities Instructions - Search/
List Screen

This screen contains a number of search fields. By inputting the relevant data,
you can search for maintenance securities instructions. The search results will be
displayed in a list. After selecting an entry, you can proceed further by clicking on
the buttons below.

This screen is not relevant for CB users.

| Securities >> Settlement >> Maintenance Securities In-

structions >> Maintenance securities instructions — search/list screen
To use this screen, you need the following privileges [ 1188]:

[ Amendment instruction query for intra-position movements and settlement in-
structions

[ Maintenance for intra-position movements and settlement instructions query

[ Cancellation instruction query for intra-position movements and settlement in-
structions
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| T2S

Screen Reference Part
Securities

Maintenance Securities Instructions - Search/List Screen

References

Screenshot

Field
Description

User Instructions Part
This screen is part of the following business scenarios:
[ View amendment instruction for a settlement instruction details [ 749]

[ View amendment instruction for a settlement restriction on securities details
[ 802]

[ View cancellation instruction for a settlement instruction details [ 767]

[ View cancellation instruction for a settlement restriction on securities details
[+ 813]

[ View hold/release instruction details [ 763]

Business Functionality Document

This screen corresponds to the following business function:

" Query instruction (T2S.GUI.SESE.INX.0010)

' Display instruction list (T2S.GUI.SESE.INX.0020)

| SECURITES | CASH | services STATICDATA |  MONITORING |
Socurites » Settemont » Mantonance Socures Instucions ama

Search Criteria - Maintenance Securiies Instructions (

Actor Reference 125 Reference

Instruction Type *
Settlenent Instruction

Instructing Party Parent BIC Instructing Party BIC ecui jumber

fon Type. Entry Dato
tion] ®

Execution Status Cancellation Status
[ALL ALL

Rows per page:_[10 [91]

Actor Reference

FAANFRP1000 TCSOTCSOXXX — 2014-07-03 17:40:21 EXCD NDEN

FAANFRPI000 | TCSOTCSOXXK 2014-

FAAHFRP1000 FAAJBEP1000 == 2014-07-16 09:41:06 B0 DEND

CSDAHUHEXK TCSOTCSO0 CSDAHUHBXXKISSASACL 2016-09-23 16:30:49 NEXD DEND

CSDAHUHEXIK TCSOTCSO0X CSDAHUHBXXKTSSASACL 2016-09-23 16:57:02 ExcD NDEN

uuuuuuuu ox TCSOTCSO0X CSDAHUHBXXXISSASACT 2016-

CSDAHUHEXOOC TCSOTCSD0NX 2016-09-30 15:54:35 ) NDEN

CSDAHUABIOOC TCSOTCSOOX CSDAHUHEXXXISSASACL 2016-10-07 12:40:14 NEXD DEND
16-10-0 NDEN

FSNR-82-01-5071
FSNR-32-01-5071

FSNR-82-01-7421
FSNR-32-01-8431
1-843

FSNR-82-01-8431
FN297025R1332161

2016-10-07 12:45:26 o
FAAGLVP1000 FAAMLVP1000 B 2016-10-11 17:16:25 B0 NDEN

Ho
Rows per page: (10 [V]

lllustration 53: Maintenance securities instructions - search/list screen

Maintenance Securities Instructions — Search Criteria

Actor Reference Enter the identification assigned by the T2S actor.
Required format is: max. 16 characters (SWIFT-x)

T2S Reference Enter the identification of the reference assigned to the ref-
erenced instruction by T2S.

Required format is: max. 16 characters (SWIFT-x)

Instruction Type Select the instruction type of the maintenance securities
instruction from the possible values:

| Settlement Instruction (default value)
' Intra-Position Movement

Al
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Securities

Maintenance Securities Instructions - Search/List Screen

Maintenance Securities Instructions — Search Criteria

Instructing Party BIC You can choose to either enter the BIC of the instructing
party or to select it from the suggested items in the drop-
down menu.

Required format is: max. 11 characters (SWIFT-x)

References for error messages [ 1340]:

~ QMPCO032

- QMPC084
Instructing Party You can choose to either enter the parent BIC of the in-
Parent BIC structing party or to select it from the suggested items in

the drop-down menu.
Required format is: max. 11 characters (SWIFT-x)

References for error messages [ 1340]:

L QMPCO048

| QMPC084
Securities Account  You can choose to either enter the ‘Securities Account
Number Number’ or to select it from the suggested items in the

drop-down menu.

Reference for error message [ 1340]:

. QMPCO030
Maintenance In- Select the type of the maintenance instruction from the
struction Type* possible values:

[ Cancellation Instruction
| Amendment Instruction
| Hold/release Instruction (default value)

The value 'Hold/Release Instruction' cannot be selected if
the 'Instruction Type' is 'Intra-Position Movement'.

Entry Date Enter the date when the maintenance instruction was cre-
ated in T2S or use the calendar icon.

Required format is: YYYY-MM-DD
Reference for error message [ 1340]:
- QMPCO073

Execution Date Enter the business date when the maintenance instruction
has been executed or use the calendar icon.

Required format is: YYYY-MM-DD
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Maintenance Securities Instructions - Search/List Screen

Maintenance Securities Instructions — Search Criteria

References for error messages [ 1340]:
1 QMPCO016
- QMPCO073

Execution Status Select the execution status of the maintenance instruction
from the possible values:

~ All (default value)
| Not Executed
'l Executed

Cancellation Status Select the cancellation status of the maintenance instruc-
tion from the possible values:

| All (default value)

' Denied
- Not Denied
Pending Cancella-  Select the pending cancellation status of the maintenance
tion instruction (only for cancellation instruction) from the pos-
sible values:

| All (default value)

O Yes
- No
Maintenance Securities Instructions - List
Actor Reference Shows the identification assigned by the T2S Actor.
Maintenance In- Shows the type of the maintenance instruction from the
struction Type possible values:

| Amendment instruction
[ Cancellation instruction
[ Hold/release instruction

Referenced Instruc- Shows the type of the referenced instruction from possible
tion Type values:

[ Settlement instruction
" Intra-position movement

Instructing Party BIC Shows the BIC of the instructing party of the referenced in-
struction.

Instructing Party Shows the parent BIC of the instructing party of the refer-
Parent BIC enced instruction.
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Maintenance Securities Instructions - Search/List Screen

Maintenance Securities Instructions — Search Criteria

Securities Account  Shows the number of the securities account.
Number

Entry Date and Time Shows the date and time when the maintenance instruc-
tion has been created.

Displayed format is: YYYY-MM-DD hh:mm:ss

Execution Status Shows the execution status of the maintenance instruction
from the possible values:

| Not executed
'l Executed

Cancellation Status Shows the cancellation status of the maintenance instruc-
tion from the possible values:

" Not denied
' Denied
surons |
Search This function enables you to start a search according to

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

If the search retrieves a single record, the details screen is
displayed directly.

Next screens:
[ Maintenance securities instruction — search/list screen

' Amendment securities instruction — details screen
[ 98]

| Cancellation securities instruction — details screen
[ 113]

| Hold/release instruction — details screen [ 122]
References for error messages [ 1340]:

I QMPCO016

- QMPCO030

| QMPCO032

- QMPC048

' QMPCO073

| QMPCO084
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Securities Positions - Search/List Screen

Reset This function enables you to set default search criteria and
blanks out all optional criteria.

Next screen:
| Maintenance securities instruction — search/list screen

Details This function enables you to display the details of the se-
lected maintenance instruction.

Next screens:

' Amendment securities instruction — details screen
[ 98]

LI Cancellation securities instruction — details screen
[ 113]

| Hold/release instruction — details screen [ 122]

2.2.2.15 Securities Positions - Search/List Screen

Context of This screen contains a number of search fields. By inputting the relevant data,

Usage you can search for securities positions. This screen retrieves information for any
T2S securities account owner, i.e. a party which is a CSD, a CB (as CSD parti-
cipant) or a settlement bank. The search results will be displayed in a list, which
is sorted by the value of the ‘Securities Account Number’ column in ascending or-
der (default setting). After selecting an entry, you can proceed further by clicking
on the buttons below.

During night-time, the securities positions can only be displayed in-between
night-time settlement sequences.
Screen [l Securities >> Securities Account >> Securities Positions
Access [l Securities >> Settlement >> Securities Positions
[l Monitoring >> Monitoring >> Securities Positions

Privileges To use this screen, you need the following privilege [ 1196]:

[ Securities account position query
References User Instructions Part

This screen is part of the following business scenarios:

[ View current securities positions and related postings [ 719]

[ View current securities positions and related restrictions [ 720]
[ View historic securities positions for a specific period [ 722]

[ View historic securities positions for a specific date [ 721]
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Securities

Securities Positions - Search/List Screen

Business Functionality Document

This screen corresponds to the following business function:
[ Display securities account positions (T2S.GUI.SESE.P0OS.0020)

Screenshot SECURITIES | CASH | SERVICES | STATICDATA |  MONITORING |

Securities » Securities Account » Securiies Positions aEge

Search Criteria - Securities Positions

[»)

Parent BIC * Party BIC *
I TCSOTCSDXXX O CSDAHUHBXXX O
Securities Account Number ISIN Country of Issuance - Code
s |
Restriction Type Date Nil Securities Position Included
*

fom  [2017-01-17| @
to 2017-01-17) &

Rows per page: page1of3 lines1t0100f20 [, | + | Gotopage:
Securities Position (Multiple Securities Accounts / Multiple Securities ) - List
Security Securities Position
Securities Account Number ¢ Restriction Type Dateand Time &

ISIN & Securities Short Name UF | Cur. Total Quantity &
CSDAHUHBXXXTSSASACL ES0000010027 | SCS/FRI ALL 2017-01-17 00:50:10 | U -50,000
CSDAHUHBXXXISSASACL ES0000010126 | SCS/FRI ALL 2017-01-17 09:50:10 | U -50,000
CSDAHUHBXXXTSSASACL ES0000010134 | SCS/FRI ALL 2017-01-17 00:50:10 | U -50,000
CSDAHUHBXXXISSASACL ES0000010142 | SCS/FRI ALL 2017-01-17 09:50:10 | U -100,000
CSDAHUHBXXXTSSASACL ES0000010175 | SCS/FRI ALL 2017-01-17 09:50:10 | U -100, 000
CSDAHUHBXXXISSASACL ES0000010183 | SCS/FRI ALL 2017-01-17 09:50:10 | U -200,000
CSDAHUHBXXXISSASACL HUNEURPAOD20 | HUNEUR/PA0020 ALL 2017-01-17 09:50:10 | F | EUR -2,775,750
CSDAHUHBXXXTSSASACL HUNEURPAOD38 | HLT/PD ALL 2017-01-17 09:50:10 | U -970
CSDAHUHBXXXTSSASACL HUNEURPAOO61 | HU3/PD ALL 2017-01-17 09:50:10 | F | EUR -6,000
CSDAHUHBXXXISSASACL HUUEURNAGOO7 | HUUEURNA/0007 ALL 2017-01-17 09:50:10 | U -50,000

Rows per page: page 1013 -lines 110100120 [+ |[ v | Gotopage:

| Details | | Create Intra-Position Movement |

lllustration 54: Securities positions — search/list screen

Field Securities Positions — Search Criteria

Description Party BIC* Select the BIC of the party owning the securities positions
you want to retrieve from the drop-down menu or search
via the magnifier icon.

At least Party BIC or ISIN must be provided as search cri-
teria. When opening the screen, this field will be defaulted
to the Party BIC of the user’s party.

References for error messages: [ 1350]
~ QMPCO032
I QMPCO065

Parent BIC* Select the BIC of the CSD where the above party holds
the securities positions you want to retrieve from the drop-
down menu.

When opening the screen, this field will be defaulted to the
Parent BIC of the user’s party.

References for error messages: [ 1350]
. QMPCO048
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Securities Positions - Search/List Screen

Securities Positions — Search Criteria
| QMPCO065

Securities Account  Select the number of the securities account from the drop-
Number down menu.

If there is only 1 possible securities account, this field is
read-only.

References for error messages: [ 1350]
- QMPCO030
I QMPCO065
ISIN Enter the ISIN of the security.
Required format is: 12 characters (SWIFT-x), input-sensit-
ive
The ISIN must exist in T2S.

At least Party BIC or ISIN must be provided as search cri-
teria.

Reference for error message: [ 1350]

. QMPCO018

Country of Issuance Select the country where the securities are issued from the

- Code drop-down menu.

Restriction Type Select the restriction type if you want to view only the se-
curities positions for one restriction type from the drop-
down menu.

If you select the value ‘All’, the sum of all securities posi-
tions is displayed in the list.

Reference for error message: [ 1350]
. QMPCO091

Date from Enter the date from which you want to view the securities
positions or use the calendar icon. The default value is the
current business day.

Required format is: YYYY-MM-DD

The Date from date must be a valid business date earlier
than or equal to the current business date and earlier than
or equal to the Date to date.

References for error messages: [ 1350]
1 QMPCO015
I QMPCO016
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Securities Positions - Search/List Screen

Securities Positions — Search Criteria

Date to Enter the date until which you want to view the securities
positions or use the calendar icon. The default value is the
date entered in the ‘Date from’ field.

Required format is: YYYY-MM-DD

The Date to date must be a valid business date earlier
than or equal to the current business date.

Reference for error message: [ 1350]

~ QMPCO015
Nil Securities Posi-  Select whether securities position(s) equal to 0 are in-
tion included cluded. The default value is ‘No (not checked)'.

Multiple Securities Positions (Multiple Securities Accounts / Multiple Securities)

Securities Account  Shows the number of the securities account of the securit-
Number ies position.

References for error messages: [ 1350]
- QMPCO030
| QMPCO065
ISIN Show the ISIN of the security.
Reference for error message: [ 1350]
- QMPCO018

Securities Short Shows the short name of the security.
Name

Restriction Type Shows the restriction type of the securities position.
Reference for error message: [ 1350]
- QMPCO091

Date and Time Shows the date and time of the last movement of the se-
curities position when positions are retrieved for the cur-
rent business date and the date of the position when posi-
tions are retrieved for a period.

Displayed format is: YYYY-MM-DD hh:mm:ss:ususususus

Settlement Type Shows the quantity type related to the securities from the
possible values:

U (for unit)
| F (for face amount)

Currency Shows the currency in which the securities were issued.
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Securities

Securities Positions - Search/List Screen

Securities Positions — Search Criteria

This field is only filled if the quantity of the securities posi-
tion is given as a face amount.

Total Quantity Shows the total quantity of the securities position per se-
curities account and ISIN.

If the Date to is different from the Date from, the different
end of day values of the position for each date of the se-
lected period are shown.

Provision of ‘99999...99’ in case oversizing occurs in the
integer portion. Truncation of decimals in case oversizing
occurs in the decimal portion.

Search This function enables you to start a search according to
the criteria entered. The results are displayed in a list on
the same screen.

If the search retrieves a single record, the details screen is
displayed directly.

Next screens:
' Securities positions - search/list screen
| Securities position - details screen [ 174]
References for error messages: [ 1350]
- QMPCO015
QMPCO016
QMPC018
- QMPCO030
| QMPCO032
- QMPCO048
| QMPCO065
I QMPCO091

Reset This function enables you to set default search criteria and
blanks out all optional criteria.

0
0

Next screen:
. Securities positions - search/list screen

Details This function enables you to display the details of the se-
lected securities position.
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Securities Position - Details Screen

Context of
Usage

Screen
Access

Privileges

References

Next screen:
" Securities position — details screen [ 174]

Create Intra-position This function enables you to create a new restricted secur-
movement ities position for the selected securities account number
and ISIN.

Next screen:

' Intra-position movement - new screen [ 151]

2.2.2.16 Securities Position - Details Screen

This screen displays detailed information on the securities positions for a T2S se-
curities account owner, i.e. a party which is a CSD, a CB (as CSD participant) or
a settlement bank. You can check the data and proceed further by clicking on the
buttons below.

[l Securities >> Securities Account >> Securities Positions
>> Securities positions — search/list screen >> Click on the search and/or de-
tails button

[l Securities >> Settlement >> Securities Positions >> Securit-
ies positions — search/list screen >> Click on the search and/or details button
[ Monitoring >> Monitoring >> Securities Positions >> Securit-

ies positions — search/list screen >> Click on the search and/or details button

[l Securities >> Settlement >> Intra-position Movements >> In-
tra-position movements with current and historical status — search screen >>
Click on the search button >> Intra-position movements — list screen >> Click
on the details button >> Intra-position movement — details screen >> Click on
the securities position details button

No privilege needed to use this screen.

User Instructions Part

This screen is part of the following business scenarios:

[ View current securities positions and related postings [ 719]

1 View current securities positions and related restrictions [ 720]
[ View historic securities positions for a specific period [ 722]

[ View historic securities positions for a specific date [ 721]
Business Functionality Document

This screen corresponds to the following business function:

[ Display securities account positions (T2S.GUI.SESE.P0OS.0020)
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Securities

Securities Position - Details Screen

screens hot SECURITIES CASH SERVICES STATIC DATA MONITORING
4 Securities * Securities Account * Securities Pesitions * Securities Position Details a @
Securities Position \z\
Securities Account Number ISIN Securities Short Name
CSDAHUHBXXXISSASACT ES0000010027 SCSIFRI
Restriction Type Date Settlement Type Total Quantity
LL 2017-01-18 UNIT -50,000
Securities Positions per Restriction Type
Restriction Type Quantity
Date and Time <
Code ¢ Name WF Cur. Total Quantity ] To be Pre-Empted <
AWAS Deliverable 2017-01-18 11:35:51 u EUR -50,000 o
| Postings ‘ | Restriction Refe'enml

lllustration 55: Securities position — details screen

Field Identification of Securities Positions
Description Securities Account  Shows the number of the securities account of the securit-
Number ies position.
ISIN Shows the ISIN of the security.
Securities Short Shows the short name of the security.
Name
Restriction Type Shows the restriction type of the securities position.
Date Shows the date for which you requested the securities po-
sition.
Displayed format is: YYYY-MM-DD
Settlement Type Shows the quantity type related to the securities from

the possible values:
U (for unit)
' F (for face amount)
Currency Shows the currency in which the securities were issued.

This field is only filled if the quantity of the security is given
as a face amount.

Total Quantity Shows the total quantity of the securities position per se-
curities account and ISIN.

Provision of ‘99999...99’ in case oversizing occurs in the
integer portion. Truncation of decimals in case oversizing
occurs in the decimal portion.

Securities Positions per Restriction Type

Restriction Type
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Securities

Securities Position - Details Screen

Identification of Securities Positions

Code Shows the code of the restriction type of the securities po-
sition.

Name Shows the name of the restriction type of the securities po-
sition.

Only the first 35 characters of the restriction type descrip-
tion are displayed here.

Date and Time Shows the date and time of the last movement related to
the securities position.

Displayed format is: YYYY-MM-DD hh:mm:ss:uSpSUSUSUS
Quantity

Settlement Type Shows the quantity type related to the securities from the
possible values:

U (for Unit)
. F (for Face amount)
Currency Shows the currency in which the securities were issued.

This field is only filled if the quantity of the securities posi-
tion is given as a face amount.

Total Quantity Shows the total quantity of the securities position per re-
striction type.

Provision of ‘99999...99’ in case oversizing occurs in the
integer portion. Truncation of decimals in case oversizing
occurs in the decimal portion.

To Be Pre-Empted  Shows the quantity of the securities position that is to be
pre-empted.

Provision of ‘99999...99’ in case oversizing occurs in the
integer portion. Truncation of decimals in case oversizing
occurs in the decimal portion.

Postings This function displays the securities postings for the selec-
ted securities position.

Next screen:
" Securities postings - search/list screen [ 82]

Restrictions Refer-  This function displays the details per restriction reference
ences for the selected securities position.

Next screen:
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Securities

Settlement Instructions - Search/List Screen

. Securities restriction detail - search/list screen [ 86]

2.2.2.17 Settlement Instructions - Search/List Screen

Context of This screen contains a number of search fields. By inputting the relevant data,
Usage you can search for settlement instructions. The search results will be displayed in
a list.

After selecting an entry, you can proceed further by clicking on the buttons below.

This screen is not relevant for CB users.

Screen [l Securities >> Settlement >> Settlement Instructions
Access
Privileges To use this screen, you need the following privileges [ 1202]:

[ Settlement instruction query
References User Instructions Part

This screen is part of the following business scenarios:

[ Add a link for a settlement instruction [ 741]

[ Amend the partial settlement indicator for a settlement instruction [ 744]
[ Amend the priority for a settlement instruction [ 745]

"1 Cancel a settlement instruction [ 765]

[ Copy a settlement instruction [ 728]

1 Enter a settlement instruction [ 724]

"1 Put a settlement instruction on CSD hold [ 753]

[ Put a settlement instruction on party hold [ 751]

[1 Release a settlement instruction from CoSD hold [ 760]

[ Release a settlement instruction from CSD hold [ 758]

[ Release a settlement instruction from CSD validation hold [ 762]
[ Release a settlement instruction from party hold [ 755]

" Partially release a settlement instruction from party hold [ 756]

[ Remove a link for a settlement instruction [ 747]

[ View Alleged Cancellation Instructions [ 768]

[ View settlement instruction details [ 739]

Business Functionality Document

This screen corresponds to the following business functions:
"1 Query instruction (T2S.GUI.SESE.INX.0010)
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Settlement Instructions - Search/List Screen

Screenshot

Field
Description

[ Display instruction list (T2S.GUI.SESE.INX.0020)

SECURITIES CASH ‘ SERVICES ‘ MONITORING ‘

Seourites > Seftlement > Setfiement Instructions.

Search Criteria - Settlement Instructions

General Criteria =

Actor Reference T25 Reference Account Owner Reference
Account Servicer Reference Third Party Reference T25 Matching Reference
Instructing Party Parent BIC Instructing Party BIC 15IN

o o El
Securities Account Account Owner Dedicated Cash Assount
[ t [ 1o :
Pool Reference Common Reference Corporate Astion Event

Multiple Value Criteria

Securities Movement Type Code Payment Type Code
M v M1 v

Securifies Transaction Type

[ B
CumiEx Indicator Settlement Transaction Condition Indicator Creditl Debit Code

[Av] [~

Settlement Currency Country of Issuance - Code

allv] miv]

Other Criteria

Priority Issuer CSD Delivering CSD BIC
v ) o
Recsiving CSD BIC Delivering CSD Participant Recsiving CSD Participant
s
Delivering CSD Particip: i Receiving CSD Participant Processing Reference Delivering CSD Client of the Farficipant BIC
iving ient of the Partic Partial i CosD Flag
— i ¥ GIrv]
Range Criteria
Trade Date Intended Setflement Date Actual Seftlement Date
o " wn [ ]n [ —
O — N — P —
Quantity or nominal of securifies Seftiement Type Seftiement Cash Amount
P — C— P —
Status Criteria
150 Settiement Status
~
Settlement Status Settlement Status
s = T —
w ——n
Matching Status Matching Status
[Fe— e —
N —
Cancellation Status Cancellation Status
CER— o —
N —
SO Hold Status CSD Hold Status
e P —
N —
Party Hold Status Party Hold Status
m vl o —
N —
CSD Validation Hold Status CSD Validation Hold Status
G T —
N —
CoSD Hold Status CoSD Hold Status
pr— - o
N —
Approval Status Approval Status
[ — = &
N —
Rows perpage:  [100 % page 101 -lines 1 to2 0 2 Go to page:

Actor Reference s o Party BIC & o Party : Sacurities Account Number + 15
00K FAAIMOP1000 FAAHPFD000 C1PFCS00362002 PFO0DE,
TN FAAJHQP1000 FAAHPFP000 C1PFCSIPET4520 PFODD3E,

Rows per page: [100 v page 1.0f1 -lines 11020 2 6o to page:

] (oo ) [ |

lllustration 56: Settlement instructions - search/list screen

Settlement Instructions — Search Criteria

General Criteria

Actor Reference Enter the identification assigned by the T2S actor.
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Settlement Instructions - Search/List Screen

Settlement Instructions — Search Criteria

T2S Reference

Securities Account
Owner Reference

Securities Account
Servicer Reference

Third Party Refer-
ence

T2S Matching Refer-
ence

Instructing Party BIC

Instructing Party
Parent BIC

ISIN

The settlement instruction can be identified by the T2S ref-
erence or the combination of the actor reference and the
instructing party BIC.

Required format is: max. 16 characters (SWIFT-x)
Enter the instruction identification code assigned by T2S.
Required format is: max. 16 characters (SWIFT-x)

Enter the reference assigned by the T2S delivering/receiv-
ing party to the instruction.

Required format is: max. 16 characters (SWIFT-x)

Enter the reference of an instruction as assigned by the
CSD.

Required format is: max. 16 characters (SWIFT-x)

Enter the reference of an instruction as assigned by the
third party.

Required format is: max. 16 characters (SWIFT-x)

Enter the common reference assigned by T2S to all the
settlement instructions comprising a transaction.

Required format is: max. 16 characters (SWIFT-x)

You can choose to either enter the ‘Instructing Party BIC
or to select it from the suggested items in the drop-down
menu.

Required format is: max. 11 characters (SWIFT-x)
Reference for error message [ 1413]:
- QMPCO032

You can choose to either enter the ‘Instructing Party Par-
ent BIC’ or to select it from the suggested items in the
drop-down menu.

Required format is: max. 11 characters (SWIFT-x)
Reference for error message [ 1413]:
- QMPC048

Select the ISIN of the settlement instruction from the drop-
down menu.

Required format is: 12 characters (SWIFT-x)

Reference for error message [ 1413]:
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Settlement Instructions - Search/List Screen

Settlement Instructions — Search Criteria

| QMPCO018
Securities Account  You can choose to either enter the ‘Securities Account
Number Number’ or to select it from the suggested items in the

drop-down menu.

In order to query external CSD settlement instructions the
selection criterion ‘Securities Account Number’ must not
be filled in.

Required format is: max. 35 characters (SWIFT-x)

Reference for error message [ 1413]:

| QMPCO030
Securities Account  You can choose to either enter the ‘Securities Account
Owner BIC Owner BIC’ or to select it from the suggested items in the

drop-down menu.
Required format is: max. 11 characters (SWIFT-x)

T2S Dedicated Cash You can choose to either enter the “T2S Dedicated Cash
Account Number Account Number’ or to select it from the suggested items
in the drop-down menu.

Required format is: max. 34 characters (SWIFT-x)
Reference for error message [ 1413]:
- QMPCO031

Pool Reference Enter the reference of the pool of the settlement instruc-
tion.

Required format is: max. 35 characters (SWIFT-x)
Common Reference Enter the common reference of the settlement instruction.
Required format is: max. 35 characters (SWIFT-x)
Corporate Action Enter the reference of the corporate action event.
Event Required format is: max. 35 characters (SWIFT-x)
Multiple Value Criteria

Securities Move- Select the securities movement type code from the pos-
ment Type sible values:

. All (default value)
.1 Delivery
' Receive

Payment Type Code Select the payment type code from the possible values:
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Settlement Instructions — Search Criteria

Securities Transac-
tion Type

|
\
0

All (default value)
Against payment settlement

Free of payment

Enter or select the securities transaction type expressed
as an ISO 20022 code from the possible values:

0
0

O O o o o o o O o

O O

O O 0O

0o o o o

O O O

All (default value)

AUTO (for auto-collateralisation)
BYIY (for buy-in)

BSBK (for buy sell back)

CLAI (for market claim)

CNCB (for central bank collateral operation)
COLI (for collateral in)

COLO (for collateral out)

CONV (for depository receipt conversion)
CORP (for corporate action)

ETFT (for exchange traded funds)
FCTA (for factor update)

INSP (for move of stock)

ISSU (for depository receipt issue)
MKDW (for mark down)

MKUP (for mark up)

NETT (for netting)

NSYN (for non syndicated)

OWNE (for external account transfer)
OWNI (for internal account transfer)
PAIR (for pair off)

PLAC (for placement)

PORT (for portfolio move)

REAL (for realignment)

REDI (for withdrawal)

REDM (for redemption)

RELE (for depository receipt release cancellation)
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Settlement Instructions — Search Criteria

Cum/Ex Indicator

Opt/Out ISO Settle-
ment Transaction
Condition Indicator

Debit Credit Indic-
ator

Settlement Currency

- REPU (for repo)
" RODE (for return delivery without matching)
I RVPO (for reverse repurchase agreement)
SBBK (for sell buy back)

SBRE (for borrowing reallocation)

[

SECB (for securities borrowing)

SECL (for securities lending)

O

SLRE (for lending reallocation)
SUBS (for subscription)

SWIF (for switch from)

SWIT (for switch to)

O O O

SYND (for syndicate underwriters )
TBAC (for TBA closing)

TRAD (for trade)

TRPO (for triparty repo)

0o o o o

TRVO (for triparty reverse repo)
- TURN (for turnaround)

Select the cum/ex indicator from the possible values:
| All (default value)

1 Cum
I Ex

Select the opt/out settlement transaction condition indic-
ator from the possible values:

1 All (default value)
- No

" Yes

Select the credit/debit code from the possible values:
| All (default value)

~ Credit
~ Debit

Select the eligible currency for settlement in T2S from the
drop-down menu.

The default value is ‘all’.
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Settlement Instructions - Search/List Screen

S

ettlement Instructions — Search Criteria

Country of Issuance
- Code

Priority

Issuer CSD

Delivering CSD BIC

Receiving CSD BIC

Reference for error message [ 1413]:
~ QMPCO054

Select the country where the security was issued from the
drop-down menu.

Other Criteria
Select the priority from the possible values:
1 All (default value)
- Normal
~ High
. Top
- Reserved

You can choose to either enter the BIC of the ‘Issuer CSD’
or to select it from the suggested items in the drop-down
menu.

Required format is: max. 11 characters (SWIFT-x)

You can choose to either enter the ‘Delivering CSD BIC’ or
to select it from the suggested items in the drop-down
menu.

Required format is: max. 11 characters (SWIFT-x)

You can choose to either enter the ‘Receiving CSD BIC’ or
to select it from the suggested items in the drop-down
menu.

Required format is: max. 11 characters (SWIFT-x)

Delivering CSD Par- You can choose to either enter the BIC of the ‘Delivering

ticipant

CSD Participant’ or to select it from the suggested items in
the drop-down menu.

Required format is: max. 11 characters (SWIFT-x)

Receiving CSD Par- You can choose to either enter the BIC of the ‘Receiving

ticipant

CSD Participant’ or to select it from the suggested items in
the drop-down menu.

Required format is: max. 11 characters (SWIFT-x)

Delivering CSD Par- Enter the delivering CSD participant processing reference.

ticipant Processing
Reference

Required format is: max. 34 characters (SWIFT-x)
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Receiving CSD Par-
ticipant Processing
Reference

Delivering CSD Cli-

Enter the receiving CSD participant processing reference.

Required format is: max. 34 characters (SWIFT-x)

Enter the ‘Delivering CSD Client of the Participant BIC'.

ent of the Participant Reqyired format is: max. 11 characters (SWIFT-x)

BIC
Receiving CSD Cli-

Enter the ‘Receiving CSD Client of the Participant BIC’.

ent of the Participant Reqyired format is: max. 11 characters (SWIFT-x)

BIC

Partial Settlement
Indicator

CoSD Flag

Trade Date from

Trade Date to

Intended Settlement
Date from

Select the partial settlement indicator from the possible
values:

- All (default value)

' Yes

' No

Select the CoSD Flag from the possible values:
Al (default value)

- Yes

' No

Range Criteria

Enter the lower bound of the search range for the date
from which the trade date is valid or use the calendar icon.

Required format is: YYYY-MM-DD
References for error messages [ 1413]:
| QMPCO007

- QMPCO010

| QMPCO011

Enter the upper bound of the search range for the date un-
til which the trade date is valid or use the calendar icon.

Required format is: YYYY-MM-DD
Reference for error message [ 1413]:
- QMPCO007

Enter the lower bound of the search range for the date
from which the intended settlement date is valid or use the
calendar icon.
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Required format is: YYYY-MM-DD
References for error messages [ 1413]:
QMPCO010

| QMPCO012

Intended Settlement Enter the upper bound of the search range for the date un-

Date to

Actual Settlement
Date and Time from

Actual Settlement
Date and Time to

Quantity/Nominal
from

Quantity/Nominal to

til which the intended settlement date is valid or use the
calendar icon.

Required format is: YYYY-MM-DD
Reference for error message [ 1413]:
1 QMPCO012

Enter the lower bound of the search range for the date and
time from which the actual settlement date is valid or use
the calendar icon.

Required format is: YYYY-MM-DD hh:mm:ss
References for error messages [ 1413]:
QMPCO011
| QMPCO013

- QMPCO014

Enter the upper bound of the search range for the date
and time until which the actual settlement date is valid or
use the calendar icon.

Required format is: YYYY-MM-DD hh:mm:ss

Reference for error message [ 1413]:
| QMPCO014

Enter the lower bound of the search range for the quantity
of securities.

Required format is: Decimal Number
Reference for error message [ 1413]:
- QMPCO006

Enter the upper bound of the search range for the quantity
of securities.

Required format is: Decimal Number
Reference for error message [ 1413]:
- QMPCO006
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Settlement Type Select the settlement type from the possible values:
. All (default value)
' Units
- Nominal

Settlement Cash Enter the lower bound of the search range for the settle-
Amount More than  ment cash amount.

Required format is: max. 19 digit(s) incl. decimal point
(thereof max. 5 decimal places)

Reference for error message [ 1413]:
1 QMPCO005

Settlement Cash Enter the upper bound of the search range for the settle-
Amount Equal/less ment cash amount.

Required format is: max. 19 digit(s) incl. decimal point
(thereof max. 5 decimal places)

Reference for error message [ 1413]:
~ QMPCO005
Status Criteria

ISO Settlement Select the settlement status of the settlement instruction
status from the possible values:

| All (default value)
' Pending
~ Failing

If value ‘Settlement Status’ field is set to ‘Settled’ or ‘Can-
cellation Status’ field is set to ‘Cancelled’, this field is dis-
abled.

No date search range is allowed for the ISO Settlement
Status.

Settlement Status  Select the settlement status from the possible values:
Al (default value)
~ Unsettled
"~ Settled
| Partially settled
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Date and Time from

Date and Time to

Matching Status

Date and Time from

Date and Time to

Cancellation Status

Date and Time from

Date and Time to

CSD Hold Status

Enter the lower bound of the search range for the date and
time from which the settlement status is valid or use the
calendar icon.

Required format is: YYYY-MM-DD hh:mm:ss

Enter the upper bound of the search range for the date
and time until which the settlement status is valid or use
the calendar icon.

Required format is: YYYY-MM-DD hh:mm:ss

Select the match status from the possible values:
- Unmatched

' Matched

Al (default value)

Enter the lower bound of the search range for the date and
time from which the match status is valid or use the calen-
daricon.

Required format is: YYYY-MM-DD hh:mm:ss

Enter the upper bound of the search range for the date
and time to which the match status is valid or use the cal-
endar icon.

Required format is: YYYY-MM-DD hh:mm:ss

Select the cancellation status from the possible values:

. All (default value)

| Not cancelled

| Cancelled

Enter the lower bound of the search range for the date and
time from which the cancellation status is valid or use the
calendar icon.

Required format is: YYYY-MM-DD hh:mm:ss

Enter the upper bound of the search range for the date
and time until which the cancellation status is valid or use
the calendar icon.

Required format is: YYYY-MM-DD hh:mm:ss

Select the CSD hold status from the possible values:
~ All (default value)

' No
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Date and Time from

Date and Time to

Party Hold Status

Date and Time from

Date and Time to

CSD Validation Hold
Status

Date and Time from

Date and Time to

CoSD Hold Status

| Yes

Enter the lower bound of the search range for the date and
time from which the CSD hold status is valid or use the
calendar icon.

Required format is: YYYY-MM-DD hh:mm:ss

Enter the upper bound of the search range for the date
and time until which the CSD hold status is valid or use the
calendar icon.

Required format is: YYYY-MM-DD hh:mm:ss
Select the party hold status from the possible values:
~ All (default value)
- No
" Yes

Enter the lower bound of the search range for the date and
time from which the party hold status is valid or use the
calendar icon.

Required format is: YYYY-MM-DD hh:mm:ss

Enter the upper bound of the search range for the date
and time until which the party hold status is valid or use
the calendar icon.

Required format is: YYYY-MM-DD hh:mm:ss

Select the party hold status from the possible values:
| All (default value)

~ No
- Yes

Enter the lower bound of the search range for the date and
time from which the CSD validation hold status is valid or
use the calendar icon.

Required format is: YYYY-MM-DD hh:mm:ss

Enter the upper bound of the search range for the date
and time until which the CSD validation hold status is valid
or use the calendar icon.

Required format is: YYYY-MM-DD hh:mm:ss
Select the CoSD hold status from the possible values:

| All (default value)
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I No

| Yes

Date and Time from Enter the lower bound of the search range for the date and
time from which the CoSD hold status is valid or use the
calendar icon.

Required format is: YYYY-MM-DD hh:mm:ss

Date and Time to Enter the upper bound of the search range for the date
and time until which the CoSD hold status is valid or use
the calendar icon.

Required format is: YYYY-MM-DD hh:mm:ss
Approval Status Select the approval status from the possible values:
~ All (default value)
"I Approved
" Awaiting Approval
| Rejected
~ Revoked

Date and Time from Enter the lower bound of the search range for the date and
time from which the approval status is valid or use the cal-
endar icon.

Required format is: YYYY-MM-DD hh:mm:ss

Date and Time to Enter the upper bound of the search range for the date
and time until which the approval status is valid or use the
calendar icon.

Required format is: YYYY-MM-DD hh:mm:ss
Settlement Instructions — List

Actor Reference Shows the identification of the referenced instruction as-
signed by the T2S actor.

Instructing Party BIC Shows the BIC of the instructing party.
Instructing Party Shows the parent BIC of the instructing party.

Parent BIC

Securities Account  Shows the securities account of the referenced instruction.
Number

ISIN Shows the ISIN of the settlement instruction.

Securities Descrip- Shows the description of the selected ISIN.
tion
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Buttons

Settlement Instructions — Search Criteria

Securities Move-
ment Type Code

Quantity/Nominal

Settlement Amount

Settlement Status

Matching Status

Cancellation Status

Shows the securities movement type code from the pos-
sible values:

. Delivery
' Receive

Shows quantity of financial instrument in units, original
face amount or current face amount.

The Unit or Face amount corresponds to the original set-
tlement quantity.

Shows the amount stated in the LCMM Instruction.

Shows the settlement status of the instruction from the
possible values:

| Unsettled
[ Settled
[ Partially settled

Shows the match status of the instruction from the pos-
sible values:

' Unmatched
' Matched

Shows the cancellation status of the instruction from the
possible values:

'l Not cancelled

| Cancelled

Search

This function enables you to start a search according to
the criteria entered. The results are displayed in a list on
the next screen.

If the search retrieves a single record, the details screen is
displayed directly.

Next screens:
~ Settlement instructions — search/list screen
. Settlement instruction — details screen [ 191]
References for error messages [ 1413]:
I QMPCO005
- QMPCO006
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- QMPCO007
- QMPCO010
I QMPCO011
- QMPCO012
I QMPCO013
- QMPCO014
- QMPCO018
I QMPCO030
- QMPCO031
QMPCO032
I QMPCO048
- QMPCO054

Reset This function enables you to set all fields to default value
and blanks out all optional fields.

Next screen:
. Settlement instructions — search/list screen [ 1413]

New This function enables you to create a new settlement in-
struction.

Next screen:
| Settlement instruction - new screen [ 210]

Details This function enables you to display the details of the se-
lected instruction.

Next screen:

. Settlement instruction — details screen [ 191]

2.2.2.18 Settlement Instruction - Details Screen

Context of This screen displays detailed information on the selected settlement instruction.
Usage You can check the data and proceed further by clicking on the buttons below.

You can perform the following foreseen actions: check the specific details of a
settlement instruction, amend it, cancel it, hold it or release it, see its revisions/
audit trail and status history or its related messages copy the shown instruction to
create a new similar one as well as searching for the associated penalties of the
settlement instruction or searching for the details of its matched settlement in-
struction.
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Screen
Access

Privileges

References

This screen is not relevant for CB users.

| Securities >> Settlement >> Settlement Instructions >>
Settlement instructions — search/list screen >> Click on the search button >>
Settlement instructions — search/list screen >> Click on the details button

| Securities >> Settlement >> Settlement Instructions >> Set-
tlement instructions — search/list screen >> Click on the search button >> Set-
tlement instructions Details screen >> Click on the Matched Instruction button
to access the Details Screen of the matched settlement instruction

To use this screen, you need the following privilege:

Settlement instruction query
User Instructions Part

This screen is part of the following business scenarios:
Add a link for a settlement instruction [ 741]
Amend the partial settlement indicator for a settlement instruction [ 744]
"~ Amend the priority for a settlement instruction [ 745]
Copy a settlement instruction [ 728]
Cancel a settlement instruction [ 765]
. Put a settlement instruction on CSD hold [ 753]
Put a settlement instruction on party hold [ 751]
Release a settlement instruction from CoSD hold [ 760]
. Release a settlement instruction from CSD hold [ 758]
Release a settlement instruction from CSD validation hold [ 762]
Release a settlement instruction from party hold [ 755]
. Partially release a settlement instruction from party hold [ 756]
Remove a link for a settlement instruction [ 747]
View Alleged Cancellation Instructions [ 768]
1 View settlement instruction details [ 739]
View List of Penalties [ 780]
View the Individual Penalty Details [ 773]

Business Functionality Document

This screen corresponds to the following business function:
Display instruction details (T2S.GUI.SESE.INX.0030).
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Screenshot T seowmes | o sevess | wowrorme

& Securties * Seffiement 2 Seffiement Instructions > Seftiement Instruction Details

Settiement Instruction (2]
Securities Account Owner Reference Securities Account Servicer Reference Third Party Reference

i 2 REST-S116

128 Reference T25 Matching Reference

2304120067173631 0123060689537000

User Identification Instructing Party BIC Instructing Party Parent BIC

OPERATOR CSDESISEXK CSDESISEXX

Seitlement Status Matching Status Partia Settlement Indicator

Unsetiied Matched it

150 Setfiement Status

Faiing
Matched Settiement Amount Matched Priority Matched Partial Settiement Indicator
- Hormal Partial Seitiement Quaniity Threshold allawed
Securities Movement Type Code
ISIN Securities Description Securities Account Number
SIEURHOCE103 FA EUR CSDE CSDESISEXXXCSDMPOO1
Securities Account Owner BIC Original Settiement Quantity Settiement Type
CSDESISEXXX 20,000 Units
Settied Settiement Quantity

Payment Type Code Debit Credit Indicator Dedicated Cash Account Number
FREE - -
Original Settiement Amount
Settled Setiement Amount

Time Intended Settiement Date Trade Date
2023.04-1210:24:36.101 20230412 20230412
Actual Settiement Date Cancellation Date
Accepted Timestamp Matched Timestamp.
20230412 10.24:37.904 20230412 1024:36.222
Receiving Depository BIC
CSDESISEXX

Receiving CSD Participant

Processing Identification Securities Account

Party BIC
PARESISEXX1 PARESISEXX1CSDPPOOT

Client of the Receiving CSD Participant

Party BIC Name identification
Issuer
Schema Name

Delivering Depository BIC

CSDESISEXX

Delivering CSD Participant

Party BIC Processing Identification Securities Account
CSDESISEXXX — 'CSDESISEXXXCSDMPOO1
Client of the Delivering CSD Participant
Party BIC Name Identification
Issuer
Schema Name
Detailed Information
prioriy Allowsd Moditcation Fag Coso Fisg
NORMAL Yes No
Corporate Action Event Identification Common Reference Beneficial Ownership
Repo Reference Securities Transaction Type CumvEx Indicator
B TRAD =
‘ Soliement Tramsaction Corablions otor o
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CoSD Hold Status G5 Hold Satus
.............

ResnceType 6| Refeen - Referen .a.....;‘
2 3041200 , |
Pootnsruction Counter Pool Reterence Owne BIC
Use of Restictio
nSubBalmnceType  Securties SubBalance Type
[eP—
‘Addiionsl Receving Pries
pary Name entication
Tasuer
Schema Name
PartyBiC Name denttion
s
Schema hame
pary o e dentication
.....
Schema Mame
Addtonsl Delwering Partes
partyBIC Name Wentication
tasoer
Schema Name
panyBic N entication
-
Schema Mame
PartyBIC Name Wentication
tasuer
Schema ame
Rae weoe  Yiedes
cehange Rete Quoted Currncy
Reauing Amount Revuling Amount Cure UnitCurroncy
eotTn PlacofTrade ket entitr Code Plac o Trade Code
...... Name Schma Name
Numberof Days Accrued Original Ordered Amount Orginal Ondered Curmency
b i
Market Cliont ide Code Place of Clering
| Mold/ Release tost.| || Revistons | | copy || Recyde |

lllustration 57: Settlement instruction - details screen

Field

Description Settlement Instruction

Securities Account  Shows the reference assigned by the account owner to the

Owner Reference settlement instruction.

Only one of the three references can be the T2S actor ref-

erence.
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Settlement Instruction

Securities Account  Shows the reference assigned by the account servicer to
Servicer Reference the settlement instruction.

Only one of the three references can be the T2S actor ref-
erence.

Third Party Refer-  Shows the reference assigned by the third party to the set-
ence tlement instruction.

Only one of the three references can be the T2S actor ref-
erence.

T2S Reference Shows the reference assigned by T2S to the settlement in-
struction.

T2S Matching Refer- Shows the common reference assigned by T2S to all the
ence settlement instructions comprising a transaction.

Only shown if the settlement instruction is matched.

User Identification Shows the identification of the user who introduced the
settlement instruction.

Instructing Party BIC Shows the BIC of the instructing party of the settlement in-
struction.

Instructing Party Shows the BIC of the instructing party parent of the settle-
Parent BIC ment instruction.

Matching Status Shows the match status of the settlement instruction from
the possible values:

[l Unmatched
[l Matched

Settlement Status Shows the settlement status of the settlement instruction
from the possible values:

' Unsettled
. Settled
[ Partially settled

ISO Settlement Shows the current ISO settlement status of the settlement
Status instruction from the possible values:

[ Pending
[l Failing

Partial Settlement ~ Shows the value of the partial settlement indicator of the
Indicator settlement instruction from the possible values:

[ Partial not allowed
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Settlement Instruction

Matched Settlement
Amount

Matched Priority

Matched Partial Set-
tlement Indicator

Securities Move-
ment Type Code

ISIN

Securities Descrip-
tion

Securities Account
Number

Securities Account
Owner BIC
Original Settlement
Quantity
Settlement Type

[ Partial settlement cash threshold allowed
[ Partial settlement quantity threshold allowed
[ Partial allowed

Shows the matched effective amount on the transaction.

Shows the priority of the transaction from the possible val-
ues:

- Normal

| High

[ Top

' Reserved

Shows the value of the partial settlement indicator of the
transaction from the possible values:

[l Partial not allowed
[l Partial settlement cash threshold allowed
[ Partial settlement quantity threshold allowed

Shows if the movement on a securities account results
from a deliver or a receive instruction from the possible
values:

[l Deliver
[l Receive
Shows the ISIN code of the security.

Shows the description of the security.

Shows the account to or from which a securities entry is
made.

Shows the BIC of the securities account owner.

Shows the quantity stated in the settlement instruction.

Shows the type of settlement foreseen for the security
stated in the settlement instruction from the possible val-
ues:

[l Units
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Settlement Instruction

Settled Settlement
Quantity

Payment Type Code

Debit Credit Indic-
ator

T2S Dedicated Cash
Account Number

Original Settlement
Amount

Currency

Settled Settlement
Amount

Currency

Entry Date Time

Intended Settlement
Date

Trade Date

Actual Settlement
Date and Time

Cancellation Date

Accepted
Timestamp (SF1)

[l Face Amount

Shows the total quantity settled so far.

Shows if the transaction is to be settled with or without
payment from the possible values:

[ Against payment settlement
| Free of payment

Shows if the original settlement amount is to be credited or
debited from the possible values:

[l Credit
[| Debit

Shows the cash account stated in the settlement instruc-
tion.

Shows the settlement amount stated in the settlement in-
struction.

Shows the currency stated in the settlement instruction.

Shows the total settlement amount settled so far.

Shows the currency stated in the settlement instruction.

Shows the date and timestamp when the settlement in-
struction has been created.

Displayed format is: YYYY-MM-DD hh:mm:ss:uSusususus

Shows the date at which the settlement instruction be-
comes eligible to be submitted to settlement.

Displayed format is: YYYY-MM-DD
Shows the date at which the contract was made.
Displayed format is: YYYY-MM-DD

Shows the business date and the calendar time when the
last settlement occurred.

Displayed format is: YYYY-MM-DD hh:mm:ss:ususususys
Shows the business date when the settlement instruction
has been cancelled.

Displayed format is: YYYY-MM-DD

Shows the accepted timestamp of the settlement instruc-
tion.
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Settlement Instruction

Matched Timestamp
(SF2)

Receiving Deposit-
ory BIC

Receiving CSD Par-
ticipant BIC

Processing ldentific-
ation

Receiving CSD Par-
ticipant Securities
Account

Client of the Receiv-
ing CSD Participant
BIC

Name

Identification

Issuer

Schema Name
Delivering Deposit-
ory BIC

Delivering CSD Par-
ticipant BIC

Processing Identific-
ation

Delivering CSD Par-
ticipant Securities
Account

Client of the Deliver-
ing CSD Participant
BIC

Displayed format is: YYYY-MM-DD hh:mm:ss:USusUsusus

Shows the matched timestamp of the settlement instruc-
tion.

In case the settlement instruction is unmatched no
timestamp will be shown.

Displayed format is: YYYY-MM-DD hh:mm:ss:uSusSususus
Shows the BIC of the receiving depository.

Shows the BIC of the receiving CSD participant.

Shows the reference of the instruction assigned by the re-
ceiving CSD participant.

Shows the Securities account of the receiving CSD parti-
cipant.

Shows the BIC of the client of the receiving CSD parti-
cipant.

Shows the name and address of the client of the receiving
CSD participant.

Shows the proprietary information, often a code, issued by
the data source scheme issuer.

Shows the entity that assigns the identification.
Shows the short textual description of the schema.

Shows the BIC of the delivering depository.

Shows the BIC of the delivering CSD participant.

Shows the reference of the instruction assigned by the de-
livering CSD participant.

Shows the securities account of the delivering CSD parti-
cipant.

Shows the BIC of the client of the delivering CSD parti-
cipant.
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Settlement Instruction

Name Shows the name and address of the client of the delivering
CSD participant.
Identification Shows the proprietary information, often a code, issued by

the data source scheme issuer.
Issuer Shows the entity that assigns the identification.
Schema Name Shows the short textual description of the schema.
Detailed Information

Priority* Shows the level of priority assigned to the settlement in-
struction from the possible values:

"' Normal
~ High
| Top
| Reserved

Allowed Modification Shows if a settlement instruction is non-modifiable by CSD

Flag participants from the possible values:
' No
' Yes

CoSD Flag Shows if the Settlement Instruction has been identified as
CoSD.

Corporate Action Shows the identification assigned by the account servicer
Event Identification to unambiguously identify a corporate action event.

Common Reference Shows the reference provided by the T2S actor when the
LCMM instruction is already matched or in order to facilit-
ate the matching within T2S.

Beneficial Owner- ~ Shows if there is a change of beneficial ownership:

ship "~ Empty (default value)
| Yes
- No
Repo Reference Shows the identification of a collateral transaction as as-

signed by the instructing party.

Securities Transac- Shows the securities transaction type expressed as an
tion Type* ISO 20022 code from the possible values:

| AUTO (for auto-collateralisation)
1 BYIY (for buy-in)
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Settlement Instruction

[
0

O O O O

O O

O o o o o o o o o O O

O O

O o o o o o o

o 0O

BSBK (for buy sell back)

CLAI (for market claim)

CNCB (for central bank collateral operation)
COLI (for collateral in)

COLO (for collateral out)

CONV (for depository receipt conversion)
CORRP (for corporate action)

ETFT (for exchange traded funds)

FCTA (for factor update)

INSP (for move of stock)

ISSU (for depository receipt issue)

MKDW (for mark down)

MKUP (for mark up)

NETT (for netting)

NSYN (for non syndicated)

OWNE (for external account transfer)
OWN!I (for internal account transfer)

PAIR (for pair off)

PLAC (for placement)

PORT (for portfolio move)

REAL (for realignment)

REBL (for rebalancing)

REDI (for withdrawal)

REDM (for redemption)

RELE (for depository receipt release cancellation)
REPU (for repo)

RODE (for return delivery without matching)
RVPO (for reverse repurchase agreement)
SBBK (for sell buy back)

SBRE (for borrowing reallocation)

SECB (for securities borrowing)

SECL (for securities lending)
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Settlement Instruction

Cum/EX Indicator

Settlement Transac-

tion Condition Indic-
ator

[
0

O O O

|
0

SLRE (for lending reallocation)
SUBS (for subscription)

SWIF (for switch from)

SWIT (for switch to)

SYND (for syndicate underwriters )
TBAC (for TBA closing)

TRAD (for trade)

TRPO (for triparty repo)

TRVO (for triparty reverse repo)
TURN (for turnaround)

Shows whether the contract was traded cum or ex coupon
from the possible values:

|
0

Empty
CuUM
EX

Shows the Settlement Transaction Condition Indicator

from the possible values (This field can show multiple Set-
tlement Transaction Condition Indicators):

|
0
|

o 0o o o o o o o o o

Empty (default value)

ADEA (accept after regular settlement deadline)
ASGN (assignment)

BUTC (buy to cover)

BSSP (buy in partially succesful)
CLEN (clean)

DIRT (dirty)

DLWM (delivery without matching)
DRAW (drawn)

EXER (exercised)

EXPI (expired)

FRCL (free clean settlement)
KNOC (knocked out)

NOMC (no automatic market claim)
PENS (pending sale)
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Settlement Instruction

- PHYS (physical)
. RESI (residual)
~ RHYP (rehypothecation)
RPTO (reporting)
SHOR (short sell)

[

SPDL (special delivery)
SPST (split settlement)
~ TRAN (transformation)

| TRIP (triparty segregation)
. UNEX (unexposed)
Status Information

CSD Validation Hold Shows the CSD validation hold status of the settlement in-
Status struction from the possible values:

1 No
| Yes

CoSD Hold Status  Shows the CoSD hold status of the settlement instruction
from the possible values:

I No
| Yes

CSD Hold Status Shows the CSD hold status of the settlement instruction
from the possible values:

' No
| Yes

Party Hold Status Shows the party hold status of the settlement instruction
from the possible values:

I No
| Yes

Cancellation Status Shows the cancellation status of the settlement instruction
from the possible values:

| Not cancelled
' Cancelled

Cancellation Re- Shows if the settlement instruction has been requested for
quested cancellation by its counterpart from the possible values:
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Settlement Instruction

Reason Code Refer-
ence

Pool Instruction Ref-
erence

Pool Instruction
Counter

Pool Reference
Owner BIC

Link Type

Reference Type

Reference

- Empty (default value)
' Yes

This situation occurs when the counterparty’s cancellation
instruction is processed in T2S.

Shows the applicable reason code(s) for the cancellation
of the settlement instruction, or an unsuccessful attempt of
settlement.

Link
Linkages

Shows the collective reference that identifies a set of mes-
sages.

Shows the pool identification of the settlement instruction
within the pool reference.

Shows the BIC of the owner of the Pool Instruction Refer-
ence.

Link (List)
Link Type

Shows the link processing position of the settlement in-
struction from the possible values:

~ After
~ Before
1 With
~ Info

Shows the reference type of the instruction to be linked/
unlinked to from the possible values:

~ Account Owner Settlement Instruction Reference
~ Account Owner Intra Balance Movement Reference
~ Account Owner Intra Position Movement Reference
~ Account Servicer Reference
| Third Party reference
- T2S reference

Shows the identification of the instruction to be linked/un-
linked to.

User Handbook R2023.NOV 203



targe€t|mns

Screen Reference Part
Securities

Settlement Instruction - Details Screen

Settlement Instruction

Reference Owner

Cash Sub Balance
Type

Securities Sub Bal-
ance Type

Restriction Refer-
ence

BIC

Name

Identification

Issuer

Schema Name

BIC

Name

Identification

Issuer

Schema Name

BIC

Shows the BIC of the instructing party of the instruction to
be linked/unlinked to.

This field is only filled in if the ‘Reference Type’ is set to
any value different than ‘T2S reference’.

Use Of Restriction

Shows a code defined by the CB to identify the restriction
on cash.

Shows a code defined by the CSD to identify the restric-
tion on securities. If it is a delivering instruction, the Deliv-
ering Securities Sub Balance Type is shown; if it is a re-
ceiving instruction, the Receiving Securities Sub Balance
Type is shown.

Use Of Restriction (List)

Shows the reference of a restricted cash balance or secur-
ities position included in the settlement instruction.

Additional Delivering Parties
Delivering Party 3

Shows the BIC of the client of the delivering CSD parti-
cipant.

Shows the name of the party.

Shows proprietary information, often a code, issued by the
data source scheme issuer.

Shows the entity that assigns the identification.
Shows a short textual description of the scheme.
Delivering Party 4

Shows the BIC of the client of the delivering CSD parti-
cipant.

Shows the name of the party.

Shows proprietary information, often a code, issued by the
data source scheme issuer.

Shows the entity that assigns the identification.
Shows a short textual description of the scheme.
Delivering Party 5

Shows the BIC of the client of the delivering CSD parti-
cipant.
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Settlement Instruction

Name

Identification

Issuer

Schema Name

BIC

Name

Identification

Issuer

Schema Name

BIC

Name

Identification

Issuer

Schema Name

BIC

Name

Identification

Issuer

Schema Name

Value Amount

Value Currency

Shows the name of the party.

Shows proprietary information, often a code, issued by the
data source scheme issuer.

Shows the entity that assigns the identification.
Shows a short textual description of the scheme.
Additional Receiving Parties
Receiving Party 3

Shows the BIC of the client of the receiving CSD parti-
cipant.

Shows the name of the party.

Shows proprietary information, often a code, issued by the
data source scheme issuer.

Shows the entity that assigns the identification.
Shows a short textual description of the scheme.
Receiving Party 4

Shows the BIC of the client of the receiving CSD parti-
cipant.

Shows the name of the party.

Shows proprietary information, often a code, issued by the
data source scheme issuer.

Shows the entity that assigns the identification.
Shows a short textual description of the scheme.
Receiving Party 5

Shows the BIC of the client of the receiving CSD parti-
cipant.

Shows the name of the party.

Shows proprietary information, often a code, issued by the
data source scheme issuer.

Shows the entity that assigns the identification.
Shows a short textual description of the scheme.
Other Information
Deal Price
Shows the value of the amount of the deal price.

Shows the currency of the amount of the deal price.
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Settlement Instruction

Value Rate

Value Type

Yielded

Exchange Rate

Quoted Currency

Resulting Amount

Resulting Amount
Currency

Unit Currency

Place of Trade De-
scription

Place of Trade Mar-
ket Identifier Code

Shows the price expressed as a rate.

Shows the type of value in which the price is expressed
from the possible values:

. Empty
~ Discount
. Par
' Premium
Shows whether the price is expressed as a yield.
Foreign Exchange

Shows the factor used for the conversion of an amount
from one currency into another. This reflects the price at
which one currency was bought with another currency.

Shows the currency into which the base currency is con-
verted in a currency exchange.

Shows the counter value of a foreign exchange conver-
sion.

Shows the currency of the counter value of a foreign ex-
change conversion.

Shows the currency into which the base currency is con-
verted in a currency exchange for unit.

Place of Trade

Shows the market in which a trade transaction has been
executed.

Shows the ldentifier Code of the market in which a trade
transaction has been executed.

Place of Trade Code Shows the Place of Trade information expressed as an

ISO 20022 code from the possible values:
| EXCH (for Stock Exchange)

1 OTCO (for Over the Counter)
| PRIM (for Primary Market)

. SECM (for Secondary Market)

| VARI (for Various)

Either this field or the proprietary identification of the place
of trade in addition to the issuer and scheme name is
available.
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Buttons

Settlement Instruction

Issuer Name

Shows the entity that assigns the identification.

Proprietary Identific- Shows the identification assigned by an institution.

ation

Schema Name

Shows the name of the identification scheme.
Other

Number of Days Ac- Shows the number of days on which the interest rate ac-

crued

Original Ordered
Amount

Original Ordered
Currency

Market Client Side
Code

Place of Clearing

crues.

Shows the original ordered amount.

Shows the currency of the original ordered amount.

Specifies if an instruction is for a market side or client side
transaction:

~ CLNT (for Client Side)
" MAKT (for Market Side)

Either this field or the proprietary identification of the mar-
ket client side in addition to the issuer and scheme name
is available.

Shows the BIC code of the Clearing House involved in the
settlement (if any).

Amendment Instruc- This function enables you to create a new amendment in-

tion

Hold/Release In-
struction

struction of the selected settlement instruction.

This button is not available in case any status of the settle-
ment instruction does not allow the creation of the amend-
ment instruction.

Next screen:
LI Amendment securities instruction — new screen [ 103]

This function enables you to create a new hold/release/
partial release instruction of the selected settlement in-
struction.

This button is not available in case any status of the settle-
ment instruction does not allow the creation of the hold/re-
lease/partial release instruction.

Next screen:
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| Hold/release instruction — new screen [ 126]

Cancellation Instruc- This function enables you to create a new cancellation in-

tion

Revisions/Audit Trail

Status History

Related Outbound
Message

Related Inbound
Message

Copy Instruction

struction of the selected settlement instruction.

This button is not available in case any status of the settle-
ment instruction does not allow the creation of the cancel-
lation instruction.

Next screen:
Cancellation securities instruction — new screen [ 117]

This function enables you to display the revisions of the
selected settlement instruction.

Next screen:
" Revisions/audit trail — list screen [ 660]

This function enables you to display the status history of
the selected settlement instruction.

Next screen:
| Status history — details screen [ 266]

This function enables you to display the outbound mes-
sages related to the settlement instruction.

In case the instruction is linked to more than one outbound
message, the outbound messages - search/list screen is
displayed. In case the query only returns 1 valid message,
the outbound message — details screen is displayed dir-
ectly.

Next screens:
. Outbound messages — search/list screen [ 644]
- Outbound message — details screen [ 652]

This function enables you to display the inbound message
related to the settlement instruction.

Next screens:
L Inbound messages — search/list screen [ 627]
| Inbound message — details screen [ 634]

This function enables you to copy fields to create a new
settlement instruction with the same attributes.

Next screen:

. Settlement instruction — new screen [ 210]
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Associated Penalties This function enables you to display the details of the pos-
sible penalty(ies) associated to the Settlement Instruction:

- If there is only one result Penalty - details screen is dis-
played.

| If there are more than one result Penalty — search/list -
screen is displayed.

This function will not be available during the processing of
penalties i.e. between the Events “PMSS” (Penalty Mech-
anism- Stop Screens and penalty modification requests)
and “PMRR” (Penalty Mechanism- Restart GUI and Re-
start processing penalty modification requests).

This function replicates the penalty query using as para-
meter the T2S Actor Reference or the T2S Reference of
the underlying Settlement Instruction.

This button shall be only visible for those having the priv-
ilege: “Penalty Query Privilege”. This privilege should be
only granted to CSDs and the T2S Operator. To ensure it
has not been granted by mistake to any other party, this
button is only visible if the Party type of the User is
“CSDY” or “TCSO”.

Next screens:
- Penalty — search/list screen
| Penalty — details screen

Links This function enables you to display all the links data pre-
venting settlement at the moment when the request is per-
formed.

This button is not available in the following cases:
- Cancellation Status = “cancelled”

~ Settlement Status = “settled”

| Match Status = “Unmatched”

Next screen:

' Links Preventing Settlement - screen [ 276]

Matched Instruction This function enables you to display the settlement instruc-
tion details of the matched business settlement instruction.
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Context of
Usage

Screen
Access

Privileges

This button is not available in case the instruction is un-
matched or if the user doesn’t have the ‘Settlement In-
struction Query’ privilege on the securities account of the
counterparty.

Next screen:

[ Settlement instruction — details screen

2.2.2.19 Settlement Instruction - New Screen

This screen contains a number of fields regarding settlement instructions. You
can enter new data. Afterwards you can proceed further by clicking on the but-
tons below.

The screen can be used either in 2-eyes mode or 4-eyes mode.
This screen is not relevant for CB users.

Any schema validation error will be reported back to you for correction prior being
able to leave the screen for further processing.

Alternatively you may cancel the action of entering the settlement instruction and
leave the screen without clicking on the submit button.

[l Securities >> Settlement >> Settlement Instruction >> Set-

tlement instructions— search/list screen >> Click on new button

[l Securities >> Settlement >> Settlement Instructions Al-
legements >> Allegements instructions - search/list screen >> Click on
search button >> Allegement instructions — search/list screen >> Click on the
details button >> Allegement instruction — details screen >> Click on the new
settlement instruction button

[l Securities >> Settlement >> Settlement Instruction >> Sef-
tlement instructions — search/list screen >> Click on search button >> Settle-
ment instructions — search/list screen >> Select the relevant settlement in-
struction and click on the details button >> Settlement instruction — details
screen >> Click on the copy button

To use this screen, you need the following privileges [+ 1197]:

[ Send new settlement instruction/settlement restriction on securities either on
a securities account or on behalf of an external CSD

[ Send new instruction using a specific instructing party
[ Send settlement Instruction with non-modifiable flag activated
[ Link to an instruction / pool reference belonging to a specific party

[ Use ISO transaction code AUTO (auto-collateralisation)
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Use ISO transaction code BYIY (buy-in)

Use ISO transaction code BSBK (buy sell back)

Use ISO transaction code CLAI (market claim)

Use ISO transaction code CNCB (central bank collateral operation)
Use ISO transaction code COLI (collateral in)

Use ISO transaction code COLO (collateral out)

Use ISO transaction code CONV (depository receipt conversion)
Use ISO transaction code CORP (corporate action)

Use ISO transaction code ETFT (exchange trade funds)

Use ISO transaction code FCTA (factor update)

Use ISO transaction code INSP (move of stock)

Use ISO transaction code ISSU (issuance)

Use ISO transaction code MKDW (mark down)

Use ISO transaction code MKUP (mark up)

Use ISO transaction code NETT (netting)

Use ISO transaction code NSYN (non syndicated)

Use ISO transaction code OWNE (external account transfer)

Use ISO transaction code OWNI (internal account transfer)

Use ISO transaction code PAIR (pair off)

Use ISO transaction code PLAC (placement)

Use ISO transaction code PORT (portfolio move)

Use ISO transaction code REAL (realignment)

Use ISO transaction code REDI (withdrawal)

Use ISO transaction code REDM (redemption)

Use ISO transaction code RELE (depository receipt release cancellation)
Use ISO transaction code REPU (repo)

Use ISO transaction code RODE (return delivery without matching)
Use ISO transaction code RVPO (reverse repurchase agreement)
Use ISO transaction code SBBK (sell buy back)

Use ISO transaction code SBRE (borrowing reallocation)

Use ISO transaction code SECB (securities borrowing)

Use ISO transaction code SECL (securities lending)

(
Use ISO transaction code SLRE (lending reallocation)

User Handbook R2023.NOV 211



target | T2S

Screen Reference Part
Securities

Settlement Instruction - New Screen

References

Use ISO transaction code SUBS (subscription)
. Use ISO transaction code SWIF (switch from)
Use ISO transaction code SWIT (switch to)
Use ISO transaction code SYND (syndicate underwriters)
Use ISO transaction code TBAC (TBA closing)
Use ISO transaction code TRAD (trade)
Use ISO transaction code TRPO (triparty repo)
Use ISO transaction code TRVO (triparty reverse repo)
Use ISO transaction code TURN (turnaround)

Party hold settlement instruction on a securities account or on behalf of an ex-
ternal CSD

CSD hold settlement instruction either on a securities account or on behalf of
the CSD in T2S

User Instructions Part
This screen is part of the following business scenarios:

Copy a settlement instruction [ 728]
Enter a settlement instruction [ 724]

Respond to an allegement instruction [ 734]
Business Functionality Document
This screen corresponds to the following business function:
. Add settlement instruction or settlement restriction (T2S.GUI.SESE.INX.0070)
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lllustration 58: Settlement instruction - new screen
Description Securities Move- Select if the movement on the securities account results

ment Type Code*
sible values:

~ DELI
I RECE

from a deliver or a receiver instruction from one of the pos-
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References for error messages: [ 1351]

Securities Account
Number

0
|

O o o o o o o o o O O

O O

[

0
0

MVCV237
MVCV243
MVCV248
MVCV253
MVCV271
MVCV272
MVCV279
MVCV280
MVCV281
MVCV282
MVCV287
MVCV288
MVCV298
MVCV299
MVCV305
MVRR929
MVRR941
MVIC315

MVIC316

MVIC317

MVIC318

You can choose to either enter the securities account
number or to select it from the suggested items in the

drop-down menu.

Required format is: max. 35 characters (SWIFT-x)

References for error messages: [ 1351]

MVCPO009
MVCPO0O10
MVCP036
MVCPO037
MVCPO044
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Securities Account

Owner BIC

- MVCV271

1 MVCV272

1 MVCV273

. MVCV274

1 MVCV275

. MVCV276

I MVCV277

. MVCV278

. MVCV279

| MVCV280

. MVCV281

| MVCV282

1 MVCV305

' MVCA509

' MVCA510

' MVCA511

' MVRR944

' MVIC315

- MVIC317

1 MVIC318

1 MVIC319

. MVIC320

Enter the BIC of the securities account owner.

Required format is: max. 11 characters (SWIFT-x)

References for error messages: [ 1351]
I MVCV243

MVCV253

MVCV279

- MVCV281

0
(]

If the ‘Securities Movement Type Code’ is set to ‘RECE’,
and both the ‘Securities Account Owner BIC’ field and the
‘Receiving CSD Participant — Party BIC’ field are filled in,
they must be the same. If the Securities Movement Type
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Code is set to DELI and both the ‘Securities Account
Owner BIC’ field and the ‘Delivering CSD Participant —
Party BIC’ field are filled in, they must be the same.

ISIN* Select the ISIN of the security from the drop-down menu.

References for error messages: [ 1351]

U
0

O O o o o o o O O

O O

O O 0O

[

|
0

MVCV205
MVCV298
MVCV299
MVCV301
MVCV303
MVIC305
MVIC307
MVIC308
MVIC309
MVIC311
MVIC313
MVIC315
MVIC316
MVIC317
MVIC318
MVIC319
MVIC320
MVSQ602
MVSQ604
MVSQ606
MVRR945

Securities Short Shows the description of the selected ISIN.

Name

This field is automatically filled in when you have entered
an ISIN in the 'ISIN' field.

Settlement Quantity* Enter the quantity stated in the settlement instruction.

Required format is:

For settlement type = Unit, max. 15 digit(s) incl. decimal
point (thereof max. 14 decimal places)
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Settlement Type*

Payment Type Code

For settlement type = Face Amount, max. 15 digit(s) incl.
decimal point (thereof max. 5 decimal places)

References for error messages: [ 1351]
| MVCV286
1 MVSQ602
| MVSQ604
I MVSQ606
| MVSQ610
1 MVSQ612

In case there is no exchange of securities the value must
be set to zero (i.e. for a PFOD the value needs to be set to
‘0’ value).

Select the type of settlement foreseen for the securities
from the possible values:

- Units
- Face Amount
References for error messages: [ 1351]
I MVCV286
I MVSQ604
- MVSQ612
This field is automatically filled in when an ISIN is chosen.

Select how the transaction is to be settled, against pay-
ment or free of payment from the possible values:

| APMT

| FREE

References for error messages: [ 1351]
| MVCU103

| MVCuU107

I MVCA105

| MVCA503

I MVCA505

| MVCA507

| MVCA511
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MVCAS517
MVCA518
MVSD403
- MVSD406
~ MVRR941
~ MVRR942

If the ‘Payment Type Code’ field is set to ‘APMT’, the
‘Debit Credit Indicator’ field must be filled in too.

If the payment type code is set from ‘APMT’ to ‘FREE’, the
fields ‘Debit Credit Indicator’, ‘Currency’ and ‘Settlement
Amount’ become optional. Additionally, in case any data
has been previously filled in any of these fields, it will be
automatically removed upon the update of the payment
type code from ‘APMT’ to ‘FREE’. After the automatic de-
letion of the data, the fields can be filled in again.

[

Debit Credit Indic-  Select the relevant value when the original settlement
ator amount has a value from the possible values:

- CRDT
- DBIT
References for error messages: [ 1351]
I MVCV256
| MVCV257
- MVCA517
| MVCA518
- MVCA519

In case the Payment Type Code is set to ‘APMT' or the
‘Settlement Amount’ field is filled, the field Debit Credit in-
dicator becomes mandatory.

If the ‘Debit Credit Indicator’ field is filled, the ‘Settlement
Amount’ field must be filled in too (and vice versa).

T2S Dedicated Cash Enter the dedicated cash account number.

Account Number In case the T2S dedicated cash account number is not
filled in, T2S uses the default DCA stored in reference
data for the relevant securities account and currency
defined in the settlement instruction.
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Settlement Amount

Required format is: max. 34 characters (SWIFT-x)
References for error messages: [ 1351]
. MVCV256
1 MVCV257
| MVCA105
| MVCA501
' MVCA502
- MVCA503
' MVCA505
' MVCA506
. MVCA507
' MVCA509
I MVCA510
I MVCA511
' MVCA514
' MVCA515
' MVCA516
' MVCA517
| MVCA518
' MVCA519
' MVRR947

In case the payment type Code is set to 'APMT', and either
the debtor cash account, if the instruction debits cash, or,
the creditor cash account, if the instruction credits cash, is
present, the dedicated cash account number becomes
mandatory.

Enter the amount to be settled.

Required format is: max. 15 digit(s)incl. decimal point
(thereof max. 5 decimal places)

References for error messages: [ 1351]
| MVCU107

- MVCV286
I MVCA514
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- MVCA515
- MVCA516
' MVSD403

In case the Payment Type Code is set to ‘APMT’ or the
‘Debit Credit Indicator’ field is filled, the Settlement Amount
becomes mandatory.

If this field is filled, the ‘Debit Credit Indicator’ and ‘Cur-
rency’ fields must be filled in too (and vice versa).

Currency Select the currency of the settlement instruction from the
drop-down menu.

This field needs to be filled in if the “T2S Dedicated Cash
Account Number’ field is filled in.

This field becomes mandatory when the ‘Settlement
Amount’ field has been filled in.

References for error messages: [ 1351]
| MVCA105
I MVCU101
| MVCU103
- MvCu107
MVCA514
MVCA515
- MVCA516

0
0

If this field is filled, the ‘Settlement Amount’ field becomes
mandatory (and vice versa).

Party Hold Status Select a hold status as set by the T2S party from the pos-
sible values:

- Empty (default value)
| PTYH: only the instructed leg is put on Party Hold

~ PRCY: only the T2S generated counterleg is put on
Party Hold

~ BOTH: both legs are put on Party Hold
| Released: No hold apply in both legs
References for error messages: [ 1351]
- MVCPO036
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Party Hold Reason

CSD Hold Status

CSD Hold Reason

Partial Settlement
Indicator

- MVCP092
- MVCP124
' MVCP125

The values selected for the ‘Party Hold Status’ and ‘CSD
Hold Status’ must be consistent with each other. If one of
them is set to ‘On Hold’, the other one can only be set to
‘On Hold’ or left empty, but it can never be set to ‘Re-
leased’ and vice versa.

Enter the additional reason information of the Party Hold
Status.

Required format is: max. 210 characters

This field is greyed out in case the ‘Party Hold Status’ is
left empty.

Select a hold status as set by the CSD from the possible
values:

| Empty (default value)
1 On Hold
- Released
References for error messages: [ 1351]
- MVCP037
- MVCPO038
I MVCP126
- MVCP127

The values selected for the ‘Party Hold Status’ and ‘CSD
Hold Status’ must be consistent with each other. If one of
them is set to ‘On Hold’, the other one can only be set to
‘On Hold’ or left empty, but it can never be set to ‘Re-
leased’ and vice versa.

Enter the additional reason information of the CSD Hold
Status.

Required format is: max. 210 characters

This field is greyed out in case the ‘CSD Hold Status’ is left
empty.
Select to allow partial settlement from the possible values:

- Empty (default value)
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Transaction Identific-

ation’

Instructing Party

Parent BIC

|
U
0
|

Partial not allowed

Partial settlement cash threshold allowed

Partial settlement quantity threshold allowed

Partial allowed

Enter an identification to unambiguously identify the in-
struction.

Required format is: max. 16 characters (SWIFT-x-red)

References for error messages: [ 1351]

MVDC002
MVDC004
MVDCO006
MVDCO014
MVDCO016
MVDCO018
MVDC020
MVDC021
MVSR701
MVSR702
MVSR703
MVSR704
MVSR707

Select the parent BIC of the instructing party from the
drop-down menu or search via the magnifier icon.

Required format is: max. 11 characters (SWIFT-x)

References for error messages: [ 1351]

0o o o o

MVCV229
MVCP119
MVDCO024
MVCV106
MVCV287
MVCV288
MVCV289
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O O o o o o

|
0

MVDCO002
MVDC004
MVDCO006
MVDCO014
MVDCO016
MVDCO018
MVDC021
MVIC309

MVIC313

MVLI868

In case the Instructing Party BIC is not entered, the In-
structing Party BIC considered will be the party you belong
to. If the Instructing Party Parent BIC is filled in, the In-
structing Party BIC has to be filled in too.

Instructing Party BIC Select the BIC of the instructing party via from the drop-
down menu or search the magnifier icon.

Required format is: max. 11 characters (SWIFT-x)

References for error messages: [ 1351]

[

MVCV229
MVCP119
MVDC024
MVCV106
MVCV287
MVCV288
MVCV289
MVDC002
MVDC004
MVDCO006
MVDCO014
MVDCO016
MVDCO018
MVDC021
MVIC309
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~ MVIC313
| MVLI868

In case the Instructing Party BIC is not entered, the In-
structing Party BIC considered will be the party you belong
to. If the Instructing Party BIC is filled in, the Instructing
Party Parent BIC has to be filled in too.

Intended Settlement Enter the date from which the instruction becomes eligible
Date’ to be submitted to settlement or use the calendar icon.

Required format is: YYYY-MM-DD
References for error messages: [ 1351]
I MVCV106
' MVCV229
- MVCV234
| MVCV235
MVCV241
MVCV242
MVCV245
MVCV246
MVCV251
MVCV252
MVCV273
MVCV274
MVCV275
MVCV301
MVCV303
MVCA505
MVCA506
MVCA507
MVCA509
MVCA510
MVCA511
MVIC305
| MVSD401

O o o o o o oo o o O O

O O

O o 0o o
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Trade Date’

[

MVSD403
MVSD406
MVSD411
MVSD412
MVLI813
MVLI814
MVLI815
MVLI816
MVLI817
MVLI818
MVLI831
MVLI832
MVLI833
MVRR957
MVRR960
MVCA517
MVCAS518
MVCV120
MVCV121
MVCV123
MVIC307
MVIC308
MVIC311
MVIC315
MVIC316
MVIC317
MVIC318
MVIC319
MVIC320

Enter the date when the contract was made or use the cal-
endar icon.

Required format is: YYYY-MM-DD
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References for error messages: [ 1351]

Externally Matched”

[

MVSD401

Select if the settlement instruction is externally matched

from the possible values:

1 Yes

~ No (default value)

References for error messages: [ 1351]

MVCPO010
MVCV275
MVCV278
MVCV283
MVCVO003
MVCV289
MVCAS01
MVCA502
MVCA503
MVCA505
MVCA506
MVCA105
MVCA507
MVCA509
MVCAS510
MVCA511
MVCAS514
MVCA515
MVCA516
MVCP110
MVCP124
MVCP125
MVCP126
MVCP127
MVIC319
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- MVIC316

1 MVIC320
Receiving Deposit-  Enter the BIC of the receiving depository.
ory BIC Required format is: max. 11 characters (SWIFT-x)

References for error messages: [ 1351]
I MVCPO011
| MVCPO038
| MVCV006
I MVCV245
| MVCV246
I MVCVv247
1 MVCV248
1 MVCV249
I MVCV250
I MVCV251
| MVCV252
I MVCV274
| MVCV277
1 MVCV281
1 MVCV282
| MVCV002
1 MVIC305
| MVIC307
1 MVIC308
| MVCV283
| MVCVv288
I MVCV289
| MVCV299
| MVIC316
I MVCP127
| MVCP103
I MVCV003
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Party BIC

MVCV122
MVCV283
MVCV288
MVCV289
MVCV299
MVCV278
- MVIC315

O O O

0
0

The field ‘Receiving Depository BIC’ becomes mandatory
if:
~ The ‘Securities Movement Type Code’ is set to ‘DELI'.

| The ‘Securities Movement Type Code’ is set to ‘RECE’
and the settlement instruction is already matched
cross-CSD

Receiving CSD Participant

Enter the BIC of the receiving CSD participant.
Required format is: max. 11 characters (SWIFT-x)
References for error messages: [ 1351]

- MVCV005
1 MVCV248
| MVCV249
MVCV250
MVCV251
MVCV252
MVCV253
MVCV282

- MVCV283
| MVCV122

In case the ‘Securities Movement Type Code’ is set to
‘DELY’, the ‘Receiving CSD participant — Party BIC’ field
becomes mandatory.

O 0O 0O

0
0

If the Securities Movement Type Code is set to ‘RECE’,
and the settlement instruction is already matched cross-
CSD, the ‘Receiving CSD participant — Party BIC’ field be-
comes mandatory.
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Securities Account

Processing Identific-

ation

Party BIC

If the Securities Movement Type Code is set to RECE, and
both the ‘Securities Account Owner BIC’ field and the ‘Re-
ceiving CSD Participant — Party BIC’ field are filled in, they
must be the same.

If the ‘Receiving CSD Participant BIC’ field is present, the
‘Receiving Depository BIC’ field must be present.

Enter the securities account of the receiving CSD parti-
cipant.

Required format is: max. 35 characters (SWIFT-x)
References for error messages: [ 1351]
| MVCV282
- MVCP124
I MVCP125
- MVCP126
- MVCP044
| MVCV002
MVCV003
MVCV274
MVCV275
- MvCv2r77
I MVCV281
- MVIC320

[

This field becomes mandatory in case the settlement in-
struction is already matched and is delivering securities.

Enter the reference of the instruction assigned by the re-
ceiving CSD participant.

Required format is: max. 16 characters (SWIFT-x-red)

Client of the Receiving CSD Participant

Enter BIC of the client of the receiving CSD participant.
Required format is: max. 11 characters (SWIFT-x)

Only one of the following party identifications can be filled
in for a given settlement party: ‘Party BIC’, ‘Name’ or the
combination of ‘Identification’, ‘Issuer’ and optionally
‘Schema Name’.
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References for error messages: [ 1351]
1 MVCV254
- MVCV123

If the 'Client of the Receiving CSD Participant — Party BIC'
field is present the 'Receiving CSD Participant - Party BIC'
field must be present.

Name Enter the name and address of the client of the receiving
CSD participant.

Required format is: max. 140 characters (SWIFT-x)

Only one of the following party identifications can be filled
in for a given settlement party: ‘Party BIC’, ‘Name’ or the
combination of ‘Identification’, ‘Issuer’ and optionally
‘Schema Name'.

Identification Enter the proprietary information, often a code, of the cli-
ent of the receiving CSD participant.

Required format is: max. 34 characters (SWIFT-x)

Only one of the following party identifications can be filled
in for a given settlement party: ‘Party BIC’, ‘Name’ or the
combination of ‘Identification’, ‘Issuer’ and optionally
‘Schema Name'.

Issuer Enter the issuer identification of the client of the receiving
CSD participant.

Required format is: max. 4 characters (SWIFT-x)

Only one of the following party identifications can be filled
in for a given settlement party: ‘Party BIC’, ‘Name’ or the
combination of ‘Identification’, ‘Issuer’ and optionally
‘Schema Name'.

Schema Name Enter a short textual description of the schema of the client
of the receiving CSD participant.

Required format is: max. 4 characters (SWIFT-x)

Only one of the following party identifications can be filled
in for a given settlement party: ‘Party BIC’, ‘Name’ or the
combination of ‘Identification’, ‘Issuer’ and optionally
‘Schema Name'.

Securities Account  Enter the securities account of the client of the receiving
CSD participant.
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Required format is: max. 35 characters (SWIFT-x)

Delivering Deposit-
ory BIC

References for error messages: [ 1351]

|
0
0
|
0

U
U

MVCP044
MVCV271
MVCV273
MVCV275
MVCV276
MVCV280
MVCV001

This field becomes mandatory in case the settlement in-
struction is already matched and is delivering securities.

If the ‘Client of the Receiving CSD Participant - Securities
Account’ field is present, one of the party identifiers for the
client of the receiving CSD participant becomes mandat-

ory.

Enter the BIC of the delivering depository.

Required format is: max. 11 characters (SWIFT-x)

References for error messages: [ 1351]

MVCPO11
MVCPO038
MVCVO008
MVCV234
MVCV235
MVCV236
MVCV237
MVCV238
MVCV239
MVCV241
MVCV242
MVCV273
MVCV276
MVCV278
MVCV279
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| MVCV280

I MVCVO001

| MVIC305

| MVIC307

| MVIC308

| MVCP102

I MVCV120

| MVCV298

| MVCV003

| MVCV283

| MVCVv287

1 MVCV289

| MVIC316

| MVCP127

The field ‘Delivering Depository BIC’ becomes mandatory
if:

. The ‘Securities Movement Type Code’ is set to ‘RECE’.

" The ‘Securities Movement Type Code’ is set to ‘DELI’
and the settlement instruction is already matched
cross-CSD

Delivering CSD Participant
Party BIC Enter the BIC of the delivering CSD participant.

Required format is: max. 11 characters (SWIFT-x)
References for error messages: [ 1351]

| MVCV007

| MVCV244

I MVCV120

| MVCV121

I MVCV237

| MVCV238

' MVCV239

1 MVCV241

| MVCVv242
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Securities Account

. MVCV243
1 MVCV280
' MVCVv283

In case the 'Securities Movement Type Code' is set to
'RECE', the 'Delivering CSD Participant — Party BIC' field
becomes mandatory.

If the Securities Movement Type Code is set to ‘DELI’, and
the settlement instruction is already matched cross-CSD,
the ‘Delivering CSD participant — Party BIC’ field becomes
mandatory.

If the 'Securities Movement Type Code' is set to 'DELI' and
both the 'Securities Account Owner BIC' field and the 'De-
livering CSD Participant — Party BIC' field are filled in, they
must be the same.

If the ‘Delivering CSD Participant BIC’ field is present, the
‘Delivering Depository BIC’ field must be present.

Enter the securities account of the delivering CSD parti-
cipant.

Required format is: max. 35 characters (SWIFT-x)
References for error messages: [ 1351]
I MVCP044
- MVCV271
1 MVCV273
- MVCV275
1 MVCV276
I MVCV280
- MVCV001
I MVCV003
I MVCV272
1 MVCV305
- MVCP124
- MVCP125
1 MVCP126
I MVIC319

User Handbook R2023.NOV 233



: Screen Reference Part
targe€t|mns
) Securities

Settlement Instruction - New Screen

This field becomes mandatory in case the settlement in-
struction is already matched and is receiving securities.

Processing Identific- Enter the reference of the instruction assigned by the de-
ation livering CSD participant.

Required format is: max. 16 characters (SWIFT-x-red)
References for error messages: [ 1351]
- MVCV244
Client of the Delivering CSD Participant
Party BIC Enter BIC of the client of the delivering CSD participant.
Required format is: max. 11 characters (SWIFT-x)

Only one of the following party identifications can be filled
in for a given settlement party: ‘Party BIC’, ‘Name’ or the
combination of ‘Identification’, ‘Issuer’ and optionally
‘Schema Name'.

References for error messages: [ 1351]
. MVCV244

If the 'Client of the Delivering CSD Participant - Party BIC'
field is present the 'Delivering CSD Participant — Party BIC'
field must be present as well.

Name Enter the name and address of the client of the delivering
CSD participant.

Required format is: max. 140 characters (SWIFT-x)

Only one of the following party identifications can be filled
in for a given settlement party: ‘Party BIC’, ‘Name’ or the
combination of ‘Identification’, ‘Issuer’ and optionally
‘Schema Name'.

Identification Enter the proprietary information, often a code, of the cli-
ent of the delivering CSD participant.

Required format is: max. 34 characters (SWIFT-x)

Only one of the following party identifications can be filled
in for a given settlement party: ‘Party BIC’, ‘Name’ or the
combination of ‘Identification’, ‘Issuer’ and optionally
‘Schema Name'.

Issuer Enter the issuer identification of the client of the delivering
CSD participant.
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Required format is: max. 4 characters (SWIFT-x)

Only one of the following party identifications can be filled
in for a given settlement party: ‘Party BIC’, ‘Name’ or the
combination of ‘Identification’, ‘Issuer’ and optionally
‘Schema Name’.

Schema Name Enter a short textual description of the schema of the client
of the delivering CSD participant.

Required format is: max. 4 characters (SWIFT-x)

Only one of the following party identifications can be filled
in for a given settlement party: ‘Party BIC’, ‘Name’ or the
combination of ‘Identification’, ‘Issuer’ and optionally
‘Schema Name'.

Securities Account  Enter the securities account of the client of the delivering
CSD participant.

Required format is: max. 35 characters (SWIFT-x)

If the ‘Client of the Delivering CSD Participant - Securities
Account’ field is present, one of the party identifiers for the
client of the delivering CSD participant becomes mandat-

ory.

Detailed Information
Priority” Select the level of priority from the possible values:
- Normal (default value)
I High
- Reserved

References for error messages:

~ MVSP208
Allowed Modification Select, if the modification of the instruction by CSD parti-
Flag cipants is disallowed from the possible values:

. Empty (default value)

~ TRUE: only the instructed leg can be modified / can-
celled

I FALSE:

[ Already Matched Sls: the instructed leg cannot be
modified / cancelled, but the T2S generated counter-
leg can
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Corporate Action
Event Identification

| Unmatched Sls: the instructed leg cannot be modi-

fied / cancelled

' NONE: neither the instructed nor the T2S generated
leg can be modified / cancelled

- BOTH: both legs can be modified / cancelled
References for error messages: [ 1351]

- MVCP012
Enter the identification of the corporate action event.

Required format is: max. 16 characters (SWIFT-x-red)

Common Reference Enter the reference when the settlement instruction is

Beneficial Owner-

ship

Repo Reference

Securities Transac-
tion Type’

already matched or in order to facilitate the matching
within T2S.

Required format is: max. 16 characters (SWIFT-x-red)
Select, it there is a change of beneficial ownership:
" Empty (default value)
- Yes
- No
Enter the identification of a collateral transaction.
Required format is: max. 16 characters (SWIFT-x-red)
Select the type of transaction from the possible values:
| AUTO (for auto-collateralisation)
~ BYIY (for buy-in)
| BSBK (for buy sell back)
1 CLAI (for market claim)
- CNCB (for central bank collateral operation)
| COLI (for collateral in)
~ COLO (for collateral out)
| CONV (for depository receipt conversion)
| CORP (for corporate action)
" FCTA (for factor update)
| INSP (for move of stock)
"1 ISSU (for depository receipt issue)
- MKDW (for mark down)
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MKUP (for mark up)
NETT (for netting)
NSYN (for non syndicated)

O O O O

OWNE (for external account transfer)
OWN!I (for internal account transfer)
PAIR (for pair off)

PLAC (for placement)

PORT (for portfolio move)

O O 0O

O O

REAL (for realignment)
REDI (for withdrawal)
REDM (for redemption)

[

RELE (for depository receipt release cancellation)
REPU (for repo)

RODE (for return delivery without matching)
RVPO (for reverse repurchase agreement)

SBBK (for sell buy back)

0o o o o

SBRE (for borrowing reallocation)

SECB (for securities borrowing)

[

SECL (for securities lending)

SLRE (for lending reallocation)
SUBS (for subscription)

SWIF (Switch From)

SWIT (Switch To)

SYND (for syndicate underwriters )
TBAC (for TBA closing)

TRAD (for trade)

TRPO (for triparty repo)

O O

[

TRVO (for triparty reverse repo)

0o o o o

ETFT (for exchange trade funds)
- TURN (for turnaround)

References for error messages: [ 1351]
- MVCP052
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~ MVCPO053
' MVCP054
I MVCPO055
~ MVCPO056
' MVCPO057
~ MVCPO058
| MVCPO059
' MVCPO060
- MVCPO061
' MVCPO062
' MVCPO063
| MVCPO64
' MVCPO065
~ MVCPO066
I MVCPO067
' MVCPO068
- MVCPO069
' MVCPO070
- MVCPO71
- MVCPO072
I MVCPO073
. MVCPO074
I MVCPO075
' MVCPO076
| MVCPO77
' MVCPO078
- MVCPO079
I MVCPO080
' MVCPO081
~ MVCP082
' MVCPO083
I MVCPO084
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Cum/EX Indicator

MVCP085
MVCP086
MVCPO087
MVCP088
MVCP089
MVCP090
MVCP091
MVCP128
MVCP130
MVSQ602
MVSQ606
- MVSQ610

Select the cum/ex indicator from the possible values:

O O o o o O 0O

O O

0
0

= Cum
T Ex
' Empty (default value)

Settlement Transac- Select the code condition under which the trade is going to

tion Condition Indic-
ator

be settled from the possible values:
~ Empty (default value)

- ADEA (accept after regular settlement deadline)
ASGN (assignement)

0
"I BUTC (buy to cover)

BSSP (buy in partially succesful)
CLEN (clean)

DIRT (dirty)

DLWM (delivery without matching)
DRAW (drawn)

EXER (exercised)

EXPI (expired)

O O o o 0O

[

FRCL (free clean settlement)
KNOC (knocked out)

~ NOMC (no automatic market claim)
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Link Type

Select a link processing position of the possible values:

PENS (pending sale)
PHYS (physical)
RESI (residual)
RHYP (rehypothecation)
RPTO (reporting)
SHOR (short sell)
SPDL (special delivery)
SPST (split settlement)
TRAN (transformation)
TRIP (triparty segregation)
UNEX (unexposed)

Link

After (default value)
Before
With

Info

References for error messages: [ 1351]

MVLI801
MVLI802
MVLI803
MVLI813
MVLI814
MVLI815
MVLI816
MVLI817
MVLI818
MVLI831
MVLI832
MVLI833
MVLI851
MVLI854
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- MVLI857

- MVLI860
- MVLI863

- MVLI865
I MVCPO13

- MVLI875

- MVLI872

This field is also available as a show field for existing re-
cords.

Reference Type Select the reference type of the instruction to be linked to
from the possible values:

~ Account Owner Settlement Instruction Reference
~ Account Owner Intra Balance Movement Reference
~ Account Owner Intra Position Movement Reference
~ Account Servicer Reference
' Third Party reference
| T2S reference
Required format is: max. 46 characters (SWIFT-x)

This field is also available as a show field for existing re-
cords.

Reference Enter the identification of the instruction to be linked to.
Required format is: max. 16 characters (SWIFT-x-red)
References for error messages: [ 1351]
I MVCP099
I MVLI869
- MVLI872

This field is also available as a show field for existing re-
cords.

Reference Owner Enter the BIC of the instructing party of the instruction to
be linked to.

Required format is: max. 11 characters (SWIFT-x)

If the ‘Reference Type’ is set to any value different than
‘T2S reference’ this field becomes mandatory.
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This field is also available as a show field for existing re-
cords.

Options Information on functions (icons) can be found in Common
Buttons and Icons [ 43].
Pool Instruction Ref- Enter the pool identification.
it Required format is: max. 16 characters (SWIFT-x-red)
References for error messages: [ 1351]
- MVLI833
1 MVLI847
- MVLI868

Pool Instruction Enter the number of linked instructions included in the
Counter pool.

Required format is: Integer
References for error messages: [ 1351]
| MVLI843

- MVLI845

This field becomes mandatory when the 'Pool Instruction

Reference' is filled in.
Current Instruction  Enter the sequential number of the instruction.
Number Required format is: Integer

This field becomes mandatory when the ‘Pool Instruction
Reference' is filled in.

Pool Reference Enter the BIC of the owner of the Pool Instruction Refer-
Owner BIC ence.

Required format is: max. 11 characters (SWIFT-x)

The field ‘Pool Reference Owner BIC’ becomes mandatory
when the field ‘Pool Instruction Reference’ is filled in.

Link Additional Information

Message Number/  Enter the type number/message identified of the message
Long Number referenced in the linkage sequence.

Required format is: max. 12 characters

Linked Quantity/ Enter the quantity of the linked transaction to be paired-off
Paired Off Quantity/ expressed in units.
Unit
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Linked Quantity/
Paired Off Quantity/
Face Amount

Linked Quantity/
Paired Off Quantity/
Amortised Value

Linked Quantity/
Turned Quantity/Unit

Linked Quantity/
Turned Quantity/
Face Amount

Required format: max. 15 digit(s) incl. decimal point
(thereof max. 14 decimal places).

Only one of the values for quantity can be filled in: ‘Unit’,
‘Face Amount’ or ‘Amortised Value’.

If ‘Paired Off Quantity’ is filled in, then “Turned Quantity’
cannot be filled in.
Enter the quantity of the linked transaction to be paired-off

expressed in face amount.

Required format: max. 15 digit(s) incl. decimal point
(thereof max. 5 decimal places).

Only one of the values for quantity can be filled in: ‘Unit’,
‘Face Amount’ or ‘Amortised Value’.

If ‘Paired Off Quantity’ is filled in, then “Turned Quantity’
cannot be filled in.

Enter the quantity of the linked transaction to be paired-off
expressed in amortised value.

Required format: max. 15 digit(s) incl. decimal point
(thereof max. 5 decimal places).

Only one of the values for quantity can be filled in: ‘Unit’,
‘Face Amount’ or ‘Amortised Value’.

If ‘Paired Off Quantity’ is filled in, then “Turned Quantity’
cannot be filled in.

Enter the quantity of the linked transaction to be turned ex-
pressed in units.

Required format: max. 15 digit(s) incl. decimal point
(thereof max. 14 decimal places).

Only one of the values for quantity can be filled in: ‘Unit’,
‘Face Amount’ or ‘Amortised Value’.

If “Turned Quantity’ is filled in, then ‘Paired Off Quantity’
cannot be filled in.

Enter the quantity of the linked transaction to be turned ex-
pressed in face amount.

Required format: max. 15 digit(s) incl. decimal point
(thereof max. 5 decimal places).

Only one of the values for quantity can be filled in: ‘Unit’,
‘Face Amount’ or ‘Amortised Value’.
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If “Turned Quantity’ is filled in, then ‘Paired Off Quantity’
cannot be filled in.

Linked Quantity/ Enter the quantity of the linked transaction to be turned ex-
Turned Quantity/ pressed in amortised value.

Amortised Value Required format: max. 15 digit(s) incl. decimal point
(thereof max. 5 decimal places).

Only one of the values for quantity can be filled in: ‘Unit’,
‘Face Amount’ or ‘Amortised Value’.

If “Turned Quantity’ is filled in, then ‘Paired Off Quantity’
cannot be filled in.

Use of Restriction

Cash Sub Balance You can choose to either enter the code to identify the re-
Type striction on cash or to select it from the suggested items in
the drop-down menu.

Required format is: max. 4 characters (SWIFT-x)
References for error messages: [ 1351]

- MVRR988

I MVRR926

- MVRR941

- MVRR957

I MVRR958

Delivering Securities You can choose to either enter the code to identify the re-

Sub Balance Type striction on securities or to select it from the suggested
items in the drop-down menu. This field is only available if
it is a delivering instruction or the field ‘Externally Matched’
is filled with ‘Yes’.

Required format is: max. 4 characters (SWIFT-x)
References for error messages: [ 1351]

' MVRR937

| MVRR942

MVRR948

MVRR959

MVRR960

MVRR961

O O 0O
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MVRR963
MVRR964
MVRR986
MVRR987

Receiving Securities You can choose to either enter the code to identify the re-

Sub Balance Type

Restriction Refer-
ence

striction on securities or to select it from the suggested

items in the drop-down menu. This field is only available if
it is a receiving instruction or the field ‘Externally Matched’

is filled with ‘Yes'.
Required format is: max. 4 characters (SWIFT-x)

References for error messages: [ 1351]

|
|
0
|
\
U

Enter the restriction reference applying on securities.
Required format is: max. 30 characters (SWIFT-x-red)

References for error messages: [ 1351]

MVRR929
MVRR948
MVRR962
MVRR965
MVRR972
MVRR984

MVRR934
MVRR935
MVRR936
MVRR937
MVRR941
MVRR942
MVRR944
MVRR945
MVRR947
MVRR951
MVRR963
MVRR964
MVRR984
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Restriction Refer-
ence

Lot Quantity/Unit

Lot Quantity/Face
Amount

| MVRR986
' MVRR987
Click on the '+' button to add a restriction reference.
Shows the restriction reference applying on securities.
References for error messages: [ 1351]
| MVRR934
| MVRR935
MVRR936
MVRR937
MVRR941
MVRR942
MVRR944
MVRR945
MVRR947
MVRR951
MVRR963
| MVRR964
- MVRR984
I MVRR986
| MVRR987

O O o o o o o o

Use of Restriction Additional Information

Enter the quantity that is part of the lot described ex-
pressed in units.

Required format: max. 15 digit(s) incl. decimal point
(thereof max. 14 decimal places).

Only one of the values for quantity can be filled in: ‘Unit’,
‘Face Amount’ or ‘Amortised Value’.

Enter the quantity that is part of the lot described ex-
pressed in face amount.

Required format: max. 15 digit(s) incl. decimal point
(thereof max. 5 decimal places).

Only one of the values for quantity can be filled in: ‘Unit’,
‘Face Amount’ or ‘Amortised Value’.
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Lot Quantity/Amort-
ised Value

Lot Date Time/Date

Lot Date Time/Date

Time

Lot Price/Type/Yiel-
ded

Lot Price/Type/Value
Type

Lot Price/Value/Rate

Enter the quantity that is part of the lot described ex-
pressed in amortised value.

Required format: max. 15 digit(s) incl. decimal point
(thereof max. 5 decimal places).

Only one of the values for quantity can be filled in: ‘Unit’,
‘Face Amount’ or ‘Amortised Value’.

Enter the date on which the lot was purchased or use the
calendar icon.

Required format: YYYY-MM-DD

Only one field among ‘Date’ and ‘Date Time’ can be filled
in.

Enter the date/time on which the lot was purchased or use
the calendar icon.

Required format: YYYY-MM-DD hh:mm:ss.usuUsSUSUSUS

Only one field among ‘Date’ and ‘Date Time’ can be filled
in.

Select whether or not the price is expressed as a yield
from the possible values:

'l Yes
| No

Only one field among ‘Value Type’ and ‘Yielded’ can be
filled in.

Select the type of value in which the price is expressed
from the possible values:

| Discount (default value)
[l Premium
L Par

Only one field among ‘Value Type’ and ‘Yielded’ can be
filled in.

Enter the price expressed as a rate.

Required format is: max. 12 digit(s) incl. decimal point
(thereof max. 10 decimal places)

Only one field among ‘Value Amount’ and ‘Value Rate’ can
be filled in.
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Lot Price/Value/
Amount

Enter the price expressed as a value.

Required format is: max. 15 digit(s) incl. decimal point
(thereof max. 13 decimal places)

Only one field among ‘Value Amount’ and ‘Value Rate’ can
be filled in.

Lot Price/Value/Cur- Select the currency of the value amount from the drop-

rency

Type of Price/Code

down menu.
Required format is: 3 characters (SWIFT-x)

Select the ISO 20022 codes to indicate the type of price
from the possible value:

[l Average

Only one of the following types can be filled in for a given
place of trade:

‘Code’ or the combination of ‘Identification’, ‘Issuer’ and
optionally ‘Schema Name’.

Type of Price/Propri- Enter the proprietary information, often a code, of the type

etary/ldentification

of price.
Required format is: max. 4 characters (SWIFT-x)

Only one of the following types can be filled in for a given
type of price:

‘Code’ or the combination of ‘Identification’, ‘Issuer’ and
optionally ‘Schema Name’.

Type of Price/Propri- Enter the issuer information of the type of price.

etary/Issuer

Required format is: max. 4 characters (SWIFT-x)

Only one of the following types can be filled in for a given
type of price:

‘Code’ or the combination of ‘Identification’, ‘Issuer’ and
optionally ‘Schema Name’.

Type of Price/Propri- Enter a short textual description of the schema of the type
etary/Schema Name of price.

Required format is: max. 4 characters (SWIFT[Ix)

Only one of the following types can be filled in for a given
type of price:

‘Code’ or the combination of ‘Identification’, ‘Issuer’ and
optionally ‘Schema Name’.
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Party BIC

Name

Proprietary Identific-
ation

Issuer

Schema Name

Additional Receiving Parties
Receiving Party 3
Enter the BIC of the client of the receiving CSD participant.
Required format is: max. 11 characters (SWIFT-x)

In case a BICS8 is entered for this field no automatic sup-
plementation to BIC11 is performed.

Only one of the following party identifications can be filled
in for a given settlement party: ‘Party BIC’, ‘Name’ or the
combination of ‘Identification’, ‘Issuer’ and optionally
‘Schema Name'.

Enter the name and address of the party.
Required format is: max. 140 characters (SWIFT-x)

Only one of the following party identifications can be filled
in for a given settlement party: ‘Party BIC’, ‘Name’ or the
combination of ‘Identification’, ‘Issuer’ and optionally
‘Schema Name'.

Enter the proprietary information, often a code, issued by
the data source scheme issuer.

Required format is: max. 34 characters (SWIFT-x)

Only one of the following party identifications can be filled
in for a given settlement party: ‘Party BIC’, ‘Name’ or the
combination of ‘Identification’, ‘Issuer’ and optionally
‘Schema Name'.

Enter the entity that assigns the identification.
Required format is: max. 4 characters (SWIFT-x)

Only one of the following party identifications can be filled
in for a given settlement party: ‘Party BIC’, ‘Name’ or the
combination of ‘Identification’, ‘Issuer’ and optionally
‘Schema Name'.

Enter the short textual description of the schema.
Required format is: max. 4 characters (SWIFT-x)

Only one of the following party identifications can be filled
in for a given settlement party: ‘Party BIC’, ‘Name’ or the
combination of ‘Identification’, ‘Issuer’ and optionally
‘Schema Name'.

Receiving Party 4
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Party BIC

Name

Proprietary Identific-
ation

Issuer

Schema Name

Party BIC

Enter the BIC of the client of the receiving CSD participant.
Required format is: max. 11 characters (SWIFT-x)

In case a BIC8 is entered for this field no automatic sup-
plementation to BIC11 is performed.

Only one of the following party identifications can be filled
in for a given settlement party: ‘Party BIC’, ‘Name’ or the
combination of ‘Identification’, ‘Issuer’ and optionally
‘Schema Name’.

Enter the name and address of the party.
Required format is: max. 140 characters (SWIFT-x)

Only one of the following party identifications can be filled
in for a given settlement party: ‘Party BIC’, ‘Name’ or the
combination of ‘Identification’, ‘Issuer’ and optionally
‘Schema Name’.

Enter the proprietary information, often a code, issued by
the data source scheme issuer.

Required format is: max. 34 characters (SWIFT-x)

Only one of the following party identifications can be filled
in for a given settlement party: ‘Party BIC’, ‘Name’ or the
combination of ‘Identification’, ‘Issuer’ and optionally
‘Schema Name’.

Enter the entity that assigns the identification.
Required format is: max. 4 characters (SWIFT-x)

Only one of the following party identifications can be filled
in for a given settlement party: ‘Party BIC’, ‘Name’ or the
combination of ‘Identification’, ‘Issuer’ and optionally
‘Schema Name’.

Enter the short textual description of the schema.
Required format is: max. 4 characters (SWIFT-x)

Only one of the following party identifications can be filled
in for a given settlement party: ‘Party BIC’, ‘Name’ or the
combination of ‘Identification’, ‘Issuer’ and optionally
‘Schema Name'.

Receiving Party 5
Enter the BIC of the client of the receiving CSD participant.

Required format is: max. 11 characters (SWIFT-x)
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In case a BICS8 is entered for this field no automatic sup-
plementation to BIC11 is performed.

Only one of the following party identifications can be filled
in for a given settlement party: ‘Party BIC’, ‘Name’ or the
combination of ‘Identification’, ‘Issuer’ and optionally
‘Schema Name'.

Name Enter the name and address of the party.
Required format is: max. 140 characters (SWIFT-x)

Only one of the following party identifications can be filled
in for a given settlement party: ‘Party BIC’, ‘Name’ or the
combination of ‘Identification’, ‘Issuer’ and optionally
‘Schema Name'.

Proprietary Identific- Enter the proprietary information, often a code, issued by
ation the data source scheme issuer.

Required format is: max. 34 characters (SWIFT-x)

Only one of the following party identifications can be filled
in for a given settlement party: ‘Party BIC’, ‘Name’ or the
combination of ‘Identification’, ‘Issuer’ and optionally
‘Schema Name'.

Issuer Enter the entity that assigns the identification.
Required format is: max. 4 characters (SWIFT-x)

Only one of the following party identifications can be filled
in for a given settlement party: ‘Party BIC’, ‘Name’ or the
combination of ‘Identification’, ‘Issuer’ and optionally
‘Schema Name'.

Schema Name Enter the short textual description of the schema.
Required format is: max. 4 characters (SWIFT-x)

Only one of the following party identifications can be filled
in for a given settlement party: ‘Party BIC’, ‘Name’ or the
combination of ‘Identification’, ‘Issuer’ and optionally
‘Schema Name’.

Additional Delivering Parties
Delivering Party 3

Party BIC Enter the BIC of the client of the delivering CSD parti-
cipant.

Required format is: max. 11 characters (SWIFT-x)
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In case a BICS8 is entered for this field no automatic sup-
plementation to BIC11 is performed.

Only one of the following party identifications can be filled
in for a given settlement party: ‘Party BIC’, ‘Name’ or the
combination of ‘Identification’, ‘Issuer’ and optionally
‘Schema Name'.

Name Enter the name and address of the party.
Required format is: max. 140 characters (SWIFT-x)

Only one of the following party identifications can be filled
in for a given settlement party: ‘Party BIC’, ‘Name’ or the
combination of ‘Identification’, ‘Issuer’ and optionally
‘Schema Name'.

Proprietary Identific- Enter the proprietary information, often a code, issued by
ation the data source scheme issuer.
Required format is: max. 34 characters (SWIFT-x)

Only one of the following party identifications can be filled
in for a given settlement party: ‘Party BIC’, ‘Name’ or the
combination of ‘Identification’, ‘Issuer’ and optionally
‘Schema Name'.

Issuer Enter the entity that assigns the identification.
Required format is: max. 4 characters (SWIFT-x)

Only one of the following party identifications can be filled
in for a given settlement party: ‘Party BIC’, ‘Name’ or the
combination of ‘Identification’, ‘Issuer’ and optionally
‘Schema Name’.

Schema Name Enter the short textual description of the schema.
Required format is: max. 4 characters (SWIFT-x)

Only one of the following party identifications can be filled
in for a given settlement party: ‘Party BIC’, ‘Name’ or the
combination of ‘Identification’, ‘Issuer’ and optionally
‘Schema Name'.
Delivering Party 4
Party BIC Enter the BIC of the client of the delivering CSD parti-
cipant.

Required format is: max. 11 characters (SWIFT-x)
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In case a BICS8 is entered for this field no automatic sup-
plementation to BIC11 is performed.

Only one of the following party identifications can be filled
in for a given settlement party: ‘Party BIC’, ‘Name’ or the
combination of ‘Identification’, ‘Issuer’ and optionally
‘Schema Name'.

Name Enter the name and address of the party.
Required format is: max. 140 characters (SWIFT-x)

Only one of the following party identifications can be filled
in for a given settlement party: ‘Party BIC’, ‘Name’ or the
combination of ‘Identification’, ‘Issuer’ and optionally
‘Schema Name'.

Proprietary Identific- Enter the proprietary information, often a code, issued by
ation the data source scheme issuer.
Required format is: max. 34 characters (SWIFT-x)

Only one of the following party identifications can be filled
in for a given settlement party: ‘Party BIC’, ‘Name’ or the
combination of ‘Identification’, ‘Issuer’ and optionally
‘Schema Name'.

Issuer Enter the entity that assigns the identification.
Required format is: max. 4 characters (SWIFT-x)

Only one of the following party identifications can be filled
in for a given settlement party: ‘Party BIC’, ‘Name’ or the
combination of ‘Identification’, ‘Issuer’ and optionally
‘Schema Name’.

Schema Name Enter the short textual description of the schema.
Required format is: max. 4 characters (SWIFT-x)

Only one of the following party identifications can be filled
in for a given settlement party: ‘Party BIC’, ‘Name’ or the
combination of ‘Identification’, ‘Issuer’ and optionally
‘Schema Name'.
Delivering Party 5
Party BIC Enter the BIC of the client of the delivering CSD parti-
cipant.

Required format is: max. 11 characters (SWIFT-x)
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Name

In case a BICS8 is entered for this field no automatic sup-
plementation to BIC11 is performed.

Only one of the following party identifications can be filled
in for a given settlement party: ‘Party BIC’, ‘Name’ or the
combination of ‘Identification’, ‘Issuer’ and optionally
‘Schema Name'.

Enter the name and address of the party.

Required format is: max. 140 characters (SWIFT-x)

Proprietary Identific- Enter the proprietary information, often a code, issued by

ation

Issuer

Schema Name

Value Amount

the data source scheme issuer.
Required format is: max. 34 characters (SWIFT-x)

Only one of the following party identifications can be filled
in for a given settlement party: ‘Party BIC’, ‘Name’ or the
combination of ‘Identification’, ‘Issuer’ and optionally
‘Schema Name'.

Enter the entity that assigns the identification.
Required format is: max. 4 characters (SWIFT-x)

Only one of the following party identifications can be filled
in for a given settlement party: ‘Party BIC’, ‘Name’ or the
combination of ‘Identification’, ‘Issuer’ and optionally
‘Schema Name'.

Enter the short textual description of the schema.
Required format is: max. 4 characters (SWIFT-x)

Only one of the following party identifications can be filled
in for a given settlement party: ‘Party BIC’, ‘Name’ or the
combination of ‘Identification’, ‘Issuer’ and optionally
‘Schema Name'.

Other Information
Deal Price
Enter the value of the amount of the deal price.

Required format is: max. 15 digit(s) incl. decimal point
(thereof max. 13 decimal places)

Only one field among ‘Value Amount’ and ‘Value Rate’ can
be filled in. If any of these two fields is filled in the other
one cannot be filled in.
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Value Currency

Value Rate

Value Type

Yielded

If either ‘Value Amount’ or ‘Value Rate’ is filled in, then
either ‘Value Type’ or ‘Yielded’ must also be filled in.

Select the currency of the amount of the deal price from
the possible values.

Required format is: 3 characters (SWIFT-x)
Enter the price expressed as a rate.

Required format is: max. 12 digit(s) incl. decimal point
(thereof max. 10 decimal places)

Only one field among ‘Value Amount’ and ‘Value Rate’ can
be filled in. If any of these two fields is filled in the other
one cannot be filled in.

If either ‘Value Amount’ or ‘Value Rate’ is filled in, then
either ‘Value Type’ or ‘Yielded’ must also be filled in.

Select the type of value in which the price is expressed
from the possible values:

" Empty (default value)
. Discount

- Par
' Premium

Only one field among ‘Value Type’ and Yielded’ can be
filled in. If any of these two fields is filled in the other one
cannot be filled in.

If either ‘Value Type’ or ‘Yielded' is filled in, then either
‘Value Amount’ or ‘Value Rate’ must also be filled in.

Select yes or no to indicate that the price is expressed as
a yield.

Possible values:

" Empty (default value)
- Yes

- No

Only one field among ‘Value Type’ and ‘Yielded’ can be
filled in. If any of these two fields is filled in the other one
cannot be filled in.

If either ‘Value Type’ or Yielded’ is filled in, then either
‘Value Amount’ or ‘Value Rate’ must also be filled in.
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Exchange Rate

Quoted Currency

Resulting Amount

Resulting Amount

Currency

Unit Currency

Place of Trade De-
scription

Place of Trade Mar-
ket Identifier Code

Type/Code

Foreign Exchange

Enter the factor used for the conversion of an amount from
one currency into another. This reflects the price at which
one currency was bought with another currency.

Required format is: max. 12 digit(s) incl. decimal point
(thereof max. 10 decimal places)

Select the currency into which the base currency is con-
verted, in a currency exchange from the drop-down menu.

Enter the counter value of a foreign exchange conversion.

Required format is: max. 15 digit(s) incl. decimal point
(thereof max. 5 decimal places)

Select the currency of the counter value of a foreign ex-
change conversion from the drop-down menu.

Select the currency into which the base currency is con-
verted, in a currency exchange for unit from the drop-down
menu.

Place of Trade

Enter the description of the market in which a trade trans-
action has been executed.

Either this field or Place of Trade Market Identifier Code
can be filled, but not both.

Required format is: max. 30 characters (SWIFT-x-red)

Enter the Identifier Code of the market in which a trade
transaction has been executed.

Either this field or Place of Trade Description can be filled,
but not both.

Required format is: max. 4 characters (SWIFT-x)
Place of Trade Additional Information

Select the ISO 20022 code to indicate the type of market
in which transactions take place from the possible values:

' PRIM (for Primary Market)
. SECM (for Secondary Market)
| OTCO (for Over the Counter)
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Type/Proprietary/
Identification

Type/Proprietary/ls-
suer

Type/Proprietary/
Schema Name

- VARI (for Various)
. EXCH (for Stock Exchange)
Required format is: max. 4 characters (SWIFT-x).

In case either ‘Place of Trade Description’ or‘Place of
Trade Market Identifier Code’ are filled, either‘Place of
Trade Code’ or Proprietary Information must be provided.

Only one of the following types can be filled in for a given
place of trade:

‘Code’ or the combination of ‘Identification’, ‘Issuer’ and
optionally ‘Schema Name’.

Enter the proprietary information, often a code, of the
place of trade type.

Required format is: max. 4 characters (SWIFT-x).

Only one of the following types can be filled in for a given
place of trade:

‘Code’ or the combination of ‘Identification’, ‘Issuer’ and
optionally ‘Schema Name’.

Enter the issuer information of the place of trade type.
Required format is: max. 4 characters (SWIFT-x).

Only one of the following types can be filled in for a given
place of trade:

‘Code’ or the combination of ‘Identification’, ‘Issuer’ and
optionally ‘Schema Name’.

Enter a short textual description of the schema of the
place of trade type.

Required format is: max. 4 characters (SWIFT-x).

Only one of the following types can be filled in for a given
place of trade:

‘Code’ or the combination of ‘Identification’, ‘Issuer’ and
optionally ‘Schema Name’.

Other Information
Other

Number of Days Ac- Enter the number of days on which the interest rate ac-

crued

crues (daily accrual note).

Required format is: Integer values from -999 to 999
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Original Ordered Enter the original ordered amount.

Amount Required format is: max. 15 digit(s) incl. decimal point

(thereof max. 5 decimal places)

Original Ordered Select the currency of the original ordered amount from
Currency the drop-down menu.

Market Client Side  Specifies if an instruction is for a market side or client side
Code transaction:

- CLNT (for Client Side)
| MAKT (for Market Side)

Either this field or the proprietary identification of the mar-
ket client side in addition to the issuer and scheme name
is available.

Required format is: max. 4 characters (SWIFT-x)

Market Client Side  Select the identification assigned by an institution.
Proprietary Identific-
ation

In case Proprietary Information is filled, at least Identifica-
tion and Issuer must be provided.

Required format is: max. 4 characters (SWIFT-x)

Market Client Side  Select the entity that assigns the identification.

Issuer In case Proprietary Information is filled, at least Identifica-
tion and Issuer must be provided.

Required format is: max. 4 characters (SWIFT-x)

Market Client Side  Select the name of the identification scheme.

Schema Name Required format is: max. 4 characters (SWIFT-x)

Additional Information

Level 1 Select the first level of the XML hierarchy.

Level 2 Select the second level of the XML hierarchy.

Level 3 Select the third level of the XML hierarchy.

Level 4 Select the fourth level of the XML hierarchy.

Level 5 Select the fifth level of the XML hierarchy.

Level 6 Select the sixth level of the XML hierarchy.

Value Enter the value of the corresponding XML field chosen
through the different levels.

Path Shows the XML selected hierarchy.
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Buttons

Value Shows the value of the corresponding XML field chosen
through the different levels.

Cancel This function enables you to cancel the process and return
to the previous screen.

Next screen:
. Settlement instructions — search/list screen [ 177]

Reset This function enables you to set all fields to default value
and blanks out all optional fields.

Next screen:
' Settlement instruction — new screen

Submit This function enables you to create a new settlement in-
struction. Upon clicking on the submit button you will be
asked to enter your PIN for digital signature purposes
(NRO). With the entry of the PIN, T2S attaches a digital
signature to the instruction entered by the T2S actor.

Next screen:

. Settlement instructions — search/list screen [ 177]
References for error messages: [ 1351]
| MVCA105

I MVCA501

I MVCA502

I MVCA503

I MVCA505

| MVCA506

I MVCA507

| MVCA509

I MVCA510

I MVCA511

I MVCA514

| MVCA515

I MVCA516
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~ MVCA517
I MVCA518
I MVCA519
- MVCPO009
I MVCPO010
~ MVCPO011
- MVCPO012
I MVCPO013
~ MVCPO036
' MVCPO037
| MVCPO052
| MVCPO053
I MVCP054
. MVCPO055
I MVCPO056
' MVCPO057
~ MVCPO058
' MVCPO059
~ MVCPO060
| MVCPO061
' MVCPO062
~ MVCPO063
' MVCPO064
' MVCPO065
| MVCPO066
' MVCPO067
~ MVCPO068
I MVCPO069
I MVCPO070
~ MVCPO71
' MVCPO072
I MVCPO073
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~ MVCPO074
' MVCPO075
' MVCPO076
. MVCPO77
' MVCPO078
- MVCPO079
-~ MVCPO080
| MVCPO081
~ MVCP082
I MVCPO083
| MVCPO084
~ MVCPO085
' MVCPO086
- MVCPO087
I MVCPO088
' MVCPO089
- MVCP090
I MVCP091
- MVCP092
~ MVCP099
' MVCP102
~ MVCP103
I MVCP110
I MVCP119
. MVCP124
I MVCP125
~ MVCP126
I MVCP127
1 MVCP128
~ MVCP130
' MVCU103
I MvCuU107
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- MVCVO001
1 MVCV002
' MVCV003
~ MVCV106
1 MVCV120
. MVCV122
. MVCV123
I MVCV205
. MVCV229
| MVCVv234
I MVCV235
. MVCV236
1 MVCVv237
. MVCV238
- MVCV239
1 MVCVv241
. MVCV242
1 MVCVv243
. MVCV244
. MVCV245
1 MVCV246
. MVCVv247
1 MVCVv248
1 MVCV249
- MVCV250
' MVCV251
. MVCV252
- MVCV253
I MVCV256
. MVCV257
1 MVCV271
1 MVCV272
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. MVCV273
I MVCV274
1 MVCV275
. MVCV276
1 MvCv277
. MVCV278
. MVCV279
1 MVCV280
. MVCV281
1 MVCv282
1 MVCVv283
~ MVCV286
1 MvCv2s87
. MVCV288
- MVCV289
1 MVCV298
. MVCV299
' MVCV301
~ MVCV303
~ MVCV305
' MVvDC002
~ MVDCO004
I MVDCO006
| MVDCO014
~ MVDCO016
| MVDCO018
- MVDCO021
I MVDC024
I MVIC305
. MVIC307
" MVIC308
1 MVIC309
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. MVIC311
I MVIC313
' MVIC315
~ MVIC316
1 MVIC317
. MVIC318
. MVIC319
I MVIC320
~ MVLI801
I MVLI802
- MVLI803
- MVLI813
. MVLI814
- MVLI815
~ MVLI816
. MVLI817
- MVLI818
- MVLI831
- MVLI832
- MVLI833
. MVLI843
- MVLI845
I MVLI847
. MVLI851
- MVLI854
. MVLI857
- MVLI860
~ MVLI863
. MVLI865
- MVLI868
- MVLI869
- MVLI872
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MVLI875

MVRR926
MVRR929
MVRR934
MVRR935
MVRR936
MVRRO937
MVRR941
MVRR942
MVRR944
MVRR945
MVRR947
MVRR948
MVRR951
MVRR957
MVRR958
MVRR959
MVRR960
MVRR961
MVRR963
MVRR964
MVRR984
MVRR986
MVRR987
MVSD401
MVSD403
MVSD406
MVSD411
MVSD412
MVSP208
MVSQ602
MVSQ604
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Context of
Usage

Screen
Access

MVSQ606
MVSQ610
MVSQ612
MVSR701
MVSR702
MVSR703
MVSR704
| MVSR707

O O o O o

2.2.2.20 Status History - Details Screen

This screen displays detailed information on the status history of the selected in-
struction. You can check the data.

There is no usage restriction for this screen.

Securities >> Settlement >> Intra-Position Movements >> In-
tra-position movements with current and historical status — search screen >>
Click on the search button >> Intra-position movements — list screen >> Click
on the details button >> Intra-position movement - details screen >> Click on
the status history button

Securities >> Settlement >> Intra-Balance Movements >> [n-
tra-balance movements with current and historical status — search screen >>
Click on the search button >> Intra-balance movements — list screen >> Click
on the details button >> Intra-balance movement - details screen >> Click on
the status history button

Securities >> Settlement >> Settlement Instructions >>
Settlement instructions with current and historical status — search screen >>
Click on the search button >> Sefttlement instructions — list screen >> Click on
the details button >> Settlement instruction — details screen >> Click on the
status history button

Securities >> Settlement >> Maintenance Securities In-
structions >> Maintenance securities instructions - search screen >>
Click on the search button >> Maintenance securities instructions - list screen
>> Click on the details button >> Amendment securities instruction — details
screen >> Click on the status history button
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Privileges

References

Securities >> Settlement >> Maintenance Securities In-
structions >> Maintenance securities instructions - search screen >>
Click on the search button >> Maintenance securities instructions - list screen
>> Click on the details button >> Cancellation securities instruction — details
screen >> Click on the status history button

Securities >> Settlement >> Maintenance Securities In-
structions >> Maintenance securities instructions - search screen >>
Click on the search button >> Maintenance securities instructions - list screen
>> Click on the details button >> Hold/release Instruction — details screen >>
Click on the status history button

Cash >> Settlement >> Maintenance Cash Instructions >>
Maintenance cash instructions - search screen >> Click on the search button
>> Maintenance cash instructions - list screen >> Click on the details button
>> Amendment cash instruction — details screen >> Click on the status history
button

Cash >> Settlement >> Maintenance Cash Instructions >>
Maintenance cash instructions - search screen >> Click on the search button
>> Maintenance cash instructions - list screen >> Click on the details button
>> Cancellation cash instruction — details screen >> Click on the status his-
tory button

To use this screen, you need the privileges necessary for the business object for
which you want to view the status history.

User Instructions Part

This screen is part of the following business scenario:

View settlement instruction status history [ 770]

Business Functionality Document
This screen corresponds to the following business function:

Display instruction details (T2S.GUI.SESE.INX.0030)
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services .
Securities
Status History - Details Screen
Status Histol =
Screenshot - : S
Instruction Effective
1810150291929194 2018-12-21 17:42:57
Rows perpage: [10 v page 10f2-lines1to100f14 [ w» | v | Gotopage:
Date and Time @ Status Type @ Status Value @ Settled Settlement Amount 2 Settled Settlement Quantity <
2018-10-19 09:13:43 Settlement Status Settled 1
2018-10-18 19:39:16 Settlement Status Unsettled - Failing
2018-10-18 19:33:28 Settlement Status Unsettled - Failing
2018-10-18 19:19:41 Settlement Status Unsettled - Failing
2018-10-15 11:23:28 Settlement Status Unsettled - Pending
2018-10-15 11:23:26 Match Status Matched
2018-10-15 11:23:25 Match Status Unmatched
2018-10-15 11:23:25 Settlement Status Unsettled - Pending
2018-10-15 11:23:25 Cancellation Status Not cancelled
2018-10-15 11:23:25 Approval Status Approved
lllustration 59: Status history - details screen
H - -
Field Settlement Instruction - Status History
Description

Instruction

Effective Date and

Time

Date and Time

Status Type

Shows the reference of the instruction for which the status
history is shown.

Displayed format is: max. 16 characters (SWIFT-x)
Shows the timestamp when the status query was made.
Displayed format is: YYYY-MM-DD hh:mm:ss

Shows the date and time when the status value was modi-
fied.

Displayed format is: YYYY-MM-DD hh:mm:ss

Shows the status type depending on the instruction type
from the possible values:

. Settlement Status (for settlement instructions and re-

strictions)

Match Status (for all types of LCMM instructions)
Cancellation Status (for all types of LCMM instructions)
Party Hold (for settlement instructions)

CSD Hold Status (for settlement instructions)

CSD Validation Hold Status (for settlement instruc-
tions)

CoSD Hold Status (for settlement instructions)

Execution Status (for cancellation instructions and con-
dition modification instructions)

Approval Status (for all types of LCMM instructions)
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Screen Reference Part
Securities

Insolvency procedure Settlement Instructions - Search/List Screen

Context of
Usage

Settlement Instruction - Status History

Status Value Shows the status value of the ‘Status Type’ field depend-
ing on the status type and the instruction type from the
possible values:

0
|

Match status: ‘Matched’ or ‘Unmatched’

Cancellation status for settlement instructions and re-
strictions: ‘Cancelled’ or ‘Not Cancelled’

Cancellation status for cancellation instructions and
condition modification instructions: ‘Denied’ or ‘Not
Denied’

Settlement status: ‘Unsettled’- Pending’ or ‘Unsettled -
Failing’ or ‘Partially Settled’- Pending’ or ‘Partially
Settled’ - Failing’ or ‘Settled’

CoSD hold status: “Yes’ or ‘No’

Party hold status: ‘Yes’ or ‘No’

CSD hold status: ‘Yes’ or ‘No’

CSD validation hold status : ‘Yes’ or ‘No’
Execution status: ‘Executed’ or ‘Not Executed’

Approval status: ‘Approved’ or ‘Awaiting for Approval’
or ‘Revoked’

Settled Settlement  Shows the amount settled in the current status update.
Amount This field is only filled for an update in a settlement status.

Settled Settlement  Shows the quantity settled in the current status update.
Quantity This field is only filled for an update in a settlement status.

2.2.2.21 Insolvency procedure Settlement Instructions -
Search/List Screen
This screen contains a number of search fields. By inputting the relevant data,

you can search for settlement instructions under insolvency situation. The search
results will be displayed in a list.

After selecting an entry, you can proceed further by clicking on the buttons below.

This screen will be available for the User in case the Insolvency system para-

meter is activated.

When exporting the content of this screen, you receive the query result in a csv-

file.

This screen is not relevant for CB users.
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Screen Reference Part
Securities

Insolvency procedure Settlement Instructions - Search/List Screen

Screen
Access

Privileges

References

Screenshot

Field
description

[l Securities >> Settlement >> Insolvency procedure Settle-

ment Instructions
To use this screen, you need the following privilege [ 1184]:
[ Settlement instruction matched and accepted status query privilege
User Instructions Part
This screen is part of the following business scenario:

[ View SF1/SF2 timestamps of Settlement Instructions in case of Insolvency
situation [ 771]

Business Functionality Document

This screen corresponds to the following business functions:
" Query instruction (T2S.GUI.SESE.INX.0010)

[ Display instruction list (T2S.GUI.SESE.INX.0020)

lllustration 60: Insolvency procedure settlement instructions —search/list screen

Insolvency procedure Settlement Instructions — Search Criteria

Insolvent Object Criteria*

Securities Account  You can choose to either enter the ‘Securities Account
Number Number’ or to select it from the suggested items in the
drop-down menu.

Only one of the insolvent object criteria must be filled in:
‘Securities Account Number’, ‘Dedicated Cash Account
Number’ or the combination of ‘Insolvent Party BIC’ and
‘Insolvent Parent Party BIC’.

In order to query external CSD settlement instructions the
search criterion ‘securities account’ must not be filled in.

Required format is: max. 35 characters (SWIFT-x)

Reference for error message [ 1290]:

' QMPCO030
Dedicated Cash Ac- You can choose to either enter the ‘Dedicated Cash Ac-
count Number count Number’ or to select it from the suggested items in

the drop-down menu.
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Screen Reference Part
Securities

Insolvency procedure Settlement Instructions - Search/List Screen

Insolvency procedure Settlement Instructions — Search Criteria

Insolvent Party BIC

Insolvent Parent
Party BIC

Only one of the insolvent object criteria must be filled in:
‘Securities Account Number’, ‘Dedicated Cash Account
Number’ or the combination of ‘Insolvent Party BIC’ and
‘Insolvent Parent Party BIC'.

Required format is: max. 34 characters (SWIFT-x)
Reference for error message [ 1290]:
- QMPCO031

You can choose to either enter the ‘Insolvent Party BIC’ or
to select it from the suggested items in the drop-down
menu.

Only one of the insolvent object criteria must be filled: ‘Se-
curities Account Number’, ‘Dedicated Cash Account Num-
ber’ or the combination of ‘Insolvent Party BIC’ and ‘Insolv-
ent Parent Party BIC'.

If the Insolvent Party BIC is filled in, the Insolvent Parent
Party BIC needs to be filled in as well.

Required format is: max. 11 characters (SWIFT-x)
References for error messages [ 1290]:

- QMPCO032
| QMPCO084

You can choose to either enter the ‘Insolvent Party Parent
BIC’ or to select it from the suggested items in the drop-
down menu.

Only one of the insolvent object criteria must be filled in:
‘Securities Account Number’, ‘Dedicated Cash Account
Number’ or the combination of ‘Insolvent Party BIC’ and
‘Insolvent Parent Party BIC'.

If the Insolvent Parent Party BIC is filled in, the Insolvent
Party BIC needs to be filled in as well.

Required format is: max. 11 characters (SWIFT-x)
References for error messages [ 1290]:
| QMPCO048
- QMPCO084
Additional Criteria
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Securities

Insolvency procedure Settlement Instructions - Search/List Screen

Insolvency procedure Settlement Instructions — Search Criteria

Acceptance Date Enter the lower bound of the search range for the accept-
and Time — from ance date and time (i.e. SF1: moment of acceptance) or
use the calendar icon.

Required format is: YYYY-MM-DD hh:mm:ss
Reference for error message [ 1290]:
1 QMPCO015

Only Settlement Instructions successfully created in 4-
eyes mode (i.e. approval status = approved) will be con-
sidered in the query. Settlement Instructions with other ap-
proval status value will not be included in the search res-
ults.

Acceptance Date Enter the upper bound of the search range for the accept-
and Time — to ance date and time (i.e. SF1: moment of acceptance) or
use the calendar icon.

Required format is: YYYY-MM-DD hh:mm:ss
Reference for error message [ 1290]:
- QMPCO015

Only Settlement Instructions successfully created in 4-
eyes mode (i.e. approval status = approved) will be con-
sidered in the query. Settlement Instructions with other ap-
proval status value will not be included in the query res-
ults.
Matching Status Select the matching status from the possible values:
| All (default value)

' Unmatched

- Matched
Matching Date and  Enter the lower bound of the search range for the match-
Time - from ing date and time (i.e. SF2: moment of irrevocability) or

use the calendar icon.
Required format is: YYYY-MM-DD hh:mm:ss

Reference for error message [ 1290]:

- QMPCO015
Matching Date and  Enter the upper bound of the search range for the match-
Time - to ing date and time (i.e. SF2: moment of irrevocability) or

use the calendar icon.
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Screen Reference Part
Securities

Insolvency procedure Settlement Instructions - Search/List Screen

Insolvency procedure Settlement Instructions — Search Criteria

Settlement Status

ISO Settlement
status

Cancellation Status

Party Hold Status

CSD Hold Status

CSD Validation Hold
Status

Required format is: YYYY-MM-DD hh:mm:ss
Reference for error message [ 1290]:
- QMPCO015
Select the settlement status from the possible values:
~ All (default value)
| Unsettled
| Settled
| Partially settled

Select the settlement status of the settlement restriction
from the possible values:

- All (default value)
| Pending
| Failing

If value ‘Settlement Status’ field is set to ‘Settled’ or ‘Can-
cellation Status’ field is set to ‘Cancelled’, this field is dis-
abled.

Select the cancellation status from the possible values:

. All (default value)

| Cancelled
~ Not cancelled

Select the party hold status from the possible values:
| All (default value)

~ On hold
- Released

Select the CSD hold status from the possible values:
~ All (default value)

~ On hold

~ Released

Select the CSD validation hold status from the possible
values:

. All (default value)
1 On hold

| Released
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Screen Reference Part
Securities

Insolvency procedure Settlement Instructions - Search/List Screen

CoSD Hold status

Insolvency procedure Settlement Instructions — Search Criteria

Select the CoSD hold status from the possible values:
. All (default value)
_ On hold

| Released

Insolvency procedure Settlement Instructions - List

Actor Reference

T2S Reference

Instructing Party BIC

Instructing Party
Parent BIC

Accepted
Timestamp (SF1)

Matched Timestamp
(SF2)

Securities Account
Number

ISIN

Securities Descrip-
tion

Securities Move-
ment Type Code

Original Settlement
Quantity/Nominal

Settled Quantity/
Nominal

Shows the reference assigned by the Actor to the settle-
ment instruction.

Shows the reference assigned by T2S to the settlement in-
struction.

Shows the BIC of the instructing party of the settlement in-
struction.

Shows the parent BIC of the instructing party of the settle-
ment instruction.

Shows the accepted timestamp of the settlement instruc-
tion.

Shows the matched timestamp of the settlement instruc-
tion.

In case the settlement instruction is unmatched no
timestamp will be shown.

Shows the securities account number to or from which a
securities entry is made.

Shows the ISIN code of the security.

Shows the description of the security.

Shows the securities movement type code from the pos-
sible values:

~ DELI
- RECE

Shows the quantity of securities to be settled.

Shows the settled quantity of the settlement instructions.
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Screen Reference Part
Securities

Insolvency procedure Settlement Instructions - Search/List Screen

Buttons

Insolvency procedure Settlement Instructions — Search Criteria

T2S Dedicated Cash Shows the T2S dedicated cash account number stated in

Account Number the settlement instruction or the default T2S dedicated
cash account number in case it was not stated in the set-
tlement instruction.

Debit/Credit Indic-  Shows the debit credit indicator related to the cash posting
ator from one of the possible values:

' DEBIT
| CREDIT
[ Empty

In case the settlement instruction does not contain the
debit credit information, no value will be shown.

Currency Shows the currency stated in the settlement instruction.

Settlement Amount Shows the settlement amount as stated in the settlement
instruction.

In case the settlement instruction does not contain the Set-
tlement Amount information, no value will be shown.

Settled Amount Shows the total settled amount.
Settlement Status ~ Shows the settlement status of the settlement instruction.
Possible values:
| Unsettled
| Settled
[ Partially settled
Matching Status Shows the matching status of the settlement instruction.
Possible values:
~ Unmatched
' Matched
Cancellation Status Shows the cancellation status of the settlement instruction.
Possible values:
~ Cancelled
"' Not Cancelled

Search This function enables you to start a search according to
the criteria entered. The results are displayed in a list on
the next screen.
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Screen Reference Part
Securities

Links Preventing Settlement - List Screen

Context of
Usage

Screen
Access

Reset

Details

If the search retrieves a single record, the settlement in-
struction - details screen is displayed (to retrieve the relev-
ant timestamps, the back icon of the settlement instruction
- details screen must be used).

Next screen:

"~ Insolvency procedure settlement instructions —search/
list screen

| Settlement instruction — details screen [ 191]
References for error messages [ 1290]:

- QMPCO015
I QMPCO030

- QMPCO031

- QMPCO032
I QMPC048

- QMPCO084

This function enables you to set all fields to default value
and blanks out all optional fields

Next screen:

' Insolvency procedure settlement instructions — search/
list screen

This function enables you to display the details of the se-
lected instruction.

Next screen:

| Settlement Instruction — details screen [ 191]

2.2.2.22 Links Preventing Settlement - List Screen

This screen displays the list of all the linked instructions preventing settlement of
the selected instruction with the associated constraints.

You can perform the following action: You can check the data.

[l Securities >> Settlement >> Settlement Instructions >> Set-

tlement instructions — search/list screen >> Click on the search button >> Set-
tlement instructions — search/list screen >> Click on the details button >> Set-
tlement instruction - details screen >> Click on the Links button
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Screen Reference Part
Securities

Links Preventing Settlement - List Screen

Privileges

References

[ Securities >> Settlement >> Intra-Position Movements >> In-
tra-position movements — search/list screen >> Click on the search button >>
Intra-position movements — search/list screen >> Click on the details button
>> Intra-position movement - details screen >> Click on the Links button

[l Cash >> Settlement >> Intra-Balance Movements >> Intra-bal-
ance movements — search/list screen >> Click on the search button >> Intra-
balance movements — search/list screen >> Click on the details button >> In-
tra-balance movement - details screen >> Click on the Links button

To use this screen, you need the following privileges:

[ Settlement instruction audit trail query

[ Intra position movements query

[ Intra balance movement audit trail list query

User Instructions Part

This screen is part of the following business scenarios:

[ View the list of links data preventing settlement of a selected settlement in-
struction

[ View the list of links data preventing settlement of a selected settlement re-
striction on securities

[ View the list of links data preventing settlement of a selected settlement re-
striction on cash

Business Functionality Document

This screen corresponds to the following business functions:

"' Query instruction (T2S.GUI.SESE.INX.0010)
[ Display instruction list (T2S.GUI.SESE.INX.0020)

SECURITIES ‘ CASH | SERVICES ‘ STATIC DATA MONITORING ‘

< Securifies » Setiement > Setfementinsiructions » SetflementInstruction Details » Link Preventing Setiement vesion w09 w2 & B & A

I Instruction - Links

Links to the
2001280404465267

2001280494465693

2001280494465650 HoLD.

Illustration 61: Links preventing settlement — list screen
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Screen Reference Part
Securities

Penalty - Search/List Screen

Field

Description

Context of
Usage

Settlement Restriction / Instruction — Links preventing settlement

Links to the restriction / Instruction ref- Shows theT2S Reference assigned by

erence T2S to the settlement instruction or set-
tlement restriction selected in one of the
following screens:

~ Settlement instruction details

| Intra-Position movement details

| Intra-balance movement details
Links with associated constraints

Restriction / Instruction reference Shows the T2S Reference of the linked
settlement restriction or settlement in-
struction preventing the settlement of
the selected settlement instruction or
settlement restriction

Constraint Lists the constraint applied to the linked
settlement instruction or settlement re-
striction preventing the settlement of
the selected settlement instruction or
settlement restriction

2.2.2.23 Penalty - Search/List Screen

This screen contains a number of search fields. By inputting the relevant data,
you can search for penalties computed for settlement instructions.

This screen is structured according to the allowed queries.

This screen will only return results where the relevant CSD has the right to ac-
cess the underlying data (i.e. the penalty is in its data scope).

The search results will be displayed in a list when more than one result is re-
trieved by T2S. After selecting an entry, you can proceed further by clicking on
the buttons below.

When only one result is retrieved, the Penalty — details Screen will be displayed.

When exporting the content of this screen, you receive the query result in a csv-
file.

This screen is only available for CSD authorised users and T2S Operator user.
This screen will not be available during the processing of penalties, i.e. between
the Events “PMSS” (Penalty Mechanism- Stop Screens and penalty modification
requests) and “PMRR” (Penalty Mechanism- Restart GUI and Restart processing
penalty modification requests).
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' Securities
Penalty - Search/List Screen
Screen [l Securities >> Settlement >> Daily Penalties
Access [l Securities >> Settlement >> Settlement Instructions >> Set-
tlement instructions — search/list screen >> Click on the search button >> Set-
tlement instructions — search/list screen >> Click on the details button >> Set-
tlement Instruction — details screen >> Click on the associated penalties but-
ton
Privileges To use this screen, you need the following privilege:
" Penalty List Query Privilege
[ Settlement Instruction Audit Trail Query
References User Instructions Part
This screen is part of the following business scenarios:
[ View the individual penalty details
[ View list of penalties
Screenshot _ Aﬂ:mmz:_mj «?T SERVICES STATIC DATA | MONITORING - o3
lllustration 62: Penalty — search/list screen
Field Penalty — Search Criteria
Description General Criteria

Individual 1D Enter the individual unique reference
assigned to the penalty by T2S for the

relevant party.

A given penalty can be identified by its
individual unique reference assigned by
T2S for either the failing or the non-fail-

ing party.
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Screen Reference Part
Securities

Penalty - Search/List Screen

Penalty — Search Criteria

Common ID

Actor Reference

At least one of the reference paramet-
ers needs to be specified to perform
this query with a reference.

This parameter cannot be combined
with parameters of any other queries
(i.e. parameters in other Groups).

Specifying this parameter will return the
Penalty - details screen.

Required format is: max. 16 characters
(SWIFT-x) , no wildcards allowed.

Enter the common reference assigned
to the penalty by T2S.

A given penalty can be identified by its
common reference assigned by T2S for
both the failing and the non-failing
party.

At least one of the reference paramet-
ers needs to be specified to perform
this query with a reference.

This parameter cannot be combined
with parameters of any other queries
(i.e. parameters in other Groups).

Specifying this parameter will return the
Penalty - details screen if only a single
penalty is retrieved (because only one
of the two individual penalties is under
the data scope of the CSD). Otherwise,
the screen will return the relevant list of
penalties (i.e. two penalties, the penalty
as reported for the failing party and the
penalty as reported to the non-failing
party).

Required format is: max. 16 characters
(SWIFT-x), no wildcards allowed

Enter the identification of the settlement
instruction assigned by the T2S Actor.
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Screen Reference Part
Securities

Penalty - Search/List Screen

Penalty — Search Criteria

T2S Reference

T2S Matching Reference

Penalties can be identified by the T2S
Actor Reference of the underlying set-
tlement instruction.

At least one of the reference paramet-
ers needs to be specified to perform
this query.

This parameter cannot be combined
with parameters of any other queries
(i.e. parameters in other Groups).

Specifying this parameter will return the
Penalty - details screen if only a single

penalty is found, otherwise it will return

the relevant list of penalties.

Required format is: max. 16 characters
(SWIFT-x), no wildcards allowed

Enter the identification assigned by T2S
to the settlement instruction.

Penalties can be identified by the T2S
Reference of the underlying settlement
instruction.

At least one of the reference paramet-
ers needs to be specified to perform
this query.

This parameter cannot be combined
with parameters of any other queries
(i.e. parameters in other Groups).

Specifying this parameter will return the
Penalty - details screen if only a single

penalty is found, otherwise it will return

the relevant list of penalties.

Required format is: max. 16 characters
(SWIFT-x), no wildcards allowed

Enter the settlement instruction match-
ing identification assigned by T2S.

Penalties can be identified by the T2S
Matching Reference of the underlying
settlement instruction.
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Screen Reference Part
Securities

Penalty - Search/List Screen

Penalty — Search Criteria

At least one of the reference paramet-
ers needs to be specified to perform
this query.

This parameter cannot be combined
with parameters of any other queries
(i.e. parameters in other Groups).

Specifying this parameter will return the
Penalty - details screen if only a single

penalty is found, otherwise it will return

the relevant list of penalties.

Required format is: max. 16 characters
(SWIFT-x), no wildcards allowed

ISIN Code Criteria

ISIN

Detection Date (Date from or equal/
Date to)

Enter the ISIN of the security relevant
for the penalty.

This query parameter is mandatory for
queries by ISIN Code Criteria.

The ISIN must exist in T2S.

Required format is: 12 characters
(SWIFT-x).
Enter the specific business day on

which the penalty was detected or use
the calendar icon.

In order to search for a period, enter the
lower and the upper bound of the
search range for the business day for
which the penalty was initially detected
or use the calendar icon.

Note: This date is not updated upon re-
calculation of the penalty and always
relates to the business day for which
the penalty was initially detected.

This query parameter is mandatory for
queries by ISIN Code Criteria.

Required format is: YYYY-MM-DD

T2S Party Criteria
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Screen Reference Part
Securities

Penalty - Search/List Screen

Penalty — Search Criteria

Party BIC

Party Parent BIC

Detection Date (Date from or equal/
Date to)

You can choose to either enter the
‘Party BIC’ or to select it from the sug-
gested items in the drop-down menu.

The selected BIC corresponds to the
party imposed with or entitled to receive
the penalty(ies) retrieved by the query.

This query parameter is mandatory for
queries by T2S Party Criteria.

Required format is: max. 11 characters
(SWIFT-x)

This parameter is mandatory when
Party BIC is fulfilled.

Field is empty by default. You can se-
lect the ‘Party Parent BIC’ from the sug-
gested items in the drop-down menu,
which displays the following values to
be input:

- The BIC of the CSD
| T2S BIC

Note: In order to determine the data
scope of the query, T2S automatically
considers the CSD associated to the
user performing the query. Hence, the
parameter ‘Party Parent BIC' is only rel-
evant to query those penalties where
the CSD itself is reported as failing or
non-failing party (for which case, the
user needs to input the T2S BIC)

Required format is: max. 11 characters
(SWIFT-x).
Enter the specific business day for

which the penalty was detected or use
the calendar icon.

In order to search for a period, enter the
lower and upper bound of the search
range for the business day for which
the penalty was initially detected or use
the calendar icon.
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Screen Reference Part
Securities

Penalty - Search/List Screen

Penalty — Search Criteria

Counterparty BIC

Counterparty Parent BIC

Note: This date is not updated upon re-
calculation of the penalty and always
relates to the business day for which
the penalty was initially detected.

This query parameter is mandatory for
queries by T2S Party Criteria.

Required format is: YYYY-MM-DD

You can choose to either enter the
‘Counterparty BIC’ or to select it from
the suggested items in the drop-down
menu.

The selected BIC corresponds to the
counterparty entitled to receive or im-
posed with the penalty(ies) retrieved by
the query.

This parameter can be used as search
criteria only if the Party BIC is provided.

Required format is: max. 11 characters
(SWIFT-x)

You can select the ‘Counterparty Par-
ent BIC’ from the suggested items in
the drop-down menu.

The selected BIC corresponds to the
parent of the counterparty entitled to re-
ceive or imposed with the penalty(ies)
retrieved by the query.

This parameter is mandatory when
Counterparty BIC is fulfilled.

Field is empty by default, displays the
following values to be imput:

[ The BICs of all CSD and the T2S
BIC.

Required format is: max. 11 characters
(SWIFT-x).

System Entity Criteria
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Screen Reference Part
Securities

Penalty - Search/List Screen

Penalty — Search Criteria

System Entity query flag

CSD BIC

Detection Date

Select if the query desired is a System
Entity wide Penalty Query from the pos-
sible values:

0 Yes
" No (default value)

This parameter is mandatory for quer-
ies by System Entity Criteria.

Select the BIC of the CSD whose Parti-
cipants are imposed with or entitled to
receive the penalties retrieved by the
query.

This parameter is mandatory for quer-
ies by System Entity Criteria.

If the System Entity query flag = NO,
this field is not available.

If the System Entity query flag = YES,
this field is mandatory and displays the
following value:

- CSD BIC

Required format is: max. 11 characters
(SWIFT-x)

Enter the specific business day for
which the penalty was detected or use
the calendar icon.

Note: This date is not updated upon re-
calculation of the penalty and always
relates to the business day for which
the penalty was initially detected.

This parameter is mandatory for quer-
ies by System Entity Criteria.

If the System Entity query flag = NO,
this field is not available.

If the System Entity query flag = YES,
this field is mandatory

Required format is: YYYY-MM-DD
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Securities

Penalty - Search/List Screen

Penalty — Search Criteria

CSD of the counterpart Select the BIC of the CSD of the coun-
terparty of the penalty

If the System Entity query flag = NO,
this field is not available.

If the System Entity query flag = YES,
this field displays the following values:

' All (default value)
[l The BICs of all CSDs

Required format is: max. 11 characters
(SWIFT-x)

Additional Search Criteria

(Use to limit query results of ISIN Code, T2S Party and System Entity
Search Criteria)

Credit/Debit Indicator Select the Party Credit/Debit Code
identifying the party as non-failing or
failing from the possible values:

~ All (default value)
| DBIT (Debit)
[ CRDT (Credit)

Required format is: 4 characters
(SWIFT-x)

Currency Enter the relevant T2S currency of the
penalty or use the drop-down menu

Possible values:

1 ‘Al (default value)

[l Reference Data Settlement Curren-
cies

Required format is: 3 characters
(SWIFT-x)

Type Select the type of penalty from the pos-
sible values:

[ All (default value)
~ SEFP (Settlement Fail Penalty)
[ LMFP (Late Match Fail Penalty)
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Penalty — Search Criteria

Status

Reason

Required format is: 4 characters
(SWIFT-x)

Select the status of the penalty from the
possible values:

[ All (default value)

— ACTV (Active)

' REMO (Removed)

"I NCOM (Not computed)

Required format is: 4 characters
(SWIFT-x)

Select the reason of the penalty status
from the possible values:

[ All (default value)

~ UPDT (updated)

- NEWP (New penalty resulting from
the insertion of a Security Subject to
Penalties with Valid From in the
past, or from a contingency scen-
ario)

' RALO (re-allocated)
L SWIC (switched)
"1 INSO (removed due to insolvency)

[ SESU (removed due to ISIN sus-
pension from SETT)

[ SUSP (removed due to ISIN sus-
pension from trading)

[ SEMP (removed due to settlement
on multiple platforms)

[ TECH (removed due to technical
impossibilities that prevent settle-
ment)

" OTHR (removed due to another
reason)

Required format is: 4 characters
(SWIFT-x)
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Penalty — Search Criteria

Individual ID

Common ID

Type

Detection Date

ISIN

Status

Reason

Penalty - List

Shows the individual unique reference
assigned to the penalty by T2S.

Shows the common reference assigned
to the penalty by T2S, which is common
for both the failing and the non-failing
participant.

Shows the type of penalty from the pos-
sible values:

- SEFP (Settlement Fail Penalty)
' LMFP (Late Match Fail Penalty)

Shows the Business day when the pen-
alty was detected.

Shows the ISIN of the security used for
the penalty calculation.

Shows the status of the penalty from
the possible values:

[ ACTV (Active)

~ REMO (Removed)

[ NCOM (Not computed)

Shows the reason of the penalty status
from the possible values:

~ Empty (default value)

[ UPDT (updated)

" NEWP (New penalty resulting from
the insertion of a Security Subject to
Penalties with Valid From in the
past, or from a contingency scen-
ario)

" RALO (re-allocated)
[ SWIC (switched)
[ INSO (removed due to insolvency)

~ SESU (removed due to ISIN sus-
pension from SETT)

User Handbook R2023.NOV 288



targe€t|mns

Screen Reference Part
Securities

Penalty - Search/List Screen

Penalty — Search Criteria

Amount

Ccy

Credit/Debit

Party BIC

Party Parent BIC

Counterparty BIC

Counterparty Parent BIC

T2S Matching Reference

Actor Reference

T2S Reference

[ SUSP (removed due to ISIN sus-
pension from trading)

. SEMP (removed due to settlement
on multiple platforms)

" TECH (removed due to technical
impossibilities that prevent settle-
ment)

- OTHR (removed due to another
reason)

Shows the amount of the penalty.

Shows the T2S relevant currency of the
amount of the penalty.

Shows the Party Credit/Debit Code
identifying the party as non-failing or
failing.

Shows the BIC of the Party imposed
with or entitled to receive the penalties
retrieved by the query.

Shows the BIC of the Parent Party im-
posed with or entitled to receive the
penalties retrieved by the query.

Shows the BIC of the counterparty en-
titled to receive or imposed with the
amount retrieved by the query.

Shows the BIC of the parent of the
counterparty entitled to receive or im-
posed with the amount retrieved by the
query.

Shows the matching identification code
assigned by T2S to the related settle-
ment instruction.

Shows the identification assigned by
the T2S Actor to the related settlement
instruction.

Shows the instruction identification
code assigned by T2S to the related
settlement instruction.
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Buttons

Context of
Usage

Note: the above order is the default one provided by T2S as a result of the query.
Nevertheless, once the list is displayed in the screen it should be allowed for the
user to reorganise the order of the columns in the screen (although in case it is
exported, the list is displayed in the original order).

Search This function enables you to start a
search according to the criteria entered.

The results are displayed in a list on the
next screen, if the search retrieves sev-
eral records.

If the search retrieves a single record,
the Penalty - details screen is dis-
played.

Next screens:
[ Penalty - Search/List Screen [ 278]
(1 Penalty - Details Screen [ 290]

Reset This function enables you to set all
fields to default value and blanks out all
optional fields.

Next screen:
[ Penalty - Search/List Screen [ 278]

Details This function enables you to display the
details of the selected penalty.

Next screen:

[ Penalty - Details Screen [ 290]

2.2.2.24 Penalty - Details Screen

This screen displays detailed information on the selected penalty. You can check
the data and proceed further by clicking the buttons below.

You can perform the following foreseen actions: check the specific details of a
penalty, remove it, re-include it, re-allocate it, switch it, see its revisions/audit trail,
and access the details of the underlying settlement instruction.

When exporting the content of this screen, you receive the query result in a csv-
file.

This screen is only available for CSD authorised users and T2S Operator user.
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Screen
Access

Privileges

References

This screen will not be available during the processing of penalties, i.e. between

the Events “PMSS” (Penalty Mechanism- Stop Screens and penalty modification
requests) and “PMRR” (Penalty Mechanism- Restart GUI and Restart processing
penalty modification requests).

. Securities >> Settlement >> Daily Penalties >> Penalty — search/list screen
>> Click on the search button

Securities >> Settlement >> Daily Penalties >> Penalty — search/list screen
>> Click on the search button >> Penalty — search/list screen >> Click on the
details button

| Securities >> Settlement >> Settlement Instruction >> Settlement instructions
— search/list screen >> Click on the search and/or details button >> Settle-
ment Instruction — details screen >> Click on the associated penalties button

To use this screen, you need the following privilege:
Penalty Details Query Privilege

Settlement Instruction Audit Trail Query References
User Instructions Part

This screen is part of the following business scenarios:
View the individual penalty details
Modification of existing penalties

View settlement instruction details
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Screenshot

Field
Description

SECURITIES CASH

SERVICES STATIC DATA

MONITORING

® Securities » Setlement » Daily Penalties » Penalty Details

Penalty
General Details

Individual ID ‘Common ID Re-allocated to/from penalty
F200303000000007 200303000000007 —

Party BIC Party Parent BIC CreditiDebit Indicator
PARBESDPXXX CSDYESDPXXX DBIT

Counterparty BIC Counterparty Parent BIC

CSDYESDPXX CSDYESDPXXX

Type Detection Date In Appeal Period

SEFP 2020-02-28 NO

Amount of the penalty To be recalculated

— NO

Status Reason Description

NCOM — —

HNumber of Days Calculation Method

1 CASH

Calculation Details

Date

Fri Feb 28 00:00:00 CET 2020

Security Subject to Penalties Cannot be calculated

FALSE =

Financial Instrument Type Liquidity

Place of Trade Market ldentifier Code SME Growth Market Security Penalty Rate
Original Currency Euro Foreign Exchange EURDKK FX (for pivot)
Sub-amount Securities Cash Discount Penalty Rate Sub-amount Cash

Related Settlement Instruction Details

Actor Reference
CB54-ALM-150DAF

T2S Reference
2002190494852167

Common Reference
CB654-ALM-150F

Intended Settlement Date
2020-02-20

Securities Movement Type
Delivery

Securities Account Number
PARBESDPXXXCSDP0001

Seftlement Type
Units

Payment Type Code
APMT

Dedicated Cash Account Number
PMBAESDMXXXEURDCAD004

Accepted Timestamp
2020-02-19 12:28:12.072

Cut-off
IDvP

Reference owner BIC
PARBESDPXGO(

T25 Matching Reference
0120059917921000

‘Corporate Action Event Identification

Securities Transaction Type
NSYN

ISIN
ESESDP200378

Account Owner BIC

Credit/Debit
CRDT

DCA Owner BIC

Matched Timestamp
2020-02-19 12:32:40 6508

Cut-off Start TS
2020-03-0219:21:52.125

Reference owner Parent BIC
CSDYESDPXXX

Already Matched Flag
NO
Quantity

BIC of the Depository

Amount
1

Failed Reason

BLOC SXAAD02 Settlement Instruction is not seftled
because of an intraday restriction on the cash account
used by the counterpart

BLOC SXAA003 Settlement Instruction is not settled
because of an intraday restriction on the securities
account used

Cut-off End TS
2020-03-02 19:24:20.432

lllustration 63: Penalty - Details Screen UHB

nalty Details

General Details

Individual ID

Shows the individual unique reference

assigned to the penalty by T2S.
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Penalty Details

Common ID

Re-allocated to/from penalty

Party BIC

Party Parent BIC

Credit/Debit Indicator

Counterparty BIC

A given penalty can be identified by its
individual unique reference assigned by
T2S for either the failing or the non-fail-
ing party.

Shows the common reference assigned
to the penalty by T2S.

A given penalty can be identified by its
common reference assigned by T2S for
both the failing and the non-failing
party.

Shows the Common ID of the penalty
re-allocated to/from the penalty re-
trieved by the query.

It will be updated with the new/old Com-
mon |d after a re-allocation execution.

Shows the BIC of the Party imposed
with or entitled to receive the penalty
retrieved by the query.

The party is the failing or the non-failing
party depending on the direction of the
penalty.

Shows the BIC of the Parent Party im-
posed with or entitled to receive the
penalty retrieved by the query.

Shows the Party Credit/Debit Code
identifying the party as non-failing or
failing from the possible values:

"I CRDT (Credit)
' DBIT (Debit)

Shows the BIC of the counterparty of
the party imposed with or entitled to re-
ceive the penalty retrieved by the
query.

The Counterparty is the failing or the
non-failing party depending on the dir-
ection of the penalty.
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Penalty Details

Counterparty Parent BIC Shows the BIC of the parent of the
counterparty imposed with or entitled to
receive the penalty retrieved by the

query.
Type Shows the type of penalty from the pos-
sible values:

~ SEFP (Settlement Fail Penalty)
' LMFP (Late Match Fail Penalty)

Detection Date Shows the business day when the pen-
alty was detected.

l.e.

[ The date on which the instruction
matched for LMFPs.

[ The date on which an instruction
failed to settle in T2S for SEFPs.

This date is not updated upon re-calcu-
lation of the penalty.

In appeal period Shows if the penalty is within its appeal
period.

Possible values:
[1 YES
[ NO

Amount of the penalty Shows the amount of the penalty with
its T2S relevant currency.

To be recalculated Shows if the penalty is pending to be
re-calculated after being modified. Pos-
sible values:

. YES
I NO

Status Shows the status of the penalty from
the possible values:

- ACTV (Active)
" REMO (Removed)
' NCOM (Not computed)
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Penalty Details

Reason

Description

Number of Days

Note: If the status of the penalty is
REMO, the attributes of “Calculation
Details” are not visible.

Shows the reason of the penalty status
from the possible values:

- Empty (default value, for new penal-
ties)

[ UPDT (updated)

[ NEWP (New penalty resulting from
the insertion of a Security Subject to
Penalties with Valid From in the
past, or from a contingency scen-
ario)

" RALO (re-allocated)

" SWIC (switched)

"1 INSO (removed due to insolvency)

~ SESU (removed due to ISIN sus-
pension from SETT)

~ SUSP (removed due to ISIN sus-
pension from trading)

" SEMP (removed due to settlement
on multiple platforms)

- TECH (removed due to technical
impossibilities that prevent settle-
ment)

"' OTHR (removed due to another
reason)

Shows the reason for the removal
(when the status of the penalty is ‘Re-
moved’ and the reason is ‘OTHR’) and
for the switch (when the status of the
penalty is ‘Active’ and the reason is
‘SWIC’) as provided by the CSD when
the penalty modification was requested.

The value is 1 always in case of
‘SEFP’.
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Penalty Details

Calculation Method

Shows the number of business days
used for the calculation of the penalty in
case of ‘LMFP’.

Shows the calculation rule used to com-
pute the penalty from the possible val-
ues:

~ SECU (The penalty is based on the
quantity of securities failed to be de-
livered and penalty rate of the relev-
ant asset type).

' MIXE (The penalty is based on the
quantity of securities failed to be de-
livered and penalty rate is the dis-
count rate of the relevant currency).

[. CASH (The penalty is based on the
amount of cash failed to be de-
livered and the penalty rate is the
discount rate of the relevant cur-
rency).

"1 BOTH (The penalty is the sum of
SECU and CASH).

Calculation Details

Block with the details for any of the applicable Business Days considered in the

computation of the penalty

The block is not shown in case the penaty is Removed.

Date

Shows the Business Day for the data
provided in this block.

When “Number of Days” = 1 this field
will be displayed as a text (i.e. the date
of the penalty is displayed)

When “Number of Days”>1 it will dis-
play a list with all the applicable
Busines Days (i.e. when there is a sub-
amount).
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Penalty Details

Security Subject to Penalties

Cannot be calculated

Reason for not calculation

Financial Instrument Type

The order of the list will be descending
(i.e. first value of the list will be the
Closest Business Day to the current
Business day).

Limit: The user can only select (to see
the Calculation Details) dates within the
last 3 months. Former days (before 3
months) have the same Calculation De-
tails than the ones for the Date equal to
3 months ago.

Shows if the security is subject to pen-
alties on the business day. Possible
values:

[ TRUE (default)
. FALSE

It will be shown the information corres-
ponding to the date chosen in the field
DATE.

If no value is retrieved, it will show “---"

This information is only provided for
penalties where there is missing or di-
verging reference data needed for the
penalty calculation.

Possible values:

" Empty (default). If value is FALSE in
the data base or if no value is re-
trieved, it will show empty (“---")

. TRUE

Shows the reason why the Penalty can-
not be calculated.

Only shown if the Cannot be calculated
field is TRUE.

Shows the type of the financial instru-
ment from the possible values:

I SHRS
~ SOVR
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Penalty Details

Liquidity

Place of Trade Market Identifier Code

- DEBT
. SECU
' ETFS

- UCIT

- MMKT
- EMAL
~ OTHR

It will be shown the information corres-
ponding to the date chosen in the field
DATE.

If no value is retrieved, it will show “---"

Shows the binary classification of se-
curities applying for shares.

It will show the information correspond-
ing to the date chosen in the field
DATE.

Possible values:

' Empty (“---")

[ TRUE

' FALSE

Informed only if:

~ The Security is Subject to penalties

[ The Financial Instrument Type of
the security (Classification type) is
“SHRS”, and

[ The Calculation method code is
“SECU” or “BOTH”.

Otherwise it is empty.

If no value is retrieved, it will also show

Shows the Market identifier Code when
it was informed equally in the Place of
Trade of the two matched Settlement
Instructions. If it was not informed
equally, the field will be empty.

User Handbook R2023.NOV

298



target | T2S

Screen Reference Part
Securities

Penalty - Details Screen

Penalty Details

SME Growth Market

Security Penalty Rate

Original Currency

If no value is retrieved, it will show “---"

Shows if the Place of Trade (MIC) is in
the list of recognised SME Growth Mar-
kets Trading Venues.

It will show the information correspond-
ing to the date chosen in the field
DATE.

| Possible values:

- Empty (*---)

' TRUE

| FALSE

Informed only if:

[ The Security is Subject to penalties

[ The Financial Instrument Type of
the security (Classification type) is
different from “SOVR”, and

[l The Calculation method code is
“SECU” or “BOTH?”.

Otherwise it is empty.

If no value is retrieved, it will also show

Shows the security penalty rate that
based on the asset type was used for
the calculation of the penalty.

It will show the information correspond-
ing to the date chosen in the field
DATE.

Informed when the calculation method
is “SECU” or “BOTH”. Otherwise it is
empty.

If no value is retrieved, it will show “---"

Shows the currency of the reference
price (l.e. when the security is in Unit)
or of the reference security (i.e when
the security is in FAMT) of the Settle-
ment Instruction.
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Penalty Details

It will show the information correspond-
ing to the date chosen in the field
DATE.

If no value is retrieved, it will show “---"

Euro Foreign Exchange Shows the Euro Foreign Exchange unit
and currency used for the computation
of the penalty, when necessary.

It will show the information correspond-
ing to the date chosen in the field
DATE.

If no value is retrieved, it will show “---"

EURDKK FX (for pivot) Shows the second Euro Foreign Ex-
change unit and currency used as pivot
for the computation of the penalty,
when necessary.

It will show the information correspond-
ing to the date chosen in the field
DATE.

If no value is retrieved, it will show “---’

Sub-amount Securities Shows the amount of the penalty for
this business day and its T2S relevant
currency.

It is only provided if the number of days
is higher than one (i.e. when itis a
LMFP and the block calculation details
has more than one instance) or if the
calculation method is BOTH (in this
case Sub-amount cash is also
provided).

It will show the information correspond-
ing to the date chosen in the field
DATE.

If no value is retrieved, it will show “---"

Cash Discount Penalty Rate Shows the currency discount penalty
rate used for the computation of the
penalty.

User Handbook R2023.NOV 300



target | T2S

Screen Reference Part
Securities

Penalty - Details Screen

Penalty Details

Sub-amount Cash

Informed when the calculation method
is MIXE, CASH or BOTH. Otherwise it
is empty.

It will show the information correspond-
ing to the date chosen in the field
DATE.

If no value is retrieved, it will show “---’

Shows the amount of the penalty for
this business day and its T2S relevant
currency.

It is only provided if the number of days
is higher than one (i.e. when itis a
LMFP and the block calculation details
has more than one instance) or if the
calculation method is BOTH (in this
case also Sub-amount securities is
provided).

It will show the information correspond-
ing to the date chosen in the field
DATE.

If no value is retrieved, it will show “---"

Related Settlement Instruction Details

Actor Reference

Reference Owner BIC

Reference Owner Parent BIC

T2S Reference

T2S Matching Reference

Shows the identification assigned by
the T2S Actor to the related settlement
instruction.

Shows the BIC of the Instructing Party
of the settlement instruction.

Shows the Parent BIC of the Instructing
Party of the settlement instruction.

Shows the instruction identification
code assigned by T2S to the related
settlement instruction.

Shows the matching identification code
assigned by T2S to the related settle-
ment instruction.
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Penalty Details

Common Reference

Corporate Action Event Id

Intended Settlement Date

Securities Transaction Type

Shows the reference provided by the
T2S Actor when the LCMM Instruction
is already matched or in order to facilit-
ate the matching within T2S.

Shows the identification assigned by
the account servicer to unambiguously
identify a corporate action event.

Shows the date when the settlement in-
struction becomes eligible to be sub-
mited to settlement.

Displayed format is: YYYY-MM-DD

Shows the securities transaction type
expressed as an ISO 20022 code from
the possible values:

~ AUTO (for auto-collateralisation)
[ BSBK (for buy sell back)

[ BYIY (for buy-in)

~ CLAI (for market claim)

[1 CNCB (for central bank collateral
operation)

[1 COLI (for collateral in)
" COLO (for collateral out)

[ CONYV (for depository receipt con-
version)

(1 CORP (for corporate action)

[ ETFT (for exchange traded funds)
. FCTA (for factor update)

[l INSP (for move of stock)

" ISSU (for depository receipt issue)
' MKDW (for mark down)

[ MKUP (for mark up)

~ NETT (for netting)

[1 NSYN (for non syndicated)

"I OWNE (for external account trans-
fer)
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Penalty Details

Already Matched Flag

OWN!I (for internal account transfer)
PAIR (for pair off)

PLAC (for placement)

PORT (for portfolio move)

REAL (for realignment)

REBL (Rebalancing)

REDI (for withdrawal)

REDM (for redemption)

RELE (for depository receipt release
cancellation)

REPU (for repo)

RODE (for return delivery without
matching)

RVPO (for reverse repo )

SBBK (for sell buy back)

SBRE (for borrowing reallocation)
SECB (for securities borrowing)
SECL (for securities lending)
SLRE (for lending reallocation)
SUBS (for subscription)

SWIF (Switch From)

SWIT (Switch To)

SYND (for syndicate underwriters)
TBAC (for TBA closing)

TRAD (for trade)

TRPO (for triparty repo)

TRVO (for triparty reverse repo)
TURN (for turnaround)

Shows if the settlement instruction was
sent as already matched to T2S or not
(for LMFP). Possible values:

W
0

YES
NO
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Penalty Details

Securities Movement Type

ISIN
Quantity

Securities Account Number

Account Owner BIC

BIC of the Depository

Settlement Type

Payment Type Code

Shows if the movement on a securities
account results

from a deliver or a receive instruction
from the possible

values:

(1 DELI (for deliver)

" RECE (for receive)

Shows the ISIN code of the security.

Shows the remaining quantity of the un-
derlying Settlement Instruction used for
the calculation of the SEFP.

Shows the matched quantity of the un-
derlying Settlement Instruction used for
the calculation of the LMFP

Shows the account to or from which a
securities entry is made.

Shows the BIC of the Securities Ac-
count owner.

Shows the BIC of the CSD of the Se-
curities Account Owner.

It is filled only in case of LMFP. Other-
wise, it will show “---".

Shows the type of settlement foreseen
for the security, stated in the instruction.

Possible values:
[l Units
[l Face Amount

Shows if the transaction is to be settled
with or without

payment from the possible values:

. APMT (for ‘Against Payment Settle-
ment’)

[ FREE (for ‘Separate Settlement’)
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Penalty Details

Credit/Debit

Amount

Dedicated Cash Account Number

DCA Owner BIC

Accepted Timestamp

Matched Timestamp

Failed Reason

Cut-off

Cut-off Start TS

Cut-off End TS

Shows if the original settlement amount
is to be credited or debited. from the
possible values:

" DBIT (Debit)
 CRDT (Credit)

Shows the remaining amount of the un-
derlying Settlement Instruction used for
the calculation of the SEFP.

Shows the matched amount of the un-
derlying Settlement Instruction used for
the calculation of the LMFP.

This field also shows the T2S relevant
currency of the amount of the instruc-
tion.

Shows the cash account stated in the
settlement instruction (only in case of
settlement instructions against pay-
ment).

Shows the BIC of the owner of the cash
account stated in the settlement instruc-
tion (only in case of settlement instruc-
tions against payment).

Shows the accepted timestamp of the
settlement instruction.

Shows the matched timestamp of the
settlement instruction.

Shows the reason for the instruction not
being fully settled at the end of the pro-
cessing of its cut-off (for SEFP)

Shows the relevant cut-off considered
in the calculation of the penalty (for
SEFP).

Shows the start time of execution of the
relevant cut-off (for SEFP).

Shows the end time of execution of the
relevant cut-off (for SEFP).
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Removal

Re-include

This function enables you to remove
existing penalties.

This button will only be available if the
Penalty:

[ has status ‘Active’ (ACTV)

[ is a ‘Debit’

" isin its appeal period (i.e. “In appeal
period” is “Yes”)

By clicking this button the d [ 314] will

pop up with the relevant information to

create a Removal Request based on
the Penalty of the screen.

This function enables you to re-include
penalties with status ‘Removed’ and
reason different from ‘Re-allocated’.
Upon clicking on the Re-include button
you will be asked to enter your PIN for
digital signature purposes (NRO). With
the entry of the PIN, T2S attaches a di-
gital signature to the modification re-
quest entered by the T2S actor.

' This button will only be available if
the Penalty;

" has status ‘Removed’ (REMO)

[ is a ‘Debit’

[ isin its appeal period (i.e. “In appeal
period” is Yes)

By clicking this button the Confirmation

prompt will pop-up. Hence, the action is

triggered (i.e. the Re-inclusion Request
is sent) and the Penalty - details screen
is displayed again:

[ Either updated (i.e. Penalty with
new status ACTV, (Active), new
Reason Code UPDT (Updated) and
description (if applies), penalty
amount and Calculation details be-
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Re-allocate

fore the penalty was removed and
the flag To be recalculated set to
YES) if the Re-inclusion Request is
confirmed and executed (the action
was triggered in Two-eyes);

[ Or not updated if:

[ the Re-inclusion Request is Val-
idated and Awaiting for Approval
(the action was triggered in Four-
eyes and the Penalty - details
screen shows the ID for the ac-
tion awaiting for approval)

[ the Re-inclusion Request is rejec-
ted shows the reason for reject-
ing the action).

References for error messages:
' PMMOO010
" PMMOO016
" PMMOO031
" PMMOO032

This function enables you to re-allocate
existing penalties if they are LMFP over
a Settlement Instruction sent as already
matched to T2S.

This button will only be available if :
"I The status of the penalty is “Active”
. ltisaLMFP

[ The LMFP has not been re-alloc-
ated before (i.e. “Re-allocated to/
from penalty” is empty)

[ Underlying settlement instruction
was sent as already matched to
T2S (i.e. “Already Matched Flag” is
Yes)
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Screen Reference Part
Securities

Penalty - Details Screen

Switch

Revisions

Sl Details

[1 The penalty is still in its appeal
period (i.e. “In appeal period” is
Yes)

By clicking this button the Penalty re-al-
location screen will pop-up with the rel-
evant information to create a Re-alloca-
tion Request based on the Penalty of
the screen.

This function enables you to switch the
failing party and non-failing party of ex-
isting penalties.

This button will only be available if the
Penalty:

"~ has status ‘Active’ (ACTV)

| is a ‘Debit’

| isin its appeal period (i.e. “In appeal
period” is Yes)

By clicking this button the Penalty

switch screen will pop-up with the relev-

ant information to create a Switch Re-

quest based on the Penalty of the
screen.

This function enables you to display the
revisions of the selected penalty.

Next screen:

[ Revisions/Audit Trail - list Screen
[ 660]

This function enables you to display the
details of the relevant settlement in-
struction.

Next screen:

[| Settlement Instruction - details
Screen
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Screen Reference Part
Securities

Monthly Net Penalty Amounts - Search/List Screen

Context of
Usage

Screen
Access

Privileges

References

2.2.2.25 Monthly Net Penalty Amounts - Search/List
Screen

This screen contains a number of search fields. By inputting the relevant data,
you can search for monthly net amounts for the penalties computed by T2S for
the business days of a previous month, for a given T2S Party and counterpart(s).

The query allows to search per currency, party and counterparty.

This screen will only return results where the relevant CSD has the right to ac-
cess the underlying data (i.e. party is in its data scope).

The search results will be displayed in a list when more than one result is re-
trieved by T2S.

When only one result is retrieved, the relevant aggregated amount resulting from
the query will be displayed in the same format used by the list screen.

The monthly net amounts of a particular month will be available only once T2S
has produced the Monthly reporting of aggregated amounts of cash penalties for
that month.

When exporting the content of this screen, you receive the query result in a csv-
file.

This screen is only available for CSD authorised users and T2S Operator user.

Securities >> Settlement >> Monthly Penalties >> Monthly Net
Penalty Amounts — Search/List screen

To use this screen, you need the following privilege:

Monthly Net Penalty Amount Query Privilege
User Instructions Part

This screen is part of the following business scenarios:

View monthly net amounts of penalties
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target|mns
' Securities
Monthly Net Penalty Amounts - Search/List Screen
Screenshot o o | soves | sweom | sowsms o8 @ Ea
Counterparty BIC Counterparty Parent BIC
‘ Ramm,.T ‘ .‘ Ttonofn |1| GQWT ‘
— L i o e :
lllustration 64: Monthly net penalty amounts — search/list screen
Field Monthly Net Penalty Amount — Search Criteria
Description Month Enter the relevant month you search for
or select it from the drop-down menu.
Only the past 3 months will be avail-
able.
This parameter is mandatory for quer-
ies by Search Criteria.
Required format is: YYYY-MM
Currency Enter the relevant T2S currency of the
monthly net penalty amount or use the
drop-down menu.
The default value is ‘All’.
Required format is: 3 characters
(SWIFT-x)
Party BIC You can choose to either enter the

‘Party BIC’ or to select it from the sug-
gested items in the drop-down menu.

The selected BIC corresponds to the
party imposed with or entitled to receive
the amount retrieved by the query.

This parameter is mandatory for quer-
ies by Search Criteria.

Required format is: max. 11 characters
(SWIFT-x)
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Screen Reference Part

Securities

Monthly Net Penalty Amounts - Search/List Screen

Monthly Net Penalty Amount — Search Criteria

Party Parent BIC

Counterparty BIC

Counterparty Parent BIC

You can select the ‘Party Parent BIC’
from the suggested items in the drop-
down menu.

The selected BIC corresponds to the
parent of the party imposed with or en-
titled to receive the amount retrieved by
the query.

This parameter is mandatory for quer-
ies by Search Criteria.

In order to determine the data scope of
the query, T2S automatically considers
the CSD associated to the user per-
forming the query. Hence, the para-
meter ‘Party Parent BIC’ is only relev-
ant to query those amounts where the
CSD itself is reported as failing or non-
failing party(for which case, the user
needs to input the T2S BIC).

Field is empty by default and displays
the following values to be input:

- CSDh BIC
| T2S BIC

Required format is: max. 11 characters
(SWIFT-x).

You can choose to either enter the
‘Counterparty BIC’ or to select it from
the suggested items in the drop-down
menu.

The selected BIC corresponds to the
counterparty entitled to receive or im-
posed with the amount retrieved by the
query.

Required format is: max. 11 characters
(SWIFT-x).

You can select the ‘Counterparty Par-
ent BIC’ from the suggested items in
the drop-down menu.
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Screen Reference Part

Securities

Monthly Net Penalty Amounts - Search/List Screen

Monthly Net Penalty Amount — Search Criteria

Month

Party BIC

Party Parent BIC

Amount

The selected BIC corresponds to the
parent of the counterparty entitled to re-
ceive or imposed with the amount re-
trieved by the query.

This parameter can be used as search
criteria only if the Counterparty BIC is
introduced. Hence, this parameter is
mandatory when Counterparty BIC is
fulfilled.

This field displays the BICs of all CSD
and the T2S BIC.

Required format is: max. 11 characters
(SWIFT-x).

Monthly Net Penalty Amount — List

Shows the relevant month for the
amount calculation.

Only the aggregated amounts for the
past 3 months will be available.

Shows the ‘Party BIC’ of the party im-
posed with or entitled to receive the
amount retrieved by the query.

Shows the ‘Party Parent BIC’ of the
party imposed with or entitled to receive
the amount retrieved by the query.

Shows the monthly net amount re-
trieved by the query and equal to:

"I The sum of all penalties of the relev-
ant month in the relevant currency
and that this party is entitled to re-
ceive (reported as credit) from the
same counterpart (i.e. to be paid by
this counterpart);

Minus
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Screen Reference Part

Securities

Monthly Net Penalty Amounts - Search/List Screen

Buttons

Monthly Net Penalty Amount — Search Criteria

Currency

Credit/Debit

Counterparty BIC

Counterparty Parent BIC

[1 The sum of all penalties of the relev-
ant month in the relevant currency,
that were imposed to this party (re-
ported as debit), and to be paid to a
given counterpart.

Shows the relevant T2S currency of the
monthly net penalty amount.

Shows the Credit/Debit Code identifying
the monthly net

amount as to be debited or credited to
the party. Possible

values:

" DBIT (Debit)

[ CRDT (Credit)

Note: If the amount is equal to zero, this
field is empty.

Shows the ‘Counterparty Party BIC’ of
the party imposed with or entitled to re-
ceive the amount retrieved by the
query.

Shows the ‘Counterparty Parent BIC’ of
the party imposed with or entitled to re-
ceive the amount retrieved by the

query.

Search

Reset

This function enables you to start a
search according to the criteria entered.
The results are displayed on the list
screen.

Next screens:

[ Monthly Net Penalty Amounts —
search/list screen

This function enables you to set all
fields to default value and blanks out all
optional fields.

Next screen:
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Screen Reference Part
Securities

Penalty - Removal Screen

Context of
Usage

Screen
Access

Privileges

References

' Monthly Net Penalty Amounts —
search/list screen

2.2.2.26 Penalty - Removal Screen

This screen is accessible by clicking on the “Remove” button of the Penalty — de-
tails screen. This action triggers a pop up screen (the Penalty removal screen)
that allows entering relevant information to remove the penalty (i.e. the individual
Id of the penalty, a drop-down menu to select the reason code and also a text
box to insert a description text if the reason selected is OTHR). The confirmation
will be completed after clicking on the “Submit” button.

This function is available if the status of the penalty is “Active”, it is a debit and it
is still in the appeal period.

The Penalty removal screen is linked to the related Penalty - details screen.
This screen is only available for CSD authorised users and T2S Operator user.

This screen will not be available during the processing of penalties, i.e. between

the Events “PMSS” (Penalty Mechanism- Stop Screens and penalty modification

requests) and “PMRR” (Penalty Mechanism- Restart GUI and Restart processing
penalty modification requests).

[l Securities >> Settlement >> Daily Penalties >> Penalty —
search/list screen >> Click on the search button >> Penalty — details screen
>> Click on the removal button

[l Securities >> Settlement >> Daily Penalties >> Penalty —
search/list screen >> Click on the search button >> Penalty — search/list
screen >> Click on the details button >> Penalty — details screen >> Click on
the removal button

[l Securities >> Settlement >> Settlement Instruction >> Seft-
tlement instructions — search/list screen >> Click on the search and/or details
button >> Settlement Instruction — details screen >> Click on the associated
penalties button >> Penalty — details screen >> Click on the removal button

To use this screen, you need the following privilege:
" Penalty Details Query Privilege

[ Settlement Instruction Audit Trail Query

[l Modification of penalties

User Instructions Part

This screen is part of the following business scenarios:

[ Modification of existing penalties
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Screen Reference Part
target|ms

Securities

Penalty - Removal Screen

[ View the individual penalty details

Screens hot Penalty Removal \_EI

Individual ID

Reason

Description

lllustration 65: Penalty — removal screen

Field Penalty Removal

Description | jividual ID Shows the individual unique reference
assigned to the penalty by T2S.

This attribute is passed from previous
screen.

Reason Selects the reason for the removal of
the penalty from the possible values:

[ INSO (removed due to insolvency)

" SESU (removed due to ISIN sus-
pension from SETT)

~ SUSP (removed due to ISIN sus-
pension from trading)

' SEMP (removed due to settlement
on multiple platforms)

~ TECH (removed due to technical
impossibilities that prevent settle-
ment)

[ OTHR (removed due to another
reason)

Description A free text box to insert a description
text if the reason

selected is “OTHR”.

Therefore, description must be fulfilled
if the Reason Code is OTHR, otherwise
it must be blank.
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Screen Reference Part
Securities

Penalty - Removal Screen

Buttons

Submit

This function enables you to complete
the Removal Request of the penalty.
Upon clicking on the submit button you
will be asked to enter your PIN for di-
gital signature purposes (NRO). With
the entry of the PIN, T2S attaches a di-
gital signature to the modification re-
quest entered by the T2S actor.

When the button is clicked, the pop up
is closed and the Penalty — details
screen is displayed again as follows:

" Either displayed updated (i.e. Pen-
alty with new status REMO, the cor-
responding Reason Code and de-
scription (if applies), the penalty
amount reduced to zero and Calcu-
lation Details no longer visible) if the
Removal Request is confirmed and
executed (the action was triggered
in Two-eyes);

[ Or not updated if the Removal Re-
quest is Validated and Awaiting for
Approval (the action was triggered
in Four-eyes and the Penalty - de-
tails screen shows the ID for the ac-
tion awaiting for approval).

When the Removal Request is rejected
the pop up is closed and the Penalty —

details screen is displayed not updated
(with the previous values) but showing

the reason for rejecting the action.

Next screen:

[ Penalty - Details Screen [ 290]
References for error messages:

I PMMOO010

I PMMOO016

I PMMOO030
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Screen Reference Part
Securities

Penalty - Re-allocation Screen

Context of
Usage

Screen
Access

Cancel This function enables you to get back to
the previous screen without removing
the penalty.

When Penalty — details screen is dis-
played again, it should be displayed not
updated (with the previous values, i.e.
still as an active penalty).

Next screen:

" Penalty - Details Screen [ 290]

2.2.2.27 Penalty - Re-allocation Screen

This screen is accessible by clicking on the “Re-allocate” button of the Penalty -
details screen. This action triggers a pop up screen (the Penalty re-allocation
screen) that allows entering the relevant information, to re-allocate the penalty.
The confirmation will be completed after clicking on the “Submit” button.

This function is available if the status of the penalty is “Active”, the penalty is a
LMFP and the LMFP has not been reallocated before. Furthermore, the underly-
ing instruction must have been sent as already matched to T2S and the penalty
must be still in its appeal period.

The Penalty re-allocation screen is linked to the related Penalty — details screen.
This screen is only available for CSD authorised users and T2S Operator user.

This screen will not be available during the processing of penalties, i.e. between

the Events “PMSS” (Penalty Mechanism- Stop Screens and penalty modification
requests) and “PMRR” (Penalty Mechanism- Restart GUI and Restart processing
penalty modification requests).

[l Securities >> Settlement >> Daily Penalties >> Penalty —
search/list screen >> Click on the search button >> Penalty — details screen
>> Click on the re-allocation button

[l Securities >> Settlement >> Daily Penalties >> Penalty —
search/list screen >> Click on the search button >> Penalty — search/list
screen >> Click on the details button >> Penalty — details screen >> Click on
the re-allocation button

[l Securities >> Settlement >> Settlement Instruction >> Seft-
tlement instructions — search/list screen >> Click on the search and/or details
button >> Settlement Instruction — details screen >> Click on the associated
penalties button >> Penalty — details screen >> Click on the re-allocation but-
ton
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Screen Reference Part
Securities

Penalty - Re-allocation Screen

Privileges

References

Screenshot

Field
Description

To use this screen, you need the following privilege:
' Penalty Details Query Privilege
[ Settlement Instruction Audit Trail Query

[ Modification of penalties
User Instructions Part

This screen is part of the following business scenarios:
[ Modification of existing penalties

[ View the individual penalty details

Penalty Re-allocation

»

Common ID

Mew Failing Party BIC New Mon-Failing Party BIC

T25 Reference of Failing Settlement Instruction Movement of the Failing Settlement Instruction

Submit Cancel

lllustration 66: Penalty — re-allocation screen

Penalty Re-allocation

Common ID Shows the common reference assigned
to the penalty by T2S, which is common
for both the failing and the non-failing
participant. This attribute is passed
from previous screen.

New Parties

New Failing Party BIC BIC of the Party that will become the
failing party of the penalty after the re-
allocation.

Possible values are the BICs of the un-
derlying Settlement Instruction, as fol-
lows:

"I The BIC of the T2S Delivering Party
[1 The BIC of the T2S Receiving Party
References for error messages:

' PMMOO021

I PMMOO023

New Non-Failing Party BIC BIC of the non-failing party of the pen-
alty.
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Screen Reference Part
Securities

Penalty - Re-allocation Screen

Buttons

Penalty Re-allocation

T2S Reference of Failing Settlement In-
struction

Movement of the Failing Settlement In-
struction

This field is fulfilled automatically with
the other value (BIC) not chosen/selec-
ted for the New Failing Party BIC.

Instruction identification code assigned
by T2S to the related settlement in-
struction.

It must be provided in case the two
BICs retrieved for the New failing Party
BIC are the same

Otherwise, it must be blank.
References for error messages:
PMMO025

Shows the Securities Movement Type
of the selected Failing Settlement In-
struction. (i.e. fulfilled automatically with
the Movement Type of the Settlement
instruction chosen as T2S Reference of
Failing Settlement Instruction).

If no Settlement Instruction has been
chosen/selected, it must be blank

Submit

This function enables you to complete
the Re-allocation Request of the pen-
alty. Upon clicking on the submit button
you will be asked to enter your PIN for
digital signature purposes (NRO). With
the entry of the PIN, T2S attaches a di-
gital signature to the modification re-
quest entered by the T2S actor.

When this button is clicked the pop up
is closed and the Penalty — details
screen is displayed again as follows:

" Either displayed updated (i.e. status
“REMO?”, reason code “RALO” and
the Re-allocated to/from penalty ful-
filled with the common ID of the new
Penalty) if the Re-allocation Re-
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Screen Reference Part
Securities

Penalty - Re-allocation Screen

Cancel

quest is confirmed and executed
(the action was triggered in Two-
eyes);

~1 Or not updated if the Re-allocation
Request is Validated and Awaiting
for Approval (the action was
triggered in Four-eyes and the Pen-
alty - details screen shows the ID for
the action awaiting for approval).

When the Re-allocation Request is re-
jected (i.e. a reason for rejection is
provided) the pop up is closed and the
Penalty — details screen shows the
reason for rejecting the action.

Next screen:

[ Penalty - Details Screen [ 290]
References for error messages:
' PMMOO008

| PMMOO021

I PMMOO023

I PMMOO025

| PMMOO033

| PMMOO034

| PMMOO035

I PMMOO037

This function enables you to get back to
the previous screen without re-allocat-
ing the penalty.

When Penalty — details screen is dis-
played again, it should be displayed not
updated (with the old values).

[l Next screen:

[ Penalty - Details Screen [ 290]
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Screen Reference Part
Securities

Penalty - Switch Screen

Context of
Usage

Screen
Access

Privileges

References

2.2.2.28 Penalty - Switch Screen

This screen is accessible by clicking on the “Switch” button of the Penalty — de-
tails screen. This action triggers a pop up screen (the Penalty switch screen) that
shows the relevant information to switch the penalty (i.e. the individual Id of the
penalty and a free text box to insert a description text). The confirmation will be
completed after clicking on the “Submit” button.

This function is available if the status of the penalty is “Active”, the penalty is a
debit and the penalty is still in the appeal period.

The Penalty switch screen is linked to the related Penalty — details screen.
This screen is only available for CSD authorised users and T2S Operator user.

This screen will not be available during the processing of penalties, i.e. between
the Events “PMSS” (Penalty Mechanism- Stop Screens and penalty modification
requests) and “PMRR” (Penalty Mechanism- Restart GUI and Restart processing
penalty modification requests).
Securities >> Settlement >> Daily Penalties >> Penalty —
search/list screen >> Click on the search button >> Penalty — details screen
>> Click on the switch button
Securities >> Settlement >> Daily Penalties >> Penalty —
search/list screen >> Click on the search button >> Penalty — search/list
screen >> Click on the details button >> Penalty — details screen >> Click on
the switch button

Securities >> Settlement >> Settlement Instruction >> Seft-
tlement instructions — search/list screen >> Click on the search and/or details
button >> Settlement Instruction — details screen >> Click on the associated
penalties button >> Penalty — details screen >> Click on the switch button

To use this screen, you need the following privilege:
. Penalty Details Query Privilege
Settlement Instruction Audit Trail Query

. Modification of penalties
User Instructions Part
This screen is part of the following business scenarios:

Modification of existing penalties

View the individual penalty details
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Securities

Penalty - Switch Screen

S Penalty Switch B
creenshot

Individual ID

Description

lllustration 67: Penalty - switch screen

Field Penalty Switch

Description | jividual ID Shows the individual unique reference
assigned to the penalty by T2S.

This attribute is passed from previous
screen.

Description A free text box to insert a description
text.

This box must be fulfilled.

sutons |

Submit This function enables you to complete
the Switch Request of the penalty.
Upon clicking on the submit button you
will be asked to enter your PIN for di-
gital signature purposes (NRO). With
the entry of the PIN, T2S attaches a di-
gital signature to the modification re-
quest entered by the T2S actor.

When the button is clicked, the pop up
is closed and the Penalty — details
screen is displayed again as follows:

[ Either displayed updated (i.e. status
ACTV, reason code SWIC, the de-
scription provided by the user, the
“Credit/Debit” changed to Credit and
the To be recalculated flag set to
YES and updated the new Calcula-
tion Method when necessary) if the
Switch Request is confirmed and
executed (the action was triggered
in Two-eyes);
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Screen Reference Part
Cash

Cash Forecasts - Search/List Screen

Context of
Usage

Cancel

2.3 Cash

2.3.1 Cash Account

[l Or not updated if the Switch Re-
quest is Validated and Awaiting for
Approval (the action was triggered
in Four-eyes and the Penalty - de-
tails screen shows the ID for the ac-
tion awaiting for approval).

When the Switch Request is rejected
(i.e. a reason for rejection is provided)
and the pop up is closed and the Pen-
alty — details screen shows the reason
for rejecting the action.

Next screen:

[ Penalty - Details Screen [ 290]
References for error messages:

| PMMOO010

| PMMOO016

I PMMOO036

This function enables you to back to the
previous screen without switching the
penalty.

When Penalty — details screen is dis-
played again, it should be displayed
with the old values.

Next screen:

" Penalty - Details Screen [ 290]

2.3.1.1 Cash Forecasts - Search/List Screen

This screen contains a number of search fields. By inputting the relevant data,
you can search for cash forecasts for T2S dedicated cash account owners, i.e. a
party which is a payment bank or central bank. The search results will be dis-
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Screen Reference Part
Cash

Cash Forecasts - Search/List Screen

Screen
Access

Privileges

References

Screenshot

Field
Description

played in a list, which is sorted by the values of the ‘Party BIC’ column in ascend-
ing order (default setting). After selecting an entry, you can proceed further by
clicking on the buttons below.

The cash forecast takes into account the cash needs and proceeds of a party on
all its T2S dedicated cash accounts related to the pending instructions to be
settled during the current or the following business day, as well as the liquidity
that can be obtained through auto-collateralisation.

When exporting the content of this screen, you receive the list and the corres-
ponding details for each data record.

During night-time, the cash forecast can only be displayed in-between night-time
settlement sequences.

There is no usage restriction for this screen.

. Cash >> Cash Account >> Cash Forecast

To use this screen, you need the following privilege [+ 1178]:
" Cash forecast query

User Instructions Part

This screen is part of the following business scenario:

[ View overall liquidity [ 715]

Business Functionality Document

This screen corresponds to the following business functions:
"' Query cash forecast (T2S.GUI.LMSE.CSH.0050)

[ Display cash forecast (T2S.GUI.LMSE.CSH.0060)
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lllustration 68: Cash forecasts — search/list screen

Cash Forecast — Search Criteria

Party BIC* Select the BIC of the party owning the T2S dedicated cash
account(s) from the drop-down menu or search via the
magnifier icon.

References for error messages [ 1263]:
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target | T2S
o Cash

Cash Forecasts - Search/List Screen

Cash Forecast — Search Criteria

- QMPCO032
- QMPCO084

Parent BIC* Select the parent BIC of the party owning the T2S dedic-
ated cash account(s) from the drop-down menu.

References for error messages [ 1263]:
. QMPCO048
- QMPCO084

Currency Select the currency of the T2S dedicated cash account(s)
from the drop-down menu. The default value is ‘all’.

Reference for error message [ 1263]:

' QMPCO054
Intended Settlement Enter the intended settlement date which is used for the
Date* calculation of the cash forecast or use the calendar icon.

Required format is: YYYY-MM-DD
The default value is the current business day.

This date must be a valid business date equal to or later
than the current business date.

Reference for error message [ 1263]:
| QMPCO017
Cash Forecast - List
Party

Party BIC Shows the BIC of the party owning the T2S dedicated
cash account(s).

References for error messages [ 1263]:
| QMPCO032
1 QMPCO084

Parent BIC Shows the parent BIC of the party owning the T2S dedic-
ated cash account(s).

References for error messages [ 1263]:
- QMPC048
. QMPCO084

Party Short Name  Shows the short name of the party owning the T2S dedic-
ated cash account(s).
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Screen Reference Part
Cash

Cash Forecasts - Search/List Screen

Cash Forecast — Search Criteria

Currency

Date

Actual

Impacted —To be
debited (LT)

Impacted - To be
credited (SI)

Impacted - To be
debited (SI)

Shows the currency of the T2S dedicated cash account(s).
Reference for error message [ 1263]:
- QMPCO054

Shows the intended settlement date which is used for the
calculation of the cash forecast.

Displayed format is: YYYY-MM-DD
Cash Balances

Shows the sum of the cash balance of the T2S dedicated
cash account(s).

Provision of ‘99999...99’ in case oversizing occurs in the
integer part. Truncation of decimals in case oversizing oc-
curs in the decimal part.

Shows the sum of the debiting liquidity transfer orders
which debit a T2S dedicated cash account of the party and
which would be effective during the date used for the cal-
culation of the cash forecast.

Provision of ‘99999...99’ in case oversizing occurs in the
integer part. Truncation of decimals in case oversizing oc-
curs in the decimal part.

Shows the sum of settlement instructions eligible for cash
forecast * which credit a T2S dedicated cash account of
the party and have an intended settlement date earlier
than or equal to the intended settlement date used for the
calculation of the cash forecast.

Provision of ‘99999...99’ in case oversizing occurs in the
integer part. Truncation of decimals in case oversizing oc-
curs in the decimal part.

Shows the sum of settlement instructions eligible for cash

forecast which debit a T2S dedicated cash account of the

party and have an intended settlement date earlier than or
equal to the intended settlement date used for the calcula-
tion of the cash forecast.

The pending reverse collateral movements are excluded
from this sum.

3 Eligible for cash forecast refers to settlement instructions that are accepted, matched, not cancelled and not finally settled. This definition in-
cludes instructions on hold, under intraday restriction.
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Screen Reference Part
Cash

Cash Forecasts - Search/List Screen

Cash Forecast — Search Criteria

Impacted - To be
credited (SI) — Cor-
porate Actions, On
hold

Impacted —To be
credited (SI) — Cor-
porate Actions, Re-
leased

Impacted —To be
credited (SI) — Non
Corporate Actions,
On hold

Provision of ‘99999...99’ in case oversizing occurs in the
integer part. Truncation of decimals in case oversizing oc-
curs in the decimal part.

Shows the sum of the settlement instructions related to
corporate actions which are eligible for cash forecast, on
hold *, credit a T2S dedicated cash account of the party
and have an intended settlement date earlier than or equal
to the intended settlement date used for the calculation of
the cash forecast.

Provision of ‘99999...99’ in case oversizing occurs in the
integer part. Truncation of decimals in case oversizing oc-
curs in the decimal part.

Shows the sum of the settlement instructions related to
corporate actions which are eligible for cash forecast, re-
leased °, credit a T2S dedicated cash account of the party
and have an intended settlement date earlier than or equal
to the intended settlement date used for the calculation of
the cash forecast.

Provision of ‘99999...99’ in case oversizing occurs in the
integer part. Truncation of decimals in case oversizing oc-
curs in the decimal part.

Shows the sum of the settlement instructions not related to
corporate actions which are eligible for cash forecast, on
hold ®, credit a T2S dedicated cash account of the party
and have an intended settlement date earlier than or equal
to the intended settlement date used for the calculation of
the cash forecast.

Provision of ‘99999...99’ in case oversizing occurs in the
integer part. Truncation of decimals in case oversizing oc-
curs in the decimal part.

'On Hold' includes CSD Hold, Party Hold, CSD Validation Hold, CoSD Hold, and the non-released part of Partially Released instructions.

‘Released’ includes also the released portion of a Partially Released instruction

'On Hold’ includes CSD Hold, Party Hold, CSD Validation Hold, CoSD Hold, and the non-released part of Partially Released instructions.
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Screen Reference Part
Cash

Cash Forecasts - Search/List Screen

Cash Forecast — Search Criteria

Impacted - To be
credited (SI) — Non
Corporate Actions,
Released

Impacted —To be
debited (SI) — Cor-
porate Actions, On
hold

Impacted - To be
debited (SI) — Cor-
porate Actions, Re-
leased

Impacted —To be
debited (SI) — Non
Corporate Actions,
On hold

7

Shows the sum of the settlement instructions not related to
corporate actions which are eligible for cash forecast, re-
leased ’, credit a T2S dedicated cash account of the party
and have an intended settlement date earlier than or equal
to the intended settlement date used for the calculation of
the cash forecast.

Provision of ‘99999...99’ in case oversizing occurs in the
integer part. Truncation of decimals in case oversizing oc-
curs in the decimal part.

Shows the sum of the settlement instructions related to
corporate actions which are eligible for cash forecast, on
hold, debit a T2S dedicated cash account of the party and
have an intended settlement date earlier than or equal to
the intended settlement date used for the calculation of the
cash forecast.

The pending reverse collateral movements are excluded
from this sum.

Provision of ‘99999...99’ in case oversizing occurs in the
integer part. Truncation of decimals in case oversizing oc-
curs in the decimal part.

Shows the sum of the settlement instructions related to
corporate actions which are eligible for cash forecast, re-
leased, debit a T2S dedicated cash account of the party
and have an intended settlement date earlier than or equal
to the intended settlement date used for the calculation of
the cash forecast.

The pending reverse collateral movements are excluded
from this sum.

Provision of ‘99999...99’ in case oversizing occurs in the
integer part. Truncation of decimals in case oversizing oc-
curs in the decimal part.

Shows the sum of the settlement instructions not related to
corporate actions which are eligible for cash forecast, on
hold, debit a T2S dedicated cash account of the party and

‘Released’ includes also the released portion of a Partially Released instruction.
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Screen Reference Part
Cash

Cash Forecasts - Search/List Screen

Cash Forecast — Search Criteria

Impacted — To be
debited (SI) — Non
Corporate Actions,
Released

have an intended settlement date earlier than or equal to
the intended settlement date used for the calculation of the
cash forecast.

The pending reverse collateral movements are excluded
from this sum.

Provision of ‘99999...99’ in case oversizing occurs in the
integer part. Truncation of decimals in case oversizing oc-
curs in the decimal part.

Shows the sum of the settlement instructions not related to
corporate actions which are eligible for cash forecast, re-
leased &, debit a T2S dedicated cash account of the party
and have an intended settlement date earlier than or equal
to the intended settlement date used for the calculation of
the cash forecast.

The pending reverse collateral movements are excluded
from this sum.

Provision of ‘99999...99’ in case oversizing occurs in the
integer part. Truncation of decimals in case oversizing oc-
curs in the decimal part.

Impacted - To be re- Shows the sum of the pending reverse collateral move-

imbursed

Projected °

ments which debit a T2S dedicated cash account of the
party.
Provision of ‘99999...99’ in case oversizing occurs in the

integer part. Truncation of decimals in case oversizing oc-
curs in the decimal part.

Shows the projected cash balance.

The figure consists of the Actual cash balance + To be
credited (Sl) — To be debited (SI) — To be debited (LT) —
To be reimbursed.

Provision of ‘99999...99’ in case oversizing occurs in the
integer part. Truncation of decimals in case oversizing oc-
curs in the decimal part.

‘Released” includes also the released portion of a Partially Released instruction.

In UHB and T2S GUI, “projected balance” means the sum of cash balance and pending LTs and SIs and outstanding intraday credit from auto-
collateralisation. In T2S UDFS and MyStandards, “projected balance” means the sum of cash balance and pending LTs and SIs (outstanding intra-
day credit from auto-collateralisation is not part of the calculation, i.e. is not subtracted).
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Screen Reference Part
Cash

Cash Forecasts - Search/List Screen

Cash Forecast — Search Criteria

Available Auto-Col-
lateralisation

Cash Forecast

Shows the available auto-collateralisation value of the
party.
The figure consists of the minimum value between:

[I The available collateral value that the party holds on
the securities account(s) linked to its T2S dedicated
cash account(s)

| The auto-collateralisation limit headroom of the party

Provision of ‘99999...99’ in case oversizing occurs in the
integer part. Truncation of decimals in case oversizing oc-
curs in the decimal part.

Shows the sum of the projected cash balance and the
available auto-collateralisation.

Provision of ‘99999...99’ in case 