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Calendario e scope

* Partecipazione: tutte le banche abilitate alle operazioni di politica

monetaria
e Date: 18 Marzo — 28 Marzo*
* Scope*:

— Liquidity Providing Operations: MRO, LTRO, ER, (USD)
— Liquidity Absorbing Operations: (FTD)

Tenders Tender type 17/03 18/03 19/03 20/03 21/03 22/03 23/03 24/03 25/03 26/03 27/03 28/03
1 MRO fixed rate AN AL SE MAT Legenda
2 FTD (fixed/standard rate) | AN AL/SE MAT AN: Announcement Date
3 USD operation <7 | AN  AL/SE MAT IEU.R AL: Allotment Date
4 LTRO for early repayment | AN AL SE MAT d‘;\c/)?rlmn'lg'z SE: Settlement Date
5  USD operation > 7 | AN AL  SE MAT MAT: Maturity Date
6 Early repayment on LTRO | AN AL SE

Al Para.n?ete'r:automatlc Yes Yes Yes Yes Yes Yes Yes Yes Yes
mobilisation of FTD as collateral
A2 Parameter: netting

A3 MRO rate

ALL (default netting parameter) MRO + LTRO
1,5 1,5 1,5 1,5 1,7 1,7 1,7 1,9 1,9

*e prevista un’asta MRO supplementare che chiudera dopo Pasqua (03.04) e coinvolgera solo alcune banche
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Modalita di esecuzione

Dati d’asta, tassi e parametri fissati dalla BCE

Dati allottment decisi in autonomia dalle BCN

- Tutte le banche italiane parteciperanno alle aste in scope per lo stesso
ammontare che sara comunicato da Bdl prima dell’inizio del test. | dati saranno
inseriti da Bdl direttamente in TOP che poi li trasmettera ad ECMS a data di

aggiudicazione, come da calendario

Eventuali chiarimenti/malfunzionamenti vanno segnalati alla casella
funzionale ECMS@bancaditalia.it. Bdl provvedera ad aprire gli incident al

team di supporto
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Strumenti in ECMS Scope

Open Market
Operations

Standing Facilities

Provision of liquidity Absorption of liquidity

Reverse transactions Reverse transactions

Foreign exchange swaps
Foreign exchange swaps Collection of fixed-terms deposits
Issuance of ECB debt certificates

Outright h
SRS Outright sales

Marginal lending facility Deposit facility

ECMSI

Y:J Pool Structure 4
Y:J Pool overview 4
Y:J ELA Operation A

o Payment And Credit Line ~
~" Instruction

O Collateral ~

Y:J Fixed Term Deposit 4

O Exposure ~
> r:x Open Market Operations >
el ("] Standing Facilities >

{1 LP Operations Netting >
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Open Market Operation (OMO)

Segregated Operation Name

LTRO

Procedure

Standard Tender

OperationName

Longer-term Refinancing

OperationType

Liquidity Providing

[TransactionType

Reverse transactions

Operation Currency

EUR

AuctionType Fixed Rate Tender
Rate (if fixed rate tender) positive
Quotation Spread (0,5)

ReferenceEntity

Average MRO rate

Announcement date 26-feb-24
Deadline for bids 27-feb-24
AllotmentDate 27-feb-24
Deadline for accepting allotments 27-feb-24
Settlement Date (ValueDate) 28-feb-24
MaturityDate 04-mar-24
DurationOfOperation (days) 5
Ref No. 20240019
Allotted amount 2.000.000

Early Repayment (ER)

Segregated Operation Name ER
Procedure Standard Tender
OperationName Early Repayment
OperationType Liquidity Absorbing
TransactionType Repayment
Operation Currency EUR
AuctionType Fixed Rate Tender
Announcement date 27-feb-24
Deadline for bids 27-feb-24
AllotmentDate 28-feb-24
Deadline for accepting allotments 28-feb-24
Settlement Date (ValueDate) 29-feb-24
Ref No. 20240026
RepaidReference 20240019
Allotted amount 1.000.000
28/2 29/2 1/3 2/3 3/3 4/3

MRO Rate 1,5 1,7 1,7 1,7 1,7 1,7

Average MRO Rate 1,50 1,60 1,63 1,65 1,66

OMO Interest Rate 2,00 2,10 2,13 2,15 2,16 ]

=
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Workflow Aste

Data di Data di regolamento Data di regolamento
aggiudicazione* a pronti a termini

Controlli di validazione Selezione pagamenti attesi Selezione dei pagamenti
Controllo cut-off time e loro netting attesi e loro netting
Controlli di eligibilita

Ricalcolo o!el m_argine e Invio pagamenti a CLM

Calcolo degli interessi controllo di capienza del

previsionali collateral
Chiusura OMO
Preparazione dei Aggiornamento posizione di Aggiornamento posizione di
pagamenti attesi credito credito e rilascio del
margine
Aggiornamento Credit Line
Calcolo del margine iniziale Invio pagamenti a CLM
Controllo preliminare di Regolamento OMO
capienza del collateral Aggiornamento Credit Line

*o il giorno prima della data di regolamento
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Operation Details

omMorefia ANNO € Numero asta

20240019

Revision

istrazione OMO

erocedure. Standard o Quick

Standard Tender

Operation Name

Longer-term Refinancing

Segregated Operation Name

LTRO

Operation Type quuldlty PrOViding o Absorbing

Liquidity Providing

Transaction Type

Reverse Transactions

Auction Type Fixed o Variable

Fixed Rate Tender

almetnod Single Rate o Multiple Rate (Variable)

Data di

aggiudicazione*

Controlli di validazione
Controllo cut-off time
Controlli di eligibilita

Calcolo degli interessi
previsionali

Reference Entity

Average MRO rate

Business Value Type

SPREAD

quotztion SPread o Rate
Spread

Allotment Date

2710212024

Settlement Date

28/02/2024

Maturity Date
04/03/2024

Original Settlement Date

Original Termination Date

Duration In Days

28/02/2024 5
Currency Fx Currency Fx Rate
EUR
MP Operation Type
LTRO
Bidder ld Pool ldentife
TTPOOLOSIMS001

NES Identfur Naranal Fx Amount

000128236019 260,008

Allotment Starus Status Rieasan Preliminary Collaeral Insafficiency

Validated

Peading

o

Eligible 12 Early Repayment
e

= Partially Reimbursed

Ne

[ — ]

i Fully Early Repaid

o

instruction Status

Initiated

Preparazione dei
pagamenti attesi

Calcolo del margine iniziale

Controllo preliminare di
capienza del collateral

Display OMO

Instruction

Allotment status: Waiting Validation = Validated
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Operation Amounts In EUR

Initial Margin

Calcolati sulla base di Interest Rate, Value Date, Maturity Date e Allotted amount

Provisional Interest in EUR

Provisional Maturity Amount in EUR

555.56 2,000,555.56

Externally Covered Amount

Reimbursed Amount In EUR

Qutstanding Amount In EURO

Data di
aggiudicazione*

Controlli di validazione
Controllo cut-off time
Controlli di eligibilita

[ 2,000,000
Calcolo degli interessi
Amounts in Currency previsionali
Provisional Interest in currency Provisional Maturity Amount in Currency Reimbursed Amount In Currency Preparazione dei
0 pagamenti attesi
Outstanding Amaount In Currency . .
compilato solo per le aste in currency Calcolo del margine iniziale
Controllo preliminare di
SR capienza del collateral
Reference Rate Days Base Interest Rate
ECB Main refinancing operations Actual On 360 L5
Accrued Interest Spread Accrued Interest In Currency
0 03
Externally Covered Interest Is Interest Rate Dismissed Accounting Rate
0 Yes
Accrued Accounting Interest I= Different Accounting Rate Accrued Accounting Interest Currency
0 No []

Last Interest Calculation Date

Next Interest Calculation Date

20/02/2024

Next Revaluation Date

Per le operazioni «Rate» il tasso & quello dell’asta, mentre per quelle «Spread» il tasso viene calcolato da ECMS
sulla base della Reference Entity (es. Average MRO)

Display OMO
Instruction
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MPO Expected Payments

Data di

Search Criteria : MPO Expected Payments

Counterparty RIAD == w
Code
QOperation Type == w

Search Result : MPO Expected Payments

Payment Referen...” | Internal Referenc.. | Operation Reference. | Operation Type $ | Counterparty RIA. m Interest Rate 3 Intended Paymen. | Principal or Intere.. - Event Description $ Payment Status % I

ITLPO24022700-97.. 20240019
ITLPO24022700-97. 20240019 OMO
ITLPO24022700-97. 20240019 OMO

Payment Reference

Q Pool Identifier == w
- Principal or Interest == v
Indicator

555.56  EUR
2000000 EUR
2000000 EUR

Internal Reference ID

Internal OMO Reference

TTLPO24022700-974

Q

1.5 04/03/2024
0 28/02/2024

0 04/03/2024

Counterparty RIAD Code

Operation Reference

Intended Payment
Date :

Interest
Principal

Principal

== w 20240019

from

Out
In

Out

aggiudicazione*

k] A

Controlli di validazione
Controllo cut-off time

Controlli di eligibilita
s I 9

Calcolo degli interessi
previsionali

a8 Preparazione dei
B0 pagamenti attesi

Credit Operation Interest Expected . .
Calecolo del margine iniziale

Credit Operation Settlement  Expected

Credit Operation Maturity Expected

Controllo preliminare di
capienza del collateral

Export Report Csv Export Report Excel

I pagamenti attesi vengono

Pool Identifier Ncb Identifier Amount

ITPOOLO0000084001 IT0000125236019 2,000,000 agg i o rn ati g i o rn a I m e nte i n Ca SO d i
(:JLr-:n:y |::Dn;::2:'aymemome Interest Rate , eventi che || impattano (CambIO
Operation Reference Operation Type Principal or Interest Indicator tasso di interesse’ Cambio tasso di
e = cambio, rimborso anticipato)

Sign Creditor Account Debitor Account

Netting Indicator

No.

Netted Payment ID

Event Description

Credit Operation Settlement

MPO

Payment Status

Payment Update Date
270022024 12:02:14:759

Payment Updator Id
STP

Expected
Payments

Expected Payments status: Expected
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amenti attesi

Data di

Payment Reference Internal Reference ID Counterparty RIAD Code

aggiudicazione*

ITLPO24022700-974

Pool Identifier Ncb Idenifier Amount Controlli di validazione
ITPOOL00000S4001 TT0000125236019 = Controllo cut-off time

Controlli di eligibilita

Currency Intended Payment Date Interest Rate

EUR 04/03/2024 ]

Operation Reference Operation Type Principal or Interest Indicator Calcolo degli interessi

20240019 OoMO Principal previ 'Dnali

Sign Creditor Account Debitor Account

Out I Preparazione dei
pagamenti attesi

Netting Indicator Netted Payment ID Event Description

No Credit Operation Maturity

Payment Status Payment Update Date Payment Updatar Id Calcolo del margine iniziale

Controllo preliminare di
Payment Reference Internal Reference ID Counterparty RIAD Code

capienza del collateral

ITLPO24022700-974

Pool Identifier Neb Identifier Amount

ITPOOLO0000S4001 TT0000125236019 5556
currency Intendad Payment Date Interest Rate

EUR 04/03/2024 15
Operation Reference Operation Type Principal or Interest Indicator

20240019 oMO Interest

Sign Creditor Account Debitor Account

Out BITAITRRXXX

Netting Indicator Netted Payment ID Event Description

No Credit Operation Interest

Payment Status Payment Update Date Fayment Updator Id MPO

27/02/2024 12:0:

:320 STP

Expected
Payments

Expected Payment status: Expected




JH;” BANCA D'ITALIA

EUROSISTEMA 13

)

X

amenti

Search Criteria : MPO Expected Payments

* .
oB Data di regolamento
B B MPO 2 pronti
Oparsion i v S —— R - - Expected
Payments Selezione pagamenti attesi
e loro netting
Search Result : MPO Expected Payments
C > @0

Ricalcolo del margine e
controllo di capienza del
collateral

Orsplay Noting Resull LG ©

Search Criteria : Netting Result

oe Aggiornamento posizione di
Transaction Reference =+ v Counterpanyy == v a Poulidentifier == v a credito
Necing Curency == - Weting e == w 281021202 =] Creation Date == » =] )
Netting
Invio pagamenti a CLM
= Result
Search Result : Netting Result

Regolamento OMO
Aggiornamento Credit Line

Search Result : Netting Result > View : Netting Result

Transaction Reference Number

ol Igemifier Counterparty RIAD Code
ITNET24023500006601 ITPOOLONG0SL001
Amount targin Amount

Netting Currency Metting Setup

NETTING_LPO_DEFAULT

Il netting puo essere
effettuato anche
) manualmente dalla BCN

Movement

Netting Interest

Netting status: Created - Waiting Netting Movement Settlement

~
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EXPOSURE

Credit Freezing

Total Credit Freezing

Crecit Freezing Pasition

Euro LPO

Total Euro LPO Total Euro LFO Margin
2,000,000 [

Total Euro LPO Interest

Non-Eura LPO

Total Non-Euro LPO Total Non-Euro LPO Margin

Total Non-Euro LPG Interest

Posizione di credito
relativa alle aste EUR

Posizione di credito
(EUR) relativa alle
aste in currency

Marginal Lending Facility
. - In caso di insufficienza di
So— collaterale e possibile
— effettuare una riduzione
= dell'importo aggiudicato
Total Collateral
Total Collateral Operations Relative Credit Limit
Tatal Collateral affected te OMO Total Collateral Value
1,000,000 12179514583

Data di regolamento
a pronti

Selezione pagamenti attesi
e loro netting

Ricalcolo del margine e
controllo di capienza del
collateral

Aggiornamento posizione di
credito

Invio pagamenti a CLM

Regolamento OMO
Aggiornamento Credit Line

Pool
Overview

R

r'(f‘\
¢

#0 \
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amento a CLM

Search Result - Payment and Credit Line Instruction > View - Payment and Credit Line Instruction (-] Data di regolamento
Instruction Details a pronti

Transaction Reference Number Pool identifier Counterparty RIAD Code
CLOTEELsN TTZOOLEBNOSO0L Selezione pagamenti attesi
Payment o2 . o e Credt Lne Amount Creit Line Amount Vanetion e loro netting
I cmizeme_|N Presenza di Credit Line sy sion0 I
J—— [eSm—— curey
Desies omn  OX Ricalcolo del margine e
[eye— : . Vel sete Conceletion sefrence trollo di capi del
I s Netting che ha generato il pagamento Iu controfio ”' iap'fnza ©
' ] collatera
e E IL Ricevuta conferma da CLM I
JE— o Aggiornamento posizione di
credito
FoorPrint Invio pagamenti a CLM
View Nottications Messaggio di pagamento inviato a CLM
Regolamento OMO
Aggiornamento Credit Line

Il netting genera un’istruzione di pagamento che viene inviata a CLM.

Per le aste in valuta, il pagamento della valuta viene istruito al di fuori di ECMS. E compito della BCN
confermare in ECMS che il pagamento e avvenuto, in modo tale che I'Instruction Status si aggiorni in «Settled»
modificando la Credit Line.

Payment and
Credit Line
Instruction

Instruction status: Instructed = Settled

EE
Il regolamento avviene tra le 19.30 e le 20.00 di T-1 (Business date T in ECMS)
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Regolamento a pronti: pagamento in CLM

+ Central Liquidity Management BANCA D'ITALIA
ta PgEt | 2 USER TEST | Business Day 2024-02-28 % pre

= Details of Cash Transfer

Bl corresponding casn Transter
e e T e e e e e e e AT

CLITO3S01481007  TMETZ inwtion Credit Trangfer (Pacs.009) BTAITRAON b 200000000 EUR  Semied 1024-02-27 194049 CET  2024-02-27 1904049 CET =
General
Queus Pogition Amount Valua Date Cash Transfer Status
| | [200000000 U | (20280228 | [sere |
Cash Transfer Type Cash Transfer Category Message Type Counterparty Country
| Payment I IcoND Conmected Payment | [ Financial Institution Credit Transfer (Pacs.009) | [ m ]
Account and Party Information
Dabit Account Duibiz Actouns Type Credit Account Crasit Azzount Type
| BITAITRAXOO I | ICLM CB Aczount | | [ | | MCA |
From BIC [BAH) Ta BIC [3AH)
|qux;cum | | TRGTHEPMELM I
Identifier
mstruction ID End to End ID Susiness Casa 1D Claaring Symmem Rafarance

[cumozsorgioor ITNET24022800006001 || [z D

UVETR

| | ECMS Reference

D#brar BIC Craditor BIC

[smamarionc | | |

Timing

Earies: Debnt Timeramp Lavess Cabin Timerame Semthernant Timasamp Ertry Timasamg

| | | | [2028-02-27 1wsun cer | [2028-02-27 19a00a9 coT
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Re olamento OMO

Search Result - Netting Result > View - Netting Result

B Data di regolamento
a pronti

Selezione pagamenti attesi

Transaction Reference Number Fool dentifier Counterparty RIAD Code
ITNET24022800006001 ITPOOL 0000084001
amount Margin Amoun Interest amount

2,000,000 ] ]
Netting Currency Netting Date Netting Setup
EUR 2022024 NETTING LPO_DEFAULT

e loro netting

Netting Status Ertor Descrption
Settled

Search Result : MPO Expected Payments > View : MPO Expected Payment

Payment Reference Internal Reference 1D Counterparty RiaD Cose
ITLPO24022700-974

i Ricalcolo del margine e
Netting controllo di capienza del

Result collateral

Aggiornamento posizione di

Fool Identifier Neb igentiier amou credito
rTEooLmseL a2 20900
Currer Intended Payment Date Interest Rate
e 2o .
Invio pagamenti a CLM
Operation Reference Operation Type Principal or Interest Indicatar
a0zams oo Priscpal
sin crsmar gz ostiar aczaun
= e Regolamento OMO
Aggiornamento Credit Line

Netting indicator Netted Payrmen

amwa Reference del pagamento originato dal netting <

Payment Update Cate Payment Updator 1d

S

10000
o Fresmingsy Corates 8
%
[ErTr—— vet e
Ve
Activaind

Netting status: Waiting Netting Movement Settlement - Waiting T2 Response = Settled
Expected Payment status: Expected - Settled
Allotment status: Validated - Settled

Display OMO
Instruction

MPO
Expected
Payments

Il regolamento
dell’istruzione in CLM
aggiorna lo stato del
Netting, degli Expected
Payment e del’lOMO

\
A

-

=

\\:
&
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Early Repayment Workflow

Data di .
aggiudicazione

Controlli di validazione Netting dei pagamenti
Controllo cut-off time
Controlli di eligibilita
Pagamento
Recupero degli allotment Diminuzione della
da rimborsare e controlli di posizione di credito
validita Aumento della credit line
Ricalcolo dei pagamenti Aggiornamento
attesi dell’allotment (OMO)

*o il giorno prima della data di regolamento
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Search Resuit - Early Repayment > View : Early Repayment

Data di
aggiudicazione*

Controlli di validazione
Controllo cut-off time
Controlli di eligibilita

Recupero degli allotment
da rimborsare e controlli di
validita

Ricalcolo dei pagamenti

attesi

P e———— Asta da rimborsare
Intemns ference ID ©OMORefio repaid OMOREfNO
Revision Pool identifier Counterparty
|
= Interessi maturati fino a rimborso
STATUS DETAILS
=T — -
R i o
=y Superati i controlli di validita
FootPrint o

Dopo aver ricevuto il file da TOP, ECMS recupera I'asta da rimborsare e controlla che sia in stato «Settled» o
«Partially reimbursed» e che I'importo residuo non sia inferiore all'ammontare da rimborsare

ER Allotment status: Waiting validation - Validated

Display Early

Repayment
Instruction

\

A
-
=

A
-
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Search Result : MPO Expected Payments > View : MPO Expected Payment [~] D ata dl
S—— [ Counterprty A1 Coe R o
e aggiudicazione

p—— y— smount

1TROOL 0L eIy 100,000 Ricezione del file da TOP
currency Intended Payment Date Interest Rate Regi strazione dell’ER
Eon o o

cpertonnefrece aperaion e rincpeo mrest mator

2o e Fracat

Recupero degli allotment

ou J— da rimborsare e controlli di
eting ndcstor eted peyment ent cesrpion validita

B .

[ — [p— p——

I oo 22 st Ricalcolo dei pagamenti

attesi

Search Resut : MPO Expected Payments > View : MPO Expected Payment [~]

I E— comeparyapcote MPO

[r— E ted

TTPOOL 0000084001 TTO000125236019 5556 Payments

curerey [R—— J——

o - 1s

Gperion e Sperion e Ep——— ..

i Vengono creati i

s [ — p—

= e movimenti relativi all’'ER
E— — e e ricalcolati quelli relativi

N e alla chiusura del’lOMO

Search Result - MPO Expected Payments u
ClE x 0P
B S T T e e T G T |

ITLPO24022700-974 20240019 Esrly Repayment 02484524 1,000,000 0 20/022024 Principa ou Creait Operstion Maturity Expectan
ITLPO24D: 20240019 oMo 02484324 7778 15 04/03/2024 Intereat ou Craait Operstion Intereet Expectan
ITLPO24022700-974 20240019 oMo 02484524 2000000  EUR 0 2B/022024 Principa In Cradit Operstion Sertiement Serlea

ITLPO24D: 20240019 oMo 02484324 1,000,000 0 04032024 Principa ou Craait Operstion Maturity Expectea
ITLPO24022700-974 20240019 Esrly Repayment 02484524 5556 EUR 15 20022024 Intereat Ou Creait Operstion Interest Expected

Cav Export Report Excel

Expected Payments status: Expected
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Search Criteria - MPO Expected Paymenis

Counterparty RIAD Code == =

Q Pool identifier =

g Q Operstion Reference == =
Operation Type == = v Principsl of Imerest indicator == w

Intended Payment Dete fom  oopozenze (4 1 20/02/2004 [m]

Search Result - MPO Expected Payments

erence 10+
o

*ﬂﬂ?
T A T T e riova e s romes o o e Lcins o i o e |

Esrly Repeyment 1000000 EUR Princips o
oMo

Credit Operetion Meturity ~ Settiea
2000000 R 0 n Credit Operetion Settlem...  Settiea
Early Repayment 5556 EUR 15 Out Credit Operetion Imterest  Settiea
Expart Report Cav Export Report Excel
MPO
Search Criteria : Netting Result Expecte d
Search Result : Netting Result > View - Netting Resuft P ayme nts
‘Transaction Reference Number Pool Identifier Counterparty RIAD Code
TTNET 4022910005001 ITPOOL OIS0
|
Amount Margin Amount Interest Amount
1068.000 o s
Netting Cunency Netting Date Netting setup
EUR 2902004 NETTING LPO_DEFAULT
Netting Status Emor Desceiption
Secled
Movements Details
Netting Movement Netting inerest Movement Margin Movement
meM2022051 TEM24022031366001 -
Netting Details
Maturing Early Repayment (1]
FootPrint V]
View : ML Contract Nettlng
GO«
m (T T
ITLPO24022800960  (TPOOLODOOOEAON] 20240018

Result
T e e Tl

28/02/204 12:08:05. 1P

Netting status: Created - Waiting Netting Movement Settlement
B

Data di regolamento

Netting dei pagamenti

Pagamento
Diminuzione della
posizione di credito
Aumento della credit line

Aggiornamento
dell’allotment (OMO)




D,

J”\%J BANCA D'ITALIA

EUROSISTEMA
K 4

22

amento in ECMS

u “Transaction Refer. | Counterparty & Pool identifier & Payment Type & New Credit Line A... | Credit Line Amou’.” | PEyment Amount § value Date 3 ECMS Reference & Event Description # | Instruction Status... Update Dete & Bundling Referen_. I

] CLIT03631484007  [TO000102484824  [TPOOLOOOO08400]  Connected Paymen 1.224981,500 67 5556 §556 EUR ITHET2402701000500_  Metting Settled

Settled 28/02/2024 18:34

1933
B cuimoze3saon

TPOOLOOO00B4001  Connectea Peymen. 1,224,981 54411 1,000,000 1,000,000 | EUR 20/02/2024 ITHET2402281000500_. Netting Semlea

Data di regolamento

Settled 28/02/202418:33... 933
Seasch Result - Payment and Crodit Ling Instruction > View : Payment and Credil Line Instruction []
s Netting dei pagamenti
R — R Payment and
— — Credit Line
I:..m.r... Lomsun Lo I . Pagamento
i e s o Instruction Diminuzione della
posizione di credito
Aumento della credit line
— Aggiornamento
dell’allotment (OMO)
1
Fento

Seasch Resul : Paymest and Crei Line Insinuciion > View - Papmment and Credit Uine Insiruction

-]
ucean vt
ETrry—
Loasssmn wn
sae
v -]

Instruction status: Instructed = Settled

Il regolamento avviene tra le 19.30 e le 20.00 di T-1 (Business date T in ECMS)
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Re

-—mmmmmmmmn Data di regolamento

) BTATRRIOX 1.000.000.00 EUR  Settied 2024-02-28 193313 CET  2024-02-28 19:33:13 CET -
Genern
po— po— Veoa e ——
[ ] [oxoemam = ] [eomes ] Netting dei pagamenti
o — Casn Tanetr Coapory [r—— Comsarary Comey
= | [one commaces rarmene | [Francat esmsson cree e pcaoom ] [E ]
Account and Party Information Pagamento
Debiedccount Debi Accomt T Crod csount [E— Lo
[smamsmen | [cocepeemm ] [ ] [ | Diminuzione della
r.;;‘;..‘ ] \“c wa I posizione di credito
TRoTECHo TheTE o [F
Aumento della credit line
[p—
po—" [rm—— [o—"——
[comoseassont ETaRczza 0005 [=se = ] Aggiornamento
vem
[ ‘ dell’allotment (OMO)
Po— —
[ | | ]
.
[T — R — Po—— e —
[ ] | | [avsna | [Eeavsnar ]

T e T T g T g T e e e

S555EUR Semied 2024-02-28 193343 CET  2024-00-28 193343 CET -
P—— prn Vo ome pr———
\ | [ | [men ==
Casn Transter Type Cash Transter Category Message Type Coumergany Counvry

[Payment:

| [[con® connectea saymant

| [[Fmanciat msseuson owece Debat pPaci010)

| =

Account and Party Information

Detst Account Debt Account Type Crat account Crest Aczount Type
| [mea ] [emammon | [[eM <8 Accoumt

From §< (B4H) To BC (84H)

[Tramxecuma | [manEmacin |

Identities

rstrueven 1D End 1o na 1D Susinass Case 10 Claaring Systam Artarence

[Corossnasson

| =

| ==

] [emus

vere
\ \

Debtar BIC Cregitor BIC

I | [srammos ]

Eariest Dept Timestamp.

Latest Debit Timestamp

Semement Timestamn.

Timesame

[

| [zo2e02-28 9333 cer

| [ruvemuwsnsat
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Allotment Details
Internal Reference ID Bidder id Pool identifier
TTLPO24012T00-974 ITPOOLO0MDS4001
INCE Identifier Nominal Fx Amount
TT0000125236010 2,000,000
Allotment Status Status Resson Preliminary Collateral Insufficiency
Partially Reimbursed No
Eligible to Eerly Repayment Is Partially Reimbursed s Fully Esrly Repid
Yes Yes No

Instruction Status

Bida [1] Business Validation Errors [0] Activated

Operation Amounts In EUR
Initial Margin Provisional Interest in EUR Provisional Maturity Amount in EUR
ek ] 1,000,277.78
Exremally Covered Amount Reimbursed Amount In EUR outstanding Amount In EURD
o 1,000,055.56 1,000,000

Netting status: Waiting Netting Movement Settlement - Waiting T2 Response = Settled
Expected Payment status: Expected - Settled
Allotment status: Settled - Partially Reimbursed/Closed

Data di regolamento

Netting dei pagamenti

Pagamento
Diminuzione della
posizione di credito
Aumento della credit line

Aggiornamento
dell’allotment (OMO)

Display OMO

Instruction

\
A

-

=

\\:
&
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amenti

Search Criteria : MPO Expected Payments [x[~] =
Data di regolamento
Counterparty RIAD Code == w Q Pool identifier Q (Operation Reference == w a tern-"ni
operminype == v - pe——— c meceramencse  fom owewaz B o ooy B
s
Selezione dei pagamenti
attesi e loro netting
Search Result - MPO Expected Payments
o ABmOY

 Pryment et el rterence 1< operstion eterence s operaion ype < [oonmepeny Ao €2 [ mount e 7 oureneys [ merestRsiee | meended Paymen: o | pincpslor merst [ signe | vt Description s Paymen szus# ] |

M0 maateia ouo 0521 w an 166 ouoanms et ox T ———— Invio pagamenti a CLM

ez o oot oo e f— on [

csmssas = on E———
o Y o [ on [Ere—— MPO

[— ouo wsnsszs s = oa G Opemr e

miFo2022500960 oo s 2000000 A Frncpel on Creat Opertoniat Ex ected n

B . —Ta P Chiusura OMO

[rrr—— P 200000 e S—— Payments Aggiornamento posizione di

credito e rilascio del
margine
Search Criteria Nemnq Result Agglol’namento Cl’edlt Line
‘Transaction Reference - Counterparty - Q Pool Identifier - Q
Number
Netting Currency - - Netting Date  04/03/2024 (] Creation Dete - [

Search Result : Netting Result [~ Netting

Result

[ | rensecionitoren: | ool derier s | coummrpaty D | Amoums | wergiAmount e | netingcareny s | st Amaums | timgpatze | nesimgseups | Netistass | updmcomes | patcuseride

(TNET24020430005001  ITPOOLOODO0S4001 IT0000102484824 -7.000.000 0 EUR 195278 04/02/2024 NETTING_LPO_DEFAULT  Settled 04/03/2024 02:40:00:49_.  STP
Search Result - Netting Result > View - Netting Result [~]
Transaction Reference Number Pool dentier Counterparty RIAD Code
ITNET 03030005001 FTPOOLONMSSO0L
amount Mergin Amount Iterest amount

om0 o 10m

Netting Curency Netiing Dete Neting Setun
R [ NETTING 120 DEFATLT
Netiing Stetus Ermor Descrigtion

Setted

Movements Details.

Netting Movement Netting Interest Movement Margin Movement
ITPM240304115: [TPM24030411390001

Netting Details

Maturing Opersion [4] e ]

Netting status: Created - Waiting Netting Movement Settlement
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Search Criteria - Payment and Credit Line Instruction %] A] "
v Data di regolamento
Transaction Reference == w Counterparly == w Q Fool identifier == w Q a termini
Number

Value Date == w 04/03/2024 EI Payment Type == = Connected Payment - ECMS Reference == w Selezmne de' pagamentl
attesi e loro netting

Varigtion Sign == w - Instruction Status () w - Updste Date == w ™
Invio pagamenti a CLM
Search Result : Payment and Credit Line Instruction [~]
Cax@BUOY Chiusura OMO
e e e e ) e o e T e T e Agglomamento posizione di
352 7 195278 EUR 04/03/2024 [TNET24030430005001 Netting Settled Settled 04/03r 0z 01/0372024 19:33:40:8 CrEditD e ri|aSEiD del
7,000,000 EUR 04/03/2024 [TNET24030430005001 Netting Settled Settled

margine
Aggiornamento Credit Line

Payment and

Credit Line
Instruction

Il netting genera un’istruzione di pagamento che viene inviata a CLM.

Per le aste in valuta, il pagamento della valuta viene istruito al di fuori di ECMS. E compito della BCN
confermare in ECMS che il pagamento e avvenuto, in modo tale che I'Instruction Status si aggiorni in «Settled»
modificando la Credit Line.

Instruction status: Instructed = Settled st
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Re toa CLM

Search Result : Payment and Credit Line Instruction > View : Payment and Credit Line Instruction

Data di regolamento

Instruction Details.

a termini
Trensection terence umber oo ertier Coerparty 10 cose
L rTPo0LReseL o
) Selezione dei pagamenti
Payment Type New Credit Line Amount Credit Line Amount Varigtion
e L3130 Lo attesi e loro netting
veristion Sign eyment amourt Conency
Increase 19527 ELR
ccws reference value Dste Cancetition reference Invio pagamenti a CLM
e — [
Bundiing Reference Instruction Status Status
Set sut
J— — Chiusura OMO
0 Aggiornamento posizione di
credito e rilascio del
margine
Aggiornamento Credit Line
FootPrint

jew: Notifications [

b Cl g«

00000754 pace.010-Connscrea Payment Procsssen 040372024 02:39:22824

Paymen Ststua Notic impsciea 20020011025 ste
Search Result : Payment and Credit Line Instruction > View : Payment and Credit Line Instruction (]
Instruction Details
Transection Acference Number Pool identiier Counterparty RIAD Cade
cumrmmssan TTPOOLY0NNSI0L
Peymen Type New Crecit Line Amount  Amount eriation
Connected Payment 12m 3875087 700,000
Veriation Sign Payment Amount Curency
Incresse om0 EUR
ECMS Reference value Dte cancallgton Reference
TTSET200430005001 oumaon
Bundling Reference Instruction Status st
Setied Seted
ActionTovaiidste 15 Rejeeted
o
FootPrint -]
jew: Notifications 2

paca.010.-Connected Paymert Processea 040312024 023543755 B

Payment Status Notfication Impsctea 0403120

24023801100 sme
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Transaction Reference Number
ITNET24030430005001

Pocl Identifier
ITPOOLMA00S4001

Counterperty RIAD Code

Amount

Margin Amount

-7.000.000

Interest Amaount

Data di regolamento
a termini

1952.78

Hetting Currency
EUR

Hetting Date
041032024

Hetting Setup

NETTING_LFO_DEFAULT

Selezione dei pagamenti
attesi e loro netting

retting Status
Settled

I Error Description

Search Result : MPO Expected Payments View : MPO Expected Payment

Payment Reference

ntermal Reference D
ITLFO24022700-974

Counterperty RIAD Code

Netting

Invio pagamenti a CLM

Result

Chiusura OMO

Pool identifier

Neb identifier

Aggiornamento posizione di

Amount

ITPOOLO000034001 TT0000125236019 1,000,000 credito e rilascio del
margine

Currency ntended Payment Date Interest Rate

R avoaznz o Aggiornamento Credit Line

Operation Reference Operation Type Principal or Interest Indicator

20240010 oMo Principal

sign Creditor Account Debitor Account

out

BITAITREAXX

Netting Indicator

Yes

Hetted Payment ID

CLIT0IT11556001

Event Description

Credit Operation Maturity

Payment Stetus

Payment Update Dete
040372004 02:40:05:374

Payment Updstor id
STP

Allgtment Details

Intemnal Reference ID Bidder Id Pool Identifier
TTLPO240225800-953 ITPOOL00000S400L
NCB Identifier Nominal Fx Amount

TTO000125236019

2,000,000

Allotment Status
Closed

I Stetus Reason

Preliminary Collateral Insufficiency

No

Eligible to Esrly Repayment
Yas

s Partially Reimbursed

No

Is Fully Eerly Repaid
No

Display OMO

Bids [1]

Instruction Status

Business Validation Emors [0] Clased

Instruction

Netting status: Waiting Netting Movement Settlement - Waiting T2 Response = Settled
Expected Payment status: Expected - Settled
Allotment status: Settled/Partially Reimbursed = Closed

MPO

Expected
Payments

Il regolamento dell’istruzione
in CLM aggiorna lo stato del
Netting, degli Expected
Payment e dell’lOMO
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Workflow FTD

Data di
aggiudicazione*

Controlli di validazione
Controllo cut-off time
Controlli di eligibilita

Data di regolamento
a pronti

Selezione pagamenti attesi

e loro netting

Data di regolamento
a termini

Calcolo degli interessi
previsionali

Selezione dei pagamenti
attesi e loro netting

Invio pagamenti a CLM e

regolamento FTD

Gestione di eventuali
margin call

Preparazione dei
pagamenti attesi

Invio pagamenti a CLM e
regolamento FTD

Aggiornamento Collateral e

*o il giorno prima della data di regolamento

Credit Line

Aggiornamento Collateral e
Credit Line
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Search Result : Fixed Term Deposit > View : Fixed Term Deposit

Operations Details

FTD Details

OMORefNo Revision Transaction Type
20241003 Fixed-Term Deposits
Operation Name Operation Type Procedure
Fine-tuning Liguidity Absorhing Standard Tender
Auction Type All Method Business Value Type
Fixed Rate Tender RATE
Quotation Reference Entity Allotment Date
Rate 15/02/2024
Maturity Date Settlement Date Duration In Days
28/02/2024 16/02/2024 12
Spread Segregated Operation Type
o FID
Allotment Details
Internal Reference ID Bidder Id NCB Identifier
ITFTD24022800232 IT0000125236019
Pool Identifier Nominal Currency
POOL000000000390 3,700,000 EUR
FTD Identifier Used As Collateral
Yes Bids [0]
Amounts in EUR .
Provisional Interest in EUR Provisional Maturity Amount in EUR Outstanding Amount In EUROD
2,466.67 3,702,466.67 0

Status Details

Allotment Status Status Reason Is Amended
Closed No
Action To Validate uza

No

Business Validation Errors [0]

30

Display FTD
Operation
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FTD as Collateral

POOL POSITIONS

31

COLLATERAL
Fixed Term Deposit
Total FTD used as Collateral Total FTD used as Collateral Interest
0 0

Nel caso in cui I'FTD venga usato come collateral

Pool
Overview
lﬁ"i'
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Ruoli OMO

Per poter effettuare il monitoraggio in ECMS del regolamento delle operazioni OMO,
I'utente U2A deve essere abilitato ai seguenti ruoli:

33

» ECMS ENTITY - U2A OPEN MARKET OPERATIONS READ ONLY - #65 (per tutte le schermate
OMO riportate sotto)

» ECMS ENTITY - U2A CREDIT LINE EXECUTION - #70 o ECMS ENTITY - U2A CREDIT LINE READ
ONLY - #71 (per visualizzare la schermata sulle istruzioni di pagamento inviate a CLM - Display

Instruction)

» ECMS ENTITY - U2A POOL POSITION EXECUTION - #72 o ECMS ENTITY - U2A POOL POSITION

READ ONLY - #73 (per visualizzare la schermata sulla posizione aggregata OMO del conto pool

- Exposure)
B | g
\ m /
. ,/
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Display OMO Instruction

Exposure = Open Market Operations = Operations = Display OMO Instruction

BusinessDate28/02/2024. = M [N

Display OMO Instruction  ©

Search Criteria : Allotment

XA}
Internal Beference D = w oMORefNo = w FI t . d . Fool idertifier == Q
Bidderid == w Q MP Operation Type == w - FxCurency == w -
AllotmentDate == = ] semlementDate == - (] Maturity Date == - ]
Allgtment Status ) w - U4 == w - Update Date == = (]
Q) search
Search result - Allotment [A]
(.‘ * 08 CJ i
umm T e R e T e e T B e e e e AT e e e
0021 MLPO2402280_ LTRO 17RO PODLODGOD  TODOIOMABA. 28/02/2024  OLMA2024  0AN03/2024 2,000,000 EuR Yea 432004 oses  Pancin 2802200412 STP
B 20040018 TLPO2402280. MAD TPODLODO0_  TOOO01O24B4.. 28/02/2024 200022024 Q4/03/2024 2,000,000 EuR Yea ] 0 01032024 Valioatea Pending 2802202412 STR
B 20240020 LPO2402280_ MAO MPOOLODO0_  TOO00I024B4.. 28/02/2024  OLOW/2024  QA/03/2024 2000000

04/03/2024 Valiay 28022024 11... STP

Yea ostea
[ oo meonesar | T S S Y S ST S W = O TR

Inserendo un qualsiasi (o nessun) filtro di ricerca, i dati sono visualizzabili in tre schermate:
* List Screen (sotto Search result): mostra solo le colonne piu rilevanti (customizzabile)
* Details Screen (dal pulsante View): mostra tutte le informazioni di dettaglio

* History Screen (dal pulsante History): mostra tutti i cambiamenti che si sono verificati sui campi con relative
data e ora
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Display Early Repayment Instruction

Exposure = Open Market Operations = Early Repayment = Display Early Repayment Instruction

N—

Search Criteria : Early Repayment
OMORsfilo == w Repaid OMORefNg == w Flltrl dl ricerca Pool ldentifier == w Q
Counerparty == w Q sllgtment Date == w ™ SetlementDate == w ]
s == w - Allotment Status == w - UpdsteDate == w (]
Search Result : Early Repayment
1e Ch xRl O
e ke, [ oworetios | evdoucret. | v | ot ieriers | cotepary | Aimse e s e ep . crcys et . g st o | e e s e e |
D e o N o e e e ) I N IR S o8 N

Inserendo un qualsiasi (o nessun) filtro di ricerca, i dati sono visualizzabili in tre schermate:

* List Screen (sotto Search result): mostra solo le colonne piu rilevanti (customizzabile)
* Details Screen (dal pulsante View): mostra tutte le informazioni di dettaglio

History Screen (dal pulsante History): mostra tutti i cambiamenti che si sono verificati sui campi con relative

data e ora

(’xﬂ

%

1
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Display FTD Operation

Collateral - Fixed Term Deposit = Display FTD Operation

Business Date 29/02/2024 1= ‘ 2 1TCB ~ [l & AEAC-U, Evangelista Sara-MEDIOBANCA v

Display FTD Operation °

Search Criteria : Fixed Term Deposit [A]
Internal Reference ID == w OMORefNo == w FTD Identifier == w
Bidderld == w Q Pool Identifier == w Filtri di ricerca Q Allotment Date == w ﬁ
Settlement Date == = ﬁ Maturity Date == w ﬁ Used Ag Collateral == = -
allotment Status () w - U24 == w - Update Date == w EI
Search Result: Fixed Term Deposit

0 C 80P

OMOReMo & el Reer2 | ID i | Biscer it | Pol e | Segregaed 02 | Nowinal &< |Gy ¢ | Aloment a2 UseaAs ol
20241003 ITFTD2402280. _ IT0000101249... | POOLO00OO0O... 4,700,000 m 15/02/2024 16/02/2024 28/02/2024 313133

Inserendo un qualsiasi (o nessun) filtro di ricerca, i dati sono visualizzabili in tre schermate:
* List Screen (sotto Search result): mostra solo le colonne piu rilevanti (customizzabile)
* Details Screen (dal pulsante View): mostra tutte le informazioni di dettaglio

* History Screen (dal pulsante History): mostra tutti i cambiamenti che si sono verificati sui campi con relative

data e ora /
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MPO Expected Payments

Reporting > Monetary Policy Operations = MPO Expected Payments

ushessbme s S A

MPO Expectea Payments @

Search Criteria : MPO Expected Payments

]+
Counterparty RIAD Code == w Q Pool Identifier == w Filtri di ricerca Q Operstion Reference == w 20240019
operation Type == = - Principel of Interest indicator == w - imended Payment Date from (] w© (-
Q, search
Search Result : MPO Expected Payments u

G *»@mOY
[ mrions | o sme s
Creait

ITLPO240! 7 20240019 oMo 27778 EUR out Credit Oper: Expected
ITLPO2AD: 20240019 oMo 2000000 EUR in thea

ITLPO240: 20240019 oMo 1000000 EUR Ou Expecte
ITLPO24022700-974 20240019 Early Repayment 5556 EUR 15 Intereat Ou Operstion Interest Expecte

erm— T

Inserendo un qualsiasi (o nessun) filtro di ricerca, i dati sono visualizzabili in tre schermate:
* List Screen (sotto Search result): mostra solo le colonne piu rilevanti (customizzabile)

* Details Screen (dal pulsante View): mostra tutte le informazioni di dettaglio
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Display Netting Result LPO

Exposure = LP Operations Netting > Display Netting Result LPO

Business Date 20/02/2024 = _‘_ 2 mCBw | & APPR-W, RFP-OMOw

Display Netting Reeut LPO @

Search Criteria : Netting Result
Transaction Reference == Counterparty == = . . .. Q Pool Identifier == w Q
Numer Filtri di ricerca
Netting Currency == = - MNetting Date == = ﬁ Crestion Dete == = EI
Search Result : Netting Result

C2 *BOP

_ Transaction Reference ... | Pool identifier & Counterparty RIAD Cod... Netiing Currency & Interest Amount % Netting Date & Netting Setup & Netting Status # Update Date & Update User id & I
0 [mersammen oo R o __m T e o S T O

ITNET 24022800006001 ITPOOLOO000E4007 000,000 EUR 0 28/02/2024 METTING_LPO_DEFAULT  Settlen 27/0X/202419:4177:396  STP

Inserendo un qualsiasi (o nessun) filtro di ricerca, i dati sono visualizzabili in tre schermate:
* List Screen (sotto Search result): mostra solo le colonne piu rilevanti (customizzabile)
* Details Screen (dal pulsante View): mostra tutte le informazioni di dettaglio

* History Screen (dal pulsante History): mostra tutti i cambiamenti che si sono verificati sui campi con relative

data e ora
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Display Netting Result FTD

Collateral = Fixed Term Deposit = Netting FTD - Display Netting Result FTD

Display Netting Result FTD =

Search Criteria : Netting Result

Transaction == w Counterparty == w Q Pool Idemtifier == w Q
Reference Number

Netting Currency == = A Netting Date == w ﬁ Creation Date == w EI

Netting Status == v - Filtri di ricerca

Search Result : Netting Result n

10 Ch @00

Pool Identifier ¢ Counterparty RIA.. m Margin Amount €, | Netting Currency # Netting Setup Update Date ¢ Update User Id & I
miersorson | oo [ roworoezs | amomo | olem | | e o [

Inserendo un qualsiasi (o nessun) filtro di ricerca, i dati sono visualizzabili in tre schermate:

* List Screen (sotto Search result): mostra solo le colonne piu rilevanti (customizzabile)

* Details Screen (dal pulsante View): mostra tutte le informazioni di dettaglio

* History Screen (dal pulsante History): mostra tutti i cambiamenti che si sono verificati sui campi con relative

data e ora / ‘
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Display Instruction

Payment And Credit Line Instruction = Display Instruction

Display Instruction °

Search Criteria : Payment and Credit Line Instruction [~ ]

Transaction == w Counterparty == w Q Pool Identifier == w Q
Reference Number

Filtri di ricerca

Value Date == = m Payment Type == ¥ - ECMS Reference == w
Variation Sign = == w - Instruction Status () = - Update Date == w ﬁ
Search Result : Payment and Credit Line Instruction [A]

o i
[ s | compe pot e e s e | v e mon s e -
CLIIT03280.. | ITOO001012. | POOLOODOO... 147,758,083 1,625 -m 29/02/2024 20231200 Credit Opera._.. mm 28/02/2024 __ | 28/02/2024 _. -m

[F cLiTo3z2s0 IT00001012 POOL0O000O. MCL 147,759,708 524414608 EUR 29/02/2024 20241004 Credit Opera_.  Settled Settled 28/02/2024 28/02/2024 CLIT03280 STP

*
&
€]
-
A=

Inserendo un qualsiasi (o nessun) filtro di ricerca, i dati sono visualizzabili in tre schermate:
* List Screen (sotto Search result): mostra solo le colonne piu rilevanti (customizzabile)
* Details Screen (dal pulsante View): mostra tutte le informazioni di dettaglio

* History Screen (dal pulsante History): mostra tutti i cambiamenti che si sono verificati sui campi con relative

data e ora /
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Pool Overview

Pool Overview = Pool Overview

Business Date 29/02/2024 2 & AEAC-H, Evangelista Sara-MEDIOBANCA v

Pool Overview =

Display : Counterparty Pool

Pool Identifier == w Pool Reference == w Counterparty == v Q
Pool Type == w - Insufficient Collateral == w Flltrl dl ricerca - Is Active == w -
Validity Start Date == = EI Validity End Date == = ﬁ

SCP Pool SCP Pool ELA Poal
* ECL# RCL# Collateral " | Insuffic ELA Collat.. | Total ELA".
1 54

List Pools Overview




Grazie per |'attenzione!




