C S

TARGET = -SECURITIES

T2S Project — in Operation
AMI-SeCo, 05 December 2019

15 BANCA D'ITALIA - BANCODE ESPANA

Eurosistema

BANQUE DE FRANCE DEUTSCHE
BUNDESBANK

EUROSYSTEME EUROSYSTEM




~

(-

TARGET = -SECURITIES

700,000 -~

600,000 -

500,000 -

400,000

300,000

Number of transactions

200,000

100,000

T2S Live Operations

Daily average volume per transaction type

Daily average volume per transaction type

. DvP

97.70%  97.53%

FoP

96.82%

Cash & other transaction types

97.28% 97.10% 97.26%

== Settlement Efficiency

97.26%  oc62% o6.6a%  96:94%  97.03%

)N17% 96.55%

N

410,389 397,054 408,255

366,008

Sep-18  Oct-18 Nov-18 Dec-18

RS BANCA DITALIA BANCODEESPANA

BANQUE DE FRANCE

EUROSYSTEME

Eurosistema

DEUTSCHE
BUNDESBANK

EUROSYSTEM

370,211

Jan-19

7=

406,163M419,370 421,719

Feb-19 Mar-19 Apr-19

L ——

424,685 399,194 394,355 399,855 N 398,315

May-19  Jun-19 Jul-19  Aug-19  Sep-19

Note: Settled and partially settled transactions

100%

95%

90%

85%

80%

75%

70%

&

EURCPFEAN CENTRAL BANK

EURQSYSTEM

Settlement Efficiency

P e oo A LS A RS




1w=] 12S Live Operations

e Daily average value DvP transactions

Daily average value DvP transactions

B DVP e Settlement Efficiency

1,000 - 98.41% - 100%
o, 97.69% 97.71% 97.62% 97.88% 97.91%
o7.28% 9738% or.a8% ... 96.66% 2732% 71O g6.80% .
900 e 7‘\)/(—)\)(/i A
- 95%
800
700
- 90%
>
= 600 =
= ks
< =
-4 b=
@ 500 - 85% w
~ c
S 400 g
- 80% @
300
200
- 75%
100
0 - 70%

Sep-18 Oct-18 Nov-18 Dec-18 Jan-19 Feb-19 Mar-19  Apr-19 May-19  Jun-19 Jul-19 Aug-19 Sep-19

Note: Settled and partially settled transactions

RS BANCA DITALIA BANCODEESPANA @
FUROSISTEMA Eurosistema . ‘
BANQUE DE FRANCE DEUTSCHE EURDPEAN CENTRAL BANK
BUNDESBANK

i i R YSTEM
EUROSVSTEME EUROSYSTEM EURDQSYSTE



~

=y T2S Live Operations
sl DVP — NTS and RTS Breakdown
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I Auto-collateralisation on Stock and on Flow
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