ECMS EUROSYSTEM COLLATERAL
MANAGEMENT SYSTEM
SESSAO DE FORMACAO

30 E 31 MAIO 2023 | LISBOA

f
V<) BANCO Dt
Y N PORTUGAL

EUROSISTEMA




AGENDA

01 SESSAO DE DEZEMBRO 2022

Relembrando os principais tépicos

Cronologia e atividades

03 POSICAO GLOBAL

Detalhes da pool de colateral e
crédito

04 MOBILIZAGAO DE TITULOS

(Des)mobilizagdo, consulta e cancelamento
de instru¢des e consulta de posi¢des

05 MARGIN CALL E CASH

Consultar margin call e (des)mobilizar
cash

SESSAO DE FORMAGCAO SOBRE O ECMS

07
08

09

Consulta de instruc¢des e posicdes

DEPOSITOS A TERMO FIXO

Consulta de operacdes

PROJECAO DE POOL

Consulta de posicbes e projecdo futura
de pool

CONTACTOS

Como chegar até nos

Onde ir e o que ler

MAIO 2023

T~



SESSAO DE DEZEMBRO 2022
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ENSAIO DE PRE-MIGRACAO

O QUE?
* Ensaio de pré-migracdao (PMDR)
* Semana de preparacao (PWR)
* Fim de semana de migracao
(MWR)

SESSAO DE FORMAGCAO SOBRE O ECMS

QUEM?

» Bancos Centrais Nacionais
 Centrais de Valores

+ Contrapartes

2023 2024
Jan Feb Mar Apr May Jun Jul Aug Sep Oct Now Dec Jan Feb
CSLD go-live
Connectivity testing Community Testing
‘ NCBs, C5Ds, TPAs, CPTYs Community Testing Phase 2a I Phase 2b Community Testing Phase 2¢
: | Operational testing
Testd Tests | & | Testd Test7 Optional
:moﬁ E._-\ID%I{-Y:\'( |PWOR - PWRILDR ;aslésn&
MWE, Test5 usiness
PWRIMWR [,',:em ative date) :uwnn doy testing MWDR
| PrioR &
1 PYWRMWR !
LCLM& T25 interconnection | | CLM & T25 intereonnection

Mar

ECMS
go-live

QUANDO?

« PMDR - 29/05 a 30/06
+ PWR/MWR - 03 a 07/07

MAIO 2023
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ENSAIO DE PRE-MIGRACAO

‘ O QUE? ‘ QUEM?
Pré-Migracao (PMDR) Contrapartes

) VERIFICACAO DE DADOS DO FORMULARIO

) CRIACAO DE UTILIZADORES

SESSAO DE FORMAGCAO SOBRE O ECMS

QUANDO?

26 a 30/06

MAIO 2023
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ENSAIO DE PRE-MIGRACAO

) VERIFICACAO DE DADOS DO FORMULARIO
Mddulo Reference Data > Parties Reference Data > Create/Display Parties

role: ECMS ENTITY - U2A GENERAL REFERENCE DATA READ ONLY - #56

Create / Display Parties o

Create / Display : Parties

Party Internal ld == w Party RIAD Code == = Party Short Name == * BIC == =
Country Code == w v Is Active == w v Party Type == w» v Creation Date == w
validity Start Date == w Validity End Date == w £ Update Date == w &

SESSAO DE FORMAGCAO SOBRE O ECMS
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ENSAIO DE PRE-MIGRACAO

9 VERIFICACAO DE DADOS DO FORMULARIO

Mddulo Reference Data > Parties Reference Data > Create/Display Parties

role: ECMS ENTITY - U2A GENERAL REFERENCE DATA READ ONLY - #56

5 Create / Display Parties o

Create / Display : Parties

Party Internal Id == Party RIAD Code == w Party Short Name == =

BIC == w

Country Code == w - Is Active == w - Party Type == w - Creation Date == w (|

Validity Start Date == = B Validity End Date == w B Update Date == w ﬂ

© Create Q Search

Search Result : Parties

Party Internal Id ¢ Pany RIAD Code # Party Short Name & | Party Name £ | Country Code ¢ Party Type ¢ Validity Start Date ¢ | Validity End Date ¢ i Updater User Id & Update Date ¢ I
Banco de Portugal PT|PORTUGAL CB 06/07/2021 18:05:5... 21/06/2021 ESOTADMIN-2 BGALPTTGXXX 28/03/2023 08:59:4.

SESSAO DE FORMAGCAO SOBRE O ECMS MAIO 2023 9



ENSAIO DE PRE-MIGRACAO

) VERIFICACAO DE DADOS DO FORMULARIO

Search Result : Parties > View : Party

GENERAL INFORMATION

Party RIAD Code

Party Name Party Short Name

PT1 Banco de Portugal BdP

Country Code Party Type

PT[PORTUGAL NCB

BIC Party Internal Id Parent Tenant

BGALPTTGXXX 11 ECMSOPERATOR
Activation Details
Is Active Validity Start Date Validity End Date

Yes 21/06/2021

(De)Activation Reason
Validation details

Action To Validate Rejected

No

SESSAO DE FORMAGCAO SOBRE

(0]

ECMS

MAIO 2023 10



ENSAIO DE PRE-MIGRACAO

9 VERIFICACAO DE DADOS DO FORMULARIO

7% > SearchResult: Parties > View : Party

GENERAL INFORMATION

Party RIAD Code Party Name Party Short Name

PT1 Banco de Portugal BdP

Country Code Party Type

PTPORTUGAL NCB

BIC

Address Details [7] Additional Codes [1] ntact Information [1]
Party Internal Id

Parent Tenant
BGALPTTGXXX n ECMSOPERATOR

Contact Information

Contact Name mail | Telep 5 Update Date % Creation Date & Updater User Id $ | Fax s Function / Business area & Email2
Monetary Policy Operation Unit | monetary.policy.operations@bp... | 351213128206 28/03/2023 08:59:36:616 28/03/2023 08:59:36:616 ESOTADMIN-2 351213158113

|

SESSAO DE FORMAGCAO SOBRE O ECMS MAIO 2023 1



ENSAIO DE PRE-MIGRACAO

» VERIFICACAO DE DADOS DO FORMULARIO

Contact Information > View : Contact Informtion

Contact Name Email2
Monetary Policy Operation Unit migomes@bportugal.pt

Fax

351213158113

Email Telephone

351213128206

v.policy.operations@bportugal.pt

Function / Business area

‘Operations

Foot Print

Creation Date
28/03/2023 08:59:36:616

Creation User Id
ESOTADMIN-2

Update Date
28/03/2023 08:59:36:616

Updater User Id
ESOTADMIN-2

10

Monetary Policy Operation Unit monetary.policy.operations@bp._.. | 351213128206 28/03/2023 08:59:36:616 28/03/2023 08:59:36:616 ESOTADMIN-2

bBinail2 $

migome -@bportugal pt

SESSAO DE FORMAGCAO SOBRE O ECMS

MAIO 2023
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ENSAIO DE PRE-MIGRACAO

) CRIACAO DE UTILIZADORES

Maddulo Reference Data > Access Rights Reference Data > Users Create/Display

Users Create/Display °

Create / Display : User
ECMS System User == w Name == w Is Active == w -
Reference
Update Date == w ﬁ

Edit: User
ECMS System User Reference Name Is Active

v
User Properties Groups Security Role User Multi Tenancy

User Properties [0] Groups [0] Security Role [0] User Multi Tenancy [1]

Criacao de utilizadores explicada na sessao de dezembro de 2022.

SESSAO DE FORMAGCAO SOBRE O ECMS MAIO 2023
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POSICAO GLOBAL

Modulo Collateral and Credit > Pool Overview > Pool Overview

role: ECMS ENTITY - U2A POOL POSITION EXECUTION - #72 / READ ONLY - #73

7=

Pool Overview °

Display : Counterparty Pool

Pool Identifier == w Pool Reference == w Counterpar

Pool Type == w - Insufficient Collateral == w - Is Active ==

Validity Start Date == w ﬁ Validity End Date == w m

SESSAO DE FORMAGCAO SOBRE O ECMS

MAIO 2023
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POSICAO GLOBAL

Modulo Collateral and Credit > Pool Overview > Pool Overview

Pool Overview =

Display : Counterparty Pool

Pool Identifier == w

Pool Reference == w Counterparty == w Q
Pool Type == w - Insufficient Collateral == = - Is Active == w -
Validity Stan Date == w - validity End Date == w ]

List Pools Overview

SCP Pool SCP Pool ELA Pool

Pool Identifier . | Pool Type Counterparty $ Total Collateral ..” | Total Credit $ SCL#% ECL# ‘ RCL % Collateral Exces..' | Insufficient Coll..” | Is Valuated ELA Collateral A..' | Total ELA Credit.. | IS Active Update Date $ Updater User ld'$ |

POOL000000000. SCP PT10 2,600,000,000 0 2,600,000,000 0 0 2,600,000,000 No Yes 0 0 Yes 24/05/2023 15:0 ESOTADMINT

SESSAO DE FORMAGCAO SOBRE O ECMS MAIO 2023 16
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POSICAO GLOBAL

Modulo Collateral and Credit > Pool Overview > Pool Overview

Display : Counterparty Pool
i List Pools Overview > View : Pool

POOL GENERAL DETAILS
LAST MODIFICATION DETAILS
POOL POSITIONS
MARGIN CALL DETAILS

Activation Details

FootPrint

Pool Identifier . | Pool Type Counterparty 3 Total Collateral .. | Total Credit 3 Collateral Exces.. | Insufficient Coll.." | Is Valuated % ELA Collateral A | Total ELA Credit . | Is Active % Update Lte $ Updater User Id'$

[ Jrouommmo Jso o | woomm | o] seweon] ol o] emmmle e | o] ol umwmmi o

Edit @ View

SESSAO DE FORMAGCAO SOBRE O ECMS MAIO 2023 17



POSICAO GLOBAL

DETALHES GERAIS DA POOL

List Pools Overview > View :Pool

POOL GENERAL DETAILS

Pool Identifier

POOL000000000356

Pool Reference

EUCOPT10

Counterparty

PT10

RTGS ACCESS

No

CLM MCA
BBPIPTPLXXX

CLM CB Account
BGALPTTGXXX

Contingency Cash Account

CB Contingency Cash Account

Absolute Credit Limit

NCB MaCL

Counterparty Maximum Credit Line Value

99,999,999,999

LAST MODIFICATION DETAILS
POOL POSITIONS

MARGIN CALL DETAILS
Activation Details

FootPrint

SESSAO DE FORMACGCADO

SOBRE

(0]

ECMS

(< I < B < O < B < |

MAIO 2023
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POSICAO GLOBAL
ULTIMA MODIFICACAO DA POOL
List Pools Overview > View : Pool (]~

POOL GENERAL DETAILS

LAST MODIFICATION DETAILS

Update Date

24/05/2023 15:07:18:752

Modification Reason

ExternalCollaterallncrease

Pool Variation Amount

2,600,000,000

MCL Online

Last Movement Details
PTEMC23052" 00067

CP Online

Amount

2,600,000,000

Last Pool Position ID

PTPLP00590133001

Position Date

29/05/2023

POOL POSITIONS

MARGIN CALL DETAILS

Activation Details

FootPrint

SESSAO DE FORMAGCAO SOBRE O

Last Cash Collateral Interest Calcul Date

ECMS

Last Cash Collateral Mobilization Date

[ < I < B < O <

MAIO 2023 19



/

POSICAO GLOBAL
POSICOES DE COLATERAL E CREDITO
List Pools Overview > View : Pool (]~
POOL GENERAL DETAILS
LAST MODIFICATION DETAILS

POOL POSITIONS

COLLATERAL EXPOSURE

Marketable Asset Collateral ’ Credit Freezing

Externally Managed Collateral ; e EURO OMO

cash Collateral - - - Non EURO OMO

Fixed Term Deposit k3 ‘ Marginal Lending Facility
TRIPARTY COLLATERAL 4 Total Exposure

Credit Claims

Total Collateral

MARGIN CALL DETAILS

SESSAO DE FORMAGCAO SOBRE O ECMS MAIO 2023 20



POSICAO GLOBAL

POSICOES DE COLATERAL E CREDITO - DETALHE

COLLATERAL

Marketable Asset Collateral

Domestic Collateral CCBM Collateral

Emergency foreign collateral Cross Border Collateral

0 0
Total Eligible Marketable Asset Securities Position Details
0
Externally Managed Collateral
Credit Claims Other Collateral
2,600,000,000
Total Externally Managed Collateral
2,600,000,000

Cash Collateral

Total Cash Collateral

(]
EMC Position Details
0

Cash Collateral Positions

SESSAO DE FORMAGCAO SOBRE O ECMS

EXPOSURE

Credit Freezing

Total Credit Freezing

0
Credit Freezing Position
EURO OMO
Total OMO in EURO Total OMO in EURO Margin
0 0

Total OMO in EURO Interest

0
Non EURO OMO
Marginal Lending Facility
Total Marginal Lending Total Marginal Lending Interest
0 0
Total Exposure

MAIO 2023
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POSICAO GLOBAL
POSIQOES DE COLATERAL E CREDITO - DETALHE

COLLATERAL EXPOSURE
Marketable Asset Collateral Credit Freezing
Externally Managed Collateral Total Credit Freezing

0

Credit Claims Other Collateral

2,600,000,000 (] Credit Freezing Position
i K i
EURO OMO

2,600,000,000
Total OMO in EURO Total OMO in EURO Margin
Cash Collateral 0 0
Total Cash Collateral Total OMO in EURO Interest
0 0
Cash Collateral Positions
Non EURO OMO

Search Result: EMC Position

PTEMC23052900000067 POOL000000000356 PTiO Individual ACC 2600000000 EUR 29/05/2023 31/12/9999 24/05/2023 15:07:18:480 ESOTADMIN7

SESSAO DE FORMAGCAO SOBRE O ECMS MAIO 2023 22



POSICAO GLOBAL

POSICOES DE COLATERAL E CREDITO - LINHA DE CREDITO

CREDIT LINE DETAILS
SCL ECL RCL Maximum Credit Line value

250,000,000 250,000,000 250,000,000 99,999,999 999
Insufficient Collateral Collateral Deficit Excess ECL Deficit Econs

SUGGESTED CREDIT LINE (SCL) EXPECTED CREDIT LINE (ECL) REAL CREDIT LINE (RCL)
Ultima SCL iad CLM .
'ma enviada ao Ultima linha de crédito liquidada no
Colateral total - crédito total ou
CLM
Linha de crédito maxima

SESSAO DE FORMAGCAO SOBRE O ECMS MAIO 2023 23
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POSICAO GLOBAL
POSICOES DE COLATERAL E CREDITO - LINHA DE CREDITO

CREDIT LINE DETAILS
SCL ECL RCL Maximum Credit Line value
250,000,000 220,000,000 250,000,000 99,999,999 ,999
Insufficient Collateral Collateral Deficit Excess ECL Deficit Econs

Credit Line Details

N FLOATING FIXA ‘

CREDIT LINE DETAILS
SCL ECL RCL Maximum Credit Line value
220,000,000 185,000,000 185,000,000 185,000,000
Insufficient Collateral Collateral Deficit Excess ECL Deficit Econs

SESSAO DE FORMAGCAO SOBRE O ECMS MAIO 2023 24



POSICAO GLOBAL
DETALHES DE MARGIN CALL

. . . L7 K}
List Pools Overview View : Pool -’4
POOL GENERAL DETAILS
LAST MODIFICATION DETAILS
POOL POSITIONS

MARGIN CALL DETAILS

Margin Call Reaso

Activation Details

FootPrint

SESSAO DE FORMAGCAO SOBRE O ECMS MAIO 2023 25
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MOBILIZACAO/DESMOBILIZACAO DE TITULOS

Marketable Asset Instruction Marketable Asset Settlement
(MAI) Instruction (MASI)
(instrucdo enviada pela (instrucdo de liquidac¢ao
contraparte ao ECMS) enviada pelo ECMS ao T2S)
B8 B | target|cs  targe€t|s
. services services

SESSAO DE FORMAGCAO SOBRE O ECMS MAIO 2023
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MOBILIZACAO/DESMOBILIZACAO DE TITULOS

Modulo Instructions and Positions

role: ECMS ENTITY - U2A MARKETABLE ASSET (DE)MOBILISATION EXECUTION - #59 / READ ONLY - #60

o)
L€ UG ) 1S D6 D B DOl ) G i ) X S

Instructions & Positions

SESSAO DE FORMAGCAO SOBRE O ECMS MAIO 2023 28



MOBILIZACAO/DESMOBILIZACAO DE TITULOS )
INSERIR INSTRUCAOQO

Instructions and Positions > MA Instruction > Input Instruction > Marketable Asset Instruction

Input: Counterparty MAI

Custony Chain

SESSAO DE FORMAGCAO SOBRE O ECMS MAIO 2023 29



MOBILIZACAO/DESMOBILIZACAO DE TITULOS

Instructions and Positions > MA Instruction > Input Instruction > Marketable Asset Instruction

Markesatic Asset Inatruction O
Tpar,

Marketable Asset Mobilisation (RECE)

Preenchimento
Q L.
automatico ou escolha
Marketable Asset Demobilisation (DELI)
COLI =———> Mobilizacdo Até 20 dias Uteis de antecedéncia

COLO=——— Desmobilizac¢do

SESSAO DE FORMAGCAO SOBRE O ECMS MAIO 2023 30



MOBILIZACAO/DESMOBILIZACAO DE TITULOS

Instructions and Positions > MA Instruction > Input Instruction > Marketable Asset Instruction

CV onde o titulo é recebido (mob.)
ou de onde é entregue (desmob.)

Preenchimento automatico

CV de quem entrega o titulo (mob.) | | BIC de quem entrega o titulo (mob.)
ou recebe o titulo (desmob.) ou recebe o titulo (desmob.)

SESSAO DE FORMAGCAO SOBRE O ECMS MAIO 2023 31



MOBILIZACAO/DESMOBILIZACAO DE TITULOS
EXEMPLO DE MOBILIZAQAO DOMESTICA

Party s Instruction Reference
TC120230316001

Instruction Type
Marketable Asset Mobilisation (RECE)

ISIN
PTIGCAOMOO18

Trade Date
16/03/2023

Additional Informations

Common Reference

Custody Chain

CSD of the T2S Account for regular collateral
PT502962275|Euronext Securities Porto

Counterparty Details

Party CSD
PT502962275IEuronext Securities Porto

SESSAO DE FORMACGCADO

Securities Transaction Type Counterparty
coul 504

ISIN Description Quantity in FAMT
Portugal, Republik EQ Med.-Term Nts 2016(26)

Intended Settlement Date
16/03/2023 B8

External Asset Account
~ 309/IBLSBGALPTPLXXXSA000000005996666654

Pool movimentada

NCB Participant Asset Account

Q  PT35MAQ01

Denomination Currency
10000000 EUR

N\

External Asset Account owner
Q BGALPTPLXXX

Quem entrega/recebe

Party BIC

CGDIPTPLXXX

(préprio/custodiante)

ECMS

Party Account

MAIO 2023
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MOBILIZACAO/DESMOBILIZACAO DE TITULOS
EXEMPLO DE I\/IOBILIZAQAO CROSS-BORDER

m m : LOADING... )
ain ( )

SESSAO DE FORMAGCAO SOBRE O ECMS MAIO 2023 33



MOBILIZACAO/DESMOBILIZACAO DE TiTULOS

@ Success

Marketable Asset Instruction with ID MAI2023050800005 saved
successfully under status Validated , Waiting for Global Collateral
Position Update.

@ Success

Marketable Asset Instruction with 1D MAI2023020800003 saved
successfully under status Rejected.

SESSAO DE FORMAGCAO SOBRE O ECMS MAIO 2023 34
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MOBILIZACAO/DESMOBILIZACAO DE TITULOS
CONSULTAR INSTRUGCAO CONTRAPARTE

Instructions and Positions > MA Instruction > Monitor > Counterparty Instructions

Counterparty Instructions ©
Search: Counterparty MAI
Party s Instruction == w Instructionid == w Instruction Type == w - ISIN == w Q
Reference
Counterparty == w Q NCB Participant == w Q CSDoftheT2S == w - External Asset == w -
Asset Account Account for regular Account
collateral
PartyCSD == w - Trade Date == w @ Intended Settlement == w Pf] Effective Settlement == w ﬁ
Dau Dat
Business Status == w w Business Sub Status == w - Creation Date == w = Update Date == w |

SESSAO DE FORMAGCAO SOBRE O ECMS MAIO 2023 35
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MOBILIZACAO/DESMOBILIZACAO DE TITULOS

Instructions and Positions > MA Instruction > Monitor > Counterparty Instructions

i 3 5 [=]
i Counterparty Instructions

Search: Counterparty MAI
Party s Instruction == w Instructionid == w Instruction Type == w - ISIN == w Q
Reference

Counterparty == w Q NCB Participant == w Q CSDoftheT2S == w - External Asset == w -

Asset Account Account for regular Account

collateral

PartyCSD == = - Trade Date == w tj Intended Settlement == w t‘fi Effective Settlement == w ['j

Date Date
Business Status == w A Business Sub Status == w - Creation Date == w D Update Date == w U

List: Counterparty MAI

TC12023032.. MAI2023032. Marketable A Rejected PT35 PT35MA001 PTMTLAOM 25,000,000 20/03/2023 20/03/2023 PT50296227.. Euronext Sec.. PTS50296227. EuronextSec.. No 20/03/2023 STP 20/03/2023

TC12023031 MAI2023031.. Marketable A Rejected PT35 PT35MA001 PTIGCAOMO. 10,000,000 16/03/2023 16/03/2023 PT50296227.. Euronext Sec_ PTS50296227. EuronextSec.. No 16/03/2023 STP 16/03/2023

SESSAO DE FORMAGCAO SOBRE O ECMS MAIO 2023 36
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MOBILIZACAO/DESMOBILIZACAO DE TITULOS

Instructions and Positions > MA Instruction > Monitor > Counterparty Instructions

Instruction Flags
S e Possibilidade de consulta de detalhes

Being Cancelled Action To Validate Is Rejected a d ic i O n a iS

No No

Other Details

Client Asset Position Movements Client Asset Position Business Validation Errors

Business Validation Errors [0]
MA Settlement Instruction Receiving/Delivering Settlement Parties
Receiving/Delivering Settlement Parties [4]

Notifications

Notifications [1]

Foot Print

View : Notifications

10

otification Name $ Message Identifier $ Notifications Status & Error Description $ Update Date ¢ Creation Date $ |

settlement Status and Processing Advice STAT202302080005 Processed 08/02/2023 13:35:42:832 08/02/2023 13:35:40:963

SESSAO DE FORMAGCAO SOBRE O ECMS MAIO 2023 37
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MOBILIZACAO/DESMOBILIZACAO DE TITULOS

CONSULTAR INSTRU(;AO MERCADO
Instructions and Positions > MA Settlement Instruction > Marketable Asset Settlement Instructions

(]

Marketable Asset Settlement Instructions

Search: Marketable Asset Settlement Instructions | A]

Instructionld == w Settlement == w T2S Reference == RefinancingNCB == = Q
Instruction Id

Instruction Type == w - ISIN == = Q
CSDoftheT2S == w Q PartyCSD == = Q Trade Date == w ) intended Settlement == m
Account for regular Date
collateral
Effective Settlement == w @ Business Status == - BusinessSub == = A Update Date == = ﬁ
Date Status
External Asset == w Q  ECMSCounterparty == w Q
Account Asset Account

SESSAO DE FORMAGCAO SOBRE O ECMS MAIO 2023 38
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MOBILIZACAO/DESMOBILIZACAO DE TITULOS

Marketable Asset Settlement Instructions

Search: Marketable Asset Settlement Instructions
InstructionId == Settlement == w T25S Reference == w RefinancingNCB == w Q
Instruction Id
Instruction Type == w - ISIN == = Q
CSDoftheT2S == = Q PartyCSD == = Q Trade Date == = 9  Intended Settlement == = |
Account for regular Date
collateral
Effective Settlement == w m Business Status == w - Business Sub == = - Update Date == = m
Date Status
External Asset == w Q  ECMSCounterparty == w Q
Account Asset Account

List: Marketable Asset Settlement Instructions

Settlement I_. | T25 Referen.. Business Sta.. | Business Su.. | ISIN ¢ Quantity in F._ | Trade Date ¢ ' | Intended Set. | Effective Set.. | Party CSD Ri. | Party CSD (P.
MIPT2023041... - Marketable A | Rejected — PTOTELOEDO. 17,500,000 | 11/04/2023 11/04/2023 _ PTS02962275 PTS502962275 11/04/2023 1.

MAI20230322.. MIPT2023032 Marketable A Rejected PTIGCAOMOO. 150000 22/03/2023 22/03/2023 PTS02962275  Euronext Sec. PT502962275  Euronext Sec. No STP 22/03/20231.. 22/03/20231
MAI20230321.. MIPT2023032.. Marketable A.. Rejected PTIGCAOMOQO... 125000 21/03/2023 21/03/2023 PT502962275  EuronextSec.. PTS502962275 EuronextSec.. No STP 21/03/2023 1 21/03/2023 1.
MAI20230321.. MIPT2023032 Marketable A Rejected PTOTEBOEQQ... 17,500,000  21/03/2023 21/03/2023 PTS02962275  Euronext Sec PTS02962275  Euronext Sec. No STP 21/03/20231..  21/03/20231
MAI20230320.. MIPT2023032.. Marketable A Rejected PTMTLAOMO. 25,000,000 20/03/2023 20/03/2023 PTS02962275  Euronext Sec PT502962275  Euronext Sec. No STP 20/03/20231.. 20/03/2023 1..
MAI20230316.. MIPT2023031 Marketable A Rejected PTIGCAOMOO. 10,000,000 16/03/2023 16/03/2023 PT502962275  Euronext Sec. PT502962275  Euronext Sec. No STP 16/03/20231 16/03/2023 1

SESSAO DE FORMAGCAO SOBRE O ECMS MAIO 2023 39



MOBILIZACAO/DESMOBILIZACAO DE TITULOS

f
List: Marketable Asset Settlement Instructions > View: Marketable Asset Settlement Instruction
Transaction Details
Denomination Currency Settlement Instruction Id Instruction Type CSD of the T2S Account for reqular collateral
EUR MIPT202303220002 Marketable Asset Mobilisation (RECE) PTS02962275
ISIN ISIN Description T2S Reference
PTIGCAOMO0018 Portugal, Republik EQ Med.-Term Nts 2016(26)
View : Reason Details

Message Reason Code Word ¢

Reason Narrative ¢
MVCV239 - The T2S Delivering Party does not exist in T2S

Additional Information

Common Reference

View : Status Details » View : Status Details
10

T2S Status Description &
IPRC

# Edit @ View
Asset Position Details
Market Marketable Asset Movement Market Marketable Asset Position
Receiving/Delivering Settlement Parties Notifications 125 Instructiop Status
Receiving/Delivering Settlement Parties [4] Notifications [2]
SESSAO DE

T2S Instruction Status [1]
FORMACAO SOBRE O ECMS

MAIO 2023 40



MOBILIZACAO/DESMOBILIZACAO DE TITULOS
CONSULTAR POSICAO

Instructions and Positions > Client MA Position > Client MA Position by Position Type

Client Marketable Asset Position by Position Type o

r%/:
LS

Search: Client Marketable Asset Position by Position Type

External Asset Account Internal Asset Account ISIN

Position Date
10/05/2023 =

SESSAO DE FORMAGCAO SOBRE O ECMS MAIO 2023
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MOBILIZACAO/DESMOBILIZACAO DE TITULOS

Instructions and Positions > Client MA Position > Client MA Position by Position Type

Client Marketable Asset Position by Position Type -

Search: Client Marketable Asset Position by Position Type ﬂ
External Asset Account Internal Asset Account ISIN

Q  PT35MAQ01 Q Q

Position Date

10/05/2023 m

List: Client Marketable Asset Position by Position Type

l. m : CJ
Internal Asset Account % | ISIN & Denomination Currency.. | External Asset Account.# | Actual Position & Provisional Position ¢ Conservative Position 2 | Validity End Date Creation Date 3 Account Owner 3 Position Date Update Date 3

PT35MA001 PTOTELOE0028 IBLSEGALPTPLXXXSA00 50,000,000 50,000,000 50,000,000 31/12/9999 10/05/2023 08:18:55:253  PT35 10/05/2023 10/05/2023 08:18:55:253

PT35MA001 PTOTEGOEQ009 EUR IBLSBGALPTPLXXXSA00. 12,300,000 48,100,000 12,300,000 31/12/9999 10/05/2023 08:18:55:231  PT35 10/05/2023 10/05/2023 08:18:55:231

POSICAO REAL/EFETIVA POSICAO PROVISORIA POSICAO CONSERVADORA

~ A Liquidacdo de todas as instrucdes Liquidagdo de todas as instrugdes
Instruc¢des liquidadas -
pendentes de desmobilizacdo pendentes
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[
CANCELAR INSTRUCAO

Instructions and Positions > MA Instruction > Input Instruction > Counterparty MA Cancellation Instruction

Counterparty MA Cancellation Instruction 9

MOBILIZACAO/DESMOBILIZACAO DE TITULOS

Search: MA Cancellation Instruction (A
Instructionld == w Party s Instruction == = External Asset == w - Instruction Type == w -
Reference Account
Counterparty == w Q NCB Participant == w - ISIN == w Q CSDofthe T2S == w -
Asset Account Account for regular
collateral
PanyCSD == w Q Trade Date == w 8 Intended Settlement == w ] Effective Settlement == w (|
Date Date
Business Status == w - Business Sub Status == w - Creation Date == w | Update Date == w |
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MOBILIZACAO/DESMOBILIZACAO DE TITULOS

Instructions and Positions > MA Instruction > Input Instruction > Counterparty MA Cancellation Instruction

Lx]
nterparty MA Cancellation Instruction

Search: MA Cancellation Instruction

Instructionld == w Party s Instruction == w External Asset == w L4 Instruction Type == w -
Reference Account
Counterparty == w Q NCB Participant == w - ISIN == w Q CSDoftheT2S == w -
Asset Account Account for regular
collateral
PartyCSD == w Q Trade Date == w m Intended Settlement == w ﬂ Effective Settlement == w EI
Date Date
Business Status == w *  Business SubStatus == w - Creation Date == w | Update Date == w (i}
List: MA Cancellation Instruction =

Instruction T i Business Sta NCB Particip.. | ISIN ¢ Intended Sett. | Effective Sett. | Party CSD % CSD of the T2 | Being Cancell [ Updater User.. | Update Date §

MAIZ0230503 RFP Sent for Settle.. PT10MAQQ1 PTOTEJOEQQO. 13,400,000 03/05/2023 03/05/2023 PT502962275].. PT502962275 No 03/05/20230.. ... 03/05/2023 0. TC202305030 PTI0

MAI20230503 RFP Sent for Settle PT33MA001 PTOTEIOE0Q007 15,300,000 03/05/2023 03/05/2023 PT502962275].. PT502962275 No 03/05/2023 0 03/05/2023 0. TC202305030 PT33
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MOBILIZACAO/DESMOBILIZACAO DE TITULOS

Instructions and Positions > MA Instruction > Input Instruction > Counterparty MA Cancellation Instruction

<]
Counterparty MA Cancellation Instruction

Search: MA Cancellation Instruction (A
Instructionid == w Party sinstruction == w External Asset == w - Instruction Type == w -
Reference Account
Counterparty == w Q NCB Participant == w - ISIN == w Q CSDoftheT2S == w -
Asset Account Account for regular
collateral

PanyCSD == w -
Input MA Cancellation Instruction

Business Status == w
Input MA Cancellation Instruction

Request Reference

List: MA Cancellation Instruction

10
w Instruction T, Busine . | Party s Instru... | Counterparty l

MAIZ0230503 RFP Sent for Settle PT10MADO1 PTOTEJOEQOO 13,400,000 03/05/2023 03/05/2023 PT502962275].. PT502962275 No STP 03/05/2023 0 TC202305030 PTI0

MAI20230503 RFP Sent for Settle PT33MAO001 PTOTEIOEO007 15,300,000 03/05/2023 03/05/202 PT502962275].. PT502962275 No 03/05/2023 0 03/05/2023 0. 202305030 PT33

e T O T T e = 2 T P W ]

History 2 Cancel @ View
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MOBILIZACAO/DESMOBILIZACAO DE TITULOS

Instructions and Positions > MA Instruction > Input Instruction > Counterparty MA Cancellation Instruction

Counterparty MA Cancellation Instruction o

Search: MA Cancellation Instruction (A
Instructionld == w Party s Instruction == w External Asset == w - Instruction Type == w -
Reference Account
Counterparty == w Q NCB Participant == w b4 ISIN == w Q CSDoftheT2S == w -
Asset Account Account for regular
collateral

PantyCSD ==
Input MA Cancellation Instruction

Business Status == w

Input MA Cancellation Instruction
© information

Request Reference

List: MA Cancellation Instruction Cancellation instruction is processed successfully

0

MAI20230503 RFP Sent for Settle PT10MADO1 PTOTEJOEQOO 13,400,000

03/05/2023 0 TC202305030 PTI0

MAI20230503 RFP Sent for Settle PT33MAO001 PTOTEIOEO007 15,300,000 03/05/2023 0 202305030 PT33

o |wp——sovisate-| | roswson | roresoeo- | —vatmao JowmmmsJovemms | [ romemra reomers (e (e loos rcaromsoo s |

History ® Cm | @ View
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MOBILIZACAO/DESMOBILIZACAO DE TITULOS

Instructions and Positions > MA Instruction > Input Instruction > Counterparty MA Cancellation Instruction

Counterparty MA Cancellation Instruction

Instruction Flags

U2A inp Lack Of Security
Sent for Settlem: Yes No
Being Cancelled Is Duplicated Is Rejected Action To Validate
Yes No No

Other Details

MA Settlement Instruction

Client Asset Position Movements
Business Validation E Receiving/Delivering Settlement Parties

rors
Business Validation Errors [0] Receiving/Delivering Settlement Parties [4]

Notifications

Notifications [5]

Foot Print

Possibilidade de consulta de detalhes
adicionais
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MOBILIZACAO/DESMOBILIZACAO DE TITULOS

» CASOS DE TESTE RELEVANTES

SESSAO DE

Test case ID

Functionality

Test case name

ECMS_TC_CPTY_1 Collateral Marketable asset Successful mobilisation of marketable asset
management mobilisation

ECMS_TC_CPTY 2 Collateral Cancellation of a Successful cancellation of mobilisation of marketable
management marketable asset asset

mobilisation

ECMS_TC_CPTY_3 Collateral Marketable asset Successful demobilisation of marketable asset
management demobilisation

ECMS_TC_CPTY_4 Collateral Cancellation of a Successful cancellation of a demobilisation of
management marketable asset marketable asset

demobilisation

FONTE: ECMS user testing - fundamental test cases

FORMAGAO

SOBRE O

ECMS

MAIO

2023

—
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MARGIN CALL E CASH




MARGIN CALL E CASH

) MARGEM DE VARIACAO ATE -0.50% DO COLATERAL DISPONIVEL

) RESOLUCAO DA MARGIN CALL OBRIGA A COLOCAR POOL A ZERO

) PROCESSO AUTOMATICO DE MOBILIZACAO DE CASH AS 16H40 (CET)

PROCESSO AUTOMATICO DE DESMOBILIZACAO DE CASH EM CASO DE
EXCEDENTE (19H00 - 19H30 CET)

SESSAO DE FORMAGCAO SOBRE O ECMS MAIO 2023
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MARGIN CALL E CASH
CONSULTAR MARGIN CALL

Add Slide
A margin call detected for the pool
“PO0L000000000361"

POOL000000Q00361 - A margin call is detected

ALRT-CRFO4 - Collateral Insufficiency detected

RT-OMO-05 - Preliminary Collateral Insufficiency,

SearchAutoRefreshUC : Alert

K < e 1 oazs > N G * 080 () st

Criticality 3 Business Area $ Alert Content $ Treate. ! Update Date & Update User Id 3

[Fl ® A margincall detected for the Wam {freeParameter) A margin call detected for the pool: "POOLO00000000361" PTCB No 16/03/2023 17:17:35:993 PTCB-MG-ADMIN 16/03/2023 17:17:35:993 PTCB-MG-ADMIN
PTCE-MG-ADMIN

Creation Date 3 Creation User Id 3

[T @ POOLOOOO0O000036Y -Amargi.. Severe POOL POSITION POOLD00000000361 - A margin call is detected PTCB No 16/03/2023 17:17:34:488 PTCB-MG-ADMIN 16/03/202317
PTCB-MG-ADMIN 16/03/2023 17: 4 PTCB-MG-ADMIN

16/03/

2023 17:17:33:234

] @ ALRTCF-04 - Collateral Insuffi Severe Credit Freezing Collateral insufficiency detected for the Credit Freezing instruction with transaction referen.. PTCB No

Collateral and Credit
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MARGIN CALL E CASH
CONSULTAR MARGIN CALL

Mddulo Collateral and Credit > Pool Overview > Display Margin Call

role: ECMS ENTITY - U2A POOL POSITION EXECUTION - #72 / READ ONLY - #73

Search Criteria : Margin Call
Counterparty == w Q Pool Identifier == w Q Margin Call Date == w ™
Update Date == w I‘l"l Creation Date == w EI

Search Result : Margin Call

PTMC230316000000001 POOL000000000361 PT9000 16/03/2023 17:17:34:492 165000 EUR 16/03/2023 17:17:34:662 PTCB-MG-ADMIN
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MARGIN CALL E CASH
CONSULTAR MARGIN CALL

Modulo Collateral and Credit > Pool Overview > Pool Overview

role: ECMS ENTITY - U2A POOL POSITION EXECUTION - #72 / READ ONLY - #73

‘ Pool Overview o

Display : Counterparty Pool
Pool Identifier == w Pool Reference == w Counterparty == w 504 Q
Pool Type == = v Insufficient Collateral == w v Is Active == w v
Validity Start Date == w - Validity End Date == w (i

List Pools Overview (A ]

SCP Pool SCP Pool

Pool Identifi...’ | Pool Type Counterpart.. | Total Collate.. | Total Credit % | SCL# Collateral Ex.. | Insufficient .- | Is Valuated 3 | ELA Collater..’ | Total ELA Cr.. | Is Active $ [ Update Date # | Updater Use..
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MARGIN CALL E CASH
CONSULTAR MARGIN CALL

5,000,000 208.33
Total Collateral
Total Collateral Operations Relative Credit Limit Total Exposure
5,165,010.32
Total Credit
ter. fi d 1 T /
Total Collateral affected to OMO Total Collateral Value 5,190,966
(] 5,165,010.32
CREDIT LINE DETAILS
SCL ECL RCL Maximum Credit Line value
0 6.88 0 99.999,999.999

Insufficient Collateral Collateral Deficit Excess ECL Deficit Econs

Credit Line Details

MARGIN CALL DETAILS

Margin Call Date Margin Call Value Margin Call Reason

23/03/2023 13:33:56:017 25955.68 Pool In Deficit
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MARGIN CALL E CASH

CREDIT LINE DETAILS

SCL ECL RCL Maximum Credit Line value

0 658 0 99,999,999 999

Insufficient Collateral Collateral Deficit Excess ECL Deficit Econs

MARGIN CALL DETAILS

Margin Call Date Margin Call Value Margin Call Reason

DEFICE SEM MARGIN CALL DEFICE COM MARGIN CALL

CREDIT LINE DETAILS
SCL ECL RCL Maximum Credit Line value
0 6.88 0 99,999.999,909
Insufficient Collateral Collateral Deficit Excess ECL Deficit Econs

Credit Line Details

MARGIN CALL DETAILS
Margin Call Date Margin Call Value Margin Call Reason
23/03/2023 13:33:56:017 25,955.68 Pool In Deficit
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MARGIN CALL E CASH

(DES)MOBILIZAR CASH

Mddulo Collateral and Credit > Collateral > Cash Collateral > Input Cash Collateral Instruction

role: ECMS ENTITY - U2A CASH COLLATERAL EXECUTION - #61 / READ ONLY - #62

Input Cash Collateral Instruction o

Input Cash Collateral Instruction

Counterparty Details

Pool ID

Instruction Details

Cash Collateral Instruction ID

PLMPT00000001500

Total Cash Collateral

Party's Instruction Reference

Amount

Instruction Type

Margin Call Value

Intended Settlement Date

29/05/2023

SESSAO DE FORMAGCAO SOBRE O ECMS

Conversion of Cash Collateral
Demobilisation of cash collateral

Mobilisation of cash collateral

MAIO 2023
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MARGIN CALL E CASH
(DES)MOBILIZAR CASH

Mddulo Collateral and Credit > Collateral > Cash Collateral > Input Cash Collateral Instruction

role: ECMS ENTITY - U2A CASH COLLATERAL EXECUTION - #61 / READ ONLY - #62

7

Input Cash Collateral Instruction o

Input Cash Collateral Instruction

Counterparty Details

Pool ID
PQOL000000000359

Instruction Details POSigéO de Cash no momento

Cash Collateral Instruction ID

PLMPT00000001500

Total Cash Collateral Amount
0 9,446,666.78

Intended Settlement Date

9,446,666.78 29/05/2023

Montante da margin call

Por defeito = montante de margin call

Mobilisation of cash collateral

Party’s Instruction Reference
TC820230320012

Collateral Asset Id

SESSAO DE FORMAGCAO SOBRE O ECMS

MAIO 2023
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MARGIN CALL E CASH
(DES)MOBILIZAR CASH

Mddulo Collateral and Credit > Collateral > Cash Collateral > Input Cash Collateral Instruction

role: ECMS ENTITY - U2A CASH COLLATERAL EXECUTION - #61 / READ ONLY - #62

&

Input Cash Collateral Instruction o

Input Cash Collateral Instruction
Counterparty Details

Pool ID
PQOL000000000359

Instruction Details

Cash Collateral Instruction ID
PLMPT00000001500

The cash collateral instruction with reference PLMPT0000000-723
is created successfully for the counterparty PT36 under status

Cashlinstructed

Total Cash Collateral

Margin Call Value

Intended Settlement Date

9,446,666.78 29/05/2023

SESSAO DE FORMAGCAO SOBRE O ECMS

Instruction Type
Mobilisation of cash collateral

Collateral Asset Id

MAIO 2023
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MARGIN CALL E CASH
CONSULTAR INSTRUGCAO DE CASH

Mddulo Collateral and Credit > Collateral > Cash Collateral > Cash Collateral Display

Cash Collateral Display =

Display Cash Collateral Instruction
Cash Collateral Instruction == w Party’s Instruction Reference == w Intended Settlement Date == w f'_"l
ID
Counterparty == w Q PoolID == w Q Instruction Status == w -
Instruction Type == w hd U2A == w - Update Date == w |'_"|
Creation Date == W m

Cash Collateral Instructions List
Cash Collateral In'. Pool ID# Instruction Type & Intended Settleme.”. | Action To Validaté. Update Date $ Update User Id ¢ Creation User Id & I

PLMPT0000000148.. PLMPT0000000148.. PT36 POOL00000000036.. Mobilisation of cash collateral 6,000,000 No 29/05/2023 Queued 24/05/202315:07:0.. ESOTADMIN7 24/05/2023 15:07:0.. ESOTADMINY
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MARGIN CALL E CASH

Cash Collateral Instructions List » Cash Collateral Instruction View screen

Instruction Details

Party’s Instruction Reference Cash Collateral Instruction ID

PLMPT00000001485 PLMPT00000001485

Instruction Type

Mobilisation of cash collateral

Payment Converted Id

N\

Pool ID

Counterparty
POOL000000000360 PT36

Amount

6,000,000

Counterparty Cash Account
MPIOPTPLXXX

Intended Settlement Date NCB Cash Account
29/05/2023 BGALPTTGXXX

Status Details

Instruction Status Not Enough Collateral

No

Force Margin Call

Yes

Action To Validate

Is Rejected

No

Notifications

Cash Coll Notifications [0]

PLMPTOO(

SESSAO DE FORMAGCAO SOBRE O ECMS

Business Validation Errors

Business Validation Emors [0]

MAIO

History

2023

& View |
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MARGIN CALL E CASH
CONSULTAR INSTRUGCAO DE CASH

Mddulo Collateral and Credit > Collateral > Cash Collateral > Cash Collateral Display

Cash Collateral Display S

Display Cash Collateral Instruction
Cash Collateral Instruction == w Party's Instruction Reference == w Intended Settlement Date == w
ID
Counterparty == W Q PoolID == w Q Instruction Status == w
Instruction Type == w - U2A == = - Update Date == w
Creation Date == w El

Distincdo entre instrucdes a
pedido ou automaticas

Cash Collateral Instructions List

]
hd
|

Cash Collateral Inst.. | Party’s Instruction ... | Counterparty % Instruction Type % \mount Intended Settlemen... | Action To Validate Update Date & Update User Id Creation Userid & I
PLMPT0000000-723 TC0820230322002 PT36 POOLO0DD00D000360 Mobilisation of cash _ 22/03/2023 _ Cash Settied 22/03/202312:16:04 _ 22/03/202312:1529.. | PTCB-MG-ADMIN

PLMPT0000000-849 PLMPT0000000-849 PT35 POOLO00000000359 | Automatic Cash Mob 9,446,666.78 20/03/2023 Cash Rejected 20/03/2023 18:26:11 STP 20/03/2023 16:55:52.. ECMSOperationalDay.

PLMPT0000000-851 TC820230320012 PT35 POOLO00000000359 Mobilisation of cash .. 9,446,666.78 Yes 20/03/2023 Cash Rejected 20/03/202318:26:09.. STP 20/03/2023 15:49:50.. PTCB-DMR SARACA..
PLMPTO0000000-848 PLMPT0000000-848 PT9000 POOL0O00000000361 Automatic Cash Mob 165000 No 20/03/2023 Cash Settied 20/03/202316:56:14.. STP 20/03/2023 16:55:54.. ECMSOperationalDay.
PLMPT0000000-916 PLMPT0000000-916 PT9000 POOL0O00000000361 Automatic Cash Mob 165,000 No 17/03/2023 Cashinstructed 17/03/2023 16:55:55.. ECMSOperationalDay.. 17/03/2023 16:55:47.. ECMSOperationalDay.
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MARGIN CALL E CASH

7=

MOBILIZACAO DE CASH POR CONVERSAO DE PAGAMENTO

Mddulo Collateral and Credit > Collateral > Cash Collateral > Input Cash Collateral Instruction

Input Cash Collateral Instruction o

Input Cash Collateral Instruction

Counterparty Details
Pool ID
Q
Eventos corporativos
S Maturidade de Fixed Term Deposit

Cash Collateral Instruction ID

PLMPT00000001500

Party's Instruction Reference Instruction Type

Total Cash Collateral

Amount

Margin Call Value

Mobilisation of cash collateral

Intended Settlement Date

29/05/2023

SESSAO DE FORMAGCAO SOBRE O ECMS
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MARGIN CALL E CASH
MOBILIZACAO DE CASH POR CONVERSAO DE PAGAMENTO

7=

Mddulo Collateral and Credit > Collateral > Cash Collateral > Input Cash Collateral Instruction

Input Cash Collateral Instruction °

Input Cash Collateral Instruction
Counterparty Details

Pool Identifier

PT7INOVOB|PCOL0O00000000259

Instruction Details

Cash Collateral Instruction ID

00001204MLMVT

Pagamentos devidos a contraparte
no dia de negdbcio

Party’s Instruction Reference

CASHCOLLMOB.TC0024

Collateral Asset Id

Amount

Total Cash Collateral

294,599,000

Intended Settlement Date

22,762,537.36 09/06/2022

SESSAO DE FORMACGCADO

SOBRE

(0]

ECMS

Instruction Type
Conversion of Cash Collateral

Related Payment

Main Reference {Movement Type

20220216 Fixed Term Deposit
20220216 Interest
2022021 6iFixed

MAIO 2023 63
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MARGIN CALL E CASH
MOBILIZACAO DE CASH POR CONVERSAO DE PAGAMENTO

Mddulo Collateral and Credit > Collateral > Cash Collateral > Input Cash Collateral Instruction

Input Cash Collateral Instruction °

Input Cash Collateral Instruction =
Counterparty Details
Pool Identifier

Instruction Details

Cash Glbmandd Hrmeton Preenche aut O m aticamente-a e*riea S 0 montante wekn e

00001 204MLMVT CASHC(i:)LMQB TCO Conversion of Cash Collateral

rir margin call

Pata CO

Collateral Asset Id

294,599,000

Amount Intended Settlement Date Related Payment
60,000 09/06/2022 20220216|Fixed Term Deposit

20220216 Fixed Term Deposit
20220216 Interest

2022021 6iFixed 1
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MARGIN CALL E CASH

CASOS DE TESTE RELEVANTES

Test case ID

Functionality

Test case name

ECMS_TC_CPTY_8 Collateral Cash collateral Successful mobilisation of cash initiated by the
management mobilisation counterparty or by ECMS after a margin call

ECMS_TC_CPTY_ 9 Collateral Cash collateral Successful demobilisation of cash initiated by the
management demobilisation counterparty or by ECMS as soon as there is sufficient

collateral to cover the credit operation

FONTE: ECMS user testing - fundamental test cases

SESSAO DE FORMAGCAO SOBRE O ECMS

MAIO

2023
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ATIVOS GERIDOS EXTERNAMENTE




&
ATIVOS GERIDOS EXTERNAMENTE Q
CONSULTA DE INSTRUGCOES

Mddulo Collateral and Credit > Collateral > Externally Managed Collateral > Display EMC Instruction

role: ECMS ENTITY - U2A EXTERNALLY MANAGED COLLATERAL READ ONLY - #64

Search Criteria - EMC Instruction 4]
Transaction == w Party’s Instruction =— - Counterparty == w -
Reference Number Reference
Pool Identifier == w - EMCType == = - Intended Settiement == w ﬂ
Date
Update Mode == - Compulsory Event == = - uza == w -
Instruction Status == - Creation Date == w o | Update Date == w £
Search Result : EMC Instruction

n Party’s Instruction Ref.." | Pool Identifier & EMC Type 3 m Intended Settle. | Update Mode $ Update Date 3 Update User Id % I

[F] EMC202302150.. TC_38_202302150002 POOL00000000.. PT35 Portfolio ACC 12,500 EUR 15/02/2023 CANCELANDR.. Yes Waiting Settlement 15/02/2023 13:29:43:1.. PTCB-MG-ADMI...
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ATIVOS GERIDOS EXTERNAMENTE
CONSULTA DE INSTRUGCOES

Search Criteria : EMC

Transaction
Reference Number

Pool identifier

Update Mode

Instruction Status

Transaction Reference Number

EMC2023021500229

Party’s Instruction Reference

TC_38_202302150002

Counterparty
PT35

Pool Identifier

POOL000000000340

NCB Identifier
PT1

EMC Type
Portfolio ACC

Amount

2,500

Currency
EUR

Intended Settlement Date

15/02/2023

Update Mode
CANCEL AND REPLACE

Last Update Reason

STATUS DETAILS

Instruction Staws

Waiting Settlement

Event Description

EMC Mobilisation

Compulsory Event

Yes

Collateral Insufficiency

No

Action To Validate

Is Rejected

No

Search Result : EMC |

OTHER DETAILS

u nsaction Re. | Par
Pool Movement

[F] EMC202302150.. TC_J Emc2023021500229

Business Validation Errors [0]

SESSAO DE FORMAGCAO SOBRE

Payment & Credit Line Instruction

CL10000000290571

ications [0]

431

&t

-

Update User Id &

PTCB-MG-ADMI
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ATIVOS GERIDOS EXTERNAMENTE
CONSULTA DE INSTRUGCOES

Transaction Reference Number Party’s Instruction Reference Counterparty

EMC2023021500229 TC_38_202302150002 PT35

Pool Identifier NCB Identifier EMC Type
POOL000000000340 PT1 Portfolio ACC

Amount Currency Intended Settlement Date

EUR 15/02/2023

Search Criteria : EMC

Transaction
Reference Number

Pool Identifier

Update Mode

Instruction Status

[F] EMmC202302150.. TC_

&t

Update Mode Last Update Reason
CANCEL AND REPLACE

STATUS DETAILS

Instruction Status _ — -
lew : Abstract Notification
Waiting Settlement

Collateral Insufficiency

No

Is Rejected

Status &

EMC rype informed in The Insiruction must be eligidie 10 8 counterpany pool  pending Update User Id #
Pool Movemen) 1

PTCB-MG-ADMI

EMC2023021509229

Business Validation Errors [0] Notifications [0]
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ATIVOS GERIDOS EXTERNAMENTE
CONSULTA DE POSICOES

Mddulo Collateral and Credit > Pool Overview > Positions > Display EMC Position

role: ECMS ENTITY - U2A POOL POSITION EXECUTION - #72 / READ ONLY - #73
U o ovoron |

Search Criteria : EMC Position

Pool Identifier == w Countarparty == w hd EMCType == w
Posilion Date == w» m Process Reference == Creation Date == w» ﬂ
Search Result: EMC Position

[ opage 1 o3 > RO g RN N m N v
Pool Identifier & Counterparty % EMC Type ¢ \mount & Cumency = Position Date & Validity Date M Updater User Id &

[} EMC2021092300058 POOLO00000000064 FRS0007 1,000,000000 EUR 23/09/2021 31/12/9999 23/09/2021 09°56:54:827 ECMS OPERATOR 1

EMC2021092800080 POOLO00000D000GS cc 100,000,000 _ 28/09/2021 31/12/9999 Z7/09/2021 1430:18:991 ECMS OPERATOR 1

@ View
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ATIVOS GERIDOS EXTERNAMENTE
CONSULTA DE POSICOES

Modulo Collateral and Credit > Pool Overview > Pool Overview

COLLATERAL EXPOSURE
Marketable Asset Collateral Credit Freezing
Externally Managed Collateral Total Cradit Freezing

0
Credit Claims Other Collateral

2,600,000,000 0 Credit Freezing Position
it b i
EURO OMO

2,600,000,000

Total OMO in EURO Total OMO in EURO Margin

Cash Collateral 0 0

Total Cash Collateral Total OMO in EURO Interest

Cash Collateral Positions

Search Result: EMC Position

Non EURO OMO

Chx@BUONY

B PTEMC23052900000067 POOL000000000356 PT10 Individual ACC 2600000000 EUR 29/05/2023 31/12/9999 24/05/2023 15:07:18:480 ESOTADMIN7

SESSAO DE FORMAGCAO SOBRE O ECMS MAIO 2023 71



DEPOSITOS A TERMO FIXO




DEPOSITOS A TERMO FIXO
CONSULTA DE OPERACOES

Mddulo Collateral and Credit > Collateral > Fixed Term Deposit > Display FTD Operation

role: ECMS ENTITY - U2A OPEN MARKET OPERATIONS READ ONLY - #65

Display FTD Operation °

Search Criteria : Fixed Term Deposit (A
Internal Reference ID == w OMORefNo == w FTD Identifier == w
Pool Identifier == w Q Bidderld == w - Allotment Date == w t’
Settlement Date == w ﬁ Maturity Date == w ﬁ AllMethod == w -
Used As Collateral == w A4 Netting Reference == w To Be Netted == w -
Allotment Status () w v Is Amended == w - U2A == w -
Update Date == w ffl
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DEPOSITOS A TERMO FIXO
CONSULTA DE OPERACOES
Bl oo oo ©

Search Criteria : Fixed Term Deposit
Internal Reference D == w OMORefNo == w FTD Identifier == w
Pool Identifier == w Q Bidderld == w A Allotment Date == w ﬂ
SettlementDate == w I‘_‘I Maturity Date == w l“_‘l AllMethod == w -
Used As Collateral == w b Netting Reference == w ToBe Netted == w -
Allotment Status () w - Is Amended == w - U2A == w -
Update Date == w m

i oo o i | i sy ot ey - e -
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DEPOSITOS A TERMO FIXO
DETALHE DA OPERACAO

Search Result : Fixed Term Deposit

Operations Details

OMORefNo
20230001

> View : Fixed Term Deposit

Transaction Type

Fixed-Term Deposits

Operation Name

Fine-tuning

Operation Type

Liquidity Absorbing

Segregated Operation Type
FID

Procedure

Quick Tender

Auction Type
Fixed Rate Tender

All Method

Business Value Type
RATE

Quotation

Rate

Reference Entity

Allotment Date

07/02/2023

Maturity Date

10/02/2023

Settlement Date

07/02/2023

Duration In Days

SESSAO DE

FORMAGAO

SOBRE

(0]

ECMS

MAIO

2023
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DEPOSITOS A TERMO FIXO
DETALHE DA OPERACAO

Allpiment Delaals

Ay

riternal Reference ID CouanieTpany HCE ldermifies
FTDIMI0T0NL 04 FIT FT1

ol Identifier Homanal Currency

PO a0 106 10000000  EUR

FTO Identifier Allozman Status SINTUS Ribason
FTIOZM20To019 Validated

& Bl (TS Action To Vahdate
hil Yes

5 Aejected

Na

SESSAO DE

FORMAGAO

SOBRE

(0]

ECMS

MAIO

2023
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DEPOSITOS A TERMO FIXO
DETALHE DA OPERACAO

Amounts in EUR

Provisional Interest in EUR Provisional Maturity Amount in EUR Outstanding Amount In EURO

83333 10,000,833.33 10,000,000
Interest Details B
Reference Rate Interest Rate Accrued Interest
1 0

Is Different Accounting Rate

No

Accounting Rate

Accrued Accounting Interest

Trans Fee Amount

Last Interest Calculation Date

Next Interest Calculation Date

08/02/2023

Payment Details

Movements Details

Search Result : Exposure Movement

CE «0OhgxSs

Pool Movement ID & Pool Identifier $ Pool Variation Amou_..” | Intended Settlement .- Collateral Insufficien’.” | Absolut Credit Limit Update Userid ¢ Update Date &

0000311 7MLMVT 20230001 7

00003118MLMVT 20230001 PT7

00003119MLMVT 20230001 PT?7

SESSAO DE FORMACGCADO

POOL000000000336 833.33

POOL000000000336 10,000,000

POOL000000000336 10,000,000

SOBRE O ECMS

10/02/2023 Accrued intereston FT..  No InterestWaitingMaturity PTCB-MG-ADMIN 07/02/2023 14:42:52:8

07/02/2023 Fixed Term Deposit Mo... No DepolNConfirmed PTCB-MG-ADMIN 07/02/2023 14:42.57:4

10/02/2023 Fixed Term Deposit Ma.. No DepoOUTConfirmed PTCB-MG-ADMIN 07/02/2023 14:43:00:2

MAIO 2023
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DEPOSITOS A TERMO FIXO
CONSULTA DE MOVIMENTOS ESPERADOS

Maédulo Collateral and Credit > Reporting > Monetary Policy Operations > MPO Expected Payments
role: ECMS ENTITY - U2A OPEN MARKET OPERATIONS READ ONLY - #65

MPO Expected Payments °

Search Criteria : MPO Expected Payments B
Counterparty RIAD Code == w v Pool Identifier == w v Operation Reference == w
Operation Type == w - Principal or Interest == w - Intended Payment Date == w tj
Indicator

Search Result : MPO Expected Payments

Cw P - ©

Payment A2 | merna Refer? | Operation e | Operation T pm. et e 9 |Neo? | Amoamte | cumi?| e Py Principal o | Netting ncicd s pe—

00003117MLM.. 20230001 OM POOL000000000336 PT1 83333 EUR 10/02/2023 Interest In MPTEURBESCPTPLXXX0007001 MPTEURBGALPTTGXXX0001001 Accrued interesjll Expected
00003118MLM_. 20230001 oMo PT7 POOL000000000336 PT1 10,000,000 EUR 07/02/2023 Principal No Out MPTEURBGALPTTGXXX0001001 MPTEURBESCPTPLXXX0007001 Fixed Term Depjl Expected
00003119MLM... 20230001 OoMO PT7 POOL000000000336 PT1 10,000,000 EUR 10/02/2023 Principal No In MPTEURBESCPTPLXXX0007001 MPTEURBGALPTTGXXX0001001 Fixed Term Depll Expected
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DEPOSITOS A TERMO FIXO Q
CONSULTA DE OPERAGOES - NETTING

Mddulo Collateral and Credit > Collateral > Fixed Term Deposit > Netting FTD > Display Netting Result FTD

Display Netting Result FTD -

Search Criteria : Netting Result
Transaction Reference == w Counterparty == w Q Pool Identifier == w -
Number
Netting Currency == w - Netting Date == = ﬁ Creation Date == w I':'I
I Q Search
> Search Result : Netting Result

K < Page 1 orzm > 3 Gl * B3O

u Transaction Reference . | Pool Identifier ¢ Counterparty m Margin Amount Netting Currency & Interest Amount & Netting Date ¢ Netting Setup & Netting Status ¢ Update Date & Update User Id ¢ I

[E NETT0000043834 POOL000000000258 PT36 0 EUR 0 08/08/2022 Settled 08/08/2022 09:03:31:164  ECMSOperationalDaySc...

[F] NETT0000043769 POOL000000000258 PT36 2,600,000 0 EUR 0 08/08/2022 Settled 08/08/2022 08:35:54:173  STP
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DEPOSITOS A TERMO FIXO

» CASOS DE TESTE RELEVANTES

Test case ID

Functionality

Test case name

ECMS_TC_CPTY_17 Monetary Policy Liquidity absorbing Successful settlement of a LAO operation with or
Operations operations without netting

ECMS_TC_CPTY_ 18 Monetary Policy Liquidity absorbing Successful repayment of a LAO operation at maturity
Operations operations with or without netting

FONTE: ECMS user testing - fundamental test cases

SESSAO DE FORMAGCAO SOBRE O ECMS

MAIO 2023
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PROJECAO DE POOL
CONSULTA DE POSICOES

Mddulo Collateral and Credit > Pool Overview > Positions > Pool Position > Pool Position History

role: ECMS ENTITY - U2A POOL POSITION EXECUTION - #72 / READ ONLY - #73

Pool Position =
Event Reference == w Counterparty == w Q Pool Identifier == w Q
Position Date == w m
Advanced Search
Update Date == w t“j Pool PositionID == w Pool Position Date & Time == w EI
Lista todos os eventos que
afetaram a pool
Search Result : Pool Position

Ch Bl OY

Pool Position ID & Modification Re™. | Pool Variation A Total Collateral Total Credit ¢ Collateral Exces_. | Insufficient Colla: Excess ECL & Update User Id ¢ | Update Date & I

PTPLP005901300.. PT9000 29/05/2023 PTEMC23052900.. ExternalCollaterall 50,000,000 50,000,000 0 50,000,000 No 50,000,000 0 ESOTADMINT 24/05/2023 15:07.
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PROJECAO DE POOL
CONSULTA DE POSICOES

Mddulo Collateral and Credit > Pool Overview > Positions > Pool Position > Display Actual or Past Pool

Position

role: ECMS ENTITY - U2A POOL POSITION EXECUTION - #72 / READ ONLY - #73

Actual or Past Pool position View B

osition Date ﬁ Pool Identifier v
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PROJECAO DE POOL
CONSULTA DE POSICOES

Mddulo Collateral and Credit > Pool Overview > Positions > Pool Position > Display Actual or Past Pool

Position

Display Actual or Past Pool position =

Actual or Past Pool position View
Position Date : 29/05/2023 ﬂl Pool Identifier : PT9000|POOLO00000000361 -

=l

View : Pool Positions

u Pool Identifier ¢, | Pool Reference % | Total Collateral . | Relative Credit L.- | Total Collateral -." | Total Credit SCL# | Amount of Abso. Insufficient Coll_." | Margin Call Valu.- | Pool Position Da I

[ 29/05/2023 PT9000 POOL000000000.. EUCOPT9000 50,000,000 50,000,000 50,000,000 0 24/05/2023150.

Export Report Csv Export Report Excel
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PROJECAO DE POOL
CONSULTA DE POSICOES

Mddulo Collateral and Credit > Pool Overview > Positions > Pool Position > Display Actual or Past Pool

Position

Display Actual or Past Pool position °

Actual or Past Pool position View
Position Date : 29/05/2023 ﬂ Pool Identifier : PT3000/POOLO00000000361 -
View : Pool Positions

Total Collateral .. | Relative Credit L. | Total Collateral .. | Total Credit ISCLG !Amounl of Abso.. | Maximum Credit. Insufficient Coll..” | Margin Call Valu.: I

Export Report Csv Export Report Excel
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PROJECAO DE POOL

) EVOLUCAO DIARIA ESPERADA ATE 20 DIAS UTEIS
) UTILIZA A ULTIMA VALORIZACAO DE ATIVOS DISPONIVEL

CONSIDERA EVENTOS CORPORATIVOS, VENCIMENTO DE ATIVOS E DE
OPERACOES E INSTRUCOES E OPERACOES COM DATA-VALOR FUTURA

PERMITE ANTECIPAR NECESSIDADES DE LIQUIDEZ E EVENTUAIS
SITUACOES DE SUBCOLATERALIZACAQO

SESSAO DE FORMAGCAO SOBRE O ECMS MAIO 2023
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PROJECAO DE POOL

Mddulo Collateral and Credit > Pool Overview > Pool Projection > Launch Pool Projection
role: ECMS ENTITY - U2A POOL POSITION EXECUTION - #72 / READ ONLY - #73

Launch Pool projection n

Pool Identifier Counterparty Projection Date

Launch Projection
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PROJECAO DE POOL

Mddulo Collateral and Credit > Pool Overview > Pool Projection > Launch Pool Projection

Launch Projection °

Launch Pool projection n

Pool Identifier Counterparty Projection Date

- Q  06/06/2023 |

Launch Projection |

© Information

Pool projection launched successfully. Please check the results in
the pool projection result screen using the Process Reference
PROJ66
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PROJECAO DE POOL

Mddulo Collateral and Credit > Pool Overview > Pool Projection > Pool Projection Result

Pool Projection Result o

Search Criteria : Pool Projection Result
Projection Date == w ﬂ Process Reference == w Pool Identifier == w =
Counterparty == w Q Pool Projection Date & Time == w m
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PROJECAO DE POOL

Maédulo Collateral and Credit > Pool Overview > Pool Projection > Pool Projection Result

Pool Projection Result 9
Search Criteria : Pool Projection Result
Projection Date == w ﬂ Pool Identifier == w A
Counterparty == w Q Pool Projection Date & Time == w ﬁ

Search Result : Pool Projection Result

— BOY
Projection Date £ ‘ Pool Identifier $ Counterparty & ‘ Blocked Status $ Closed Status $ | Total Collateral After Rel . | Total Exposure I Projection result $ Update Date 2 ‘ Update User Id ¢ I

PROJ66 06/06/2023 POOLO00000000357 PT18 396,138437.12 0 Sufficient Collateral 30/05/2023 03:45:49:518 PTCB-MG-ADMIN
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PROJECAO DE POOL

Search Result : Pool Projection Result > View : Pool Projection Result

Pool and Counterparty Details

Projection dates

Projection Date Pool Projection Date & Time

06/06/2023 30/05/2023 03:45:48:494

Collateral Details Credit Details
Marketable Asset Credit Freezing
S4 Externallly Managed Collateral Open Market Operation in EURO
Triparty Collateral Open Market Operation in currency
Credit Claims Marginal Lending
Fixed Term Deposit Credit Limit Details

Cash Collateral Total Credit

Total Collateral

@& View
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PROJECAO DE POOL

Search Result : Pool Projection Result > View : Pool Projection Result

Result

Projection result Margin Call value Error Description

Sufficient Collateral

SubScreen

Corporate Action Fixed Term Deposit Marketable Asset Collateral
Corporate Action [0] Fixed Term Deposit [0] Marketable Asset Collateral [0]
Pending EMC Pending Cash Collateral Pending Credit Freezing Request

Pending EMC [0] Pending Cash Collateral [0] Pending Credit Freezing Request [0]

Operation Maturing Early Repayment Pending CC Inst

Operation [0] Maturing Early Repayment [0] Pending CC Inst [0]

Cash Collateral Total Credit

Total Collateral
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CONTACTOS

+351 213 128 206 - MOnica Gomes
% +351 213 130 489 - Sara Calado
+351 213 130 038 - Eva Janeiro

monetary.policy.operations@bportugal.pt
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LIGACOES E DOCUMENTACAO
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LIGACOES E DOCUMENTACAO

BCE:
Home > Payments & Markets > TARGET services > ECMS > For professional use
@ Home > Payments & Markets > TARGET services > Shared features > For professional use

ESMIG Pré-Producdo/UTEST:
https://esmig-cert-portal.emip.swiftnet.sipn.swift.com

Business rules in the ECMS

= U2A and A2A roles in the ECMS

Strategy for ECMS migration and testing

ECMS user testing - terms of reference for pre-production environment
ECMS User Handbook for Counterparties

ECMS user testing - fundamental test cases

I-J|] I_JI] Sessao de 15 e 16 de dezembro de 2022
Sessao de 18 de novembro de 2021
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PROXIMA SESSAO

SEMANA DE 3 A 7 DE JULHO




OBRIGADA




