

RA ID : CR0857
CHANGE REQUEST
FOR THE UPDATE OF ISO 20022 FINANCIAL REPOSITORY ITEMS
Note: the purpose of this document is to give guidelines to parties who want to introduce a request to change an existing ISO 20022 message(s), or update other items of the ISO 20022 financial repository. Such change requests are subject to the approval of the ISO 20022 Standards Evaluation Group(s) in charge of the related message/item or to the approval of the Technical Support Group (TSG), if the requested change relates to the Business Application Header (BAH). Please consult the iso20022.org website for additional details on the maintenance process. Change requests are to be sent to iso20022ra@iso20022.org. All change requests conforming to this template received by June 1st will be considered for development in the following yearly ISO 20022 maintenance cycle which completes with publication of new message versions in April/May of the following year. 
A. Origin of the request:
A.1 Submitter: LCH Ltd 
A.2 Contact person: Ben Doughton; ben.doughton@lch.com; +44 (0) 20 7392 8278
 A.3 Sponsors:  LCH Ltd, LCH SA, SWIFT
B. Related messages:
· Colr.016 (Collateral and Exposure Report)
C. Description of the change request:
Request to add a new element “Return Excess Cash” as an optional repetitive block, with mandatory “Type” and “Collateral Currency” elements, in the “Summary Details” (/Document/CollAndXpsrRpt/CollRpt/RptSummry/SummryDtls) block to indicated if excess cash collateral in the currency will be automatically returned as per the collateral provider’s Excess Cash Margin Instruction (Colr.017).
The “Type” will be either “Yes” meaning excess cash in the currency will be returned, “Suspended” meaning has the automatic return has been temporarily suspended (for example due to a currency holiday); or “No” meaning the automatic return of excess has not been requested for the currency. 
D. 
Purpose of the change:
Excess collateral could be subject to automated return from the collateral receiver to the collateral provider on a per currency and per collateral account basis.
E. Urgency of the request:
To be included as part of the annual maintenance cycle.
F. Business examples:
Examples illustrating the change request.

<Document xmlns="urn:iso:std:iso:20022:tech:xsd:colr.016.001.04">
	<CollAndXpsrRpt>
		<RptParams>
			<RptId>REP00031</RptId>
			<RptDtAndTm>
				<DtTm>2020-05-09T02:00:00Z</DtTm>
			</RptDtAndTm>
			<Frqcy>INDA</Frqcy>
			<RptCcy>EUR</RptCcy>
			<ClctnDt>2020-05-11T00:00:00Z</ClctnDt>
		</RptParams>
		<Oblgtn>
		 <PtyA>
			<AnyBIC>LCHLGB2LCOL</AnyBIC> 
		 </PtyA>
		 <PtyB>
			<AnyBIC>IDCLUS33COL</AnyBIC> 
		 </PtyB>
		 <XpsrTp>CCPC</XpsrTp>
		 <ValtnDt>
		   <Dt>2020-05-08</Dt>
		 </ValtnDt>
		</Oblgtn>
		<Agrmt>
			<AgrmtDtls>LCH Ltd Rulebook</AgrmtDtls>
			<AgrmtDt>2017-08-18</AgrmtDt>
			<BaseCcy>EUR</BaseCcy>
		</Agrmt>
		<CollRpt>
			<AcctId>
				<Id>AAA/H</Id>
				<Tp>
					<Tp>HOUS</Tp>
				</Tp>
				<Nm>BANK AAA HOUSE ACCOUNT</Nm>
			</AcctId>
			<RptSummry>
				<XpsdAmtPtyA Ccy="EUR">2600000000.00</XpsdAmtPtyA>
				<XpsrTp>OTCD</XpsrTp>
				<TtlValOfColl Ccy="EUR">2659599756.70</TtlValOfColl>
				<NetXcssDfcit Ccy="EUR">59599756.70</NetXcssDfcit>
				<NetXcssDfcitInd>LONG</NetXcssDfcitInd>
				<ValtnDtTm>2020-05-08T23:59:00Z</ValtnDtTm>
				<ReqdSttlmDt>2020-05-08</ReqdSttlmDt>
				<SummryDtls>
					<PreHrcutCollVal Ccy="EUR">2906831165.93</PreHrcutCollVal>
					<TtlPdgIncmgColl Ccy="EUR">0.00</TtlPdgIncmgColl>
					<TtlPdgOutgngColl Ccy="EUR">59599756.70</TtlPdgOutgngColl>
					<TtlFees Ccy="EUR">0.00</TtlFees>
					<RtrXcssCsh>
<Tp>Suspended</Tp>
<CollCcy>EUR</CollCcy>
</RtrXcssCsh>
<RtrXcssCsh>
<Tp>Yes</Tp>
<CollCcy>GBP</CollCcy>
</RtrXcssCsh>
<RtrXcssCsh>
<Tp>No</Tp>
<CollCcy>USD</CollCcy>
</RtrXcssCsh>
				</SummryDtls>
			</RptSummry>
			<CollValtn>
				<CollId>MARGINPAYREF</CollId>
				<CollTp>CASH</CollTp>
				<SttlmSts>STCR</SttlmSts>
				<NbOfDaysAcrd>0</NbOfDaysAcrd>
				<ValtnAmts>
					<CollAmt Ccy="GBP">54794134.21</CollAmt>
					<RptdCcyAndAmt Ccy="EUR">59599756.70</RptdCcyAndAmt>
					<MktValAmt Ccy="EUR">62736586.00</MktValAmt>
				</ValtnAmts>
				<DayCntBsis>A001</DayCntBsis>
				<XchgRate>0.8734</XchgRate>
				<CshColl>
					<DpstAmt Ccy="GBP">54794134.21</DpstAmt>
					<BlckdAmt Ccy="GBP">0.00</BlckdAmt>
					<CollVal Ccy="GBP">52054427.50</CollVal>
					<Hrcut>5.00</Hrcut>
				</CshColl>
			</CollValtn>
			<CollValtn>
				<CollId>VARIATIONMARGINCALLREF</CollId>
				<CollTp>CASH</CollTp>
				<SttlmSts>STCR</SttlmSts>
				<NbOfDaysAcrd>0</NbOfDaysAcrd>
				<ValtnAmts>
					<CollAmt Ccy="USD">55.00</CollAmt>
					<RptdCcyAndAmt Ccy="EUR">0.00</RptdCcyAndAmt>
					<MktValAmt Ccy="EUR">0.00</MktValAmt>
				</ValtnAmts>
				<DayCntBsis>A001</DayCntBsis>
			</CollValtn>
			<CollValtn>
				<CollTp>CASH</CollTp>
				<SttlmSts>STLD</SttlmSts>
				<NbOfDaysAcrd>0</NbOfDaysAcrd>
				<ValtnAmts>
					<CollAmt Ccy="GBP">0.00</CollAmt>
					<RptdCcyAndAmt Ccy="EUR">1085351353.90</RptdCcyAndAmt>
					<MktValAmt Ccy="EUR">1142475109.37</MktValAmt>
					<FeesAndComssns Ccy="GBP">6287.74</FeesAndComssns>
				</ValtnAmts>
				<DayCntBsis>A001</DayCntBsis>
				<XchgRate>0.8734</XchgRate>
				<CshColl>
					<DpstAmt Ccy="GBP">997837444.74</DpstAmt>
					<BlckdAmt Ccy="GBP">0.00</BlckdAmt>
					<CollVal Ccy="GBP">947945572.50</CollVal>
					<Hrcut>5.00</Hrcut>
				</CshColl>
			</CollValtn>
			<CollValtn>
				<CollId>SDREF001</CollId>
				<CollTp>SECU</CollTp>
				<SttlmSts>STLD</SttlmSts>
				<NbOfDaysAcrd>0</NbOfDaysAcrd>
				<ValtnAmts>
					<CollAmt Ccy="GBP">0.00</CollAmt>
					<RptdCcyAndAmt Ccy="EUR">1504648989.58</RptdCcyAndAmt>
					<MktValAmt Ccy="EUR">1690616842.23</MktValAmt>
					<FeesAndComssns Ccy="GBP">3420.42</FeesAndComssns>
				</ValtnAmts>
				<DayCntBsis>A005</DayCntBsis>
				<XchgRate>0.8734</XchgRate>
				<AdjstdRate>100.00</AdjstdRate>
				<SctiesColl>
					<SctyId>
						<ISIN>GB0004893086</ISIN>
					</SctyId>
					<MtrtyDt>
						<Dt>2032-06-07</Dt> 
					</MtrtyDt>
					<CollOwnrsh>
						<Prtry>true</Prtry>
					</CollOwnrsh>
					<LtdCvrgInd>true</LtdCvrgInd>
					<Qty>
						<FaceAmt>1000000000.00</FaceAmt>
					</Qty>
					<BlckdQty>
						<FaceAmt>0.00</FaceAmt>
					</BlckdQty>
					<Pric>
						<Tp>
							<ValTp>PARV</ValTp>
						</Tp>
						<Val>
							<Amt Ccy="GBP">147.658475</Amt>
						</Val>
					</Pric>
					<MktVal Ccy="GBP">1476584750.00</MktVal>
					<Hrcut>11.00</Hrcut>
					<CollVal Ccy="GBP">1314160427.50</CollVal>
					<SfkpgAcct>
						<Id>5165-C</Id>			
					</SfkpgAcct>
					<SfkpgPlc> 
						<TpAndId> 
							<SfkpgPlcTp>NCSD</SfkpgPlcTp> 
							<Id>CRSTGB22</Id> 
						</TpAndId> 
					</SfkpgPlc> 
				</SctiesColl>
			</CollValtn>
			<CollValtn>
				<CollTp>SECU</CollTp>
				<SttlmSts>STLD</SttlmSts>
				<NbOfDaysAcrd>0</NbOfDaysAcrd>
				<ValtnAmts>
					<CollAmt Ccy="JPY">0</CollAmt>
					<RptdCcyAndAmt Ccy="EUR">8115099.97</RptdCcyAndAmt>
					<MktValAmt Ccy="EUR">9118089.86</MktValAmt>
					<FeesAndComssns Ccy="JPY">2442</FeesAndComssns>
				</ValtnAmts>
				<DayCntBsis>A004</DayCntBsis>
				<XchgRate>115.63</XchgRate>
				<AdjstdRate>100.00</AdjstdRate>
				<SctiesColl>
					<SctyId>
						<ISIN>JP1024101L33</ISIN>
					</SctyId>
					<MtrtyDt>
						<Dt>2022-03-01</Dt> 
					</MtrtyDt>
					<CollOwnrsh>
						<Prtry>true</Prtry>
					</CollOwnrsh>
					<LtdCvrgInd>false</LtdCvrgInd>
					<Qty>
						<FaceAmt>1000000000.00</FaceAmt>
					</Qty>
					<BlckdQty>
						<FaceAmt>0.00</FaceAmt>
					</BlckdQty>
					<Pric>
						<Tp>
							<ValTp>PARV</ValTp>
						</Tp>
						<Val>
							<Amt Ccy="JPY">100.519444</Amt>
						</Val>
					</Pric>
					<MktVal Ccy="JPY">1005194440</MktVal>
					<Hrcut>6.65</Hrcut>
					<CollVal Ccy="JPY">938349010</CollVal>
					<SfkpgAcct>
						<Id>12345</Id>			
					</SfkpgAcct>
					<SfkpgPlc> 
						<TpAndId> 
							<SfkpgPlcTp>ICSD</SfkpgPlcTp> 
							<Id>MGTCBEBE</Id> 
						</TpAndId> 
					</SfkpgPlc> 
				</SctiesColl>
			</CollValtn>
			<CollValtn>
				<CollTp>OTHR</CollTp>
				<SttlmSts>STLD</SttlmSts>
				<NbOfDaysAcrd>0</NbOfDaysAcrd>
				<ValtnAmts>
					<CollAmt Ccy="GBP">0.00</CollAmt>
					<RptdCcyAndAmt Ccy="EUR">1884900.03</RptdCcyAndAmt>
					<MktValAmt Ccy="EUR">1884900.03</MktValAmt>
					<FeesAndComssns Ccy="GBP">0.00</FeesAndComssns>
				</ValtnAmts>
				<DayCntBsis>A001</DayCntBsis>
				<XchgRate>1.0841</XchgRate>
				<OthrColl>
					<OthrTpOfColl>
						<Desc>CashFail</Desc>
					</OthrTpOfColl>
					<Issr>
						<AnyBIC>MGTCBEBE</AnyBIC>
					</Issr>
					<MktVal Ccy="USD">2043420.12</MktVal>
					<CollVal Ccy="USD">2043420.12</CollVal>
				</OthrColl>
			</CollValtn>
		</CollRpt>
	</CollAndXpsrRpt>
</Document>
G. 
SEG/TSG recommendation:
This section is not to be taken care of by the submitter of the change request. It will be completed in due time by the SEG(s) in charge of the related ISO 20022 messages or the TSG for changes related to the BAH. 

	Consider
	X
	Timing

	
	- Next yearly cycle: 2020/2021
(the change will be considered for implementation in the yearly maintenance cycle which starts in 2018 and completes with the publication of new message versions in the spring of 2019)
	X

	
	- At the occasion of the next maintenance of the messages
(the change will be considered for implementation, but does not justify maintenance of the messages in its own right – will be pending until more critical change requests are received for the messages)
	[bookmark: _GoBack] 

	
	- Urgent unscheduled
(the change justifies an urgent implementation outside of the normal yearly cycle)
	
	

	
	- Other timing:
	



Comments:


	Reject
	


Reason for rejection:
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