5.6.2 Running reports

This ch r giv n overview how to run ar nd ordani
i livi

5.6.2.1 Run a report step-by-step

Instructions 1. Navigate to the Team content >> Predefined Report and open the folder
with th ired r rt.

2. Select the report you want to run. In order to run the report you can
lick on the r name. Thi ion will run the r in th faul
DWH format, which is html.
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lllustration 542: Team content — Predefined reports — STF — Standing Facilities Re-

ports



Instructions

3. In the following screen you have to enter the search criteria in the
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lllustration 543: Standing Facilities Reports — STF01 Standing Facility information — prompt
page

= The report result is available in html format.

5.6.2.1.1 Choose different formats
1. If you want to run the report and DWH shall provide the result in an-
other format than html you have to click on the “More”_icon on the right
side.
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lllustration 544: Team content — Predefined Reports — STF — Standing Facilities Re-
ports
2. Select “Run as” from the list.
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lllustration 545: Team content — Predefined Reports — STF — Standing Facilities Reports —
STF01 Standing Facility information — Run as (1)

3. You can choose the format you want to receive the report result and
click on “Run” button.
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lllustration 546: Team content — Predefined Reports — STF — Standing Facilities Reports —
STF01 Standing Facility information — Run as (2)

4. Also with a different format you have to enter the search criteria in the
prompt page.
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lllustration 547: Standing Facilities Reports — STF01 Standing Facility information - prompt
page
= The report result is available in the chosen format, in this example in
pdf format.

5.6.2.1.2 Run in background
1. There is another option to run a report — “Run in background”. You can
find and select this option under “Run as”.
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lllustration 548: Team content — Predefined Reports — STF — Standing Facilities Reports —
STF01 Standing Facility information — Run as

Her n he “Run in karound” ion on f the list.
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lllustration 549: Team content — Predefined Reports — STF — Standing Facilities Reports —

STF01 Standing Facility information — Run as — Run in background

Thi ion aiv h rtuni run the r in th karoun
with waiting for the r It. In n view the r when the re-

is available.

and the following options are available to vou:
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lllustration 550: Run as — Run in background — Advanced



Delivery
options

Scheduling
reports

2. When you select “Prompt me”, you have to enter search criteria in the
prompt page after you click on the “Run” button. If vou don’t chose
this. the report will run with the last set of search criteria you have
used.

3.You can decide if you want to run the report now or later. You can find
hi ion licking on the arrow he right of the “Advanced” -
tion.

In | “Now”, the r runs directlv. A m n in-

Generating prompt inputs for report
L] . ________________________________________________________|

lllustration 551: Run as — Run in background - Advanced

In | “l ater” nch h nd time of the ex -
tion.
R

lllustration 552: Run as — Run in background — Advanced — Execution time — Later

5.7.1.2 Delivery

You can deliver reports by either saving them on the “Team content folders”.
or by saving them as an external file. You have two possibilities to deliver a
report result if you want to receive the result only once. First you can save
the report in DWH directly and view it after successful creation. The second
option is the delivery to the application of your party.

In case a report should be delivered to vou (independent from the output

channel (U2A or A2A) you have to schedule a report. For this option refer to
chapter Scheduling reports for further details.

5.6.2.2.1 Delivery - Save report (U2A)

Instructions v To save the report result vou must click on the arrow on the right of the “De-

livery” ion. Ch “Save report” and click on the “Done” n.A
n it is ex her i ved in DWH.

1. Navigate to the respective report folder.
2. Click on the “More” icon at the right of the report and select “Run as”.
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lllustration 553: Team content — Predefined Reports — STF — Standing Facilities Reports — Run
as
3. Select “Run in background”.
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lllustration 554: Team content — Predefined Reports — STF — Standing Facilities Reports — Run

as — Run in background

4. Click the arrow next to “Advanced” to view the delivery section.
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lllustration 555: Team content — Predefined Reports — STF — Standing Facilities Reports — Run

as — Run in background — Advanced



= Click the arrow next to the “Delivery” property. uncheck the “Print re-

port” property. and check the “Save report as an external file”. Finally,
click on “Done™.
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lllustration 556: Team content — Predefined Reports — STF — Standing Facilities Reports — Run

as — Run in background — Advanced — Save report as an external file

5.6.2.2.2 Delivery - Save the report for an external file (A2A)

For the A2A deliv | follow th ri hereafter.

Instructions 1. You navigate to the respective report folder as described in chapter
Copy a report.

2. Click on the “More” icon at the right of the report and select “Copyv”.
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lllustration 557: STF01 Standing Facility information - More options

3. A window pops up where you have to enter a storage location for your

. In this example, the r rti i “M ntent”.
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lllustration 558: STF01 Standing Facility information - Copy

4. Navigate to the folder where you have copied the report. In this ex-
ample, the folder is “My content”.
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lllustration 5569: STF01 Standing Facility information — Copy to My content

5. Eind the report and click on the “More” icon at the right of the report
and confirm by clicking “Run as”.
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lllustration 560: My content - STF01 Standing Facility information - Run as
6. Perform the same action as explained in chapter Run a report step-by-
step for “Run in background”.
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lllustration 561: My content - STF01 Standing Facility information - Run as — Run in back-
ground
8. Eor delivery in A2A you can choose the following formats: csv. excel,
xml.

9. You are free to select “Advanced” “Now” or “Later’ and add a date and
time of the execution.
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lllustration 562: My content - STF01 Standing Facility information - Run as — Advanced — Now

or Later
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lllustration 563: My content - STF01 Standing Facility information - Run in background - Ad-

vanced Delivery

options are presented.

n external file”

heckbox, f
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lllustration 564: My content - STF01 Standing Facility information - Run in background - Ad-
vanced Delivery - Save report as an external file

The “Name” field presents the name of the report. The default value is the

name of the report. as it is known in DWH.

Hint

Do n han h fault value in the “Location” fiel his is the pl
where the r i r fore it i liver: r via A2A.
handing th fault value in the “Location” field will r Itinr n

being send via A2A. The folder is not accessible via the GUI and only for
storing the report before it is delivered via A2A.

. Click on the “Done” .
13. Click on the “Run” button.
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lllustration 565: My content - STF01 Standing Facility information - Run in background - Ad-

vanced Delivery — Run the report

14. Enter the search criteria in the prompt page.
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lllustration 566: My content - STF01 Standing Facility information - Run in background - Ad-

vanced Delivery — Enter search criteria

15. Click on the “Finish” button.

= The report will be executed and the result will be sent via A2A in the
chosen format to your party.

= Or you run your report in the background with the delivery “Save the re-

port as an external file”.
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Usage

Instructions

5.7.2 Scheduling reports

5.6.3.1 Scheduling the report for a specific time
The DWH offers a scheduler function. which allows the configuration and

delivery of (recurring) reports with individual settings.
This chapter describes the steps that you perform to schedule a report and
to check the scheduling afterwards.

After saving the report in “My content” or, for CB/CSD users. under the
hared folder of rCB D hav h he r wan

schedule and create a report view of this report (see chapter Saving a report
output).

After creating the report view you can start to schedule vour report.

view. and click on th
“More” icon at the right of the report.

2. Click on “Properties”.
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lllustration 567: My content - report view - Properties

3. A description of vour report is shown and you can add a description

nder “General’.
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lllustration 568: My content - report view - Properties — General - description of your re-

port

will find the “New” icon.
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lllustration 569: Welcome page - My content - report view - Properties - Schedule
licking on the “New” icon, the “Schedule” i ning wher
have multipl ion h for sch lin r report.

6. You can set a variety of options when scheduling a report: the fre-
n he r will run, the “Period” of th h le, the format in

which the report will be delivered, and the delivery method.
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lllustration 570: Welcome page - My content - report view - Properties - create schedule (2)

The following options are mandatory for scheduling. Please note. that espe-
ially the prompt val hav herwi her will n n-
erated.

Schedule: The frequency. which the report will be run. daily, weekly.
monthly. yearly.

licking on “No en te” th h le will run indefinitel

Format: The type of format the report will be executed to. HTML. csv. excel.
excel data and xml. For further information. you may check the chapter Run
a report step-by-step.

Delivery: You may ch if wan ve the r in nos or n

external file. For further information go to chapter Delivery - Save report
(U2A).

Prompts: By clicking on “Set values”, and then “Set” will r n
with the prompt page of the report. where you have to enter the selection
criteria.

In this exampl il h le with no en HTML n -
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lllustration 571: Welcome page - My content - report view - Properties - create schedule (3)

In case you want to receive the scheduled reports via A2A you have to
h “Delivery - Save report xternal file” and follow the information
provided in chapter Delivery - Save report (U2A).

Instructions 7. After you have entered all mandatory information, click on the “Create”
button and the schedule is created.
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lllustration 572: Welcome page - My content - Properties — Schedule
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lllustration 573: Welcome page - My content - Properties — Schedule

The option “Enable” informs the user that the schedule is active. By un-
checking it. the user cancels the schedule.

5.6.3.2 Scheduling the report for a specific DWH event

You can also schedule a report to be executed shortly after the new data of
hel in was | into the DWH. On i DWH in-
ternal event will be triggered that starts the execution of the report and ei-
her res it in the “M ntent” folder or sends i via A2A.
1. Choose the report you have saved as report view, and click on the
”More” icon at the right of the report.

2. Click on “Properties”.
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lllustration 574: My content - report view — Properties

3. A description of your report is shown and you can add a description
under “General’.
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lllustration 575: My content - report view - Properties — General - description of your re-

port
4. In the “Schedule” tab you will find the “New” icon.

targes | Data Warehou=e

2 Wi B My sentanl oTrn E My Rgrnn | wisw ail ... Ptz oo imfomsnstion
- My Rpont vimw of STF .. Faclicy infarmatian
D‘ Search [IF] 1SRG EE 1=0 T LT
o ow
E] Syatam infommanon
u -.--,- cantant Gonzry, Report Sehedes  FPermissons

m Tearn content / =

n Tegan

lllustration 576: Welcome page - My content - report view - Properties — Schedule
licking on the “New” icon, the “Schedule” i ning wher
have multipl ion h for sch lin r report.
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lllustration 577: Welcome page - My content - report view - Properties - create schedule (1)

hr xactly this w
the scheduled report will not be executed.
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lllustration 578: Welcome page - My content - report view - Properties - create schedule (2)



Hint

In this example. you see a daily schedule with no end date. xml as an out-
put, and save the report in DWH.
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Welcome page - My content - report view - Properties - create schedule (3)

Hint
In case vou want to receive the scheduled reports via A2A you have to

choose “Save report as external file” and follow the information provided in
chapter Delivery - Save report (U2A).

7. It is very important to set the prompt values when scheduling a report

to be executed. This can be done by clicking on the arrow next to “Sef
values”.
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lllustration 579: Welcome page - My content - Properties - Set values

8. The “Current values” opens. To enter the prompt page you must click on
the “Setf” icon.
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lllustration 580: Welcome page - My content - Properties - Prompts - Set values

Enter the search criteria on the prompt page and click on “Finish”.
= Click on the “Create” button and the schedule is created.
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lllustration 581: Welcome page - My content - Properties - Schedule
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Statistical Information Part
Predefined reports

Check the schedule of your report

Instructions

Context of
Usage

Report
Access

5.6.3.3 Check the schedule of your report
heck th h le of rr hav navi he “Per-

sonal menu’.

2. Click on “My schedules and subscriptions”.

B Hello. Welcome to the Data L o
[ E — Warehouse. l. 0 eI

lllustration 582: Welcome page - Personal menu - My schedules and subscriptions

= You can verify the reports that are scheduled.
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lllustration 583: Welcome page - Personal menu - My schedules and subscriptions - Sched-

ule

Refer to chapter Personal menu for further information.

5.4 Predefined reports
5.4.1 T2S Cash account (SCT)

5.7.1.1 sCT01 - Finalised matched instructions

This report shows the cash activity for all finalised matched settlement in-
ruction | B.PBorT2 i h nt level rin -

lected period of time. The volume of finalised matched instructions per

transaction type / sub-category together with the aggregated matched val-
n led val re shown.

This r r n B and PB IS,

This report can be reached in the following way:
o Team Content >> Predefined Reports >> T2S Cash account >> SCT01

User Handbook V7.0 23
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Statistical Information Part
Predefined reports

SCTO01 - Finalised matched instructions

Screenshot

Field De-
scription

SCTO01 - T2S DCA - Finalised matched instructions cash side !

Date from™

Date to"

Currency *

Party BIC

T2S DCA number

<Party BIC> |V_]

[<Account number>ﬂ

lllustration 584: SCT01 prompt screen

Date From

Date To

rren

Party BIC

T2S DCA number

Y n sel h licking on th lendar.

This field is mandatory.

Y n_sel he en f th ri for which
the report should contain the data by clicking on the
calendar.

For valid report results, the current day cannot be se-
lected.

This field is mandatory.

You can use this drop-down field to select the cur-
rency.

This field is mandatory.

You can use this drop-down field to select one or sev-
ral BIC. This field will show all rel Bl

which belong to the default data scope of the user’s
party.

This field is optional.

You can use this drop-down field to select one or sev-

ral T2S DCA numbers. This field will show all rel
T2S DCAs. which belong to default data scope of the
user’s party and which belong to the parties selected
in field “P BIC”. If no P Bl r | hi
field shows all T2S DCA numbers beloging to the de-
fault data sope of the user’s party.

User Handbook V7.0 24



Statistical Information Part
target|mns

services

Predefined reports

SCTO01 - Finalised matched instructions

This field is optional.

S hot
creensho T25 DCA - Finalised matched instructions cash side.
Debit Credit Total
T‘we m;e subeat low Volume of Matched value|  Settied vaiue| VOMMe of settlement] oy vatie|  settied vatue| VOlume of setflement] oy vae|  Settied value|
ovP CATR 100 200,000.00 135,000.00 20 20.000.00 20,000.00 120 220,000.00 203,000.00
ove STND 100 200,000.00 130,000.00 180) 30,000.00 30,000.00 280 280,000.00 260,000.00
pwp CATR 70 400,000.00 185,000.00 ) 100,000.00 90,000.00 240 500,000.00 278,000.00
pwp STND 100 200,000.00 130,000.00 ) 200,500.00 500.00) 150 400,500.00 180,500.00
PFOD CATR 100 200,000.00 130,000.00 200 200,000.00 150,000.00 300 400,000.00 330,000.00
PFOD STND 70 400,000.00 188,000.00 130 130.000.00 100,000.00 300 530,000.00 288,000.00
Total 740]  1,600,000.00]  1,104,000.00 650 730,500.00) 440,500.00] 1350 2330500.00]  1,544,500.00]

—

lllustration 585: SCT01 output screen

scription Transaction type hows the transaction f th lemen
code ran ion.

Possible values are:

o DVP liv ver men

o DWP (delivery with pavment

o PFEOD (payment free of delivery)
Transaction sub- Shows the transaction sub-category of the settlement
category transaction.

P ible val re:

o CATR (cash transfer)

o STND (standard)
Debit

Volume of settle- A count of all finalised matched Sls on the debit side

ment instructions during the selected date range. per transaction type
code and sub-category.

Matched val m of the match lement amoun f all final-
ised matched Sls on the debit side during the selec-

ran r tran ion n -cat-
egory.

Settled value Sum of the settled settlement amounts of all finalised
match Is on th it si ring th 1

date range per transaction type code and sub-cat-
egory.

Credit
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Statistical Information Part
Predefined reports

SCTO02 — Detailed matched settlement instructions

Context of
Usage

Report
Access

Volume of settle- A count of all finalised matched Sis on the credit side

ment instructions ring th | ran r tran ion
code and sub-category.

Matched val m_of the match lement amoun f all final-
ised matched Sis on the credit side during the selec-

ran r tran ion n -cat-

egory.

Settled value Sum of the settled settlement amounts of all finalised
match Is on the credit si ring th |
date range per transaction type code and sub-cat-
egory.

Total (per transaction type code/settlement transaction sub-category)
Volume of settle- Sum of ‘Volume of settlement instructions’ over debit
ment instructions nd credit.

Matched value Sum of ‘Matched value’ over debit and credit.

Settled value m of ‘Settled value’ over debit and credit.
Total

Total m for h column mm ver all tran ion

type / sub-category combinations.

5.7.1.2 SCT02 - Detailed matched settlementinstruc-
tions

This report shows all finalised settlement instructions (Sls) at CB or PB or
T2S dedicated cash account level. during a chosen period of time.

The volume and val f lement instructions are displ r trans-
action type / sub-category / direction (debit or credit) and the settlement

status.
This r r n B and PB IS,

This r n r hed in the following way:

o Team Content >> Predefined Reports >> T2S Cash account >> SCT02
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Statistical Information Part
Predefined reports

SCTO02 — Detailed matched settlement instructions

Screenshot

Field De-
scription

SCTO02 - T2S DCA - Detailed Matched Settlement Instruction

Date from"
Date to®
Currency"
Party BIC <Party BIC> |V_|
T25 DCA number <Account number>u

lllustration 586: SCT02 Prompt

Date From You can select the date by clicking on the calen-
dar.
This field is mandatory.

Date To You can select the end date of the period. for

which the report should contain the data by click-
ing on the calendar.

For valid report results. the current day cannot be

selected.
This field is mandatory.
rren Y n his drop-down fiel | h
currency.
This field is mandatory.
Party BIC You can use this drop-down field to select one or
veral BIC. This field will show all rel

BICs. which belong to the default data scope of
the user’s party.

This field is optional.

T2S DCA number You can use this drop-down field to select one or
veral T2S DCA numbers. This field will show all

related T2S DCAs. which belong to default data
scope of the user’s party and which belong to the
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Statistical Information Part
Predefined reports

SCTO02 — Detailed matched settlement instructions

Screenshot

Field De-
scription

parties selected in field “Party BIC”. If no Party
Bl r | his field shows all T2S DCA

numbers belodin he defaul f th

user’s party.
This field is optional.

oo o
Toameaion otome otome Totome otome
F—— Ve Vo Votume Vot Vatume
type cad: sl:l;;'y totally settled partially sertled | ly cancelled Tatal totally settled partially sertled | c;:::gllllyed Total P ) partially sertled | totally cancelled Total

e | cam 0 F F 0 F ] 0 1 | 1 F ]
ove STND hl 2| o] 3| 2 3 hl 8| 3| 5| 0] El
owe CATR 0] 0] o] 0] L 0 0] 0] 0| o] 0] 0]
owe STHD 0] hl o] hl L 1 0] hl 0| 2| 0] 2
PFOD CATR hl 0] o) hl o 0 0] 0] 1l o) 0] bl
PFOD STND 0] 0] o) 0] o o 0] 0] 0| o) 0] 0]
Tl 2 5 v s z 5 i v 2 5 f %l

Debi Tredit Total
Valae
s Value Value Val Value Mowchedvalue | Value [ TR T Value Value Matched value | | Settled value
totally settled
setted
q q q q o 10.000,00) o 6,00000 400000 q 0,000,00 o
60.000.00 5000000 2500000 5.000.00 o 8500000 1000000 40,00000 3000000 800000 165,000.00) o
q q q q q 9 9 i o q ]
owe STHD 44,0000 o 38.000.00 6.000.00 o 00000 9 520000 850000 o 9 0
PrOD CaTR 1,000.00] o q o 1,000.00| o 9 o o q 9 100000
PFOD STND q q q q q o o o o q o
Total 55,000.00] 50,000.00|

|—

lllustration 588: SCT02 output screen, tab 2

Transaction type

code

Shows the transaction type code of the settlement

transaction.

Possible values are:

O

O

O

Tran ion

DVP

liv ver men

DWP (delivery with payment

PFOD
Shows the transaction sub-category of the settlement

r

n

ment fr f deliv

on.

Possible values are:

o CATR (cash transfer)
o STND (standard)

Debit

User Handbook V7.0

28



Statistical Information Part

erererererer

Predefined reports

SCTO02 — Detailed matched settlement instructions

Volume totally A count of the number of totally settled Sis found on

settled h it side within the r ri r trans-
action type and sub-category.

Volume partially A count of the number of partially settled/partially

settled / partially ncell Is found on th it side within the re-

cancelled guested duration, per transaction type and sub-cat-
egory.

Volume totally can- A count of the number of totally cancelled matched

celled Slis found on the debit side within the requested dura-

ion r tran ion n -
Total m of ‘Volum ] led’. ‘Volum iall

settled / partially cancelled’ and ‘Volume totally can-
celled’ on the debit side. per transaction type and

sub-category.
Credit
Volume totally A nt of the number of 1l | Is found on
settled the credit side within the requested duration. per
transaction type and sub-category.
Volume partially A count of the number of partially settled/partially
settled / partially ncell Is found on the credit side within the re-
cancelled guested duration, per transaction type and sub-cat-
egory.
Volume totally can- A count of the number of totally cancelled matched
celled Slis found on the credit side within the requested dur-
ion r tran ion n -
Total m of ‘Volum ] led’. ‘Volum iall
settled / partially cancelled’ and ‘Volume totally can-
lled’ on the credit si r tran ion n
sub-category.
Total (per transaction type code/settlement transaction sub-category)
Volume totally m of ‘Volum
settled
Volume partially Sum of ‘Volume partially settled / partially cancelled’
settled / partially over debit and credit.
ncell
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Predefined reports

SCTO02 — Detailed matched settlement instructions

Volume totally can- Sum of ‘Volume totally cancelled’ over debit and

celled credit.
Total Sum of ‘Total’ over debit and credit
Total
Total m for h column, summ ver all tran ion

- mbinations.

Transaction type Shows the transaction type code of the settlement
code ran ion.

P ible val re:

o DVP (delivery versus pavment
o DWP liv with men

o PFOD (pavment free of delive

Tran ion - hows the tran ion - f th lemen
category transaction.

Possible values are:

o CATR (cash transfer)

o STND (standard)
Debit
Matched val m over match lement amoun f all finali

Sls on the debit side within the requested duration,
per transaction type and sub-category.

Value totally settled m over l lement amounts of all finali
Is on th it si n 1] led within the re-

guested duration, per transaction type and sub-cat-
eagory.

Value partially Sum over settled settlement amounts of all finalised

settled Sls on the debit side and partially settled within the
requested duration. per transaction type and sub-cat-
egory.
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Predefined reports

SCTO02 — Detailed matched settlement instructions

Value partially can- Sum over all unsettied matched settlement amounts

celled f all finali IS on th it si n iall n-
celled within the requested duration. per transaction
type and sub-category.

Value totally can- m_of the match lement amoun f all final-
celled ised Slis on the debit side which were totally cancelled
within th riod 1 ration r tran ion n
sub-category.
Credit
Matched val m over match lement amoun f all finali
Slis on the credit side within the requested duration.
r tran ion n -
Val 1 | m over | lement amoun f all finali
Sls on the credit side and totally settled within the re-
ration r tran ion n -cat-
egory.
Value partially Sum over settled settlement amounts of all finalised
settled Is on the credit si n iall led within th
requested duration. per transaction type and sub-cat-
egory.
Value partially can- m over all un led match lement amoun
celled of all finalised SIS on the credit side and partially can-
lled within the r ration r tran ion
type and sub-category.
Value totally can- Sum of the matched settlement amounts of all final-
celled i Is on the credit side which wer 1l n-

celled within the period 1 duration, per transaction
type and sub-category.

Total (per transaction type code/settlement transaction sub-category)

Matched value m of 'M

Settled value (fo- Sum of ‘Value totally settled’ plus ‘Value partially
tally + partiall settled’ over debit and credit.
Total
Total Sum for each column, summed over all transaction
- mbinations.
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Statistical Information Part
Predefined reports

SCTO03 - Follow up by time slot of settlement activity

Context of
Usage

Report
Access

Screenshot

Field De-
scription

5.7.1.3 SCTO03 - Follow up by time slot of settlementactivity

This report shows all finalised settlement instructions (Sls) per time slots of

h lemen in an arr B. PB or T2S DCA level rin h n
period of time.
Th lement instruction 1) are displ r volum n
values according to the transaction type code, the transaction sub-cat-

he T2S-DCA it/credi h lemen nd T2S tim
slot
This r n B and PB IS,

This report can be reached in the following way:
o Team Content >> Predefined Reports >> T2S Cash account >> SCT03

SCTO03 - T2S DCA - Follow-up by time slot of settlement activi

Date from *
Date to *
Currency *
Party BIC <Party BIC> |V_|
T2S DCA number <Account number>ﬂ

lllustration 589: SCT03 Prompt

Date From You can select the date by clicking on the calen-
dar.
This field is mandatory.

Date To You can select the end date of the period. for

which the report should contain the data by click-
ing on the calendar.

For valid report results. the current day cannot be
selected.

This field is mandatory.
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Statistical Information Part
Predefined reports

SCTO03 - Follow up by time slot of settlement activity

Screenshot

rren

Party BIC

T2S DCA number

P

You can use this drop-down field to select the
currency.

This field is mandatory.

You can use this drop-down field to select one or
veral BIC. This field will show all rel

BICs. which belong to the default data scope of

the user’s party.

This field is optional.

You can use this drop-down field to select one or
veral T2S DCA numbers. This field will show all
related T2S DCAs. which belong to default data

scope of the user’s party and which belong to the
i | in field “P BIC”. If no P

BICs are selected, this field shows all T2S DCA

numbers beloging to the default data sope of the
user’s party.
This field is optional.

I [ - hlrlll.-mll war  Him el FH AT L AT
s e | emec ¥ il PR

lllustration 590: SCT03 output screen, tab 1
[ T Ty T o T
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lllustration 591: SCT03 output screen, tab 2
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Predefined reports

SCTO03 - Follow up by time slot of settlement activity

Field De-
scription

Transaction type Shows the transaction type code of the settlement
code transaction.

Possible values are:

o DVP livery ver men

o DWP (delivery with payment

o PEOD ment fr f deliv
Tran ion - hows the tran ion - fth lemen
category ran ion.

Possible values are:

o CATR (cash transfer)

o STND (standard)

lemen hows th f th lement instruction.

Possible values are:

o Totally settled
o Partiall | iall ncell

o Totally cancelled
Volume of instructions - debit

Time slots (one line Shows the aggregated volume of the Sis (debit side

per time slot): for h ian ime slot, within the tran ion
o 1st NT I type code / transaction subcategory / settlement

status combination.
o Last NTS cycle

o RT1 before intra-
day DVP cut-off
o RT2 before EOD

intraday credit
reimbursemen

o RT3 before EOD
intr FOP
cut-off

o RT4 after intra-
day FOP cut-off
Volume of instructions - credit
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Predefined reports

SCTO03 - Follow up by time slot of settlement activity

Time slots (one line Shows the aggregated volume of the Sis (credit side

per time slot): for h ign ime slot, within th
5 1st NTS cycle type code / transaction subcategory / settlement sta-
tus combination.

o L NT |
o RT1 before intra-
DVP -off

o RT2 before EOD

intraday credit
reimbursemen

o RT3 before EOD
intr FOP
cut-off

o RT4 after intra-
day FOP cut-off

Total

Total m for h column mm ver all tran ion
- mbinations.

Transaction type hows the tran ion f th lemen
code transaction.

Possible values are:
o DVP liv ver men

o DWP (delivery with payment

o PEOD (payment free of delivery)

Transaction sub- Shows the transaction sub-category of the settlement
category transaction.

Possible values are:

o CATR (cash transfer)

o STND (standard)
Settlement status  Shows the status of the settlement instruction.
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Predefined reports

SCTO03 - Follow up by time slot of settlement activity

Possible values are:
0 Totally settled
o Partially settled
o Totally cancelled
o Partially cancelled

Value of instructions - debit

Time sl ne lin hows th r mount of the SI it si

per time slot): for each designated time slot. within the transaction
o 1stNTS cycle fwpecode/transaction subcategory / settlement sta-
tus combination.
o Last NTS cycle
o RT1 before intra-
day DVP cut-off

o RT2 before EOD

intr redi
reimbursement

o RT fore EOD
intraday FOP

cut-off
o RT4 after intra-

day FOP cut-off

Value of instructions - credit
Time slots (one line Shows the agaregated amount of the Sis (credit side)
per time slot): for each designated time slot. within the transaction
o 1stNTScycle fwpecode/transaction subcategory/settlement sta-
tus combination.
o L NT |
o RT1 before intra-
DVP -Off

o RT2 before EOD

intr redi

reimbursement

o RT fore EOD

intraday FOP
cut-off
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target|mns
Predefined reports
SCTO04 — Comparison of settlement activity between two time periods
o RT4 after intra-
day FOP cut-off
Total
Total m for h column mm ver all tran ion
type / sub-category combinations.
5.7.1.4 SCT04 — Comparison of settlement activitybetween
two time periods
Context of This rep-ort shows the settlement activity fo.r two time -perlods at CB. PB or
Usage T2 i h nt level llow i mparison ween th
two periods of time.
The settlement instructions (Sl) are displaved as aggregated volumes and
values according to the transaction type code, the transaction sub-cat-
egory. the T2S-DCA debit/credit code and the settlement status.
This report can be used by CB and PB users.
Report This r n r hed in the following way:
Access o Team Content >> Predefined R >> T2 h nt >> SCT04
SCT04 - T2S DCA — Comparison of settlement activity between two time periods
Screenshot
Period 1 - date from ™
date to *
Period 2 - date from *
dateto™
Currency "
Party BIC <Party BIC> |V_]
T2S DCA number <Account number: M

lllustration 592: SCT04 Prompt
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Predefined reports

SCTO04 — Comparison of settlement activity between two time periods

Field De-
scription

Period 1 D From

Period 2 D From

Period 2 Date To

rren
Party BIC
T2S DCA number

You can select the date by clicking on the calen-
dar.

This field is mandatory.
You can select the end date of the period. for

which the report should contain the data by click-
ing on the calendar.

For valid report results. the current day cannot be
selected.

This field is mandatory.

You can select the date by clicking on the calen-
dar.

This field is mandatory.

You can select the end date of the period. for
which the r houl ntain th lick-

ing on the calendar.

For valid report results. the current day cannot be
selected.

This field is mandatory.

Y n his drop-down fiel | h
currency.

This field is mandatory.

You can use this drop-down field to select one or
veral BIC. This field will show all rel

BICs. which belong to the default data scope of
the user’s party.

This field is optional.

You can use this drop-down field to select one or
veral T2S DCA numbers. This field will show all

rel T2S DCAs. which belon faul

scope of the user’s party and which belong to the
i | in field “P BIC”. If no P

Bl r | his field shows all T2S DCA
numbers beloging to the default data sope of the
user’s party.

This field is optional.
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Predefined reports

SCTO04 — Comparison of settlement activity between two time periods

Screenshot

Field De-
scription

Pariod 1
Debit Tradic
Transaction Transaction Volum alue alue Value| Value aluc| alue | Value Valug|
ype code | sub-category |  totally totally settled | partially settled partially| totally cancelled totally settled|  pantially setled| pantially | totally cancelled|
e cancelled| | settled| settled!| cancelle| | | cancel lled

ovP CATR 1 1 of 10,000.00| 0.000.00| 5.00 000 20,000.00} 20,000.00) 10,000.00 0.00)
ovP STND 1 2 i 1,000.00| 20,000.00| 20,000.00) 10,005.00 30,000.00] 23,005.00) 10,000.00 0.00)
DwP CATR o 1 of 0.0 0.000.00] 5.00 0.00) 0.00) 0.0 o) 0.00)
WP STND o 2 of 0.00 20,000.00| 10.00| 0.0 0.0p) 4,210.00| 14.215.00) 10,005.00|
PFOD cath 5| 3 of 14,000.00| 0.000.00| a0,075.00| 000 7.000.00f 7.550.00| 20,055.00| 0.00)
PFOD STND E 2 of 20,000.00] 0.00) 20,010.00] 0.00) 100000} 10,000.00] 5.00) 0.00)
Total E] i1l 1 45,000.00 70,000.00 80,045.00 10,005.00 58,000.00 64,765.00 54,275.00 10,005.00]

Period2

Debit redic

Valu Value Value Value| Valug|
totally settled|  partially sattled noelled| totally| partially| totally|  totally settled| partial lly settled noelled
ovp cath 30,000.00] 20,000.00| 20,000.00) 000 0o 120,000.00| 12.000.00 0.00)
ovP STND 9,000.00] 180.000.00) 50,000.00) 0.00 210,000.00} 207,045.00) 2.000.00) 0.00)
DwP CATR 0.00 120,000.00) 12,000.00| 0.00 0.00) 37,890.00) 37.090.00) 0.00)
DwP STND 20,000.00| 0.0 0.00 0.00) 20,000.00) 0.0 0.00) 0.00)
PFOD catR 55,000.00] 50,000.00| 500.00 000 22,000.00) 12,500.00| 12,600.00 0.00)
PFOD STND 4,677,000.00) 0,000.00| 10,000.00] 0.00) 3,000.00] 20,000.00] 5.000.00| 0.00)
Toral 478500000] 38000000 i2o.50000]  0o0o]  45] 58 26100000]  39753500] 6863000 000

—

lllustration 593: SCT04 output screen

Transaction type

code

Transaction sub-

category

Volume totally
settled

Volume partially
settled/partially
ncell

Volume totally can-

celled

Period 1
Shows the transaction type code of the settlement

transaction.
Possible values are:
o DVP liv ver men

o DWP (delivery with pavment

o1 PEOD (payment free of delivery)

Shows the transaction sub-category of the settlement
transaction.

P ible val re:

o CATR (cash transfer)

o1 STND (standard)

Debit
A count of the number of totally settled Sis found on
h it side in th riod 1 ration r tran ion
type and sub-category.
A nt of the number of iall | iall
cancelled Sls found on the debit side in the period 1

ration r tran ion n -

A count of the number of totally cancelled matched
Sls found on the debit side in the period 1 duration.

riran on n =
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Predefined reports

SCTO04 — Comparison of settlement activity between two time periods

Value totally settled m of th | lement amounts of all finali

Slis that were debited and totally settled within the
riod 1 duration r tran ion n -cat-

egory.

Value partially Sum of all partial settlement amounts of all finalised

settled Is that wer i nd reached final within
the period 1 duration. per transaction type and sub-
category.

Value partially can- m of all un l lement amoun f all final-

celled ised Sls that were debited and reached final status
within th riod 1 duration r tran ion n
sub-category.

Value totally can- Sum of the settlement amounts of all finalised Sls on

celled h it side which wer 1l ncelled within th
period 1 duration. per transaction type and sub-cat-
egory.

Credit

Volume totally A count of the number of totally settled Sis found on

settled he credit side in th riod 1 duration r transac-
tion type and sub-category.

Volume partially A count of the number of partially settled/partially

settled/partially ncell Is found on the credit side in th riod 1

ncell ration r tran ion n -

Volume totally can- A count of the number of totally cancelled matched
celled Slis found on the credit side in the period 1 duration.
r tran ion n -

Val 1l l m of th | lement amounts of all finali
Slis that were credited and totally settled within the

riod 1 duration r tran ion n -cat-

egory.

Value partially m of all ial lement amounts of all finali

settled Is that were credi nd reached final within
the period 1 duration. per transaction type and sub-
category.
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Predefined reports

SCTO04 — Comparison of settlement activity between two time periods

Value partially can- m of all un | lement amoun f all final-
celled ised Sls that were credited and reached final status
within th riod 1 ration r tran ion n
sub-category.
Value totally can- Sum of the settlement amounts of all finalised Sis on
celled he credit side which wer 1l ncelled within th
period 1 duration. per transaction type and sub-cat-
egory.
Total (Period 1 - final)
Total Sum for each column., summed over all transaction
- mbinations.
Period 2
Tran ion hows the tran ion f th lemen
code transaction.
P ible val re:

o DVP (delivery versus pavment
o DWP (delivery with payment
o PEOD ment fr f deliv

Tran ion - hows the tran ion - f th lemen
category transaction.

Possible values are:

o CATR (cash transfer)
o STND (standard)

Debit
Volume totally A count of the number of totally settled Sis found on
settled h it side in th riod 2 duration r tran ion
type and sub-category.
Volume partially A count of the number of partially settled/partially
settled/partially ncell Is found on th it side in th riod 2
ncell ration r tran ion n -

Volume totally can- A count of the number of totally cancelled matched
celled Slis found on the debit side in the period 2 duration,
per transaction type and sub-category.

User Handbook V7.0 41



Statistical Information Part

erererererer

Predefined reports

SCTO04 — Comparison of settlement activity between two time periods

Value totally settled m of th | lement amounts of all finali

Sls that were debited and totally settled within the
riod 2 duration r tran ion n -cat-

egory.

Value partially Sum of all partial settlement amounts of all finalised

settled Is that wer i nd reached final within
the period 2 duration. per transaction type and sub-
category.

Value partially can- m of all un | lement amoun f all final-

celled ised Sls that were debited and reached final status
within th riod 2 duration r tran ion n
sub-category.

Value totally can- Sum of the settlement amounts of all finalised Sls on

celled h it side which wer 1l ncelled within th
period 2 duration, per transaction type and sub-cat-
egory.

Credit

Volume totally A count of the number of totally settled Sis found on

settled he credit side in th riod 2 duration. per transac-
tion type and sub-category.

Volume partially A count of the number of partially settled/partially

settled/partially ncell Is found on the credit side in th riod 2

ncell ration r tran ion n -

Volume totally can- A count of the number of totally cancelled matched
celled Slis found on the credit side in the period 2 duration.
r tran ion n -

Val 1l | m of th | lement amounts of all finali
Slis that were credited and totally settled within the

riod 2 duration r tran ion n -cat-

eagory.

Value partially m of all ial lement amounts of all finali

settled Is that were credi nd reached final within
the period 2 duration. per transaction type and sub-
category.
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Value partially can- m of all un | lement amoun f all final-
celled ised Sls that were credited and reached final status
within th riod 2 duration r tran ion n
sub-category.
Value totally can- Sum of the settlement amounts of all finalised Sls on
celled he credit side which wer 1] ncelled within th
period 2 duration, per transaction type and sub-cat-
egory.
Total (Period 2 - final)
Total Sum for each column. summed over all transaction
- mbinations.

5.7.1.5 SCT05 - Follow-up by time slot of cash postings

Context of This report shows the cash postings at CB., PB or T2S dedicated cash ac-

Usage count level, during a selected period of time. The cash postings activity of
h ified T2 nts are displ volume and value for h

time slot of the business day with a total per balance type.
This r n B and PB IS,

Report This report can be reached in the following way:

Access o1 Team Content >> Predefined R >> T2 h nt>>SCT
Screenshot SCTO05 - T2S DCA - Follow-up by time slot of cash postings

Date from -
Date to *
v

Currency * <Currency= -

Party BIC <Party BIC>

5]

5]

T2S DCA number <Account numbers|

lllustration 594: SCT05 Prompt screen
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Field De-
scription

Date From

Currency

P Bl

T2S DCA number

This field is mandatory.
You can select the end date of the period, for

which the r houl ntain th lick=-
ing on th lendar.

For valid r r | h rren nn
selected.

This field is mandatory.

You can use this drop-down field to select the
currency.

This field is mandatory.

You can use this drop-down field to select one or
several party BIC. This field will show all related
BICs. which belong to the default data scope of
the user’s party.

This field is optional.

You can use this drop-down field to select one or
several T2S DCA numbers. This field will show all
rel T2S DCAs. which belon faul

scope of the user’s party and which belong to the

parties selected in field “Party BIC”. If no Party
BICs are selected. this field shows all T2S DCA

number lodin h faul f th
user’s party.
This field is optional.
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Screenshot

Volume Value
5t |LastNTS|ATIbefore intraday|  RT2before EOD | RATIbefore EOD | RT4 aRerintradas | 1 yrs | zndnrs | ATIbeore RT2 before EOD | RT3 before EOD | RT# after
s | exele DVE cut-off intradag eredit | intraday FOP out- FOF cut-off intraday oredit day FOF cut i FOP out-

Balancetype | Origin | Debitioredit| yrg | “ogele | DVPouto | intradayoredit | intraday FOP out- | FOP eut-of intradas DVP eut | intraday oredie | intra

7 oo a00000) 4200) 3952200 203200 4459600
2 000 eoon,m) 00 200000,00) 0.00] 500000,00)

Earmarking 000 fonoo,00) 4200) 33522,00) Z03z00] 544336,00)

3
1 000} 000} o0 10070001) Z51000] 30000
[ 0,00} 0,00} 000 000 0200] 0,00)
1 0,00} 0,00} 000 T05700,00) Z5i0,00] 300,00

18] oo a00000) 20054200 23122200 2804200 660005,00)
12500,0) 00 200000,00) 4400.00] 500000,00)
20500,00 00z Tnsaz2200 24200 1160306 00

Total Earmarking

Bl
Iz
Bl

Blocking

Total Deliverable

lllustration 595: SCTO05 output screen

h in

scription Balance type hows th lan for which th
are displayed from the possible values:

o Earmarking

o Blocking

o CoSD blocking
o Deliverabl

o Reservation

For origin = “Liguidity Transfer”. onl lan
Deliverable” is possible.

riain Shows the posting origin for which the cash postings
are displayed from the possible values:

O lement instruction
o Settlement restrictions

o Liquidity transfer nl lan “Deliver-

able”)
o Total for all types
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SCTO05 - Follow-up by time slot of cash postings

Debit The aggregation within origin of the cash postings on
h i i

Credit The aggregation within origin of the cash postings on
he credi i

Total (per balance The sums of ‘Volume’ and ‘Value’ across ‘Debit’ and

type / origin) ‘Credit’ per column. within origin.

Time slots: Th r ion within it/credi | of all h

o 1st NT I postings found for each designated time-slot.

o Last NTS cycle

o RT1 before intra-
day DVP cut-off

o RT2 before EOD

intraday credit
reimbursement

o RT fore EOD
intraday FOP

cut-off
o RT4 after intra-
day FOP cut-off
Volume The aggregated number of cash postings are dis-
| for h balan rigin an it/credi
total within each of the above time slots.
Value Th r mount of h in re dis-
| for h balan rigin an it/credi
total within each of the above time slots.
Total r balan Th ms of ‘Volume’ and ‘Value’ acr ‘Debit’ an
type): ‘Credit’ per column, over all origins within balance
o Total earmark- MRE
ing
o Total blocking
o Total D
blocking
o Total deliverabl
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Context of
Usage

Report
Access

o Total reserva-
tion
Total (final The sums of ‘Volume’ and ‘Value’ across ‘Debit’ and
‘Credit’ per column, over all balan

5.4.2 T2S Securities account (SST)

5.7.2.1 SST01 - Finalised matched instructions

This r rt shows volum val n ntities for all finali le-

level. during a selected period of time. The settlement instructions are fil-
tered according the settlement types of the securities and the currency of
the settlements that the user selects.

The report delivers the volume of matched settlement instructions finalised
ring th | riod whether | jiall | r cancell

the total of original quantity whether settled. partially settled or cancelled.
the settled qguantity, the matched value and the settled value.

The results are displayed agaregated per transaction type code, transaction

= n riu movemen

This report can be used by CSD. external CSD (ECSD) and CSD participant
DP IS,

This r n r hed in the following way:

o Team Content >> Predefined Reports >> T2S Securities account >>
SSTO01
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Predefined reports
SSTO01 - Finalised matched instructions
Screenshot
Date from*
Date to*
Currency*
Settlement type*
Party BIC =ParyBIC> [V_|
Securities account number EAccount numberdv_|
Securities ISIN <ISIN= V]
Securities movement type
lllustration 596: SST01 prompt screen
scription Date From You can select the date by clicking on the calen-
dar.
This field is mandatory.

Date To You can select the end date of the period. for
which the report should contain the data by click-
ing on the calendar.

For valid report results. the current day cannot be
selected.
This field is mandatory.

rren rrency in which the Sls ar |
You can use this drop-down field to select the
currency.
This field is mandatory.

P Bl You can use this drop-down field to select one or
several party BIC. This field will show all related
BICs. which belong to the default data scope of
the user’s party.

This field is optional.
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Securities account num- You can use this drop-down field to select one or
ber veral riti nt numbers. This fiel

will show all rel riti nts which

belong to default data scope of the user’s party

and which belong to the parties selected in field
“p BIC”. If no P Bl r | hi

field shows all securities account numbers belo-
ging to the default data sope of the user’s party.

This field is optional.
Securities ISIN The report output contains only settlement in-

structions with the selected securities.

This field is optional.

Securities movement This selection specifies if the movement on a se-
type riti nt results from liv rare-

ceive instruction.
Possible values:
o DELI
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Scree ns h ot 55T01 - Securities account - Finalised matched instructions
Securities account - Finalised matched instructions
DELI
Transaction SHLEE Ul IOl Original
transaction settlement gin Settled quantity Matched value Settled value
ype code - . quantity
sub-category instructions
Dve ALOP [ 0& 10.6| E0,000.00 0,000,000
DvF BFDE 30 2 2 268030.00 268,020.00
D¥P — 30 2 2 2653,030.00 265,030.00
DWP ALOP
DWP —
FOP —
Total
RECE
Transaction e el Original
transaction settlement gin Settled quantity Matched value Settled value
type code - " quantity
sub-category instructions
O¥YP ALOP 0 0 a a 0
D¥P BPDE 18 18 0.5 450.00 200.00
O¥YP —
DWP ALOP
DWP —
FOP —
Total
Total
Transaction EHLEE Ul IO Original
transaction settlement gin Settled quantity Matched value Settled value
ype code - . quantity
sub-category instructions
Dve ALOP [ 0& 10.6| E0,000.00 0,000,000
DvP BFDE 44 38 28 268480.00 268, 220.00
DYP -
DwP ALOP
DWP —
FOP —
Total
lllustration 597: SST01 output screen
scription

DELI (only filled if movement type filter selected ‘DELI’ or all)

Transaction type

code

hows th

sible values:

o DVP (delivery versus payment)

lemen
ing the selected period duration of time from the pos-

User Handbook V7.0




Statistical Information Part

erererererer

Predefined reports

SSTO01 - Finalised matched instructions

o DWP (delivery with men

o FOP (free of pavment

o PEOD (payment free of delivery)

Transaction sub- Shows the subcategory of the settlement transaction
category from th ible val :
o ALOP, BPDF. BPIN. BPSU, COBS. COBR, COCP
RT RU, EPDE. EPIS. REAL. RERV. REP
RPDE. RPIN, RP TND

Volume of settle- Count of the number of finalised DELI settlement in-
ment instructions  structions within the given search criteria. per trans-
ion n lement tran ion -cat-

egory.

Original guantity m_of original lemen ntiti f the DELI -
tlement instructions. per transaction type code and
sub-category

Settled quantity m_of | ntiti f the DELI lement in-

ruction r tran ion n -cat-
egory

Matched value Sum of matched settlement amounts of the DELI set-

lement instruction r tran ion n
sub-category

Settled value Sum of settled settlement amounts of the DELI settle-
ment instruction r tran ion n -
category

Total Sum for each column in ‘DELI’ body. summed over all

transaction type / sub-category combinations.
RECE (only filled if movement type filter selected ‘RECE’ or all)

Transaction type hows th lement tran ion r-
code ing the selected period duration of time from the pos-
sible values:
o DVP (Deliv ver men

o DWP (Delivery with payment
o EOP (fr f men

o PFOD (pavment free of delive

Transaction sub- Shows the subcategory of the settlement transaction
category from the possible values:
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o ALOP. BPDF. BPIN. BPSU. COBS. COBR. COCP
RT RU. EPDE. EPIS. REAL. RERV. REP
RPDE. RPIN. RP TND

Volume of settle- nt of the number of finali RECE lement in-
ment instructions structions within the given search criteria. per trans-

ion n lement tran ion -cat-
egory.
Original quantity Sum of original settlement quantities of the RECE set-
lement instruction r tran ion n
sub-category

Settled quantity Sum of settled guantities of the RECE settlement in-
ruction r tran ion n -cat-

egory
Matched val Sum of matched settlement amounts of the RECE set-
lement instruction r tran ion n

sub-category
led val m_of | lement amounts of the RECE set-
tlement instructions. per transaction type code and
sub-category
Total m for h column in ‘RECE’ mm ver
all transaction type / sub-category combinations.

Total (always filled and sums across all movement types selected in the fil-

ter)
Transaction type Shows the settlement transaction type code set dur-
code ing th I ri ration of time from th -
sible values:
o DVP liv ver men

o DWP (delivery with payment
o FEOP (fr f men
o PEOD ment fr f deliv

Tran ion - hows th f th lement tran ion
category from the possible values:

o ALOP. BPDF. BPIN. BPSU. COBS. COBR. COCP
RT RU. EPDE. EPIS. REAL. RERV. REP
RPDE. RPIN. RP TIND
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Context of
Usage

Report
Access

Volume of settle- The sum of ‘Volume of settlement instructions’ over
ment instructions DELI| and RECE r tran ion n le-
ment tran ion -

Original guantity Th m of ‘Original ntity’ over DELI and RECE
per transaction type code and settlement transaction
sub-category.

| nti Th m of ‘ | ntity’ over DELI and RECE
per transaction type code and settlement transaction
sub-category.

Matched value Th m of ‘Matched value’ over DEL| and RECE r
transaction type code and settlement transaction sub-
category.

Settled value The sum of ‘Settled value’ over DELI and RECE. per
ran ion n lement tran ion -
category.

Total Sum for each column in ‘Total’ body, summed over all
ran ion - mbinations.

5.7.2.2 SST02 - Detailed finalised matched instructions

This report shows detailed information on volume and quantities for all fi-
nalised settlement instructions (Sls), at CSD or CSD participant or securit-
ies account level. during a selected period of time. The settlement instruc-

tions are filtered according the settlement types of the securities that the
user selects.

The volume. the original ntiti nd th | ntiti f lemen

instructions are displ r settlemen

The results are displayed aggregated per transaction type code, transaction
- n rities movemen n Is.

This report can be used by CSD. external CSD (ECSD) and CSD participant
DP IS,

This report can be reached in the following way:

o Team Content >> Predefined Reports >> T2S Securities account >>
SST02
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Screenshot S$S8T02 - Securities account - Detailed finalised matched instructions
Date from*
Date to*
Settlement type* =Settlement type
Party BIC =Pary BIC= [V _]
Securities account number FACcount number=ﬂ
Securities ISIN <ISIN= V]

Securities movement type =Movement type=]V_|

lllustration 598: SST02 Prompt

scription Date From You can select the date by clicking on the calen-
dar.
This field is mandatory.
Date To You can select the end date of the period. for

which the report should contain the data by click-
ing on the calendar.

For valid report results. the current day cannot be
selected.

This field is mandatory.

rren rrency in which the Sls ar |

You can use this drop-down field to select the
currency.

This field is mandatory.
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Screenshot

P Bl

riti

(=3
D
=

ntnum-

Securities ISIN

Securities movement

type

You can use this drop-down field to select one or
veral BIC. This field will show all rel

BICs. which belong to the default data scope of
the user’s party.

This field is optional.

Y n his drop-down fiel | ne or

several securities account numbers. This field
will show all rel riti nts which

belong to default data scope of the user’s party

and which belong to the parties selected in field
“p BIC”. If no P Bl r | hi

field shows all riti nt number lo-

ging to the default data sope of the user’s party.

This field is optional.

The report output contains only settlement in-
ructions with th | riti

This field is optional.

This selection specifies if the movement on a se-
curities account results from a delivery or a re-
ceive instruction.

Possible values:

o DELI

o RECE

This field is optional.

T mecse e | TR m e ey
B rRmar

o
1

e "
wrEy | warE waw | paTMy Ve
e Tkl = mem! | wamy  Tom ey Tkl
totdn oy ed A | :'-"';. s n:.-':d
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a
=

1 b
4
o
-

lllustration 599: SST02 output screen, tab 1
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Field De-
scription

i e ek v Al el

[T T Ry gl

sty [y [ - [rr——
P B R T e T T e R e (= PR Tl B Lt e wEwy e pakba

n¥ - a 3 ] [l [ETST [T EeoE E P

i - . Ema B 3 ] cEEm

a4 Aac PER LB B EE
I ] [l 1 2 i ' b i

A a [ o a + e m b L nzac rEetw

lllustration 600: SST02 output screen, tab 2

Transaction type hows th lemen

code ing the selected period duration of time from the pos-
ible val :
o DVP liv ver men

o DWP livi with men
o FOP (fr f men

o PFOD (pavment free of delive

Settlement transac- Shows the subcategory of the settlement transaction
tion sub-category  from the possible values;
o ALOP. BPDF, BPIN, BPSU. COBS. COBR, COCP
CORT. CORU. EPDE, EPIS. REAL. RERV, REPO
RPDE. RPIN. RP TND

DELI
Volume totally A nt of the number of 1l | Is with se-
settled curity movement type DELI, per transaction type and
sub-category.
Volume partially A nt of the humber of iall | iall
settled / partially cancelled Slis with security movement type DELI, per

ncell ran ion n -

Volume totally can- A count of the number of totally cancelled matched
celled Sls with security movement type DELI. per transac-
tion type and sub-category.
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Total Sum of ‘Volume totally settled’. ‘Volume partially
| iall ncelled’ and ‘Volum 1] n-

celled’ in the ‘DELI’ sub-table, per transaction type
and sub-cateqgory.

RECE
Volume totally A count of the number of totally settled Sis found with
settled rity movemen RECE r tran ion

and sub-cateqory.

Volume partially A nt of the number of jiall | iall

settled / partially cancelled Slis with security movement type RECE. per

cancelled transaction type and sub-category.

Volume totally can- A count of the number of totally cancelled matched

celled Sls found with security movement type RECE, per
ran ion n -

Total m of ‘Volum ] led’. ‘Volum iall

settled / partially cancelled’ and ‘Volume totally can-
celled’ in the ‘RECE’ sub-table. per transaction type

and sub-category.
Total (across all movement types selected in the filter)
Volume totally m of ‘Volum ] led’ ‘over ‘DELI’ an
settled ‘RECE’ sub-tables. per transaction type and sub-cat-
egory.
Volume partially m of ‘Volum iall | iall ncelled’
settled / partially ‘over ‘DELI’ and ‘RECFE’ -tabl r tran ion
cancelled type and sub-category.
Volume totally can- Sum of ‘Volume totally cancelled’ ‘over ‘DELI’ and
celled ‘RECFE’ -tabl r tran ion n -cat-
egory.
Total Sum of ‘Total’ ‘over ‘DELI’ and ‘RECE’ sub-tables, per
ran ion n -
Total

Sum for each column., summed over all transaction
type / sub-category combinations.

3
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Transaction type hows th lement tran
code ing the selected period duration of time from the pos-

sible values:

o DVP livery ver men
o DWP (delivery with payment
o EOP (fr f men

o PFOD (pavment free of delive

Settlement transac- Shows th f th lement tran ion
tion sub-category from the possible values:
o ALOP. BPDF, BPIN, BP B BR P

CORT. CORU. EPDE. EPIS. REAL. RERV. REPO
RPDE. RPIN. RPSU. STND

DELI
Original quantity Sum of original settlement guantities of all finalised
Is with rities movemen DELI r tran -
tion type and sub-category.
Quantity totally Sum of settled settlement quantities of all totally
settled | Is with rities movemen DELI r
ran ion n -

Quantity partially Sum of settled settlement quantities of all partially

settled settled Sls with securities movement type DELI. per
ran ion n -
nti iall m_of un | lemen ntiti f all iall
cancelled cancelled Slis with securities movement type DELI,
r tran ion n -
nti 1l m_of un | lemen ntiti f all 1]
cancelled cancelled Slis with securities movement type DELI,
per transaction type and sub-category.
RECE
Original guantity Sum of original settlement guantities of all finalised

Sls with securities movement type RECE. per transac-
tion type and sub-category.
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Context of
Usage

Report
Access

Quantity totally Sum of settled settlement quantities of all totally set-
settled | Is with rities movemen RECE r

transaction type and sub-category.

Quantity partially Sum of settled settlement quantities of all partially
settled | Is with rities movemen RECE r

transaction type and sub-category.
Quantity partially Sum of unsettled settlement guantities of all partially

ncell ncell Is with rities movemen RECE
r tran ion n -

nti 1l m_of un | lemen ntiti f all 1]

cancelled cancelled Sis with securities movement type RECE,
r tran ion n -

Total (across all movement types selected in the filter)

Original quantity The sum of ‘Original quantity’ over ‘DELI’ and ‘RECE’,

r tran ion n -
Quantity settled (to- The sum of ‘Quantity totally settled’ and ‘Quantity par-
tally + partially) iall led’ over ‘DELI’ and ‘RECE’. per tran
type and sub-category.
Total
Total m for h column. summ ver all tran ion

type / sub-category combinations.

5.7.2.3 SST03 - Follow-up by time slot of securitiespostings
This report shows the securities postings at CSD, CSDP or securities ac-

nt level rin | ri f time. Th riti in iv-

ity of securities for each time slot of the business day with a total per bal-
ance tvpe.,

This report can D DP and external CSD IS,

This report can be reached in the following way:

o Team Content >> Predefined Reports >> T2S Securities account >>
SSTO03
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Predefined reports
SSTO3 — Follow-up by time slot of securities postings
Screenshot S$STO03 - Securities account - follow-up by time schedule of securities
Date from *
Date to*
Settlement type *
Party BIC =PayBIC=  [v_]
Securities account number ﬁAccountnumbewM
Securities ISIN <ISIN= v ]
lllustration 601: SST03 Prompt screen
scription Date From You can select the date by clicking on the calen-
dar.
This field is mandatory.

Date To You can select the end date of the period. for
which the report should contain the data by click-
ing on the calendar.

For valid report results. the current day cannot be
selected.
This field is mandatory.

rren rrency in which the Sls ar |
You can use this drop-down field to select the
currency.
This field is mandatory.

P Bl You can use this drop-down field to select one or
several party BIC. This field will show all related
BICs. which belong to the default data scope of
the user’s party.

This field is optional.
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SSTO03 — Follow-up by time slot of securities postings

Securities account num- You can use this drop-down field to select one or
ber veral riti nt numbers. This fiel

will show all rel riti nts which

belong to default data scope of the user’s party

and which belong to the parties selected in field
“p BIC”. If no P Bl r | hi

field shows all securities account numbers belo-
ging to the default data sope of the user’s party.

This field is optional.
Securities ISIN The report output contains only settlement in-

structions with the selected securities.

This field is optional.

Screenshot

Votume
AT2before EOD | RT3 before EOD | ATA aerinwaday | 1o = ATTbefare
[reroron | Miomaan | vers [amants [, SO,

-~ T R before intraday RT3 before EOD | ATA after
Balance type Origin | Debitioredit| 15 | 20d urg |RTibefore intiaday)  HI2hefars EOD | RYSbefore BOD | T4 alterintraday | o yrs | zoants | ATibefare | RI2before EOD | RT3 etk e

1]
5] 000 s000.00) S00000,00) 500300,00)
23]

1

0

0.00] 000
0.00]__10000.00) TER2.00] 533522,00) 20200 544396.00)

0.0 0.00) o.00] 100700,00) 251000 53000

000 000) 00| 000 000 000)
1 000 0.00) 000 W070000] 251000 530000

Total Eamarking

5] 00| z00000) 1542001 134222,00) 54200 £939%,00)
52| 000 e600,00) 0.00] E00000,00) 000 500300,00)
50) 000 z0500,00) TEaz00] 342220 5iz00 550296,00)

s

Blacking

cosn

Total CoSD Blocking

Settlement

lllustration 602: SST03 output screen

scription Balance type hows th lan for which th riti -
ings are displayed from the possible values:

o Earmarking
1 Blocking
o CoSD blocking
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o Deliverabl

o Earmarking for auto-collateralisation

o R rvation

Origin hows th ing origin for which th riti
postings are displayed from the possible values:
o Settlement instructions

O lement restriction

o Total for all types

Debit The aggregation within origin of the securities post-
in n th i i

Credit The agaregation within origin of the securities post-
in n the credi i

Total r balan Th ms of ‘Volume’ and * ntity’ acr ‘Debit’

type / origin) and ‘Credit’ per column, within origin.

Time slots: Th r ion within it/credi | of all rit-

5 1st NTS cycle ies postings found for each designated time-slot.

o Last NTS cycle

o RT1 before intra-
day DVP cut-off

o RT2 before EOD

intraday credit
reimbursemen

o RT3 before EOD
intr FOP
cut-off

o RT4 after intra-
day FOP cut-off
Volume Th r number of riti in r

displayed for each balance type. origin and debit/
credit/total within each of the above time slots.
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Context of
Usage

Report
Access

Quantity The aggregated guantity of securities postings are
ispl for h balan rigin an i
redi | within h of th ve time sl

Total (per balance The sums of ‘Volume’ and ‘Quantity’ across ‘Debit’
type): nd ‘Credit’ per column. over all origins within bal-
o Total earmark- ancetype.

ing
o Total blockin
o Total COSD

blocking
o Total deliverable

o Total earmark-

ing for autocol-
lateralisation

o Total reserva-
tion
Total (final The sums of ‘Volume’ and ‘Quantity’ across ‘Debit’

and ‘Credit’ per column, over all balance types.

5.4.3 T2S Instructions (INX)

5.7.3.1 INX01 - Individual settlement detailed report

This report shows all finalised business settlement instructions (Sl) corres-
ndin h | T2S referen ,

Th ri hown in th rovi in ils rel h

of the selected settlement instructions and are displayed in a manner which

llow! mparison ween th instructions.

This report can D. CSDP and ECSD IS,

This report can be reached in the following way:
o Team ntent >> Pr fined R >> T2S Instructions >> INX01
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Screenshot INX01 - Individual settlement detailed que

T2S actor instruction reference * |<T25 actor instruction reference=|\y |
(max. 3 references)

lllustration 603: INX01 prompt screen

scription 12 rinstruction  You can use this drop-down field to select one or
reference veral T2 r_instruction references. Thi
field will show all related references. which be-
lon h faul f th r

This field is mandatory.
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Screenshot

Field De-
scription
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lllustration 604: INX01 output screen

T2S actor instruc-

tion reference

Reference information

Shows the reference provided by the T2S actor
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Account servicer Shows the reference provided by the T2S actor when

reference he instruction i n n n rvicer.

Account owner ref- Shows the reference provided by the T2S actor when

erence he instruction i n n nt owner.

Third party refer- Shows the reference provided by the T2S actor when

ence he instruction i n hir

Common reference Shows th mmon reference for alr -matched in-
structions.

Repo reference Shows the repo reference.

Status information

Instruction overall Shows the final status.

final status Possible values:

o “Totally settled”
o “Partiall led”

o “Totally cancelled”

Match status hows if th lement instruction is matched with
counterpart settlement instruction.
Possible values:

o NMAT (unmatch
o MACH (matched
lemen Shows the settlement status
Possible values:
O ET (unsettl
o PSET (partially settled
o SETT (fully settled)
ncellation Shows the cancellation status
Possible values:
o NCAN (n ncell

o CANC (cancelled)

D hol hows th D hol if th lement instruc-
tion fulfils at least one CoSD rule.

Possible values:
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o Released
o On hold
D hol Shows the CSD hold status

Possible values:
o Released
o On hold
Party hold status hows th hol
Possible values:

o Released

o On hol
CSD validation hold Shows the CSD validation hold status
status Possible values:

o Released

o On hold

Timeline information

Entry date time Shows the date when the settlement instruction en-
red the T2 m. Display format is: YYYY-MM-
DD hh:mm: ss.sssss

Intended settlement Shows the intended settiement date. Display format

date is: YYYY-MM-DD

Actual settlement Shows the actual settlement date. if applicable. Dis-

date play format is: YYYY-MM-DD

Cancellation date hows th when th lement instruction w
cancelled. if applicable. Display format is: YYYY-MM-
DD

Categorisation information

Securities move- hows the direction of movementr ir h -
ment type code tlement instruction.

Possible values:
o DELI liver

o RECE (receive)
Payment type code Shows if h lement is also involv
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o APMT (against payment

o EREE (free of payment)
Transaction type Shows the transaction type code.
code Possible values:

o DVP (delivery versus payment

o DWP (delivery with payment

o EOP (fr f men

o PFOD (pavment freed of delive

lement tran - Shows the transaction category.
tion category Possible values:

o COLA (collateral
| RE (collateral rel ion
o LQTR (liguidity transfer)
o REAL (realignmen
o RSMG (restriction managemen
o RESU (restriction use)
o RCOL (rever llateral
o STND (standard)
o ICAT (technical cash transfer)
O TF (conditional technical FOP
Settlement transac- Shows the tran ion -
tion sub-catedory  possible values:

o CATR (cash transfer)

| B D blockin ition —
o PLED (pledge

o REAL (realignment

o REPO (repo)

o STND (standard)

o SPLE (sub-pledge)
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ISO transaction Shows the ISO transaction code.
code Possible values:
o AUT -collateralisation

o BSBK (buy sell back)
O LAI (mark laim

O NCB nrl bank collateral ration
o COLI (collateral in)
O L llateral

o CONV (depository receipt conversion

o CORP (corporate action)

oo ECTA (factor update)

o INSP (movement of stock)

ol i receipt i

o MKDW (markdown)

o MKUP (markup)

o NETT (netting)

o NSYN (non-syndicated)

o OWNE (external account transfer)

o OWNI (internal account transfer)
o PAIR (pair-off)
o PLA | men

o PORT (portfolio move)

o REAL (realignment

o REDI (withdrawal

o REDM (redemption)

o RELE i receipt rel ncellation
o REPU (repo)

o RODE (return delivery without matching)

o RPTO (r in

o RVPO (reverse repo)
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o SBBK 1l k
o SBRE (borrowing reallocation)
o SECB riti rrowin

o SECL (securities lending)

o SLRE (lending reallocation)

| B ription

o SYND (syndicate underwriters)
o1 TBAC (TBA closing)

o TRAD (tr

o TRPO (tri-party repo)

o TRV ri- reverse r

o TURN (turnaround)

llateral instruc- hows th llateral instruction if li le,
tion type Possible values:

O RDT (credit instruction

o RMBT (reimbursement collateral instruction)
Collateral type hows th llateral if licable.

Possible values:

o CLNT (client collateralisation)

0 NCBC (NCB collateralisation)

Securities information

ISIN code Shows the ISIN.

Account owner BIC Shows the BIC of the securities account owner as per
the SI.

Securities account Shows the impacted securities account number as

number per the SlI.

T2S delivering party Shows th riti nt number of the T2

securities account livering party.

number

T2S receiving party Shows the securities account number of the T2S re-

securities account ceiving party.

number
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Securities sub bal- hows th riti lan

ance type

Settlement type Shows the settlement type.
Possible values:

o NOMI (nominal

o UNIT (units)
Original settlement Shows the original settlement quantity.
quantity
Settled settlement hows th | lemen nti
guantity
Totally settled set- Shows the settled quantity if the Sl is fully settled.
tlement quantity
Partially settled set- Shows the settled guantity if the Sl is only partially
tlement guantity settled.

Partially cancelled Shows the remaining unsettled quantity if the Sl is
settlement quantity only partially settled

Totall ncell Shows the unsettled quantity if the Sl is completely
settlement quantity cancelled.

Securities party information

Delivering deposit- Shows the BIC of the delivering CSD
ory BIC

T2 liverin Shows the BIC of the T2S delivering party.
BIC
Delivering settle- hows the pr ing referen rovi in th liv-

ment party pro- ering settlement party information.

cessing reference

Client of delivering Shows the BIC of the delivering CSD participant’s cli-
CSD participant BIC ent.

Client of delivering hows the | | identifier of th liverin
CSD participantld cipant’s client.

Client of delivering Shows the i r of the | | identifier of th liver-
CSD participant is- ing CSD participant’s client.
suer
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Client of delivering Shows the schema name of the local identifier of the

CSD participant delivering CSD participant’s client.

schema name

Receiving deposit- Shows the BIC of the receiving CSD.

ory BIC

T2S receiving party Shows the BIC of the T2S r ivin

BIC

Receiving settle- Shows the processing reference provided in the re-
ment party pro- ceiving settlement party information.

cessing reference
Client of receiving Shows the BIC of the receiving CSD participant’s cli-

CSD participant BIC ent.

Client of receiving Shows the local identifier of the receiving CSD parti-
D icipant | cipant’s client.

Client of receiving Shows the issuer of the local identifier of the receiv-

CSD participant is- in D icipant’s client.

suer

Client of receiving Shows the schema name of the local identifier of the
D icipan r ivin D icipant’s client.
schema name

Cash information

(Please note. that this part will be empty for Settlement Instructions with

ran ion = FOP

Currency code Shows the currency code.

redi i Shows if the settlement instruction involves a debit or
redit of h.

Possible values:

o CRDT (credit)

o DBIT (debit)
Debtor party BIC Shows the BIC of the debtor party.
Creditor party BIC Shows the BIC of the creditor party.

I2S dedicated cash Shows the impacted T2S dedicated cash account
ggggung ngmbgr num I.

User Handbook V7.0 72



Statistical Information Part
Predefined reports

INXO1 — Individual settlement detailed report

Debtor T2S dedic- Shows T2S dedicated cash account number being
ated cash account debited.
number

Creditor T2S dedic- Shows T2 i h nt number bein

ated cash account credited.
number

riginal lemen hows the original lement amount.
amount

Transaction original Shows the original amoun r the tran ion.

amount

Match moun Shows the matched amount as per the matching pro-
cess..

Settled settlement Shows the settled settlement amount.

amount

Totally settled set- Shows the settled amount if the Sl is fully settled.
lement amoun

Partiall l - Shows th l mount if the Sl is onl iall
tlement amount settled

Partiall ncell hows the unsettl mount if the Sl is onl iall
settlement amount settled.

Totall ncell hows the un | mount if the Sl is full n-

settlement amount celled.

Process information

ncellation re- hows if ncellation h nr n th
guested settlement instruction.

Possible values:
o False
o True

Externally match hows if th lement instruction was match -
side T2S.
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D fl Shows the CoSD flaqg if the settlement instruction be-
lon D ar ,

Possible values:

o False

o Irue
Partial settlement Shows the partial settlement indicator.
indicator Possible values:
o NPAR (partial not allowed)
o PART (partial settlement cash threshold allowed)

o PARC (partial settlement quantity threshold al-
lowed)
o PARQ (partial allowed)
Priority Shows the priority.
Possible values:
o 0001 (reserved)
0 0002 (top)
o 0003 (high)
o 0004 (normal
Allowed modifica- hows the allowed modification fl
tion flag Possible values:
o Ealse
o Irue
Corporate action Shows the corporate action event identification if the
event identification Sl rel rpor ion.
Opt-out settlement Shows th - lement tran ion condition

transaction condi- indicator.

tion indicator Possible values:

o Ealse
o True

External D fl Shows whether the relevant depository is an external
CSD.
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Possible values:

False

True
Original/counter- Shows whether it is the original instruction or theiden-
part instruction tifier of the counterpart’s instructions.
Link instruction hows the number of instructions link hi -
counter tlement instruction.

Trade information

Trade date Shows the trade date of the settlement instruction.

Display format is: YYYY-MM-DD

Original ordered Shows the original ordered amount in the original cur-
amount rencv when nversion from/in nother curren

has occurred.

Original ordered Shows the original ordered currency when a conver-

currency ion from/in nother currency h I
Number of days ac- Shows the number of days for which interest has ac-
crued crued.
CUM/EX indicator hows whether th ntract w. r m_or ex

coupon

Possible values:

O M m n

o EX (ex coupon)
Deal price val hows th f value in which the pri f th
type traded financial instrument is expressed.

Possible values:

o DISC (discount)

o PREM (premium
o PARV rorf moun

Deal price vielded hows whether the price is expr: ield.
Possible values:
o Ealse
o Irue
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Deal price value Shows the deal price value expressed as a rate or per-
rate n when n Xpr n amount.

Deal price value Shows the deal price value expressed as an amount

amount when n Xpr r

Deal price value Shows the deal price value currency when not ex-

gurrency pressed as a rate.

Foreign exchange  Shows the currency in which the r f exchange i
ni rrren expressed in a currency exchange.

Foreign exchange  Shows the currency into which th rrency i

guoted currrency converted in a currency exchange.
Foreign exchange  Shows the factor for the currency exchan
exchange rate

Foreign exchange  Shows the amount resulting from the currency ex-
resulting amount  change.

Foreign exchange  Shows the currency of the amount resulting from the
resulting amoun currency exchange.

currency

Place of trade MIC hows the market identifier f the pl f tr

identifier

Place of trade de- Shows the description of the place of trade.
ription

Market type code Shows the market type code.

Market type propri- Shows the propri id of the mark when n

etary Id using the ISO market type code.

Market type schema Shows the schema name associated with the propriet-

name id of the mark when n ing the | mar-
ket type code,

Market type issuer hows the i r nam i with the propriet-

name ary id of the market type when not using the ISO mar-
ket type code,

Mark lient si Shows the market side code.

code

Possible values:

o CLNT (client side transaction)
o MAKT (market side transaction)
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LCMM information
LCMM approval Shows the LCMM approval status.

status Possible values:

o APPR (approved (default value

o AWAP (awaitin roval

0 REJT (rejected)

o RVKD (revoked)
LCMM sending hows th ndin hort nam
party short name
LCMM instructing hows the instructin hort nam
party short name

LCMM execution/fi- Shows the business date when the Sl is totally
nal settlement date settled.

Displayed format is : YYYY-MM-DD.
LCMM r login hows the lodin name of the LCMM r.
name

LCMM inbound Shows the foreign key of the LCMM inbound message
LCMM message ld id.

LCMM inbound Shows the reference of the LCMM inbound message.
LCMM m ref

LCMM validation Shows the LCMM validation starting timestamp.
ing timestamp  pisplay format is; YYYY-MM-DD hh:mm:ss.sssss

LCMM validation Shows the LCMM validation ending timestamp.
nding tim m

Displ format is:

YYYY-MM-DD hh:mm:ss.sssss
LCMM en - hows the LCMM en in
ness date Displayed format is: YYYY-MM-DD
POOL instruction hows the number of instructions that mak
counter pool as identified on the settlement instruction.
P L lemen hows th | lemen
date

=== Displayed format is: YYYY-MM-DD
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POOL identification Shows the reference identifying a pool as found on
the settlement instruction.
5.7.3.2 INX02 — Multi-criteria search of a set ofsettle-
ment instructions
Context of This report shows a list of details for selected finalised business settlement
Usage instructions (S1). which it performs in two levels. In the first level, the report
r lj f S| rr ndin r- lied filter criteria. In th
nd level, th rm | ne Sl from the li nd th iled re-
port provides a full list of attributes of the selected SI.
Th ri hown in th iled r rovi in il
related to the selected Sl.
This report can be used by CSD. CSDP and ECSD users.
Report This r n r hed in the following way:
Access o Team Content >> Predefined Reports >> T2S Instructions >> INX02
INXD2 - Pre-selection for multi-criteria search of a set of settlement instructions
Screenshot
Choose data object*:
Party BIC
|:| Account number
Additional filter criteria:
|:| Quantities
Amounts
lllustration 605: INX02 pre-selection screen
Field De-
scription

Choose data object

ne of h obj h h n
Party BIC Provides fields for searching securities party
Bl r h BICs in the nex reen
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Account number Provi fields for rching for riti -
count numbers or cash account numbers in the
next screen

Additional search criteria
h obj r jonal

Quantity of securities Provides fields for searching different quantity
ranges in the next screen

Amounts Provi fields for rching different amoun

ranges in the next screen
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IMI02 - Muld-criteria search of & et of getdement iIvsrucions
Screenshot - - e
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Field De-
scription

—

lllustration 606: INX02 prompt screen

Securities party BIC Filter to select which securities party BIC (CSDs. CSD
participants or ECSDs) value/s should be included in
the output.
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h Bl Filter | which h BIC (NCB or men
bank) value/s should be included in the output.

riti nt Filter lect which riti nt number
number value/s should be included in the output.
T2S DCA number Multiple selection text field to enter T2S DCA number
val h houl incl in th
ISIN Filter to select which ISIN value/s should be included
in the output.
Settlement type Filter to select which settlement type value/s should
incl in th . P ible val :
o NOMI
o UNIT
Settlement cur- The report output contains only settlement instruc-
rency code ions with th I lemen rren
rities move- Filter | which rities movemen
ment type code val houl incl in th . P ible val-
ues:
o DELI
o RECE
Transaction type Filter to select which transaction type code valuel/s
code houl incl in th .P ible val :
o DVP
o DWP
o EOP
o PEOD
lement tran - Eilter to select which settlement transaction category
tion category value/s should be included in the output.
Possible values:
o COLA
o CORE
o LQTR
o REAL
o RSMG
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o ICAT
o COTF

Settlement transac- Filter | which lement tran ion -cat-
tion sub-category egory value/s should be included in the output.

Possible values:
o CATR
o COBS
o PLED
o REAL

REPO
o STND
o SPLE

LCMM approval Filter to select which LCMM approval status value/s
status houl incl in th

o APPR
o AWAP
o REJT
o RVKD

lemen Filter to select which settlement status value/s should
be included in the output.
Possible values:
o USET
E
ET

ncellation Filter | which cancellation val
should be included in the output.
Possible values:

o NCAN

o
—

O

2]
—

O

User Handbook V7.0 82



Statistical Information Part

Predefined reports

INXO02 — Multi-criteria search of a set of settlement instructions

o CANC

Entry date from Filter to select the inclusive date from which entry
val houl incl in th

Must be used in conjunction with:

0 entry date to
Entry date to Filter | he inclusiv which en
val houl incl in th
M in conjunction with:

o entry date from

Inten lement Filter | he inclusiv from which inten
date from settlement date value/s should be included in the out-
put.

Must be used in conjunction with:

o inten lemen
Inten lement Filter | he inclusiv which inten
date to settlement date value/s should be included in the out-
put.

Must be used in conjunction with:
o inten lemen from

was chosen as additional search criteria

Original guantity Filter to select the inclusive quantity from which ori-
fro dginal quantity value/s should be included in the out-
put.

Must be used in conjunction with:
o original nti
Original guantity to Filter to select the inclusive quantity up to which ori-

ginal quantity value/s should be included in the out-
put.
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Must be used in conjunction with:

o original quantity from

Settled quantity Filter to select the inclusive quantity from which set-
from tled guantity value/s should be included in the out-
put,

Must be used in conjunction with:

o settled quantity to

I nti Filter to select the inclusive quantity up to which set-
tled guantity value/s should be included in the out-
but.

Must be used in conjunction with:

o settled guantity from

Cancelled quantity Filter to select the inclusive guantity from which can-
from celled quantity value/s should be included in the out-
but.

Must be used in conjunction with:

] ncell nti

ncell nti Filter to select the inclusive guantity up to which can-
to celled quantity value/s should be included in the out-
but.

Must be used in conjunction with:

] ncell ntity from

The following criteria are only shown in case that “Amounts” was chosen

as additional search criteria

Original amount Filter to select the inclusive amount from which ori-
from ginal amount value/s should be included in the out-
put.

Must be used in conjunction with:
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o original amount to

Original amount to Filter to select the inclusive amount up to which ori-
inal amount val houl incl in th -

but.

Must be used in conjunction with:

o original amount from

Settled amount Filter to select the inclusive amount from which set-
from | mount val houl incl in th -
but.

Must be used in conjunction with:

o settled amount to

| moun Filter to select the inclusive amount up to which set-
| mount val houl incl in th -

but.

Must be used in conjunction with:

o settled amount from

Cancelled amount Filter to select the inclusive amount from which can-
from 1] mount val houl incl in th -

but.

Must be used in conjunction with:

o cancelled amount to

Cancelled amount Filter to select the inclusive amount up to which can-
to 1 mount val houl incl in th -

but.

Must be used in conjunction with:

o cancelled amount from
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Screenshot

Field De-
scription

[ I h i o frinm, - s P Jleme :.-ﬁb‘# Pomast Rmad e R Pl T e [LSICA
el M S e T M- =18 -

lllustration 607: INX02 list screen

Number of settle- hows the number of lement instructions foun
ment instructions matching the critera

(For each instruction matching the selection criteria, one line will be dis-

played)
T2S actor instruc- hows the referen rovi he T2 r
tion reference The reference is built as a hyperlink which leads to
h il reen when clicked.
Securities move- hows the direction of movement requir h -

ment type code tlement instruction.
Possible values:
o DELI liver

o RECE (receive

Payment type code Shows if cash settlement is also involved.
Possible values:
o APMT in men
o EREE (free of payment)

Inten lement Shows the intended settlement date.

date

Actual settlement hows th | lemen

date

ncellation hows th when th lement instruction w.

cancelled. Display format is: YYYY-MM-DD

Match status Shows if the settlement instruction is matched with a
counterpart settlement instruction.
Possible values:

o NMAT (unmatched)
o MACH (matched)

Settlement status Shows the settlement status
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INXO02 — Multi-criteria search of a set of settlement instructions

o PSET (partially settled)
o SETT (fully settled

Cancellation status Shows the cancellation status

Possible values:
= NCAN (n ncell

o CANC (cancelled)

ISIN code Shows the ISIN.
Settlement type Shows the settlement type.
Possible values:
o NOMI (nominal
o UNIT (units)
riginal lemen hows the original lemen nti
quantity
I lemen hows th 1 lemen nti
guantity
Currency code Shows the currency code.
Credit/debit code Shows if the settlement instruction involves a debit or

credit of cash.
Possible values:
o CRDT (credit)
o DBIT (debit

riginal lemen hows the original lement amount.
amount

Matched settlement Shows the matched amount as per the matching pro-
amount cess..

Settled settlement Shows the settled settlement amount.
amount
Transaction type Shows the transaction type code.
code Possible values:

o DVP (delivery versus payment

o DWP (delivery with payment

o EOP (fr f men
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INXO02 — Multi-criteria search of a set of settlement instructions

o PEFOD (payment freed of delivery)
Settlement transac- Shows the transaction category.
tion category Possible values:

| LA (collateral

o CORE (collateral relocation)

o LQTR (liguidity transfer

o REAL (realignment

o RSMG (restriction management

o RE restriction

o RCOL (reverse collateral

o STND ndar

o ICAT hnical h transfer

o COTF (conditional technical FOP)

Settlement transac- Shows the transaction sub-category.
tion sub-category Possible values:

o CATR (cash transfer)
o COBS (CoSD blocking position — setu

o PLED (pl
o REAL (realignmen
o REPO (repo)
o STND ndar
o SPLE -pl
l ran ion hows the | ran ion

Possible values:

o AUTO (auto-collateralisation)
o BSBK 1] k

o CLAI (market claim)
NCB nrl bank collateral ration
O LI llateral in

o COLO (collateral out

ad

O NV i r i nversion
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INXO02 — Multi-criteria search of a set of settlement instructions

O RP. rpor ion

oo ECTA (factor update)

o INSP (movement of stock)

ol i receipt i

o MKDW (markdown)

o MKUP (markup)

o NETT (netting)

o NSYN (non-syndicated)

o OWNE (external account transfer)
o OWNI (internal account transfer)
o PAIR (pair-off)

o PLA lacemen

o PORT (portfolio move)

o REAL (realignmen

o REDI (withdrawal

o REDM (redemption)

o RELE i receipt rel ncellation
o REPU (repo)

o RODE (return delivery without matching)
o RPTO (r in

o RVPO (reverse repo)

o SBBK (sell k

o SBRE rrowing reall ion

o SECB (securities borrowing)

o SECL (securities lending)

o SLRE (lending reallocation)

| B ription

o SYND (syndicate underwriters)
o TBAC (TBA closing)

o TRAD (tr

o TRPO (tri-party repo)
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INXO02 — Multi-criteria search of a set of settlement instructions

o TRVO (tri-party reverse repo)
o TURN (turnaround)

CSD BIC Shows the BIC of the related CSD

CSD participant BIC Shows the BIC of the T2S particicpant.

Securities account Shows the impacted securities account number as

number per the Sl.

NCB BIC Shows the parent party BIC of the payment bank (if
applicable)

Payment bank BIC Shows the BIC of the cash account owner (if applic-
able)

T2S DCA number Shows the T2S cash account used for settlement (if
applicable)
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INXO02 — Multi-criteria search of a set of settlement instructions

Screenshot

Field De-
scription

Reference information
T25 actor instriction reference
Status information
Match status
Settlement status
Cancellation status
CoSD hold status
CSD hold status
CSD validation hold status
Party hold status
Timeline information
Entry date
Intended settlement date
Actual settlement date
Cancellation date
Categorisation information
Securities movement type code
Payment type code
Transaction type code
Settlement transaction category

150 transaction code
Securities information
ISIN code
Securities account number
Settlement type
Original settlement quantity
Settled settlement quantity
Cancelled settlement quantity
Securities party information
CSD BIC
CSD participant BIC
External CSD BIC
Cash information
Currency code
Credit/debit code
T25 DCA number
Original settlement amount
Matched settlement amount
Settled settlement amount
Cancelled settlement amount
Cash party information
NCB BIC
Payment bank BIC
Process information
Priority
Externally matched
Trade information
Trade date
LCMM information
LCMM approval status

Settlement transaction sub-category

INX02 - Multi-criteria search of a set of settlement instructions

Multi-criteria search of a set of settlement instructions - details

ANO_0207_216

MACH
SETT
NCAN
N

F
F
F

2021-07-02
2021-07-02
2021-07-02
2021-07-02

RECE
APMT

CISO

FRO000100001
SAC001

UNIT

0
0.1

CSDADEFFBIC

ECSDGB2LBIC

EUR
CRDT
DCAO01

NCBKDEFFXXX
PMBKDEFFXXX

0001
T

2021-07-02
APPR

lllustration 608: INX02 details screen

Reference information

T2S actor instruc- Shows the reference provided by the T2S actor

tion reference

Status information
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INXO02 — Multi-criteria search of a set of settlement instructions

Match status hows if th lement instruction is matched with
counterpart settlement instruction.

Possible values:
o NMAT (unmatch
o MACH (matched
lemen Shows the settlement status
Possible values:
| ET (unsettl
o PSET (partially settled
o SETT (fully settled)
ncellation Shows the cancellation status
Possible values:
NCAN (n ncell

CANC (cancelled)

CoSD hold status hows th D hol if th lement instruc-
tion fulfils at least one CoSD rule.

Possible values:

o Released

o On hold

D hol Shows the CSD hold status

Possible values:

o Released

o On hold

CSD validation hold Shows th D validation hol

status Possible values:

o Released

O n hol

Party hold status Shows the party hold status
Possible values:
o Released
o On hold

Timeline information
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Entry date Shows the date when the settlement instruction en-
tered the T2S system. Display format is: YYYY-MM-
DD

Inten lement Shows the inten lemen , Display form

date is: YYYY-MM-DD

Actual settlement hows th | lemen if lj le. Dis-

date play format is: YYYY-MM-DD

ncellation hows th when th lement instruction w.

cancelled., if applicable. Display format is: YYYY-MM-
DD

Categorisation information

Securities move- Shows the direction of movement required by the set-
ment type code tlement instruction.

Possible values:

o DELI (deliver)

o RECE (receive)
Payment type code Shows if h lement is also involved.

Possible values:

o APMT (against payment

o EREE (free of payment)
Transaction type Shows the transaction type code.
code Possible values:

o DVP livery ver men

o DWP (delivery with payment

o EOP (fr f men

o PEOD ment fr f deliv

lement transac- Shows the transaction category.

tion category Possible values:

o COLA (collateral

| RE (collateral rel ion

o LQTR (liguidity transfer

o REAL (realignment

o RSMG (restriction man men
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o RCOL (rever: llateral

o STND (standard)

o ICAT hnical h transfer

o COTF (conditional technical FOP)
Settlement transac- Shows the tran ion -
tion sub-catedory  possible values:

o CATR (cash transfer)

O B D blockin ition —
o PLED (pledge

o REAL (realignmen

o REPO (repo)
o STND (standard)
o SPLE -pl
ISO transaction Shows the ISO transaction code.
code Possible values:
o AUTO (auto-collateralisation)
o BSBK 1l k
o CLAI (market claim
o CNCB (cenrl bank collateral operation)
| Ll (collateral in

o COLO (collateral out
o CONV (depository receipt conversion

O RP. rpor ion

o ECTA (factor update)

o INSP (movement of stock)
ol i receipt i
o MKDW (markdown)

o MKUP (markup)

o NETT (netting)

o NSYN (non-syndicated)
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INXO02 — Multi-criteria search of a set of settlement instructions

o OWNE (external nt transfer
o OWNI (internal account transfer)
o PAIR (pair-off)

o PLA lacemen

o PORT (portfolio move)

o REAL (realignment

o REDI (withdrawal

o REDM (redemption)

o RELE i receipt rel ncellation
o REPU (repo)

o RODE (return delivery without matching)

o RPTO (r in

o RVPO (reverse repo)

o SBBK (sell k

o SBRE rrowing reall ion

o SECB (securities borrowing)
o SECL (securities lending)

o SLRE (lending reallocation)

o SUBS (subscription)

o SYND (syndi nderwriter:
o TBAC (TBA closing)

o TRAD (tr

o IRPO (tri- r

o TRVO (tri-party reverse repo)
o TURN (turnaroun

Securities information

ISIN code hows the ISIN.

Securities account Shows the impacted securities account number as
number per the SI.

Settlement type hows th lemen

Possible values:

o NOMI (nominal
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o UNIT (units

Original settlement Shows the original settlement quantity.
guantity

Settled settlement Shows the settled settlement quantity.
guantity

Cancelled settle- Shows the unsettled quantity if the Sl is not com-
ment quantity pletely settled.
Securities party information
CSD BIC hows the BIC of th D
CSD participant BIC Shows the BIC of the CSD participant.

External CSD BIC Shows the BIC of the external CSD (ECSD)

Cash information

(Please note. that this part will be empty for Settlement Instructions with

ran ion = FOP
Currency code Shows the currency code.
Credit/debit code Shows if the settlement instruction involves a debit or

credit of cash.
Possible values:

o CRDT (credit)
o DBIT (debit

T2S dedicated cash Shows the impacted T2S dedicated cash account
account number number.

Original settlement Shows the original settlement amount.
amount

Transaction original Shows the original amount as per the transaction.
amount

Matched amount hows the match moun r the matching pro-
cess..

Settled settlement Shows the settled settlement amount.

amount

Cancelled settle- Shows the cancelled amount if the Sl is not com-

ment amount pletely settled.

Process information

Priority Shows the priority.
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Predefined reports

INXO3 — Individual restriction detailed report

Context of
Usage

Report
Access

Possible values:
o 0001 (reserved)
0 0002 (top)

o 0003 (high)

o 0004 (normal

Externally match hows if th lement instruction was match -
side T2S.

Possible values:
|

;

O

—

O rue

Trade information

Trade date hows the tr f th lement instruction.
Display format is: YYYY-MM-DD
LCMM information
LCMM approval Shows the L CMM approval status.
status Possible values:
o APPR (approved (default value))
o AWAP (awaiting approval
o REJT (rejected)
o RVKD (revoked)

5.7.3.3 INX03 - Individual restriction detailed report
This r hows all finali in lement restriction R rres-
ponding to the selected T2S references.

The attributes shown in the output provide business details related to each

of the selected settlement restrictions and are displayed in a manner which
allows easy comparison between these instructions .

This report can NCB. PB D DP and ECSD IS.

This report can be reached in the following way:

o Team Content >> Predefined R >> T2S Instructions >> INX
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INXO3 — Individual restriction detailed report

Individual restriction detailed report

INX03 -

Screenshot

T2S actor instruction reference * =T28§ actor instruction reference= [\ |
(mazx. 3 references)

lllustration 609: INX03 prompt screen

scription 12 rinstruction  You can use this drop-down field to select one or
reference several T2S actor instruction references. This
field will show all rel referen which be-
lon h faul f th r

This field is mandatory.
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INXO3 — Individual restriction detailed report

Screenshot

Field De-
scription

Individual restriction detailed report

Reference information
T2S actor instruction reference
Account servicer reference
Account owner reference
Third party reference
Status information
Restriction overall final status
Settlement status
Cancellation status
R — e
Creation date
Entry date time
Intended settlement date
Actual settlement date
Cancellation date
Movement type
Collateral instruction type
Balance from
Balance to
Restriction processing type from
Restriction processing type to
Securities information
ISIN code
Account owner BIC
Securities account number
Settlement type
Settlement quantity
Settled settlement quantity
Totally settled settlement quantity
Partially settled settlement quantity
Partially cancelled settlement quantity
Totally cancelled settlement quantity
Cash information
Currency code
T2S dedicated cash account number
Settlement amount
Settled settlement amount
Totally settled settlement amount
Partially settled settlement amount
Partially cancelled settlement amount
Totally cancelled settlement amount
Process information
CoSD blocking
Priority
Corporate acticn event identification
Collateral flag
End of day restriction release
Linked instructions counter
Restriction reference classification
LCMM information
LCMM approval status
LCMM sending party short name
LCMM instructing party short name
LCMM execution/final settlement date
LCMM user login name
LCMM inbound LCMM message Id
LCMM inbound LCMM message ref
LCMM validation starting ti p
LCMM validation ending timestamp
LCMM entry business date
POOL party short name
POOL instruction counter
POOL settlement date
POOL identification

ANO2792283

ANO2792229

Partially settled

Totally settled

SETT

NCAN

2013-06-30

2013-07-01

2013-06-30

2013-07-01

2013-06-30

2013-07-01

2013-06-30

2013-07-01

CASH

SCTY

RSV1

AWAS

DLVR

EEUR

DE1234567890

COBADEFFXX

SEC-ACCT1

UNIT

3500.00)...

3500.00)...

3500.00]...

EUR

T2SDCA001

6000.00

5890.00]

5890.00|

110.00

0004

0004

APPR

APPR

Sending party name

Sending party name

Instructor 1 name

Instructor 2 name

lllustration 610: INX03 output screen

T2S actor instruc-
tion reference

hows the referen r

Reference information

Vi
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INXO3 — Individual restriction detailed report

Account servicer Shows the reference provided by the T2S actor when

reference he restriction i n n nt servicer.
Account owner ref- Shows the referen rovi he T2 r when
erence the restriction is sent by an account owner.

Third party refer- hows the referen rovi he T2 r when
ence the restriction is sent by a third party.

Status information
Restriction overall Shows the final status.
final status Possible values:
o “Totally settled”

o “Partially settled”
o “Totall ncelled”

Settlement status Shows the settlement status
Possible values:
o USET (unsettled)
o PSET (partially settled

o SETT (fully settled)
Cancellation status Shows the cancellation status

Possible values:

o NCAN (not cancelled)

o CANC (cancelled)

Timeline information

Creation date hows th when th lement restriction w.
r . Display format is: YYYY-MM-DD

En im Shows the date when the settlement restriction en-
tered T2S. Display format is: YYYY-MM-DD hh:mm:
SS.SSSSS

Inten lement Shows the intended settlement date.

date Display format is: YYYY-MM-DD

Actual settlement hows th l lemen . Display format is:

date YYYY-MM-DD
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Cancellation date Shows the date when the settlement restriction was
ncelled. Display format is: YYYY-MM-DD

Categorisation information

Movement type Shows the movement type of the settlement restric-
tion.
Possible values:
o CASH (restriction of cash)
| TY (restriction of riti
Collateral instruc- Shows the collateral instruction type.
tion type Possible values:
o CRDT (credit instruction)

o RMBT (reimbursement collateral instruction

Balance from Shows the balance type from which securities or cas
are moved

Balance to Shows the balance type to which securities or cash
are moved

Restriction pro- Shows the restriction processing type from which the

in from h riti r i livered.

Possible values:
o Rejection

o CSD Validation Hold

o Reservation

o Blocking

o Balance T Earmarkin

o Earmarking for Auto-collateralisation
o Deliverabl

o Collateralised

o CoSD Blocking

Restriction pro- Shows the restriction processing type to which the
cessing type to hisecurities are credited/receiv

Possible values:

0 Rejection
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INXO3 — Individual restriction detailed report

o CSD Validation Hold

o Reservation

o Blocking

o Balance Type/Earmarking

o Earmarking for Auto-collateralisation

o Deliverable
o Collateralised
O D blockin

Securities information

lement r
ISIN code hows the ISIN.
Account owner BIC Shows the BIC of the securities account owner as per
the SR.
Securities account Shows the impacted securities account number as
number per the SR.
Settlement type hows th lemen
Possible values:
o NOMI (nominal
o UNIT (units)
lemen nti hows the enter lemen ntity.

| lemen Shows the settled settlement quantity.
quantity

Totall I - hows th I ntity if the SR is full |
tlement quantity

Partially settled set- Shows the settled guantity if the SR is only partially
tlement quantity settled.

Partially cancelled Shows the remaining unsettled quantity if the SR is
settlement quantity onl iall |

Totally cancelled Shows the unsettled quantity if the SR is completely
settlement guantity cancelled.

Cash information

lement r
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INXO3 — Individual restriction detailed report

Currency code Shows the currency code.
account number number.
lement amoun hows th lement amount.
Settled settlement Shows the settled settlement amount.
amount
Totall I - hows th l mount if the SR is full l
tlement amount
Partiall l - Shows th I mount if the SR is onl iall
tlement amount settled.

Partially cancelled Shows the remaining unsettled amount if the SR is
settlement amount nl iall |

Totally cancelled Shows the unsettled amount if the SR is completely
settlement amount ncell

Process information
D blockin hows whether the restriction rel D
blocking.
Possible values:

Priority Shows the priority.
Possible values:
0 0001 (reserved)
o 0002 (top)
o 0003 (high)
o 0004 (normal

rpor ion hows th rpor ion event identification if th
event identification SR relates to a corporate action.

llateral fl hows whether the restriction rel llateral.
Possible values:

o False

E

O
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End of day restric- Shows whether the restriction relates to an end of day
tion release restriction release.

Possible values:

o Ealse

o True
Linked instruction hows the number of instructions link hi -
counter tlement restriction.

LCMM information
LCMM approval Shows the L CMM approval status.
status Possible values:
o APPR (approved (default value

o AWAP (awaiting approval

o REJT (rejected)

o RVKD (revoked
LCMM sendin hows th ndin hort nam
party short name
LCMM instructin hows the instructin hort nam

party short name
LCMM execution/fi- Shows the business date when the SR is totally

nal settlement date settled.
Displayved format is : YYYY-MM-DD.
LCMM rlogin Shows the login name of the LCMM user.
hame
LCMM inbound hows the foreian k f the LCMM in nd m
LCMM message ld id.
LCMM inbound hows the referen fthe LCMM in nd m
LCMM message ref
LCMM validation hows the LCMM validation ing tim mp.

ing tim P  pisplay format is: YYYY-MM-DD hh:mm:ss.sssss

LCMM validation Shows the LCMM validation ending timestamp.
endingtimestamp  pispiayed format is:

YYYY-MM-DD hh:mm:ss.sssss
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INX04 — Multi-criteria search of a set of settlement restrictions

Context of
Usage

Report
Access

Screenshot

LCMM entry busi- Shows the LCMM entry business date.

ness date Displ format is: YYYY-MM-DD

POOL party short Shows the short name of the party

name

POOL instruction Shows the number of instructions that make up a
counter pool as identified on the settlement restriction.
POOL lemen Shows the pool settlement date.

date Displ format is: YYYY-MM-DD

POOL identification Shows the reference identifying a pool as found on
the settlement instruction.

5.7.3.4 INX04 — Multi-criteria search of a set ofsettle-
ment restrictions

This report shows a list of details for selected finalised business settlement

restrictions (SR), which it performs on two levels. In the first level. the re-

r lj f SR rr ndin r- lied filter criteria. In

the second level. the user may select one SR from the list and the detailed
report provides a full list of attributes for the selected SR.

Th ri hown in th iled r rovi in il
related to the selected SR.

This report can be used by NCB, PB, CSD. CSDP and ECSD users.

This r n r hed in the following way:

o Team Content >> Predefined Reports >> T2S Instructions >> INX04

INX04 - Preselection of multi-criteria search of a set of settlement restrictions

Choose data object™

Party BIC
I:I Account number
Additional filter criteria:

I:l Quantities
Amounts

lllustration 611: INX04 pre-selection screen
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INX04 — Multi-criteria search of a set of settlement restrictions

Field De-
scription

Choose data object

(one of both objects has to be chosen)

P Bl Provides fields for searching securities party
Bl r h BICs in the nex reen

Account number Provides fields for searching for securities ac-
nt numbers or h nt numbers in th
next screen

Additional search criteria
(both objects are optional)

nti f riti Provides fields for searching different quantity
ranges in the next screen
Amounts Provi fields for rching different amoun

ranges in the next screen
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INX04 — Multi-criteria search of a set of settlement restrictions
Screen shot INX04 - Multi-criteria search of a set of settlement restrictions
Securities party BIC <Securities party BIC> ﬂ
Cash party BIC <Cash party BIC> ﬂ
Securities account number <Securities account number> ﬂ
T2S DCA number <T28 DCA number> ﬂ
Settlement status <Settlement status> ﬂ
Cancellation status «Cancellation status=> M
Range criteria From To
Entry date [ <Entry date from= | [ <Entry date to> |
Intended settlement date [<Intended settlement date from>] Fintended settlement date to3f
Original quantity | <Original quantity froms | | <Original quantity to> ‘
Settled quantity [ <Settled quantity from> | [ <Settled quantity to> |
Cancelled quantity | <Cancelled quantity from> | | <Cancelled quantity to= ‘
Original amount | <Qriginal amount fram: | | <Original amount to> ‘
Settled amount | <Settled amount from: | | <Settled amount to= ‘
Cancelled amount [ <Cancelled amount from> | [_=<Cancelled amount to= |
lllustration 612: INX04 prompt screen
Field De-
scription

Securities party BIC Filter to select which securities party BIC (CSDs. CSD
participants or ECSDs) value/s should be included in
the output.

Cash party BIC Filter | which h BIC (NCB or men
bank) value/s should be included in the output.

riti nt Filter to select which securities account number
number value/s should be included in the output.

T2S DCA number Multiple selection text field to enter T2S DCA number
that should be included in the output.

lemen Filter to select which settlement status value/s should
be included in the output.
P ible val :
o USET

User Handbook V7.0 107



Statistical Information Part
Predefined reports
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o PSET
o SETT
Cancellation status Filter to select which cancellation status value/s

should be included in the output.
Possible values:

o NCAN
o CANC

En from Filter | he inclusiv from which en
date value/s should be included in the output.

Must be used in conjunction with:
o entry date to

Entry date to Filter to select the inclusive date up to which entry
val houl incl in th

Must be used in conjunction with:

0 entry date from
Inten lement Filter | he inclusiv from which inten
date from lemen val houl incl in th -
put.
M in conjunction with:
o inten lemen

Intended settlement Filter to select the inclusive date up to which intended
date to lemen val houl incl in th -
put.

M in conjunction with:
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INX04 — Multi-criteria search of a set of settlement restrictions

Original guantity Filter to select the inclusive quantity from which ori-
fro ginal quantity value/s should be included in the out-
put.

Must be used in conjunction with:

o original nti

Original guantity to Filter to select the inclusive quantity up to which ori-
ginal quantity value/s should be included in the out-
put.

Must be used in conjunction with:

o original ntity from

I nti Filter to select the inclusive quantity from which set-
from tled guantity value/s should be included in the out-
put.

Must be used in conjunction with:

0 settled guantity to

Settled quantity to Filter to select the inclusive quantity up to which set-
tled guantity value/s should be included in the out-
put.

Must be used in conjunction with:

0 settled quantity from

Cancelled guantity Filter to select the inclusive guantity from which can-
from celled quantity value/s should be included in the out-
put.

Must be used in conjunction with:

ncell nti
ncell nti Filter to select the inclusive guantity up to which can-
to 1l ntity val houl incl in th -
put.
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M in conjunction with:
] ncell ntity from

The following criteria are only shown in case that “Amounts” was chosen

as additional search criteria

Original amount Filter to select the inclusive amount from which ori-
fro ginal amount value/s should be included in the out-
put.

Must be used in conjunction with:

o original amoun

Original amount to FEilter to select the inclusive amount up to which ori-
ginal amount value/s should be included in the out-
put.

Must be used in conjunction with:

o original amount from

I moun Filter to select the inclusive amount from which set-
from tled amount value/s should be included in the out-

but.

Must be used in conjunction with:
0 settled amountto

Settled amount to  Filter to select the inclusive amount up to which set-
tled amount value/s should be included in the out-

but.

Must be used in conjunction with:

] | mount from
Cancelled amount Filter to select the inclusive amount from which can-
from celled amount value/s should be included in the out-
put.

Must be used in conjunction with:
0 cancelled amount to
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Screenshot

Field De-
scription

Cancelled amount Filter to select the inclusive amount up to which can-
to celled amount value/s should be included in the out-
put,

Must be used in conjunction with:
] ncell mount from

lllustration 613: INX04 list screen

Number of settle- Shows the number of settlement restrictions found

ment restriction matching the criter
(For each restriction matching the selection criteria, one line will be dis-
played)
I2 rinstruc- Shows the reference provided by the T2S actor

tion reference The reference is built as a hyperlink which leads to
the output details screen when clicked.

Intended settlement Shows the inten lemen

date Display format is: YYYY-MM-DD

Actual settlement hows th | lemen
date

lemen Shows the settlement status
Possible val :
O ET (unsettl
o PSET (partially settled
o SETT (fully settled)
ncellation Shows the cancellation status
Possible val :
o NCAN (n ncell
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o CANC (cancelled)

ISIN code Shows the ISIN

Original guantity hows the enter lemen ntity.

Settled quantity Shows the settled settlement quantity.
rren Shows the currency code

Original amount Shows the settlement amount.

| moun hows th | lement amount.

Transaction type Shows the transaction type of the settlement restric-
code tion.

Possible values:

o SRCA (settlement restriction on cash)

o SRSE lement restriction on riti
CSD BIC Shows the BIC of the CSD

Account owner BIC Shows the BIC of the securities account owner as per
the SR.

Securities account Shows the impacted securities account number as
number per the SR.

NCB BIC Shows the parent party BIC of the payment bank (if
li |
Payment bank BIC Shows the BIC of the payment bank (if applicable

T2S dedicated cash Shows the impacted T2S dedicated cash account
account number number.
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Screenshot

Field De-
scription

INX04 - Multi-criteria search of a set of settlement restrictions

Multi-criteria search of a set of settlement restrictions - details

Reference information

T25 actor instruction reference [AND2792283
Status information
Settlement status PSET
Cancellation status CAMNC
Timeline information
Entry date time 2013-06-30 10:23:25,87452
Intended settlement date 2013-06-30
Actual settlement date 2013-06-30

Cancellation date
Categorisation information
Movement type CASH

Restriction processing fype from Deliverable
Restriction processing type to Blocking
Transaction type code SRCA
Securities information
ISIN code
Securities account number
Settlement type
Original quantity
Settled quantity
Cancelled quantity
CSD BIC
CSD participant BIC
External CSD BIC
Cash information

Currency code EUR
T2S dedicated cash account number T25DCADOY
Original amount 6000.00
Settled amount 5890.00
Cancelled amount
NCB BIC MARKDEFFXXX
Payment bank BIC PMBKDEFFXXX
Process information
CoSD blocking False
Priority 0004
End of day restriction release False
LCMM information
LCMM approval status [APPR |

—

lllustration 614: INX04 details screen

Reference information

T2S actor instruc- hows the referen rovi he T2 r

tion reference
Status information

Settlement status Shows the settlement status
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Possible values:

O ET (unsettl

o PSET (partially settled

o SETT (fully settled)

Cancellation status Shows the cancellation status

Possible values:

o NCAN (not cancelled)

o CANC (cancelled)
Timeline information

Entry date time Shows the date when the settlement instruction en-
r he T2 m. Display format is: YYYY-MM-

DD hh:mm:ss.sssss

Intended settlement Shows the intended settlement date. Display format
date is: YYYY-MM-DD

Actual settlement hows th | lemen if li le. Dis-
date play format is: YYYY-MM-DD
Cancellation date hows th when th lement instruction w

cancelled. if applicable. Display format is: YYYY-MM-
DD

Categorisation information

Movement type Shows the movement type of the settlement restric-
tion.

Possible values:
o CASH (restriction on cash)

O TY (restriction on riti

Restriction pro- Shows the restriction processing type from which the
in from h riti r i livered.

Possible values:

o Rejection

o CSD Validation Hold

o Reservation

o Blocking

o Balance T Earmarkin
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o Earmarking for Auto-collateralisation

o Deliverabl
Collateralised
o CoSD Blocking
Restriction pro- Shows the restriction processing type to which the
cessing type to h riti re credi receiv
Possible values:
o Rejection
o CSD Validation Hold
o Reservation
o Blocking
o Balance Type/Earmarking

o Earmarking for Auto-collateralisation
o Deliverabl

O

o Collateralised
D blockin

ad

Tran ion hows the tran ion f th lement restric-
code tion.

Possible values:

o SRCA lement restriction on h

o SRSE (settlement restriction on securities)

Securities information

ISIN code Shows the ISIN.
Securities account Shows the impacted securities account number as
number per the S,
Settlement type Shows the settlement type.
Possible values:
o NOMI (nominal
o UNIT (units)
Original guantity hows the original lemen ntity.
Settled quantity Shows the settled settlement quantity.
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Cancelled quantity Shows the unsettled quantity if the Sl is not com-
pletely settled.

Securities party information

CSD BIC hows the BIC of th D
CSD participant BIC Shows the BIC of the CSD participant.

External CSD BIC  Shows the BIC of the external CSD (ECSD)
Cash information
(Please note, that this part will only be filled for restrictions on cash)
Currency code Shows the currency code.

T2S dedicated cash Shows the impacted T2S dedicated cash account
account number number.

Original amount Shows the original settlement amount.
| moun hows th | lement amount.

Cancelled amount Shows the cancelled amount if the SR did not reach
full settlement.

NCB BIC Shows the parent party BIC of the payment bank (if
applicable)

Payment bank Bl hows the BIC of th ment bank
Process information
D blockin hows whether the restriction rel D
blocking.
Possible values:
o Ealse
o True
Priority Shows the priority.
Possible values:
0 0001 (reserved)
o 0002 (top)
o 0003 (high)
o 0004 (normal)
End of restric- hows whether the restriction rel n end of
tion release restriction release.

Possible values:
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Report
Access

o Ealse
o Irue
LCMM information
LCMM approval Shows the LCMM approval status.
status Possible values:
o APPR rov fault val

o AWAP (awaiting approval

o REJT (rejected)
o RVKD (revok

5.7.3.5 INX05 - Liquidity transfers
This report shows the cash activity for all finalised liguidity transfers (LT) at

CB. PB or T2S dedicated cash account level, during a selected period of
ime. The volume of finali liquidity transfer: r tran ion

transaction sub-category / underlying transfer type. together with the ag-
dregated instructed and actual settled values, are shown.

This r n B and PB IS,

This report can be reached in the following way:
o Team Content >> Predefined Reports >> T2S Instructions >> INX05
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Screenshot

Field De-
scription

INXO05 - Liquidity transfers

Date from *

Date to ™

Currency *

Party BIC

T2S DCA number

| =Date from= |V|

|  <Dateto> |V |

| <Currency> |V |

<Party BIC> |V_]

=Account number>ﬂ

lllustration 615: INX05 prompt screen

Date From

Currency

P Bl

T2S DCA number

This field is mandatory.
You can select the end date of the period, for

which the r houl ntain th lick-
ing on th lendar.

For valid r r | h rren nn
selected.

This field is mandatory.

You can use this drop-down field to select the
currency.

This field is mandatory.

You can use this drop-down field to select one or
several party BIC. This field will show all related
BICs. which belong to the default data scope of
the user’s party.

This field is optional.

You can use this drop-down field to select one or
several T2S DCA numbers. This field will show all

rel T2S DCAs. which belon faul
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scope of the user’s party and which belong to the
i | in field “P. BIC”. If no P

Bl r l his field shows all T2S DCA

numbers beloging to the default data sope of the
user’s party.

This field is optional.
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Screenshot

Field De-
scription

INEOS - Lguldicy ransfers

UgLH iy fransers
Irizcrd Byekd ry wancter
- T el LTHE H'IEE eralen - I M
watar| weied
EoLT Irrsdlane i 2 i o i
Alanduny i £ a [ Ly (D
LR Frindad riad [ b J LS LAy Ly
LoTR
Iwpwed e E a ¢ e T
Stand. T J L [BLLY Ly
LTal ™
Prechedired b J I [BLLE LT
fas lwww-duie I a 1 -1 iy
TNT CERL Sanding o a ¢ L i
L= o Irrmdiin i < J L (LY Ly
T B T a ) | | [
Crfazured B3vi iy ey
- - e m’lnl:r..hmrvlrn -
calvgary  wmboregoy b e i sl “:: ¥ala of marafan] Tarrterred
EDLT Irrwdicis I a r i iy
fnding ) 1 o emmesimana]  vaseEnm
LoTR Fredelired T 2 L8 Wl ) Lo | LRl iy
Lale
Irrsedizin [t L] J I EELLLEILE (el LT
dunding 2 a r ey iy
Lz
Frevked pid n E a ¢ e T
1D STHD Standimg B B EULLERT 21ty
Mas Iwawdiare n £ a I ey iy
CanL Stand. B S J L LLERAEE LEFEFNY
TEAT ™
Standing 1 < J L [LLRLE LY
=R
Irredam T a 4 iy nwy
Tawd &l i LE] [} B SEHEETTIAEE Y
Irinmed Dould s irnater
Yol L of | treralery o i M
oaingary mbcriegan  tenfer e Tarrer
EDL.T Irrmdain [t £ a 1 (el g iy
Avwviing D J I [T
LR Frachd rad I a 1 [eILE [E L
LOTR
Irresd e H a 0 iy oy
Jmvdy Lt J L& Ly Ly
LTwC
Frvdeired L B 4 i (oL g
AR Irreed g E a ¢ ey T
TIAT CERL Standr P il & (L iy
L =] Irrwdicls B d K [BLLE LT
Tz T T ] E | 2| T
Tula]
. Wl Lrese of N choy oraralere
T st Wit 1 ol by o Wi i ally
narppey  vshedgey D e = i mlend  Fisbed Favaherrod
el Irrmdwls | < a i I [N [0
Standing a1 E a ¢ ATV A AdATES B Al
TR LETR Fredeiired L I 2 8 Wil ) L | LRILE iy
i
Irrwdicis L] 4 A L ARE (LU
Snding I a K i iy
LT
Fradad rad I a r (e iy
Ll LI Alwrlam g EAUERLE L UL
ALOE Irreedam T a ¢ [y iy
TeaT LrHL Sk H B J L& e LR
Sadmy 1 B J (& [LLELLE LY
W0
Irrwdzin i H a u |4 (gLt [l
Taud El [ ] [ [ IS e T T (=)

lllustration 616: INX05 output screen

Transaction cat-

egory

Inbound liquidity transfers

hows th
fer.

Possible values are:
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o LQTR
o ICAT

Transaction sub- Shows the transaction sub-category of the liquidity
category transfer.

P ible val re:
DL
T

m
—

O

-
0

O

o 0O
>
—
o P
O

AR
o MP

Underlying transfer Shows the underlying transfer f the ligquidi
type transfer.

19

Possible values are:
o Standing

o Predefined

o Immedi

Totally settled A count of all finalised inbound LTs which have been
1l | r tran ion ran ion
sub-category / underlying transaction type.

Partially settled A count of all finalised inbound LTs which have been

nl iall | r tran ion rans-
action sub-category / underlying transaction type.
Totall ncell A count of all finalised inbound LTs which have been
1l ncell ie. n lemen 1l r tran -
ion ran ion - nderlvin
transaction type.
Rejected A count of all finalised inbound LTs which were rejec-

ted before settlement. per transaction category /
transaction sub-category / underlying transaction
type.

Revoked A count of all finalised inbound LTs which were re-
voked after settlement, per transaction category /
transaction sub-category / underlying transaction
type.
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Value of transfers Sum of the original instructed transfer amounts of all

finalised inbound LTs. per transaction category /
ran ion - nderlving tran ion
type.
Val 1l m of th | | moun f all finali in-
transferred bound LTs, per transaction category / transaction

sub-category / underlying transaction type.
Outbound liquidity transfers

Tran ion cat- hows the tran ion f the liguidity trans-
egory fer.

Possible val re:

o LQTR

o ICAT

o STND
Tran ion - hows the tran ion - f the liguidi
category transfer.

Possible values are:

o EDLT

o LQTR

o LTAC

o ALOP

o CARL

o MPOR

o STND
Underlying transfer Shows the underlying transfer f the liquidi
type transfer.

Possible val re:

o Standing

o Predefined

o Immedi
Totally settled A count of all finalised inbound LTs which have been

1] l rtran ion ran ion
- nderlying tran ion
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Partiall | A count of all finalised inbound LTs which have been
nl iall | r tran ion rans-
ion - nderlving tran ion ,

Totall ncell A count of all finalised inbound LTs which have been
totally cancelled (ie. no settlement at all), per transac-

ion ran ion - nderlyin
transaction type.

Rejected A count of all finalised inbound LTs which were rejec-
ted before settlement. per transaction category /
transaction sub-category / underlying transaction
type.

Revoked A count of all finalised inbound LTs which were re-

voked after settlement, per transaction category /
ran ion - nderlying tran ion

type.

Value of transfers Sum of the original instructed transfer amounts of all
finalised inbound LTs. per transaction category /
transaction sub-category / underlying transaction
type.

Val Il m of th l l mounts of all finali in-

transferred bound LTs, per transaction category / transaction
- nderlving tran ion .

Internal liquidity transfers

Transaction cat- Shows the transaction category of the liquidity trans-
egory fer.

Possible val re:

o LQTR

o ICAT
Tran ion - hows the tran ion - f the liguidi
category transfer.

Possible values are:
o EDLT

T
TA

-
0

O

-
o

O

>
=
o

O

O
>
0
-

O

User Handbook V7.0 123



Statistical Information Part

erererererer

Predefined reports
INX05 — Liquidity transfers

o MPOR
Underlying transfer Shows the underlying transfer f the liguidi
type transfer.

Possible values are:

o Standing
o Predefined
o lmmediate
Totally settled A count of all finalised inbound LTs which have been
1l | r tran ion ran ion
sub-category / underlying transaction type.

Partiall | A count of all finalised inbound LTs which have been
nl iall | r tran ion rans-
ion - nderlving tran ion ,

Totall ncell A count of all finalised inbound LTs which have been

totally cancelled (ie. no settlement at all). per transac-
ion ran ion - nderlyin
transaction type.

Rejected A count of all finalised inbound LTs which were rejec-
ted before settlement. per transaction category /
transaction sub-category / underlying transaction
type.

Revoked A count of all finalised inbound LTs which were re-

voked after settlement, per transaction category /
ran ion - nderlying tran ion

type.

Value of transfers Sum of the original instructed transfer amounts of all
finalised inbound LTs. per transaction category /
transaction sub-category / underlying transaction
type.

Val Il m of th l l mounts of all finali in-

transferred bound LTs, per transaction category / transaction
- nderlving tran ion ,

Total

Transaction cat- Shows the transaction category of the liquidity trans-
egory fer.

P ible val re:
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o LQTR
o ICAT
o SIND

Transaction sub- Shows the transaction sub-category of the liquidity
category transfer.

P ible val re:
DL
T

m
—

O

-
sl

O

o 0o 0O

—
>|’3|;
?vo

O
=
0

PO
TN

Underlying transfer Shows the underlying transfer f the liquidi
type transfer.

;

Possible values are:

o Standing

o Predefined

o Immedi
Totally settled Sum of all totally settled measures across all transfer

r tran ion ran jion -cat-
egory / underlying transaction type.

Partially settled Sum of all partially settled measures across all trans-
fer r tran ion ran ion -

nderlving tran ion

Totall ncell Sum of all totally cancelled measures across all trans-

fer types. per transaction category / transaction sub-
nderlving tran ion ,

Rejected m of all rej m r r Il transfer
types. per transaction category / transaction sub-cat-

nderlving tran ion

Revoked Sum of all revoked measures across all transfer

types. per transaction category / transaction sub-cat-
nderlving tran ion
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Context of
Usage

Report
Access

Screenshot

Field De-
scription

Value of transfers Sum of all value of transfers measures across all
ransfer r tran ion ran ion
- nderlying tran ion .
Value actually m of all val lly transferr
transferred all transfer types. per transaction category / transac-
ion - nderlying tran ion

5.7.3.6 INX06 — Multi-criteria search of a set ofbusiness
cancellations

This report shows a list of details for selected business cancellation in-
ruction 1). which i rforms on two levels. In the first level. the r

produces a list of Cls corresponding to user-supplied filter criteria. In the

second level, the user may select one Cl from the list and the detailed re-

rovi full li f attri for th | 1,
Th ri hown in th iled r rovi in il
related to the selected CI.
This r n NCB. PB D DP and ECSD IS,

This report can be reached in the following way:
o Team Content >> Predefined Reports >> T2S Instructions >> INX06

INX06 - Pre-selection for multi-criteria search of a set of business cancellations

Choose data object”™:

Party BIC
|:| Account number
Additional filter criteria:

|:| Quantities
Amounts

—

lllustration 617: INX06 pre-selection screen

Choose data object

(one of both objects has to be chosen)
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Party BIC Provides fields for searching securities party
BICs or cash party BICs in the next screen
Account number Provides fields for searching for securities ac-
count numbers or cash account numbers in the
nex reen
Additional search criteria
h obj r ional
Quantity of securities Provi fields for rching differen nti
ranges in the next screen
Amounts Provides fields for searching different amount
ranges in the next screen
Screen shot INXO06 - Multi-criteria search of a set of business cancellations
Securities party BIC =Securities party BIC= M
Cash party BIC =Cash party BIC> v ]
Securities account number <Securities account number= [V_]
T2S DCA number <T28 DCA number> v ]
Referenced instruction type =Referenced instruction type= M
Approval status =Approval status= v ]
Execution status =Execution status= M
Range criteria From To
Entry date [ =<Entry date from= | [ =<Entry date to= |
Original settlement quantity Eoriginal settlement quantity from [z0riginal settiement quantity to=]
Original settiement amount Eoriginal settlement amount fromq [zoriginal settement amount to=]

—

lllustration 618: INX06 prompt screen
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Field De-
scription

Securities party BIC Filter to select which securities party BIC (CSDs. CSD
icipan r ECSDs) val houl incl in
the output.
h Bl Filter to select which cash party BIC (NCB or payment

Securities account
number
T2S DCA number

Referenced instruc-
tion type

Approval status
EXx ion
En from

Entry date to

bank) value/s should be included in the output.

Filter to select which securities account number
val houl incl in th

Multiple selection text field to enter T2S DCA number
val h houl incl in th

Filter | which referen instruction
houl incl in th

Possible values:

o STIN lement instruction
o STRN (Settlement restriction)
Filter | which roval val houl

be included in the output.
Possible values:

o APPR (Approved)

o AWAP (Awaiting approval

o REJT (Rejected)

o RVKD (Revoked)

Filter lect which ex ion val houl
be included in the output.

Possible values:

o EXCD (Executed)

o NEXD (Not executed)

Filter to select the inclusive date from which entry
val houl incl in th

Must be used in conjunction with:

o entry date to
Filter | he inclusiv which en
val houl incl in th
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M in conjunction with:
o entry date from

The following criteria are only shown in case that “Quantity of securities”
was chosen as additional search criteria

Original settlement Filter to select the inclusive guantity from which ori-

quantity from inal lemen ntity val houl incl
in the output.
M in conjunction with:

o original settlement quantity to

riginal lement Filter to select the inclusive quantity up to which ori-
guantity to inal lemen ntity val houl incl

in the output.

M in conjunction with:

0 original settlement quantity from

The following criteria are only shown in case that “Amounts” was chosen
as additional search criteria

Original settlement Filter to select the inclusive amount from which ori-

amount from ginal settlement amount value/s should be included in
the output.

Must be used in conjunction with:
o original settlement amount to

Original settlement Filter to select the inclusive amount up to which ori-

amount to inal lement amount val houl incl in
the output.
M in conjunction with:
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Screenshot

Field De-
scription

0 original settlement amount from

IHEUE - Mudli-citerio senich of B sel of business cancelialions
Pl e e st o 8 ek al bus e oozl o - Ll

Fluvbss of Soaliean cancsl by FTIT,

Whdwriprg 123 Enlry [E= ]
Iratnetias dow eppezvel |rimam
raluranzs e
WUTTARES AT W A GEPR Fenn
SR e v e Tl T k] [

lllustration 619: INX06 list screen

Number of cancella- Shows the number of cancellation instructions foun
tion instructions matching the critera
(For each cancellation matching the selection criteria, one line will be dis-

played)

Underlying T2S in- Shows the T2S reference of the settlement instruction
struction reference or settlement restriction.

En im Shows the date and time the cancellation instruction
entered T2S.
Displ formatis: YYYY-MM-DD hh:mm:

Intended settlement Shows the intended settlement date of the underlying
date instruction.

Displ format is: YYYY-MM-DD
LCMM approval Shows the LCMM approval status.
status Possible values:

o APPR (approved (default value
o AWAP (awaitin roval

o REJT (rejected)

o RVKD (revoked)

EXx ion hows the ex ion f th ncellation in-
struction.

P ible val :

o EXCD (executed)
o NEXD (not executed)
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. i £ th

Original settlement hows the original

quantity underlying instruction in units or face amount.
Original settlement Shows the original amount of the underlying in
amount tion in the instruction’s currency.
Referenced instruc- Shows the type of the referenced instruction:
tion type Possible values:
o STIN lement instruction
o STRN (settlement restriction)
CcsSDId hows the BIC of th D
CSD participantld Shows the BIC of the CSD participant
Securities account Shows the securities account number of the underly-
number ing instruction.
NCB BIC Shows the parent party BIC of the payment bank (if
applicable)
Payment bank BIC hows the BIC of th men nk (if
T2S dedicated cash Shows the T2S dedicated cash account number of the
account number nderlying instruction.
Securities account Shows the impacted securities account number as
number per the SR.
NCB BIC Shows the parent party BIC of the payment bank (if
applicable)

Payment bank BIC hows the BIC of th men nk (if
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Screenshot

Field De-
scription

INXO06 - Multi-criteria search of a set of business cancellations

Multi-criteria search of a set of business cancellations - details
Reference information
Underlying T2 instruction reference CAMO2792283
Status information
Execution status EXCD
Match status MACH
Cancellation status CAMC
Timeline information
Entry date time 2013-08-30
Execution date 2013-06-30
Categorisation information
Cancellation instruction type PTYC
Referenced instruction type STIM
Securities information
ISIN code
Securities account number SACO0T
Securities settlement type code
Original settlement quantity 8000.00
CSD BIC CSDADEFFXK
CSD participant BIC CSDPDEFFAAA
External CSD BIC
Cash information
Currency code EUR
T2S dedicated cash account number T23DCANDN
Original settlement amount 6000.00
NCB BIC MARKDEFFXCK
Payment bank BIC PMBKDEFFXK
Process information
Reason code reference
Externally matched F
LCMM information
LCMM approval status [APPR |

—

lllustration 620: INX06 details screen

Reference information

Underlying T2S in- Shows the T2S reference of the settlement instruction
struction reference or the settlement restriction.

Status information

hows the ex ion f th ncellation in-
struction.

Execution status

Possible values:

o EXCD (executed)
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o NEXD (not executed

Match status Shows the matching status of the cancellation in-
struction.

Possible values:
o MACH (matched)
o NMAT (unmatch

Cancellation status Shows th ncellation f th ncellation in-
struction.
Possible values:
o DEND (denied)

o NDEN (not denied)

Timeline information

Entry date time Shows the date and time the cancellation instruction

entered T2S.
Displayed format is: YYYY-MM-DD hh:mm:ss.sssss

Ex ion Shows the execution date of the cancellation instruc-
tion.
Displ format is: YYYY-MM-DD
Categorisation information
Cancellation in- Shows the type of cancellation.
struction type Possible values:
o PTYC (party cancellation)
o CSDC (CSD cancellation)
| D D cancellation
Referenced instruc- Shows the type of the referenced instruction:
tion type Possible values:
o STIN lement instruction

o STRN (settlement restriction)

Securities information

(Please note. that this part will not be filled for cancellations for settlement

restrictions on h
ISIN code Shows the ISIN.

User Handbook V7.0 133



Statistical Information Part
Predefined reports

INX06 — Multi-criteria search of a set of business cancellations

Securities account Shows the securities account number of the underly-
number ing instruction.

Securities settle-  Shows the settlement type.

ment type Possible values:

o NOMI (nominal

0 UNIT (units)
Original settlement Shows the original
quantity nderlying instruction in units or f: mount.
CSD BIC hows the BIC of th D
CSD participant BIC Shows the BIC of the CSD participant
External CSD Bl hows the BIC of the external CSD
Cash information

PI n hat thi will n filled for cancellations for restric-
tions on securities or for cancellations for settlement instructions “FOP”)
Currency code Shows the currency code.

T2S dedicated cash Shows the T2S dedicated cash account number of the

account number nderlving instruction.
Original settlement Shows the original amount of the underlying instruc-

amount tion in the instruction’s currency.
NCB BIC Shows the BIC of the NCB
Pavmen nk Bl hows the BIC of th men nk

Process information
Reason code refer- Shows the reason code reference of the cancellation
ence instruction.

Externally matched Shows if the instruction is already matched or not
when it enters T2S.

Possible values:
o Yes (already matched outside T2S)
o N nmatch

LCMM information

LCMM approval Shows the LCMM approval status.

status Possible values:

o APPR (approved (default value))
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Context of
Usage

Report
Access

Screenshot

Field De-
scription

o AWAP (awaitin roval
o REJT (rejected)
o RVKD (revoked)

5.7.3.7 INX07 — Multi-criteria search of a set ofamend-
ment instructions

This r how li f ils for sel mendment instructions (Al

which it performs on two levels. In the first level. the report produces a list
of Als corresponding to user-supplied filter criteria. In the second level. the
user may select one Al from the list and the detailed report provides a full

list of attributes for the selected Al

The attributes shown in the detailed report output provide business details
rel h | Al

This report can be used by NCB, PB. CSD. CSDP and ECSD users.
This r n r hed in the following way:

o Team ntent >> Pr fined R >> T2S Instructions >> INX07

INXO7 - Pre-selection of multi-criteria search of a set of amendment instructions

Choose data object™:
party BIC
|:| Account number

Additional filter criteria:

I:I Quantities
%] mounts

lllustration 621: INX07 pre-selection screen

Choose data object

ne of h obj h h n
Party BIC Provides fields for searching securities party
Bl r h BICs in the nex reen
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ccount number rovi i r rchin r riti -
A t b P fields f h f
count numbers or cash account numbers in the
next screen
Additional search criteria
h obj r jonal
Quantites Provides fields for searching different quantity
ranges in the next screen
Amounts Provi fields for rching different amoun
ranges in the next screen
Screenshot

Securtiies party DIC

Gash pary BIC

Securities acecunt nurbar

T25 DCA number

Rmfsrenced instruction s

Pardal setthement indloacer

Prigrity

Approval s

Enseilion Sliis

Range ariterla
Entry slata Heg
Origina semkinanm quantiy

Qriginal wslsmen amcunt

sisrmespavHG v | .
1
=iz party HECS | -
C—
rhiarumes stk mmzets V| -
C—
= | LA e | _
C—
el o pe [V -
C—
<Faral Setlzment Idosioes | .
C—
<Friariy- i ]
!
fporova slsyse e -
C—
cEancimzn slauss o]
- >
From To

| Eriry daiz tme e | -Eniry daiz tme -

[0 ginal scroment cuzny o -0 ginal ZoHoment qusndy

Ftngnat weteent smooar gl el el e e

lllustration 622: INX07 prompt screen
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Field De-
scription

Securities party BIC Filter to select which securities party BIC (CSDs. CSD
icipan r ECSDs) val houl incl in
the output.
h Bl Filter to select which cash party BIC (NCB or payment

Securities account

number
T2S DCA number

Referenced instruc-
tion type

Partial settlement
indicator
Priority

Approval status

bank) value/s should be included in the output.

Filter to select which securities account number
val houl incl in th

Multiple selection text field to enter T2S DCA number
val h houl incl in th

Filter | which referen instruction
houl incl in th

Possible values:

o STIN lement instruction
o STRN (Settlement restriction)
Filter | which ial lement indi r

value/s should be included in the output.
Possible values:

O

O

v |9 |=2
|:|>"U
0 O P

— o

O

0

AR

Filter | which priority val houl in-
cluded in the output.
Possible values:

O

o 0001

o 0003

o 0004

Eilter lect which roval val houl
incl in th

Possible values:
o APPR
o AWAP
o REJT
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o RVKD

Execution status Filter to select which execution status value/s should

be included in the output.

Possible values:

o EXCD

o NEXD
En im Eilter l he inclusiv from which en
from val houl incl in th

M in conjunction with:

o entry date time to
En im Filter l he inclusiv which en

date value/s should be included in the output.

M in conjunction with:
o entry date time from

The following criteria are only shown in case that “Quantity of securities”
W h n itional rch criteri

Original settlement Filter to select the inclusive guantity from which ori-
quantity from inal lemen ntity val houl incl
in the output.

M in conjunction with:

o original settlement quantity to

riginal lement Filter to select the inclusive quantity up to which ori-
guantity to ginal settlement guantity value/s should be included

in the output.

Must be used in conjunction with:
0 original settlement quantity from
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Screenshot

Field De-
scription

The following criteria are only shown in case that “Amounts” was chosen
as additional search criteria

Original settlement Filter to select the inclusive amount from which ori-
amount from ginal settlement amount value/s should be included in
the output.

Must be used in conjunction with:

o original lement amoun

Original settlement Filter to select the inclusive amount up to which ori-

amount to inal lement amount val houl incl in
the output.
M in conjunction with:

o original settlement amount from

|RXOF - Mult-criers search of 8 set af ameEndment nsbruchons

Kintherirena asarch of 5 o of sndendms e reaerines - o

Fhumbisr of sndind res nel reouciione F|

Uncerking TS Cmry Approval  |Ceoscdon Fﬂﬂl:l Origina Fetsranced |Panid Priary Secur rse Securides Cah TESDCA
rtrucion dele #olirs aleley 1 3 P exrourk party nenser
relersrce A [ arysum | EREE Inclaxiar [:]= rumbher =14

AN RTEiEs:  ENED APFR ExCD 2Zm 2L ETR CAEDEFFAE ReCT FUYBRDZFFoo T2E00R0A
PN g ANUHIATT ASTR B L 2Rk EGRLEFRALE TR

lllustration 623: INXO07 list screen

Number of amend- hows the number of amendment instructions foun
ment instructions matching the criter

(For each amendment instruction matching the selection criteria, one line

will be displayed)
Underlying T2S in- hows the underlving T2S referen

struction reference instruction or settlement restriction.

En im Shows the date and time the amendment instruction
entered T2S.

Displayed format is: YYYY-MM-DD
hh:mm:ss:ysysysysus
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Approval status Shows the matching status of the amendment instruc-

tion.

Possible values:

o APPR (Approved)

o AWAP (Awaiting approval
o REJT (Rejected)

o RVKD (Revoked)

Ex ion hows the ex ion f the amendment in-
struction.

Possible values:

o EXCD (executed)
o NEXD (not executed

Original settlement Shows the original quantity of securities of the under-

quantity lving nstruction in units or face amount.
Original settlement Shows the original amount of the underlying instruc-
amount tion in the instruction’s currency.

Referenced instruc- Shows the type of instruction of the referenced in-

Possible values:

o STIN lement instruction
o STRN lement restriction
Partial settlement hows if the amendment instruction allow ial
indicator settlement and indicates the threshold type.
Possible values:
o NPAR ial not allow
o PART (partial allowed
o PARC (partial settlement cash threshold allowed)
o PAR artial settlement quantity threshold al-
lowed)
Priority Shows the priority of the amendment instruction from
h ible val :
o 0001 (Reserved)
0 0002 (Top)
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O High
0 0004 (Normal)
Securities party BIC Shows the BIC of the securities account owner.
Securities account Shows the securities account number of the underly-
number ing instruction.
Cash party BIC Shows the BIC of the cash account owner.
T2S dedicated cash Shows the T2S dedicated cash account number of the
account number underlying instruction.
Screenshot INX07 - Multi-criteria search of a set of amendment instructions

Multi-criteria search of a set of amendment instructions - details
Reference information
Underlying T2$ instruction reference [AMDO2792283 |
Status information
Execution status EXCD
Approval status APPR
Cancellation status NDEN
Timeline information
Entry date time 2013-06-30
Execution date 2013-06-30
Categorisation information
Referenced instruction type |STIN
Securities information
ISIN code
Securities account number SACO07
Securities settlement type
Original settlement quantity 8000.00
CSD BIC CSDADEFFXXX
CSD participant BIC CSDPDEFFAAA
External CSD BIC
Cash information
Currency code EUR
T2S dedicated cash account number T25DCA001
Original settlement amount 6000.00
NCB BIC MARKDEFFXXX
Payment bank BIC PMBKDEFFXXX
Process information
Priority noo4
Partial settlement indicator F

lllustration 624: INX07 details screen
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Field De-
scription

Reference information

Underlying T2S in- hows the T2S referen f th lement instr

struction reference or the settlement restriction.
Status information
Execution status Shows the execution status of the amendment in-
struction.
Possible values:
o EXCD (executed)

o NEXD (not executed)

Approval status hows the matchin f the amendment instruc-
tion.

Possible values:

o1 APPR (Approved)

o AWAP (Awaiting approval
o REJT (Rejected)

o RVKD (Revoked)

Cancellation status Shows th ncellation f the amendment in-
struction.

Possible values:
o DEND (denied)
o NDEN (not denied)

Timeline information

Entry date time hows th nd time the amendment instruction
entered T2S.
Displayed format is: YYYY-MM-DD hh:mm:ss.sssss
EXx ion Shows the execution date of the amendment instruc-
tion.
Displ formatis: YYYY-MM-DD

Categorisation information

Referenced instruc- Shows the type of the referenced instruction:
tion type Possible values:

o STIN lement instruction

o STRN (settlement restriction)
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Securities information

(Please note. that this part will not be filled for cancellations for settlement

restrictions on cash

ISIN code Shows the ISIN.

riti n hows th riti nt number of the underly-
number ing instruction.

riti le- hows th lemen
ment type Possible values:

o NOMI (nominal

o UNIT (units)

riginal lemen hows the original ntity of th riti f th
quantity underlying instruction in units or face amount.
CSD BIC hows the BIC of th D
CSD participant BIC Shows the BIC of the CSD participant
External CSD Bl hows the BIC of the external CSD

Cash information

PI n hat thi will n filled for cancellations for restric-
tions on securities or for cancellations for settlement instructions “FOP”)
Currency code Shows the currency code.

T2S dedicated cash Shows the T2S dedicated cash account number of the

account number nderlving instruction.
Original settlement Shows the original amount of the underlying instruc-

amount tion in the instruction’s currency.
NCB BIC Shows the BIC of the NCB
Payment bank Bl hows the BIC of th ment bank
Process information
Priority Shows the priority of the amendment instruction from
h ible values:
o 0001 (Reserved)
0 0002 (Top)
0 0003 (High)

o 0004 (Normal
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Partial settlement hows if the amendment instr
indicator settlement and indicates the threshold type.
Possible values:
o NPAR ial not allow:
o PART (partial allowed
o PARC (partial settlement cash threshold allowed)

o PAR artial settlement quantity threshold al-
lowed

5.7.3.8 INX08 — Multi-criteria search of a set of hold andrelease in-
structions

Context of This report shows a list of details for selected hold and release instructions
HR). which i rforms on two levels. In the first level. the r r

a list of HRIs corresponding to user-supplied filter criteria. In the second

level. the user may select one HR from the list and the detailed report pro-
vides a full list of attributes for the selected HR.

Usage

Th ri hown in th iled r rovi in il
related to the selected HR.

This r n D DP and ECSD Is.
Report This report can be reached in the following way:
Access o Team Content >> Predefined Reports >> T2S Instructions >> INX08
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Screenshot INX08 - Multi-criteria search of a set of hold and release instructions
Securities party BIC <Securities party BIC= M
Cash party BIC <Cash party BIC>  [V_|
Approval status <Approval status> ﬂ
Hold status type <Hold status type> [V_]
Hold indicator <Hold indicator=  [V_|
Range criteria From To
Entry date time | <Entry date time from= | | =Entry date time to> |
lllustration 625: INX08 prompt screen
Field De-
scription

Securities party BIC

Cash party BIC

Approval status

Hold status type

Entry date time from

Filter | which riti Bl D
D icipan r ECSDs) val houl in-

cluded in the output.
Filter to select which cash party BIC (NCB or pay-

men nk) val houl incl in th -
put.

Filter to select which securities account number
val houl incl in th

Multiple selection text field to enter T2S DCA
number val h houl incl in th

output.

Filter to select which referenced instruction types
houl incl in th

Possible val :

o STIN (Settlement instruction)

o STRN lement restriction

Eilter lect which ial lement indi r
val houl incl in th
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P ible val :
o NPAR
o PART
o PAR
o PAR
En im Filter | which priority val houl
included in the output.
Possible values:
o 0001
o 0003
o 0004
Screenshot INX08 - Multi-criteria search of a set of hold and release instructions
Multi-criteria search of a set of hold and release instructions - list
Mumber of hold and release instructions 2766
Underlying T2S (Entry Approval |Hold Hold ISIN Securities
instruction date status status indicator party
reference time type BIC
HRIOZ2792283 2013-06-30 |APPR COsD T|DE1234567895 |CSDADEFFXXX
HRIO2792229 2013-07-01 |APPR CosD FIDE9876543215 |CSDADEFFXKX
lllustration 626: INX08 list screen
Field De-
scription

Number of hold and Count of the number of hold and release instructions
release instructions resulting from the filter screen.

(For each hold/release instruction matching the selection criteria, one line
will be displayed)

Underlying T2S in- Shows the reference of the underlying T2S instruction
struction reference (settlement instruction or settlement restriction)

Entry date time Shows the date and time the hold or release instruc-
tion entered T2S.

Displayed format is: YYYY-MM-DD hh:mm:ss.sssss
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Approval status Shows the matching status of the hold or release in-
struction.

Possible values:

o APPR (Approved)
o AWAP (Awaiting approval
o REJT (Rejected)
o RVKD (Revoked)
Hold status type hows the hol for the instructions.

Possible values:

o CoSD hold

o Party hold

o CSD hold

o CSD validation hold

Hold indi r Shows the CSD hold status.

Possible values:

o Yes (when the instruction inten hold an in-
struction)

o No (when the instruction inten rel n_in-

struction)

ISIN Shows the unique identification of the securities from
a business point of view.
Securities party BIC Shows the BIC of the owner of the securities account.
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Screenshot
Multi-criteria search of a set of hold and release instructions - details
Reference information
Underlying T2S instruction reference [HRID2792283 |
Status information
Execution status EXCD
Approval status APPR
Cancellation status MDEM
Timeline information
Entry date time [2013-06-30
Execution date 2013-06-30
Securities information
ISIN DE1234567895
Securities account number SACO0T7
CSD BIC CSDADEFFXXX
CSD participant BIC CSDPDEFFAAA
External CSD BIC
Process information
Hold status type CoSsD
Hold indicator T
CoSD rule
Communication information
Instructing party CSDADEFFXX
Sending party CSDADEFFXXX
User Id CSD-user-id
Inbound LCMM message reference Release001
lllustration 627: INX08 details screen
Field De-
scription

Underlying T2S in-

struction reference

Execution status

Approval status

Reference information

hows the T2S referen
or the settlement restriction.

lement instr

Status information

hows the ex ion f the hold or rel in-

struction.

Possible values:

o EXCD (executed)
|
NEXD (not executed)

hows the matchin
ruction.

f the hold or rel in-

Possible values:
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o APPR (Approved)

o AWAP (Awaitin roval
o REJT (Rejected)

o RVKD (Revoked)

Cancellation status Shows the cancellation status of the hold or release
instruction.
Possible values:

o DEND (denied)
= NDEN (n ni

Timeline information

En im Shows the date and time the hold or release instruc-
tion entered T2S.
Displ formatis: YYYY-MM-DD hh:mm:

Ex ion hows th f the ex ion of the hold/rel

instruction. Displayed format is : YYYY-MM-DD
Securities information

ISIN hows the ISIN.
riti n hows th riti nt number of the underly-

number ing instruction.

CSD BIC hows the BIC of th D

CSD participant BIC Shows the BIC of the CSD participant

External CSD Bl hows the BIC of the external CSD

Communication information

Instructing party Shows the T2S reference of the party that instructs
the LCMM instruction.

Sending party Shows the T2S reference of the party that sent the
LCMM instruction.

Userid Shows the T2S reference of the user.

Inbound LCMM hows the incoming m referen

message reference the T2S actor.
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5.7.3.9 INX09 — Multi-criteria search of a set of liquiditytransfers
This report shows a list of details for selected finalised liquidity transfers

LT). which i rforms on two levels. In the first level. the r r
Context of list of LTs corresponding to user-supplied filter criteria. In the second level.
Usage the user may select one LT from the list and the detailed report provides a
full list of attributes for selected LT.
Th ri hown in th iled r rovi in il
related to the selected LT.
This r r n NCB and PB IS,

This report can be reached in the following way:

Report o Team Content >> Predefined Reports >> T2S Instructions >> INX09

Access
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Screenshot

Cash party BIC * <Cashparty BIC>  |V_|

Debited account number <Debited account number=|V_|

Credited account number <Credited account number>m

Transfer type <Transfer type> u

Underlying transfer type <Underlying transfer type= M

Settlement transaction category <Seftlement transaction [V_|

category>
Settlement transaction sub-category =Settlement transaction u
sub-category>

Currency code <Currency code> u

Approval status <Approval status= u

Settlement status =Settlement status> u

Range criteria From To

Settlement date | <Settlement date from> | |<Sememem date m>|

Transfer amount | <Transfer amount from= | |==Tran5fer amount m>|

Settled amount | =Settled amount from=> | |<Sett\ed amount tu>|

lllustration 628: INX09 prompt screen
scription

Cash party BIC

Debi nt num-

Filter to select which cash party BIC valuels
houl incl in th

Eilter lect which T2S DCA number val
houl incl in th

Filter | which T2S DCA number val
should be included in the output.

Filter to select which transfer types should be in-
cluded in the output.
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Possible values:
o IBLT
o OTLT
o INLT
Underlying transfer type Filter lect which underlying transfer

should be included in the output.
Possible values:
o SLTO
o PLTO
o ILT
Settlement transaction FEilter to select which settlement transaction cat-
cateqgory ri houl incl in th
Possible values:
o LQTR
o ICAT
lement tran ion Filter lect which lement tran ion -

sub-category cateqgories should be included in the output.
Possible values:
TR
LTAC
o EDL
o MPOR
AR

L

-

O

-

O

m
—

34

O

>
o

O

Currency code The report output contains only settlement in-
ructions with th | lemen rren

codes.

Approval status Filter to select which approval status value/s
houl incl in th

Possible values:
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Settlement status

Settlement date from

Settlement date to

Transfer amount from

Transfer amount to

o RVKD

Filter | which lemen val
should be included in the output.
Possible values:

o CANC
SE

SE
o SETT

Filter | he inclusiv from which -
tlement date value/s should be included in the
output.

C
—

O

o
—

O

Must be used in conjunction with:

O lemen

Filter | he inclusiv which -
tlement date value/s should be included in the

output.

Must be used in conjunction with:

] lemen from

Filter to select the inclusive amount from which
ransfer amount val houl incl in th
output.

Must be used in conjunction with:
o Transfer amount to

O rren

Filter to select the inclusive amount up to which

transfer amount value/s should be included in the

output.

Must be used in conjunction with:
o Transfer amount from
o Currency code
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Screenshot

Field De-
scription

| mount from Filter to select the inclusive amount from which
| amount val houl incl in th
output.
M in conjunction with:

o Settled amount to

O rren

Settled amount to Filter to select the inclusive amount up to which
| amount val houl incl in th

output.

M in conjunction with:

o Settled amount from

Nchcrwe e o s 1ol gady o
saker AR E T | TV
Trarss:  [idrirg SwEram

i barse  remacks
[ree g

lllustration 629: INX09 list screen

Number of liquidity Count of the number of settlement instructions result-

transfers ing from the filter screen.
(For each liquidity transfer matching the selection criteria, one line will be
displayed)

Liquidity transfer in- Shows the instr r referen f the liquidity trans-

structor reference fer.

Referred reference hows the referen f lement instruction
which the liquidity transfer is linked.

En im m Shows the date and the time the liquidity transfer
entered or was generated in T2S.
Displ format: YYYY-MM-DD hh:mm:
Settlement hows th nd the time of th m le-
timestamp ment in T2S.
Displaved format: YYYY-MM-DD hh:mm:ss.sssss
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INX09 — Multi-criteria search of a set of liquidity transfers

Approval status Shows approval status of the liquidity transfer.
Possible values:

o AWAP (Awaitin roval
o APPR (Approved
o REJE (Rejected)
o RVKD (Revoked)
Settlement status Shows the settlement status of the liquidity transfer.
Possible values:
o CANC (Cancelled)
o SETT 1
O ET (Unsettl
o PSET (Partially settled

rren hows th lemen rren f the liquidity trans-
fer.

Transfer amount Shows the amount to be credited or debited by the li-
quidity transfer.

| moun Shows the amount actually settled by the liquidity
transfer.
Transfer type Shows the direction of the transferred liquidity.
Possible values:

o IBLT (inbound liquidity transfer)

o OTLT (outbound liquidity transfer)

o INLT (internal liquidity transfer order
Underlying transfer Shows the type of the transferred liquidity.
type Possible values:

o SLTO (standing liquidity transfer order

o PLTO (predefined liquidity transfer order

o ILTO (immedi liguidity transfer order

Settlement transac- Shows the settlement transaction category of the li-

tion category quidity transfer.
Possible values:
o LQTR (liguidity transfer)
o ICAT hnical h transfer
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INX09 — Multi-criteria search of a set of liquidity transfers

Settlement transac- Shows the settlement transaction sub-category of the

tion sub-category liquidity transfer.
Possible values:
o LQTR (liguidity transfer)
o LTAC (Liquidity transfer all h
o EDLT (EoD liguidity transfer
o MPOR (monetary policy operation cash rebalan-
cing)

o CARL (corporate action cash rebalancing)

o ALOP (auto-collateralisation liquidity optimization

Debited party BIC Shows the BIC of the payment bank which owns the

debited account.
Debi n hows th nt number from which the liquidity i
number sent.
redi Bl hows the BIC of th men nk which owns th

credited account.

Credited account Shows the account identification or number to where
number the liquidity is sent.
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Predefined reports

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

Screenshot INX09 - Multi-criteria search of a set of liquidity transfers
Multi-criteria search of a set of liquidity transfers - details
Reference information
Liquidity transfer instructor reference LT12345
Referred reference AB999
Status information
Approval status APPR
Settlement status SETT
RTGS status RNAP
Timeline information
Entry timestamp 2013-06-30
Settlement timestamp 2013-06-30
Categorisation information
Transfer type INLT
Underlying transfer type ILTO
Settlement transaction category LQTR
Settlement transaction sub-category LQTR
Cash information
Currency code EUR
Transfer amount 50000.00
Settled amount 50000.00
Value date 2013-06-30
Cash parties
Debited party BIC CASHACCOM
Debited account number PMBKDEFFXXX
Credited party BIC CASHACC002
Credited account number PMBKDEFFXXX
NCB BIC NCBKDEFFXXX
Process information
Partial settlement flag |T |

lllustration 630: INX09 details screen

scription Reference information

Liquidity transfer in- Shows the instructor reference of the liquidity trans-
structor reference fer.

Referred reference hows the referen f lement instruction
which the liquidity transfer is linked.
Status information
Approval status Shows approval status of the liquidity transfer.
P ible val :

o AWAP (Awaitin roval
o APPR (Approved
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INX09 — Multi-criteria search of a set of liquidity transfers

o REJE (Rejected)
o RVKD (Revoked)
Settlement status hows th lemen f the liquidity transfer.
Possible values:
o CAN ncell

o SETT (Settled)
o USET (Unsettled)
o PSET (Partially settled)

RTGS status Shows the RTGS status of the liquidity transfer.
Possible values:

o RNXE (Not executed)
o RNAP (Not applicable

o RREJ(RT rejection
o RCON (RTGS confirmation)

Timeline information

Entry timestamp Shows the date and the time the liquidity transfer

nter r W ner in T2S.

Displayed format: YYYY-MM-DD hh:mm:ss.sssss
Settlement Shows the date and the time of the attempted settle-
timestamp ment in T2S.

Displ format: YYYY-MM-DD hh:mm:

Securities information

Transfer type Shows the direction of the transferred liquidity.

Possible values:

o IBLT (inbound liguidity transfer)
o OTLT (outbound liquidity transfer)

o INLT (internal liquidity transfer order
Underlying transfer Shows the type of the transferred liquidity.
type Possible values:

o SLTO (standing liguidity transfer order
o PLTO (predefined liguidity transfer order

o ILTO (immedi liguidity transfer order
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INX09 — Multi-criteria search of a set of liquidity transfers

Settlement transac- Shows the settlement transaction category of the li-
tion category quidity transfer.

Possible values:

o LQTR (liguidity transfer)

o ICAT (technical cash transfer)
Settlement transac- Shows the settlement transaction sub-category of the
tion sub-category liquidity transfer.

Possible values:

o LQTR (liguidity transfer)

o LTAC (Liquidity transfer all h

o EDLT (EoD liguidity transfer)

o MPOR (mon li ration hr lan-
cing)

o CARL (corporate action cash rebalancing)

Cash information

Currency code Shows the settlement currency of the liquidity trans-
fer.

Transfer amount hows the amoun redi r i he li-
quidity transfer.

Settled amount hows the amoun 1 | he liguidi
transfer.

Value date hows th which the liquidity transfer be-

comes effective.

Displayed format is: YYYY-MM-DD

Cash parties
Debi n hows th nt number from which the liquidity i
number sent.
Debi Bl Shows the BIC of the payment bank which owns the

debited account.

Credited account Shows the account identification or number to where

number he liguidity i nt.

Credited party BIC Shows the BIC of the payment bank which owns the
redi nt.

NCB BIC BIC of the NCB
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RESO01 — Detailed cash restrictions

Context of
Usage

Report
Access

Screenshot

lllustration 631: RES01 prompt screen

Process information

Partial settlement Shows if partial execution was possible or not.
flag Possible values:

o F (false — partial not allowed

o T (true — partial settlement allowed

5.4.4 T2S Restrictions (RES)

5.7.4.1 RES01 - Detailed cash restrictions
This report shows volumes and values for all finalised cash restrictions at

B. PB or T2S DCA level rin | ri f time. The restriction
are filtered according the currency that the user selects.
The r livers the volume and val f h restrictions finali r-

ing the selected period whether settled or partially settled. The results are
ispl i within origin, restric-

totalled by function.
This r n B and PB IS,

This report can be reached in the following way:
o Team ntent >> Pr fined R rts >> T2S Restrictions >> RES01

RESO01 - Detailed cash restrictions

Date from * [ <Datefrom= [V |
Date to * | <Dateto= [V |
Currency * [ <Currency= [V |
Party BIC <Party BIC>  [V_|
T2S DCA number <Account numher>ﬂ
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RESO01 — Detailed cash restrictions

Field De-
scription

Date From

Currency

P Bl

T2S DCA number

This field is mandatory.
You can select the end date of the period, for

which the r houl ntain th lick=-
ing on th lendar.

For valid r r | h rren nn
selected.

This field is mandatory.

You can use this drop-down field to select the
currency.

This field is mandatory.

You can use this drop-down field to select one or
several party BIC. This field will show all related
BICs. which belong to the default data scope of
the user’s party.

This field is optional.

You can use this drop-down field to select one or
several T2S DCA numbers. This field will show all
rel T2S DCAs. which belon faul

scope of the user’s party and which belong to the

parties selected in field “Party BIC”. If no Party
BICs are selected. this field shows all T2S DCA

number lodin h faul f th
user’s party.
This field is optional.
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Predefined reports
RESO01 — Detailed cash restrictions
ScreenShOt RES01 - Detailed cash restrictions
Detailed cash restrictions
L L . Transaction Volume of L
Origin Restriction Type Function =T tegory o BT Original value Settled value
BPIN
Setup increase 7 070000 0.70000
Blocking BPSU 0 0.00000 0.00000
B Decrease BPOE 4 0.40000 0.40000
RPIN
Setup increase 0 0.00000 0.00000
Reservation RPSU 0 0.00000 0.00000
Decrease RPDE 0 0.00000 0.00000
Total business cash restrictions 1 110000 110000
COBR
Setup /increase 0 0.00000 0.00000
COSD blocking coes 0 0.00000 £.00000
Decrease COCP
Technical 7 070000 0.70000
CORU 0 0.00000 0.00000
End of day Decrease EDRR 0 0.00000 0.00000
RERV 0 0.00000 0.00000
Total technical cash restrictions 7 0.70000 070000
CORT
Usage Use Use 0 0.00000 0.00000
RESU 21 210000 210000
TOtﬂ“.lSﬂﬂeCﬂh restrictions 29 210000 240000
Total setup lincrease 7 0.70000 0.70000
Total decrease 1 1.10000 1.10000
Totaluse 21 210000 210000
Total 39 3.90000 3.90000
lllustration 632: RES01 output screen
Do RESO1-Detaled cash restictions -Output Sereen |
scription . . . . .
P rigin D ri I f tran on = ries.
Groups are:
o Business
o Technical
o Usage

Restriction type

Describes a restriction type within an origin. Restric-
ion re:

o Business

o Blocking

o Reservation

o Technical

O D blockin

o End of day
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RESO01 — Detailed cash restrictions

o Usage
o Use
Eunction Describes a function within a restriction type. Func-
tions are:
| incr

o Decrease

o Use (for Use restriction type only)

Transaction sub- The transaction sub-category of the restrictions for
category which the agaregations are performed. Values used.
as per their origin and restriction type:

o Business

o Blocking

o BPIN, BPSU, BPDE
o Reservation

o RPIN, RPSU., RPDE
o Technical

| D blockin

o COBR, COBS. COCP

o End of day
o CORU, EDRR. RERV
o Usage
o Use
o CORT. RESU
Volume of restric- Count of the number of cash restrictions found per
Original value Sum over original values of the cash restrictions per
sub-category
Settled value m over led val lly or iall I
per and sub-category
Revoked A count of all finalised inbound LTs which were re-

voked after settlement, per transaction category /
ran ion - nderlying tran ion

type.
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RESO02 — Detailed securities restrictions

Context of
Usage

Value of transfers

Value actually

transferred

Total in h
restrictions

Total technical cash

restriction

Total usage cash
restriction

Total in-
crease

Total r

Total use

Sum of the original instructed transfer amounts of all

finalised inbound LTs. per transaction category /
ran ion - nderlving tran ion
type.

m of th | | moun f all finali in-

bound LTs, per transaction category / transaction
sub-category / underlying transaction type.

Totals (per origin)
ms for ‘Volume of restrictions’. ‘Original value’ an
‘Settled value’ columns. within the origin ‘Business’.

Sums for ‘Volume of restrictions’. ‘Original value’ and
¢ led value’ columns. within the origin ‘Technical’.

Sums for ‘Volume of restrictions’. ‘Original value’ and
¢ led value’ columns, within the oridin * ’
Totals (per function)
ms for ‘Volume of restrictions’. ‘Original value’ an
‘Settled value’ columns, to include all lines with the
function ¢ incr 7

ms for ‘Volume of restrictions’. ‘Original value’ an
‘Settled value’ columns, to include all lines with the
function ‘Decrease’.

ms for ‘Volume of restrictions’. ‘Original value’ an
‘Settled value’ columns, to include all lines with the
function ‘Use’.

Total (overall)
ms for ‘Volume of restrictions’. ‘Original value’ an
‘Settled value’ columns. over all ‘Totals (per func-
tion)’.

5.7 .4.2 RES02 - Detailed securities restrictions

This report shows volumes and quantities for all finalised securities restric-

tions at D DP. ECSD or securities account level. during a selected

period of time. The restrictions are filtered according the settlement types
of the securities that the user selects.
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RESO02 — Detailed securities restrictions

Report
Access

Screenshot

Field De-
scription

The report delivers the volume of securities restrictions finalised during the
selected period whether settled or partially settled. The results are dis-

| r r tran ion - within origin, restriction
i rigin level

talled by function.

This report can be used by CSD, CSDP and ECSD users.

This r n be reached in the following way:

o Team Content >> Predefined Reports >> T2S Restrictions >> RES02

Date from * | <Date from= [V |

Date to * | <Dateto> |V |

Settlement type * |{Settlement type>|\f |

Party BIC <Partty BIC> [V_]

Securities account number <Account numher>ﬂ

Securities ISIN <S> V|

lllustration 633: RES02 prompt screen

Date From Y n sel h licking on th len-
dar.

This field is mandatory.

Date To You can select the end date of the period, for
which the r houl ntain th lick=-
ing on the calendar.

For valid r r | h rren nn
selected.
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RESO02 — Detailed securities restrictions

This field is mandatory.

Settlement type This selection specifies the quantity tvpe of the
settlement for the security. stated in the restric-
tion transaction.

Possible values:

o Unit

o Nominal

This field is mandatory

P Bl Y n his drop-down fiel | ne or
several party BIC. This field will show all related
BICs. which belong to the default data scope of
the user’s party.

This field is optional.
riti nt num- Y n his drop-down fiel | ne or
ber several securities account numbers. This field

will show all related securities accounts which
belong to default data scope of the user’s party
and which belong to the parties selected in field
“Party BIC”. If no Party BICs are selected, this

field shows all riti nt number lo-
ging to the default data sope of the user’s party.
This field is optional.
Securities ISIN The report output contains only settlement in-
ructions with th | riti
This field is optional.
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RESO02 — Detailed securities restrictions

Screenshot

Field De-
scription

RES02 - Detailed securities restrictions

Detailed securities restrictions
DOrigin Restriction Type Function e UOII'_Im.e ol Original quantity Settled quantity
sub—calegoly restrictions
Setup! BPIN i 0.00000 0.00000
Blocking e BPSU o 0.00000 0.00000
Deorease BPDE o 0.00000 0.00000
Business |Earmarking i‘::::;ie EPIS T 0.70000 0.70000
Decrease EPDE o 0.00000 0.00000
Setup! RPIN i 0.00000 0.00000
Reservation norease RPSU a 0.00000 0.00000
Decrease RPDE o 0.00000 0.00000
Total business securities restrictions 7 070000 070000
Collateralisation COLA ii"‘;':ie SPLE o 0.00000 0.00000
COSD blocking ﬁ:::::lie CoB3 a 0.00000 0.00000
Technical Decrease COCP a 0.00000 0.00000
End of day Decrease CORU a 0.00000 0.00000
gg.gise collarerslization | pecrease SPLE o 0.00000 0.00000
Total technical securities restrictions a 0.00000 0.00000
Usage Use CORT a 0.00000 0.00000
RESU T 0.70000 0.70000
Total usage securities restrictions 7 070000 070000
Total setup ! increase a 0.00000 0.00000
Total decrease 7 0.70000 0.70000
Total use 7 0.70000 0.70000
Total 14 1.40000 1.40000

I ——

lllustration 634: RES02 output screen

rigin

Restriction type

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

o Business

o Technical

o Usage

Describes a restriction type within an origin. Restric-
ion re:

o Business

o Blocking

o Earmarking

o Reservation

o Technical

| llateralisation LA
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RESO02 — Detailed securities restrictions

O D blockin
o End of day
o Reverse Collateralisation (RCOL)
o Usage
o Use
Function Describes a function within a restriction type. Func-
tions are:
o Decrease
o Setup / increase
| for restriction nl
Transaction sub- The transaction sub-category of the restrictions for
category which the agaregations are performed. Values used.

as per their origin and restriction type:
o Business

o Blocking
o BPDE. BPIN. BPSU

o Earmarking
o EPDE. EPIS

o Reservation

o0 RPDE. RPIN. RPSU

o Technical

| llateralisation LA

o SPLE (COLA)

o0 COSD blocking

o COBS, COCP

o End of day

o CORU

o Reverse Collateralisation (RCOL)
o SPLE(RCOL)

;

o Use

o CORT. RESU
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RESO02 — Detailed securities restrictions

Volume of restric- Count of the number of securities restrictions found

tions

Original quantity

tions per sub-category

| nti Sum over settled quantities (totally or partiall
| ran -

Totals (per origin)

Total in - ms for ‘Volume of restrictions’. ‘Original ntity’

curities restrictions and ‘Settled quantity’ columns. within the origin
‘Business’.

Total hnical se- ms for ‘Volume of restrictions’. ‘Original ntity’

curities restrictions and ‘Settled quantity’ columns. within the origin
‘Technical’.

Total rit- ms for ‘Volume of restrictions’. ‘Original ntity’

Totals (per function)

Total in- ms for ‘Volume of restrictions’. ‘Original ntity’

crease and ‘Settled quantity’ columns. to include all lines
with the function ‘Setup / increase’.

Total decrease ms for ‘Volume of restrictions’. ‘Original ntity’

and ‘Settled quantity’ columns. to include all lines
with the function ‘Decrease’.

Total use ms for ‘Volume of restrictions’. ‘Original ntity’
nd ‘ | ntity’ column incl Il lin
with the function ‘Use’.

Total (overall)
Total ms for ‘Volume of restrictions’. ‘Original ntity’
and ‘Settled quantity’ columns. over all ‘Totals (per

function)’.
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CMBO01 — Journaling of limit utilisations of primary CMB

Context of
Usage

Report
Access

Screenshot

Field De-
scription

5.4.5 T2S Credit line (CMB)

1.1 5.7.5.1 CMBO01 - Journaling of limit utilisations of
primary CMB

Thi

how
B-DCA or prim

counts are filtered according the currency that the user selects. Primary

MB level durin |

MBs are th B for men nk.

The journal activity is displayed as a table of volumes and utilisation values
rdin he credi it indi r.
This report can be used by CB users.

This report can be reached in the following way:

o Team Content >> Predefined Reports >> T2S Credit Line >> CMBO01

CMBO01 - Journaling of limit utiisations of prima

Date from * | =Date from= |\|f |
Date to * | =Date to= |‘U |
Currency * | =Currency= |V |
Party BIC <PatyBIC>  [v_]
T25 CB-DCA number =Account number=|y_|

lllustration 635: CMB01 prompt screen

Date From Y n sel h licking on th len-
dar.
This field is mandatory.

Date To You can select the end date of the period, for

which the report should contain the data by click-
ing on the calendar.
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CMBO01 — Journaling of limit utilisations of primary CMB

Screenshot

Field De-
scription

For valid report results. the current day cannot be
selected.

This field is mandatory.

Currency You can use this drop-down field to select the
rren
This field is mandatory.
P Bl You can use this drop-down field to select one or
veral BIC. This field will show all rel
BICs. which belong to the default data scope of
the user’s party.
This field is optional.
T2S DCA number You can use this drop-down field to select one or

several T2S DCA numbers. This field will show all
rel T2S DCAs. which belon faul
scope of the user’s party and which belong to the
parties selected in field “Party BIC”. If no Party

Bl r | his field shows all T2S DCA
number lodin h faul f th
user’s party.

This field is optional.

Journaling of limit utiisations of primary CMB:

ion limit utilisati

: Credit

ion limit utilisati

: Debit

Total

CMB technical identifier

Volume of utilisations

Value used of utilisation

Volume of utilisations

Value used of utilisation

Volume of utilisations

Value used of utilisation

300047

0.00

200000

2] 2000.00

300173

1000.00

6000.00

6] 7000.00

Total|

100000

8000.00

8 9000.00

lllustration 636: CMBO01 output screen

The following information is r for ev MB matchin
tion criteria
MB technical iden- The T2S internal identifier of a CMB
tifier
Autocollateralisation limit utilisation : Credit
Volume of utilisa- f the number of cr.
tions per CMB technical identifier

h l

ions foun
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COLO1 — Follow-up by time slot of settled collateralisation instructions

Context of
Usage

Report
Access

Value used of util- Sum over utilised values of credit side utilisations
isation foun r CMB technical identifier
Autocollateralisation limit utilisation : Debit
Volume of utilisa- nt of the number of it si ilisations f
tions per CMB technical identifier
Value used of util- Sum over utilised values of debit side utilisations
isation found per CMB technical identifier
Total (per CMB technical identifier)
Volume of utilisa- m of ‘Volume of utilisations’ over cr
tions per CMB technical identifier
Value used of util- m of ‘Val
isation debit per CMB technical identifier
Total (overall)
Total Sums of all volumes and values for each column. over
Il CMB technical identifiers.

5.4.6 T2S Collateral instructions (COL)

1.2 5.7.6.1 COLO01 - Follow-up by time slot of settled
collateralisation instructions

This report shows the finalised settled collateralisation instructions at CSD,

CSDP, external CSD or securities account level. during a selected period of
time. The volume and value of the collateralisation instructions are shown
for each time slot of the business day with a total per transaction category

(Collateral. Reverse collateral, Relocation) and transaction sub-category
R Pl -pl ,

This report can D. CSDP and ECSD IS,

This report can be reached in the following way:
o Team ntent >> Pr fined R rts >> T2 llateral >> LO1
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COLO1 — Follow-up by time slot of settled collateralisation instructions
Screenshot COLO01 - Follow-up by time schedule of collateralisation instructions
Date from *
Date to*
Currency *
Party BIC =Pay BIC> [v_|
Securities account number =Account number}ﬂ
Securities ISIN <ISIN= v_|
lllustration 637: COL01 prompt screen
Field De-
scription

Date From

Date To

Currency

P Bl

Y n sel h licking on th len-
dar.

This field is mandatory.
You can select the end date of the period, for

which the r houl ntain th lick-
ing on th lendar.

For valid r r | h rren nn
selected.

This field is mandatory.
rrency in which the amount of th llateral in-

ructions m nomin ,

This field is mandatory

You can use this drop-down field to select one or
several party BIC. This field will show all related
BICs. which belong to the default data scope of
the user’s party.

This field is optional.
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Predefined reports

COLO1 — Follow-up by time slot of settled collateralisation instructions

Screenshot

Field De-
scription

Securities account num- You can use this drop-down field to select one or

ber several securities account numbers. This field
will show all rel riti nts which
belong to default data scope of the user’s party

and which belong to the parties selected in field

“Party BIC”. If no Party BICs are selected, this
field shows all riti nt number lo-

ging to the default data sope of the user’s party.

This field is optional.

The report output contains only settlement in-
ructions with th | riti

This field is optional.

Securities ISIN

A e LrEmr
B 5

TH
Ea T

lllustration 638: COL01 output screen

Transaction cat- hows th for which th

egory alisation instructions are displayed from the possible
values:

LA 1l

o RCOL(Reverse collateral)

o CORE (Relocation)

hows the tran

O ral

for which th I-

lateralisation instructions are displayed from the pos-

o REPO (Repo)

o PLED (Pledge)
PLE -pl

Tran ion - ion -

cateqgory

O

Volume
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COLO1 — Follow-up by time slot of settled collateralisation instructions

Time slots (one The agaregated number of finalised settled collateral-
column per time isation instructions are displayed for each of the time
slot): lots within tran ion n -

o 1st NT I combination.

o Last NTS cycle

o RT1 before intra-
day DVP cut-off

o RT2 before EOD

intraday credit
reimbursemen

o RT3 before EOD
intr FOP
cut-off

o RT4 after intra-
day FOP cut-off

Volume (Total m of ‘Volume’ information over all time-sl within
transaction sub-cateqgory.
Value
Time sl n Th r mount of finali | llateral-
column per time isation instructions are displ for h_of th
slot): above time slots within transaction category and sub-
o 1st NT I category combination.

o Last NTS cycle

o RT1 before intra-
day DVP cut-off

o RT2 before EOD

intr redi
reimbursement

o RT3 before EOD
intraday FOP
cut-off

o RT4 after intra-
day FOP cut-off-

Value

User Handbook V7.0 175



ssssssss

Statistical Information Part
Predefined reports

RALO1 — Detailed realignment and other technical instructions

Context of
Usage

Report
Access

Value (Total) m_of ‘Value’ information over all time-sli within
transaction sub-category.
Totals

Total (per transac- Sums of each ‘Volume’ and ‘Value’ column over all

tion category) ran ion - ries within tran ion -
egory.
Total (overall Sums of each ‘Volume’ and ‘Value’ column over all

5.4.7 Technical instructions (RAL)

1.3 5.7.7.1 RALO1 — Detailed realignment and other
technical instructions

This report shows detailed information on volume and quantities for all re-

lianment an her hnical lement instruction | D DP,
ECSD or riti nt level rin | ri f time. Th -

tlement instructions are filtered according the settlement types of the se-
curities that the user selects.

The volum n ntiti riginal and th | r r r

transaction type code, transaction category and transaction sub-category:
and displayed by securities movement type and settlement status.

This report can be used by CSD. external CSD (ECSD) and CSD participant
DP IS,

This r n r hed in the following way:

o Team Content >> Predefined Reports >> T2S Technical instruc-tions >>
RALO1
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Statistical Information Part

target|mns
Predefined reports
RALO1 — Detailed realignment and other technical instructions
Screenshot RALD1 - Detailed realignment and other technical instructions
Date from * | <Date from= [V |
Date to * [ <Datetor [V |
Settlement type * [<Settlement type=|V |
Party BIC <Party BIC> V|
Securities account number <Account numher>ﬂ
Securities I1SIN <ISIN= V|
lllustration 639: RAL01 Prompt screen
Field De-
scription

Date From You can select the date by clicking on the calen-
dar.

This field is mandatory.

Date To You can select the end date of the period. for
which the report should contain the data by click-
ing on the calendar.

For valid report results. the current day cannot be
selected.
This field is mandatory.
lemen This selection specifies the guantity type of the
settlement for the security, stated in the instruc-
tion.
Possible values:
o Unit
o Nominal.
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target

services

| T2S

Statistical Information Part
Predefined reports

RALO1 — Detailed realignment and other technical instructions

Screenshot

Party BIC

Securities account num-

ber

Securities ISIN

This field is mandatory.

You can use this drop-down field to select one or
veral BIC. This field will show all rel

BICs. which belong to the default data scope of

the user’s party.

This field is optional.

You can use this drop-down field to select one or
veral riti nt numbers. This fiel

will show all rel riti nts which

belong to default data scope of the user’s party
nd which belon h i | in fiel

“p BIC”. If no P Bl r | hi
field shows all securities account numbers belo-

ging to the default data sope of the user’s party.
This field is optional.
The report output contains only settlement in-

structions with the selected securities.

This field is optional.

¢l ol

L =g

1wz

]

ol iy e | e LAl
SURHH e -".“

i
camaan
Eid,

(=
s

e,

[SChY

R

[

il po ey m

Tu L

[femrmes (s e e Ty iy ey
[rivm o iy [ EE e I o e HIE prer— chachpy | T i | sl el
- e et ) LR L 1 I L = 4 - =]
M wan " " ‘ w = e 3 W
ket L x ] a e W

wu i

HEHIEEEIE

i

lllustration 641: RALO1 output screen, tab 2
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Statistical Information Part
Predefined reports

RALO1 — Detailed realignment and other technical instructions

Field De-
scription

Transaction type Shows the settlement transaction type code set dur-
code ing th | ri ration of time from th -

ible values:

o DVP (delivery versus payment
o DWP (delivery with men

o EOP (free of payment

o PEOD ment fr f deliv

Settlement transac- Shows th f th lement tran ion
tion category from the possible values;

o REAL (realignment
O TF nditional hnical FOP

Settlement transac- Shows the subcategory of the settlement transaction

tion sub-category  from the possible values:
o REAL (realignment
o PLED (pl

o REPO (r rch rder
o COBS (CoSD blocking position setu
o STND ndar

DELI
Volume totally A count of the number of totally settled Sis with se-
settled curity movement type DELI, per transaction type /
ran ion n -
Volume partially A count of the number of partially settled/partially
settled / partially ncell Is with rity movemen DELI r
ncell ran ion ran ion n -cat-
eqgory.
Volume totally can- A count of the number of totally cancelled matched
celled Sls with security movement type DELI. per transac-
tion type / transaction category and sub-category.
Total m of ‘Volum 1l led’. ‘Volum iall
| iall ncelled’ and ‘Volum 1l n-
lled’ with ritv movemen DELI r trans-

action type / transaction category and sub-category.

User Handbook V7.0 179



Statistical Information Part

erererererer

Predefined reports

RALO1 — Detailed realignment and other technical instructions

RECE
Volume totally A count of the number of totally settled Sis with se-
settled curity movement type RECE. per transaction type /
transaction category and sub-category.
Volume partially A count of the number of partially settled/partially
settled / partially ncell Is with rity movemen RECE r
ncell ran ion ran ion n -cat-
egory.
Volume totally can- A count of the number of totally cancelled matched
celled Sls with security movement type RECE, per transac-
tion type / transaction category and sub-category.
Total Sum of ‘Volume totally settled’. ‘Volume partially set-
| iall ncelled’ and ‘Volum 1l n-

celled’ with security movement type RECE. per trans-
action type / transaction category and sub-category.
Total across movement types (per transaction type / transaction category /
transaction sub-category)

Volume totally Sum of ‘Volume totally settled’ over all DELI and

settled RECE rity movemen r tran ion [

ran ion n -

Volume partially m of ‘Volum iall | iallv cancelled’
settled / partially over all DELI and RECE security movement types, per
ncell ran ion ran ion n -cat-

egory.

Volume totally can- Sum of ‘Volume totally cancelled’ over all DELI and

celled RECE security movement types. per transaction type /
transaction category and sub-category.

Total Sum of the ‘Total’ over all DELI and RECE security
movemen r tran ion ran ion
category and sub-category.

Total

Total m_of the volum ver all tran ion

for each column of the report as above.
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Statistical Information Part
Predefined reports

RALO1 — Detailed realignment and other technical instructions

- r-

Transaction type hows th lement tran

code ing the selected period duration of time from the pos-
sible values:
o DVP liv ver men

o DWP (delivery with payment
o EOP (fr f men

o PFOD (pavment free of delive

Settlement transac- Shows the category of the settlement transaction
tion category from th ible val :

o REAL (realignmen
o COTF (conditional technical FOP.

Settlement transac- Shows the subcategory of the settlement transaction
tion sub-category from the possible values:

o REAL (realignmen
o PLED (pledge
o REPO (r rch rder

O B D blockin ition
o STND (standard)
DELI
Original quantity m_of original lemen nti f all lly an
iall | Is with rities movemen
DELI per transaction type / transaction category and
sub-category.
Quantity totally Sum of settled settlement quantity of all totally settled
settled Sls with securities movement type DELI, per transac-
ion ran ion n -
nti iall m_of | lemen nti f all iall
settled settled Sls with securities movement type DELI. per
ran ion ran ion n -cat-
egory.
Quantity partially m_of un | mount of all iall | |
ncell with securities movement type DELI. per transaction

type / transaction category and sub-category.
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Predefined reports

RALO1 — Detailed realignment and other technical instructions

Quantity totally Sum of unsettled amount of all totally cancelled Sis
cancelled with securities movement type DELI. per transaction
ran ion n -
RECE
Original guantity Sum of original settlement guantity of all totally and
iall | Is with rities movemen
RECE r tran ion ran ion n
sub-category.
nti 1l m_of | lemen nti f all 1l |
settled Sls with securities movement type RECE, per transac-
ion ran ion n -
nti iall m_of | lemen nti f all iall
settled settled Sls with securities movement type RECE. per
ran ion ran ion n -cat-
egory.
Quantity partially Sum of unsettled amount of all partially settled Sls
ncell with rities movemen RECE r tran ion
type / transaction category and sub-category.
Quantity totally Sum of unsettled amount of all totally cancelled Sis
ncell with rities movemen RECE r tran ion
ran ion n -

Total across movement types (per transaction type / transaction category /
transaction sub-category)

Original guantity Sum of ‘Original quantity’ for ‘DELI’ and ‘RECE’ per
ran ion ran ion n -cat-
eagory.

Quantity settled m of ‘ nti 1] led’ plus ntity Par-

totally settled + tially settled” for ‘DELI’ and ‘RECE’ per transaction

iall I ran ion n -

Total

Total Sum of the quantities over all transaction type codes.
for each column of the report as above.
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Annex
List of Privileges
XREP.02 - Finalised Non Matched Cancellations - Search Screen

14 6.4.6.56 XREP.02 - Finalised Non Matched
Cancellations - Search Screen

LTSlsuperuser

CSD analyst

CSD end user

CSD participant end user

External CSD end user

6.4.7 Privileges for DWH Screens

Normal user
DWH report
o Use available para-
meters and filter cri-

teria on predefined
DWH reports

o Ex r fin
DWH reports
o Execute user-defined

reports (only CB us-
ers)

o Download DWH re-
port results
Advanced user ADV o Same as normal user

o Create user defined
DWH

o Reports

O nfiqure th

scheduling of DWH
reports
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Annex
List of References for Error Messages

Manual Corrections - New/Edit Screen

Reader's
Guide

o Store adaptable/user
defined DWH reports
in_an individual ded-
icated folder

o Shar r defin
DWH reports with all
other users within
their CB or with
other CBs in a dedic-
ated folder

2 6.5 List of References for Error Messages

6.5.1 Reader's Guide

This section includes a list of references for error messages for all screens, struc-
tured along GUI screens, TMS screens and-LTSlsereens. For GUI screens, the
list of references for error messages consists of a general section, which lists
overall error codes that apply to all GUI screens, and a section listing all error
codes relevant for using the 4-eyes mode in GUI screens. For all sec- tions,
these are followed by specific sections for individual screens, which are or- gan-
ised in alphabetical screen order and specify the respective error codes ap- plica-
ble for each screen. Each error code table entry includes the error text and the
description.

6.5.2 References for Error Messages for GUI Screensfor CoCos

6.5.2.1 Manual Corrections - New/Edit Screen
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target|mns

services

List of References for Error Messages

In case of Manual Cor-

DBC5001 o Submit Row Invalid Quantity f Man
o Quantity and Unit Price rection on an alr
Xistin rvice ltem

o Unit Price guantity and/or Unit
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