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Copyright © 2025, Nasdaq, Inc. All rights reserved. 

All content in this document is owned, or licensed, by Nasdaq, Inc. or its affiliates (‘Nasdaq’). Unauthorized use is 
prohibited without written permission of Nasdaq.  

While reasonable efforts have been made to ensure that the contents of this document are accurate, the document 
is provided strictly “as is”, and no warranties of accuracy are given concerning the contents of the information 
contained in this document, including any warranty that the document will be kept up to date. Nasdaq reserves the 
right to change details in this document without notice. To the extent permitted by law no liability (including liability 
to any person by reason of negligence) will be accepted by Nasdaq or its employees for any direct or indirect loss 
or damage caused by omissions from or inaccuracies in this document. 

Document History 

Revision Published Summary of Changes 

1.0 December 2019 First edition for version 3.4.0. 

2.0 November 2020 Updates for version 3.4.4. 

3.0 February 2022 Updates for version 4.1.0 

4.0 January 2024 Updates for version 5.0.7 (compatibility with version 18) 

5.0 January 2025 Updates for version 5.3.0 - Added ability to generate client trades without integrating 
MT398 using legal entity attributes CLSTPS_Book and CLSTPS_Client 

6.0 May 2025 Updates for 5.5.0 - Control TPS value for Tag 103 using CLSTPS_Tag103 PO Attribute, 
added support for Tag 87J when integrating MT398 messages 

 

 

 IMPORTANT NOTE: For Cloud deployments please contact your application management team as the 
deployment procedure for Cap Cloud is different. 

 



Nasdaq Calypso 
CLS Third-Party Member Integration / Version 5.5.0 

 

 

 

 

May 2025 Revision 6.0 / Approved Page 3 / 37 
Private and Confidential 

 

Table of Contents 

CLS Third-Party Activity .............................................................................................................................. 4 

1.1 Process Summary..................................................................................................................................... 4 

1.2 Support Details ......................................................................................................................................... 5 

Setup Requirements .................................................................................................................................... 6 

2.1 Settlement Member ................................................................................................................................. 6 

2.2 Environment Property CLS_SDI_SELECTION .......................................................................................... 6 

2.3 Currency Pair Configuration .................................................................................................................... 6 

2.4 Domain Values .......................................................................................................................................... 6 

Processes ..................................................................................................................................................... 8 

3.1 MT398 Integration ................................................................................................................................... 8 

3.1.1 Mapping and FX Trade Generation ............................................................................................................ 8 
3.1.2 MT398 Message Workflow ........................................................................................................................ 9 
3.1.3 Client Legal Entities ................................................................................................................................... 10 
3.1.4 Client Legal Agreements ........................................................................................................................... 10 
3.1.5 Client Accounts.......................................................................................................................................... 11 
3.1.6 FX Trades SDIs .......................................................................................................................................... 12 
3.1.7 Customer Transfer Trades SDIs ................................................................................................................ 14 
3.1.8 Message Import ......................................................................................................................................... 16 

3.2 Generate Client Trades without MT398 Integration ............................................................................ 22 

3.2.1 Legal Entity Attributes .............................................................................................................................. 22 
3.2.2 Client Trade Creation ............................................................................................................................... 23 
3.2.3 Client Trade Updates ............................................................................................................................... 24 

3.3 CLSTradeInfo Report Configuration ...................................................................................................... 26 

3.4 MT304_TPS Swift Message for Trade Submission Setup ................................................................... 26 

3.5 Cancellation of UNMATCHED 3rdParty Trades ................................................................................... 29 

3.6 MT396 Answer Message Generation to Clients ................................................................................... 29 

3.7 Client Settlement Process (Sweeping/Funding) .................................................................................... 31 

3.7.1 Manual Process ........................................................................................................................................ 33 
3.7.2 Scheduled Task CLSCLIENT_BALANCE .................................................................................................. 34 
3.7.3 Client Statement ....................................................................................................................................... 35 

 



Nasdaq Calypso 
CLS Third-Party Member Integration / Version 5.5.0 

 

 

 

 

May 2025 Revision 6.0 / Approved Page 4 / 37 
Private and Confidential 

 

CLS Third-Party Activity 
The purpose of the Third-Party Service (TPS) function in Calypso is to allow CLS Settlement Members to input and 
settle cross-currency trades on behalf of their 3rdParty Clients (Third Party users as per CLS terminology) with CLS 
Bank. 

3rdParty Users have no contractual relationship with CLS which means no direct connection to CLS. Nevertheless, 
they can still benefit from the CLS system indirectly through a CLS Settlement Member.   

TPS Providers interface with CLS on behalf of their third parties and take legal obligation for their payments and 
they handle all instructions and funding on behalf of their 3rdParty Users. 

Similarly, 3rdParty Users communicate their foreign-exchange transactions to their CLS Settlement Members. The 
SWIFT CLS TPS supports the communication flow between CLS Settlement Members and 3rdParty Users (most of 
which already use SWIFT), so that they can provide cost-effective services to their customers. 

The CLS TPS function in Calypso allows Settlement Members to be able to accommodate the Sub Pay-In/Pay-Out 
obligation for their 3rdParty Users, report their CLS Status and Statement. 

• Trade Submission on behalf of a 3rdParty Users (Legal Entities). 

• Automate 3rdParties CLS processes. 

• Provide functionality to meet CLS Settlement Member Process and 3rdParty Services’ best practices. 

• Offer a Reconciliation Process for 3rdParty Trades based on the CLS Matching process. 

1.1 Process Summary 

1. A 3rdParty User closes an FX Trade with a counterparty and agrees to settle via CLS, captures the trade and 
sends an MT398 to a Settlement Member with all the relevant information (Swift Copy of the MT300 sent to the 
counterparty). 

3rdParty Users are identified in Calypso as Clients. 

 

2. Calypso integrates the MT398(SMT300) message and generates an FX Trade: FX Spot or FX Forward. Those 
trades are flagged with CLS=True and CLSType=Client (Trade Keyword). 

In case an MT398 Amend is received, Calypso will update the original FX Trade and generate AMEND MT304 TPS 
instruction for CLS. 

In case an MT398 Cancel is received, Calypso will cancel the original trade and generate CANCEL MT304 TPS 
instruction for CLS. 

 

3. The FX Trade created by the system generates an MT304_TPS message and sends it to CLS, on the behalf of 
the 3rdParty User. 
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4. The FX Trades with CLSType=Client populate the following positions: 

• Client Position (3rdParty Client Account @ Settlement Member) 

• CLS Internal Position (Settlement Member Account @ CLS) 

 

5. The Unmatched 3rdParty instructions submitted to CLS by the Provider/Settlement Member can be CANCELED. 
3rdPartyClient will instruct outside of CLS.  

 

6. From a Calypso perspective, the monitoring of the Trade Statuses is done via the CLS Trade Info Report. For the 
Client FX Trades, the system generates an MT396 message to communicate to 3rdParty Clients the status of the 
trades. 

 

7. On settlement date, the Settlement Member will receive a global RPIS from CLS for house trades and 3rdParty 
Clients FX Trades. It will generate payments to and from CLS. 

Transfer Agent trades will be generated to flat CLS Settlement Member Accounts and pay/receive to/from CLS 
impacting Settlement Member Nostro Accounts. 

 

8. The Settlement Member will sweep between 3rdParty Client and their NOSTRO Agents. The Settlement Member 
will send MT202 and MT210 to 3rdParty Client Agents on behalf of their client(s) according to the cash position per 
currency and the relevant direction. 

1.2 Support Details 

The SWIFT CLS Third Party Service (Providers) will be supported within Calypso for the FIN-based reporting model. 

This model applies when a CLS third party sends an eligible confirmation message for a CLS trade, the SWIFT CLS 
Third Party Service forwards a copy of the message to the settlement member as a FIN message. 

CLS Gross Data (GDI) facility is not supported. 

PKI Signature is not supported. 
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Setup Requirements 

2.1 Settlement Member 

Define the settlement member as a processing organization. 

Please refer to the Calypso CLS Integration Guide for details on setting up the Settlement Member. 

2.2 Environment Property CLS_SDI_SELECTION 

The environment property CLS_SDI_SELECTION (default is false) can be set to true to automatically assign CLS 
SDIs when trade keyword CLS = true and SETTLEMENT_METHOD = CLS. 

The 3rdParty Trades (CLSType=Client) generate CLS transfers impacting CLS Accounts 
(SETTLEMENT_METHOD=CLS) and Client transfers impacting Client Accounts (SETTLEMENT_METHOD=Internal). 
Client transfers will follow the standard SDI selection process. 

2.3 Currency Pair Configuration 

Please note that the integration of the imported MT398/SMT300 messages does not create currency pairs. They 
need to be pre-defined in the system.  

2.4 Domain Values 

Domain “clsParameters” 

You need to define the books for the imported trades in that domain using the following convention: 

Value = TPSBook.<processing org> 

Comment = <book name> 

Example: 
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Domain “SWIFT.Templates” 

The following values need to be added: MT304_TPS, MT396. 

 

Domain “incomingType” 

Value = MT398 

Comment = MT398 (incoming message type) 

 

 

Domain “scheduledTask” 

The following scheduled tasks need to be added: 

CLSCLIENT_BALANCE - It allows generating Client transfers. 

PROCESS_CLS_TRADE - It allows canceling 3rdParty trades with the Status UNMATCH in CLS. 

 

Domain “AccountHolderRole” 

Value = Client 
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Processes 

3.1 MT398 Integration 

3.1.1 Mapping and FX Trade Generation 

Calypso allows the integration of the MT398 envelope containing single sub-messages 
SMT300(NEW/AMEND/CANCEL). 

The system processes the incoming message and creates an internal FX Trade where the PO is the Settlement 
Member, and the Counterparty is the 3rdParty User. The original Counterparty is saved as Trade Keyword for 
information purposes and to generate correctly the MT304_TPS message to send to CLS.  

The FX Trade created is processed with the same logic used for a regular CLS trade in Calypso: a CLS Legal 
Agreement must be set up between the PO and the Cpty of the trade, this will activate the FLAG CLS=TRUE. 

In addition, for the 3rdParty Trades the Trade Keyword ‘CLSType’ will be added with the value ‘Client’.  

The regular CLS trade booked between the Settlement Member and a regular Counterparty besides the FLAG 
CLS=TRUE will include the Trade Keyword ‘CLSType’ with the value ‘House’. 

The conditions for this trade to be CLS3rdParty and Flagged CLSType = Client will be: 

• Counterparty of the Transaction has the role Client (role defined in the domain “AccountHolderRole”) 

• The ClientAccount trade keyword is populated with a valid Client Account ID defined for the trade counterparty 
with role = client and account attribute CLS=TRUE. 

If the trade is CLS=TRUE but does not have a ClientAccount, the trade will be identified with CLSType = House. 

 

Trade Fields Name Value Comment 

PO Settlement Member  SHORT NAME Legal Entity defined in Calypso as a 
Settlement Member. 

Book Book Book defined in the 
clsParameters domain for Value 
= TPSBook.<processing org> 

General Book defined for CLS 
3rdParty Process. 

Counterparty 3rdParty User SHORT NAME Legal Entity defined in Calypso with 
the role CounterParty and Client.  

A Client Account per CCY is 
mandatory. 

Trade Keywords ClientAccount Account ID ID of a the CLS3rdParty’s 
ClientAccount. 
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Trade Fields Name Value Comment 

This will allow the generation of the 
transfers feeding the Client Position 
in the system. 

CLS TRUE CLS Process Flag 

CLSType Client/House Flag for reporting and 3rdParty 
process purposes 

Original_Cpty TAG 87A / 87J of the SMT300 Original Counterparty TAG87A / 
TAG87J of the MT304_CLSTPS 
message for trade submission (new 
template). 

OriginalTAG20 TAG 20 of the SMT300 Original Reference Identification from 
the MT300 

MT304CLSTAG53A Receiving Agent :57A: of the 
SMT300 

This must populate the TAG:53A: 
Delivery Agent of the 
MT304_CLSTPS message for trade 
submission (new template). 

3.1.2 MT398 Message Workflow 

Sample MT398 incoming workflow. 
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Workflow rules: 

• IncomingMT398 – Creates the FX trades 

• CheckIncomingProcess – Prevents integrating supplicate messages 

If for same sender, same MT398, same Tag 20 is already imported in the system, the message will be tagged 
with a Duplicate Process Issue message attribute 

3.1.3 Client Legal Entities 

The clients must be defined as follows. 

 

Roles – Client and CounterParty 

Attribute CLSMT396Trigger - CLSTrade info status that can trigger an MT396 message 

3.1.4 Client Legal Agreements 

A legal agreement must be defined between the Settlement Member that will be the 3rdParty Provider and the 
3rdParty User, the Client. 

In the following example CALYPARSMCB is the 3rdParty Provider/Settlement Member and CALYTHIRD is the 
3rdParty User/ Client: 
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3.1.5 Client Accounts 

You need to define one Client Account per currency with the account attribute CLS=True. 

The client account is defined with the legal entity role Client. 
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The following account is a technical account to create a technical SDI needed for Client transfers to be generated 
as per Calypso Client Transfers’ logic: 

 

3.1.6 FX Trades SDIs 

The following SDIs are needed to create Client Transfers and CLS Transfers on the FX Trade processed from the 
integration on the MT398/SMT300. In this example the 3rdParty User / Client is CALYTHIRD. 

 

Counterparty Role SDI/ CLS SDI 

This SDI is needed on the FX Trade for CLS Transfers impacting the CLS Account hold by the Settlement Member. 
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Processing Org Role SDI/ CLS SDI 

The Processing Org side of the SDI generating CLS Transfers on the 3rdParty FX Trade is defined for the 
Settlement Member (CALYPARSMCB) impacting the CLS Account at the Settlement Member. 

 

Client Role SDI/ Internal SDI 

This SDIs is used to generate ‘Client Transfers’ in the FX 3rdParty Trade and impact Client Positions. 
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Processing Org Role SDI/ Internal SDI 

This SDI is needed for Settlement Member, it is a technical SDI chosen by the system as the complementary leg of 
the Role Client SDI defined above. Calypso SDIs logic requires a pair of SDIs to generate the transfer rule. For a 
Client Role SDI, a Processing Org technical SDI is required. 

 

3.1.7 Customer Transfer Trades SDIs 

 

Counterparty Role SDI/SWIFT SDI 

This SDI is needed for Client Settlements impacting Nostro accounts from the 3rdParty Users (Clients) and Nostro 
accounts from the Settlement Member (Processing Org) via the Customer Transfer Trades within Calypso. 

The method used is SWIFT and the flag ‘Msg’ at the Agent level will allow to create a payment message to be sent 
to the Client’s Agent. 
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Processing Org Role SDI/SWIFT SDI 

This SDI is needed for Client Settlements impacting Nostro accounts from the 3rdParty Users (Clients) and Nostro 
accounts from the Settlement Member (Processing Org) via the Customer Transfer Trades within Calypso. 

The method used is SWIFT and the flag ‘Msg’ at the Agent level will allow to create a payment message to be sent 
to the Settlement Member’s (Processing Org) Agent. 
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3.1.8 Message Import 

MT398 messages are imported using the scheduled task MESSAGE_MATCHING or the Incoming Message engine. 

Scheduled task MESSAGE_MATCHING example 

 

• Swift File: The name of the file you need to import. 

• InputDir: The path directory where the file is saved. 

After importing the message, the following FX trade (FX Spot/FX Forward depending on the dates) will be created 
by the Message Workflow Rule IncomingMT398: 
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Please note that no FX Swap trade will be created: the system will create 1 FX Spot + 1 FX Forward or 2 FX Forward 

The following trade keywords are set: 

• CLS = True 

• CLSType = Client 

• ClientAccount = Client Account ID 

• MT304CLSTAG53A = Receiving Agent :57A: of the SMT300 

• OriginalCpty = TAG 87A / 87J of the SMT300 – See details below 

• OriginalTAG20 = TAG 20 of the MT398/SMT300 

 

OriginalCpty 

If Tag 87A is provided, it is used in priority to identify the counterparty. Otherwise, Tag 87J is used if specified. 

The following message attributes are populated when Tag 87J is used: 

Tag 87A - 87J:/ABIC/ 

Tag 87J_ACCT - 87J:/ACCT/ 

Tag 87J_ADD1 - 87J:/ADD1/ 

Tag 87J_ADD2 - 87J:/ADD2/ 

Tag 87J_CITY - 87J:/CITY/ 
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Tag 87J_NAME - 87J:/NAME/ 

For the MX messages Fxtr.014.001.05, Fxtr.015.001.05, and Fxtr.016.001.05, the following message attributes are 
populated: 

Tag 87A - /Document/FXTradInstr/CtrPtySdId/SubmitgPty/AnyBIC 

Tag 87J_NAME - /Document/FXTradInstr/CtrPtySdId/SubmitgPty/NmAndAdr/Nm 

Tag 87J_ACCT - /Document/FXTradInstr/CtrPtySdId/SubmitgPty/PtyId/AcctNb 

 

 

The 3rdParty FX Trade is created with the following parties: 

Processing Org = Settlement Member 

Counterparty = 3rdParty User (Client in Calypso) 

The ClientAccount keyword allows to activate the Client Transfers’ generation logic in Calypso.  

For a 3rdParty FX Trade, the system will generate 2 internal transfers impacting CLS Account hold by the 
Settlement Member at CLS and 2 client transfers impacting Client Accounts hold by the Clients at the Settlement 
Members.  

 

 

Settlement Member CLS Inventory Position (Account: CALYPARSMCB ANY @CLS): 
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Client1 Inventory Position (Accounts: CALY3RD C1 USD @ CALYCB/ CALY3RD C1 EUR @ CALYCB): 
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Here are the SDIs used to generate the transfers in this example: 
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3.2 Generate Client Trades without MT398 Integration 

CLS Settlement Members who provide Third-Party Services (TPS) could have a situation where the original 
transaction, between the PO Non-Member and CP, is entered on the same system as the client trade. 

In this case the client trades can be generated without having to integrate the MT398. 

3.2.1 Legal Entity Attributes 

The PO of the original trade is an internal client PO. It will become the counterparty of the generated client trade. 

You can use the following legal entity attribute to identify an internal client PO: 

• CLSTPS_Client = true 

 

In this case, you need to specify the book where the client trade needs to be generated in the following legal entity 
attribute: 

• CLSTPS_Book = <book name> 
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The CLSTPS_Tag103 legal entity attribute is used to control the value of Tag 103: 

• If CLSTPS_Tag103 is not set, Tag 103 is taken from Comment of domain "FinServiceCodesConf_Tag103" for 
Value = CLS, if set 

• If CLSTPS_Tag103 = true, Tag 103 = TPS 

• If CLSTPS_Tag103 = false, Tag 103 is not set 

3.2.2 Client Trade Creation 

The client trade is generated by the workflow rule CreateClientTrade if: 

• Trade keyword CLS = true 

• PO (internal client) attribute CLSTPS_Client = true 

 

This workflow rule should be added to the trade workflow once the original trade is in pending status for example: 

PENDING – AUTHORIZE – VERIFIED 

 

The workflow rule will populate the following trade keywords on the client trade (settlement member trade): 

• CLS = True 

• CLSTPS_Client = CLSTPS_Client of the Original/Parent Trade 

• CLSType = Client 

• ClientAccount = Client Account ID 

• MT304CLSTAG53A = Receiver Receiving Agent of the Original/Parent Trade 

• OriginalCpty = Counterparty of the Original/Parent Trade 

• CLSTPS_OriginalTrade – Trade ID of the Original/Parent Trade. 

 

Sample client trade: 

PO of original trade: 
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The PO of the original trade becomes the counterparty of the client trade: 

 

3.2.3 Client Trade Updates 

In case the original trade is updated or canceled, you can update/cancel the client trade accordingly using the 
workflow rule UpdateClientTrade. 

It should be set on “amend” and “cancel” transitions in the trade workflow. Example: 
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You can specify the action to be applied to the client trade in the Rule Param. If no action is specified or the 
specified action is available in the workflow, the AMEND action will be applied. 

 

In case the original trade is no longer a client trade, an exception of type EX_CLSTPS_CLIENT_INFORMATION is 
generated. The client trade can be manually canceled. 

 

Client trades can also be updated independently of the original trades if needed. 

In this case, you can add the workflow rule LinkedCLSTPSTrade on “amend” transitions in the trade workflow to 
ensure that the change does not create a mismatch with the original trade. 
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3.3 CLSTradeInfo Report Configuration 

The CLSTradeInfo report supports the CLS Type criteria for filtering Client trades and House trades. 

 

 

3.4 MT304_TPS Swift Message for Trade Submission Setup 

After the 3rdParty FX Trade is generated as per the integration of the MT398 envelope, this trade must be 
submitted into CLS by sending an MT304 using a dedicated template: MT304TPS.xml. 

The message is triggered in Calypso on a VERIFIED_TRADE event only in the case of a CLS 3rdParty Trade where 
CLSType = Client. 

 

Fields Details for the MT304_TPS Message 

MT304_CLSTPS Tags Mapping with Existing MT304 CLS 

Sender SMAAGB22 (provider acting as 
CLS settlement member) 

 

Same as MT304 

Receiver CLSBUS33 (CLS) 

 

Same as MT304 
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MT304_CLSTPS Tags Mapping with Existing MT304 CLS 

Basic Header {1:... Same as MT304 

Application Header {2:... Same as MT304 

User Header {3:... Same as MT304 

Text Block {4: Same as MT304 

General Information :15A: Same as MT304 

Sender's Reference :20:REFMT304 Same as MT304 

Type of Operation :22A:NEWT Same as MT304 

Scope of Operation  :94A:ASET Same as MT304 

Fund  :83D:NA Same as MT304 

Party A :82A:ABCOGB22 CPTY of the Trade 

Party B :87A:BEBEDEBB TradeKeyword:'OriginalCpty' 

Forex Transaction Details :15B: Same as MT304 

Trade Date :30T:20070503 Same as MT304 

Value Date :30V:20070505 Same as MT304 

Exchange Rate :36:1,6632 Same as MT304 

Currency, Amount 
Bought 

:32B:GBP1000000,00 Same as MT304 

Delivery Agent  :53A:SMBBUS33 TradeKeyword:'MT304CLSTAG53A' 

Receiving Agent :57A:CLSBUS33 Same as MT304 

Currency, Amount Sold :33B:USD166320,00 Same as MT304 

Receiving Agent :57A:CLSBUS33 Same as MT304 

Trailer {5:…   

 

 

 



Nasdaq Calypso 
CLS Third-Party Member Integration / Version 5.5.0 

 

 

 

 

May 2025 Revision 6.0 / Approved Page 28 / 37 
Private and Confidential 

 

Message Configuration 

 

 

Sample Message 
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3.5 Cancellation of UNMATCHED 3rdParty Trades 

In the Reconciliation process for the 3rdParty Clients, the system excludes the trades where the status is 
UNMATCHED by allowing the users to cancel those trades. 

The scheduled task PROCESS_CLS_TRADE allows applying the ACTION=CANCEL only to the 3rdParty FX CLS 
Trades linked to a Trade Notification with status is ‘Unmatched’ (Status Code = UMTC/ Sub Status = IURT).  

 
You can select a specific Client in the Counterparty attribute. 

3.6 MT396 Answer Message Generation to Clients 

Calypso generates an MT396 Answer Message as soon as the Settlement Member (Processing Org) receives a 
Trade Notification for a 3rdParty Transaction submitted into CLS. 

This message is generated on-the-fly by the CLSMessageEngine based on: 

• CLSMT396Trigger Client legal entity attribute with value(s) of the CLSTrade info status 
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For example: 

 

MT396 will be generated when the Trade status in CLS is Matched and in Settled. 

No message configuration is required. 

 

Sample MT396 Message Workflow 

 

 

Sample MT396 Message 
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3.7 Client Settlement Process (Sweeping/Funding) 

As per the CLS Settlement Member Process, on settlement date, the Settlement Member will receive a global IPIS / 
RPIS from CLS for his trades and their 3rdPartyClients FX Trades, matched in CLS. Transfer Agent trades will be 
generated as per regular process to flat CLS Settlement Member Accounts and pay/receive to/from CLS impacting 
Settlement Member Nostro Accounts. 

Calypso by supporting the 3rdParty Client piece maintains Clients` Position at CLS Settlement Member Accounts. It 
is important to understand that a ‘client sweeping’ can be performed to flat client balances and fund the correct 
Nostro Accounts.  

The Settlement Member will make the sweep between 3rdPartyClient and their NOSTRO Agents. The Settlement 
Member will send MT202 and MT210 to 3rdPartyClient Agents` on the behalf of their client(s) according to the 
cash position per currency and the relevant direction. 

The system allows this sweeping process, by creating ‘CUSTOMER TRANSFER` Trades by currency based on the 
Client Inventory Balances for Client Accounts flagged CLS=True.  

This can be run manually from the CLSPayInSchedule Report or by batch using the scheduled task 
CLSCLIENT_BALANCE. 

 

CASE1: Client Account Inventory Balance > 0 

Direction PAY 

Book: clsParameters. payInOutBook 

From / Client Account: ClientAccount@Settlement MemberCCY 
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To / CounterParty Account: Counterparty SDI of the Client Nostro External Agent (Receiver of the MT202/210 sent 
by the Settlement Member on behalf of the Client) 

Processing Org SDI: Settlement Member Nostro Account CCY 

 

 

CASE2: Client Account Inventory Balance < 0 

Direction RECEIVE 

Book: clsParameters. payInOutBook 

To / Client Account: ClientAccount@Settlement MemberCCY 

From / CounterParty Account: Counterparty SDI of the Client Nostro External Agent (Receiver of the MT202/210 
sent by the Settlement Member on behalf of the Client) 

Processing Org SDI: Settlement Member Nostro Account CCY 
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3.7.1 Manual Process 

The Client Settlement Process can be done manually with the function Generate Client Payment Trades from the 
CLSPayInScheduleReport. 

Please right click on a IPIS / RPIS imported and choose Process > Generate Client Payment Trades. 

This will generate the Customer Transfer trades based on client positions to move funds from Client Accounts to 
Nostro Settlement Member Accounts or vice-versa. 

 

From the CLSpayInSchedule report the Clients’ Positions can be checked. Please select the RPIS (Subtype = 
Revised) / IPIS (Subtype = Initial) line for which you need to check on the Clients Positions: Right Click and choose 
Show > Clients Positions. 
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The Inventory Position Report is loaded with the corresponding Clients Positions for this Settlement Member. 

 

3.7.2 Scheduled Task CLSCLIENT_BALANCE 

The customer transfer trades can also be generated with a Batch process by running the scheduled task 
CLSCLIENT_BALANCE on a dedicated Processing Organization (Settlement Member). 
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3.7.3 Client Statement 

As per described above, the Settlement Member will make the sweep between 3rdParty Client and their NOSTRO 
Agents. The Settlement Member will send MT202 and MT210 to 3rdParty Client Agents on the behalf of their 
client(s) according to the cash position per currency and the relevant direction. 

CLS Member can provide to the 3rdPartyClient a MT950 statement based on the following position. 

 

Domain 

 

 

Message Setup 
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Account Statement Configuration 

 

• Last Date: The first time the statement is generated, if no date is included in Last Date, the system will issue an 
initial statement from the start of previous month.  

If you want the statement to start on a specific date then you should input a date on the Last Date field. 

The recommendation is to value the field with the previous Business Date. When the statement is issued for the 
first time the Inventory Position for the date in the Last Date field will be the Opening Balance of the Statement 

• Frequency: Frequency: either a Date Rule or a specific frequency can be chosen. This will determine when the 
next statement will be generated. Daily frequency is the most common. 
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ACCOUNT_STATEMENT Scheduled Task: 

 

MESSAGETYPE and ROLE should match the Message Set Up. 

 

 


