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Introduction 
 

1. Aim of the Guidance 

This document (“the guidance”) aims at providing guidance to institutions for completing 

the reporting template on Financial Market Infrastructures (FMIs). The template's goal is 

threefold, to: 

1. provide a structure in which to report relevant data; 

2. assist institutions in mapping their access and use of financial market 

infrastructures; 

3. assist resolution authorities when identifying critical FMIs and related potential risks 

for continuity of access through resolution. 

 

2. Scope: which FMI service providers? 

Institutions should report all direct and indirect participation in FMIs, i.e. 

payment, clearing and settlement systems1, as well as trade repositories2. In 

addition, institutions shall report their participation in trading venues. Even though 

trading venues are not strictly speaking FMIs, a bank in resolution is likely to need to 

retain access to trading venues. The use of intermediaries (such as correspondent3 or 

custodian banks) should also be reported. 

 

Payment Systems (PS) 

Payment Systems (PS) comprise both  

 Large–Value Payment Systems (LVPS), which are mostly used to settle interbank or 

wholesale transactions and are often operated by a central bank. They tend to exhibit 

very high values and a relatively low number of transactions. Examples: TARGET2, 

EURO1; and 

 Retail payment systems, which are used to settle retail transactions, including Point-

of-Sale and other card transactions, direct debits and credit transfers. In contrast to 

LVPS, they tend to exhibit a large number of transactions of relatively low value. 

Examples: STEP2, national retail payment systems. 

 

(I)CSDs and SSS 

 (International) Central Securities Depositories ((I)CSDs) – Securities Settlement 

Systems (SSS): usually, the same FMIs play both roles. 

o Central Securities Depositories safekeep their participants’ assets. As defined 

under the CSD Regulation (CSDR)4, CSDs usually provide for the initial 

                                           
1 CPMI-IOSCO’s definition of FMIs refers to payment systems, CSDs, SSSs, CCPs, and TRs 
https://www.bis.org/cpmi/publ/d101a.pdf 
The ECB further defines terms associated to payment, clearing and settlement systems 
https://www.ecb.europa.eu/pub/pdf/other/glossaryrelatedtopaymentclearingandsettlementsystemsen.pdf  
2 This section is organised along the lines of the drop-down list, which contains (I)CSD-SSS, (I)CSD and SSS.  
3 Correspondent banking is defined in the ECB glossary (cf. footnote 1) as an arrangement whereby one bank 
(the settlement or service-providing bank) makes or receives payments (potentially performing other banking 
services in addition) on behalf of another bank (the customer or user bank). 
4 Please refer to Annex 1 for all legal references used throughout this Guidance. 

https://www.bis.org/cpmi/publ/d101a.pdf
https://www.ecb.europa.eu/pub/pdf/other/glossaryrelatedtopaymentclearingandsettlementsystemsen.pdf
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recording of securities in a book-entry system (‘notary service’) and/or maintain 

securities accounts at the top-tier level (‘central maintenance service’). A third 

core service recognized by the CSDR is settlement.  

o Securities Settlement Systems settle securities transactions, i.e. allow their 

participants to exchange securities against cash. This usually occurs in a 

“Delivery-versus-Payment” (DVP) mode, with immediate exchange of securities 

against cash, though SSS also process “Free-of-payment transactions”, with 

transfers of securities only (the cash is then paid separately).  

 

Note: With the introduction of TARGET2-Securities (T2S), CSDs may “outsource” their 

settlement functionality to T2S, a central platform operated by the ECB and linked to the 

participants’ TARGET2 accounts. From a contractual perspective, the CSD continues to 

offer SSS services to its customers. 

 

You can find the list of designated payment and settlement systems and of registered 

CSDs5 (in the EU) on the website of the European Securities and Markets Authority (ESMA) 

under, respectively,  

https://www.esma.europa.eu/sites/default/files/library/designated_payment_and_securi

ties_settlement_systems.pdf and  

https://www.esma.europa.eu/sites/default/files/library/esma70-151-

889_csd_register.pdf 

 

Central Counterparties (CCPs)  

CCPs interpose themselves between counterparties to contracts traded in one or more 

financial markets, “becoming the buyer to every seller and the seller to every buyer and 

thereby ensuring the performance of open contracts”.6 

 Securities (cash) CCPs: Cash CCPs usually clear securities (equity and/or debt) trades 

that are traded on a stock exchange (regulated market). This category also captures 

repo transactions.7 Securities CCPs play an intermediary role between trading and 

settlement, for the duration of the transaction (usually settlement occurs on t+2), and 

provide certainty to each seller and each buyer as to the performance of the trade. 

 Derivative CCPs: Derivative CCPs take longer term positions as they interpose 

themselves between the two counterparties in a derivative contract. Under EMIR, CCP 

clearing is obligatory for standardised derivative transactions executed either OTC or 

on a trading venue.  

 

You can find the list of CCPs authorised to offer services in the EU on the website of ESMA 

under 

https://www.esma.europa.eu/sites/default/files/library/ccps_authorised_under_emir.pdf 

 

                                           
5 Please note that, as the CSD Regulation is relatively recent, the authorisation process of CSDs is still ongoing. 
6 CPMI-IOSCO, Principles for Financial Market Infrastructures, https://www.bis.org/cpmi/publ/d101a.pdf. 
7 In accordance with the classification in the BIS Red Book: https://www.bis.org/cpmi/publ/d172.htm. 

https://www.esma.europa.eu/sites/default/files/library/designated_payment_and_securities_settlement_systems.pdf
https://www.esma.europa.eu/sites/default/files/library/designated_payment_and_securities_settlement_systems.pdf
https://www.esma.europa.eu/sites/default/files/library/esma70-151-889_csd_register.pdf
https://www.esma.europa.eu/sites/default/files/library/esma70-151-889_csd_register.pdf
https://www.bis.org/cpmi/publ/d101a.pdf
https://www.bis.org/cpmi/publ/d172.htm
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Trade repositories (TRs) 

TRs maintain a centralised electronic record (database) of transaction data8 and have 

grown in importance particularly in the OTC derivatives market. They play a central role 

in standardising and normalising the recording of OTC derivative transactions across 

market participants, thereby enhancing the transparency of derivative markets and 

reducing risks to financial stability.  

 

You can find the list of registered trade repositories on the website of ESMA under 

https://www.esma.europa.eu/supervision/trade-repositories/list-registered-trade-

repositories. Institutions are obliged under Article 9 EMIR to report their derivatives 

transactions to TRs (directly for OTC trades that are not centrally cleared, through CCPs 

for others).  

 

Trading venues 

A trading venue is either a regulated market (a stock exchange), a Multilateral Trading 

Facility (MTF, i.e. a multilateral trading system operated by an investment firm or a market 

operator) or an Organised Trading Facility (OTF, i.e. a multilateral system which is not a 

regulated market or an MTF).9 

 

Intermediaries  

Institutions should also report their use of intermediaries (such as correspondent or 

custodian banks) for payment, clearing and settlement services, even where these 

intermediaries do not explicitly provide indirect access to identifiable FMIs. 

In case such intermediaries are reported, “System Type” (c0040) should be ‘Not applicable 

(FMI system type)’, as further explained in Part 3 of this guidance. 

 

  

                                           
8 CPMI-IOSCO, Principles for Financial Market Infrastructures, https://www.bis.org/cpmi/publ/d101a.pdf. 
9 As defined in Directive 2014/65/EU of 15 May 2014 (MiFID II), art.4(1)(24). 

https://www.esma.europa.eu/supervision/trade-repositories/list-registered-trade-repositories
https://www.esma.europa.eu/supervision/trade-repositories/list-registered-trade-repositories
https://www.bis.org/cpmi/publ/d101a.pdf
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Part 1 

General Guidance 
 

1. Scope: which entities?  

In principle, resolution authorities should have a view on whether the entities in scope of 

the BRRD and SRMR10, articles 1 and 2 respectively, have the ability to maintain continued 

access to FMI service providers throughout resolution. To provide this view, the FMI report 

shall cover all the FMI accesses and use of intermediaries for payment, clearing, custody, 

and settlement services of all legal entities requested by the resolution authority.  

 

Reporting is mandated for Relevant Legal Entities (RLEs), as well as other entities, 

identified by IRTs as falling within the scope of this exercise. Please refer to the Guidance 

on the Liability Data Report for the definition of RLEs. 

 

With regard to the responsibilities of the SRB and NRAs within the SRMR, the scope is 

determined to cover significant institutions and cross-border less-significant institutions. 

 

2. Governance 

The data collected will be committing for each of the concerned entities and the SRM will 

communicate with senior management of the institution based on these data. As such, 

senior management is expected to be aware and familiar with this data and ensure an 

appropriate level of confidence with respect to its accurateness. To this end, the 

completeness and accuracy of reported data needs to be subject to an adequate validation 

framework within the institution. 

 

NRAs could further specify the requirements for validation (e.g. external audit 

requirement). When the timing for validation interferes with the deadlines set forth in 

section 3 on the reporting process, the entities shall submit data by the provided deadlines 

and an updated report could have to be submitted if material changes occur as a result of 

the formal validation framework within the institution. 

 

3. Reporting Process 

The reporting frequency for the data is set to a yearly basis, for the situation as it stands 

at 31 December of each year prior to the reporting. The deadline for submission is set at 

30 April. 

 

Notwithstanding these provisions, resolution authorities can request the information at 

any time they deem necessary and/or deviate from the above reporting requirements. In 

times of crisis, deadlines might be very close to the reporting date. It is recognised that 

such short deadlines are ambitious and may require individual entities and groups to 

                                           
10 Please refer to Annex 1 for references to legislation. 
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develop adequate IT tools. This is for banks and/or groups to define and determine as 

appropriate.  

 

The report (one per group, with information on all entities in scope) shall be provided in 

XBRL exclusively, based on the relevant extension to the EBA Data Point Model.11 The 

visuals of templates in Part 2 of this guidance are meant for illustrative purposes only. 

 

The report shall be submitted to the NRA of the Banking Union jurisdiction in which the 

(ultimate) parent entity is incorporated, for all entities in scope. Subsequently, the NRA 

will transmit the report to the SRB.  

 

SRB Templates and EU Resolution Reporting Templates  

European Commission Implementing Regulation (EU) 2018/1624 of 23 October 2018 

laying down implementing technical standards with regard to procedures and standard 

forms and templates for the provision of information for the purposes of resolution plans 

for credit institutions and investment firms (“the CIR”) requires credit institutions to submit 

a number of templates (the “CIR Templates”) yearly. This implementing regulation repeals 

the Commission Implementing Regulation (EU) 2016/1066. 

 

The CIR governs the data banks should report and according to which specifications 

(“minimum procedural and technical reporting requirements”), such data shall be 

delivered to NRAs. These specifications are part of the EBA’s “Data Point Model” (DPM), 

which contains all data definitions and validation rules required to submit the templates. 

Institutions do not need to complete CIR Template Z.09.00 FMI, which is completed 

through the SRB FMI Report (FMIR), as the FMIR contains all information required under 

the CIR. 

  

4. Amount Reporting 

Amounts (numbers of items and/or value) will be reported in Units. Amounts (value) will 

exclusively be reported in EUR (counter)value and may be rounded to the nearest 

unit. For foreign currencies, this means that a conversion is required, which will be done 

at the reference rates published by the ECB12 on the date for which the information is 

reported. In case this is a TARGET closing date, the exchange rate shall refer to the one 

published at the closest date before the reporting date.  

 

When adding several items of information as free form text, please separate each entry 

by a semi-colon (;). This also applies to free form text between brackets when “other” is 

selected from drop-down lists. 

 

                                           
11 https://eba.europa.eu/risk-analysis-and-data/reporting-frameworks/reporting-framework-2.9. 
12 Where the reference rate has not been published by the ECB, banks should ask their Central Bank to provide 
for an appropriate conversion rate. 

https://eba.europa.eu/risk-analysis-and-data/reporting-frameworks/reporting-framework-2.9
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5. Validation rules 

Several levels of checks will be run on all submissions of the FMIR: 

1. A first level consists of automated technical checks to ensure that the 

submissions fulfil all formatting requirements, i.e. the filing rules; 

2. A second level entails automated consistency checks with regard to submitted 

data; and 

3. A third and final level of checks involves further consistency and plausibility 

checks which cannot be automatically implemented during the data collection 

phase. 

These three levels of checks are further detailed in annex 4 to this guidance. 
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Part 2 

SRB Resolution Templates 
 

  

Template 

Code
Name of the template or group of templates Short name

Replaces EBA 

template:

T99.00 Identi fication of the report LDR_T99.00 N/A

T01.00 Liabi l i ty Structure LDR_T01.00 Z 02.00

T02.00 Own Funds LDR_T02.00 Z 03.00

T03.01 Intragroup Liabi l i ties LDR_T03.01 Z 04.00

T03.02 Intragroup Guarantees  - Received LDR_T03.02 Z 04.00

T03.03 Intragroup Guarantees  - Provided LDR_T03.03 Z 04.00

T04.00 Securi ties  (Including CET1, AT1 & Tier 2 Instruments ; Excluding intragroup) LDR_T04.00 N/A

T05.01 Al l  Depos its  (excluding intragroup) LDR_T05.01 N/A

T06.01 Other financia l  Liabi l i ties  (not included in other tabs , excluding intragroup) LDR_T06.01 N/A

T07.00 Derivatives LDR_T07.00 N/A

T08.00 Secured Finance, excluding intragroup LDR_T08.00 N/A

T09.00 Other Non-Financia l  (not included in other tabs , excluding intragroup) LDR_T09.00 N/A

T12.00 Major off-balance sheet counterparties LDR_T12.00 Z 05.02

T98.00 General  Information CF_T98.00 Z 07.01

T20.01 Cri tica l  functions  - Depos its CF_T20.01 Z 07.01

T20.02 Cri tica l  functions  - Lending CF_T20.02 Z 07.01

T20.03 Cri tica l  functions  - Payment, Cash, Settlement, Clearing, Custody CF_T20.03 Z 07.01

T20.04 Cri tica l  functions  - Capita l  Markets CF_T20.04 Z 07.01

T20.05 Cri tica l  functions  - Wholesa le funding CF_T20.05 Z 07.01

T30.00 FMI services  - Providers  and Users FMI_T30.00 Z 09.00

T31.00 FMI services  - Mapping to Cri tica l  Functions FMI_T31.00 Z 09.00

T32.00 FMI services  - Mapping to core bus iness  l ines FMI_T32.00 Z 09.00

T33.00 FMI services  - Key metrics FMI_T33.00 Z 09.00
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T 30.00 - FMI services - Providers and Users

Provider

Point of contact at FMI/ 

intermediary for matters 

related to resolution of the 

entity

EUR GBP USD CHF JPY Other currencies
FMI 

proprietary
SWIFT

Other communication 

service providers - 

Name

Other service 

providers (Name)

Services necessary to 

reporting entity

0110 0120 0130 0140 0150 0160 0170 0180 0190 0200 0210 0220 0230 0240 0250

[Country the law of 

which governs  

access  to the FMI]

TRUE

/FAL

SE

TRUE

/FAL

SE

TRUE

/FAL

SE

TRUE

/FAL

SE

TRUE

/FAL

SE

text text text TRUE/FALSE TRUE/FALSE text text text text

Service providers

Communication service providers Other service providers enabling access to FMI 

Main services and governing law

Governing law

Currencies relevant for reporting entity

Services provided by 

FMI/ intermediary

Services provided to 

FMI/ intermediary
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Link (true)

Country Critical function ID

0010 0020 0030 0040
<ID representing combination of 

user, FMI, system type and 

intermediary>

<Location of critical function>
<Critical function  (FMI 

to CF)>

Columns

Critical functionsID representing combination 

of user, FMI, system type and 

intermediary

T 31.00 - FMI services - Mapping to Critical Functions

ID representing 

combination of user, FMI, 

system type and 

intermediary

Core business line Core business line ID Link (true)

0010 0020 0030 0040
<ID representing combination 

of user, FMI, system type and 

intermediary>

text
<Bus iness  l ine (FMI-User 

to CBL)>

T 32.00 - FMI services - Mapping to core business lines

Columns
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Total contribution to 

default fund

Value of positions on 

proprietary accounts

Value of positions on 

client omnibus 

accounts

Value of positions on 

client segregated 

accounts

Number of clients 

covered by omnibus 

accounts

Number of clients 

covered by segregated 

accounts

Value of transactions 

on proprietary 

accounts 

Value of transactions 

on client accounts 
Credit line

Peak of (intraday) 

liquidity or collateral 

requirements

Estimated additional 

liquidity or collateral 

requirements in a 

stress situation

First day Last day

0010 0020 0030 0040 0050 0060 0070 0080 0090 0100 0110 0120 0130 0140 0150

<ID representing 

combination of 

user, FMI, system 

type and 

intermediary>

<Segment (CCP)> €£$ €£$ €£$ €£$ # # €£$ €£$ €£$ €£$ €£$ yyyy-mm-dd yyyy-mm-dd

ID representing 

combination of user, 

FMI, system type and 

intermediary

Segment (only for 

CCPs)

Key metrics
Reference period for averages (if different 

from instructions)

T 33.00 - FMI services - Key metrics
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Part 3 Template Related Guidance 
 

Where relevant and possible, these definitions are aligned with existing regulatory 

definitions. Elements that are also requested in CIR template Z.09.00 (FMI) shall be 

considered to fall under the same definition as in the CIR. In case of any remaining 

discrepancies the text of the regulation should prevail.  

 

3.1. T30.00 – FMI services – Providers and Users 

c0010– ID representing combination of user, FMI, system type and intermediary 

Please use a single identifier per row, which should correspond to a unique combination of 

user, FMI, system type and intermediary. 

For example: 

ID User FMI  System Type Intermediary 

010 Entity X TARGET 2 Payment 

system 

NA 

020 Entity X Euroclear FR CSD NA 

030 Entity X LCH CCP – securities NA 

040 Entity X LCH CCP - 

derivatives 

NA 

050 Entity Y TARGET 2 Payment 

system 

Bank A 

060 Entity Y LCH CCP – securities Bank A 

070 Entity Z LCH CCP – securities  Bank A 

 

To the extent possible, please use the same ID for the same combination of user, FMI, 

system type and intermediary, in FMI Reports over different years (2020, next year 2021 

etc.) 

 

User 

Group entity using payment, custody, settlement, clearing or trade repository services, as 

reported in CIR template Z.01.00 – Organisational structure (ORG). 

c0020 – User: Entity name 

Name of the Entity using payment, custody, settlement, clearing or trade repository 

services, as reported in CIR template Z.01.00 – Organisational structure (ORG): official 

name as it appears in corporate acts, including the indication of the legal form. Please 

refer to Part 1, Section 1 Scope of report, for information on which entities should be 

included in the report. 
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c0030 - User: Entity code 

Code of the Entity using payment, custody, settlement, clearing or trade repository 

services, as reported in CIR template Z.01.00 – Organisational structure (ORG).  

20-digit, alpha-numeric LEI code of the entity, for which the report is submitted. In the 

absence of a LEI, the ECB Monetary Financial Institutions unique IDentifier (MFI ID) of the 

entity for use in RIAD should be used. In absence of both such identifiers, a local identifier 

shall be used (please contact your NRA for this). 

 

Provider 

Financial Market Infrastructure (FMI)  

A multilateral system among participating financial institutions, including the operator of 

the system, used for the purposes of recording, clearing, or settling payments, securities, 

derivatives, or other financial transactions.  

Reference: CPMI, Principles for Financial Market Infrastructures 

c0040 – Provider - FMI: System type 

The type of FMI providing FMI services to the user (see Introduction for background 

information on FMIs):  

‘PS’ Payment system (both retail and large-value payment systems).  

‘(I)CSD’ (International) Central Securities Depository, including (I)CSDs that provide 

settlement services (internally or outsourced).  

‘SSS’ - providers of only settlement services for securities transactions, such as T2S. T2S 

should only be reported in case of direct connectivity (e.g. by custodian banks). 

‘CCP-Derivatives’ - central counterparties for derivatives clearing. 

‘CCP-Securities’ – central counterparties for the clearing of securities transactions. 

‘TR’ Trade Repository – registered trade repositories. 

‘Trading venue’ – regulated markets, MTFs and OTFs. 

’Other’ when the system type of the FMI does not match any of the pre-defined types 

mentioned above. In this case, please specify the type. Institutions can also use this field 

to provide granular information on the card systems used for retail payments (examples: 

Visa, Mastercard, STMP…). Such systems should be reported if the legal entity owns the 

credit risk for the card issued, handles customer relationships and is responsible for 

transaction, authorization, billing and pricing.  

‘Not applicable (FMI system type)’ when payment, clearing, settlement or custody services 

are provided by an entity that is not an FMI or trading venue, for example a custodian 

bank. In this case, please use column 0090 to specify the name of the firm providing the 

service and column 0180 to specify the service provided.  
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c0050 - 0060 – Provider - FMI: FMI name (included or no included in predefined list) 

Commercial name of the Financial Market Infrastructure.  

If the FMI is one of the FMIs included in the predefined list, please report that name in 

column 0050.  

If and only if the relevant FMI is not available in the predefined list, please report the name 

in column 0060. 

When ‘Not applicable (FMI system type)’ is reported in column 0040, these columns shall 

be left empty. 

c0070 – Provider - FMI: FMI code 

The 20-digit, alphanumeric LEI code of the FMI. Where the LEI is not available, a code 

under a uniform codification applicable in the Union13, or if not available a national code.  

When ‘Not applicable (FMI system type)’ is reported in column 0040, this column 0070 

shall contain ‘NA’. 

c0080 –Provider - FMI: Participation mode 

Report one of the following values: 

‘Direct’ in case of Direct participation in/membership of FMI.  

By direct participant we mean a direct participant in a […] system that can perform all 

activities allowed in the system without using an intermediary (including, in particular, the 

direct inputting of orders in the system and the performance of settlement operations).14 

‘Indirect’ in case of Indirect participation in/ membership of FMI.  

By indirect participant we mean a participant in a […] system with a tiering arrangement 

that uses a direct participant as an intermediary in order to perform some of the activities 

allowed in the system (particularly settlement).15 

‘Not applicable (Mode of participation in FMI)’ when ‘Not applicable (FMI system type)’ is 

reported in column 0040. 

 

Intermediary 

An Intermediary is a firm that provides clearing, payment, securities settlement and/or 

custody services to other firms; it can be a direct member of one or several FMIs and 

provide indirect access to the services offered by such FMIs. The Intermediary may either 

be part of the group to which the User belongs or another institution not related to that 

group.  

                                           
13 Such as the ECB Monetary Financial Institutions unique IDentifier (MFI ID) of the entity for use in RIAD. 
14 ECB Glossary of terms related to payment, clearing and settlement systems, December 2009. 
15 Ibid. 
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c0090 – Provider – Intermediary: Intermediary name 

Commercial name of the intermediary when ‘Indirect’ or ‘Not applicable (Mode of 

participation in FMI)’ is reported in column 0080 ‘Participation mode’.  

When ‘Direct’ is reported in column 0080, this column 0090 shall be left empty. 

c0100 – Provider – Intermediary: Intermediary code 

The 20-digit, alpha-numeric LEI code of the intermediary. When the LEI is not available, 

a code under a uniform codification applicable in the Union16, or if not available a national 

code.  

When ‘Direct’ is reported in column 0080, this column 0100 shall contain ‘NA’. 

 

Main services and governing law 

c0110 – Provider – Main services and governing law: Governing law 

ISO 3166-1 alpha-2 identification of the country whose law governs the access to the FMI.  

In case of Direct Membership or Direct Participation, the governing law of the contract 

between the FMI and the User shall be reported. In case of Indirect Membership or Indirect 

Participation, the governing law of the contract between the intermediary and the User 

shall be reported. The same is true in case an intermediary is used for payment, settlement 

or custody services without explicit indirect access to an FMI. 

c0120 - 0170 – Provider – Main services and governing law: Currencies relevant for the 

reporting entity 

Currency(ies) in which transactions of the reporting entity are accepted and settled in the 

system. Only relevant currencies should be reported, e.g. currencies that account for at 

least 5% of total operations of the reporting institution with the FMI/intermediary. 

The different currencies (EUR, GBP, USD, CHF, JPY and other) are not mutually exclusive. 

For ‘other currencies’ (c0170): ISO 4217 3 letter code of the currency(ies).  

c0180 – Provider – Main services and governing law: Services provided by FMI / 

intermediary 

Please detail e.g. if payment, clearing, settlement, custody services or other services are 

provided, including services with credit or liquidity exposure. This list should contain both 

core and ancillary services. 

For CCPs: please provide information on the market segment(s) (e.g. equities, repo, 

commodities etc.).  

Please note the importance to fill in this cell for the FMIs where system type (field 040) 

was filled in as “Other type of FMI” or “Not applicable (FMI system type)”. This information 

will be used to satisfy the requirements of CIR template Z 09 (field 0110). 

                                           
16 Such as the ECB Monetary Financial Institutions unique IDentifier (MFI ID) of the entity for use in RIAD. 
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c0190 – Provider – Main services and governing law: Services provided to FMI / 

intermediary 

Services that the reporting entity provides to the FMI or to the intermediary, e.g. price 

provider, liquidity provider, cash settlement for certain currencies, custody, indirect access 

to (foreign) CSDs, investment counterparty, other (please specify). 

Service providers 

c0200 - 0220 – Provider – Service providers: Communication service providers 

Providers of communication systems used by the institution to access the FMI. The 

different providers (proprietary communication systems of the FMI or intermediary – ‘FMI 

proprietary’, SWIFT and other providers) are not mutually exclusive.  

For ‘other communication service providers’: the commercial name of the provider. 

c0230 – Provider – Service providers: Other service providers enabling access to FMI: 

Name 

Providers of other services that are strictly necessary for the reporting entity to use the 

reported FMI services, e.g. settlement bank, cash correspondent/nostro agent, liquidity 

provider. This provider only needs to be reported if it is distinct from the intermediary 

reported under c0090-0100. 

The commercial name(s) of the provider(s). 

Example: You may provide the names of your nostro agents for settlement in CLS. 

c0240 – Provider – Service providers: Other service providers enabling access to FMI: 

Services necessary to reporting entity 

The service(s) provided by the provider(s) reported in c0230, which are strictly necessary 

for the reporting entity to use the reported FMI services, such as settlement bank, cash 

correspondent/nostro agent, liquidity provider. These services only need to be reported if 

c0230 is filled (i.e. the bank reports that one or more providers, distinct from the reported 

intermediary, are necessary for maintaining the reported FMI services). 

c0250 – Provider –Point of contact at FMI / intermediary for matters related to resolution 

of the entity 

The point of contact for the reporting entity at the FMI. This is usually the relationship 

manager. 

Please specify and separate the different elements with a semi-colon (;): Name ; Position 

or job title ; Phone Number ; E-Mail address.  
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3.2 T31.00 – FMI services – Mapping to critical functions 

Only fill T31.00 FMI services – Mapping to critical functions for FMI services that are 

necessary for the provision of at least one critical function.  

c0010– ID representing combination of user, FMI, system type and intermediary 

Please use the single identifier provided in T.30.00 to refer to each unique combination of 

user, FMI, system type and intermediary (necessary for the provision of one or several 

critical functions). 

c0020 – Critical functions: Country 

Country for which the function is critical, as reported in CIR template Z 07.01 (FUNC1) 

and in the SRB critical functions report. 

c0030 – Critical functions: Critical function ID 

Critical function(s) performed by the entity, the performance of which would be impeded 

or prevented by the disruption of access to the payment, clearing settlement, custody or 

trade repository service. 

Please report the same critical functions as in the SRB critical functions report (and CIR 

template Z.07.01) and, where possible, in the recovery plan.  

ID of the critical functions as referred to in CIR template Z.07.01 (FUNC 1).  

Please find below the list of codes: 

Deposits 1 

Lending 2 

Payment, Cash, 

Settlement, Clearing, 

Custody 

3 

Capital markets 4 

Wholesale funding 5 

 

c0040 – Link (true) 

Please fill in “true”. This is needed for technical reasons. 

 

3.3 T32.00 – FMI services – Mapping to core business lines 

Only fill T32.00 FMI services – Mapping to core business lines for FMI services that are 

necessary for the operation of at least one of the bank’s core business lines. 

c0010– ID representing combination of user, FMI, system type and intermediary 

Please use the single identifier provided in T 30.00 to refer to each unique combination of 

user, FMI, system type and intermediary. 
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c0020 – Core business line 

Core business lines of the entity, the performance of which would be impeded or prevented 

by the disruption of access to the payment, clearing settlement, custody or trade 

repository service.  

Please report the same core business lines as in CIR template Z 07.03 c0010  and, where 

possible, in the recovery plan.  

c0030 – Core business line ID 

Core business line ID corresponding to the core business line reported in c0020. Please 

report the same combination of core business line and core business line ID as in CIR 

template Z 07.03 c0010 and c0020. 

c0040 – Link (true) 

Please fill “true”. This is needed for technical reasons. 

 

3.4 T33.00 – FMI services – Key metrics 

c0010– ID representing combination of user, FMI, system type and intermediary 

Please use the single identifier provided in T 30.00 to refer to each unique combination of 

user, FMI, system type and intermediary. 

c0020 – Segment (only for CCPs) 

Market segment for which the CCP clearing service is offered (e.g. securities, repo, 

derivatives). Please report one line per segment. 

If the service is not (directly or indirectly) provided by a CCP, please report ‘NA’. 

 

Key metrics 

c0030 – Total contribution to default fund 

Only report for CCPs. 

Contribution (outstanding at end-of-year) to default funds, for each segment/product in 

which the reporting institutions is a clearing member. Use one line per segment/product, 

as reported under c0020. 

c0040 - 0060 – Value of positions on proprietary accounts, client omnibus accounts and 

client segregated accounts 

Proprietary accounts refer to the house account, i.e. the positions of the user. 

Omnibus accounts refer to the (commingled) positions of the clients of the reporting legal 

entity, separated from the positions of the user.17 

                                           
17 Specifically for CCP, see EMIR,  REGULATION (EU) No 648/2012, article 39 (4) and (5) 
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Segregated accounts refer to the (separated) positions of the clients of the user, i.e. the 

FMI and the clearing member distinguish the positions held for the account of each client 

from those held for the account of other clients. 

Only report for CCPs and (I)CSDs.  

For CCPs: Positions at CCP in the respective account types. For (I)CSDs: securities held in 

the respective account types.  

Positions on client accounts: only report for FMIs where the institution provides indirect 

access to clients. 

Daily average value at end of settlement day over the previous year. If not available, daily 

average value over a shorter time period. To calculate daily averages, please use the 

opening days of reported FMIs. If not available, you may use the TARGET2 opening days 

as a proxy. Total values should be included, not only values of relevant currencies as 

reported in c0120-c0170.  

c0070 - 0080 – Number of clients covered by omnibus accounts, number of clients covered 

by segregated accounts 

Number of clients included in the different account types held by the reporting entity at 

the respective FMI for its clients (see c0040-0060 for a definition). Only report for CCPs 

and (I)CSDs. Please report in Units. 

c0090 – Value of transactions on proprietary accounts 

Transactions sent from proprietary accounts held at the FMI or at the intermediary.  

Please report for payment, settlement and clearing transactions. For clearing transactions, 

please report the total market value of transactions executed during the year. 

Only report if applicable (this field is expected not to be applicable for e.g. trade 

repositories or trading venues. Please refer to annex 3, for FMI types for which the field is 

usually not applicable).  

c0100 – Value of transactions on client accounts 

Transactions initiated by clients and sent from (segregated or omnibus) accounts held at 

the FMI or at the intermediary.  

Only report for FMIs or FMI service providers where the reporting institution provides 

indirect access to clients. 

Only report if applicable (Please refer to annex 3, for FMI types for which the field is usually 

not applicable).  

                                           
4. A clearing member shall keep separate records and accounts that enable it to distinguish both in accounts 
held with the CCP and in its own accounts its assets and positions [“proprietary account”] from the assets and 
positions held for the account of its clients at the CCP. 
5. A clearing member shall offer its clients, at least, the choice between omnibus client segregation [“client 
omnibus account”] and individual client segregation [“client segregated account”] and inform them of the costs 
and level of protection referred to in paragraph 7 associated with each option. The client shall confirm its choice 
in writing. 
http://eur-lex.europa.eu/legal-content/EN/TXT/PDF/?uri=CELEX:02012R0648-20160112&from=EN 
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c0110 – Credit line 

Credit line (committed as well as uncommitted) granted in the system in case of direct 

access, or by the intermediary or by another liquidity provider in case of indirect access.  

Only report if applicable (Please refer to annex 3, for FMI types for which the field is usually 

not applicable). 

c0120 – Peak of (intraday) liquidity or collateral requirements 

Report for FMIs with intraday credit exposures, (this field is expected not to be applicable 

for e.g. trade repositories or trading venues, which do not take any credit or liquidity risk). 

For (I)CSDs or payment systems in case of direct access: peak (intraday) credit usage.18  

For CCPs and for FMIs not providing any credit to their participants, in case of direct 

access: peak of intraday liquidity requirements (e.g. variation margin in CCPs). 

In case of indirect access: peak funding required by the intermediary. 

Only report if applicable (Please refer to annex 3, for FMI types for which the field is usually 

not applicable). 

c0130 – Estimates of additional liquidity or collateral requirements in a stress situation 

Please estimate the potential additional liquidity or collateral requirements (e.g. variation 

margin, pre-funding) that the reporting entity may face in a situation of severe stress 

(before resolution or at the time of resolution). Only report for FMI service providers (FMIs 

and intermediaries) providing credit and/or liquidity. Institutions may use their internal 

models and methodologies for this purpose. 

Only report if applicable (Please refer to annex 3, for FMI types for which the field is usually 

not applicable). 

 

Reference period for averages (if different from instructions) 

c0140 – First day 

Where data is reported based on daily averages, begin date of the reference period for 

that reported data in XML-format (i.e. YYYY-MM-DD). 

c0150 – Last day 

Where data is reported based on daily averages, end date of the reference period for that 

reported data in XML-format (i.e. YYYY-MM-DD). 

 

  

                                           
18 For further examples on how to calculate the peak intraday liquidity requirements, please refer to tool A(i),   
page 5 in the Monitoring tools for intraday liquidity management (BCBS, April 2013). 
https://www.bis.org/publ/bcbs248.pdf 

https://www.bis.org/publ/bcbs248.pdf
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Annex 1 – References 
 

Legislation 

 Bank Recovery and Resolution Directive (BRRD) 2014/59/EU, 15/05/2014 

 Regulation (EU) 806/2014 of the European Parliament and of the Council establishing 

uniform rules and a uniform procedure for the resolution of credit institutions […], 

15/07/2014. 

 Delegated Regulation of the European Parliament and of the Council on the criteria for 

the determination of the activities, services and operations with regard to critical 

functions, 02/02/2016. 

 Commission Implementing Regulation (EU) 2018/1624 laying down implementing 

technical standards with regard to procedures and standard forms and templates for 

the provision of information for the purposes of resolution plans for credit institutions 

and investment firms pursuant to Directive 2014/59/EU of the European Parliament 

and of the Council, and repealing Commission Implementing Regulation (EU) 

2016/1066, 23/10/2018. 

 Commission Delegated Regulation 2016/1075 with regard to technical standards 

specifying the content of recovery plans, resolution plans and group resolution plans 

[…], 23/03/2016. 

 Directive 2015/2366/EC of the European Parliament and of the Council on payment 

services in the internal market 

 Regulation No 648/2012 of the European Parliament and of the Council of 4 July 2012 

on OTC derivatives, central counterparties and trade repositories (EMIR – European 

Market Infrastructure Regulation). 

 Directive 2004/39/EC of the European Parliament and of the Council on markets in 

financial instruments (MIFID), 21/04/2004  

 Directive 2014/65/EU of the European Parliament and of the Council on markets in 

financial instruments and amending Directive 2002/92/EC and Directive 2011/61/EU 

(MIFID II), 15/05/2014. 

 Regulation 909/2014/EC, of the European Parliament and of the Council on improving 

securities settlement in the European Union and on central securities depositories, 

23/06/2014. 

 

Other references 

 BCBS, Monitoring tools for intraday liquidity management, April 2013  

 BIS, Red Book 

 CPMI-IOSCO, Principles for Financial Market Infrastructures 

 EBA, Draft Implementing Standards on the provision of information for the purpose of 

resolution plans under Article 11(3) of Directive 2014/59/EU, EBA/ITS/2018/02, 17 

April 2018. 

 ECB, ECB/2013/43, Regulation on Payment Statistics, 28/11/2013 

 ECB, GLOSSARY OF TERMS RELATED TO PAYMENT, CLEARING AND SETTLEMENT 

SYSTEMS, December 2009. 

 FSB, Key Attributes of Effective Resolution Regimes for Financial Institutions, 

15/10/2014. 

 FSB, Guidance on Continuity of Access to Financial Market Infrastructures for a Firm in 

Resolution, 6/07/2016.  
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https://eur-lex.europa.eu/legal-content/EN/TXT/?uri=CELEX:32018R1624
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http://eur-lex.europa.eu/legal-content/EN/TXT/?uri=OJ%3AL%3A2016%3A184%3AFULL
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http://eur-lex.europa.eu/legal-content/EN/TXT/PDF/?uri=CELEX:32015L2366&from=NL
http://eur-lex.europa.eu/legal-content/EN/TXT/PDF/?uri=CELEX:32015L2366&from=NL
http://eur-lex.europa.eu/legal-content/EN/TXT/PDF/?uri=CELEX:32012R0648&from=EN
http://eur-lex.europa.eu/legal-content/EN/TXT/PDF/?uri=CELEX:32012R0648&from=EN
http://eur-lex.europa.eu/LexUriServ/LexUriServ.do?uri=OJ:L:2004:145:0001:0044:EN:PDF
http://eur-lex.europa.eu/LexUriServ/LexUriServ.do?uri=OJ:L:2004:145:0001:0044:EN:PDF
https://eur-lex.europa.eu/legal-content/EN/TXT/PDF/?uri=CELEX:32014L0065&from=IT
https://eur-lex.europa.eu/legal-content/EN/TXT/PDF/?uri=CELEX:32014L0065&from=IT
https://eur-lex.europa.eu/legal-content/EN/TXT/PDF/?uri=CELEX:32014L0065&from=IT
http://eur-lex.europa.eu/legal-content/EN/TXT/PDF/?uri=CELEX:32014R0909&from=EN
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https://www.bis.org/publ/bcbs248.pdf
https://www.eba.europa.eu/-/eba-publishes-amended-technical-standards-on-supervisory-and-resolution-reporting-for-eu-institutions-and-the-corresponding-dpm-and-xbrl-taxonomy-2-8
https://www.eba.europa.eu/-/eba-publishes-amended-technical-standards-on-supervisory-and-resolution-reporting-for-eu-institutions-and-the-corresponding-dpm-and-xbrl-taxonomy-2-8
https://www.ecb.europa.eu/ecb/legal/pdf/en_regulation_ecb_2013_43_f_sign.pdf
https://www.ecb.europa.eu/pub/pdf/other/glossaryrelatedtopaymentclearingandsettlementsystemsen.pdf
https://www.ecb.europa.eu/pub/pdf/other/glossaryrelatedtopaymentclearingandsettlementsystemsen.pdf
http://www.fsb.org/wp-content/uploads/r_141015.pdf
http://www.fsb.org/wp-content/uploads/P060717-2.pdf
http://www.fsb.org/wp-content/uploads/P060717-2.pdf
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Annex 2 - List of abbreviations 

Please refer to Annex I for further details on relevant legislation. 

 

BRRD Bank Recovery and Resolution Directive 

EBA European Banking Authority 

ESMA European Securities and Markets Authority 

CCP Central Counterparty  

CIR Commission Implementing Regulation (EU) 2018/1624 

CLS Continued Linked Settlement 

CSD Central Securities Depository 

CSDR CSD Regulation 

CPMI Committee on Payments and Market Infrastructures 

DVP  Delivery-versus-Payment 

EURO1  The euro system of the EBA Clearing Company; payment 

infrastructure for the processing of large-value payment 

transactions in euro 

FMI Financial Market Infrastructure 

FX Foreign Exchange 

ICSD International Central Securities Depository 

IRT Internal Resolution Team 

IOSCO                          International Organisation of Securities Commissions 

ISDA International Swaps and Derivatives Association 

ITS Implementing Technical Standard 

KA FSB key Attributes of Effective Resolution Regimes for Financial 

Institutions 

LEI Legal Entity Identifier 

MIFID Markets in Financial Instruments Directive 

MTF Multilateral Trading Facility 

NA Not Applicable 

NRA National Resolution Authority 

OTC Over-The-Counter 

OTF Organised Trading Facility 

PS Payment System 

PS-LV (or LVPS) Payment System – Large ValuePVP Payment-versus-Payment 

Q&A  Questions and Answers 

RA Resolution Authority 

RIAD Register for Institutions and Assets Database 

PSCC Payment, Settlement, Clearing, Custody (used for intermediaries 

providing such services to the reporting institution) 

SRB                 Single Resolution Board 

SRMR Single Resolution Mechanism Regulation  

SSS Securities Settlement System 

STEP2 Pan-European Automated Clearing House for retail payments in 

euro 
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SWIFT Society for Worldwide Interbank Financial Telecommunication 

T2S TARGET2 Securities 

TARGET2 Trans-Automated Real-time Gross settlement Express Transfer 

(the large-value payment system operated by the ECB and the 

NCBs, which is also used for monetary policy purposes)  

TR Trade Repository 

TV Trading venue 

XBRL  eXtensible Business Reporting Language 

XML  eXtensible Markup Language 
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Annex 3 Relevant data items, per type of FMI 
(guidance on when certain fields need to be filled, depending on the type of FMI) 

 
 

Payment 

Systems 

CSDs CC

Ps 

Trading 

Venues 

Trade 

Repositories 

   

T30.00    

User 0020-

0030 

        

Providers    

FMI - 

System Type 

0040           
 

 Field to fill 

in (when 

relevant) 

FMI – Name, Code 0050-

0070 

          
 

 Usually not 

applicable 

FMI – Participation 

mode 

0080           
   

Intermediary – 

Name, Code 

0090-

0100 

          
 

  
 

Governing law 0110         

Currency(ies) 

relevant for 

reporting entity 

0120-

0170 

          
 

  
 

Services provided 

by FMI or 

intermediary 

0180           
   

Services provided 

to FMI or 

intermediary 

0190           
   

Communication 

service providers 

0200-

0220 

          
   

Other service 

providers enabling 

access to FMIs 

0230-

0240 

          
   

Point of contact 0250         

T31.00          

T32.00          

T33.00 Key metrics    

Segment 0020         

Contribution to 

default fund 

0030         

Value of positions 

on proprietary 

accounts  

0040           
   

Value of positions 

on client omnibus 

accounts  

0050           
   

Value of positions 

on client 

0060           
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Payment 

Systems 

CSDs CC

Ps 

Trading 

Venues 

Trade 

Repositories 

   

segregated 

accounts  

Number of clients 

covered by 

omnibus accounts  

0070           
   

Number of clients 

covered by 

segregated 

accounts  

0080           
   

Value of 

transactions on 

proprietary 

accounts  

0090           
   

Value of 

transactions on 

client accounts  

0100           
   

Credit line 0110       
 

  
   

Peak of (intraday) 

liquidity or 

collateral 

requirements  

0120           
   

Estimated 

additional liquidity 

or collateral 

requirements in a 

stress situation 

0130           
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Annex 4 - Data Validations 

1. Level 1 checks 

Please refer to the SRB XBRL Filing Rules available on the SRB website. 

2. Level 2 checks 

The second level of checks relate to consistency of the reported data and are run as part 

of data validations of XBRL instance. Please refer to the validation rules available on the 

SRB website. 

1.  Level 3 checks 

After the submission process, the SRB has developed further tools to assist with the data 

validation. These checks may still give rise to a need for resubmission if errors are 

identified. A non-exhaustive list of those checks can be found below: 

 

1.1  Verification of General Information 

 

1.2 Completeness Checks 

 FMIR tabs Description of the check 

1.1 
T30.00 

c0020/c0030 Entity name and entity code correspond and are consistent with 

other reports. 

 FMIR Tabs Description of the completeness checks 

2.1 T30.00 ID c0010 should not be empty. 

2.2 T30.00 Entity name c0020 and code c0030 should not be empty. 

2.3 T30.00 Participation mode c0080 should not be empty. 

2.4 

T30.00 

Entity name c0020: Information should be reported for all the Relevant 

Legal Entities, as well as other entities identified by IRTs as falling within 

the scope of this exercise. 

2.5 

T30.00 

System Type c0040: Most institutions need access to all types of FMIs, 

directly or indirectly. The institution is therefore expected to include, at 

a minimum, one trading venue, payment system, one CCP and one CSD 

(except if not necessary for its specific business model).  

2.6 
T30.00 

FMI name (included in pre-defined list) c0050: This field should be 

empty if c0040 System Type is ‘NA’. 

2.7 

T30.00 

FMI name (included in pre-defined list) c0050: This field should not be 

empty, except  

1) for non-EU FMIs (not included in pre-defined list); 

2) when ‘NA’ is reported in c0040 System Type; 
3) when “other” is reported under c0040 System Type and the 

bank wishes to report its use of a market infrastructure provider 
that is not an FMI or trading venue (e.g. Visa or Mastercard); 
or 
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4) otherwise in exceptional cases. For example: not all trading 
venues may be included in the pre-defined list.  

2.8 

T30.00 

FMI name (included in pre-defined list) c0050: Most institutions need 

access to all types of FMIs in their home country. Provided the 

conditions in the previous check are met, banks are expected to report 

at least one retail payment system, one trading venue, one CCP and 

one CSD in their home country, as well as TARGET 2, (except if this 

does is not necessary for its specific business model).  

2.9 

T30.00 

FMI name (not included in pre-defined list) c0060: This field should be 

empty if   

- c0040 System Type is ‘NA’; or if 
- c0040 System Type is not ‘NA’ and c0050 is filled. 

2.10 
T30.00 

FMI name (not included in pre-defined list) c0060: If System Type 

c0040 is not ‘NA’ and c0050 is empty, then this field should be filled. 

2.11 T30.00 FMI code c0070:  When ‘NA’ is reported in column 0040, this column 

shall also contain ‘NA’. 

2.12 T30.00 Participation mode c0080: It should be ‘NA’ when ‘NA’ is reported in 

c0040 (System Type). 

2.13 T30.00 Intermediary name c0090:  When ‘Direct’ is reported in c0080 

(Participation mode), this column shall be left empty. 

2.14 T30.00 Intermediary name c0090: When ‘Indirect’ or ‘NA’ is reported in c0080 

(Participation mode), this column shall not be left empty. 

2.15 T30.00 Currencies relevant for the reporting entity (c0120-c0170): At least one 

column should be filled, except if System Type = TR (in which case it 

may be empty).  

2.16 T30.00 Services provided by FMI/intermediary c0180 should not be empty and 

should not contain ‘yes’ or ‘no’ but a list of services. 

2.17 T30.00 Communication service provider c0200-0220: At least one column 

should be filled. 

2.18 T30.00 Point of contact c0250 should not be empty. 

2.19 T33.00 Segment c0020 should not be empty [mandatory field]. 

2.20 
T33.00 

Segment c0020: If T30 c0040 System Type = CCP, then segment 

should not be ‘NA’. 

2.21 
T33.00 

Total contribution to default fund (c0030) should not be empty if T30 

c0040 System Type = CCP. 

2.22 
T33.00 

Value of positions (c0040-c0060): At least one column should not be 

empty if T30 c0040 System Type = CCP or CSD. 

2.23 T33.00 Number of clients (c0070-c0080): At least one column should not be 

empty if T30 c0040 System Type = CCP or CSD, except if the bank only 

does proprietary trading and does not offer services to clients. 

2.24 T33.00 Value of transactions (c0090-c0100): At least one column should not 

be empty, except if T30 c0040 System Type = ‘TR’ or ‘Other’. 

2.25 T33.00 Credit line c0110: This column should not be empty if T30 c0040 

System Type CSD and T30 FMI Name c0050 = Euroclear Bank or 

Clearstream Banking Luxembourg.  

Note that other FMIs may also provide credit lines (see guidance and 

table in annex 3). 

2.26 T33.00 Credit line c0110: This column should be empty if T30 c0040 System 

Type = TR or Trading venue. 
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1.3 Appropriateness Checks 

 

 

 

1.4 Cross-Checks  

 

 FMIR 

Tab Description of the cross-check 

4.1 

T30.00 

Consistency across entities: If one or several entities use the parent [or a sister 

company or a subsidiary in scope of the report] as indirect access provider (c0080 

= ‘Indirect’, c 0090 = [name of parent entity], c0100 [code of parent entity]) to 

a given FMI (as described by c0040, c0050 or c0060), then the parent should 

appear as a direct participant (c0080 = ‘direct’) in that given FMI in another line 

in the FMI report. 

2.27 T33.00 Peak of (intraday) liquidity or collateral requirements c0120: This 

column should not be empty if  

- T30 c0040 System Type = CCP or if    
- T30 c0040 System Type = CSD and  T30 FMI Name c0050 = 

Euroclear Bank or Clearstream Banking Luxembourg or if 

- T30 c0040 System Type = Payment System and T30 FMI Name 
c0050 = CLS or Target 2. 

Note that liquidity and collateral requirements may also apply in case 

of other FMIs (see guidance and table in annex 3). 

2.28 T33.00 Peak of (intraday) liquidity or collateral requirements c0120: This 

column should be empty if T30 c0040 System Type = TR or Trading 

venue. 

2.29 T33.00 Estimates of additional liquidity or collateral in a stress situation 

c00130: This column should not be empty if T30 c0040 System Type = 

CCP or if   T30 c0040 System Type = CSD and  T30 FMI Name c0050 = 

Euroclear Bank or Clearstream Banking Luxembourg. 

2.30 T33.00 Estimates of additional liquidity or collateral in a stress situation 

c00130: This column should be empty if T30 c0040 System Type = TR 

or Trading venue. 

Note that liquidity and collateral requirements may also apply in case 

of other FMIs (see guidance and table in annex 3). 

 FMIR Tabs Description of the appropriateness checks 

3.1 

T30.00 

FMI name (not included in pre-defined list) c0060: Should not contain the 

name of intermediaries (other banks) or service providers other than FMIs 

(such as IT service providers or communication service providers, for 

example SWIFT; or SEPA, which is not an FMI services provider).  

It should also not contain other possible designations of the same FMI or 

FMI service instead of filling c0050 in accordance with the drop-down list 

(e.g. Swapclear instead of LCH, LCH Clearnet instead of LCH SA…) 

3.2 

T30.00 

FMI name c0050 or c0060: The FMI should be classified appropriately 

according to the System Type selected in c0040. For example, a CCP should 

not be reported under System Type “Payment System”; T2S should not be 

reported under “CSD”. 



 Guidance on the FMI Report 

Version Final 30 09 2019        Page 30 of 30 

 

4.2 

 

Consistency across FMI types: if the bank reports membership of a CCP it is 

expected to report at least one trading venue and one TR. 

4.3 

T30.00 

Consistency with the Critical Functions Report (CFR): If the CFR indicates that the 

bank performs important trading and/or derivatives activities, then the bank is 

expected to report participation in at least one CCP and CSD in the given country 

in T30 c0040 System Type. 

4.4 

T30.00 

Consistency with the CFR: If the bank performs critical functions in the area of 

payment, clearing or settlement services, it is expected to report in the FMIR at 

least in the given country: 

- If critical function = payment services to non-MFIs: one retail payment 
system; 

- If critical function = payment services to MFIs: one large-value payment 

system; 
- If critical function = clearing services: one CCP; 
- If critical function = settlement services: one CSD;  
- If critical function = capital markets – derivatives: one CCP, one TR; 
- If critical function = capital markets – secondary markets: one trading 

venue, one CCP, one CSD. 

4.5 

T31.00 

Consistency with the CFR: For each given country, functions reported as critical 

in c0030 should have been assessed as critical in the Critical Functions Report for 

that same country. For example if capital markets is not assessed as a critical 

function for an institution, no FMI shall be reported as critical based on the critical 

function capital markets. 

4.6 

T32.00 

Consistency with Z.07.03: The combination Core business line (0020) and Core 

business line ID (0030) should correspond to that same combination in Z.07.03 

FUNC 3 (Core business line c0010 and Business line ID c0020). 

 

1.5 Plausibility checks 
 FMIR tab Description of the plausibility check 

5.1 T33.00 Key metrics (c0030-c0100) should be commensurate to the relative size of the 

bank and the overall values and volumes of the given FMIs / segments. 

5.2 T33.00 Retail payment systems should have a higher number of transactions with lower 

average value per transaction than large-value payment systems 

 


