London
Stock Exchange Group

Market Notice
16 November 2015

Written procedure on Change Requests

parked/on hold
-

Dear Client,

The CRG Working Group asked to the participants to express a preference about a list of
change requests parked/on hold for future T2S release.

For your reference and consultation the list of Change Requests under evaluation is attached to
the present Market Notice.

Clients are invited to provide Monte Titoli a feedback on the change requests which are
considered significant by replying to mt-productdevelopment@Iseg.com within Wednesday,
November 25, 2015.

For any further information:

Post Trade Sales
e-mail: pt.sales@lIseg.com

tel. +39 02 72426504

Client Support
e-mail: ptclient@lseg.com

tel. +39 02 33635640


mailto:mt-productdevelopment@lseg.com

Written procedure on parked/on-hold Change Requests

13 November 2015

Change Request Change Request Title Link to CR current Outcome in the CRG/Other groups member's feedback Remarks
number Status
In the settlement process of an instruction without a htto://www.ech.eurona.eu/oavm/t2s/proaress/ CRG meeting of 1-2 October 2012: CRG agreed
T2S-0346-URD |link, T2S should consider any other unmatched b: P pa.eu’pay prog D Parked that CR potentially be considered for a future
. - - - o df/crg/T2S 0346 URD.pdf
instructions having a link with it release of T2S
https://www.ecb.europa.eu/paym/t2s/progress/ CRG meeting of 1-2 October 2012: CRG agreed
T2S-0350-URD  |Pre-defined Orders for EOD FOP account transfers ps. S pa.eu’pay prog D Parked that CR potentially be considered for a future
df/crg/T2S 0350 URD.pdf
release of T2S
https://www.ecb.europa.eu/paym/t2s/progress/p CRG meeting of 1-2 October 2012: CRG agreed
T2S-0355-URD |New account flag “negative position only” - pp— - Y Parked that CR potentially be considered for a future
df/crg/T2S 0355 _URD.pdf
release of T2S
Unblocking of ISINs as part of Corporate Action https://www.ecb.europa.eu/paym/t2s/progress/p CRG meeting of 17-18 September .2015: CR(.;
T2S-0358-URD . Onhold |indicated that the Change Request is a potential
Handling df/crg/T2S 0358 URD.pdf .
candidate for Release 2.
T25-0359-SY'S Changes of hold/release to counterparty before the  |https://www.ech.europa.eu/paym/t2s/progress/p parked ;I:f Crgeegtr;?]t?;Il_zbeocc(t)?]t;i;:rgﬁif?ﬁ ti?;eed
Intended Settlement Date df/crg/T2S 0359 SYS.pdf P y
release of T2S
T25-0383-URD Clarification of Possibility of Already Matched Cross- https://www.ecb.europa.eu/paym/t2s/progress/p on hold dcelizégegmgt(:;:i% cntoLJeF:eZ(Llegé ;)r:i;dR?or
CSD Settlement Instructions df/tg/crg/crg55/t2s 0383 _urd.pdf P g a
future Releases
A2A message to make securities ineligible for auto- [https://www.ecb.europa.eu/paym/t2s/progress/p CRG meeting of 28 October 2015: The CRG
T2S-0384-URD oS On hold |decided to put the Change Request on hold for
collateralisation df/tg/crg/crg55/t2s_0384_sys.pdf
future Releases
CRG meeting of 25 March 2013: The CRG agreed
-, . . ) that this CR might help reducing the number of
T25-0397-SYS Ad@_tlon of the_ Category attribute t_o_ the static data | https://www.ecb.europa.eu/paym/t2s/progress/p parked MSAs and would have to be further studied in the
entities Securities, Party and Securities Account df/crg/T2S_0397_SYS.pdf . R
future in order to be used as long-term mitigation
measure.
Client-collateralisation: allow payment banks to set |https://www.ecb.europa.eu/paym/t2s/progress/p CR.G meeting of 16 December 2013: The CRG .
T2S-0436-URD . - . Parked decided to park the Change Request for a potential
up their own list of close links df/crg/T2S 0436 _urd.pdf
future release of T2S.
Decoupling of the link between securities and cash https://www.ech.europa.eu/paym/t2s/progress/p CRG meeting of 16 December 2013: The CRG
T2S-0439-SYS  |accounts for settlement and the link for the provision : o ¥ Parked decided to park the Change Request for a potential
df/crg/T2S 0439 sys.pdf
of collateral future release of T2S.
User authentication without USB-token/SmartCard  [https://www.ech.europa.eu/paym/t2s/progress/p CRG meeting on 28 May 2014: The CRG
T2S-0444-BFD Parked recommended to park the Change Request
for GUI-access df/crg/t2s_0444 bfd.pdf .
potentially for a future release of T2S.
Blocking of U2A interface for submitting new https://www.ech.europa.eu/paym/t2s/progress/p CRG meeting of 16 July 2014: The CRG decided to
T2S-0446-SYS [instructions to T2S during reconciliation process post of /cr(.1 105 04'1 46 .sys 0 df' Parked park the Change Request for a future release of T2S
RAD (Recovery After Disaster) ] potentially.
CRG meeting of 17-18 September 2015: Following
http://www.ecb.europa.eu/paym/t2s/progress/p g’;ﬁrfaz;ri?]pof:el E[g ha\:?ofi: Og:;zgl(:nuar: tﬂr?hcjzl;:jeo £
T2S-0493-SYS  [Default top priority setup df/tg/crg/crg47/05.change_request_t2s 0493_s |On hold anaging PP y
s ndf the migration waves, the CRG agreed to put the
ys.pat Change Request as a potential candidate for Release
2.
Add “Corporate Action Event Identifier” and reason ) . .
T25-0496-SYS  |code “Cancellation due to transformation” in http://www.ecb.europa.eu/paym/t2s/progress/p on hold CRG Meeting of 20 May 2015: The CRG agreed to

df/tg/crg/crgd1/t2s 0496 sys.pdf

sese.024

re-discuss in the context of T2S Release 2



http://www.ecb.europa.eu/paym/t2s/progress/pdf/crg/T2S_0346_URD.pdf
http://www.ecb.europa.eu/paym/t2s/progress/pdf/crg/T2S_0346_URD.pdf
https://www.ecb.europa.eu/paym/t2s/progress/pdf/crg/T2S_0350_URD.pdf
https://www.ecb.europa.eu/paym/t2s/progress/pdf/crg/T2S_0350_URD.pdf
https://www.ecb.europa.eu/paym/t2s/progress/pdf/crg/T2S_0355_URD.pdf
https://www.ecb.europa.eu/paym/t2s/progress/pdf/crg/T2S_0355_URD.pdf
https://www.ecb.europa.eu/paym/t2s/progress/pdf/crg/T2S_0358_URD.pdf
https://www.ecb.europa.eu/paym/t2s/progress/pdf/crg/T2S_0358_URD.pdf
https://www.ecb.europa.eu/paym/t2s/progress/pdf/crg/T2S_0359_SYS.pdf
https://www.ecb.europa.eu/paym/t2s/progress/pdf/crg/T2S_0359_SYS.pdf
https://www.ecb.europa.eu/paym/t2s/progress/pdf/tg/crg/crg55/t2s_0383_urd.pdf
https://www.ecb.europa.eu/paym/t2s/progress/pdf/tg/crg/crg55/t2s_0383_urd.pdf
https://www.ecb.europa.eu/paym/t2s/progress/pdf/tg/crg/crg55/t2s_0384_sys.pdf
https://www.ecb.europa.eu/paym/t2s/progress/pdf/tg/crg/crg55/t2s_0384_sys.pdf
https://www.ecb.europa.eu/paym/t2s/progress/pdf/crg/T2S_0397_SYS.pdf
https://www.ecb.europa.eu/paym/t2s/progress/pdf/crg/T2S_0397_SYS.pdf
https://www.ecb.europa.eu/paym/t2s/progress/pdf/crg/T2S_0436_urd.pdf
https://www.ecb.europa.eu/paym/t2s/progress/pdf/crg/T2S_0436_urd.pdf
https://www.ecb.europa.eu/paym/t2s/progress/pdf/crg/T2S_0439_sys.pdf
https://www.ecb.europa.eu/paym/t2s/progress/pdf/crg/T2S_0439_sys.pdf
https://www.ecb.europa.eu/paym/t2s/progress/pdf/crg/t2s_0444_bfd.pdf
https://www.ecb.europa.eu/paym/t2s/progress/pdf/crg/t2s_0444_bfd.pdf
https://www.ecb.europa.eu/paym/t2s/progress/pdf/crg/t2s_0446_sys.pdf
https://www.ecb.europa.eu/paym/t2s/progress/pdf/crg/t2s_0446_sys.pdf
http://www.ecb.europa.eu/paym/t2s/progress/pdf/tg/crg/crg47/05.change_request_t2s_0493_sys.pdf
http://www.ecb.europa.eu/paym/t2s/progress/pdf/tg/crg/crg47/05.change_request_t2s_0493_sys.pdf
http://www.ecb.europa.eu/paym/t2s/progress/pdf/tg/crg/crg47/05.change_request_t2s_0493_sys.pdf
http://www.ecb.europa.eu/paym/t2s/progress/pdf/tg/crg/crg41/t2s_0496_sys.pdf
http://www.ecb.europa.eu/paym/t2s/progress/pdf/tg/crg/crg41/t2s_0496_sys.pdf
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Change Request Change Request Title Link to CR current Outcome in the CRG/Other groups member's feedback Remarks
number Status
T2S Actor Reference and T2S Reference of
T2S-0503-SYS counterparty’s settlement instruction should be http://www.ecb.europa.eu/paym/t2s/progress/p on hold CRG meeting of 28 April 2015: The CRG decided
included in T2S messages sese.024, sese.025 and df/tg/crg/crgd1/t2s 0503 _sys.pdf to re-discuss the Change Request for T2S Release 2.
sese.032 after matching
CRG meeting of 9 July 2015: The Migration Sub-
group was informed about the CRG views that the
Change Request T2S-0508-SYS is not required for
T25-0508-SYS Automated scripts for clean-up of dynamic data of  [https://www.ecb.europa.eu/paym/t2s/progress/p on hold Release 1.1 anymore so they can consider the
leaving CSD in contingency scenario df/tg/crg/crg37/t2s_0508_sys.pdf withdrawal of the Change Request.
MSG informed that the CR will be withdrawn once
they complete the testing of the contingency
procedures.
https://www.ecb.europa.eu/paym/t2s/progress/p . .
T2S-0515-SY'S Allow instructions from CSD participants for n days |df/tg/crg/crg42/2015-04- on hold i?jsgiitlﬁg (():fhig '\:2;28;;'i:r:ﬁecciﬁt:f{iid_;gs
after maturity date of security 13 T2S 0515 SYS_Allow._instructions_from gereq
. Release 2.
CSD_participants _for_n_d.pdf
T2S-0519-SYS Add Short/Long Indicator for all positions/sub- http://www.ecb.europa.eu/paym/t2s/progress/p on hold rCeI-?dci;str:TJesestl[?lg gfhii gp};: le(ifi:n-rt?]i%(:ﬁei?:)efe‘?';g
positions in Statement of Holdings (semt.002) report |df/tg/crg/crg41/04.t2s 0519 sys.pdf Release 2 g a
Add new fields to T2S messages sese.020, sese.024  [http://www.ecb.europa.eu/paym/t2s/progress/p CRC.; meeting of 28 April 2015.: The CRG agreed to
T2S-0520-SYS - On hold |re-discuss the Change Request in the context of T2S
and sese.025 needed for CA processing df/tg/crg/crgd1/t2s 0520 sys.pdf Release 2
CRG meeting of 17-18 Sep 2015: The CRG
. considered that the Change Request is not a
Provide Restriction Type name in reason code due to htip:/fwviw:ech-enropa.eu/ paym/s/progress/p showstopper for the migration of wave 3
T2S-0525-SYS P df/tg/crg/crg47/04.change_request_t2s 0525_s |On hold . PP g . .
MSRT s pdf participants and the CRG agreed to consider this
¥ya.pdl Change Request for the next release (i.e. either
Release 1.3 or Release 2.0).
CRG meeting of 17-18 Sep 2015: The CRG
T2S should allow the modification of possible values [http://www.ecb.europa.eu/paym/t2s/progress/p zﬁg\j&gg ed;:]?é:rt]ﬁecnﬁ?ngiiEﬁ%l;e\,s\,ta:,sen; ta
T2S-0528-SYS  [for an Attribute domain linked to a Market-specific  [df/tg/crg/crg47/04.change_request t2s_0528 s [On hold Vstopp g . .
attribute s ndf participants and the CRG agreed to consider this
ys.pat Change Request for the next release (i.e. either
Release 1.3 or Release 2.0).
One close link database for Eurosystem NCBs and | https://www.ecb.europa.eu/paym/t2s/progress/p CR.G meeting of 28 October 2015: The CRG_
T2S-0530-URD On hold |decided to put the Change Request on potential
separate database per non-EUR currency df/tg/crg/crg55/t2s 0530 _urd.pdf .
candidate for Release 2.0
Hold/release default at account level should not https://www.ech.europa.eu/paym/t2s/progress/p CRG meeting of 09 July 2015: The CRG decided to
T2S-0532-SYS |override the Hold/Release indicator defined at ; P ; On hold  |put the Change Request on potential candidate for
. . df/tg/crg/crgd7/t2s 0532 _sys.pdf
instruction level Release 2.0
https://www.ecb.europa.eu/paym/t2s/progress/p CRG meeting of 09 July 2015: The CRG decided to
T2S-0534-SYS |CFI code of a security should be modifiable df/tg/crg/crg47/04.change_request_t2s 0534 s |On hold |put the Change Request on potential candidate for
ys.pdf Release 2.0
. http://www.ecb.europa.eu/paym/t2s/progress/p CRG meeting of 17-18 Sep 2015: The CRG
T2S-0540-URD Alignment of U2A and A2A cash forecast df/tg/crg/crg52/04.change_request_t2s 0540_s |On hold |considered that the Change Request is potential

information

ys.pdf

candidate for Release 2.0



http://www.ecb.europa.eu/paym/t2s/progress/pdf/tg/crg/crg41/t2s_0503_sys.pdf
http://www.ecb.europa.eu/paym/t2s/progress/pdf/tg/crg/crg41/t2s_0503_sys.pdf
https://www.ecb.europa.eu/paym/t2s/progress/pdf/tg/crg/crg37/t2s_0508_sys.pdf
https://www.ecb.europa.eu/paym/t2s/progress/pdf/tg/crg/crg37/t2s_0508_sys.pdf
https://www.ecb.europa.eu/paym/t2s/progress/pdf/tg/crg/crg42/2015-04-13_T2S_0515_SYS_Allow_instructions_from_CSD_participants_for_n_d.pdf
https://www.ecb.europa.eu/paym/t2s/progress/pdf/tg/crg/crg42/2015-04-13_T2S_0515_SYS_Allow_instructions_from_CSD_participants_for_n_d.pdf
https://www.ecb.europa.eu/paym/t2s/progress/pdf/tg/crg/crg42/2015-04-13_T2S_0515_SYS_Allow_instructions_from_CSD_participants_for_n_d.pdf
https://www.ecb.europa.eu/paym/t2s/progress/pdf/tg/crg/crg42/2015-04-13_T2S_0515_SYS_Allow_instructions_from_CSD_participants_for_n_d.pdf
http://www.ecb.europa.eu/paym/t2s/progress/pdf/tg/crg/crg41/04.t2s_0519_sys.pdf
http://www.ecb.europa.eu/paym/t2s/progress/pdf/tg/crg/crg41/04.t2s_0519_sys.pdf
http://www.ecb.europa.eu/paym/t2s/progress/pdf/tg/crg/crg47/04.change_request_t2s_0525_sys.pdf
http://www.ecb.europa.eu/paym/t2s/progress/pdf/tg/crg/crg47/04.change_request_t2s_0525_sys.pdf
http://www.ecb.europa.eu/paym/t2s/progress/pdf/tg/crg/crg47/04.change_request_t2s_0525_sys.pdf
http://www.ecb.europa.eu/paym/t2s/progress/pdf/tg/crg/crg47/04.change_request_t2s_0528_sys.pdf
http://www.ecb.europa.eu/paym/t2s/progress/pdf/tg/crg/crg47/04.change_request_t2s_0528_sys.pdf
http://www.ecb.europa.eu/paym/t2s/progress/pdf/tg/crg/crg47/04.change_request_t2s_0528_sys.pdf
https://www.ecb.europa.eu/paym/t2s/progress/pdf/tg/crg/crg55/t2s_0530_urd.pdf
https://www.ecb.europa.eu/paym/t2s/progress/pdf/tg/crg/crg55/t2s_0530_urd.pdf
https://www.ecb.europa.eu/paym/t2s/progress/pdf/tg/crg/crg47/t2s_0532_sys.pdf
https://www.ecb.europa.eu/paym/t2s/progress/pdf/tg/crg/crg47/t2s_0532_sys.pdf
https://www.ecb.europa.eu/paym/t2s/progress/pdf/tg/crg/crg47/04.change_request_t2s_0534_sys.pdf
https://www.ecb.europa.eu/paym/t2s/progress/pdf/tg/crg/crg47/04.change_request_t2s_0534_sys.pdf
https://www.ecb.europa.eu/paym/t2s/progress/pdf/tg/crg/crg47/04.change_request_t2s_0534_sys.pdf
http://www.ecb.europa.eu/paym/t2s/progress/pdf/tg/crg/crg52/04.change_request_t2s_0540_sys.pdf
http://www.ecb.europa.eu/paym/t2s/progress/pdf/tg/crg/crg52/04.change_request_t2s_0540_sys.pdf
http://www.ecb.europa.eu/paym/t2s/progress/pdf/tg/crg/crg52/04.change_request_t2s_0540_sys.pdf
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Change Request Change Request Title Link to CR current Outcome in the CRG/Other groups member's feedback Remarks
number Status
http://www.ecb.europa.eu/paym/t2s/progress/p .
. . CRG meeting of 17-18 Sep 2015: The CRG
T25-0541-URD :?]l;'l[rugetzllzﬁze functionality (U2A) for settlement d;/tq(:?rq/crq52/04.chanqe request t2s 0541 s Onhold |considered that the Change Request i potential
¥e.pdl candidate for Release 2.0
Enrich camt.054 with data elements SAC Owner http://www.ecb.europa.eu/paym/t2s/progress/p CRG_ meeting of 17-18 Sep 2015: The CRG _
T2S-0542-SYS df/tg/crg/crg52/04.change_request _t2s 0542 s |On hold |considered that the Change Request is potential
Parent BIC and SAC Owner Party BIC .
ys.pdf candidate for Release 2.0
Minimum amount for auto-collateralisation gf‘t/?;/cvrwy:\rle;;/gr rcor?:rf:/priyrtljzzsggogge:;/ps CRG meeting of 17-18 Sep 2015: The CRG
T2S-0543-URD transactions s g of grera : ge_req On hold |considered that the Change Request is potential
ys.pdt candidate for Release 2.0
http://www.ecb.europa.eu/paym/t2s/progress/p .
. . . CRG meeting of 17-18 Sep 2015: The CRG
T25-0544-URD 222232[:\(/; )Cash Restriction (Cash Blocking and d;/tq(:?rq/crq52/04.chanqe request t2s 0544 s Onhold |considered that the Change Request i potential
¥e.pdl candidate for Release 2.0
http://www.ecb.europa.eu/paym/t2s/progress/p .
L . . " CRG meeting of 17-18 Sep 2015: The CRG
T2S-0546-SYS :ir::j’!ct?:](;lgrrntlre critical settlements (“settlement d;/tq(:?rq/crq52/04.chanqe request t2s 0546 s Onhold |considered that the Change Request i potential
P ys.pdt candidate for Release 2.0
e e TBEEE | lonGmearg or 1110 5ep 2015 e o
T2S-0548-SYS [CB access to CMB securities account link list query N : ge_req On hold |considered that the Change Request is potential
ys.pdf .
candidate for Release 1.3
http://www.ecb.europa.eu/paym/t2s/progress/p .
. . . . CRG meeting of 28 October 2015: The CRG agreed
T2S-0549-SYS Alignment of partial settlement reporting with SMPG |df/tg/crg/crg52/04.change_request t2s 0549 s Onhold |that the Change Request is needed at earliest to
standards ys.pdf .
comply to market practices.
Reporting of Restriction References for COSD gfct/?c;;/cmae;;/gr?ﬁ:ﬁiﬂlﬁi\éﬁzzSiggogge;i/ps CRG meeting of 17-18 Sep 2015: The CRG
T2S-0551-SYS  [blocked positions in the Statement of Holdings s pdf : On hold |considered that the Change Request is potential
(semt.002) ys.pdt candidate for Release 2.0
http://www.ecb.europa.eu/paym/t2s/progress/p . .
Modification of cash forecast for the current and df/tg/crg/crg52/04.change _request t2s 0556 s CRG. meeting of 17-18 Sep 2015: The CRG .
T2S-0556-SYS following business dav after DVP cut-off s pdf On hold |considered that the Change Request is potential
g Y ys.pdt candidate for Release 2.0
To apply |dgnt|cal \_/alldatlons V.Vh”e settling CLAI . CRG meeting of 28 October 2015: The CRG agreed
and TRAN instructions as applied for Corporate https://www.ecb.europa.eu/paym/t2s/progress/p . . .
T2S-0557-SYS Action instructions dfftgleralerg55/2s 0557 sys.pdf On hold |that the Change Request is potential candidate for
: Release 2.0 depending on CASG consultation
Please refer to the CRG telco of 12 November
T2 should also validate the counternarty’s securities 2015 meeting document entitled CRG meeting of 12 November 2015: The CRG
T2S-0564-SYS . . party . “05.T2S_0564_SYS.pdf” shared in the fourth |On hold |agreed to discuss the timing again in the next
account in a unmatched settlement instruction -
batch of documents on Tuesday 10/11/2015 occasion
15:41
Please refer to the CRG telco of 12 November
T25 should reiect settlement instructions for external 2015 meeting document entitled CRG meeting of 12 November 2015: The CRG
T2S-0565-SYS ) “05.t2s_0565_sys.pdf” shared in the fourth On hold |agreed to discuss the timing again in the next

CSD settlement that include a linkage

batch of documents on Wednesday 11/11/2015
17:01

occasion



http://www.ecb.europa.eu/paym/t2s/progress/pdf/tg/crg/crg52/04.change_request_t2s_0541_sys.pdf
http://www.ecb.europa.eu/paym/t2s/progress/pdf/tg/crg/crg52/04.change_request_t2s_0541_sys.pdf
http://www.ecb.europa.eu/paym/t2s/progress/pdf/tg/crg/crg52/04.change_request_t2s_0541_sys.pdf
http://www.ecb.europa.eu/paym/t2s/progress/pdf/tg/crg/crg52/04.change_request_t2s_0541_sys.pdf
http://www.ecb.europa.eu/paym/t2s/progress/pdf/tg/crg/crg52/04.change_request_t2s_0542_sys.pdf
http://www.ecb.europa.eu/paym/t2s/progress/pdf/tg/crg/crg52/04.change_request_t2s_0542_sys.pdf
http://www.ecb.europa.eu/paym/t2s/progress/pdf/tg/crg/crg52/04.change_request_t2s_0542_sys.pdf
http://www.ecb.europa.eu/paym/t2s/progress/pdf/tg/crg/crg52/04.change_request_t2s_0543_sys.pdf
http://www.ecb.europa.eu/paym/t2s/progress/pdf/tg/crg/crg52/04.change_request_t2s_0543_sys.pdf
http://www.ecb.europa.eu/paym/t2s/progress/pdf/tg/crg/crg52/04.change_request_t2s_0543_sys.pdf
http://www.ecb.europa.eu/paym/t2s/progress/pdf/tg/crg/crg52/04.change_request_t2s_0543_sys.pdf
http://www.ecb.europa.eu/paym/t2s/progress/pdf/tg/crg/crg52/04.change_request_t2s_0544_sys.pdf
http://www.ecb.europa.eu/paym/t2s/progress/pdf/tg/crg/crg52/04.change_request_t2s_0544_sys.pdf
http://www.ecb.europa.eu/paym/t2s/progress/pdf/tg/crg/crg52/04.change_request_t2s_0544_sys.pdf
http://www.ecb.europa.eu/paym/t2s/progress/pdf/tg/crg/crg52/04.change_request_t2s_0544_sys.pdf
http://www.ecb.europa.eu/paym/t2s/progress/pdf/tg/crg/crg52/04.change_request_t2s_0546_sys.pdf
http://www.ecb.europa.eu/paym/t2s/progress/pdf/tg/crg/crg52/04.change_request_t2s_0546_sys.pdf
http://www.ecb.europa.eu/paym/t2s/progress/pdf/tg/crg/crg52/04.change_request_t2s_0546_sys.pdf
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