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Simulating one system

4RTGS, CNS or DNS system
4Import PART, TRAN data and ICCL and

DBAL as necessary
4Choose appropriate algorithms and system

control data
4Cross-check
4Execute and analyze result
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Simulating multi-system environment

4Multiple RTGS, CNS and/or DNS systems
4Import PART, TRAN data and ICCL and

DBAL as necessary for each system
4Choose appropriate algorithms and system

control data for each systm
4Check system-to-system transactions
4Check injections and end-of-day settlements
4Cross-check all systems together
4Execute and analyze result
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Simulating with DVP/PVP

4One or more RTGS, CNS or DNS system
4Import PART, TRAN data and ICCL and

DBAL as necessary for the systems
4Choose appropriate algorithms and system

control data for the systems
4Check DVP/PVP LINK-CODE relationships
4Check system-to-system transactions
4Check injections and end-of-day settlements
4Cross-check
4Execute and analyze result
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Algorithm flow
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The specified algorithms willThe specified algorithms will
be called in specification orderbe called in specification order
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Main algorithms
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Sub-algorithms1
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Sub-algorithms 2
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Sub-algorithms 3
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Input data-structure for simulations
Systems

Participants
(=accounts)

In systems

Initial
balances

Credit
limits

For
participants

Transac-
tions

For
participants
in systems

Simulations
run 

control data

System name
System type
Features, algorithms
Open hours

Participant name
Currency
e-o-d settlement account

Initial balance

New credit limit
Enforcement time

To-account
From-account
Value
Submission time
DVP/PVP-link
Priorities
User-defined

Scheduling
Input files
Output files
Control data

The simulator handles efficientlyThe simulator handles efficiently
large volumes , but some settlementlarge volumes , but some settlement

algorithms can be resource consumingalgorithms can be resource consuming
For
DVP/PVP
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Data set ID /  Simulation configuration

Systems

Participants
(=accounts)

Initial
balances

Credit
limits

Transac-
tions

Systems

Participants
(=accounts)

Initial
balances

Credit
limits

Transac-
tions

...

...

...

...

...

Data-set id

Data-set id Data-set id

Simulation configurator
facilitates selecting 
the desired input data
combination of available
data sets from the input
database and defining a
new simulation ID.

Input database

Simulation ID
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Simulation ID / Output data structure

System 
level

Simulation 
level

Participant
(=account) 

level

Event 
level

Simulation description/name
Processing time

System structure
System volumes
System algorithms
System output parameters (eg liquidity usage, queue length)

Participant volume and turnover
Initial, eod, average, min and max balances/liquidity/position
Average, min and max queue length

Submission events (transactions)
Booking events (transaction, balances, timing)
Queuing events (transaction, timings)
Gridlock events (resolution type, transaction keys)
Violation events (violation type, participant, transaction keys)
Comment events

Simulation ID

Select output content
via the execution screen
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Output provided in CSV-files

Reports
Time series
Export tables

CSV
Excel
Access
etc

Edited
reports

The simulator provides “raw” data for edited reporting

Bank of Finland Payment and Settlement Simulator
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Projects, templates and back up:s

4Projects create separate directories and databases
– good for keeping track of different simulation projects

4Templates for CSV-import and -export
– can be reused
– good to use same type of data formats continuously

4Back up:s
– please remember to make back ups of your databases and

input CSV-files
– old CSV-files may be needed when databases are re-

organized


