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Scope of the presentation

-

= This presentation provides detailed steps of CMB
configuration as well as messages and process flows
Involved In the auto-collateralisation in T2S

= The presentation aim to address following key questions
on T2S auto-collateralisation

DAY DVDR/IVL

- How to setup the static data for Central Bank Auto-
collateralisation (with Repo and Pledge Model) and
for Client-collateralisation (with Repo Model)?

- Which are the different processes involved in the
auto-collateralisation in T2S?

- How information related to auto-collateralisation flows
between T2S and T2S Actors via different messages?
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Set-up tor Central Bank auto-collateralisation —

3 Pledne

4 Set-up for client collateralisation - Repo

5 Message flow and bookings — Repo and Pledge
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t 5 Auto-collateralisation in T2S

TARGET -SECURITIES An IntrOdUCtlon

-

= Features and Characteristics

- “Central bank auto-collateralisation” where the credit provider is
the central bank

- “Client auto-collateralisation” wherein the credit provider is a
payment bank

- T2S relies on auto-collateralisation “on flow” and auto-
collateralisation “on stock” within the same process

NS

= Building Blocks
- Collateralisation procedures

- Cash and securities accounts involved
- Monitoring tools
- Static data feed
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t 5 Auto-collateralisation in T2S

TARGET -SECURITIES An IntrOdUCtlon

= EOD Cash Management

- Liquidity Rebalancing:

v" Rebalance the potential available liquidity between T2S DCAs of the credit
consumer

v ldentify the T2S DCAs potentially involved and generate the liquidity transfers to
rebalance the required amount

Collateral Relocation:

New auto-collateralisation transaction triggered at EoD

The collateral relocation procedure is always REPO

Relevant collateral is moved into the “Regular Collateral Account”

AN NI N

Optional Cash Sweep:

Standing orders for triggering “optional cash sweep” which takes place after the
automatic reimbursement and prior to the “automated cash sweep”

v Remaining cash of each T2S DCA and central bank cash accounts is transferred
to the linked RTGS account
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Set-up tor Central Bank auto-collateralisation —

3 Pledne

4 Set-up for client collateralisation - Repo

5 Message flow and bookings — Repo and Pledge
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T2S

2 CB
3 CSD
4 CSD
5 CSD
6 CSD
7 CSD

T2S Auto-collateralisation FrameV

Central Bank Auto-collateralisation set-up: Repo |

Creation of a new T2S Central Bank Account.

Setting the T2S Central Bank Account as usable
for providing intraday credit for auto-
collateralisation purpose.

Creation of a new CSD Participant for the
Central Bank.

Creation of a new Securities Account to be used
as Regular Collateral Account for the Central
Bank collateralisation.

Linking the Securities Account for Regular
Collateral to the Central Bank T2S Dedicated
Cash Account for cash settlement purpose.

Creation of a new Securities Account to be used
as Receiving Securities Account for the Central
Bank auto-collateralisation.

Linking the Securities Account for receiving
collateral to the Central Bank T2S Dedicated
Cash Account for cash settlement purpose.

This action results in the creation of a Credit
Memorandum Balance, which is linked to one
or more BICs defined by the Central Bank.

The BIC of the new CSD Participant matches
with the BICs linked to the Credit
Memorandum Balance created as a result of
step 2

This Securities Account is used for collateral
relocation during the EoD phase.

This Securities Account must not be used for
collateralisation purpose. This link is required
for the settlement of relocation instructions.
This is the Securities Account where the
selected collateral has to be stored in case of
auto-collateralisation. Only one receiving
securities account must be defined for a
specific Credit Memorandum Balance of a
Payment Bank.

This Securities Account must not be used for
collateralisation purpose. This link is required
for the settlement of auto-collateralisation and
reverse auto-collateralisation instructions.
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3 T2S Auto-collateralisation Frame

-

CB

CB

CSD

CSD

CSD

CB

Creation of a new Payment Bank

Creation of a new T2S Dedicated Cash Account for
the Payment Bank.

Linking the T2S Dedicated Cash Account of the Payment
Bank:

e tothe T2S Central Bank Account
* to the Regular Securities Account

* to the Receiving Securities Account

Creation of a new CSD Participant for the Payment
Bank

Creation of a new Securities Account for the
Payment Bank

Linking the Securities Account of the Payment Bank
to the T2S Dedicated Cash Account of the Payment
Bank for cash settlement purpose and/or for
collateralisation purpose.

Creation of the auto-collateralisation limit for the
Payment Bank T2S Dedicated Cash Account

Central Bank Auto-collateralisation set-up: Repo _\

This action results in the creation of a Credit
Memorandum Balance, which is linked to one or
more BICs of the Payment Bank and to the
specified T2S Dedicated Cash Account and
Securities Accounts.

The BIC of the new CSD Participant matches one
of the BICs linked to the Credit Memorandum
Balance created as a result of step 10.

This Securities Account must be linked to a T2S
Dedicated Cash Account for the settlement of the
cash leg of the relevant Settlement Instructions.

When defining the link between the Securities
Account and the T2S Dedicated Cash Account for
settlement purpose, the CSD must specify whether
such link must be used as default value in the
context of Settlement Instruction validation.
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t =3 Overview of set-up for auto-collateralisation with | Refer Section 1.2.6.7
bt Central Bank (Repo) of UDFS 2.0

&
. Step 8 . #

NCB as System Entity  A2A: Reda.014 Payment Bank CSD as System Entity 7.

U2A: Party - New/Edi

T2SOPBICXXX ] Screen NCBAXXYYAAA T2SOPBICXXX £
NCBAXXYYAAA J PBAAXXYYAAA CSDAXXYYAAA #‘*

Step 1 Step 9 Step 3 Step 11 o+

A2A: Acmt.007 A2A: Acmt.007 A2A: Reda.014 _ A2A: Reda.014 _ '

2A: T2S Dedicated U2A: T2S Dedicated U2A: P:;rty - New/Edit U2A: Party - New/Edit 3

Cash Account — Cash Account — c$ " °u$n o

New/Edit Screen New/Edit Screen -

3  NCBCASHACL -  PBDCA1 CB as T2S Party in PB as T2S Party in ~

s step 10 [ CSDASKIYPAAA ] csDASEPAAA -

ep ‘nfa
o Uoh: CM G NCBAXXYYAAA PBAAXXYYAAA 5
U2A: _CMB 4 New/Edit Scree Step 4 Step 6

New/Edit Screen A2A: Reda.018 A2A Reda.018 Step 12 ‘#

U2A: Securities U2A: Securities A2A: Reda.018 o

Account - New/Edit Account - New/Edit U2A: Securities
Seroon Stleen Account - New/Edit
Step 5 Screen ;
A2A: Reda.049 !
U2A: Securities Accounts Link — v
New/Edit Screen REGULARACCOUNT RECEIVINGACCOUNT PBPROVIDINGAC =
Step 7
A2A: Reda.049
U2A: Securities Accounts
Primary ink - New/Edit Screen
CMB
Step 13
A2A: Reda.049
U2A: Securities Accounts Link - New/Edit
Step 14 - H H imi . . e
eyl Auto-collateralisation limit *The Auto-collateralisation limit is set per PB
U2A: Limit - New/Edit EUROPEAN CENTRAL BANK DCA
Screen
EUROSYSTEM




t = Overview of set-up for auto-collateralisation with Ce

syl Step 1 — Creation of Central Bank Cash Account

This step aims at creating the Central Bank Cash account that will provide intraday credit
Responsible actor: NCB

Both U2A and A2A are available to perform this step
U2A: T2S Dedicated Cash Account - New/Edit Screen: UHB sample screen next slide
A2A: acmt.007: Sample message Stepl NCB_Cash_Account_creation.xml

D Gy D DR BHRH B

NCB as System Entity
[ T2SOPBICXXX ]

NCBAXXYYAAA

Step 1
A2A: Acmt.007
U2A: T2S Dedicated
Cash Account —

~/Edit Screen
NCBCASHAC1
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-SECURITIES

UHB Screen sample

SECURITIES CASH

| SERVICES | STATIC DATA

Step 1 — Creation of Central Bank Cash Account

| MONITORING

4 Static Data » T25 Dedicated Cash Account » Dedicated Cash Accounts »  Edit Dedicated Cash Account

T25 Dedicated Cash Account
Account Identifier
NCBCASHAC1
Type
T2S Central Bank Account

Party Short Name
Mew party for INTEG

Floor Notification *

Opening Date *
2015-06-01

Parent BIC
T2SOPBICXXX

Party Type

PRIEK

Ceiling Notification * Issue Curr. *

Closing Date *
2099-12-31

Party BIC
NCBAXXYYAAA

RTGS Account *

Py
E3

0 1000000 EUR RTGSAC1

Restrictions *

Type b Valid From s Valid To B Dptions

Mo records found

Restriction * valid From * valid To *

i B
Add Row
Submit Cancel Reset

EUROPEAN CENTRAL BANK
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=3 Overview of set-up for auto-collateralisation with Ce

Field description

. Mandatory /
—

Account
identifier

Opening date
Closing date
Type

Parent BIC
Party BIC

Floor
notification

Ceiling
notification
Issue currency
RTGS
Account
Restriction

Valid from

Valid to

M

M

Value

D YWD VV/R

NCBCASHAC1

01/06/2015

T2S central bank

account

T2SOPBICXXX

NCBAXXYYAAA

0

100000000

EUR

RTGSAC1
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t = Overview of set-up for auto-collateralisation with Ce

syl Step 2 — Creation of CMB linked to the Central Bank B

This step aims at creating the CMB linked to the Central Bank BIC

Responsible actor: NCB

Only U2A is available to perform this step
CMB - New/Edit Screen: UHB sample screen next slide

NCB as System Entity
[ T2SOPBICXXX ]

NCBAXXYYAAA
Step 1 BIC4 +
A2A: Acmt.007 wildcard
U2A: T2S Dedicated
Cash Account — pi}?én Ofbt -
New/Edit Screen to €
NCBCASHAC1 specified
—_—
Step 2
A2A: n/a
U2A: CMB —

New/Edit Screen

Primary

CMB

&
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o

UHB Screen sample Field description 7

SECURITIES CASH | SERVICES | STATIC DATA \ MONITORING . Mandato ry / :f
< GtaticData » T28Dedicated Gash Account » Credit Memorandum Balances » Edit Gredit Memarandurm Balance = = FI el d name O D tlo n al Val ue #
Ly
Credit Memorandum Balance (2] TZS Ded]cated ﬂ

(zig?‘;i;:llemnrﬂndum Balance Id T25 Dedicated Cash Account Primary CMB CaSh account M NCBCASHACl ;

NCBCASHAC1 Yes

Primary CMB M Yes e

Authorized BIC Rules (2] L
(0] UL Wildcard pattern M NCBAXXYY* ;

Wildcard Pattern * < Inclusion & Options
NCBAXXYY* Y R i
T Inclusion M Yes ;
NCB T2S dedicated

cash account (@) f

NCB T25 Dedicated Cash Account

S el M e

[»]

-

Regular Securities Account

[>]

Regular Securities Account Humber Valid From
MNCHPE ERESA C1 2013-07-10

g Note: One or more wildcard patterns (minimum BIC4
plus asterisk) BIC 4*, BIC 8* or BIC11 are allowed for
primary CMB.

[»]

Receiving Securities Account

Receiving Securities Account Humber Valid From Valid To
NCBPE ERESA G2 2013-07-10 9999-12-31
-
| Submit || Cancel || Reset |

&
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t = Overview of set-up for auto-collateralisation with Cen

g Step 3 — Creation of a CSD participant for the NCB

This step aims at creating a CSD participant for the Central Bank in the CSD

Responsible actor: CSD

Both U2A and A2A are available to perform this step
Party - New/Edit Screen: UHB sample screen next slide
Reda.014: Sample message: Step3 NCB_As_CSDP_creation.xml

NCB as System Entity

T2SOPBICXXX
NCBAXXYYAAA

Step 1
A2A: Acmt.007
U2A: T2S Dedicated
Cash Account —
New/Edit Screen
NCBCASHAC1

—

Step 2
A2A: n/a
U2A: CMB —
New/Edit Screen

Primary

CMB

EUROPEAN CENTRAL BANK

EUROSYSTEM
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CSD as System

T250PBIEXXX
CSDAXXYYAAA

Step 3
A2A: Reda.014
U2A: Party - New/Edit

CB as T2S Party in

CSDAEYAAA
NCBAXXYYAAA
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UHB Screen sample Field description

SECURITIES CASH | SERVICES ‘ STATIC DATA | MONITORING M d /
4 Slatic Data » Parlies = Parlies » EditParty aga Field name gn _a'torly Value
ptiona

Party

Party

Parent BIC * Party Type Valid From Closing Date Parent B | C M CS DAXXYYAAA
CSDAXXYYAAA CSD Participant 2015-06-01 "

Party Code BIC M NCBAXXYYAAA
Valid From BIC *

2013-08-29
NCBAXXYYAAA

- Type M CSD Participant

Party Name

Valid From Party Long Name * Party Short Name * Openlng date M 01/06/2015

2013-08-29
NCBA NCBA

-

Long name M NCBA

S Oy D B R B L

[»]

Technical Addresses

e a=t Short name M NCBA

Address Value * < Options
DN1 m
+ 10 changes left q
Technical address M DN1
Market_Specific Attributes (z)
(10 2] oy
Attribute Name * & | Attribute Value * & Options
No records found
+ 10 changes left
Restrictions (2]
[10 =] (10f 1)
Restriction * & ‘ Walid From * ¢ Walid To & Options
no records Found
+ 10 changes left

| Submit || cCancel || Reset ||Technical Addresses Network Services Links |

&
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t =3 Overview of set-up for auto-collateralisation with Ce

(-

syl Step 4 — Creation of the NCB Regular Collateral Acco

This step aims at creating the Regular Collateral Account of the Central Bank in the CSD

Responsible actor: CSD

Both U2A and A2A are available to perform this step
Securities Account - New/Edit Screen: UHB sample screen next slide

Reda.018: Sample message: Step4 NCB_Regular_Account_creation|

NCB as System Entity
T2SOPBICXXX
NCBAXXYYAAA

Step 1
A2A: Acmt.007
U2A: T2S Dedicated
Cash Account —

New/Edit Screen
NCBCASHAC1

—

Step 2
A2A: n/a
U2A: CMB —
New/Edit Screen

Primary

CMB

EUROPEAN CENTRAL BANK

EUROSYSTEM

CSD as System

T250PBItE XX
CSDAXXYYAAA

Step 3
A2A: Reda.014
U2A: Party - New/Edit

s‘geen—
CB as T2S Party in
[ CSDAKEPAAA ]

NCBAXXYYAAA

Step 4

A2A: Reda.018
U2A: Securities
Account - New/Edit
Screen

/_v

REGULARACCOUN




t = Overview of set-up for auto-collateralisation with Ce

g Step 4 — Creation of the NCB Regular Collateral Acco

UHB Screen sample Field description

SECURITIES CASH SERVICES | STATIC DATA ‘ MONITORING . Mandatory / :__."r
< Static Data » Securilies Account » Securifies Accounts »  Edit Securities Account = = Fleld name . tlonal Value #
Securities Account IEI CSD PartICIpant ﬂ

Type M account o
.
Account Number *
REGULARACCOUNT Opening date M 01/06/2015 .-f
Securities Account Type * Opening Date Closing Date
CSD Participant account 2015-06-01 & #
HoldRelease * Hegative Position End Investor Account Flag * CIOSing date (@) o~
Release r [mo account allocations «| F
e Hold/Release M Release 4
Negative position n/a ?‘.lr
Valid From Parent BIC BIC Hame Party Type i
2013-05-10 cs =1 —
DAXXYYAAA NCBAXXYYAAA CSD Participant End Investor Flag @) NONE
Pricing Scheme M ISIN
Parent BIC M CSDAXXYYAAA
BIC M NCBAXXYYAAA
Party Type M CSD Participant
Account
identification M REGULARACCOUNT

&
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Overview of set-up for auto-collateralisation with Cent

t S Step 5 — Link the Regular Collateral Account to the Ce

TARGET = -SECURITIES

account

.

This step aims at linking the Regular Collateral Account of the Central Bank used for collateral
relocation to the Central Bank Cash Account

Responsible actor: CSD

Both U2A and A2A are available to perform this step

Securities Accounts Link - New/Edit Screen: UHB sample screen next

Reda.049: Sample message: Step5 CMB_Account_link_Regular.xm

NCB as System Entity

T2SOPBICXXX
NCBAXXYYAAA

Step 1
A2A: Acmt.007
U2A: T2S Dedicated
Cash Account —

New/Edit Screen
NCBCASHAC1

—

Step 2
A2A: n/a
U2A: CMB —
New/Edit Screen

Step 5

A2A: Reda.049
2A: Securities Accounts]Li

New/Edit Screen

Primary

CMB

EUROPEAN CENTRAL BANK
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CSD as System

T250PBItE XX
CSDAXXYYAAA

Step 3
A2A: Reda.014
U2A: Party - New/Edit

sven_
CB as T2S Party in

CSDAEYAAA
NCBAXXYYAAA

Step 4

A2A: Reda.018
U2A: Securities
Account - New/Edit

EGULARACCOUNT
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Overview of set-up for auto-collateralisation with Cent

t ) Step 5 — Link the Regular Collateral Account to the Ce

TARGET = -SECURITIES

account

- e
-
UHB Screen sample Field description il"',-!:
SECURITIES CASH SERVICES | STATIC DATA \ MONITORING Field name Mandatory / Value __"..'-'
< StaticData » Secirities Account = Accounts Links »  Edit Accounts Link a g‘ Ot'onal ‘*
— — Securities account F"‘z
I Securities Account Humber T25 Dedicated Cash Account | number M REGULARACCOUNT ;
REGULARACCOUNT NCBCASHAC1 T2S Dedicated
Valid From yﬂ'_ld :[n_ S Default Link Collateralisation Link Cash Settlement Link CaSh account M NCBCASHACl l"
2015-06-01 [EEFEREEER) True False True "
Valid from M 01/06/2015 jf
‘submit || cancel || Reset | Valid to 9] ;
Default link M True ?f
Collateralisation link M False
Cash settlement
link M True

&
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intraday credit operation

Responsible actor: CSD

Both U2A and A2A are available to perform this step
Securities Account - New/Edit Screen: UHB sample screen next slide

Doda 0190 CAanmanla mmaococaoao:

=3 Overview of set-up for auto-collateralisation with Ce

Step 6 — Creation of the NCB Receiving Account

This step aims at creating the Receiving Account that will be used during the auto-
collateralisation procedure to store the collateral given by the credit consumer during the

Account_creati

Stont NOD Daocaongna

NCB as System Entity
[ T2SOPBICXXX ]

NCBAXXYYAAA

Step 1
A2A: Acmt.007
U2A: T2S Dedicated
Cash Account —
New/Edit Screen
NCBCASHAC1

—

Step 2
A2A: n/a
U2A: CMB —
New/Edit Screen

Step 5
A2A: Reda.049
U2A: Securities Accounts|

Link

New/Edit Screen

Primary

CMB

&

EUROPEAN CENTRAL BANK

EUROSYSTEM

CSD as System

T250PBItE XX
CSDAXXYYAAA

J

Step 3
A2A: Reda.014
U2A: Party - New/Edit

s‘geen—
CB as T2S Party in
[ CSDAKEPAAA ]

NCBAXXYYAAA

Step 4

A2A: Reda.018
U2A: Securities
Account - New/Edit

Step 6
A2A: Reda.018
U2A: Securities
Account - New/Edit
sreen

EGULARACCOUNT RECEIVINGACCOUNT




t = Overview of set-up for auto-collateralisation with Ce

g Step 6 — Creation of the NCB Receiving Account

UHB Screen sample Field description

SECURITIES CASH SERVICES | STATICDATA | MONITORING : Mandatory / :__-;_'."
< Static Data » Securilies Account » Securifies Accounts »  Edit Securities Account [=Y = Fleld name Otlonal Value #
Securities Account IEI CSD PartICIpant ﬂ

Type M account o
#
Account Number *
RECEIVINGACCOUNT Opening date M 01/06/2015 '-,'!"
Securities Account Type * Opening Date Closing Date

CSD Participant account 2015-06-01 @ #

HoldRelease * Hegative Position End Investor Account Flag * CIOSing date (@) o~
Release r [mo account allocations «| ‘r
T Hold/Release M Release {4

Negative position n/a ?‘.lr
Valid From Parent BIC BIC i
2M3-08-10 CSDAXXYYAAA NCBAXXYYAAA CSD Participant End Investor Flag o NONE
Pricing Scheme M ISIN
Parent BIC M CSDAXXYYAAA
BIC M NCBAXXYYAAA
Party Type M CSD Participant
. Account RECEIVINGACCOUN
Note: In the case of a Pledge model, the receiving identification M T

account belongs to the Payment Bank and will be
created after the creation of the PB as CSD participant

(Step 11).

&
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t =3 Overview of set-up for auto-collateralisation with Ce

T Step 7 — Link the Receiving Account to the Central Ba

This step aims at linking the Receiving Account of the Central Bank to the Central Bank Cash
account

Responsible actor: CSD
CSD as System

: : T250PBHEXXX
Both U2A and A2A are available to perform this step T —— ]
Securities Accounts Link - New/Edit Screen: UHB sample screen next Step 3

. . A2A: Reda.014
Reda.049: Sample message: Step7_ CMB_Account_link_Receiving.x U2A: partye_ ﬁeW/Edit

sgeen_
NCB as System Entity

T2SOPBICXXX CB as T2S Party in
NCBAXXYYAAA CSDAEYAAA
NCBAXXYYAAA
Step 4 Step 4 Step 6
A2A: Acmt.007

A2A: Reda.018 A2A: Reda.018
U2A: Securities U2A: Securities
Account - New/Edit Account - New/Edit

U2A: T2S Dedicated
Cash Account —
New/Edit Screen

NCBCASHAC1 Step 5 een
A2A: Reda.049
— U2A: Securities Accounts Lin
Step 2 - EGULARACCOUNT RECEIVINGACCOUNT
A2A: n/a ew/Edit Screen
U2A: CMB —

New/Edit Screen

Step 7

A2A: Reda.049
U2A: Securities Accounts
Primary Link - New/Edit Screen

CMB

EUROPEAN CENTRAL BANK

EUROSYSTEM



UHB Screen sample

SECURITIES CASH SERVICES | STATIC DATA ‘ MONITORING

¥ StalicDats » Seclrities Account » Accounts Links » EditAccounts Link

i Accounts Links

2|

Securities Account Humber T25 Dedicated Cash Account
RECEIVINGACCOUNT NCBCASHAC1
Valid From Valid To Default Link Collateralisation Link Cash Settlement Link
2015-06-01 [EEFEREEER) True False True
bt (cane ) (Rt

Note: In the case of a Pledge model, the receiving account
belongs to the Payment Bank and linked in a later step to
the Payment Bank DCA via Securities Accounts Links (Step
13).

EUROPEAN CENTRAL BANK
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Field description

Field name Mand_atory/ Value
SH Optional

Securities account
number

T2S Dedicated
cash account
Valid from
Valid to
Default link
Collateralisation link

Cash settlement
link

M

M

RECEIVINGACCOUN
T

NCBCASHAC1

01/06/2015

True

False

True

D QYD DBV HR B
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=3 Overview of set-up for auto-collateralisation with Ce
Step 8 — Creation of the Payment Bank in the NCB

This step aims at creating the Payment Bank as a T2S Party in the NCB

Responsible actor: NCB

Both U2A and A2A are available to perform this step
Party - New/Edit Screen: UHB sample screen next slide
Reda.014: Sample message: Step8 PB_As_PB_creation.xml

Step 8
NCB as System Entity A2A: Reda.014

Screen

] U2A: Party - New/Edit

\ Payment Bank

T2SOPBICXXX
NCBAXXYYAAA

Step 1
A2A: Acmt.007
U2A: T2S Dedicated
Cash Account —
New/Edit Screen
NCBCASHAC1

—

Step 2
A2A: n/a
U2A: CMB —
New/Edit Screen

NCBAXXYYAAA
PBAAXXYYAAA

Step 5
A2A: Reda.049
U2A: Securities Accounts|Link

New/Edit Screen

Step 7

A2A: Reda.049
U2A: Securities Accounts
Link - New/Edit Screen

Primary

CSD as System

T250PBItE XX
CSDAXXYYAAA

Step 3
A2A: Reda.014
U2A: Party - New/Edit

sven_
CB as T2S Party in
[ CSDAKEPAAA ]
NCBAXXYYAAA
Step 4
A2A: Reda.018

U2A: Securities
Account - New/Edit

Step 6
A2A: Reda.018
U2A: Securities
Account - New/Edit
een

RECEIVINGACCOUNT

EGULARACCOUNT

<€

CMB

&
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t =3 Overview of set-up for auto-collateralisation with Ce

T Step 8 — Creation of the Payment Bank in the NCB

-

UHB Screen sample Field description

&
SECURITIES CASH | SERVICES ‘ STATIC DATA | MONITORING ﬁ
< Slatic Data » Parlies = Parlies » EdiParty aga Field name Mand_atory / Value -
Optional
Party » -
-
, , Parent BIC M NCBAXXYYAAA ;‘
Parent BIC * Party Type ‘Valid From Closing Date _’
NCBAXXYYAAA Payment Bank 2015-06-01 9999-12-31] @ -ﬂ'.
BIC M PBAAXXYYAAA -
Valid From BIC * .r
2010829 PBAXXXYYAAA Type M Payment Bank i
s . f
Opening date M 01/06/2015
Walid From Party Long Name * Party Short Name *
2013-08-28 PBA PBA ;
- Long name M PBA
, . »
Technical Addresses S Short name M PBA J
10 =| (10f 1)
Aaaressvae” = — Technical address M DN2
+ 10 changes left
Actual address - -
Market-Specific Attributes ES )
- . Valid from M 01/06/2015
Attribute Name * & Attribute Value * < Options
o recards round Street M Berger Strasse
+ 10 changes left
House number M 10800
Restrictions E
] SR Postal code M aaaaa
Restriction * & valid From * Valid To < Options
DN2 + 10 changes left City M bbbbb
State or Province M ccccee
Submit Cancel Reset Technical Addresses Network Services Links
Country code M DD

EUROPEAN CENTRAL BANK

EUROSYSTEM



t =3 Overview of set-up for auto-collateralisation with Ce

. Step 9 — Creation of a T2S Dedicated Cash Account fo

TARGET = -SECURITIES

This step aims at creating the T2S Dedicated Cash Account for the Payment Bank

Responsible actor: NCB
CSD as System

Both U2A and A2A are available to perform this step T25OPBIEXXX
CSDAXXYYAAA

T2S Dedicated Cash Account - New/Edit Screen: UHB screen next sl Step 3

Acmt.007: Sample: Step9 PB_Dedicated Cash_Account_creation.xi A2A: Reda.014
U2A: Party - New/Edit

NCB as System Entity A2A: Reda-017« ; Payment Bank
U2A: Party - New/Edit :
T2SOPBICXXX | Screen NCBAXXYYAAA CB as T2S Party in
NCBAXXYYAAA | XXYYAAA csDAREPAAA
NCBAXXYYAAA
ot 607 Step 4 Step 6

A2A: Acmt.007
U2A: T2S Dedicated
Cash Account —
New/Edit Screen

PBDCA1l

A2A: Reda.018 A2A: Reda.018

U2A: Securities U2A: Securities
Account - New/Edit Account - New/Edit
een

A2A: Acmt.007
2A: T2S Dedicated Cash
ccount — New/Edit Screen

NCBCASHAC1
Step 2 REGULARACCOUNT RECEIVINGACCOUNT
A2A: n/a Step 5 —
U2A: CMB — A2A: Reda.049
New/Edit Screen U2A: Securities Accounts Link
New/Edit Screen Step 7
A2A: Reda.049
U2A: Securities Accounts
Primary < Link - New/Edit Screen

CMB

&

EUROPEAN CENTRAL BANK

EUROSYSTEM



t = Overview of set-up for auto-collateralisation with Ce

syl Step 9 — Creation of a T2S Dedicated Cash Account fo

UHB Screen sample Field description
SECURITIES CASH SERVICES STATIC DATA MONITORING . Mandatory / &
4 Static Dat T25 Dedicated Cash A it [‘)d' ted Cash A t ‘EdtD dicated Cash A ‘1 == FI6|d name I y Value =
atic Data  # eaicate! as ccount # eaicate! as ccounts » ItDeaicate: as ccoun o Otlonal }
5 L
125 Dedicated Cash Account 2 ) .
: ; : Account identifier M PBDCA1 F‘
Account Identifier Opening Date * Closing Date * _.’
PBDCA1 2015-06-01 2099-12-31 ) I
Type Parent BIC Party BIC (@) pening date M 01/06/2015 e
T2S Dedicated Cash Account NCBAXXYYAAA PBAXXXYYAAA -
e Closing date o ~
aen aSliEnE T2S dedicated cash a
Floor Notification * Ceiling Notification * Issue Curr. * RTGS Account *
0 1000000 EUR RTGSAC2 Type M account ;
Parent BIC M NCBAXXYYAAA
Restrictions A ‘#
Type & valid From & valid To & Options Party BIC M PBAAXXYYAAA ‘l
Mo records found
Floor natification O 0
Restriction; Yalid From 2 ~ Valid Tol: ~ Ceiling notification (@) 100000000
— Issue currency M EUR
RTGS Account M RTGSAC2
Restriction @)
Valid from @)
Submit Cancel Reset )
Valid to (¢]

EUROPEAN CENTRAL BANK

EUROSYSTEM



Overview of set-up for auto-collateralisation with Cer
Step 10 — Linking the T2S DCA to the T2S Central Ba
and Receiving Account

T3

TARGET = -SECURITIES

This step aims at linking the T2S Dedicated Cash Account of the Payment Bank to the T2S
Central Bank Cash Account, Regular and Receiving Account

Responsible actor:

Only U2A is available to perform this step
CMB - New/Edit Screen: UHB sample screen next slide

NCB

T2SOPBICXXX ]

Step 8

NCB as System Entity A2A: Reda.014

Payment Bank

[

NCBAXXYYAAA J

Step 1
A2A: Acmt.007
2A: T2S Dedicated

NCBCASHAC1

—

Step 2
A2A: n/a
U2A: CMB —
New/Edit Screen

U2A: Party - New/Edit
Screen >[

ccount — New/Edit Screen

NCBAXXYYAAA
PBAAXXYYAAA

A2A: Acmt.007
U2A: T2S Dedicated
Cash Account —
New/Edit Scyeen

Cash

Step 5
A2A: Reda.049

U2A: Securities Accounts Lin

New/Edit Screen

Step 9

PBDCA1l

S

Step 10
A2A: n/a
U2A: CMB —
New/Edit Screer]

CSD as System
T250PBItEXXX ]

CSDAXXYYAAA

Step 3
A2A: Reda.014
U2A: Party - New/Edit

s‘geen—
CB as T2S Party in
CSDABEPAAA ]

NCBAXXYYAAA
Step 6

Step 4
A2A: Reda.018 A2A: Reda.018
U2A: Securities

U2A: Securities
Account - New/Edit Account - New/Edit
een

REGULARACCOUNT RECEIVINGACCOUNT

/ tep 7

A2A: Reda.049
U2A: Securities Accounts
Link - New/Edit Screen

Primary

CMB

EUROPEAN CENTRAL BANK

EUROSYSTEM




Overview of set-up for auto-collateralisation with Cent
Step 10 — Linking the T2S DCA to the T2S Central Ba
and Receiving Account

V==

TARGET = -SECURITIES

UHB Screen sample Field description Fr
SECURITIES CASH ‘ SERVICES \ STATIC DATA \ MONITORING _.r'ﬁ
4  Stalic Data » T25 Dedicaled Cash Account » CreditMemorandum Balances » Edit Credit Memorandum Balance aga Optional #
: _ T2S Dedicated -
ke - - L2 cash account M PBDCA1 F‘
(22:31;!; :Vlemurandum Balance Id TZSPI]BE;;H:CB:I Cash Account Priﬂﬂw CMB ;
. Primary CMB M Yes -
o
GRS (2] Wildcard pattern M PBAAXXYY*
[107] (of 1) ."""
Widcard Patter - © Inclusion © options Inclusion M Yes
PBAXXXYY* Yes °® NCB T2S dedicated ;
+ 10 changes et cash account M NCBCASHAC1 ’
Valid from M 01/06/2015 f
NCB 125 Deticated Cash Account B Regular securities
HCB T2 Dedicated Cash Account Humber Valid From account M R EG U LARACCO UNT
NCBCASHAC1 2015-06-01
g Valid from M 01/06/2015
_ Receiving securities RECEIVINGACCOUN
Regular Securities Account |#] account M T
> REGULARACCOUNT 2015-06-01 Va||d from M 01/06/2015
Receiving Securities Account (2] Valid to 0
RECEIVINGACCOUNT 2015:06:01 35661531 Note:
- e One or more wildcard patterns (minimum BIC4 plus
asterisk) BIC4*, BIC8* or BIC11 are possible in the
[ Submit | [ Cancel || Reset | primary CMB. The list of BICs defined will be used to
identify securities accounts authorised to link to the PB
T2S DCA (PBDCAL) in the step 13
@ « In the case of a Pledge model, the Collateral Receiving
Account will be mentioned in the CMB after being linked

EUROPEAN CENTRAL BANK

EUROSYSTEM

to the Payment Bank DCA via Securities Accounts Links




G

(-

TARGET = -SECURITIES

=3 Overview of set-up for auto-collateralisation with Ce
Step 11 — Creation of the Payment Bank as CSD ParticC

This step aims at creating the Payment Bank as CSD Participant in the CSD

Responsible actor: CSD

CSD as System
T250PBItEXxX

Both U2A and A2A are available to perform this step

Party - New/Edit Screen: UHB

sample screen next slide

Reda.014: Sample message: Stepll PB_As_ CSDP_creation.xml

Step 8
NCB as System Entity A2A: Reda.014

Payment Bank
NCBAXXYYAAA

U2A: Party - New/E
T2SOPBICXXX | Screen
NCBAXXYYAAA J

Step 1
A2A: Acmt.007
2A: T2S Dedicated Cash
ccount — New/Edit Screen

"

U2A: T2S Dedicated

J

PBAAXXYYAAA

Step 9
A2A: Acmt.007

Cash Account —

New/Edit Screen

New/Edit Screen

U

CSDAXXYYAAA

(UZA: Party - New/Edit

Step 11
A2A: Reda.014

PB as T2S Party in

[

PBAAXXYYAAA

cspABIPaAA ]

Step 3
A2A: Reda.014
U2A: Party - New/Edit Screen
CB as T2S Party in
CSDAKEPAAA
NCBAXXYYAAA
Step 4 Step 6
A2A: Reda.018 A2A: Reda.018
2A: Securities Account -

2A: Securities Account

U2A: Securities Accounts Link l

tep 7
A2A: Reda.049

Primary

U2A: Securities Accounts
Link - New/Edit Screen

New/Edit Screen New/Edit Screen - New/Edit Screen

NCBCASHAC1 PBDCAL  gtep 10

A2A: n/a

— € U2A: CMB -
New/Edit Screer]
Step 2 REGULARACCOUN RECEIVINGACCOUNT
A2A: n/a Step 5 2 —
U2A: CMB — A2A: Reda.049

CMB

&

EUROPEAN CENTRAL BANK
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UHB Screen sample

SECURITIES CASH SERVICES ‘ STATIC DATA | MONITORING

<# Static Data » Parties » Paries » EditParty &
Party %)
Party

Parent BIC * Party Type Valid From Closing Date

CSDAXXYYAAA CSD Participant 2015-06-01 "

Party Code

WValid From BIC *

e PBAAXXYYAAA
-

Party Name

valid From Party Long Name * Party Short Name *

2013-08-29

-

PBA

PBA

Technical Addresses

[»)

o0zl oy
Address Value = & Options:
X
DN2 L
+ 10 changes left
Market_Specific Attributes (%)
[10 =] (1of 1)
attribute Name * & ‘ Attribute Value * < Options
Mo recards found
+ 10 changes left
Restrictions B
‘10 -I {107 1)
Restriction * < | Valid From * % Valid To % Options
Ho records found
+ 10 changes left

| Submit || cancel || Reset ||Technical Addresses Network Services Links |

&

EUROPEAN CENTRAL BANK

EUROSYSTEM

Field description

Parent BIC
BIC
Type
Opening date
Long name
Short name

Technical address

Optional

M

M
M
M
M
M
M

CSDAXXYYAAA
PBAAXXYYAAA
CSD Participant
01/06/2015
PBA
PBA

DN2

-

D YD DDA



= Overview of set-up for auto-collateralisation with Ce

TARGET = -SECURITIES

This step aims at creating the Collateral Providing Account for the Payment Bank in the CSD

Responsible actor: CSD

Both U2A and A2A are available to perform this step
Securities Account - New/Edit Screen: UHB sample screen next slide
Reda.018: Sample message: Stepl2 PB_providing_account_creatior

Step 12 — Creation of the Payment Bank Providing Acc

Step 8
NCB as System Entity A2A: Reda.014

Payment Bank

U2A: Party - New/Edit
T2SOPBICXXX | Screen
NCBAXXYYAAA J

NCBAXXYYAAA
PBAAXXYYAAA

Step 1
A2A: Acmt.007
2A: T2S Dedicated Cash
ccount — New/Edit Screen

NCBCASHAC1
ﬁ
Step 2
A2A: n/a Step 5
U2A: CMB — A2A: Reda.049

New/Edit Screen

New/Edit Screen

A2A: Acmt.007
U2A: T2S Dedicated
Cash Account —
New/Edit Screen

Step 9

U

PBDCA1l

S

Step 10
A2A: n/a
U2A: CMB —
New/Edit Screer]

CSD as System

T250PBItE XX
CSDAXXYYAAA

Step 3
A2A: Reda.014
U2A: Party - New/Edit Screen

[

Step 11
A2A: Reda.014
U2A: Party - New/Edit

auE@

PB as T2S Party in

cspABIPaAA ]

A2A: Reda.018

U2A: Securities
Account -

dit Screen

CB as T2S Party in
CSDABEPAAA ]

[

NCBAXXYYAAA PBAAXXYYAAA
Step 4 Step 6
A2A: Reda.018 A2A: Reda.018 Step 12

2A: Securities Account -
New/Edit Screen

|

REGULARACCOUNT

2A: Securities Account
- New/Edit Screen

RECEIVINGACCOUNT PBPROVIDINGAC

U2A: Securities Accounts Link l

tep 7
A2A: Reda.049
U2A: Securities Accounts
Link - New/Edit Screen

Primary

CMB

&

111.1\5

EUROPEAN CENTRAL BANK
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t = Overview of set-up for auto-collateralisation with Ce

g Step 12 — Creation of the Payment Bank Providing Ac

.i-
-
UHB Screen sample Field description il"',-!:
SECURITIES CASH ‘ SERVICES | STATICDATA | MONITORING Man d_atory / £
& StaticData » Securities Account ® Securities Accounts » Edit Securities Account SE2 Optional '
~ CSD Participant -
Securities Account (2] Type M account
Securities Account ;
Account Number * Opening date M 01/06/2015 o
PBPROVIDINGAC a
Securities Account Type * Opening Date Closing Date Closlng date O
CSD Participant account 2015-06-01 ] ;
HoldRelease * Hegative Position End Investor Account Flag *
Release |_g [Mo account allucatigons | Hold/Release M Release ;
esoirt g Negative position o) ’
Parent BIC M CSDAXXYYAAA f
Account Helder
Valid From Parent BIC BIC Hame Party Type
20130510 CSDAXXYYAAA | | PBAXXXYYAAA 5N Central Securities Dapusilory (C50) BIC M PBAAXXYYAAA
Account
identification M PBPROVIDINGAC
End Investor Flag @] NONE
Note: In the case of a pledge model, the Collateral Pricing Scheme e ISIN

Receiving Account belonging to the Payment Bank will
be created at this stage.

&
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T3

TARGET = -SECURITIES

Account

This step aims at linking theT2S Dedicated Cash Account of the payment bank to its securities

Overview of set-up for auto-collateralisation with Cer
Step 13 — Linking the Payment Bank T2S DCA to the €

Collateral Providing Account

Responsible actor: CSD

Both U2A and A2A are available to perform this step
Securities Accounts Links - New/Edit Screen: UHB sample screen ne
Reda.049: Sample message: Stepl3 CMB_Account_link _Providing.x

Step 8
NCB as System Entity A2A: Reda.014

Payment Bank
NCBAXXYYAAA

U2A: Party - New/E
T2SOPBICXXX | Screen
NCBAXXYYAAA J

Step 1
A2A: Acmt.007

J

PBAAXXYYAAA

di)t[
Step 9

A2A: Acmt.007

CSD as System

T250PBItE XX
CSDAXXYYAAA

Step 3
A2A: Reda.014
U2A: Party - New/Edit Screen

v

CB as T2S Party in

Step 11
A2A: Reda.014
U2A: Party - New/Edit

auE@

PB as T2S Party in

2A: T2S Dedicated Cash
ccount — New/Edit Screen

New/Edit Screen

NCBCASHAC1 PBDCA1 Step 10
é A2A: n/a
— U2A: CMB —
New/Edit Screer]
Step 2
A2A: n/a Step 5
U2A: CMB —

A2A: Reda.049
U2A: Securities Accounts Link
New/Edit Screen

U2A: T2S Dedicated
Cash Account —
New/Edit Screen

U

Step 7

CSDABEYAAA cspABIPaAA
NCBAXXYYAAA PBAAXXYYAAA
Step 4 Step 6
A2A: Reda.018 A2A: Reda.018 Step 12
2A: Securities Account - 2A: Securities Account A2A: Reda.018
New/Edit Screen - New/Edit Screen U2A: Securities
Account -
l l New/Edit Screen
REGULARACCOUNT RECEIVINGACCOUNT  PBPROVIDINGAC

7A2A: Reda.049
U2A: Securities Account

. Link - New/Edit Screen
Primary

CMB

—

Step 13
A2A: Reda.049
U2A: Securities Accounts Link - New/Edit

&

Screen

EUROPEAN CENTRAL BANK
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Overview of set-up for auto-collateralisation with Cent

t ) Step 13 — Linking the Payment Bank T2S DCA to the &

TARGET = -SECURITIES

Account

UHB Screen sample Field description

SECURITIES CASH SERVICES | STATICDATA | MONITORING Field name Mandatory / Value
4 SfalicData » Secirities Account » Accounts Links = Edit Accounts Link = = O“Onal

__ Securities account

i Accounts Links [= |

&
7
7
&7
number M PBPROVIDINGAC F‘
e 725 Dedicated Z
Valid From Valid To Default Link Collateralisation Link Cash Settlement Link Ca‘Sh account M PBDCA]‘ l"
2015-06-01 [2ot2-09-22) True True True o
Valid from M 01/06/2015 '’
: -
Subrity) (B [Reetn) Validiio = ;
Default link M True ’
Collateralisation link M True* f
Cash settlement
Note: link M True**
e The list of BICs defined in step 10 will be used to
identify securities accounts authorised to trigger
auto-collateralisation on the PB T2S DCA * T2S only allows a value ‘True’. This means that the
(PBDCAL) used for settlement of cash leg of a securities account is linked to a DCA for the provision
securities transaction and/or used as providing of collateral.
collateral account. ** T2S also allows a value ‘False’. This means that
* In the case of a Pledge model, the Collateral this securities account cannot be used for settlement
Receiving Account of the PB will be linked to the of normal business instructions. However, T2S will
PB DCA at this stage cancel the reverse collateral instructions in case there
were a revalidation triggered by a relevant static data
update.

&
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t =3 Overview of set-up for auto-collateralisation with Ce

e Step 14 — Creation of the auto-collateralisation limit

This step aims at creating the auto-collateralisation limit for the Payment Bank

\
QUSRS ﬁg -

Responsible actor: NCB
CSD as System
. . . T250PBHEXXX
Only U2A is available to perform this step T ——
Limit - New/Edit Screen: UHB sample screen next slide Step 3 Step 11 »
AZE R O A2A: Reda.014 .
U2A: Party - New/Edit Screen U2A: Party - New/Edit
Step 8 * ou% ;
NCB as System Entity A2A: Reda.014 Payment Bank ’
U2A: Party - New/Edit : .
T2SOPBICXXX | Screen NCBAXXYYAAA CB as T2S Party in PB as T2S Party in jl.-""
NCBAXXYYAAA | PBAAXXYYAAA cspAREPAAA CSDABIYAAA
NCBAXXYYAAA PBAAXXYYAAA ;
Step 1 Step 9 \
A2A: Acmt.007 A2A: Acmt.007 Step 4 Step 6
2A: T2S Dedicated Cash  U2A: T2S Dedicated A2A: Reda.018 A2A: Reda.018 Step 12
ccount — New/Edit Screen Cash Account — J2A: Securities Account -§  JU2A: Securities Account A2A: Reda.018
New/Edit Screen New/Edit Screen - New/Edit Screen U2A: Securities
Account -
NCBCASHAC1 PBDCA1 Step 10 New/Edit Screen
A2A: n/a
— < U2A: CMB — l l v
Step 2 New/Edit Screen REGULARACCOUNT RECEIVINGACCOUNT PBPROVIDINGAC
A2A: n/a Step 5
U2A: CMB — A2A: Reda.049
New/Edit Screen U2A: Securities Accounts Link
New/Edit Screen Step 7
7A2A: Reda.049
U2A: Securities Account Step 13
— . Link - New/Edit Screen ) P
Auto-collateralisation Step 14 Primary _A2A: Reda.049 _
T A0A n/a CMB < U2A: Securities Accounts Link - New/Edit
U2A: Limit - @ el
New/Edit Scree [\ |

EUROPEAN CENTRAL BANK

EUROSYSTEM



t =3 Overview of set-up for auto-collateralisation with Ce

D Step 14 — Creation of the auto-collateralisation limit

&
-

UHB Screen sample Field description 7
SECURITIES CASH | SERVICES | STATICDATA |  MONITORING Mandatory / :f
< Static Data = T25 Dedicated Cash Account = Limits »  Edit Limit = = Ot'onal #
— -r":
LII.I:mtitIt‘.I T25 Dedicated Cash As nt Humb CMB Id lg‘ TZS DCS Number M PBDCAl
1I[IIEEII]1 PeB;CeA]_ S 106001 ;
Limit Type Amount * WValid From * CMB Id M 106001 F’
Auto-collateralisation 500000000 2015-06-01 -
Limit type M Auto-collateralisation e
o
[ submit_| | Gancel | Reset | Amount M To be defined
Valid from M 01/06/2015 ’

&
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Set-up tor Central Bank auto-collateralisation —

3 Pledne

4 Set-up for client collateralisation - Repo

5 Message flow and bookings — Repo and Pledge

&
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~

-

TARGET = -SECURITIES

G

T2S

2 CB
3 CSD
4 CSD
5 CSD
6 CB
7 CB
8 CB

Creation of a new T2S Central Bank Account.

Setting the T2S Central Bank Account for
providing intraday credit for auto-
collateralisation purpose.

Creation of a new CSD Participant for the
Central Bank.

Creation of a new Securities Account to be
used as Regular Collateral Account for the
Central Bank collateralisation.

Linking the Securities Account for Regular
Collateral to the Central Bank T2S Dedicated
Cash Account for cash settlement purpose.

Creation of a new Payment Bank.

Creation of a new T2S Dedicated Cash
Account for the Payment Bank.

Linking the T2S Dedicated Cash Account of the
Payment Bank:

» to the T2S Central Bank Account
» to the Regular Securities Account

This action results in the creation of a Credit
Memorandum Balance, which is linked to one
or more BICs defined by the Central Bank.

The BIC of the new CSD Participant matches
with one of the BICs linked to the Credit
Memorandum Balance created as a result of
step 2.

This Securities Account is used for collateral
relocation during the EoD phase.

This Securities Account must not be used for
collateralisation purpose. This link is required
for the settlement of relocation instructions.

This action results in the creation of a Primary
Credit Memorandum Balance, which is linked to
the one or more BICs of the Payment Bank and
to the specified T2S Dedicated Cash Account
and Securities Accounts.

=

EUROPEAN CENTRAL BANK

EUROSYSTEM

A2A/U2A

A2A/U2A

A2A/U2A

A2A/U2A

A2A/U2A

U2A



G

—~
-

TARGET = -SECURITIES

T2S .

10

11

12

CSD

CSD

CSD

CB

T2S Auto-collateralisation Frame

Central Bank Auto-collateralisation set-up: Pledgg

Creation of a new CSD Participant for the
Payment Bank

Creation of a new Securities Account to be
used as Receiving Securities Account for the
Central Bank auto-collateralisation.

Linking the Securities Account for receiving
collateral to the T2S Dedicated Cash
Account of the Payment Bank for cash
settlement purpose.

Linking the T2S Dedicated Cash Account of
the Payment Bank to the Receiving
Securities Account

The BIC of the new CSD Patrticipant matches one
of the BICs linked to the Credit Memorandum A2A/U2A
Balance created as a result of step 8.

This is the Securities Account where the selected

collateral has to be stored in case of auto-

collateralisation. Only one receiving securities A2A/U2A
account must be defined for a specific Credit

Memorandum Balance of a Payment Bank.

This Securities Account must not be used for
collateralisation purpose. This link is required for

the settlement of auto-collateralisation and A2AIUZA
reverse auto-collateralisation instructions.
Update of the Primary Credit Memorandum U2A

Balance created as a result of step 8.

&
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This Securities Account must be linked to a T2S
13 CSD Dedicated Cash Account for the settlement of the A2A/U2A

Creation of a new Securities Account for the

Payment Bank cash leg of the relevant Settlement Instructions.

When defining the link between the Securities

Account and the T2S Dedicated Cash Account for

settlement purpose, the CSD must specify whether = A2A/U2A
such link must be used as default value in the

context of Settlement Instruction validation.

Linking the Securities Account of the Payment Bank
to the T2S Dedicated Cash Account of the Payment
Bank for cash settlement purpose and/or for
collateralisation purpose.

14 CSD

15 CB Creation of the auto-collateralisation limit for the U2A
Payment Bank T2S Dedicated Cash Account

&
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t =3 Overview of set-up for auto-collateralisation with | Refer Section 1.2.6.7
bedsmrrd Central Bank (Pledge) of UDFS 2.0

&
) Step 6 _ #
NCB as System Entity  A2A: Reda.014 Payment Bank CSD as System Entity 7.
U2A: Party - New/Edi
T2SOPBICXXX ] Screen NCBAXXYYAAA T2SOPBICXXX £
NCBAXXYYAAA J PBAAXXYYAAA CSDAXXYYAAA #
Step 1 Step 7 Step 3 Step 9 o+
A2A: Acmt.007 A2A: Acmt.007 A2A: Reda.014 _ A2A: Reda.014 _ '
2A: T2S Dedicated U2A: T2S Dedicated U2A: Party - New/Edit U2A: Party - New/Edit 3
Cash Account — Cash Account — Sc$ " °u$n o
New/Edit Screen New/Edit Screen -
~3  NCBCASHAC1 -  PBDCA1 CB as T2S Party in PB as TZS_Party in ~
con s Step 8 CSDABIYAAA CSDASKTYAAA -
e
i A2A: n/a NCBAXXYYAAA PBAAXXYYAAA
U2A: CMB — U2A: CMB — Step 4 ;
; New/Edit S
New/Edit Screen ew/Edit Screen Py Step 10 Step 13 #
U2A: Securities A2A: Reda.018 A2A: Reda.018 o
Account - New/Edit U2A: Securities U2A: Securities
Account - New/Edit Account - New/Edit
Step 5 Screer Screen ;
A2A: Reda.049 !
U2A: Securities Accounts Link — v v
New/Edit Screen
Step 12 REGULARACCOUNT RECEIVINGACCOUNT PBPROVIDINGAC =
A2A: n/a
U2A: CMB —
New/Edit Screen Step 11
A2A: Reda.049
U2A: Securities Accounts
Primary ink - New/Edit Screen
CMB
Step 14
A2A: Reda.049
U2A: Securities Accounts Link - New/Edit
Step 15 _ o R . . e
eyl Auto-collateralisation limit *The Auto-collateralisation limit is set per PB
U2A: Limit - New/Edit EUROPEAN CENTRAL BANK DCA
Screen
EUROSYSTEM




t = Overview of set-up for auto-collateralisation with Ce

syl Step 1 — Creation of Central Bank Cash Account

This step aims at creating the Central Bank Cash account that will provide intraday credit
Responsible actor: NCB

Both U2A and A2A are available to perform this step
U2A: T2S Dedicated Cash Account - New/Edit Screen: UHB sample screen next slide
A2A: acmt.007: Sample message Stepl NCB_Cash_Account_creation.xml

D Gy D DR BHRH B

NCB as System Entity
[ T2SOPBICXXX ]

NCBAXXYYAAA

Step 1
A2A: Acmt.007
U2A: T2S Dedicated
Cash Account —

~/Edit Screen
NCBCASHAC1

&
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EUROSYSTEM



-

-SECURITIES

UHB Screen sample

SECURITIES CASH

| SERVICES | STATIC DATA

Step 1 — Creation of Central Bank Cash Account

| MONITORING

4 Static Data » T25 Dedicated Cash Account » Dedicated Cash Accounts »  Edit Dedicated Cash Account

T25 Dedicated Cash Account
Account Identifier
NCBCASHAC1
Type
T2S Central Bank Account

Party Short Name
Mew party for INTEG

Floor Notification *

Opening Date *
2015-06-01

Parent BIC
T2SOPBICXXX

Party Type

PRIEK

Ceiling Notification * Issue Curr. *

Closing Date *
2099-12-31

Party BIC
NCBAXXYYAAA

RTGS Account *

Py
E3

0 1000000 EUR RTGSAC1

Restrictions *

Type b Valid From s Valid To B Dptions

Mo records found

Restriction * valid From * valid To *

i B
Add Row
Submit Cancel Reset

EUROPEAN CENTRAL BANK

EUROSYSTEM

=3 Overview of set-up for auto-collateralisation with Ce

Field description

. Mandatory /
—

Account
identifier

Opening date
Closing date
Type

Parent BIC
Party BIC

Floor
notification

Ceiling
notification
Issue currency
RTGS
Account
Restriction

Valid from

Valid to

M

M

Value

D YWD VV/R

NCBCASHAC1

01/06/2015

T2S central bank

account

T2SOPBICXXX

NCBAXXYYAAA

0

100000000

EUR

RTGSAC1



—

t = Overview of set-up for auto-collateralisation with Ce

syl Step 2 — Creation of CMB linked to the Central Bank B

This step aims at creating the CMB linked to the Central Bank BIC

Responsible actor: NCB

Only U2A is available to perform this step
CMB - New/Edit Screen: UHB sample screen next slide

NCB as System Entity
[ T2SOPBICXXX ]

NCBAXXYYAAA
Step 1 BIC4 +
A2A: Acmt.007 wildcard
U2A: T2S Dedicated
Cash Account — pi}?én Ofbt -
New/Edit Screen to €
NCBCASHAC1 specified
—_—
Step 2
A2A: n/a
U2A: CMB —

New/Edit Screen

Primary

CMB

&

EUROPEAN CENTRAL BANK

EUROSYSTEM




G

TARGET = -SECURITIES

UHB Screen sample

SECURITIES CASH SERVICES ‘ MONITORING
¥ Stafic Data » T28 Dedicated Cash Account » Credit Memorandurmn Balances » Gredit Mermorandum Balance Detalls »  Edit Credit & &
Credit Memorandum Balance Ig\
Credit Memorandum Balance Id T25 Dedicated Cash Account Primary CMB
200015
NCBCASHAC1 Yes
Authorized BIC Rules ()
I  Wildcard Pattern | Inclusion Options
NCBAXXYY* Yes H
Add/Remeve Rule
‘Wildcard Pattern * Inclusion
r
| Add Row | |
NCB T2S Dedicated Cash Account IE\
HCB T25 Dedicated Cash Account Valid From
340004 SatJan 01 00c00c00 CET 2011
HCB T25 Dedicated Cash Account * @
Valid From *
Regular Securities Account IE\
Regular Securities Account Valid From
330004 SatJan 01 00000000 CET 2011
-
Receiving Securities Account IE\
Receiving Securities Account Valid From Valid To
330004 SatJan 01 00:00:00 CET 2011 haon Jan 01 00000:00 CET 2018
Receiving Securities Account * Valid From * T

| _Submit || Cancel || Reset

&

EUROPEAN CENTRAL BANK

EUROSYSTEM

Field description

Field name Mand_atory/ Value
Optional

T2S Dedicated
cash account

Primary CMB
Wildcard pattern
Inclusion
NCB T2S dedicated

cash account

Valid from

Note: One or more wildcard patterns (minimum BIC4
plus asterisk) BIC 4*, BIC 8* or BIC11 are allowed for

primary CMB.

M

M

&
-

NCBCASHAC1
Yes
NCBAXXYY*

Yes

S AV HJH/L

01/06/2015



t = Overview of set-up for auto-collateralisation with Cen

g Step 3 — Creation of a CSD participant for the NCB

This step aims at creating a CSD participant for the Central Bank in the CSD

Responsible actor: CSD

Both U2A and A2A are available to perform this step
Party - New/Edit Screen: UHB sample screen next slide
Reda.014: Sample message: Step3 NCB_As_CSDP_creation.xml

NCB as System Entity

T2SOPBICXXX
NCBAXXYYAAA

Step 1
A2A: Acmt.007
U2A: T2S Dedicated
Cash Account —
New/Edit Screen
NCBCASHAC1

—

Step 2
A2A: n/a
U2A: CMB —
New/Edit Screen

Primary

CMB

EUROPEAN CENTRAL BANK

EUROSYSTEM

CSD as System

T250PBIEXXX
CSDAXXYYAAA

Step 3
A2A: Reda.014
U2A: Party - New/Edit

CB as T2S Party in

CSDAEYAAA
NCBAXXYYAAA

D G D DY DR

O




G

TARGET = -SECURITIES

&
-

UHB Screen sample Field description 7
SECURITIES CASH | SERVICES ‘ STATIC DATA | MONITORING ﬂ
< Slatic Data » Paries = Parlies » EditParty ags F|e|d name Mgn d_atorllf / Value f
ptiona #
Party (7] -~
* A
Party
Parent BIC * Party Type Valid From Closing Date Parent BIC M CSDAXXYYAAA ;
CSDAXXYYAAA || CSD Participant 2015-06-01 ®
Party Code BIC M NCBAXXYYAAA -~
Valid From BIC * .r
s NCBAXXYYAAA o
. Type M CSD Participant 'af
Party Name
i e * pacty Shert e - Opening date M 01/06/2015 ;
Long name M NCBA ?
Technical Addresses (2]
fom — Short name M NCBA
Address Value * < Options
DN1 + 10 changes left o .
Technical address M DN1
Market_Specific Attributes (=)
|E| (10f 1)
Attribute Name * & | Attribute Value * & Options
No records Found
+ 10 changes left
Restrictions B
[10 -] (10f 1)
Restriction * < ‘ Valid From * < Valid To < Options
No records found
+ 10 changes left

| Submit || cCancel || Reset ||Technical Addresses Network Services Links |

&

EUROPEAN CENTRAL BANK

EUROSYSTEM




t =3 Overview of set-up for auto-collateralisation with Ce

(-

syl Step 4 — Creation of the NCB Regular Collateral Acco

This step aims at creating the Regular Collateral Account of the Central Bank in the CSD

Responsible actor: CSD

Both U2A and A2A are available to perform this step
Securities Account - New/Edit Screen: UHB sample screen next slide

Reda.018: Sample message: Step4 NCB_Regular_Account_creation|

NCB as System Entity
T2SOPBICXXX
NCBAXXYYAAA

Step 1
A2A: Acmt.007
U2A: T2S Dedicated
Cash Account —

New/Edit Screen
NCBCASHAC1

—

Step 2
A2A: n/a
U2A: CMB —
New/Edit Screen

Primary

CMB

EUROPEAN CENTRAL BANK

EUROSYSTEM

CSD as System

T250PBItE XX
CSDAXXYYAAA

Step 3
A2A: Reda.014
U2A: Party - New/Edit

s‘geen—
CB as T2S Party in
[ CSDAKEPAAA ]

NCBAXXYYAAA

Step 4

A2A: Reda.018
U2A: Securities
Account - New/Edit
Screen

/_v

REGULARACCOUN




=3 Overview of set-up for auto-collateralisation with Ce
o Step 4 — Creation of the NCB Regular Collateral Acco

TARGET = -SECURITIES

G

UHB Screen sample

L

Field description

SECURITIES CASH SERVICES | STATIC DATA ‘ MONITORING . Mand ato ry / :_."'r
<& Static Data Securities Account »  Securities Accounts Edit Securities Account [=Y = FI el d name i Val ue
i i i’ i Optional .
Securities Account IEI CSD PartICIpant ﬂ
Type M account o
#
Account Number *
REGULARACCOUNT Opening date M 01/06/2015 -
Securities Account Type * Opening Date Closing Date ."
CSD Participant account 2015-06-01 @

HoldRelease * Hegative Position End Investor Account Flag * Closi ng date (@) o~
Release [mo account allocations «| ‘r
(oot 3] Hold/Release M Release £

Negative position n/a ?‘.lr
Valid From Parent BIC BIC Hame Party Type i
2013-05-10 CSDAXXYYAAA NCBAXXYYAAA SN Central Securities Depository (CE0)
Parent BIC M CSDAXXYYAAA
BIC M NCBAXXYYAAA
Account
identification M REGULARACCOUNT
End Investor Flag (@) NONE
Pricing Scheme M ISIN

&

EUROPEAN CENTRAL BANK

EUROSYSTEM




Overview of set-up for auto-collateralisation with Cent

t S Step 5 — Link the Regular Collateral Account to the Ce

TARGET = -SECURITIES

account

|

This step aims at linking the Regular Collateral Account of the Central Bank used for collateral
relocation to the Central Bank Cash Account

Responsible actor: CSD

Both U2A and A2A are available to perform this step

Securities Accounts Link - New/Edit Screen: UHB sample screen next

Reda.049: Sample message: Step5 CMB_Account_link_Regular.xm

NCB as System Entity

T2SOPBICXXX
NCBAXXYYAAA

Step 1
A2A: Acmt.007
U2A: T2S Dedicated
Cash Account —

New/Edit Screen
NCBCASHAC1

—

Step 2
A2A: n/a
U2A: CMB —
New/Edit Screen

Step 5

A2A: Reda.049
2A: Securities Accounts]Li

New/Edit Screen

Primary

CMB

EUROPEAN CENTRAL BANK

EUROSYSTEM

CSD as System

T250PBItE XX
CSDAXXYYAAA

Step 3
A2A: Reda.014
U2A: Party - New/Edit

sven_
CB as T2S Party in

CSDAEYAAA
NCBAXXYYAAA

Step 4

A2A: Reda.018
U2A: Securities
Account - New/Edit

EGULARACCOUNT

) QY (D (R DR b




Overview of set-up for auto-collateralisation with Cent

t ) Step 5 — Link the Regular Collateral Account to the Ce

TARGET = -SECURITIES

account

- e
-
UHB Screen sample Field description il"',-!:
SECURITIES CASH SERVICES | STATIC DATA \ MONITORING Field name Mandatory / Value __"..'-'
< StaticData » Secirities Account = Accounts Links »  Edit Accounts Link a g‘ Ot'onal ‘*
— — Securities account F"‘z
I Securities Account Humber T25 Dedicated Cash Account | number M REGULARACCOUNT ;
REGULARACCOUNT NCBCASHAC1 T2S Dedicated
Valid From yﬂ'_ld :[n_ S Default Link Collateralisation Link Cash Settlement Link CaSh account M NCBCASHACl l"
2015-06-01 [EEFEREEER) True False True "
Valid from M 01/06/2015 jf
‘submit || cancel || Reset | Valid to 9] ;
Default link M True ?f
Collateralisation link M False
Cash settlement
link M True

&

EUROPEAN CENTRAL BANK

EUROSYSTEM



G

TARGET = -SECURITIES

(-

=3 Overview of set-up for auto-collateralisation with Ce
Step 6 — Creation of the Payment Bank in the NCB

This step aims at creating the Payment Bank as a T2S Party in the NCB

Responsible actor: NCB

Both U2A and A2A are available to perform this step
Party - New/Edit Screen: UHB sample screen next slide

Reda.014

Step 6
NCB as System Entity A2A: Reda.014

Payment Bank

NCBAXXYYAAA
PBAAXXYYAAA

U2A: Party - New/Edit
T2SOPBICXXX ] Screen
NCBAXXYYAAA

Step 1
A2A: Acmt.007
U2A: T2S Dedicated
Cash Account —
New/Edit Screen
NCBCASHAC1

—

Step 2
A2A: n/a
U2A: CMB —
New/Edit Screen

Step 5
A2A: Reda.049
U2A: Securities Accounts|Link

New/Edit Screen

Primary
CMB

EUROPEAN CENTRAL BANK

EUROSYSTEM

CSD as System

T250PBItE XX
CSDAXXYYAAA

Step 3
A2A: Reda.014
U2A: Party - New/Edit

s‘geen—
CB as T2S Party in
[ CSDAKEPAAA ]

NCBAXXYYAAA

Step 4

A2A: Reda.018
U2A: Securities
Account - New/Edit

EGULARACCOUNT




t = Overview of set-up for auto-collateralisation with Ce

g Step 6 — Creation of the Payment Bank in the NCB

UHB Screen sample

SECURITIES SERVICES ‘ STATIC DATA | MONITORING
< Static Data » Parlies » Parties »
Party 2
Parent BIC * Party Type Valid From Closing Date
NCBAXXYYAAA Payment Bank 2015-06-01 B
Valid From BIC *
2013-08-28
PBAXXXYYAAA
-
valid From Party Long Name * Party Short Name *
2013-08-29
PBA PBA
-
Technical Addresses ES
10 =| (1of 1)
Address Value = < Options
DN2 *w
+ 10 changes left
MarketSpecific Attributes: By
10 -| {10f 1)
Attribute Name * < Attribute Value * & Options
Mo records Tound
+ 10 changes left
Restrictions 2
10 ~| {10f 1)
Restriction * & Valid From = ¢ Valid To < Options

No records found

+ 10 changes left

Submit Cancel

Technical Addresses Network Services Links

EUROPEAN CENTRAL BANK

EUROSYSTEM

Field description

Optional

Parent BIC
BIC
Type
Opening date
Long name
Short name
Technical address
Actual address
Valid from
Street
House number
Postal code
City
State or Province

Country code

M

< £ £ £ £ £

< £ £ £ £ £ £

Value

NCBAXXYYAAA

PBAAXXYYAAA
Payment Bank
01/06/2015
PBA
PBA

DN2

01/06/2015
Berger Strasse
10800
aaaaa
bbbbb
ccecece

DD

-

D QO OVIRN




G

TARGET = -SECURITIES

(-

=3 Overview of set-up for auto-collateralisation with Ce
Step 7 — Creation of a T2S Dedicated Cash Account fo

This step aims at creating the T2S Dedicated Cash Account for the Payment Bank

Responsible actor: NCB

Both U2A and A2A are available to perform this step
T2S Dedicated Cash Account - New/Edit Screen: UHB screen next sli

Acmt.007

Step 6
NCB as System Entity A2A: Reda.014

Payment Bank

U2A: Party - New/Edit
T2SOPBICXXX | Screen
NCBAXXYYAAA J

NCBAXXYYAAA
XXYYAAA

J

Step 1

A2A: Acmt.007
2A: T2S Dedicated Cash
ccount — New/Edit Screen

NCBCASHAC1
ﬁ
Step 2
A2A: n/a Step 5
U2A: CMB — A2A: Reda.049

New/Edit Screen
New/Edit Screen

A2A: Acmt.007
U2A: T2S Dedicated
Cash Account —
New/Edit Screen

U2A: Securities Accounts Lin

Step 7

PBDCA1l

CSD as System
T250PBItEXXX ]

CSDAXXYYAAA

Step 3
A2A: Reda.014
U2A: Party - New/Edit

s‘geen—
CB as T2S Party in
[ CSDAKEPAAA ]

NCBAXXYYAAA

Step 4

A2A: Reda.018
U2A: Securities
Account - New/Edit

REGULARACCOUNT

!

Primary

CMB

EUROPEAN CENTRAL BANK

EUROSYSTEM




t = Overview of set-up for auto-collateralisation with Ce

TARGET = -SECURITIES

Step 7 — Creation of a T2S Dedicated Cash Account fo

UHB Screen sample Field description

: Mandatory /
-

SECURITIES CASH ‘ SERVICES ‘ STATIC DATA ‘ MONITORING

.
-
< StalicData » T2 Dedicated Cash Account » Dedicated Cash Accounts » Edit Dedicated Cash Account Val ue #
-~
- .
125 Dedicated Cash Account 2 ) .
: : : Account identifier M PBDCAl F‘
Account Identifier Opening Date * Closing Date * _.’
PBDCA1 2015-06-01 2099-12-31 . ‘-.
Type Parent BIC Party BIC (@) pening date M 01/06/2015 e
T2S Dedicated Cash Account NCBAXXYYAAA PBAXXXYYAAA -
e Closing date 0 _ ~
aen aSliEnE T2S dedicated cash a
Floor Notification * Ceiling Notification * Issue Curr. * RTGS Account *
0 1000000 EUR RTGSAC2 Type M account ;
Parent BIC M NCBAXXYYAAA
Restrictions A ‘#
Type & valid From & valid To & Options Party BIC M PBAAXXYYAAA ‘l
Mo records found
Floor notification O 0
Restriction; Yalid From 2 ~ Valid Tol: ~ Ceiling notification (@) 100000000
p— Issue currency M EUR
RTGS Account M RTGSAC2
Restriction @)
Valid from @)
Submit Cancel Reset )
Valid to O

EUROPEAN CENTRAL BANK

EUROSYSTEM




Overview of set-up for auto-collateralisation with Cer

T3

TARGET = -SECURITIES

Regular Accou

nt

Step 8 — Linking the T2S DCAto the T2S Central Ban

This step aims at linking the T2S Dedicated Cash Account of the Payment Bank to the T2S
Central Bank Cash Account and Regular Account

Responsible actor: NCB

Only U2A is available to perform this step

CMB - New/Edit Screen: UHB sample screen next slide

Step 6
NCB as System Entity A2A: Reda.014

Payment Bank

U2A: Party - New/E
T2SOPBICXXX | Screen
NCBAXXYYAAA J

Step 1
A2A: Acmt.007
2A: T2S Dedicated Cash
ccount — New/Edit Screen

New/Edit Screen

U2A: T2S Dedicated

U2A: Securities Accounts Lin
New/Edit Screen

NCBAXXYYAAA
PBAAXXYYAAA

di)t[
Step 7

A2A: Acmt.007

Cash Account —
New/Edit Scyeen

CSD as System

T250PBItE XX
CSDAXXYYAAA

J

Step 3
A2A: Reda.014
U2A: Party - New/Edit

sven_
CB as T2S Party in
[ CSDAKEPAAA ]
NCBAXXYYAAA
Step 4
A2A: Reda.018

U2A: Securities
Account - New/Edit

REGULARACCOUNT

NCBCASHAC1 PBDCA1 Step 8
A2A: n/a
— € U2A: CMB -
New/Edit Screer]
Step 2
A2A: n/a Step 5
U2A: CMB — A2A: Reda.049

/

Primary

CMB

EUROPEAN CENTRAL BANK

EUROSYSTEM




G

TARGET = -SECURITIES

- #*
-
UHB Screen sample Field description ?‘_‘,'-4
SECURITIES CASH ‘ SERVICES \ STATIC DATA \ MONITORING _.r'ﬁ
4  Stalic Data » T25 Dedicaled Cash Account » CreditMemorandum Balances » Edit Credit Memorandum Balance aga Optional -
- T2S Dedicated -
CredilVMemurandum Balance : 7 [2] cash account M PBDCA1 %
(22:3;!; :Vlemurandum Balance Id TPZSBII];S:::‘:d Cash Account PY"g‘;W CMB ;
Primary CMB M Yes -
o
GRS (2] Wildcard pattern M PBAAXXYY*
[107] (of 1) ."""
Widcard Patter - © Inclusion © options Inclusion M Yes
PBAXXXYY* Yes °® NCB T2S dedicated ;
+ 10 changes et cash account M NCBCASHAC1 ’
Valid from M 01/06/2015 f
NCB 125 Deticated Cash Account B Regular securities
HCB T2 Dedicated Cash Account Humber Valid From account M R EG U LARACCO UNT
NCBCASHAC1 2015-06-01
d Valid from M 01/06/2015
_ Receiving securities (will be filled in a later
R::ular Securilires Account : (] account M s tag e)
20150601 (will be filled in a later
P Valid from M stage)
Receiving Securities Account (2] Valid to O
Receiving Securities Account Humber Valid From ;;:‘;1‘;_31 N Ote
s e One or more wildcard patterns (minimum BIC4 plus
asterisk) BIC4*, BIC8* or BIC11 are possible in the
[ Submit | [ Cancel || Reset | primary CMB. The list of BICs defined will be used to
identify securities accounts authorised to link to the PB
T2S DCA (PBDCAL) in the step 14
@ + The Collateral Receiving Account will be mentioned in

EUROPEAN CENTRAL BANK

EUROSYSTEM

y Overview of set-up for auto-collateralisation with Cent
fen)] Step 8 — Linking the T2S DCA to the T2S Central Ban
Regular Account

the CMB after being linked to the Payment Bank DCA
via Securities Accounts Links




G

(-

TARGET = -SECURITIES

=3 Overview of set-up for auto-collateralisation with Ce
Step 9 — Creation of the Payment Bank as CSD Particif

This step aims at creating the Payment Bank as CSD Participant in the CSD

Responsible actor: CSD

Both U2A and A2A are available to perform this step

Party - New/Edit Screen: UHB
Reda.014

sample screen next slide

Step 6
NCB as System Entity A2A: Reda.014

Payment Bank

Screen

T2SOPBICXXX |
NCBAXXYYAAA J

Step 1

New/Edit Screen

U2A: Party - New/Edi)t[

A2A: Acmt.007
2A: T2S Dedicated Cash
ccount — New/Edit Screen

NCBAXXYYAAA
PBAAXXYYAAA

Step 7

A2A: Acmt.007
U2A: T2S Dedicated
Cash Account —
New/Edit Screen

NCBCASHAC1 PBDCA1 Step 8
A2A: n/a
— € U2A: CMB -
New/Edit Screer]
Step 2
A2A: n/a Step 5
U2A: CMB — A2A: Reda.049

New/Edit Screen

U

CSD as System
T250PBItEXxX

CSDAXXYYAAA

Step 3
A2A: Reda.014
U2A: Party - New/Edit Screen

Step 9

A2A: Reda.014
U2A: Party - New/Edit

v

CB as T2S Party in
CSDAKEYAAA
NCBAXXYYAAA

Step 4
A2A: Reda.018
2A: Securities Account -
New/Edit Screen

—

REGULARACCOUN

U2A: Securities Accounts Link l

Primary
CMB

EUROPEAN CENTRAL BANK

EUROSYSTEM

PB as T2S Party in

[ cspABIPaAA ]

PBAAXXYYAAA

Dy YD




t =) Overview of set-up for auto-collateralisation with Ce

-

g Step 9 — Creation of the Payment Bank as CSD Particif

UHB Screen sample

SECURITIES CASH | SERVICES ‘ STATIC DATA | MONITORING

< Static Data » Parlies » Parties » Edit Party

1]
D

[»]

Party
Party
] ] Parent BIC
Parent BIC * Party Type Valid From Closing Date
CSDAXXYYAAA CSD Participant 2015-06-01 ®
Party Code
Valid From BIC *
013-08-2 PBAAXXYYAAA Type
-
Party Name Opening date
walid From Party Long Name * Party Short Name *
2013-08-28 PBA PBA
- Long name
Technical Addresses (2] ShO rt name
[10=] UL
Address Value * & Options TeChnlca| addreSS
DN2 20
+ 10 changes left
Market_Specific Attributes (%)
(10 v| {10f 1)
Attribute Name * & | Attribute Value * & Options
Mo records found
+ 10 changes left
Restrictions B
|10 vI (10f 1)
Restriction * & | Valid From * & valid To & Options
No records found
+ 10 changes left

| Submit || cCancel || Reset || Technical Addresses Network Services Links |

&

EUROPEAN CENTRAL BANK

EUROSYSTEM

Field description

Optional

M

< £ £ £ £ £

CSDAXXYYAAA
PBAAXXYYAAA
CSD Participant
01/06/2015
PBA
PBA

DN2

-

D YD DDA




t =y Overview of set-up for auto-collateralisation with Cen

T Step 10 — Creation of the Payment Bank collateral Rec

This step aims at creating the Receiving Account that will be used during the auto-
collateralisation procedure to store the collateral given by the credit consumer during the
intraday credit operation

S 11.115

Responsible actor: CSD CSD as System
T250PBIE XX
Both U2A and A2A are available to perform this step Sten 3 CSDAXXYYAAA cten o .
- . . ep tep
Securities Account - New/Edit Screen: UHB sample screen next slide A2A: Reda.014 A2A: Reda.014 o
O da A1 U2A: Party - New/Edit U2A: Party - New/Edit r
Step 6 s\geen— _55"«'@, >
NCB as System Entity A2A: Reda-017« ; Payment Bank F
U2A: Party - New/Edit : i
T2SOPBICXXX | Screen NCBAXXYYAAA CB as T25 Panty in PBasT2sPayin| Fr
NCBAXXYYAAA J PBAAXXYYAAA CSDAKTPAAA CSDARKYPAAA
NCBAXXYYAAA PBAAXXYYAAA ‘-g
Step 1 Step 7
P A2A: Acmt.007 Step 4 Step 10
. p
U2A: T2S Dedicated Cash Account — U2A: Securities U2A: Securities
Cash Account — New/Edit Screen Account - New/Edit Account - New/Edit
New/Edit Screen Step 8
NCBCASHAC1 PBDCAT  a2a:nia
U2A: CMB -
— . New/Edit Screen
Step 2 Step 5 REGULARACCOUNT RECEIVINGACCOUNT
A2A: nla A2A: Reda.049
U2A: CMB — U2A: Securities Accounts Lin
New/Edit Screen
Primary
CMB
&

EUROPEAN CENTRAL BANK

EUROSYSTEM



G

-

TARGET = -SECURITIES

&
a
UHB Screen sample Field description il"',-!:
SECURITIES CASH ‘ SERVICES | STATIC DATA \ MONITORING Mandatory / £
& StaticData » Securities Account ® Securities Accounts » Edit Securities Account SE2 Optional 3
— = CSD Participant F"‘z
= Type M account ;
Securities Account
Account Number * 1
e CCOUNT Opening date M 01/06/2015 '-,'!"
Securities Account Type * 0Opening Date Closing Date
CSD Participant account | 2015-06-01 B Closing date O '..f
HoldRelease * Hegative Position End Investor Account Fla.g’
Release [to pccount aocatios B Hold/Release M Release {4
Pricing Scheme *
Negative position n/a f
Account Helder
Valid From Parent BIC BIC Hame Party Type Parent BIC M CSDAXXYYAAA
20130510 CSDAXXYYAAA PBAAXXYYAAA S Central Securities Depository (C5D)
BIC M PBAAXXYYAAA
Account RECEIVINGACCOUN
identification M T
End Investor Flag (@) NONE
Pricing Scheme (0] ISIN

=3 Overview of set-up for auto-collateralisation with Ce
Step 10 — Creation of the Payment Bank collateral Re

&

EUROPEAN CENTRAL BANK

EUROSYSTEM




G

(-

TARGET = -SECURITIES

=3 Overview of set-up for auto-collateralisation with Ce
Step 11 — Link the Receiving Account to the Payment

This step aims at linking the Receiving Account of the Payment Bank to the Payment Bank Cash

account

Responsible actor: CSD

Both U2A and A2A are available to perform this step
Securities Accounts Link - New/Edit Screen: UHB sample screen next

§

Step 3

CSD as System

T250PBItE XX
CSDAXXYYAAA

Step 9

Reda.049

Step 6

A2A: Reda.014
U2A: Party - New/Edit

A2A: Reda.014
U2A: Party - New/Edit

SFI‘I_

S

NCB as System Entity A2A: Reda.014

Screen

Payment Bank

NCBAXXYYAAA

T2SOPBICXXX |
NCBAXXYYAAA J

Step 1
A2A: Acmt.007
U2A: T2S Dedicated
Cash Account —
New/Edit Screen

New/Edit Screen —

U2A: Party - New/Edi)t[

PBAAXXYYAAA

J

Step 7
A2A: Acmt.007

U2A: T2S Dedicated

Cash Account —
New/Edit Screen

CB as T2S Party in

PB as T2S Party in

CSDAEYAAA
NCBAXXYYAAA

] [ cspas§PaaA

PBAAXXYYAAA

J

Step 4

A2A: Reda.018
U2A: Securities
Account - New/Edit
Screen

REGULARACCOUNT

NCBCASHACL eERC Step 8
/N W e
ﬁ New/Edit Screen
Step 2 Step 5
A2A: n/a A2A: Reda.049
U2A: CMB — U2A: Securities Accounts Lin

New/Edit Screen

Primary

CvMB

Step 11
A2A: Reda.049

Step 10
A2A: Reda.018
U2A: Securities

Account - New/Edit

Screen

RECEIVINGACCOUNT

U2A: Securities Accounts
ink - New/Edit Scre:

EUROPEAN CENTRAL BANK

EUROSYSTEM

) QY (D (R DR b




t =3 Overview of set-up for auto-collateralisation with Ce

b T Step 11 — Link the Receiving Account to the Payment

]
-
UHB Screen sample Field description il"',-!:
SECURITIES CASH SERVICES | STATIC DATA \ MONITORING Field name Mandatory / Value __"..'-'
< StaticData » Secirities Account = Accounts Links »  Edit Accounts Link a g‘ Otlona| ‘*
— — Securities account RECEIVINGACCOUN F"‘z
I Securities Account Humber T25 Dedicated Cash Account | number M T ;
RECEIVINGACCOUNT PBDCA1 T2S Dedicated
Valid From yﬂ'_ld :[n_ S Default Link Collateralisation Link Cash Settlement Link CaSh account M P BDCAl ll’
2015-06-01 [2012-08-22/ 7 True False False i
Il | Valid from M 01/06/2015 '-f
‘submit || cancel || Reset | Valid to 9] ;
Default link M True ?f
Collateralisation link M False
Cash settlement
link M False*

*DCUB046: "When performing a Credit Memorandum
Balance update request, the Receiving Securities
Account Identifier specified must be linked to the primary
CMB of the T2S Dedicated Cash Account Identifier with
Collateralisation Link set to false and Cash Settlement
Link set to false in case the Collateralisation Procedure
for Auto-collateralisation Rule of the relevant NCB is not
set to Repo and Primary CMB is set to True"

&

EUROPEAN CENTRAL BANK

EUROSYSTEM



Overview of set-up for auto-collateralisation with Cer

t S Step 12 — Linking the Payment Bank Cash account to

TARGET = -SECURITIES

Account

p

This step aims at linking the T2S Dedicated Cash Account of the Payment Bank to the Collateral
Receiving Account

o ‘
rf
&
Z
-
A
Responsible actor: NCB CSD as System 3
T250PBIEXX E.-f
Only U2A is available to perform this step Step 3 CSDAXXYYAAA .
. . Step 9
CMB - New/Edit Screen: UHB sample screen next slide A2A: Reda.014 A2A: Reda.014 o
U2A: Party - New/Edit Screen U2A: Party - New/Edit
Step 6 * ougw ;
NCB as System Entity A2A: Red§-017«Ed Payment Bank
U2A: Party - New/Edit . .
T2SOPBICXXX | Screen NCBAXXYYAAA CI8 2bs 125 2Lyl PBasT2S Partyin | [
NCBAXXYYAAA | PBAAXXYYAAA CSDAREYAAA csDASIYAAA
NCBAXXYYAAA PBAAXXYYAAA
Step 1 Step 7
A2A: Acmt.007 ReCaouhidl oA Rt e
2A: T2S Dedlcat_ed Cash  U2A: TZi E‘)‘edlcate_ W2A: Securities Account - U2A: Sec-:urities.Account
ccount — New/Edit Screen Cash Account New/Edi -
New/Edit Screen ew/Edit Screen - New/Edit Screen
NCBCASHAC1 PBDCA1 Step 8
A2A: n/a
— € u2A: CMB - i
Step 2 Step 5 pEE e REGULARACCOUNT RECEIVINGACCOUNT
A2A: n/a A2A: Reda.049
U2A: CMB — U2A: Securities Accounts Link — —
New/Edit Screen New/Edit Screen
Step 11
Step 12 “' A2A: Reda.049
U?AZACICI/S B . U2A: Securities_ Accounts
New/Edit Screen Primary Link - New/Edit Screen
CMB
&

EUROPEAN CENTRAL BANK

EUROSYSTEM
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TARGET = -SECURITIES

UHB Screen sample

SECURITIES CASH ‘ SERVICES ‘ STATIC DATA ‘ MONITORING
< Slalic Data » T25 Dedicated Cash Account » CreditMemorandum Balances »  Edit Credit Memorandum Balance = =
Credit Memorandum Balance IEI
Credit Memorandum Balance Id T25 Dedicated Cash Account Primary CMB
A PBDCA1 Yes
Authorized BIC Rules a
e aun
Wildcard Pattern * & Inclusion = Options
PBAXXXYY* Yes 2T
+ 10 changes left
NCB T2S Dedicated Cash Account IEI
HCB T25 Dedicated Cash Account Humber Walid From
NCBCASHAC1 2015-06-01
-
Regular Securities Account IEI
Regular Securities Account Humber Valid From
REGULARACCOUNT 2015-06-01
-
Receiving Securities Account IEI
Receiving Securities Account Humber Walid From Valid To
RECEIVINGACCOUNT 2015-06-01 99861231

-

| Submit | Cancel || Reset

&

EUROPEAN CENTRAL BANK

EUROSYSTEM

3 Overview of set-up for auto-collateralisation with Cent
fes] Step 12 — Linking the Payment Bank Cash account to
Account

Field description

Optional

T2S Dedicated
cash account

Primary CMB
Wildcard pattern
Inclusion
NCB T2S dedicated
cash account
Valid from
Regular securities
account
Valid from
Receiving securities
account

Valid from

Valid to

< £ £ £

<

<

-

%
a.
-
a
PBDCA1 ?;‘
Yes
7
PBAAXXYY* ;
Yes ;
NCBCASHAC1 ’
01/06/2015 f
REGULARACCOUNT
01/06/2015
RECEIVINGACCOUN
T
01/06/2015



G

(-

TARGET = -SECURITIES

This step aims at creating the Collateral Providing Account for the Payment Bank in the CSD

Responsible actor: CSD

Both U2A and A2A are available to perform this step
Securities Account - New/Edit Screen: UHB sample screen next slide

Reda.018

=3 Overview of set-up for auto-collateralisation with Ce
Step 13 — Creation of the Payment Bank Providing Acc

Step 6
NCB as System Entity A2A: Reda.014

Payment Bank

NCBAXXYYAAA

T2SOPBICXXX |
NCBAXXYYAAA J

Step 1
A2A: Acmt.007
2A: T2S Dedicated Cash
ccount — New/Edit Screen

U2A

New/Edit Screen

U2A: Party - New/Edit
Screen >[

New/Edit Screen

PBAAXXYYAAA

J

Step 7
A2A: Acmt.007

: T2S Dedicated

Cash Account —

New/Edit Screen

New/Edit Screer]

U

Step 8
A2A: n/a
U2A: CMB —

CSD as System

T250PBItE XX
CSDAXXYYAAA

Step 3

Step 9
A2A: Reda.014
U2A: Party - New/Edit

A2A: Reda.014
U2A: Party - New/Edit Screen
CSDAREPAAA
NCBAXXYYAAA
Step 10
2A: Securities Account -
New/Edit Screen

A2A: Reda.018
U2A: Securities Account
- New/Edit Screen

auE@

PB as T2S Party in
CSDASKTYAAA
PBAAXXYYAAA

Step 13
A2A: Reda.018

U2A: Securities

[

[ Step 4
—

CB as T2S Party in
A2A: Reda.018
REGULARACCOUNT

NCBCASHAC1 PBDCA1
é 6
Step 2 Step 5
A2A: nla A2A: Reda.049
U2A: CMB — U2A: Securities Accounts Li

T'

Step 12

A2A: n/a
U2A: CMB —
New/Edit Screen

v

Primary

Step 11
A2A: Reda.049
U2A: Securities Accounts
Link - New/Edit Screen

Account -

dit Screen
RECEIVINGACCOUNT / PBPROVIDINGAC

CMB

&

111.1\5

EUROPEAN CENTRAL BANK

EUROSYSTEM
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t =3 Overview of set-up for auto-collateralisation with Ce

b T Step 13 — Creation of the Payment Bank Providing Ac

&
a
UHB Screen sample Field description il"',-!:
SECURITIES CASH SERVICES | STATIC DATA \ MONITORING - Mandato ry / __-'..'-'
< Static Data » Securilies Account » Securifies Accounts »  Edit Securities Account [=Y = Val ue ‘*
= ~ CSD Participant -
Securities Account IEI
Type M account
Securities Account ;
PBPROVIDINGAC Opening date M 01/06/2015 .
Securities Account Type * Opening Date Closing Date ."
CSD Participant account 2015-06-01 @ Closing date (0]
HoldRelease * Hegative Position End Investor Account Flag * -~
Release r [mo account allocations «| 'r
sy e Hold/Release M Release
¥,
Negative position (0]
Account Holder f
Valid From Parent BIC BIC Hame Party Type Parent BIC M CSDAXXYYAAA
2013-05-10 CSDAXXYYAAA PBAXXXYYAAA SN Central Securities Depository (CE0)
BIC M PBAAXXYYAAA
Account
identification M PBPROVIDINGAC
End Investor Flag @] NONE
Pricing Scheme (@) ISIN

&

EUROPEAN CENTRAL BANK

EUROSYSTEM



T3

TARGET = -SECURITIES

Account

This step aims at linking theT2S Dedicated Cash Account of the payment bank to its securities

Collateral Providing Account

Responsible actor: CSD

Both U2A and A2A are available to perform this step
Securities Accounts Links - New/Edit Screen: UHB sample screen ne

Reda.049

Overview of set-up for auto-collateralisation with Cer
Step 14 — Linking the Payment Bank T2S DCA to the €

Step 6
NCB as System Entity A2A: Reda.014

Payment Bank

J

U2A: Party - New/Edit
T2SOPBICXXX ] Screen NCBAXXYYAAA
NCBAXXYYAAA J PBAAXXYYAAA
Step 1 Step 7

A2A: Acmt.007
U2A: T2S Dedicated
Cash Account —
New/Edit Screen

A2A: Acmt.007
2A: T2S Dedicated Cash
ccount — New/Edit Screen

U

CSD as System

T250PBItE XX
CSDAXXYYAAA

Step 3
A2A: Reda.014
U2A: Party - New/Edit Screen

v

CB as T2S Party in

Step 9
A2A: Reda.014
U2A: Party - New/Edit

auE@

PB as T2S Party in

CSDAKEPAAA CSDAKIPAAA
NCBAXXYYAAA PBAAXXYYAAA
Step 4 Step 10
A2A: Reda.018 A2A: Reda.018 Step 13

2A: Securities Account -
New/Edit Screen

—

REGULARACCOUNT

U2A: Securities Account
- New/Edit Screen

A2A: Reda.018
U2A: Securities
Account -
New/Edit Screen

v

PBPROVIDINGAC

RECEIVINGACCOUNT

—

Step 14
A2A: Reda.049

U2A: Securities Accounts Link - New/Edit

NCBCASHAC1 PBDCAl Step 8
é A2A: n/a
— U2A: CMB —
New/Edit Screer]
Step 2
A2A: n/a Step 5
U2A: CMB — A2A: Reda.049
INew/Edit Screen U2A: Securities Accounts Link
New/Edit Screen Step 11
Step 12 A2A: R_’gda.049
A2A: n/a . —_ U2A: Securities Accounts
U2A: CMB — Primary P Link - New/Edit Screen
New/Edit Screen CMB < é
=4

Screen

EUROPEAN CENTRAL BANK

EUROSYSTEM



Overview of set-up for auto-collateralisation with Cent

t ) Step 14 — Linking the Payment Bank T2S DCA to the €

TARGET = -SECURITIES

Account

UHB Screen sample Field description

SECURITIES CASH SERVICES | STATICDATA | MONITORING Field name Mandatory / Value
4 SfalicData » Secirities Account » Accounts Links = Edit Accounts Link = = O“Onal

__ Securities account

i Accounts Links [= |

?2:
£
-~
-

” : number M PBPROVIDINGAC F‘
e T2S Dedicated Z
Valid From Valid To Default Link Collateraligation Link Cash Settlement Link Ca‘Sh account M PBDCA]‘ l"
2015-06-01 [2012-08-22] True True True &

Valid from M 01/06/2015 3
[l i
—— Valid to (@) ;
Submit A Cancal || Reset _'
Default link M True ’
Collateralisation link M True* f
Cash settlement
Note: link M True**

e The list of BICs defined in step 10 will be used to
identify securities accounts authorised to trigger

* t y .
auto-collateralisation on the PB T2S DCA T2S only allows a value ‘True’. This means that the

(PBDCA1) securities account is linked to a DCA for the provision
of collateral.
* Inthe case of a Pledge model, the Collateral ** T2S also allows a value ‘False’. This means that
Receiving Account of the PB will be linked to the . o ’
. this securities account cannot be used for settlement
PB DCA at this stage

of normal business instructions. However, T2S will
cancel the reverse collateral instructions in case there
were a revalidation triggered by a relevant static data
update.

&
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TARGET = -SECURITIES

This step aims at creating the auto-collateralisation limit for the Payment Bank

Responsible actor: NCB

Only U2A is available to perform this step

Limit - New/Edit Screen: UHB sample screen next slide

Step 6

NCB as System Entity A2A: Reda.014 Payment Bank

NCBAXXYYAAA
PBAAXXYYAAA

U2A: Party - New/Edit
T2SOPBICXXX | Screen
NCBAXXYYAAA J

J

Step 7

A2A: Acmt.007
U2A: T2S Dedicated
Cash Account —
New/Edit Screen

Step 1
A2A: Acmt.007
2A: T2S Dedicated Cash
ccount — New/Edit Screen

=3 Overview of set-up for auto-collateralisation with Ce
Step 15 — Creation of the auto-collateralisation limit

U

Step 3
A2A: Reda.014
U2A: Party - New/Edit Screen

CSD as System

T250PBItE XX
CSDAXXYYAAA

Step 9
A2A: Reda.014
U2A: Party - New/Edit

v

CB as T2S Party in

auE@

PB as T2S Party in

CSDAEYAAA
NCBAXXYYAAA

[

Step 4

A2A: Reda.018
2A: Securities Account -
New/Edit Screen

—

REGULARACCOUNT

NCBCASHAC1 PBDCA1 Step 8
6 A2A: n/a
é U2A: CMB —
Step 5 New/Edit Screer
Step 2 A2A: Reda.049
A2A: n/a U2A: Securities Accounts Link
U2A: CMB — Step 12 New/Edit Screen
New/Edit Screen A2A: n/a
U2A: CMB — Step 11
7A2A: Reda.049

New/Edit Screen

U2A: Securities Account
Link - New/Edit Screen

Step 10

A2A: Reda.018
U2A: Securities Account
- New/Edit Screen

cspABIPaAA
PBAAXXYYAAA
Step 13
A2A: Reda.018
U2A: Securities

Account -
New/Edit Screen

v

PBPROVIDINGAC

RECEIVINGACCOUNT

|

Primary
CMB

Step 15

Step 14
A2A: Reda.049
U2A: Securities Accounts Link - New/Edit

A2A: n/a
U2A: Limit -
ew/Edit Screen

Auto-collateralisation
limit

EUROPEAN CENTRAL BAN

EUROSYSTEM

Screen

\
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t =3 Overview of set-up for auto-collateralisation with Ce

D Step 15 — Creation of the auto-collateralisation limit

&
-

UHB Screen sample Field description 7
SECURITIES CASH | SERVICES | STATICDATA |  MONITORING Mandatory / :f
< Static Data = T25 Dedicated Cash Account = Limits »  Edit Limit = = Ot'onal #
— -r":
LII.I:mtitIt‘.I T25 Dedicated Cash A nt Humb CMB Id lg‘ TZS DCA Number M PBDCAl
1I[IIEEII]1 PBeD":CAel o 106001 ;
Limit Type Amount * WValid From * CMB Id M 106001 F’
Auto-collateralisation 500000000 2015-06-01 -
Limit type M Auto-collateralisation e
o
[ submit_| | Gancel | Reset | Amount M To be defined
Valid from M 01/06/2015 ’

&

EUROPEAN CENTRAL BANK

EUROSYSTEM



Set-up tor Central Bank auto-collateralisation —

3 Pledne

4 Set-up for client collateralisation - Repo

5 Message flow and bookings — Repo and Pledge

&
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—~
-

TARGET = -SECURITIES

2 Payme
nt Bank
3 Payme
nt Bank
4 CSD
5 CSD

T2S Auto-collateralisation FrameV
Client Collateralisation set-up: Repo Model

T2S

Creation of a new CSD Participant for the
client.

Authorising the client for collateralisation,
linking the T2S Dedicated Cash Account of the
Payment Bank to the Securities Account for
receiving collateral.

Creation and set-up of the external guarantee,
auto-collateralisation and unsecured credit
limits.

Creation of a new Securities Account for the
client.

Linking the Securities Account to the T2S
Dedicated Cash Account of the Payment Bank
for cash settlement purpose and/or for
collateralisation purpose.

&

EUROPEAN CENTRAL BANK

EUROSYSTEM

f
A2A/U2 r,‘
This action results in the creation of a
Secondary Credit Memorandum Balance for ~
the relevant T2S Dedicated Cash Account,
which is linked to one or more BICs of the client
and to the specified Securities Account. U2A

The Receiving Securities Account must be one
of the Securities Accounts of the Payment
Bank.

U2A

A2A/U2
A

A2A/U2
A




Refer Section 1.2.6.7
of UDFS 2.0

t f=] Overview of set-up for client auto-collateralisation (R€

TARGET = -SECURITIES

-
CSD as System Entity

NCB as System Entity = Payment Bank T2SOPBICXXX
T2SOPBICXXX NCBAXXYYAAA [ CSDAXXYYAAA
NCBAXXYYAAA PBAAXXYYAAA Step 1

PB as T2S Party in CSD A2A: Reda.014
U2A: Party - New/Edit Screen

[ CSDAXXYYAAA ](7 \1, v
PRSI Client1 of PB as CSD Part  Client2 of PB as CSD Part

oy Oy R O RO R By

3 PBDCA1L CSDAXXYYAAA CSDAXXYYAAA
PBCLXXYYA1A PBCLXXYYA2A
Step 4
A2A: Reda.018
U2A: Securities
V Account - New/Edit
PB RECEIVING A/C Screen
Step 2 PB CLIENT PROVIDING — PB CLIENT PROVIDING ===
A2A: n/a A/C AIC
U2A: CMB - New/Edit
Screen
Secondary
C™MB Step 5
A2A: Reda.049
U2A: Securities Accounts
\ Link - New/Edit Screen
External Guarantee Limit
Step 3 . Client Collateralisation Limit
A2A: nla . Unsecured Credit Limit
U2A: Limit - |@|
New/Edit Screen
EUROPEAN CENTRAL BANK

EUROSYSTEM



t =3 Overview of set-up for client auto-collateralisation (Rt

(-

TARGET = -SECURITIES

Step 1 - Creation of the clients of the Payment Bank a

This step aims at creating the clients of the Payment Bank as CSD participants

Responsible actor: CSD

Both U2A and A2A are available to perform this step
Party - New/Edit Screen: UHB sample screen next slide
Reda.014: Sample message: Stepl Client PB_As CSDP_creation.xml

NCB as System Entity Payment Bank
T2SOPBICXXX 3 NCBAXXYYAAA
NCBAXXYYAAA PBAAXXYYAAA

PBDCA1

CSD as System Entity
T2SOPBICXXX

PB as T2S Party in CSD

CSDAXXYYAAA &
PBAAXXYYAAA

|

PB RECEIVING A/C

CSDAXXYYAAA

1

Step 1

A2A: Reda.014

U2A: Party - New/Edit
Screen

Clientl of PB as CSD Part
CSDAXXYYAAA
PBCLXXYYA1A

Client2 of PB as CSD Part
CSDAXXYYAAA
PBCLXXYYA2A

QD *ﬂ%ﬁﬂk&g

EUROPEAN CENTRAL BANK

EUROSYSTEM
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t Iy Overview of set-up for client auto-collateralisation (RE€

e Step 1 - Creation of the clients of the Payment Bank a

-

UHB Screen sample Field description 7
SECURITIES CASH | SERVICES ‘ STATIC DATA | MONITORING ﬂ
< StaticDala » Patlies » Parties » Edil Parly Y= Field name Man d_atory / Value f
Optional
Party (7] ..-:_’
iy , , Parent BIC M CSDAXXYYAAA ?‘

Parent BIC * Party Type Valid From Closing Date
CSDAXXYYAAA CSD Participant 2015-06-01 ® ;

BIC M PBCLXXYYA1A o
Party Code

Valid From BIC * .« . J

2013-08-28 PBCLXXYYALA Type M CSD Part|C|pant -
Party Name Opening date M 01/06/2015
valid From Party Long Name * Party Short Name *

AT DE- PBCLA PBCLA ;
- Long name M PBCLA ’
Technical Addresses (2] ShO rt name M PBCLA f

[10 =] (1 0f 1)
puresaae 5 S Technical address M DN3
DN3 + 10 changes left
Market_Specific Attributes (=)
|10 =] (1of 1)
Attribute Name * & | Attribute Value * & Options
Mo records found
+ 10 changes left
Restrictions %]
10 -] of1)
Restriction * & | Valid From * & valid To & Options
No records found
+ 10 changes left

| Submit || cCancel || Reset || Technical Addresses Network Services Links |

&

EUROPEAN CENTRAL BANK

EUROSYSTEM



T3

TARGET = -SECURITIES

Overview of set-up for client auto-collateralisation (Re
Step 2 - Creation of the secondary CMB linked to the F

This step aims at creating the secondary CMB

Responsible actor: Payment Bank

Only U2A is available to perform this step
CMB - New/Edit Screen: UHB sample screen next slide

NCB as System Entity Payment Bank

T2SOPBICXXX
NCBAXXYYAAA

3 NCBAXXYYAAA
PBAAXXYYAAA

|

——3 PBDCAL

CSD as System Entity

PB as T2S Party in CSD

CSDAXXYYAAA &
PBAAXXYYAAA

Step 2

A2A: n/a

U2A: CMB -
New/Edit Screen

|

PB RECEIVING A/C

Secondary
CMB

T2SOPBICXXX
CSDAXXYYAAA Step 1

A2A: Reda.014
U2A: Party - New/Edit
Screen

Clientl of PB as CSD Part Client2 of PB as CSD Part
CSDAXXYYAAA CSDAXXYYAAA
PBCLXXYYA1A PBCLXXYYA2A

USRS g

My

EUROPEAN CENTRAL BANK

EUROSYSTEM
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TARGET = -SECURITIES

UHB Screen sample

SECURITIES CASH ‘ SERVICES ‘ STATIC DATA ‘ MONITORING
< Slalic Data » T25 Dedicated Cash Account » CreditMemorandum Balances »  Edit Credit Memorandum Balance = =
Credit Memorandum Balance IEI
Credit Memorandum Balance Id T25 Dedicated Cash Account Primary CMB
A PBDCAL No
Authorized BIC Rules a
e aun
Wildcard Pattern * & Inclusion = Options
PBCLXXYY* Yes 2T
+ 10 changes left
NCB T2S Dedicated Cash Account IEI
HCB T25 Dedicated Cash Account Humber Walid From
NCBFE EREDC A1 2015-06-01
-
Regular Securities Account IEI
Regular Securities Account Humber Valid From
MCBPE ERESA C1 20M3-07-10
-
Receiving Securities Account IEI
Receiving Securities Account Humber Walid From Valid To
2013-07-10 9998-12-31

PBRECEIVINGAC

-

| Submit | Cancel || Reset |

&

EUROPEAN CENTRAL BANK

EUROSYSTEM

&
-

Field description 7
Optional .
T2S Dedicated F"‘z
cash account M PBDCA1 ;
Primary CMB M No '-,'!"
Wildcard pattern M PBCLXXYY* jf
Inclusion M Yes ;
NCB T2S dedicated ’
cash account (@) f
Valid from M 01/06/2015
Receiving securities
account M PBRECEIVINGAC
Note:

* In order to allow the re-use of client collateral on
flow for CB auto-collateralisation, the
PBRECEIVINGAC should be the same as the
PBPROVIDINGAC defined during CB auto-
collateralisation procedure (Step 12 and 13)

e The Regular Securities Account in the screenshot
must be ignored



t = Overview of set-up for client auto-collateralisation (R

sl Step 3 - Creation of the client auto-collateralisation limit

This step aims at creating the external guarantee, auto-collateralisation and unsecured credit limits

Responsible actor: Payment Bank

Only U2A is available to perform this step
Limit - New/Edit Screen : UHB sample screen next slide

. CSD as System Entity
NCB as System Entity Payment Bank
T2SOPBICXXX
T2SOPBICXXX 5[ NCBAXXYYAAA e W R
NCBAXXYYAAA PBAAXXYYAAA A2A: Reda.014 .
l, PB as T2S Party in CSD ggg:el;arty - New/Edit
CSDAXXYYAAA & * v
S PBDCAL PBAAXXYYAAA Clientl of PB as CSD Part  Client2 of PB as CSD Part
CSDAXXYYAAA CSDAXXYYAAA
i PBCLXXYYA1A PBCLXXYYA2A

PBRECEIVINGAC

Step 2
ADA: nfa. Secondary

U2A: CMB - CMB
New/Edit Screen

External Guarantee Limit
Step 3 Client Collateralisation Limit
A2A: n/a

U2A- Limit — . Unsecured Credit Limit l@'
New/Edit Screen

EUROPEAN CENTRAL BANK

EUROSYSTEM
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TARGET = -SECURITIES

UHB Screen sample

]
-
Field description

SECURITIES CASH

| SERVICES | STATICDATA |  MONITORING

<?  Static Data » T25 Dedicated Cash Account »

Limits » Edit Limit

alda Optional

i -~

Limit (2] L
- ) T2S DCA Number M PBDCA1
Limit Id T25 Dedicated Cash Account Humber CMB Id

106001 PBDCA1 106001 ;
Limit Type Amount * Valid From * Authorised BIC M PBCLXXYYALA
External guarantee 1000000 2015-06-01 External guarantee ..lr

auto-collateralisation,
Limit type M unsecured credit jf
| Submit || Cancel || Reset |
Amount M To be defined ;
SECURITIES CASH SERVICES STATIC DATA MONITORING

4 Static Data » T25 Dedicated Cash Account » Limits » Edit Limit & = Va||d from M 01/06/2015 ’
Limit [2) f
Limit Id T25 Dedicated Cash Account Humber CMB Id

106001 PBDCAL 106001

Limit Type Amourit * Valid From * .
Auto-collateralisation 2500000 2015-06-01 NOte' . . . . .

» The “Authorised BIC” field will be inputted in the
“Limits — New" screen
e T | » Any of the BICs fitting the matching rule defined
in the secondary CMB can be inputted
SECURITIES CASH SERVICES STATIC DATA MONITORING

¢ Static Data » T28 Dedicated Cash Account » Limits » Edit Limit = =

Limit (2]

Limit Id T25 Dedicated Cash Account Humber CMB Id

106001 PBDCA1 106001

Limit Type Amount * Yalid From *

Unsecured credit 50000 2015-06-01

| Submit || Cancel || Reset |

&

EUROPEAN CENTRAL BANK

EUROSYSTEM




t = Overview of set-up for client auto-collateralisation (R

sl Step 4 - Creation of the Providing Securities Accounts

This step aims at creating the Securities Accounts of the clients for providing collateral
Responsible actor: CSD

Both U2A and A2A are available to perform this step
Securities Account - New/Edit Screen: UHB sample screen next slide
Reda.018: Sample message: Step4 PB_client_providing_account_creation.xml

k .
QUSRS m:g N

s
-
. CSD as System Entity
NCB as System Entity Payment Bank ;
T2SOPBICXXX
T2SOPBICXXX 5[ NCBAXXYYAAA e W R e
NCBAXXYYAAA PBAAXXYYAAA A2A: Reda.014 . &
l, PB as T2S Party in CSD ggﬁe;';arty - New/Edit
CSDAXXYYAAA & * v
S PBDCAL PBAAXXYYAAA Clientl of PB as CSD Part  Client2 of PB as CSD Part
CSDAXXYYAAA CSDAXXYYAAA
i PBCLXXYYA1A PBCLXXYYA2A
Step 4

PB RECEIVING A/C A2A: Reda.018

U2A: Securities Account -
New/Edit Screen
PB CLIENT PROVIDING A/C PB CLIENT PROVIDING A/C

Step 2
ADA: nfa. Secondary
U2A: CMB - CMB

New/Edit Screen

External Guarantee Limit
Step 3 Client Collateralisation Limit
A2A: n/a

U2A: Limit — . Unsecured Credit Limit l@'
New/Edit Screen

EUROPEAN CENTRAL BANK

EUROSYSTEM



t = Overview of set-up for client auto-collateralisation (R

g Step 4 - Creation of the Providing Securities Accounts

e
-
UHB Screen sample Field description il"',-!:
SECURITIES CASH SERVICES | STATIC DATA \ MONITORING - Mandatory / __-'..'-'
< Static Data » Securilies Account » Securifies Accounts »  Edit Securities Account [=Y = Value ‘*
— = CSD participant -
ecurities Accoul IEI
Type M account
Securities Account ;
ECLIENTPROVAC Opening date M 01/06/2015 .
Securities Account Type * Opening Date Closing Date ."
CSD Participant account | 2015-06-01 ] C|Osing date (@)
HoldRelease * Hegative Position End Investor Account Flag * "'.
Release [mo account allocations «| 'r
iy e Hold/Release M Release
¥,
Negative position (0]
Account Holder f
Valid From Parent BIC BIC Hame Party Type Parent BIC M CSDAXXYYAAA
2013-0810 CSDAXXYYAAA PBCLXXYYA1A =10) Central Securities Depository (CS0)
BIC M PBCLXXYYA1A
Account
identification M PBCLIENTPROVAC
End Investor Flag @] NONE
Pricing Scheme (@) ISIN

&
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Overview of set-up for client auto-collateralisation (R€

t 8 Step 5 — Linking the clients Securities Accounts to the

TARGET = -SECURITIES

Payment Bank

This step aims at linking the Securities Accounts of the clients to the T2S DCA of the Payment
Bank for cash settlement and/or collateralisation purpose

-

Responsible actor: CSD

Both U2A and A2A are available to perform this step
Securities Accounts Links - New/Edit Screen: UHB sample screen next slide
Reda.049: Sample message: Step5_CMB_Account_link_Client_Providing.xml

D QYD DBV HR B

. CSD as System Entity
NCB as System Entity Payment Bank
T2SOPBICXXX
T2SOPBICXXX 3 NCBAXXYYAAA CSDAXXYYAAA Step 1
NCBAXXYYAAA PBAAXXYYAAA A2A: Reda.014
: U2A: Party - New/Edit
l, PB as T2S Party in CSD Screenar /NS
CSDAXXYYAAA & ¢, V
5 PBDCA PBAAXXYYAAA Clientl of PB as CSD Part  Client2 of PB as CSD Part
CSDAXXYYAAA CSDAXXYYAAA
i PBCLXXYYA1A PBCLXXYYA2A
Step 4
PB RECEIVING A/C A2A: Reda.018 i
U2A: Securities Account -
New/Edit Screen
PB CLIENT PROVIDING A/C PB CLIENT PROVIDING A/C
Step 2 —
ADA: nfa. Secondary :
U2A: CMB - CcMB /
New/Edit Screen

. External Guarantee Limit itzip_ 5Reda 049
itZeAp 3/ . Client Collateralisation Limit U2A: Securities Accounts Link
s n/ja A aq ’ .
U2A: Limit — . Unsecured Credit Limit Igl - New/Edit Screen

New/Edit Screen EUROPEAN CENTRAL BANK

EUROSYSTEM




Overview of set-up for client auto-collateralisation (R€

t 8 Step 5 — Linking the clients Securities Accounts to the

TARGET = -SECURITIES

Payment Bank

- -
a
UHB Screen sample Field description il"',-!:
SECURITIES CASH SERVICES | STATIC DATA \ MONITORING Mand_atory / __-',.'-'
< StaticData » Secirities Account = Accounts Links »  Edit Accounts Link =Y = Ot'onal ‘*
_ _ __ Securities account -
| Rzl : g number M PBCLIENTPROVAC
Rt 725 Dedicated Z
Valid From Valid To Default Link Collateraligation Link Cash Settlement Link Ca‘Sh account M PBDCA]‘ l"
2015-06-01 202205 22 True True True i
Valid from M 01/06/2015 3
—— Valid to (@) ;
Submit A Canicel || Reset _'
Default link M True ’
Collateralisation link M True* f
Cash settlement
link M True**

* T2S only allows a value ‘True’. This means that the
securities account is linked to a DCA for the provision
of collateral.

** T2S also allows a value ‘False’. This means that
this securities account cannot be used for settlement
of normal business instructions. However, T2S will
cancel the reverse client collateral instructions in case
there were a revalidation triggered by a relevant static
data update intraday or by the recycling of the pending
DVP instruction at the start of the day.

&
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Set-up tor Central Bank auto-collateralisation —

3 Pledne

4 Set-up for client collateralisation - Repo

5 Message flow and bookings — Repo and Pledge

&
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TARGET = -SECURITIES

T3

Opening leg

Two DVP instructions are generated in the case of Repo:

one for the credit provider as RVP

one for the credit consumer as DVP

M

camt.054 “Cash Posting

Messaging flow for Repo procedure

sese.032 “Collateral”

e Notification” SecuritiesSettlementTransactionGenerationNotification f Credit )
Credited cash | €———Gredi-notifientionm— DELI - APMT - COLO > Consumer
account owner Collateral
PB as NCB N 9 sese.025 “Full settlement” provider
Participant camt.004 “Ceiling SecuritiesSettlementTransactionConfirmation PB as CSD
< Notficatrom > \_ Participant /
t —

camt.054 “Cash Posting TARGET - SECURITIES

e Notification”
Debited cash <€ Debit notification

SRR ‘?ku‘kg

o sese.032 “Collateral”

SecuritiesSettlementTransactionGenerationNotification

account owner

NCB as

system entity camt.004 “Floor Notification

<€

—

. Mandatory step

Conditional step

RECE - APMT - COLI Credit
> Provider
o sese.025 “Full settlement” Collateral
SecuritiesSettlementTransactionConfirmation receiver
> NCB as CSD
Participant

&
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|¥Re=] Bookings opening leg REPO procedure

TARGET = -SECURITIES

NCB
CB DCA PB DCA

>

Auto-collateralisation resulting in
domestic settlement

CSD

PB providing
account

CB Receiving
account

Y ——

Cash movements

Securities

MOVEITIETIIS

Q 11.115

FROM
Earmarked for

TO
Deliverable
iti Auto-collateralisation resulting in
position
"\ cross-border settlement (2 cases)
\ Csbl CSD2 /
(Issuer) 7/
! | T o ™ PB providi
CB Receiving . . 1 providing
account i Omnibus a/c Mirror al/c : SR
I — -
| |
—— S
| I
| N _;’
ssuer
(I )
op e ~
CB Receiving / _ N\ “PB providing
| 1
SEEEU " Mirror alc Omnibus a/c : SEEEU
|
I I
I
«—— <~
l\_ _______ I _/’

auto-
collateralisation
positions

Ny ATy AN m"

EUROSYSTEM



t 5 Messaging flow for Repo procedure

TARGET=-SECURITIES Generatlon Of CIOSlng Ieg

When T2S settles the opening leg providing credit to the Payment Bank, it also generates
the reimbursement instructions which are on hold for the credit consumer:

one for the credit provider as DVP

one for the credit consumer as RVP

D Gy D DR BHRH B

M)
sese.032 “Hold Reverse Collateral” - on Hold 4 ) )
SecuritiesSettIementTransactionGenerationNotificatiore Credit
RECE - APMT - COLO Consumer
> PB as CSD
Participant
L3
TARGET - SECURITIES
“ ” ( \
sese.032 “Hold Reverse Collateral Credit
SecuritiesSettIementTransactionGenerationNotificatione P re_d'
DELI - APMT - COLI roviaer
> NCB as CSD
Participant
‘ Mandatory step
\_ ) Conditional step K j

e

EUROPEAN CENTRAL BANK
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t 5 Messaging flow for Repo procedure

TARGET= -SECURITIES Relmbursement Of |ntraday Credlt

The reimbursement will be done during the same settlement day either by:
The Payment Bank (release of the reimbursement instructions)
T2S during dynamic reimbursement for collateral substitution

T2S if a limit is decreased during the settlement day and results in negative headroom

T2S due to automatic reimbursement before End of Day relocation of collateral to the
regular NCB account




Messaging flow for Repo procedure

t = Release of closing leg by Payment Bank - ReimQ

TARGET = -SECURITIES

credit . ! o,
- -
a
“ T ,4?5'
_ \amt.054 “Cash Posting Notification Yese.032 “Hold Reverse Collateral” - on Holro ( \ =
Debited cash < Debit notification becuritiesSettlementTransactionGenerationNotification -
account owner RECE - APMT - COLO N -
mt.004 “Floor Notification” F‘
EB as NCB <€ camt.004 "Floor Notificatio sese.030 - Release Party Hold e £
articipant j SecuritiesSettlementConditionModification -
€ Credit
¥
sese.031 - Accepted Consumer
BecuritiesSettlementConditionModificationStatusAdvic Collateral ’-'.-'
> rovider
sese.031 - Executed PFI)B cSD ;
SecuritiesSettIementConditionModificationStatusAdviﬁ a..S.
o > Participant
sese.024 — No Hold remains e f
t — SecuritiesSettlementTransactionStatusAdvice
) , -
TARGET - SECURITIES sese.025 — Settlement confirmation a
SecuritiesSettlementTransactionConfirmation >
sese.032 “Hold Reverse Collateral” 9 4 \
SecuritiesSettlementTransactionGenerationNotification
DELI- APMT - COLI > Credit
Credited dumt.054 “Cash Posting Notification” sese.024 — No Hold remains e Provider
cash account a Credit notification SecuritiesSettlementTransactionStatusAdvice Collateral
> receiver
owner . .
. L sese.025 — Settlement confirmation NCB as
>;amt.004 “Ceiling Notification”
NCB as € g SecuritiesSettIementTransactionCom‘irmatione CSD
system entity) > Participant
. Mandatory step
Conditional step ;)

&
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|PB=] Bookings closing leg REPO procedure

TARGET

-SECURITIES

NCB

CB DCA PB DCA

Auto-collateralisation resulting in

domestic settlement

Note: The movements resulting from the reimbursement are

Cash movements

Securities

the exact reverse bookings compared to opening leg

FROM

Deliverable

MOVEITIETIIS

AS 11.115

TO

Auto-collateralisation resulting in

CsD
CB Receiving PB providing
account account
>

position
A cross-border settlement (2 cases)
)
CSbl CSD2 7’
(Issuer) 7/
ivi T I "\ pB providing
CB Receiving . . 1
account i Omnibus a/c Mirror a/c : SR
__ 1 __ - -
I I
1 1
I I
| I
| — R _1’
(Issuer)
ivi T N ~\ .PB providing
CBR : .
ac:(;:j::q\{[lng I -Mirror a/c Omnibus a/c 1~ C 0t
i I - - [ -
| I
1
[ -> [
| I
| — R _z’

Earmarked for
auto-
collateralisation

positions

N Oy 0y QYN

EUROSYSTEM



t 5 Messaging flow for Pledge procedure

TARGET = -SECURITIES Oper"ng Ieg

4 instructions are generated in the case of Pledge:

One receiving FOP and one delivering PFOD for the credit provider ?"‘;é
L
One delivering FOP and one receiving PFOD for the credit consumer ;’g‘
. : sese.032 “Collateral” #
/ \ camt.054 le‘lf)rt]ifli:::(;?ittl)rll{! ‘Sea’iiesSettlementTransactionGenerationNotification [ \ ..l":!II
DELI - FREE - COLO
Lemm > Credit 7
Credited cash o sese.032 “Collateral” Consumer
account owner SecuritiesSettlementTransactionGenerationNotification Collateral ;
PB as NCB PFOD - CRDT - COLO > provider -
Participant camt.004 “Ceiling @ sese.025 “Full settlement” PB as CSD -
< Natification” SecuritiesSettlementTransactionConfirmation Participant

L J tr—\ N\ J

_ - o sese.032 “Collateral”
camt.054 “Cash Posting TARGET 2 SECURITIES

e SecuritiesSettlementTransactionGenerationNotification
a ) Notification” RECE - FREE - COLI .
Prettrotifreation — > Credit
Debited cash o sese.032 “Collateral” Provider
SecuritiesSettlementTransactionGenerationNotification Collateral
account owner PEOD - DBIT - COLI (0] a. eral
NCB as — | - > receiver
system entity camt.004 “Floor Notification” 9 ”sese.025 Fu settlement” S e
\ / <€ SecuritiesSettlementTransactionConfirmation Participant

. Mandatory step /
Note:
e Forthe PFOD leg, the central bank is an interested party in
@ T2S while for the FOP leg it is not.
=z ¢ The central bank should therefore be granted a third party
eurorean cenTraL BaNK  privilege to receive the sese.032 message for the FOP ins

EUROSYSTEM

Conditional step




|¥B=] Bookings opening leg Pledge procedu

TARGET = -SECURITIES

Cash movements

m
-
7
&,
A Securities -J"".
MOVETTICTILS g
CB DCA PB DCA f‘"‘
- - o
o
>
£
s
o
Auto-collateralisation resulting in T0 Auto-collateralisation resulting in FROM '
domestic settlement Collateralised cross-border settlement Earmarked for #‘.
position auto- "
collateralisation
osition
CcsD > > 7
\
- N\
PB Pledge PB providing CSD1 CSD2 , 4 £
account account (Issuer) 7
\ Rtttk f pilbit N i
PB Pledge 1| . . 1 PB providing
— il : Omnibus a/c Mirror a/c : e
I I
1
—t —t—
| I
\ /’

EUROPEAN CENTRAL BANK
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t 5 Messaging flow for Pledge procedure

TARGET=-SECURITIES Genel’atIOn Of CIOSlng Ieg

glk.

O Gy &) 8 DR BY

When T2S settles the opening leg providing credit to the Payment Bank, it also generates
the reimbursement instructions which are on hold for the credit consumer:

One delivering FOP and one receiving PFOD for the credit provider

One receiving FOP and one delivering PFOD for the credit consumer

sese.032 “Hold Reverse Collateral” f \
SecuritiesSettlementTransactionGenerationNotification )
RECE - FREE - COLO > Credit
Consumer
sese.032 “Hold Reverse Collateral” - on Hold
SecuritiesSettIementTransactionGenerationNotificatione PB QS_CSD
PFOD - DBIT - COLO 4 Participant
L3
TARGET - SECURITIES
sese.032 “Hold Reverse Collateral”
SecuritiesSettlementTransactionGenerationNotification e f \
DELI - FREE - COLI > Credit
sese.032 “Hold Reverse Collateral” Provider
SecuritiesSettlementTransactionGenerationNotification e NCB as CSD
PFOD - CRDT - COLI > Participant

N\ J

/ . Mandatory step
Conditional step @

EUROPEAN CENTRAL BANK

EUROSYSTEM



Messaging flow for Pledge procedure™

t =1 Release of closing leg by Payment Bank - Reim@

TARGET = -SECURITIES

credit

- #*
7
Ncamt.054 “Cash Posting Notification” sese.032 “Hold Reverse Collateral” R ﬁ

Debited cash a Debit notification >ecuritiesSettlementTransactionGenerationNotificatiog =

RECE - FREE - COLO

account owner |[€ "
PB as NCB camt.004 “Floor Notification” sese.032 “Hold Reverse Collateral” - on Hold F‘
<€ SecuritiesSettiementT ionGenerationNotificati 9 4

Participant ecuritiesSettlementTransactionGenerationNotificatio -
) PEOD - DBIT - COLO S Credi .

sese.030 - Release Party Hold e redit -

SecuritiesSettlementConditionModification Consumer ”

€ Collateral o

sese.031 - Accepted .
o o o 9 provider
BecuritiesSettlementConditionModificationStatusAdvi > ;
Note: Reimbursement of intraday credit <o 031 ¢ Executed Q gB ?S_CSQ[
triggered by T2S are the same as for BecuritiesSettlementConditionModificationStatusAdvi > ] pri -
Repo procedure sese.024 — NG Hold remains G -
t o) SecuritiesSettlementTransactionStatusAdvice
PARERIIE SICRAINIS sese.025 — Settlement confirmation e

SecuritiesSettlementTransactionConfirmation >
sese.032 “Hold Reverse Collateral” 9 /ﬁ
(]

SecuritiesSettlementTransactionGenerationNotifica
n

> Credit

%L' : EREE - C8L| N _
. ) sese.032 "Hold Reverse Collateral Provider
Credited camt.054 “Cash Posting SecuritiesSettlementTransactionGenerationNotificati(a
cash account @ Notification” n Collateral
~ Lo F()j:ﬂp - Rl%[ﬂ- - 89%' N >' receiver
OWner wlroeurtrrotrnroealturt SeSe. — OI malns e NCB as
NCB as tamt.004 “Ceiling Notification” SecuritiesSettlementTransactionStatusAdvice 5 CSD
system entity sese.025 — Settlement confirmation e Participant
. Mandatory step \ J SecuritiesSettlementTransactionConfirmation S
Conditional step ;)

&
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|#B=] Bookings closing leg Pledge procedur

TARGET = -SECURITIES

NCB

CB DCA PB DCA

e

Cash movements

Securities

MOVEITIETIIS

Note: The movements resulting from the reimbursements are
the exact reverse bookings compared to opening leg

Auto-collateralisation resulting in

domestic settlement

CSD

PB Pledge PB providing
account account

FROM Auto-collateralisation resulting in TO

cross-border settlement Earmarked for

Collateralised

position auto-
collateralisation
\ position
A 71
\ 7
\ CSD1 CSD2 y
(Issuer) 7
\ R itttk ey mktbt N -
PB Pledge | - - 1 PBproviding
accoungt : Omnibus a/c Mirror alc : accolnt
SEGes | - - : _
1
i > : >
l\__________ ________/'

By &) & ‘%ﬁﬂﬂkg

Ny AN Q
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t Collateral relocation

=]
TARGET -SECURITIES PrInCIpIeS

Collateral relocation is a new auto-collateralisation transaction triggered at EoD
should the PB not have sufficient resources to reimburse its intra-day credit

The collateral relocation procedure is applicable in a similar way no matter which
Auto-collateralisation procedure was chosen by the NCB (E.g. Repo, pledge or
pledge-sub)
As such collateral relocation behaves like the Repo model from settlement
point of view (e.g. two DVP instructions)

S G D DY/ VRHK ‘-g

The collateral relocation will move the relevant collateral into the so called “Regular
Collateral account”

Collateral relocation might trigger realignment in T2S depending on the location of
the collateral providing account of the PB

There is no reverse leg created by T2S

&
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G

~
-

TARGET = -SECURITIES

Messaging flow for all procedures
Collateral relocation

Two DVP instructions are generated for all procedures:

one for the credit provider as RVP

one for the credit consumer as DVP

The collateral is moved to the Regular Collateral Account of the Central Bank

\
Credited cash
account owner

PB as NCB
Participant

J

-

Debited cash
account owner

NCB as

system entity

G J

- Sresitroiont

( \ o sese.032 “Collateral”

SecuritiesSettlementTransactionGenerationNotification
DELI - APMT - COLO >

camt.054 “Cash Posting
Notification”

e sese.025 “Full settlement”

camt.004 “Ceiling SecuritiesSettlementTransactionConfirmation

NOUITC atiorl

<€

U3
camt.054 “Cash Posting s o sese.032 “Collateral”
e Notification” SecuritiesSettlementTransactionGenerationNotification
Debit notification RECE - APMT - COLI
< 2ebilnotication, >
9 sese.025 “Full settlement”
camt.004 “Floor Notification” SecuritiesSettlementTransactionConfirmation
>
. Mandatory step
Conditional step

&

EUROPEAN CENTRAL BANK

EUROSYSTEM
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J

D O W

Credit
Consumer

Collateral
provider

> \_ Participant /

QRS m:g

PB as CSD

Credit
Provider

Collateral
receiver

NCB as CSD
Participant




Bookings Collateral relocation

TARGET = -SECURITIES All procedures

Cash movements

D\ ‘*ﬁﬁﬂﬂkg

NEE Securities
MOVETTIETILS
CB DCA PB DCA
>
-
Auto-collateralisation resulting in T0 Auto-collateralisation resulting in FROM '
domestic settlement Deliverable cross-border settlement Earmarked for #‘.
position auto- "
collateralisation
osition
CSD \ p 7
\
_— \
CB Regular PB providing CSD1 CSD2 , 4 £
account account (Issuer) 7
_ _ \ R ittt = =N i
CB Regular 1 . . 1 PB providing
€ e : Omnibus a/c Mirror al/c : e

1 1

€ 1 ‘ € 1

1

l\_ _______ I /’

EUROPEAN CENTRAL BANK
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Set-up tor Central Bank auto-collateralisation —

3 Pledne

4 Set-up for client collateralisation - Repo

5 Message flow and bookings — Repo and Pledge

&
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t =3 Steps required for set-up of REPO procedure Refer Table 17-18 in
e UDFS References UDFS 2.0

]
-
12S Actor Mappmg UDFS Table Z;-‘
Creation of a new T2S Central Bank Account. Table 17 - Step 1 ﬁ
Setting the T2S Central Bank Account for providing intraday credit for auto- =
2 CB o e
collateralisation purpose. Table 17 - Step 2 -
3 CSD Creation of a new CSD Participant for the Central Bank. Table 17 - Step 3 %..-‘
4 csb Creation of a new Securities Account to be used as regular securities account
for the Central Bank collateralisation. Table 17 - Step 4 _"f
Linking the Securities Account for regular collateral to the Central Bank T2S H
5 CSD : e
Dedicated Cash Account for cash settlement purpose. Table 17 - Step 5 o
Creation of a new Securities Account to be used as receiving securities ;
6 CSD o
account for the Central Bank collateralisation.
Table 17 - Step 6 f
Linking the Securities Account for receiving collateral to the Central Bank T2S
7 CsSD .
Dedicated Cash Account for cash settlement purpose. Table 17 - Step 7 ;
CB Creation of a new Payment Bank Table 18 - Step 1
CB Creation of a new T2S Dedicated Cash Account for the Payment Bank. Table 18 - Step 2
Linking the T2S Dedicated Cash Account of the Payment Bank:
10 CB -to the T2S Central Bank Account
-to the regular Securities Account
-to the receiving Securities Account Table 18 - Step 3
11 csb Creation of a new CSD Participant for the Payment Bank Table 18 - Step 4
12 Creation of a new Securities Account for the Payment Bank Table 18 - Step 8
Linking the Securities Account of the Payment Bank to the T2S Dedicated
13 CSD Cash Account of the Payment Bank for cash settlement purpose and/or for
collateralisation purpose. Table 18 - Step 9
14 CB Creation of the auto-collateralisation limit for the Payment Bank T2S
Dedicated Cash Account PN Table 18 - Step 10
=
EUROPEAN CENTRAL BANK
EUROSYSTEM



Steps required for set-up of REPO procedure
Interaction modes for the steps and associated A2A
screens (1/2)

V==

TARGET = -SECURITIES

Actor

3 CSD

4 CSD

5 CSD

6 CSD

7 CSD

Creation of a new T2S Central Bank

Account. AZAIUZA

Setting the T2S Central Bank
Account for providing intraday credit
for auto-collateralisation purpose.

U2A

Creation of a new CSD Participant
for the Central Bank.
Creation of a new Securities
Account to be used as regular
securities account for the Central
Bank collateralisation.

A2A/U2A

A2A/U2A

Linking the Securities Account for
regular collateral to the Central Bank
T2S Dedicated Cash Account for
cash settlement purpose.

U2A/A2A

Creation of a new Securities
Account to be used as receiving
securities account for the Central

Bank collateralisation.

A2A/U2A

Linking the Securities Account for
receiving collateral to the Central
Bank T2S Dedicated Cash Account
for cash settlement purpose.

U2A/A2A

acmt.007.001.01

n/a

reda.014.001.01

reda.018.001.01

reda.049.001.01

reda.018.001.01

reda.049.001.01

&

acmt.010.001.01
acmt.011.001.01

n/a

reda.016.001.01

reda.020.001.01

reda.051.001.01

reda.020.001.01

reda.051.001.01

EUROPEAN CENTRAL BANK

EUROSYSTEM

T2S Dedicated Cash Account — New/Edit
Screen

CMB - New/Edit Screen

Party - New/Edit Screen

Securities Account - New/Edit Screen

Securities Accounts Link - New/Edit Screen

Securities Account - New/Edit Screen

Securities Accounts Link - New/Edit Screen

St s/ O N QYD DRV DR B



V==

TARGET = -SECURITIES

10

11

12

13

14

CB

CB

CSD

CSD

CB

Steps required for set-up of REPO procedure

Interaction modes for the steps and associated A2A

screens (2/2)

Creation of a new Payment Bank | A2A/U2A
Creation of a new T2S Dedicated
Cash Account for the Payment Bank. AZAJU2A
Linking the T2S Dedicated Cash
Account of the Payment Bank:

-to the T2S Central Bank Account
-to the regular Securities Account
-to the receiving Securities Account
Creation of a new CSD Participant
for the Payment Bank
Creation of a new Securities
Account for the Payment Bank
Linking the Securities Account of the
Payment Bank to the T2S Dedicated
Cash Account of the Payment Bank = A2A/U2A
for cash settlement purpose and/or
for collateralisation purpose.
Creation of the auto-collateralisation
limit for the Payment Bank T2S
Dedicated Cash Account.

U2A

A2AJU2A

U2A

reda.014.001.01

acmt.007.001.01

n/a
reda.014.001.01

reda.018.001.01

reda.049.001.01

n/a

&

reda.016.001.01
acmt.010.001.01
acmt.011.001.01

n/a

reda.016.001.01

reda.020.001.01

reda.051.001.01

n/a

EUROPEAN CENTRAL BANK

EUROSYSTEM

Party - New/Edit Screen
T2S Dedicated Cash Account — New/Edit
Screen

CMB - New/Edit Screen
Party - New/Edit Screen

Securities Account - New/Edit Screen

Securities Accounts Link - New/Edit Screen

Limit - New/Edit Screen

SRt s/ O N YD DRV DR B



t p  Content of opening legs of auto-collateralisatior
o

TARGET = -SECURITIES REPO

<AcctOwnrTxld>
<MktInfrstrctrTxld>
<SctiesMvmntTp>

<Pmt>

<TradDt><Dt>
<SttImDt><Dt>
<MtchgSts><Cd>

<ISIN>

<SttiImQty><Unit>
<SfkpgAcct>
<CshAcct><Prtry>
<SctiesTxTp>
<DlvrgSttimPties><Dpstry>
<DlvrgSttimPties><Pty1>
<DIvrgSttimPties><Pty1><SfkpgAcct>
<RcvgSttimPties><Dpstry>
<RcvgSttimPties><Pty1>
<RcvgSttimPties><Pty1><SfkpgAcct>
<SttimAmt><Amt Ccy>
<SttimAmt><CdtDbtInd>
<GnrtdRsn><Cd>
<AddtIRsnInf>

<PrcgSts><AckdAccptd>

NONREF
ABCDEF111

RECE

APMT

2015-01-02
2015-01-02

MACH

ISINOOOO001

25000

CB Receiving account
CB DCA

COLlI

CSDBIC
PaymentBankBIC

PB Providing account
CSDBIC
CentralBankBIC

EUR 9000

DBIT

COLL

Collateral operation [..]

NORE

NONREF
ABCDEF222

DELI

APMT

2015-01-02
2015-01-02

MACH

ISINOOOO001

25000

PB Providing account
PB DCA

COLO

CSDBIC
PaymentBankBIC
CSDBIC
CentralBankBIC

CB Receiving account
EUR 9000

CRDT

COLL

Collateral operation [..]

NORE

EUROSYSTEM

N MR SGDHHVHD/LS



t pm  Content of closing legs of auto-collateralisatio
o

TARGET = -SECURITIES REPO

FIELD Credit provider side Credit consumer side

<AcctOwnrTxId>
<MktInfrstrctrTxId>
<SctiesMvmntTp>

<Pmt>

<TradDt><Dt>
<SttImDt><Dt>
<MtchgSts><Cd>

<ISIN>

<SttiImQty><Unit>
<SfkpgAcct>
<CshAcct><Prtry>
<HldInd><Ind>
<SctiesTxTp>
<DlvrgSttimPties><Dpstry>
<DlvrgSttimPties><Pty1>
<DlvrgSttimPties><Pty1><SfkpgAcct>
<RcvgSttimPties><Dpstry>
<RcvgSttimPties><Pty1>
<RcvgSttimPties><Pty1><SfkpgAcct>
<SttimAmt><Amt Ccy>
<SttimAmt><CdtDbtInd>
<GnrtdRsn><Cd>
<AddtIRsnInf>
<PrcgSts><AckdAccptd>

<Pdg><Rsn><Cd>

NONREF

ABCDEF333

DELI

APMT

2015-01-02
2015-01-02

MACH

ISINO000001

25000

CB Receiving account
CB DCA

COLI

CSDBIC
CentralBankBIC
CSDBIC
PaymentBankBIC

PB Providing account
EUR 9000

CRDT

COLL

Hold Reverse Collateral [..]

NORE

NONREF

ABCDEF444

RECE

APMT

2015-01-02
2015-01-02

MACH

ISINO0O00001

25000

PB Providing account
PB DCA

True <Rsn><Cd>PTYH
COLO

CSDBIC
CentralBankBIC

CB Receiving account
CSDBIC
PaymentBankBIC

EUR 9000

DBIT

COLL

Hold Reverse Collateral [..]
NORE

PREA

EUKUTIYIERM

N MR SGDHHVHD/LS



t
TARGET = -SECURITIES

Pledge

el
FIELD Credit provider side Credit consumer side

<AcctOwnrTxld>
<MktInfrstrctrTxId>
<SctiesMvmntTp>
<Pmt>
<TradDt><Dt>
<SttImDt><Dt>
<MtchgSts><Cd>
<ISIN>
<SttImQty><Unit>
<SfkpgAcct>

<CshAcct><Prtry>

<SctiesTxTp>
<DlvrgSttimPties><Dpstry>
<DlvrgSttimPties><Pty1>
<DlvrgSttimPties><Pty1><SfkpgAcct>
<RcvgSttimPties><Dpstry>
<RcvgSttimPties><Pty1>
<RcvgSttimPties><Pty1><SfkpgAcct>

<SttimAmt><Amt Ccy>
<SttimAmt><CdtDbtIind>
<GnrtdRsn><Cd>
<AddtIRsnInf>
<PrcgSts><AckdAccptd>

NONREF
ABCDEF111
RECE

FREE
2015-01-02
2015-01-02
MACH
ISINOOO0001
25000

Receiving account pledged

coLl

CSDBIC
PaymentBankBIC

PB Providing account
CSDBIC
PaymentBankBIC

COLL
Collateral operation [..]

NORE

NONREF
ABCDEF112
RECE

APMT
2015-01-02
2015-01-02
MACH
ISINOO00001
0

Receiving account
pledged

CB DCA

CcoLl

CSDBIC
PaymentBankBIC

PB Providing account
CSDBIC
PaymentBankBIC

EUR 9000

DBIT

COLL

Collateral operation [..]

NORE

Content of opening legs of auto-collateralisatio

NONREF
ABCDEF222
DELI

FREE
2015-01-02
2015-01-02
MACH
ISINOO00001
25000

PB Providing account

COLO

CSDBIC
PaymentBankBIC
CSDBIC
PaymentBankBIC

Receiving account
pledged

COLL
Collateral operation [..]

NORE

NONREF
ABCDEF223
DELI

APMT
2015-01-02
2015-01-02
MACH
ISINOO00001
0

PB Providing account

PB DCA

COLO

CSDBIC
PaymentBankBIC
CSDBIC
PaymentBankBIC

Receiving account
pledged

EUR 9000

CRDT

COLL

Collateral operation [..]

NORE

N O QD QYD O R BE



TARGET = -SECURITIES

T3

Pledge

i a—
FIELD Credit provider side Credit consumer side

<AcctOwnrTxId>
<MktInfrstrctrTxId>
<SctiesMvmntTp>

<Pmt>

<TradDt><Dt>
<SttimDt><Dt>
<MtchgSts><Cd>

<ISIN>

<SttimQty><Unit>
<SfkpgAcct>
<HIdInd><Ind>
<CshAcct><Prtry>
<SctiesTxTp>
<DlvrgSttimPties><Dpstry>
<DlvrgSttimPties><Pty1>

<DlvrgSttimPties><Pty1><SfkpgAcct>

<RcvgSttimPties><Dpstry>
<RcvgSttimPties><Pty1>
<RcvgSttimPties><Pty1><SfkpgAcct>
<SttimAmt><Amt Ccy>
<SttimAmt><CdtDbtInd>
<GnrtdRsn><Cd>

<AddtIRsnInf>
<PrcgSts><AckdAccptd>

<Pdg><Rsn><Cd>

NONREF
ABCDEF111
DELI

FREE
2015-01-02
2015-01-02
MACH
ISINOO00001
25000

Receiving account pledged

COLI
CSDBIC

PaymentBankBIC

CSDBIC
PaymentBankBIC

PB Providing account

COLL
Collateral operation [..]

NORE

NONREF
ABCDEF112
DELI

APMT
2015-01-02
2015-01-02
MACH
ISINOO00001
0

Receiving account pledged
CB DCA
COLI
CSDBIC

PaymentBankBIC

CSDBIC
PaymentBankBIC

PB Providing account
EUR 9000

CRDT

COLL

Collateral operation [..]

NORE

Content of closing legs of auto-collateralisatio

NONREF
ABCDEF222
RECE

FREE
2015-01-02
2015-01-02
MACH
ISINOO00001
25000

PB Providing account

COLO
CSDBIC
PaymentBankBIC

Receiving account
pledged

CSDBIC

PaymentBankBIC

COLL
Collateral operation [..]

NORE

NONREF

ABCDEF223

RECE

APMT

2015-01-02
2015-01-02

MACH

ISINOO00001

0

PB Providing account
True <Rsn><Cd>PTYH
PB DCA

COLO

CSDBIC
PaymentBankBIC

Receiving account pledged

CSDBIC
PaymentBankBIC
EUR 9000

DBIT

COLL

Collateral operation [..]
NORE

PREA

N 0y A YD D DR BN



Payment/
Settlement
Bank

National
Central
Bank
(NCB)

Static data set by
Central Bank

# One or several
securities accounts

6. Auto-Collateralisation Limit
i__(applied on T2S DCA of PB)

5. Securities Valuation

4. Close Links

2. Maximum credit percentage

{
1
]
| 3. Eligible Securities
i
i
i
1

1. Collateralisation Procedure

&

Security Account
for Settlement

—

PB Dedicated Cash
Account

4 uses

(refetences)

sfsssssssssssssndarsnrrrrsnsrasnaheslocccsrinnrasnetninnnnnnnas

L)
%
0.
\ 3
L
2

Regular Securjty

Receiving Security
o]
Account 90 \Account
link P pi o
l (CMB Securities s (CMB Securities I
Account Link) Account Link)

* Central Bank CMB
** Payment Bank
CmMB1

EUROPEAN CENTRAL BANK

EUROSYSTEM



s Primary CMB setup

o
Summary

TARGET = -SECURITIES

Technical object Central Bank CMB

T2S Central Bank account

Combinations of BICs.
If wildcard pattern: minimum is BIC4

(NCBA¥).

No overlap between different BIC patterns.

Regular Securities N/A
Account

Receiving Securities

Account N/A

- Regular collateral account with

Collateral link = No

Linked securities
accounts through
“CMB Securities
Accounts Links”

Settlement Link = Yes

- Receiving collateral account in case of
Repo procedure

Collateral link = No

Settlement Link = Yes

BIC BIC11 of the owner of the linked securities
accounts must match with the BIC(S)

Validation rule authorised in this CMB

EUROPEAN CENTRAL BANK

EUROSYSTEM

For CB auto-collateralisation

Payment Bank CMB1

T2S Dedicated Cash Account

Combinations of BICs.
If wildcard pattern: minimum is BIC4 (PBEEY¥).

No overlap between different BIC patterns.

Regular collateral account

Receiving collateral account in case of Repo and
Pledge procedure

- PB providing account
Collateral link = Yes
Settlement Link = Yes

- PB Receiving collateral account in case of
pledge procedure

Collateral link = No
Settlement Link = No

BIC11 of the owner of the linked securities
accounts must match with the BIC(s) authorised
in this CMB



S - =

-

TARGET = -SECURITIES

4One orseveral  Security Account
securities accounts  for Settlement

/ Client of a link
Payment/ (CMB Securitie
Account Link)

Settlement Bank

I
: £ One or several Security Account Receiving I
! securities accounts  for Settlement Security Account |
i E " uses link  \ !
[ @ x (1. External Guarantee Limit ] I ¢ s I :
| Payment/ % § ((applied on CMB of a client) %, g‘i@fuﬁfg"gﬂ% _;
: Settlement al 2. Client Collateralisation ] ,7/047"" S )
[ Bank 25 (applied on CMB of a client) %, Sn O
| g5
1 n =
| =]
, Le

£

- 5. Securities Valuation

6. Auto-Collateralisation Limit
- l _(applied on T2SDCAof PB) __ |
National g x {5 Securities Valuation 1 I
Cg:;rka'l ® @& |{ 4 Close Links 1 R
= _ egular Security Receiving Securi
o e = 5 ° eceiving ty
(NCB) S5 i 3. Eligible Securities ; Account (of) Rt
B8 i 2. Maximum credit percentage link e
wn H < - 1 "“. J :
i 1. Collateralisation Procedure 1 (CMB Securities ™ (CMB Securities

Account Link) Account Link)

* Payment Bank
CMB2
&

EUROPEAN CENTRAL BANK

EUROSYSTEM

i -~
A
o & ' f
%, D\ ’I
3. Unsecured Credit Limit %\ !
(applied on CMB of a client) ECN Pdmaly | ;
[ 4. Eligible Securities ] F >
oy ,.‘.mmj_gh‘.ﬁh‘.ﬁ_,
q? CB Cash|Account ¢,
S %
$ %
& !
= 3



e Secondary CMB setup

o
Summary

TARGET = -SECURITIES

For client collateralisation

Payment Bank CMB2

Technical object

Regular Securities
Account

T2S Dedicated Cash Account

Combinations of BICs.

on the same DCA.

N/A

PB receiving account

Receiving Securities
Account

Linked securities
accounts through
“CMB Securities
Accounts Links”

- Client collateral providing account
Collateral link = Yes
Settlement Link = Yes

BIC11 of the owner of the linked securities
accounts must match with the BIC(s)

BIC authorised in this CMB and
Validation rule Not match with the BIC8 defined in the PB’s
primary

CMB

If wildcard pattern: minimum is BIC4 (PBCAY).
No overlap with BIC patterns in different CMBs

Payment Bank CMB3

T2S Dedicated Cash Account

Combinations of BICs.
If wildcard pattern: minimum is BIC4 (PBCAY).

No overlap with BIC patterns in different CMBs
on the same DCA.

N/A

PB receiving account

- Client collateral providing account
Collateral link = Yes
Settlement Link = Yes

BIC11 of the owner of the linked securities
accounts must match with the BIC(s)
authorised in this CMB and

Not match with the BIC8 defined in the PB’s
primary

CMB

&)

By ) QYD BHVDHR B

LY
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t 5 T2S Auto-collateralisation Frame
e Entity Relationship — Technical view (samples)

CB links PB ( CSD Participants whose
CB DCAtoCB PB BICs do not overlap*

NCBAXXYYAAA J cash account'L PBAADEFEAAA

CB links BIC4* (PBAA*) of the
PB to primary CMB

PB
PBAADEFFAAA

J
\

l PBAAITRRXXX

CB links BIC8* (PBOODEFF*) of the
PB to pri CMB i
and/or 0 primary [ PB - Prlmary

PBOODEFF001
CMB

\ 4

L PBOODEFF111

CB links BIC11 of the PB to
primary CMB

and/or >( PB ]
\

PBZZNLYY220

*If Secondary CMBs are created within the same DCA in —
a later stage, BICs added to the Primary CMB must then
not overlap with BICs linked to the Secondary CMBs @

EUROPEAN CENTRAL BANK

EUROSYSTEM



t 5 T2S Auto-collateralisation Frame
e Entity Relationship — Technical view (samples)

[ CB 1 \( PB J CSD Participants whose BICs

NCBAXXYYAAA J ’L PBAADEFFAAA do not overlap with BICs
across the whole DCA

PB authorises BIC4* (PBC1*) of

client for the use of DCA \( Clientl of PB
’L PBCIDEFFXXX

L PBCLITRRXXX

PB authorises BIC8* (PBC2FRAA¥) Secondary
of client for the use of DCA Client2 of PB —

*
>L PBC2FRAA001 CMB

and/or

L PBC2FRAA111

PB authorises BIC11 of

andlor client for the use of DCA \r R ]

'L PBC3NLYY220

*Securities account of different clients can be
linked via one CMB or several CMBs.

e

EUROPEAN CENTRAL BANK

EUROSYSTEM
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TARGET = -SECURITIES

Thank you for your attention
www.t2s.eu

e

EUROPEAN CENTRAL BANK

EUROSYSTEM



