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SESSAO DE MAIO 2023

ENSAIO DE PRE-MIGRACAO

Cronologia e atividades

POSICAO GLOBAL

Detalhes da pool de colateral e crédito

MOBILIZACAO DE TiTULOS

(Des)mobiliza¢gdao, consulta e cancelamento de
instrucdes e consulta de posicdes

MARGIN CALL E CASH

Consultar margin call e (des)mobilizar cash

SESSAO DE FORMAGCAO SOBRE O ECMS

ATIVOS GERIDOS EXTERNAMENTE

Consulta de instru¢des e posicdes

DEPOSITOS A TERMO FIXO

Consulta de operacdes

PROJECAO DE POOL

Consulta de posi¢des e projecao futura de pool

JULHO 2023



Ve

~ [S
SESSAO DE MAIQO 2023
List Pools Overview > View : Pool i)
POOL GENERAL DETAILS
LAST MODIFICATION DETAILS
POOL POSITIONS
COLLATERAL EXPOSURE

Marketable Asset Collateral ’ Credit Freezing

Externally Managed Collateral EURO OMO

Cash Collateral Non EURO OMO

Fixed Term Deposit Marginal Lending Facility

TRIPARTY COLLATERAL y Total Exposure

Credit Claims

Total Collateral

MARGIN CALL DETAILS
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SESSAO DE MAIO 2023
VS. JULHO 2023

List Pools Overview > View : Pool :’;
POOL GENERAL DETAILS
LAST MODIFICATION DETAILS

POOL POSITIONS

COLLATERAL EXPOSURE

Credit Freezing

Marketable Asset Collateral

(<]

Externally Managed Collateral EURO OMO
Cash Collateral Non EURO OMO
Fixed Term Deposit Marginal Lending Facility
TRIPARTY COLLATERAL Total Exposure
Credit Claims
Total Collateral
CREDIT LINE DETAILS
MARGIN CALL DETAILS
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POSICAO GLOBAL
POSICOES DE COLATERAL E CREDITO

@8 Pool Overview €

Display : Counterparty Pool
List Pools Overview > View : Pool
POOL GENERAL DETAILS
LAST MODIFICATION DETAILS
POOL POSITIONS
MARGIN CALL DETAILS
Activation Details
FootPrint

Para mais informacgdes acerca do acesso ao ecré: consultar a sessao de maio de 2023.
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POSICAO GLOBAL
POSICOES DE COLATERAL E CREDITO

POOL POSITIONS
COLLATERAL EXPOSURE
Marketable Asset Collateral Credit Freezing
Externally Managed Collateral EURO OMO
Cash Collateral Non EURO OMO
Fixed Term Deposit Marginal Lending Facility
TRIPARTY COLLATERAL Total Exposure
Credit Claims
Total Collateral
CREDIT LINE DETAILS

SESSAO DE FORMAGCAO SOBRE O ECMS JULHO 2023 9



POSICAO GLOBAL
POSICOES DE COLATERAL E CREDITO

Credit Freezing

Total Credit Freezing

Credit Freezing Position

Externally Managed Collateral

Cash Collateral

Fixed Term Deposit

TRIPARTY COLLATERAL

Credit Claims

Total Collateral

CREDIT LINE DETAILS

SESSAO DE FORMACGCADO

SOBRE

(0]

ECMS

(< I < NN < NN < NN < M < |

EURO OMO

Non EURO OMO

Marginal Lending Facility

Total Exposure

JULHO 2023
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POSICAO GLOBAL
POSICOES DE COLATERAL E CREDITO

Credit Freezing

Total Credit Freezing

Credit Freezing Position

EURO OMO

Externally Total OMO in EURO Total OMO in EURO Margin
53,000,000

Cash Collat Total OMO in EURO Interest

Fixed Term i-epws

TRIPARTY COLLATERAL Total Exposure
Credit Claims
Total Collateral

CREDIT LINE DETAILS

SESSAO DE FORMAGCAO SOBRE O ECMS JULHO 2023 11



POSICAO GLOBAL
POSICOES DE COLATERAL E CREDITO

Credit Freezing

Total Credit Freezing

Credit Freezing Position

EURO OMO

Externally Total OMO in EURO Total OMO in EURO Margin
53,000,000

Cash Collat Total OMO in EURO Interest

Fixed Term®
Non EURO OMO

Total OMO i Total OMO ir ncy M
TRIPARTY COLLATERAL otal OMO in Currency otal OMO in Currency Margin
102,050.28 12,246.03

Credit Claims Total OMO in Currency Interest

Total Collateral

CREDIT LINE DETAILS

SESSAO DE FORMAGCAO SOBRE O ECMS JULHO

2023
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POSICAO GLOBAL
POSICOES DE COLATERAL E CREDITO

Credit Freezing

Total Credit Freezing

CREDIT LINE DETAILS

Credit Freezing Position

EURO OMO

Externally Total OMO in EURO Total OMO in EURO Margin
53,000,000

Cash Collat Total OMO in EURO Interest

Fixed Term
Non EURO OMO
TRIPARTY COLLATERAL Total OMO in Currency Total OMO in Currency Margin
102,050.28 12,246.03
Credit Claims Total OMO in Currency Interest
Total Collateral Marginal Lending Facility

Total Marginal Lending Total Marginal Lending Interest
950,000

SESSAO DE FORMAGCAO SOBRE O ECMS JULHO

2023
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POSICAO GLOBAL
POSICOES DE COLATERAL E CREDITO

POOL POSITIONS

COLLATERAL EXPOSURE
Marketable Asset Collateral Credit Freezing
Externally Managed Collateral EURO OMO

Cash Collateral Non EURO OMO

CREDIT LINE DETAILS

ECL RCL Maximum Credit Line value

2,746,535,489.95 2,746,535,489.95 2,746,535,489.95 99,999,999,999

Insufficient Collateral Collateral Deficit Excess ECL Deficit Econs

No
Credit Line Details

Total Collateral

‘ CREDIT LINE DETAILS

SESSAO DE FORMAGCAO SOBRE O ECMS JULHO 2023 14



CREDITO INTRADIARIO

03.1
03.2
03.3
03.4
03.5
03.6
03.7
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CREDITO INTRADIARIO
ENQUADRAMENTO

TARGET Guideline

ORIENTACAO (UE) 2022/912 DO BANCO CENTRAL EUROPEU de 24 de fevereiro de 2022 - Parte Il - Artigos 10° a 13°

AN
>

‘_Jl allj

—1 M7=

Entidades elegl'veiSO 3. Instituicdes de crédito estabelecidas na Unido ou no EEE que ndo sejam contrapartes

Instituicdes de crédito estabelecidas na Unido ou no

Espaco Econémico Europeu (EEE) que sejam
contrapartes elegiveis para operacdes de politica
monetaria do Eurosistema e tenham acesso a

facilidade de cedéncia de liquidez;

As sucursais estabelecidas na Unido ou no EEE de
instituicdes de crédito estabelecidas fora do EEE, desde
gue essas estejam estabelecidas no mesmo pais que o

Banco Central.

SESSAO DE FORMAGCAO SOBRE O ECMS

elegiveis para operag¢des de politica monetdria do Eurosistema e/ou que ndo tenham
acesso a facilidade permanente de cedéncia de liquidez, incluindo quando atuam
através de uma sucursal estabelecida na Unido ou no EEE e incluindo sucursais

estabelecidas na Unido ou no EEE de institui¢des de crédito estabelecidas fora do EEE;

Departamentos do tesouro de administragdes centrais ou regionais de Estados-
Membros ativos nos mercados monetarios, e entidades do setor publico de Estados-

Membros autorizadas a manter contas para os seus clientes;

Empresas de investimento estabelecidas na Unido ou no EEE, desde que tenham
celebrado um acordo com um participante com acesso ao crédito intradiario, para

garantir que qualquer posi¢do devedora residual no final do dia relevante seja coberto;

Outras entidades (ndo abrangidas no ponto 3) que gerem sistemas periféricos e atuem

nessa qualidade.

JULHO 2023 16



CREDITO INTRADIARIO
ENQUADRAMENTO

O Ativos de garantia elegiveis:

1. Concedido com base em ativos de garantia elegiveis, i.e. ativos elegiveis para a realizacdo de operac¢des de politica
monetaria do Eurosistema, estando sujeitos as mesmas regras de avaliacao e controlo de risco que as estabelecidas
na parte 4 da Orienta¢do (UE) 2015/510 (BCE/2014/60).

1. Concedido por um periodo inferior a um dia de neg6cio sem juros;
2. Concedido em dias de negécio TARGET;

3. O nado reembolso do crédito intradiario no final do dia serd automaticamente considerado como um pedido de
recurso a facilidade permanente de cedéncia de liquidez (aplicavel as entidades referidas no ponto 1. e 2. do slide
anterior). O ndo reembolso do crédito intradiario no final do dia, por qualquer motivo, torna-la-a passivel de san¢des

pecuniarias (aplicavel as entidades referidas no ponto 3., 5. e 6. do slide anterior).

SESSAO DE FORMAGCAO SOBRE O ECMS JULHO 2023 17



CREDITO INTRADIARIO

ENQUADRAMENTO

Suspensao, limitacao ou revogacao:

1.

A Main Cash Account (MCA) for suspensa ou encerrada;
A entidade deixe de cumprir qualquer um dos requisitos estabelecidos para a concessao de crédito intradiario;

For tomada, por uma autoridade judicial competente ou por outra, uma decisdo de instauracdo de procedimento de

liquidacdo ou similar, ou de nomeacao de liquidatario ou entidade oficial analoga, em relacdo a entidade;

Congelamento de fundos e/ou outras medidas impostas pela Unido que restrinjam a capacidade da entidade de usar

os seus fundos;

A elegibilidade da entidade como contraparte nas opera¢fes de politica monetaria do Eurosistema for suspensa ou

revogada.

SESSAO DE FORMAGCAO SOBRE O ECMS JULHO 2023 18



CREDITO INTRADIARIO
CONCEITOS

SUGGESTED CREDIT LINE (SCL)
CREDIT POSITION

Open Market Operations

: : Colateral total - crédito total
Marginal Lending

Credit Freezing

Credit Line
Suggested Cradit Line EXPECTED CREDIT LINE (ECL)
Maximum Cmdl'rt L"me
E’E’é‘;‘.ﬁf&ﬁdﬁnﬁ“ Ultima SCL enviada ao CLM
ou
I Linha de crédito maxima

Main Cash Account (Central
Liquidity Management
(CLM))

SESSAO DE FORMAGCAO SOBRE O ECMS

MAXIMUM CREDIT LINE (MACL)

Valor maximo que pode ser enviado

para o CLM (caso seja definido)

REAL CREDIT LINE (RCL)

Ultima linha de crédito liquidada no
CLM

JULHO 2023
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CREDITO INTRADIARIO \)
CONCEITOS

I'Ndo é obrigatério a instituicao definir a Maximum Credit Line (MaCL). No entanto, se o fizer limita o valor que sera enviado
A para o CLM.

'O Banco de Portugal ndo ira definir Maximum Credit Line (MaCL) para as instituicdes.

Instituicdo ndo define Maximum Credit Line (MaCL)

target |E1Cf-.-f15 target|n

Central Liquidity Management

Maximum Credit Line (MaCL) =99,999,999,999 Credit Line = Real Credit Line

Suggested Credit Line (SCL) = Colateral total - crédito toAal

Expected Credit Line (ECL) = Suggested Credit Line

Real Credit Line (RCL) = Expected Credit Line

SESSAO DE FORMAGCAO SOBRE O ECMS JULHO 2023 20



CREDITO INTRADIARIO
CONCEITOS
ECMS

POOL POSITIONS

COLLATERAL EXPOSURE

a
a

Marketable Asset Collateral Credit Freezing

<]
<]

Externally Managed Collateral EURO OMO

<]
<]

Cash Collateral Non EURO OMO

<]
<]

Fixed Term Deposit Marginal Lending Facility

<]
> |

TRIPARTY COLLATERAL Total Exposure

Total Credit

<]

Credit Claims
2,500,000,000

B

Total Collateral

Total Collateral Operations Relative Credit Limit
2,788,465,472.06

Total Collateral Value
0 2,788,465,472.06

Total Collateral affected to OMO

CREDIT LINE DETAILS

Maximum Credit Line value

288,465,472.06 285,465,472.06) 99,999,999,999

Insufficient Collateral Collateral Deficit Excess ECL Deficit Econs

Credit Line Details

SESSAO DE FORMAGCAO SOBRE O ECMS

A\

TARGET - CLM

Display CLM Cash Account Liquidity

Query CLM Cash Account Liquidity

Party BIC Farty Name Account Number Account BIC

BEPIPTPLIOCC | Pl I MPTEURBEPIPTPLOCXDOT: BEPIPTPLOOC

Liquidity Information

Starting Balance -65,535,124.31 EUR

Settled Cash Transfers

»  Settled Debit Liquidity Transfers 0.00 EUR
v Settled Credit Liquidity Transfers 0.00 EUR
b Setthed Debit Payments 0.00 EUR
b Settled Credit Payments 0.00 EUR

Current Balance -65,5635124.31 EUR

Os prints que constam nos slides sao

relativos ao ambiente de teste,

sendo os valores meramente

ilustrativos.

JULHO 2023 21



CREDITO INTRADIARIO

CONCEITOS

&

Instituicdo ndo define Maximum Credit Line (MaCL)

ta Pgﬁt |E1Cf-ﬂ:’, —_—

Existe alteracdo da
Suggested Credit
Line (SCL).

ta r‘get |Eitff-.-'15

Compara
(SCL) com
(pelo exemplo anterior sabemos
que é a Ultima Suggested Credit
Line (SCL) enviada para o CLM).

Suggested Credit Line

valor real (no CLM)

ta r‘get |E2Cf-.-f15

Cria instrugcdo ModifyCredit
Line e envia para CLM.

Expected Credit Line (ECL)
atualizada (=Suggested Credit

Line (SCL) atual).

—— target|n

SErvICes
Central Liquidity Management

Atualiza valor de CI
para a nova Suggested
Credit Line (SCL) e
envia confirmacdo para
ECMS.

ta r‘gEt |E2Cf‘-.-'15
Estado Liquidado

Real Credit Line
(RCL)
(=Suggested
Line (SCL)).

atualizada
Credit

SESSAO DE FORMAGCAO SOBRE

O ECMS

JULHO 2023
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CREDITO INTRADIARIO

CONCEITOS Suggested Credit Line (SCL) permanence igual (Colateral total - crédito total)

Instituicdo define Maximum Credit Line (MaCL)

ta ngt |E:cr-f|.-3 — ta ngt |£:cr-,.f'|-'; ——>» ta Pg-ﬁt ECMS ——» ta Pg-ﬁt ECMS
Inserir instrucdo. Validagdes técnicas e de negdcio. Verifica se existe Maximum Compara Maximum
Estado Validado. Credit Line (MaCL) definida e, Credit Line (MaCL) com
Se° caso haja, atualiza a mesma. linha real (no CLM).
Maximum Credit Line (MaCL) = ta Pgﬁ..t ECMS EE— Ca PgEt |E3C'-"‘"""-") e ta PQ?.]-—' | T2
. Central Liquidity Management
Linha real CLM . . o L < .
. Nao tem de criar uma Notifica a instituicdo e o BCN Nado ha qualquer
instrucdo ModifyCredit Line. Expected Credit Line (ECL) e alteracdo da linha
. . =~
Maximum Credit Line (MaCL) Estado Liquidado. Real Credit Line (RCL) de CI.

Linha real CLM

mantém-se iguais aos valores

—
iniciais.
target|con . ta rget|n targe€t |«
Maximum Credlt Line (MaCL) = — Central Liquidityﬁra\.r:(a“g‘ement
Linha real CLM Cria instrugcdo ModifyCredit Atualiza valor de ClI Estado Liquidado.
Line e envia para CLM. para a Maximum Credit Real Credit Line (RCL)
Expected Credit Line (ECL) Line (MaCL) definida e atualizada (=Maximum Credit
atualizada (=Maximum Credit envia confirmacdo para Line (MaCl)).
Line (MaCL)). ECMS.

Notifica a institui¢do e o BCN.

SESSAO DE FORMAGCAO SOBRE O ECMS JULHO 2023 23



CREDITO INTRADIARIO

HORARIO
17h45  18h 23h30 1h30 6h 17h 17h45
1 1 1 1 1 1 1

Envio de linhas de Cl para
o CLM.

A atualizacdo resulta da . .
Alteracdes da linha de Cl no CLM.

reavaliacao do colateral e
g Pedido de alteracdo da MaCL.

da atualizacdo das
posicdes de  crédito

(resultando do célculo de

juros vencidos).

SoD - Start of day ~ NTP - Night-time process MW - Maintenance window DTP - Day-time process ~ EoD - End of Day

SESSAO DE FORMAGCAO SOBRE O ECMS JULHO 2023 24



CREDITO INTRADIARIO
PRINCIPAIS ALTERACGES

COLMS

Linha fixa

Maximum Credit Line (MaCL) definida pelo

¥ ¥

Banco de Portugal

» Alteracbes no crédito intradiario tém

impacto direto no CLM

SESSAO DE FORMAGCAO SOBRE O ECMS

¥ ¥ ¥

ECMS

Linha floating

Maximum Credit Line (MaCL) definida pela instituicdo

e/ou Banco de Portugal

Alteracdes Maximum Credit Line (MaCL) podem ou ndo

ter impacto direto no CLM

Outras operacbes podem ter impacto na Suggested
Credit Line (SCL)

JULHO 2023 25



CREDITO INTRADIARIO

» CASO DE TESTE RELEVANTE

SESSAO DE

Test case ID Domain Functionality Test case name

ECMS_TC_CPTY_11

Global creditand | Update maximum Successful increase of the maximum value of the

collateral credit line value

position

intraday credit line with increase of the credit line

FONTE: ECMS user testing - fundamental test cases

FORMAGCAO SOBRE O ECMS

JULHO

2023

—
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CREDITO INTRADIARIO
ATUALIZAQAO DO VALOR MAXIMO DA LINHA DE CREDITO INTRADIARIO (MACL)

INSERIR INSTRUCAO

ECMS: Mdd. Collateral and Credit > Payment And Credit Line Instruction > MaCL Instruction > Input MaCL Instruction

& Input MaCL Instruction €

Input MaCL Instruction
Instruction Details

Transaction reference number Party's Instruction Reference Pool Identifier
PTMACL2306150000031

Counterparty NCE Identifier Intended Settlement Date
- - 15/06/2023
Amount Currency Amount of maximum credit line fixed by the NCB
ETR 0
Compulsory Event Last Update Reason

UHB Contrapartes: capitulo 4.5.2.1.1 Create a new Counterparty MaCL instruction

SESSAO DE FORMAGCAO SOBRE O ECMS JULHO 2023 27



CREDITO INTRADIARIO

r%ﬁ
I

ATUALIZACAO DO VALOR MAXIMO DA LINHA DE CREDITO INTRADIARIO (MACL)

EXEMPLO

@® Input MaCL Instruction €

Input MaCL Instruction

Instruction Details

Transaction reference number Party's Instruction Reference Pool ldentifier
PTMACL2306150000031 Definicao valor maximo FT33|BCPIPOOLO0O00O00000358 -
Counterparty MCE Identifier Intended Settlement Date
PT33 - PT1 - 15/06/2023
Amaount Currency Amount of maximum credit line fixed by the NCB
409,000000 EUR 99,999,999,999

Compulsory Event

SESSAO DE FORMAGCAO SOBRE O ECMS

Last Update Reason

u

JULHO 2023
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CREDITO INTRADIARIO O
ATUALIZA(;AO DO VALOR MAXIMO DA LINHA DE CREDITO INTRADIARIO (MACL)

EXEMPLO

MaCL update instruction with transaction reference number
PTMACL2306150000032 for the counterparty PT33 saved
successfully under status Settled

SESSAO DE FORMAGCAO SOBRE O ECMS JULHO 2023 29



CREDITO INTRADIARIO
ATUALIZACAO DO VALOR MAXIMO DA LINHA DE CREDITO

SESSAO DE

EXEMPLO [ EEEEEEN

r%/:
LS

INTRADIARIO (MACL)

View - MaCL update Instruction

INSTRUCTION DETAILS
Transaction reference number Party’s Instruction Reference Counterparty
PTMACL2306150000032 Definicao valor maximo PT33
Pool |dentifier NCE Identifier Intended Settlement Date
POOLO00000000358 PT1 15/06/2023
Amount Amount of maximum credit line fixed by the NCB Instructing Party
409,000,000 99,999,999.999 COUNTERPARTY
STATUS DETAILS
Instruction Status uza Compulsory Event
Settled Yes No
Action To Validate Is Rejected
No
OTHER DETAILS
FootPrint

FORMAGCAO SOBRE O ECMS

JULHO 2023
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CREDITO INTRADIARIO

CONSULTA DE INSTRUCOES

ECMS: Méd. Collateral and Credit > Payment And Credit Line Instruction > MaCL Instruction > Display MaCL Instruction

Display MaCL Instruction -

Display : MaCL update Instruction

Transaction == w
reference number

Pool Identifier == = -
Instructing Party == w -
Last Update Date == w EI

and Time

UHB Contrapartes: capitulo 4.5.2.1.2 Display an existing Counterparty MaCL instruction

SESSAO DE FORMAGCAO SOBRE O ECMS

Party's Instruction
Reference

Intended Settlement
Date

UzZA

Creation Date

Counterparty == w
Compulsory Event == w
Instruction Status == w

JULHO 2023
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CREDITO INTRADIARIO
CONSULTA DE INSTRUCOES

Display MaCL Instruction =

Display : MaCL update Instruction

Transaction reference == w Party's Instruction == w Counterparty == w Q
number Reference
Pool Identifier == w - Intended Settlement == w ﬂ Compulsory Event == w -
Date
Instructing Party == = - uza == w - Instruction Status == w -
Last Update Dateand == w Ifl Creation Date == w ﬂ
Time

|

Search Result : MaCL update Instruction (A}

BOY

Last Update Dat..

1

Transaction refe | Party's Instructi=. | Counter... | Pool Identifier £, | Amount % Amount of maximum credit line fixed by the NCB % Instruction Stat..

Definicao valorm_ POOLO0000D0D 409,000,000 15/06/2023 99,995,999,999  Settled . 15/06/2023 15:4.
PTMACL2306150.. PTMACL2306750.. PT33 POOLCO0D0DC0D_.. 99,999,999999 EUR 15/06/2023 NCB Yes 99,090999,999  Settled CPTB..  15/06/202313:2
PTMACL2306130.. PTMACL2306130.. PT9000 POOLDOO00DO0D. . 243,000,000 EUR 13/06/2023 NCB Yes 248,000,000 Settled STP 13/06/202315:3_
PTMACL2306130.. PTMACL2306130_. PT36 POOLDO000BO0O 2591884369 EUR 13/06/2023 NCB Yes 2591884369 Settied CPTB 13/06/2023 13:0.
PTMACL2306130.. PTMACL2306130.. PT36 POOLO0O000000... 26,000,000 EUR 13/06/2023 NCB Yes 26,000,000 Settied CPTB.. 13/06/202312:4.
PTMACL2306130.. PTMACL2306130.. PT9000 FOOLO00000000.. 245,000,000 EUR 13/06/2023 NCB Yes 245000000 Settled STP 13/06/2023 12:0.

SESSAO DE FORMAGCAO SOBRE O ECMS JULHO 2023



CREDITO INTRADIARIO
CONSULTA DE INSTRUCOES

Search Result : MaCL update Instruction

) K(Page mz))| 1w xB{O7

--- ntended Settle.. ompulsory Eve,. | Amount of maximum credit line fixed by the NCB % ast Update Dat.
PTMACL2306150... L EE] POOL000000000... 409,000,000 15/06/2023 COUNTERPARTY _ 99999999999 . | 15/06/2023 15:4..

PTMACL2306150.. PTMACL2306150.. PT33 POOLO0000000O... 99999999999 EUR  15/06/2023 99999999999  Settled CPTB..  15/06/2023132.
PTMACL2306130.. PTMACL2306130_ PT9000  POOLOO0000OO0O.. 248000000 EUR  13/06/2023 NCB Yes 248000000  Settled STP 13/06/2023153...
PTMACL2306130.. PTMACL2306130.. PT36 POOLO0000000O... 2501884369 EUR  13/06/2023 NCB Yes 2501884369  Settled CPTB..  13/06/2023130..
PTMACL2306130.. PTMACL2306130.. PT36 POOL00000000O... 26000000 EUR  13/06/2023 NCB Yes 26,000,000 Settled CPTB.. 13/06/202312:4..
PTMACL2306130.. PTMACL2306130.. PT9000  POOLOOO00OO0O.. 245000000 EUR  13/06/2023 NCB Yes 245000000  Settled STP 13/06/202312:0...
PTMACL2306070.. PTMACL2306070.. PT7 POOL00000000O... 99000000000 EUR  07/06/2023 NCB Yes 99,000,000000 Settled STP 07/06/202314:1...
PTMACL2306070.. PTMACL2306070.. PT10 POOLO0000000O... 99000000000 EUR  07/06/2023 NCB Yes 99,000,000000 Settled STP 07/06/202314:1..
PTMACL2306070.. PTMACL2306070.. PT35 POOLO0000000D... 99000000000 EUR  07/06/2023 NCB Yes 99,000,000000 Settled STP 07/06/2023 14:1...
PTMACL2306070.. PTMACL2306070.. PT18 POOLO0000000O... 99000000000 EUR  07/06/2023 NCB Yes 99,000,000000 Settled STP 07/06/202314:1..

SESSAO DE FORMAGCAO SOBRE O ECMS JULHO 2023 33
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CREDITO INTRADIARIO -

CONSULTA DE INSTRUGCOES

Display : MaCL update Instruction

]

Search Result - MaCL update Instruction > View : MaCL update Instruction

Transaction Details

Transaction reference number Party’s Instruction Reference Counterparty

Defimicao valor maximo PT33

PTMACL2306150000032

Pool Identifier NCE Identifier

FT1

nded Settlement Date
15/06/2023

POOLODOOD000025S

Amount of maximum credit line fi

409000000 EUR 99,999.999,999

Counterparty MacCL before blocking nstructing Party

COUNTERFARTY

Last Update Reason

STATUS DETAI

Instruction Status

uza Compulsory Event
Settled Yes No
Action To validate Is Rejected

No

OTHER DETAILS

Payment & Credit Line Instruction
CLIPTD0700118001

FootPrint

SESSAO DE FORMAGCAO SOBRE O ECMS JULHO 2023 34
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CREDITO INTRADIARIO
CONSULTA DE INSTRUCOES

DETALHE

OTHER DETAILS
Pool Movement Payment & Credit Line Instruction
PLMPTO0000001941 CLIPTOO0700118001

Business Validation Errors [0] Notifications [1]

FootPrint

Message |d 5
1802942700 MaxCLRequestConfirmation Processed 15/06/2023 15:49:22:385 CPTBGALPTTGXXXCBBPU315400

View : Business Validation Errors A
Clo ()«

10

Business Rule Id Error Message % Status

Mo results were found for the search criteria specified
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CREDITO INTRADIARIO
CONSULTA DE POSICOES

ECMS: Médulo Collateral and Credit > Pool Overview > Pool Overview

Pool Overview °

Display : Counterparty Pool
Pool ldentifier == Pool Reference == w Counterparty == w Q
FPool Type == = - Insufficient == = - Is Active == = -
Collateral
Validity Start Date == = Validity End Date == =

UHB Contrapartes: capitulo 3.5.1.1 Pool Overview - Search Screen
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CREDITO INTRADIARIO
CONSULTA DE POSICOES

ECMS: Médulo Collateral and Credit > Pool Overview > Pool Overview

List Pools Overview

SCP Poaol SCP Pool ELA Pool

| Pool Identi_._ | Pool Tvoe'$' | Counterpa__. | Total Colla. | Total Credi ECL ¢ RCL = Collateral " | Insufficien_. | Is Valuate’ ' | ELA Collat._ | Total ELA' ' | Is Active & | Uodate Da__ | Undater U
POOLOOOO... 40833512 40833512, 40833512, 408.33512. 15/06/202.. CPTBGALP...

PTPOOLDD... [ [i] 0 ] 14/06/202 ECMSDper_.
POOLOOOD.. SCP FT3000 248616,14.. 1,200,757.6.. 247415368. 24741538. 24741538.. 0 No Yes 0 0 Yes 14/06/202.. ECMSOper_..
POOLOODD.. SCP PT36 25,918,853... 5000000 20918853... 208918853.. 20918853.. 0 | No Yes 0 0  Yes T14/06/202 ECMSOper._..
POOLOOOD.. SCP PT35 73.602,519.... 4343875 73,559,030 73,559,030 73559030 . 0 No Yes 0 0 Yes 14/D6/202 .  ECMSOper_.
POOLO0OO..  SCP FTi8 387.,679,13.. 0 38767913. |3B7679.13. 387.679,13. 0 No Yes 0 0  Yes 14/06/202 ECMSOper..,
POOLOOOD.. SCP FT10 17884654, 2500,0000.. 25846547. 28846547. 2BB4654T. 0 HNo Yes 0 0 Yes 14/D6/202 .  ECMSOper_.
POOLOODO..  SCP PTT 138,297,39... o000  738,29239.. | 138292139. 13829239. 0 HNo Yes 0 0 Yes 14/06/202 ECMSOper..,

UHB Contrapartes: capitulo 3.5.1.1 Pool Overview - Search Screen
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CREDITO INTRADIARIO
CONSULTA DE POSICOES

ECMS: Médulo Collateral and Credit > Pool Overview > Pool Overview

List Pools Overview
10 e A@EOY
SCP Pool SCP Poal ELA Pool
| Pool ldenti_: | Pool Tvbe's | Counterna_. | Total Colla. | Total Credi_: | SCLe ECLe | RCL = Collateral _ | Insufficien_: | Is Valuate_' | ELA Collat_ | Total A" | Is Active | Undate Da_ | Undater U__
PODLODDD.- 40833512 | 408,335,12._ 15/06/202_. | CPFTBGALP_
PTPOOLOO.. | SCP PTI1 [¥] 0 il ¥] ] 0 No Yes 0 D | Yes 14/06/202. ECMS0per._.
POOLDODD.. SCP PT9000 248616,14.. 1,2007576. 24741538. 24741538.. 24741538. 0 No Yes 0 0 Yes 14/06/202.. ECMSOper..
POOLOODD.. SCP PT36 25918,853. . 5,000,000 20918.853... | 20918,853... 20918853 0 No Yes 0 0 | Yes 14/06/202 ECMS0per_.
POOLDODD.. SCP PT35 T3,602,519.. 43488.75 73559,030.. 7T3.559.030... 73,559,030 0 No Yes L] 0 Yes 14/06/202.. ECMSOper..
POOLOODD.. SCP PT18 387,679.13.. 0 3B87679.13_  387,679.13. 387.679,13.. 0 No Yes 0 0 | Yes 14/06/202 ECMS0per_.
POOLDODD.. SCP PT10 27884654, 2500,0000. 28846547 28846547. 2B8465047.. 0 No Yes 0 0 Yes 14/06/202.. ECMSOper..
POOLOODD.. SCP PTT 138,297,39.. 5000 138,29239.. 13829239 | 138,29239. 0 No Yes 0 0 | Yes 14/06/202 ECMS0per_.

Edit & View

UHB Contrapartes: capitulo 3.5.1.1 Pool Overview - Search Screen
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CREDITO INTRADIARIO
CONSULTA DE POSICOES

Pool Overview o

Display : Counterparty Pool

List Pools Overview View : Pool

POOL GENERAL DETAILS
Poal Identifier Pool Reference Counterparty RTGS ACCESS
POOL000000000358 EUCOPT33 PT33 No
CLM MCA CLM CB Account Contingency Cash Account CB Contingency Cash Account
BCOMPTPLXXX BGALPTTGXXX
Absolute Credit Limit NCB MaCL Counterparty Maximum Credit Line Value

99,999,999,999

409,000,000

LAST MODIFICATION DETAILS

Update Date
15/06/2023 15:49:20:549

Modification Reason
Max Credit Line Update

Pool Variation Amount

MCL Online

Last Movement Details
PLMPTO0000001941

CP Online

409,000,000

Last Pool Position 1D
PTPLP00300127001

Position Date
15/06/2023

Last Cash Collateral Interest Calcul Date

Last Cash Collateral Mobilization Date

SESSAO DE FORMAGCAO SOBRE

ECMS

JULHO

2023

39



CREDITO INTRADIARIO
CONSULTA DE POSICOES

POOL POSITIONS
COLLATERAL EXPOSURE
Marketable Asset Collateral Credit Freezing
Externally Managed Collateral EURO OMO
Cash Collateral Non EURO OMO
Fixed Term Deposit Marginal Lending Facility

TRIPARTY COLLATERAL Total Marginal Lending Total Marginal Lending Interest
0 ]
Credit Claims
Total Exposure
Total Collateral
Total Credit
Total Collateral Operations Refative Credit Limit 0
408,335,126.51
Total Collateral affected to OMO Total Collateral Value
0 408,335,126.51

SESSAO DE FORMAGCAO SOBRE O ECMS JULHO 2023 40



CREDITO INTRADIARIO
CONSULTA DE POSICOES

CREDIT LINE DETAILS
SCL ECL RCL Maximum Credit Line value
408,335,126.51 408,335,126.51 408,335,126.51 409,000,000
Insufficient Collateral Collateral Deficit Excess ECL Deficit Econs

Credit Line Details

MARGIN CALL DETAILS
Margin Call Date Margin Call Value Margin Call Reason

Activation Details

FootPrint
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CREDITO INTRADIARIO
CONSULTA DE POSICOES

Search Result : Payment and Credit Line Instruction u

O -
E| CLIFTOOS540.. PT33 POOLODO0O... i] 0 EUR 29/05/2023 PTEMC2305.. EMC Demob.. Settled Settled 29/05/2023 .. 29/05/2023 ..
D CLIPTODS540_. PT33 POOLOODOO... i] 0 EUR 29/05/2023 PTEMC2305.. EMC Mobilis.. Settled Settled 29/05/2023 . 29/05/2023 ..
[l CLIPTO0540. PT33 POOLOO0ODD... 0 0 EUR 30/05/2023 PTEMC2305.. EMC Demob.. Settled Settled 30/05/2023 .. 30/05/2023 ..
[l CLIPTODS40. PT33 POOLOOODO... i} 0 EUR 30/05/2023 PTEMC2305.. EMC Demob.. Settled Settled 30/05/2023 .. 30/05/2023 ..
[Fl cLPTODS60.- PT33 POOLOO0ODD... 0 0 EUR 01/06/2023 PLMPTOO0D... MaxCreditL. Settled Settled 01/06/2023 .. 01/06/2023 ..
[F] CLIPTODGOO.. PT33 POOLOODODO... i] 0 EUR 06/06/2023 MAI202306.. Marketable . Settled Settled 06/06/2023 . 06/06/2023 ..
[Fl CLIPTODEOD. PT33 POOLODODO_. i] 0 EUR 06/06/2023 PLMPTOO00.. MaxCredit L. Settled Settled 06/06/2023 . 06/06/2023 ..
E' CLIPTODG10. PT33 POOLOODODO... i] 0 EUR 07/06/2023 MAI202306.. Marketable . Settled Settled 07/06/2023 . 07/06/2023 ..
[l CLUPTODGIO. PT33 POOLODODO_. i] 0 EUR 07/06/2023 MAI202306.. Marketable .. Settled Settled 07/06/2023 . 07/06/2023 ..
[l CLIPTODE1O0.. PT33 POOLODODOD... MCL 408,335126.5.. 408,335126.51 EUR 07/06/2023 PLMPTOO0D.. MaxCredit L. Settled Settled 07/06/2023 .. 07/06/2023 ..
D CLIPTOOVQ0.. PT33 POOLODO0O... 408.335,126.5... 0 EUR 15/06/2023 PLMPTO000.. MaxCredit L. Settled Settled 15/06/2023 . 15/06/2023 ..
[ CLIPTOOTOO0. PT33 POOLOOODD... 408,335126.5.. 0 EUR 15/06/2023 PLMPTOOOD... MaxCredit L. Settled Settled 15/06/2023 .. 15/06/2023 ..
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CREDITO INTRADIARIO
CONSULTA DE POSICOES

Search Result : Payment and Credit Line Instruction

&

e B ABEONT

[ rarecio | et | ot

POOLO0O0D...

[l cuPTO0S40.. PT33
] CLIPTO0S40.. PT33
CLIPTO0S40.. PT33
CLIPTO0S40.. PT33
CLIPTOOS60..  PT33
CLIPTO0600..  PT33
CLIPTO0600.. PT33
CLIPTO0G10..  PT33
CLIPTO0G10.. PT33
CLIPTO0G10..  PT33
CLIPTOO700..  PT33

OO0O0OoO0DODDOm

POOLOOODD...

POOLO0O0D...

POOLOOODD...

POOLOCOOD...

POOLOOODD...

POOLO0O0D...

POOLOCODD...

POOLOCOOD...

POOLOCODD...

POOLOCOOD...

MCL

0

408,335,126.5...

408,335126.5..

0

408,335,126.51

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

20/05/2023
29/05/2023
30572023
30/05/2023
01/06/2023
06/06/2023
06/06/2023
07/06/2023
07/06/2023
07/06/2023
15/06/2023

PTEMCZ305...

PTEMCZ2305...
PTEMCZ305...
PTEMCZ2305...
PLMPTO0O00...
MAI202306...
PLMPTO000...
MAI202306...
MAI202306...

PLMFTOOO00...

PLMPTO0O00...

EMC Demob...

EMC Mabilis..

EMC Demob...

EMC Demab...

Max Credit L...

Marketable .

Max Credit L...

Marketable ..

Marketable

Max Credit L...

Max Credit L...

Settled

Settled

Settled

Settled

Settled

Settled

Settled

Settled

Settled

Settled

Settled

Settled

Settled

Settled

Settled

Settled

Settled

Settled

Settled

Settled

Settled

Settled

29/05/2023 ..

29/05/2023 ..
30/05/2023 ..
30/05/2023 ...
01/06/2023 _
06/06/2023 ...
06/06/2023 ...
07/06/2023 ..
07/06/2023 _

07/06/2023 ..

15/06/2023

29/05/2023 ..
29/05/2023
30/05/2023 ..
30/05/2023 ..
01/06/2023
06/06/2023 . |
D6/06/2023 ..
07/06/2023
07/06/2023
07/06/2023
15/06/2023

& |copmoomoo_ | P33 | rootooon. 403,335.125 s _-- 15062023 | PLMPTOO00 | s Cedi | Seied | Serled | 151062023 | 15067203

16/06/2023

[Fl cLPTDO720.. PT33

SESSAO DE

POOLOCOOD...

FORMAGAO SOBRE O

407,000,000

ECMS

1,335,126.51

16/06/2023

PLMPTO0O00...

Max Credit L...

Settled

Settled

16/06/2023
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CREDITO INTRADIARIO
CONSULTA DE POSICOES

Pool Overview °

Display : Counterparty Pool
List Pools Overview View : Pool
Search Result : Payment and Credit Line Instruction » View : Payment and Credit Line Instruction

Instruction Details

k| v

Transaction Reference Number Fool ldentifier Counterparty
CLIPT00700118001 POOL000D000003SS PT33
Payment Type Mew Credit Line Amount Credit Line Amount Variation
408,335,126.51 0

Variation Sign Payment Amount Currency
Increase EUR
ECMS Reference Value Date Cancellation Reference
PLMPT00000001941 15/06/2023
Bundling Reference Instruction Status Status

Settled Settled

FootPrint

SESSAO DE FORMAGCAO SOBRE O ECMS

JULHO

2023
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CREDITO INTRADIARIO
CONSULTA DE POSICOES

CLM: Médulo Liquidity > Query CLM Cash Account Liquidity

Display CLM Cash Account Liquidity

Query CLM Cash Account Liquidity

Last Refresh: 2023-06-15 16:14:27 CEST

Account Information

Party BIC

| BCOMPTPLXXX

| |MPTEURBCOMPTPL)O(>C0033DU1 | |BCOMP’TPLX>C(

Liquidity Information

Starting Balance

Settled Cash Transfers

198,805,641.90 EUR

»  Settled Debit Liquidity Transfers
b Settled Credit Liquidity Transfers
»  Settled Debit Payments

»  Settled Credit Payments

Current Balance

Credit Line 408,335,126.51 EUR

Available Liquidity

SESSAO DE FORMACGCADO

0.00 EUR
0.00 EUR
-193,310.14 EUR
0.00 EUR

198,612,331.76 EUR

606,947,458.27 EUR

JULHO 2023
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CREDITO INTRADIARIO
RESUMO

ECMS: M&d. Collateral and Credit > Payment And Credit Line Instruction > MaCL Instructions > Input MaCL Instruction
role: ECMS ENTITY - U2A CREDIT LINE EXECUTION - #70

ECMS: M&d. Collateral and Credit > Payment And Credit Line Instruction > MaCL Instruction > Display MaCL Instruction
role: ECMS ENTITY - U2A CREDIT LINE EXECUTION - #70 / READ ONLY - #71

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

CLM: Médulo Liquidity > Query CLM Cash Account Liquidity
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CREDITO INTRADIARIO

CASOS PRATICOS

ECMS

0. SITUACAO INICIAL

CREDIT LINE DETAILS
ScL ECL RCL Maximum Credit Line value
408,335,126.51 408,335,126.51 409,000,000
Insufficient Collateral Collateral Deficit Excess ECL Deficit Econs
No 0 0

Credit Line Details

Suggested Credit Line = 408,335,126.51
Expected Credit Line = 408,335,126.51
Real Credit Line = 408,335,126.51
Maximum Credit Line value = 409,000,000

SESSAO DE FORMAGCAO SOBRE O ECMS

Display CLM Cash Account Liquidity

ln

Query CLM Cash Account Liquidity

7=

CLM

Acco

Last Refresh: 2023-06-16 09:55:00 CEST| Refresh

unt Information

Party BIC Party Mame

Account Number Account BIC

| BOOMPTRLIOO BCP
Liquidity Information

Starting Balance

Settied Cash Transfers

] | MPTELURBCOMPTPLION003 3001 | [ BCOMPTPLI(X

198,612,331.76 EUR

b Settled Debit Liguidity Transters

v Settled Credd Liquidity Transfers

v Settled Det

i

it Payments

v Semtled Credit Payments

Current Balance

Credit Line

Available Liquidity

Linha de crédito intradiario =

0.00 EUR

0.00 EUR

0.00 EUR

0.00 EUR
198,612,331.76 EUR
408,335,126.51 EUR

606,947 458.27 EUR

408,335,125.51
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CREDITO INTRADIARIO
CASOS PRATICOS

r%/:
LS

1. DIMINUICAO DO VALOR DA MACL (DE 409,000,000 PARA 407,000,000)

INSERIR INSTRUCAO ECMS

Suggested Credit Line (posi¢ao inicial) = 408,335,126.51
Nova Maxium Credit Line (MaCL) < Suggested Credit Line (SCL)

Input MaCL Instruction (]
Instruction Details
Transaction reference number Party's Instruction Reference Pool ldentifier
PTMACL2306160000033 Reducao valor maximo PT33IBCPIPOOLO00000000358 A
Counterparty MCE Identifier Intended Settlement Date
PT33 - PT1 - 16/06/2023
Amount Currency Amount of maximum credit line fixed by the NCB
407,000,000 EUR 99,999,999,999

Compulsory Event Last Update Reason

SESSAO DE FORMAGCAO SOBRE O ECMS
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CREDITO INTRADIARIO
CASOS PRATICOS

1. DIMINUICAO DO VALOR DA MACL (DE 409,000,000 PARA 407,000,000)

CONSULTA DE INSTRUCAO ECMS —

Display : MaCL update Instruction %] ~]
Search Result ; MaCL update Instruction > View ; MaCL update Instruction =an
Transaction Detads [ -]
Display : MaCL update Instruction %]~ ]
earty Von Beference
Raduces valor mazims
Transaction - Panty's Instruction - Courerpanty - Q
reference pumber Rterence
Pooi isentifier NER Identifer Intended Sestiement Date
Pl Igenifier - - mended - & compuisory Event - - facl atl T
Sestiement Date
am cverency iU crest e fised by the HEB
Instucting Party s = - U s v - = - - Wi EUR g
- - - -
= v ) CrestionDate == v ) cou ing Party
COUNTERPARTY
Search Resull : MaCL update Instruction

STATUS DETALS

mstnucnon saares uza amputsory Cvent
S T b
Action To Valdate s Rejecies
.
OTHER DETAILS [ -]
Path Mavement
n

FocaPrint [}

SESSAO DE FORMAGCAO SOBRE O ECMS
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CREDITO INTRADIARIO
CASOS PRATICOS

1. DIMINUICAO DO VALOR DA MACL (DE 409,000,000 PARA 407,000,000)

CONSULTA DE POSICAO ECMS

POOL POSITIONS [~ ] Search Resull : Payment and Credit Line Instruction

Cha * WML O«

COLLATERAL [~ ] EXPOSURE [~ ]

Markatabis Areat Collstacal ] Cradit Fraazing (]
Extermally Managed Collatersl [~] ELIRO 0RO B
(i)
Cash Collaern) (] Hon ELIFO OhG —i
(i)
Fixed Fetm Deposa B Margsnal Lendwmg Facility B
(L]
TRIPARTY COLLATERAL Tetal Expersn [~ ] o
(212
el o Total Credn an
] [
Total Collatesal [~ ] 0 « 0 wa 2023 0 Settied Sestied w0 ]
T e e S 7 e T e e wonez | e
. m—
Total Collaversi Vaiue
] B8 13661

SCL L Maximum Cresit Line vaiue

BEANE, 128 51 4673 500
InsuMmicient Comiesd Coatenl Defiit Deficit Econs
%a a
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CREDITO INTRADIARIO
CASOS PRATICOS

1. DIMINUICAO DO VALOR DA

CONSULTA DE POSICAO ECMS

LY

MACL (DE 409,000,000 PARA 407,000,000)

View: Notifications =

Display : Counterparty Pool

M peate ¥ SIS £

[x]+] Upaste User 109
CPTBGALPTTGXCREPUI] 5400
List Pools Overview > View . Pool [ ] e AT
e sTP
Search Result  Payment and Credit Line Instruction > View : Payment and Credit Line Instruction [ himory [ )
Instruction Decails a

Tranesaction Refertnce Numbr Pool idemifier Councerpany

CLIFTOITINI N POOLIOWONNIES P

Faymans Typs New Creci Lina Ameur Creir Lise Amourn Variaien

MCL AL pRLSHE )

Variation Sign vt Amourt Curmency

Deerense EUR

FCMS Reference Valus Date Cancellanion Fefaranc

FLAPTI0M0195 16083

Bungng Reterence Insanuction 5t wa

Serthed Settled

FoatPring

SESSAO DE FORMAGCAO SOBRE O ECMS
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CREDITO INTRADIARIO
CASOS PRATICOS

1. DIMINUICAO DO VALOR DA MACL (DE 409,000,000 PARA 407,000,000)

CONSULTA DE POSICAO CLM

Display CLM Cash Account Liquidity

Query CLM Cash Account Liquidity

Account Information

Last Refresh: 2023-06-18 10:06:44 CEST | Refresh

Account Number Account BIC

T)IE:EB_": o Plf'.!‘ Name vocount Number g} \orount BIC i’
[Bcomereio: | [ | [meTEuRecompTPLOOGOI00N | [Ecomereoo: |

Liquidity Information

Starting Balance 198,612.331.76 EUR

ettled Cash Transfers

1

L3 Settled Debit Liquidity Transfers 0.00 EUR
L3 Settled Credit Liquidity Transfers 0.00 EUR
b Settled Debit Payments 0.00 EUR
* Settled Credit Payments 0.00 EUR

Current Balance 198,612 331.76 EUR

60561233176 EUR

Avallable Liquidity
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CREDITO INTRADIARIO
CASOS PRATICOS

2. AUMENTO DO VALOR

INSERIR INSTRUCAO ECMS

Input MaCL Instruction °

&

DA MACL (DE 407,000,000 PARA 411,520,000)

Suggested Credit Line (posicao inicial) = 408,335,126.51
Nova Maximum Credit Line (MaCL) > Suggested Credit Line (SCL)

Input MacCL Instruction

Instruction Details
Transaction reference number Party's Instruction Reference Pool Identifier
PTMACL2306160000035 Aumento valor maximo PT33|BCPIPOOLO00000000358 -
Counterparty NCE Identifier Intended Settlement Date
PT33 - PT1 A 16/06/2023
Amount

Compulsory Event

SESSAO DE FORMAGCAO SOBRE O ECMS

Curmency
411520000 EUR

Amount of maximum credit line fixed by the NCB

99,999999,999

Last Update Reason
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CREDITO INTRADIARIO \)
CASOS PRATICOS

2. AUMENTO DO VALOR DA MACL (DE 407,000,000 PARA 411,520,000)

CONSULTA DE INSTRUCAO ECMS

pusness e 16062023 1= 4 [ [

[*] ]
=an

Ange TR ]

imatruenien S uze Compuisary Lvern
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CREDITO INTRADIARIO
CASOS PRATICOS

2. AUMENTO DO VALOR DA MACL (DE 407,000,000 PARA 411,520,000)

CONSULTA DE POSICAO ECMS

o |
POOL POSITIONS [~]
COLLATES RAL -] EXPOSUNE [~ ]

Marksrable Asser Collatersl B CredaFrei ng =
lyManaged Collatesd B mmoo MO [}
Matesd B HNoaEURDOMD [}
wed Term Ditpossi ] Masginal Landing Facility
PARTY COLLATERAL B TowlExposue B

edit Claims

Total Collateral [~
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CREDITO INTRADIARIO
CASOS PRATICOS

2. AUMENTO DO VALOR DA MACL (DE 407,000,000 PARA 411,520,000)

CONSULTA DE POSICAO ECMS

Search Result : Payment and Credit Line Instruction

1 Gl xR0 P

FOOLO000D (] ]
POOLO000D o
PO0L0O00N. o 0
POCLO0000 o 0
POOLOOO0D o a
POLOC00. 0 0

FOOLDODOD. b 407,000,000

FOOLAN00N. | MCS £08335126

SESSAO DE FORMAGCAO SOBRE

o

ECMS

M

MAZE2I06

PLMPTO000

EMC Demot
EMC Moty
FMC Daman

Demab

M Creai L

Maruetable

Max Cradin |

Marunlabie
Markelable

L Crecih |

s Crodi L

et Credn L

Maz Cresim

| M i

Setthed

Setthet

Sarriad

Seried

Settie

Setthed

Sattied

Settied

Ganise

Settied
Semisd

Semied

St

Search Resuft : Payment and Credit Line Instruction

mstruction Details

Transaction Aeference Numbar

CLIFTOT20119901

Faymant Typa

 View : Payment and Credit Line Instruction

Mew Cradit Lina Ameunt

Payment Ameunt

108.335,124.51

Counmepary

FIn

Credit Lins Amoum VAnsTicen

1235.126.50

ECMS Aeference

FLMPF 00000001996

Cancellation Rederence

Buniling Reference

View: Netifications

PTMCLOOT201 20001

4042820

came 598 - Modiy Crede Ling

MCL Status Notification

Status

Sered

Processed

acted

E/D6/2023 10:26 35481

16/06/2023 10:26:54342

JULHO

2023
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CREDITO INTRADIARIO

CASOS PRATICOS

&

2. AUMENTO DO VALOR DA MACL (DE 407,000,000 PARA 411,520,000)

CONSULTA DE POSICAO CLM

SESSAO DE

Display CLM Cash Account Liquidity

Query CLM Cash Account Liquidity

Search Criteria
H Results Last Refresh: 2023-06-16 10:34:46 CEST[ Refresh |

Account Information

Party BIC Party Name Account Number Account BIC
‘ BCOMPTPLXXX ‘ ‘ BCP | ‘ MPTEURBCOMPTPLXXX0033001 | | BCOMPTPLXXX |

Liquidity Information

Starting Balance 198,612,331.76 EUR

Settled Cash Transfers

> Settled Debit Liquidity Transfers 0.00 EUR
> Settled Credit Liquidity Transfers 0.00 EUR
> Settled Debit Payments Q.00 EUR
> Settled Credit Payments Q.00 EUR
Current Balance 198,612,331.76 EUR
Credit Line 408,335,126.51 EUR
Available Liquidity 606,947,458.27 EUR

FORMAGCAO SOBRE O ECMS
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GARANTIA SICOI
ENQUADRAMENTO

Instrucao n.° 8/2018 do Banco de Portugal

N°s 3., 5. e 30. a 33.

N1 Entidades elegiveis para participagdo no SICOL:

Os bancos, as caixas econdmicas, a Caixa Central de Crédito Agricola Mutuo, as caixas de crédito agricola mutuo e outras

instituicdes de crédito autorizadas a exercer atividade em Portugal, ainda que em regime de livre prestacdo de servicos.

Condicoes de participacao direta:
em qualquer um dos subsistemas de compensacdo e liquidacdo em diferido do SICOI obriga a...

1. Abertura de uma Main Cash Account (MCA) no TARGET-PT utilizada exclusivamente para a constituicdo de uma reserva de

valor;
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GARANTIA SICOI
ENQUADRAMENTO

Condicoes de participacao direta:

2. Constituicdo de uma reserva de valor, a qual pode ser prestada:

*  Mediante o depésito de numerario na MCA; e/ou

+ Através de liquidez concedida pelo Banco de Portugal garantida por ativos elegiveis para operacdes de

crédito do Eurosistema.

¢

1. O BdP revé mensalmente, com referéncia ao
ultimo dia TARGET do més anterior, o montante da
reserva de valor a constituir por cada participante

direto.

SESSAO DE FORMAGCAO SOBRE O ECMS

Caro participante direto no SICOL,

Conforme belecido no Regul, do SICOT (Instrugdo do Banco de Portugal n.® 8/2018), informamos que o resultado da revisdo mensal do montante da
garantia do SICOT da vossa instituicdo & o seguinte:

{1) Montante da garantia constituida atualmente (2m numeririo &/ou ativos elegiveis): 4.006.460.40 euros
{2) Novo montante da garantia exigida (calculado com referéncia ao ultimo dia TARGET): 4.079. 141,80 euros

{3) Diferenga entre o ituido e o de garantia exigida [(1) = (2)]: -72.681 40 curos

Nota: Caso o montante m (3) s2ja negative. a instimigdea deverd reforgar a garantia (em numeririo &/ou ativos elegiveis) até ao fecho do proxime dia
TARGET (ef. atigo 32.3. do Regulamento do SICOT). O ndo cumprimento da garantia exigida implica o pagamento de uma penalizagdo de 1% sobre o
montante de garantia ndo prestado, por cada dia de incumprimento,

Com os melhores cumprimentos,

JULHO 2023
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GARANTIA SICOI
CONCEITOS

Aprovisionamento MCA via
TARGET

CREDIT POSITION

Open Market Operations

Marginal Lending

I Credit Freezing ]

Credit Line
Suggested Credit Line
Maximum Credit Line
Expected Credit Line

Real Credit Line

Aprovisionamento via ECMS

CREDIT FREEZING

Reserva de um montante do valor
das garantias na poo/ para um fim

especifico

SESSAO DE FORMAGCAO SOBRE O ECMS

Credit freezing type

4

Retail Payment System Guarantee - Counterparty
(RPSC)

Reserva de garantias por participantes em sistemas de
pagamentos de retalho, com vista a assegurar o

processamento de pagamentos.

JULHO 2023
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GARANTIA SICOI
HORARIO E PRINCIPAIS ALTERAGOES

17h45  18h 23h30 1h30 6h 17h 17h45

InstrucBes para atualizagdo de credit freezing.

SoD - Startof day ~ NTP - Night-time process MW - Maintenance window DTP - Day-time process ~ EoD - End of Day

COLMS ‘ | ECMS

» Garantia SICOI

» E necesséria a autorizacio do Banco de Portugal

» Retail Payment System Guarantee - Counterparty (RPSC)
» Nao é necessaria a autorizacao do Banco de Portugal

Alteracdes tém impacto na linha de crédito intradiario

» Alteracbes nao tém impacto na linha de crédito
intradiario - (Suggested Credit Line (SCL))
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GARANTIA SICOI

» CASO DE TESTE RELEVANTE

SESSAO DE

Test case ID Domain Functionality Test case name

ECMS_TC_CPTY_12 Global creditand | Update a credit

freezing

Successful update of a credit freezing

collateral
position

FONTE: ECMS user testing - fundamental test cases

FORMAGCAO SOBRE O ECMS

JULHO

2023

—
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GARANTIA SICOI
ATUALIZACAO DO VALOR DA GARANTIA SICOI

INSERIR INSTRUCAO

ECMS: Médulo Exposure > Credit Freezing > Input Credit Freezing Instruction

Input Credit Freezing Instruction -

Input Credit Freezing instruction
Transaction Details
Transaction Reference Mumber Party’s Instruction Reference Pool Identifier
PTCF230616000180003 Q
Counterparty Credit Freezing Type Amount
- v
Currency Intended Settlement Date Update mode
EUR 16/06/2023 hd
Compulsory Event Last Update Reason
w

UHB Contrapartes: capitulo 3.3.4.1.1 Credit Freezing - Create Screen

SESSAO DE FORMAGCAO SOBRE O ECMS JULHO 2023
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GARANTIA SICOI

ATUALIZACAO DO VALOR DA GARANTIA SICOI

INSERIR INSTRUCAO

ECMS: Médulo Exposure > Credit Freezing > Input Credit Freezing Instruction

Input Credit Freezing Instruction -

Input Credit Freezing instruction

Transaction Details

o
\
Credit Freezing Type L

{ CE_TEST_APL
CFNCB
PT_CF_ECONS
: OeNBETest

| FRZNDO2

| CF_test
.DISE
| ELAO
.HPSN

! RPSC

!MFCH

Transaction Reference Mumber Party’s Instruction Reference Pgl 1dentifier
PTCF230616000180003 Q
Counterparty Credit Freezing Type Amount

Currency

EUR

Intended Settlement Date

16/06/2023

Update mode

Compulsory Event

Last Update Reason

UHB Contrapartes: capitulo 3.3.4.1.1 Credit Freezing - Create Screen

SESSAO DE FORMAGCAO SOBRE O ECMS

ipdate mode
b

DELTA

CANCEL AND REPLACE
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GARANTIA SICOI
ATUALIZACAO DO VALOR DA GARANTIA SICOI

————————————————————————————————————————

INSERIR INSTRUCAO O valor associado ao credit freezing é
Cancel and replace cancelado e substituido pelo valor que |
it mpae _ consta na instrucdo. ]
| - T T T T T mm S m S s s mmmmmm g
:DELTA B
CANCEL AND REPLACE

_______________________________________

Ao valor atual de credit freezing é

adicionado ou retirado o valor que

_ consta na instrugao.

_______________________________________
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GARANTIA SICOI

ATUALIZACAO DO VALOR DA GARANTIA SICOI

EXEMPLO

Input Credit Freezing Instruction -

Input Credit Freezing instruction

Transaction Details

Transaction Reference Mumber

PTCF230616000180004

Counterpa rty

PT10

Currency

EUR

Party’s Instruction Reference

Replace

Credit Freezing Type
RPSC

Intended Settlement Date

16/06/2023

Compulsory Event

No

SESSAO DE FORMAGCAO SOBRE O ECMS

Last Update Reason

PT10

Pool Identifier

POOLO00000000356

Amount

Update mode

CANCEL AND REPLACE

15,000

—
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GARANTIA SICO
ATUALIZACAO DO VALOR DA GARANTIA SICOI

EXEMPLO

A Confirm

Are you sure 1o save this data?

SESSAO DE FORMAGCAO SOBRE O ECMS

JULHO 2023
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GARANTIA SICO
ATUALIZACAO DO VALOR DA GARANTIA SICOI

EXEMPLO

successfully under Status WaitingSettlement

SESSAO DE FORMAGCAO SOBRE O ECMS

JULHO 2023

69



GARANTIA SICOI

ATUALIZACAO DO VALOR DA
EXEMPLO @  Input Credit Freezing Instruction €

View : Credit Freezing
INSTRUCTION DETAILS

Transaction Reference Number

PTCF230616000180004

GARANTIA SICOI

Party’s Instruction Reference Counterparty

Replace PTI0
Pool Identifier Amount Currency
POOL000000000356 15,000 EUR

Intended Settlement Date

16/06/2023

Credit Freezing Type

Update mode

RPSC CANCEL AND REPLACE
Last Update Reason
STATUS DETAILS
Instruction Status Event Description Compulsory Event Absolute Credit Limit Breached
Sent For Settlement Credit Freezing Position decrease No No
Collateral Insufficiency Action To Validate Is Rejected uza
No No Yes

OTHER DETAILS

Business Validation Errors [0]

FootPrint

SESSAO DE FORMAGCAO SOBRE O ECMS

Pool Movement
PTCF230616000180004

A\
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GARANTIA SICOI
CONSULTA DE INSTRUGOES

ECMS: Médulo Exposure > Credit Freezing > Display Credit Freezing Instruction

Display Credit Freezing Instruction -

Search Criteria : Credit Freezing

Transaction Reference Number Party’s Instruction Reference Counterparty

- - - - - - Q
Pool Identifier Credit Freezing Type Intended Settlement Date

— Q == Q === ™
Update mode Compulsory Event uza

== W h == w b4 == w v
Instruction Status Creation Date Update Date

(} - - = w m = w m

UHB Contrapartes: capitulo 3.3.4.1.2 Credit Freezing - Search Screen

SESSAO DE FORMAGCAO SOBRE O ECMS JULHO 2023
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GARANTIA SICO
CONSULTA DE INSTRUGOES

Display Credit Freezing Instruction @

Search Criteria : Credit Freezing

Transaction Reference == « Party's Instruction Reference == Counterparty == « Q
Number

Pool Identifier == w Q Credit Freezing Type == w Q Intended Settlement Date == w |

Updatemode == - Compulsory Event == « - U2A = -

Instruction Status ) = - Creation Date == w ﬂ Update Date == = ﬂ

Search Result : Credit Freezing (A
*BUOY
Transaction Refer.. | Party's Instruction... | Pool Identifier & Counterparty & i i i ' q Instruction Status £ | Update Date & Update User Id &
| POOLOOOO0OOO0O3S.. | PTI0 15000 | EUR | 16/06/2023 16:41:5.. | STP
[  PTCF2306130001 POOLO0D0O000036..  PT36 5,000,000 13/06/2023 CANCEL AND REPL Settled 13/06/2023 16:22:4.. CPTBGALPTTGXXX
[Fl  PTCF23061300017.. INCRS POCLO0000000036...  PT36 RPSC 5000000 EUR 13/06/2023 DELTA No Yes No Serled 13/06/2023 16:055.. STP
[ PTCF23061300017... drec POCLO0COOD00036..  PT36 CFNCB 0 EUR 13/06/2023 CANCEL AND REPL.  Yes Yes Nao Sertled 13/06/2023 15:58:3.. CPTEGALPTTGXXX.
[F]  PTCF23061300017... decr POOLO0000D00036..  PT36 RPSC 0 EUR 13/06/2023 CANCEL ANDREPL.  No Yes Na Sertled 13/06/202315:513.. CPTHGALPTTGXXX.
[[]  PTCF23061300017.. INC POOLO000000003S.. PTIE RPSC 20,000 EUR 13/06/2023 DELTA No Yes Na Rejected 13/06/2023 15:46:5..  CPTBGALPTTGXNXK.
[0  PTCF23060200015.. TC2023060201 POOLO0000000035..  PT10 CFNCH D EUR 02/06/2023 CANCEL ANDREPL. Yes Yes No Settled 02/06/2023 11:00:4.. PTCE-MG-ADMIN
[F]  PTCF23060200074.. TC2023060103 POOLO0C0000003S..  PTI0 CFNCB 70,000,000 EUR 02/06/2023 DELTA Yes Yes No Settled 02/06/2023 07-16:1... ECMSOperationalD.
[F]  PTCF230601000714.. TC2023060102 POOLO000O0D00035.. PT10 CFNCH 200,000,000 EUR 01/06/2023 DELTA Yes Yes No Settled 01/06/2023 18:29:0.. PTCE-MG-ADMIN
[ PTCF23060100014.. TC122023060101 POOLO000000O035..  PT10 CFNCH 200,000,000 EUR 01/06/2023 DELTA Yes Yes No Rejected 01/06/2023 18:25.0.. PTCE-MG-ADMIN

View
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GARANTIA SICOI
CONSULTA DE INSTRUGOES
DETALHE

lay Cre

]

Zing Instruction

Search Result : Credit Freezing View : Credit Freezing

INSTRUCTION DETAILS

Transaction Reference Number
PTCF230616000180004

Party’s Instruction Reference Counterparty

Replace PTI0

Pool Identifier Credit Freezing Type Amount

POOL000000000356 RPSC 15,000
Currency Intended Settlement Date Update mode

ELR

16/06/2023 CANCEL AND REPLACE

Last Update Reason

STATUS DETAILS

Instruction Status
Settled

Event Description Compulsory Event

Credit Freezing Position decrease No
Absolute Credit Limit Breached Collateral Insufficiency uza
No No Yes
Action To Validate Is Rejected
No

OTHER DETAILS

Payment & Credit Line Instruction
Business Vi n Ermors [ CLIPTO0720125001

FootPrint

SESSAO DE FORMAGCAO SOBRE O ECMS JULHO 2023

N\

73



&

GARANTIA SICO
CONSULTA DE INSTRUGOES

DETALHE

View: Notifications

SettleCreditFreezing Processed 16/06/2023 16:41:57:001
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GARANTIA SICO
CONSULTA DE POSIGCOES

ECMS: Médulo Collateral and Credit > Pool Overview > Pool Overview

Display - Counterparty Pool

Fool Identifier == Paol Reference == Counterparty == Q
Pool Type == - Insufficient Collateral == - - Is Active == w -
validity Start Date == v £ Validity End Date == = =
List Pools Overview A}

SCP Pool SCP Pool
Pool Identifier & Pool Type ¢ C Total Collateral V_. | Total Credit ¢ ECL2 RCL2 Collateral Excess. | Insufficient Colla_. | Is Valuated 3 ELA Collateral A~ | Total ELA Credit'_ | Is Active $ Update Date 3 Updater User id &
POOLOOOODOOD03. SCP PTI0 LTBB.A46547206 15,000 278845047206 178545047206 2.766450472 06 0 No Yes i} 0 Yes 16/06/2023 16:41. CPTBGALPTTGXX..
POOLOQO0DOODD3_.  SCP PT35 73,602519.07 4348875 73,559,030.32 73559,030.32 73559,030.32 0 No Yes i} 0 Yes 16/06/2023 16:26.. CPTBGALPTTGXX
POOLOO0OOODD03 . SCP PT18 387,679,136.05 105,000 387,574136.05 387,574,136.05 387.57413605 0 No Yes o 0 Yes 16/06/2023 1620 .  CPTBGALPTTGXX
POOLOQO0DO0D03_.  SCP PT7 138,297,394.47 5,000 138.292394.47 138292394 47 138,292.394.47 0 No Yes i} 0 | Yes 16/06/2023 16:19.. CPTBGALPTTGXX
POOLDOOODODDD3_. SCP PT33 408,335,126.51 o 40B,335126.51 408335126.51 40833512651 0 No Yes o 0 Yes 16/06/202310:26.. CPTBGALPTTGXX..
PTPOOLO00C0000...  SCP PT1 o o 0 D 1} 0  No Yes i} 0 | Yes 15/06/2023 21:02. - ECMSOperational
POOLOOO0DOODD3_. SCP PT9000 248,616142.98 1.200,757.67 24741538531 24741538531 24741538531 0 No Yes o 0 Yes 15/06/2023 21:02..  ECMSOperational
POOLOQOCDO0003_.  SCP PT36 25,918,853.69 5,000,000 20,918,853.69 20,918.853.69 20,918.853.69 0 Ne Yes o 0  Yes 15/06/2023 21:02.  ECMSOperational
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GARANTIA SICOI
CONSULTA DE

Pool Overview -

Display : Counterparty Pool

POSICOES

Pool Identifier == =

Pool Reference == =

Pool Type

Validity Start Date

List Pools Overview

| Pool Identifier &

| PooLoooo0000D3.. | sCP

‘ Pool Type &

-

-

| Counterparty &

| Pri0

| 278846547206 |

SCP Pool
Total Collateral V-2 | Total Credit ¢

Insufficient Collateral

Validity End Date

I'scLe
15000 | 278845047206 | 278845047206 | 278845047206 |

0 [No

Collateral Excess_.| Insufficient Co||a_.| Is Valuated 2

|Vr.s

Counterparty == Q

Is Active == =

ELA Pool
ELA Collateral AL | Total ELA Credit
o | 16/06/2023 16:41

Is Active ‘ Update Date &

[x:l®]

| Updater Userld &
| cPTBGALPTTGI

POOLO0O0000DDS 73,602,519.07 4348875 73,559,030.32 73,559,030.32 73,559,030.32 16/06/202316:26. CPTBGALPTTGXX.
POOLO0000O0DOS..  SCP PT18 387.679,136.05 105,000 387,574,136.05 387,574,136.05 387,574136.05 0 No Yes 0 0 Yes 16/06/2023 16:20.. CPTBGALPTTGXX..
POOLO00D000D0S... SCP PT7 138,297,394.47 5000 138,292394.47 138,292,394.47 138,292,394.47 0 No Yes 1] 0 Yes 16/06/2023 16:19.. CPTBGALPTTGXX..
POOLO00D0D0D0S.. SCP PT33 408,335126.51 0 408335,126.51 408,335,126.51 408,335,126.51 0 No Yes 1] 0 Yes 16/06/202310:26.. CPTBGALPTTGXX..
PTPOOLO00D000D.. SCP M 0 0 0 o 0 0 No Yes ] 0 Yes 15/06/202321:02.. ECMSOperational...
POOLO0DD0D0D0S.. SCP PT3000 248,616,14298 1,200,757.67 24741538531 247,415,385.31 24741538531 0 No Yes 1] 0 Yes 15/06/2023 21:02.. ECMSOperational...
POOLO00DOD0DO3.. SCP PT36 25,918,853 69 5,000,000 20,918,853 68 20,918.853.69 20,918,853 63 0 No Yes a 0 Yes 15/06/2023 21:02.  ECMSOperational
Edit
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A\

99.999,999.999

99.099,999,099

LAST MODIFICATION DETAILS

Update Date
16/06/2023 16:41:53:521

Modification Reason

CreditFreezingDecrease

Pool Variation Amount

2.499,955,000

MCL Online

Last Movement Details

PTCF230616000180004

CP Online

Amount

Last Pool Position 1D
PTPLP00520132001

Position Date
16/06/2023

Last Cash Collateral Interest Calcul Date

02/06/2023

Last Cash Collateral Mobilization Date

02/06/2023

FORMAGAO

SOBRE

(0]

ECMS

JULHO

2023

[
GARANTIA SICOI
CONSULTA DE POSICOES
List Pools Overview View : Pool
POOL GENERAL DETAILS
Pool Identifier Pool Reference Counterparty RTGS ACCESS
POOLO00000000356 EUCOPT10 PT10 No
CLM MCA CLM CB Account Contingency Cash Account CB Contingency Cash Account
BBPIPTPLXXX BGALPTTGXXX
Absolute Credit Limit MCE MaCL Counterparty Maximum Credit Line Value

77



GARANTIA SICOI
CONSULTA DE POSICOES

POOL POSITIONS
COLLATERAL EXPOSURE
Marketable Asset Collateral Credit Freezing

Externally Managed Collateral Total Credit Freezing
15,000
Cash Collateral

Credit Freezing Position

Fixed Term Deposit
EURO OMO
TRIPARTY COLLATERAL
Non EURO OMO
Credit Claims
Marginal Lending Facility
Total Collateral
Total Exposure
Total Collateral Operations Relative Credit Limit
2,788,465 47206 _
otal Credit
15,000
Total Collateral affected to OMO Total Collateral Value
0 2,788,465,472.06

CREDIT LINE DETAI

SEIE ECL RCL Maximum Credit Line value
2.788.450.472.06 2,788.450,472.06 2,788,450,472.06 99,999.999,999

Insufficient Collateral Collateral Deficit Excess ECL Deficit Econs

SESSAO DE FORMAGCAO SOBRE O ECMS JULHO 2023
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GARANTIA SICOl
CONSULTA DE POSICOES

EXPOSURE

Credit Freezing

Total Credit Freezing

Credit Freezing Position

Search Result : Credit Freezing Position

EUR

B 02/06/2023 POOLODO000000356 PT10 CFNCB PTCF23060200015000.. Credit Freezing Decrea_. 31/12/9999 02/06/2023 11:00:37:6.. PTCB-MG-ADMIN

| PODLODOODDD0DD356 | PT10 15000 | EUR | PTCF23061 600018000 i | 311279999

Search Result - Credit Freezing Position > Cash Collateral Detailed Positions Details
Position Date Cash Position Id Amaount

16/06/2023 itiati i 'O0L [PTCF 15,000
Being Cancelled Poolld Position Nature

No POOL000000000356 Initiation

Position Status Position Type Currency

Settled Main EUR

Movement Reference Process Valuation Type

PTCF230616000180004 Credit Freezing Decrease

FootPrint
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GARANTIA SICOI
RESUMO

ECMS: Modulo Collateral and Credit > Exposure > Credit Freezing > Input Credit Freezing Instruction
role: ECMS ENTITY - U2A CREDIT FREEZING EXECUTION - #68

ECMS: Modulo Collateral and Credit > Exposure > Credit Freezing > Display Credit Freezing Instruction
role: ECMS ENTITY - U2A CREDIT FREEZING EXECUTION - #68 / READ ONLY - #69

ECMS: Mddulo Collateral and Credit > Pool Overview > Pool Overview
role: ECMS ENTITY - U2A POOL POSITION EXECUTION - #72 / READ ONLY - #73
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GARANTIA SICOI
CASOS PRATICOS

0. SITUACAO INICIAL

ECMS —

POOL POSITIONS =
COLLATERAL [ ~] EXPOSURE [~ ]
g Masketable Asset Collateral [ ] Credit Freezing [ ]
1 5 0 0 0 Extemally Managed Collatecsl Total Credit Freezing
7 15000

Cash Collateeal [ ]
Fned Tesm Deposit [ ~]

EURO OMO
TRIPARTY COLLATERAL [~

Mon EURD OMO ]
Credit Claims

Marginal Londing Facility
Total Collateral [ ~]

Teaal Exposure
Tenal Collaveral Operations Retanrve Credn Limit u
178846547206 .
Total Credit
15,000
" Tot
4 LTE6,06547206
CREDNT LINE DETALS
SCL ECL ACL Mamimum Credat Line value
LTS ASIATLIG 275545047206 LTI ASDATLI6 99,999, 999.599
irsutficient Collateral Coltaceral Deficin Excess BCL Defichh Econs

SESSAO DE FORMAGCAO SOBRE O ECMS JULHO 2023
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GARANTIA SICOI
CASOS PRATICOS

1. ALTERACAO VALOR DE GARANTIA SICOI (DE 15,000 PARA 20,000)
CANCEL AND REPLACE

INSERIR INSTRUCAO ECMS

&8 Input Credit Freezing Instruction

Input Credit Freezing instruction
Transaction Details

Transaction Reference Number Party’s Instruction Reference Pool ldentifier

PTCF230619000190004 Sub POOLO00O00000356 Q
Counterparty Credit Freezing Type Amount

PT10 - RPSC - 20,000
Currency Intended Settlement Date Update mode

EUR 19/06/2023 CANMCEL AND REPLACE -
Compulsory Event Last Update Reason

No -

SESSAO DE FORMAGCAO SOBRE O ECMS JULHO 2023 82



GARANTIA SICOI
CASOS PRATICOS

1. ALTERACAO VALOR DE GARANTIA SICOI (DE 15,000 PARA 20,000)
CANCEL AND REPLACE

CONSULTA DE INSTRUCAO ECMS

@R Display Credit Freezing Instruction €

Transaction Reference Number

Pool ldentifier

Update mode

Instruction Status
0 -

Search Result : Credit Freezing

10

L e orys [ on e [comer |

[l PTCF230.. Sub

SESSAO DE

POOLO0O.. PTIO RPSC

FORMAGAO

Party's Instruction Reference

Credit Freezing Type

Compulsory Event

= v

Creation Date

[ pooe 1 ooz 3 3

20,000 EUR 19/06/20.. CANCEL..

SOBRE O ECMS

No

Counterparty

Intended Settlement Date

o & P

[u2ns s Coin st paee

Yes Mo Settled 19/06/20...

s

TP

Search Criteria : Credil Freezing
Search Result : Credit Freezing > View : Credit Freezing

INSTRUCTION DETAILS

Transaction Aeferende Numiber
PTCFIM0619000190004

Pool Igantitier
POOLAMOMMMON

Cumency
EIR

Paty's Instru
Sub

Cradit Freazing Type

RP3C

Intended Settlement Date
19062023

([
=iE
a
Amount
0000
Yot mode

CANCELAND REPLACE

Lt Update Beason

Instruction Stacus Event Description Compulsory Event
Setthed Credit Freezing Position increase Ne

Abrsobute Credit Limit Breached Collateral Ingufficiency u2a

e No Yes

Action To Validate 5 Rejectid

Na

OTHER DETAILS

FootPrint
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GARANTIA SICOI
CASOS PRATICOS

1. ALTERACAO VALOR DE GARANTIA SICOI (DE 15,000 PARA 20,000)
CANCEL AND REPLACE

CONSULTA DE POSICAO ECMS

Display - Counterparty Pool

Pool Identifier Pool Reference Counterparty Q
Pool Type - Insufficient - Is Active -
Collateral
Validity Start Date == v [} Validity End Date == [}

List Pools Overview

POOLO0000..  SCP PT33 409,731,65 0 409,731,65. 409,731.65.. 409,73165. 0 No Yes 0 0 Yes 19/06/2023.. STP
POOLO00D0..  SCP FT18 387,679,13 0 387,67913. 387,57412. 367,57413 0 No Yes 0 0 Yes 19/06/2023.. PTCE-DMR
PTPOOLO0..  SCP PT1 0 0 0 0 0 0 No Yes 0 0 Yes 18/06/2023.. ECMSOpera.
POOLO0ODO..  SCP PT38 25918853 5000000 20918853 20918853 . 20918853 0 No Ves o 0 Yes 18/06/2023.. ECMSOpera.
POOLO000D... SCP PT35S 73.602519.. 4348875 73.559.030. 73559,030... 73.559,030. 0 No Yes o 0 Yes 18/06/2023.. ECMSOpera.
POOLO000O... SCP P17 138,297.39.. 5000 13829239. 13829239.. 13829239. 0 No Yes o 0 Yes 18/06/2023.. ECMSOpera.
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GARANTIA SICOI

CASOS PRATICOS

1. ALTERACAO VALOR DE GARANTIA SICOI (DE 15,000 PARA 20,000)
CANCEL AND REPLACE

CONSULTA DE POSICAO ECMS

Pool Overview o

®

List Pools Overview View : Pool

POOL GENERAL DETAILS

LAST MODIFICATION DETAILS

Update Date Modification Reason
19/06/2023 11:35:06:010 CreditFreezingIncrease
Pool Variation Amount MCL Cnline

Last Movement Details
PTCF230619000190004

CF Online

Amount

20,000

Last Pool Position 1D
PTPLP00S30145001

Pasition Date
19/06/2023

Last Cash Collateral Interest Calcul Date
02/06/2023

Last Cash Collateral Mobilization Date
02062023

SESSAO DE FORMAGCAO SOBRE O ECMS

JULHO 2023
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GARANTIA SICOI
CASOS PRATICOS

1. ALTERACAO VALOR DE GARANTIA SICOI (DE 15,000 PARA 20,000)
CANCEL AND REPLACE

CONSULTA DE POSICAO ECMS
o | 0

Search Result : Credit Freezing Position

—

G2 xmahl O«

POOL POSITIONS [ ~] u Position Date #°_' | Pool Id ¢ Counterparty # Credit Freezing - Process Valuati-.” | Validity Date # Update Date % Update User Id I
_ PTCF2306020001 . | Credit Freezing D.. | 31/12/9999 02/06/202311:0. | PTCB-MG-ADMIN

- 02/06/2023 POOL0O00000000. CFNCB

COLLATERAL [ ~] EXPOSURE [~]
B 19/06/2023 POOLO0ODO0DO0. 20000 EUR PTCF2306190001 . Credit Freezing In CRTBGALPTTGX
Marketable Asset Collsteral B Credit Freeting [~ ]
Extemally Maraged Collateral a Total Creat Freezing
000
o - m
Fied Tosm Depesit -] Pool Overview
ELIRD OMO (-]
TRIPARTY COULATERAL -] Display : Counterparty Pool x|~}
HNon ELIRG OMO [~}
Creck Colme -] List Pools Overview > View : Pool
Margnal Landing Faziliy [~}
Total Collateral - - - " . n
o L Search Result : Credit Freezing Position » Cash Collateral Detailed Positions Details
Total Exposure [ ~]
Pasition Date Cash Position Id Amount
Total Creat
e 1970672023 initiation|mai 00L TCF2306 20,000
Total Collaeral affected 16 OMO Total Cellsteral Ve
) 273546547206 .
Being Cancelled Pool Id Position Nature
No POOL000000000356 Initiation
Paosition Status Position Type Currency
5L ECL REL M Credn Ling value Settled Main EUR
LTEASATIE 2R ATLI LTRASATI I IS
Insutticiem Collaeeral Colamersl Defice. Eacent BCL Deficit Geons Movement Reference Process Valuation Type

» o [ s FICE230615000190004

Credit Freezing Increase

FootPrint
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GARANTIA SICOI
CASOS PRATICOS

2. ALTERACAO VALOR DE GARANTIA SICOI (DE 20,000 PARA 18,000)
DELTA (-2,000)

INSERIR INSTRUCAO ECMS

gt Coreft Frerring Inss
Wiew ; Credit Freezing =0
INSTRUCTION DETAILS B
Transaction Retertric s Instruction Feference Counterparty
Input C nstruction
PTCF2MEI0N 70006 FTI0
Input Credit Freezing instruction F—— cunency
LW ELR
Transaction Details
Update made

Transaction Reference Number Party’s Instruction Reference Pool |dentifier 19042023 DELTA

PTCF230619000190006 Dimn POOLO00000000356 Q
Last Undan

Counterparty Credit Freezing Type Amount

PTI0 ~ RPSC - -2,000

Currency Intended Settlement Date Update mode

EUR 19/06/2023 DELTA - Insaructen S1a1 Evens Descrignion Computsory Evem Absohne Credit Limit Bresched
Seat Fer Sestlement Crrdit Frresing Pation decerase No Na

Compulsory Event Last Update Reason

N Collsteral Insufficiercy Action To Validate I3 Rejected A

o -

Na No Ve

L2l &

FootPrint [~}
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9
GARANTIA SICOI
CASOS PRATICOS

2. ALTERACAO VALOR DE GARANTIA SICOI (DE 20,000 PARA 18,000)
DELTA (-2,000)

CONSULTA DE INSTRUCAO ECMS e S -

INSTRUCTION DETAILS [~ ]
og Transaction Reference Number Pamy's Insinuction Reference Coumerpary
PTCFZNG1000190006 Dima FTI0
q
Pocl ldentifier Credit Fraazing Type Arount
o . o - POOLMOONONIE RPSC 2,00
Cumency Incended Seriemnent Date Update mode
- R - ELUR 19062023 DELTA
----- 1w 0 © [ - (= pdne D - =
L Update Rs

Search Result  Credit Freezing B

" R T |
- - ’ Instruction Status Evenit Description Computsory Event
Seded Creds Freeving Paaisiss decrease Xo
Absobate Credit Limit Breached Collateral Insufficiency ua
Ns N Yes
Action To Velidste Is Pejected
Xs
OTHER DETAILS a

Paymeen & Credn Line Insmuction

FootPrint

JULHO 2023 88
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GARANTIA SICOI
CASOS PRATICOS

2. ALTERACAO VALOR DE GARANTIA SICOI (DE 20,000 PARA 18,000)
DELTA (-2,000)

CONSULTA DE POSICAO ECMS

Display : Counterparty Po

Pool Identifier ==

Pool Type

Validity Start Date ==

List Pools Overview

| Bt 1t rrtifis | Bt T

POOI O0O0D

POOLO000Q..  SCP
POOLO000Q.. SCP
POOLO0D0OO scP
PTPOOLOOO scP
POOLOD00D..  SCP
POOLO000Q.. SCP
POOLOOODOD.. SCP

SESSAO DE

ol

Pool Reference

~  Insufficient Collateral

] Validity End Date

SCP Pool

e L o L N

PT3000 243816,142..
PT33 409,731,658....
PT18 387,679,136,

m o
PT36 25918,853.6

PT35 73,602519.0..
PT7 138,297,394...

FORMAGAO

27BAAATAT

1.210.757.67  247,405385.

o

409,731,658

o

387.679,136.
o 0
5000,000 209188536
4348875 T73,559,030.3.
5000 138292394,

SOBRE

2TBRAATAT
247.405,385..
409,731,658..
387.574128
0
20,918,853 6
73,559,030.3.
138,292.394..

O EC

2TBBAATAT
247405,385...
409,731,658...
387.574.136.
0
20,918,853 6
73,559.0303..
138,292.394...

M S

Follatoral

SCP Pool

[

No
No
No
No
No
No
No

Counterparty ==

- Is Active

ELA Pool

|t vttt | €1 & Ottt | Tt €1 8 e

Yes 0
Yes 0
Yes 0
Yes 0
Yes 0
Yes 0
Yes 0

e Rrtiun &

| FpesP—

19/06/2023 ...
19/06/2023 ...

19/06/2023
18/06/2023

18/06/2023

18/06/2023 ...
18/06/2023 ...

[FpeS——

CPTRGAI PT

CPTBGALPT..

PTCB-DMR S
ECMSOperat

ECMSOperat

ECMSOperat.

ECMSOperat.

JULHO

2023
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GARANTIA SICOI

CASOS PRATICOS

2. ALTERACAO VALOR DE GARANTIA SICOI (DE 20,000 PARA
DELTA (-2,000)

CONSULTA DE POSICAO

Pool Overview ©

ECMS

&

18,000)

Display : Counterparty Pool
List Pools Overview View : Pool

POOL GENERAL DETAILS

LAST MODIFICATION DETAILS

Update Date
19/06/2023 11:58:56:344

Modification Reason
CreditFreezingDecrease

Pool Variation Amount
2,000

MCL Online

Last Movement Details

PTCE2306190001 50006

CP Online

Amount

18,000

Last Pool Position 1D
PTPLPO0830146001

Position Date
19/06/2023

Last Cash Collateral Interest Calcul Date
02/06/2023

Last Cash Collateral Mabilization Date
02/06/2023

SESSAO DE FORMAGCAO SOBRE O

ECMS

JULHO 2023
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GARANTIA SICOI
CASOS PRATICOS

2. ALTERACAO VALOR DE GARANTIA SICOI (DE 20,000 PARA 18,000)
DELTA (-2,000)

CONSULTA DE POSICAO ECMS

POOL POSITIONS (] Search Result : Credit Freezing Position

COLLATERAL [ ~] EXPOSURE [ -] 10 BRO
[ rotmwr {7t comapanye Lo e camys | ot s o vy bnes ot oo

Marietable Asset Collatesal (] Credit Friezing [~}
Extermally Man Collsteral V] Total Credit Freezing
Cash Collateral ]
Fined Term Deposit 2
EURQ OMO -] @  Pool Overview ©
TRIPARTY COLLATERAL ] =
Non EURD DMO - \ . iew - Pool
Crodit Claims V] List Pools Overview > View : Pool u
Marginal Lendng Facilny ﬂ - . . . _
Total Collateral (~] Search Result : Credit Freezing Position » Cash Collateral Detailed Positions Details
Teaal Exposure
tieral Operations it L Positien Date Cash Position Id Amount
2,7H8 A5 ATLG e 19/06/2023 initiati i '00L [PT 18,000
D —————— Tosal Credn
15,000 006
Total Collateral affecred 1o OMO Total Collateral Value
] % ATLOG
Being Cancelled Pool Id Position Nature
No POOLO00000000356 Initiation
Position Status Position Type Currency
Settled Main EUR
SCL ECL RCL Maimn Credit Line value
THLAN, AT LI T AT LI U6 19,995,990, 000 Movement Reference Process Valuation Type
Ingusficiant Collateral Collataral Deficit Eucess BCL Deficit Econs PTCF230619000190006 Credit Freezing Decrease

FootPrint
Credit Line Detads
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GARANTIA SICOI
CASOS PRATICOS

3. ALTERACAO VALOR DE GARANTIA SICOI (DE 18,000 PARA 21,000)
DELTA (+3,000)

INSERIR INSTRUCAO ECMS

@9 Input Credit Freezing Instruction

Input Credit Freezing instruction

Transaction Details
Transaction Reference Number Party’s Instruction Reference Pool ldentifier
PTCF230619000190007 Aumento POOLO00D00000356 Q
i e L L Murmiber
Counterparty Credit Freezing Type Amount Pm—'m:;nmmrm ETItis
PT10 RPSC 3,000 successhully under S1acus Waningsectisment
Currency Intended Settlement Date Update mode n
EUR 19/06/2023 DELTA -

Compulsory Event

Mo

Last Update Reason

SESSAO DE FORMAGCAO SOBRE O ECMS
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GARANTIA SICOI
CASOS PRATICOS

3. ALTERACAO VALOR DE GARANTIA SICOI (DE 18,000

DELTA (+3,000)

CONSULTA DE INSTRUCAO ECMS

@  Display Credit Freezing instruction €

Counterparty

[+}
Pool hdernifer Credn Freezing Tyoe inenced Semlemnent Date
a a =]
Update made Compulsony Rvent uza
Instructi ! tion Date pdate D
0 - : ﬂ

Search Result . Credit Freezing

» K mee 1 ais 3 o= i P

| Prormos. [ Aumenss | Pocwom_ [#mie = [1snezoe [oama  [me [ ves [1aroerzoz_ [ st

SESSAO DE FORMAGCAO SOBRE O ECMS

LY

PARA 21,000)

Search Result - Credit Freezing > View : Credit Freezing

INSTRUCTION DETAILS
Transacrion Rederence Number Party's Instruction Reference Coumnerparty
PTCFIMGI001900T Aumento FTI0
Pool Igentifier Credn Freezng Type ARG
POOLOMOOMOMISS RPSC 000
Cumency Intended Semiement Date Update made
ER 1h0s20m DELTA

Last Update Reason

STATUS DETAILS

Aokt Crodit Lima Breached

Event Description

Credit Freesing Poition increate

Collateral InsuMficiency

Compulsory Evert

Uz

Na Xo Yes
Action To Valdate Is Pu'j« Aed
No
OTHER DETAILS. =
Py redit Li

Business validetion Errers [0

FootPrint
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GARANTIA SICOI
CASOS PRATICOS

3. ALTERACAO VALOR DE GARANTIA SICOI (DE 18,000 PARA 21,000)
DELTA (+3,000)

CONSULTA DE POSICAO ECMS

Por

Overview

Display : Counterparty Pool

Pool Identifier == Pool Reference == « CQUn(efDaRY = w Q
PoolType == w +  Insufficient Collteral - Ishctive = v -
Validity Start Date == = )} Validity End Date == i}

List Pools Overview

10
SCP Pool SCP Pool ELA Pool
| Bttt | Bt Tiame 47 | Prsimsarmaer | et renriea | €rt 2 lor o Fettararat £ | tnautfininnt= | o Valuatad @ | £0 & fatlors | Tacat 01 4 7 [ L
| PooLoooon.. | scp |Pm10 | 278848547.. 21,000 | 278849447... | 278840447.. | 2788 A447.. | 0 |No [ ves |19/06/2023 .. | cPTBGALPT..
POOLO0000..  SCP PT33 409,731,658, 0 409731658 409731658 409,731.658 0 No Yes 0 0 Ves 19/06/2023 . STP
POOLD0000. SCP PT18 387,679,136. 0 387,679,136 387,574,128, 387,574,136, 0 No Yes 0 0 Yes 19/06/2023 PTCB-DMR
FTPOOLOCO..  SCP FTI 0 0 0 0 0 0 MNo Yes 0 0 Ve 18/06/2023 .. ECMSOperat.
POOLO0000..  SCP FT36 25918853 6. 5000000 209188536 203188536 209188536 0 MNo Yes 0 0 Vs 18/06/2023 . ECMSCperat
POOLO0000..  SCP PT35 73602.519.0. 4348875 735590303 735590303. 735500303 0 MNo Yes 0 0 Ves 18/06/2023 . ECMSOperat
POOLD0000. SCP PTT 138,297,394, 5000 138292394 138,292,334 138,292,394 0 No Yes 0 0 Yes 18/06/2023 ECMSOperat.
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GARANTIA SICOI

CASOS PRATICOS

3. ALTERACAO

VALOR DE GARANTIA SICOI (DE 18,000 PARA 21,000)

CONSULTA DE POSICAO ECMS

Pool Overview °

DELTA (+3,000)

List Pools Overview View : Pool

21,000

POOL GEMERAL DETAILS
LAST MODIFICATION DETAILS
Update Date Maodification Reason Last Movement Details Amount
19/06/2023 12:33:37:445 CrediFreezingIncrease PTCF230619000190007
Pool Variation Amount MCL Online CP Online Last Pool Position ID
-3,000 0 0  PTPLPO0830147001

Position Date
19/06/2023

Last Cash Collateral Interest Calcul Date
02/06/2023

Last Cash Collateral Mobilization Date
02/06/2023

SESSAO DE FORMAGCAO SOBRE

(0]

ECMS

JULHO 2023
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GARANTIA SICOI
CASOS PRATICOS

3. ALTERACAO VALOR DE GARANTIA SICOI (DE 18,000 PARA 21,000)
DELTA (+3,000)

CONSULTA DE POSICAO ECMS

POOL POSITIONS.

COLLATERAL

Markeetable Axvet Collatersl

Exsarmally Managed Coliateral

Cash Collateral

Fied Tesm Deposit

TRIPARTY COLLATERAL

Credn Claims

Total Collateral

Operations Ralpive Cradin Limn

Total Coliateral Value

[ -] EXPOSLRE [ ~]

Creit Freezing -]

Total Crecit Freezing

EURD OMO

Margmal Lending Faciliy

Total Exposure

-]
Non EURO OMO [}
-]
]

Total Coedit
1080

2,788,465, 4TL08

501 Bl RCL Maerrum Crese Lina vals

LTEAMLATLOE LT AMATLOE LTEEAMATLOE B
nsutficsanm Colateral Coltataral Deafic Ercess BCL Deficit Fcons.
N

I '

SESSAO DE FORMACGCADO

SOBRE O ECMS

Search Result : Credit Freezing Position

10 @ * E INNS RS
[ o owe s [roviss ——comerany s Lcnanreong saotyosns Jupowepos upsso s |

02/06/2023 POOLODODD000...  PTI0 PTCF230602000

Credit Freezing . 31/12/9999 02/06/2023 11:0. PTCB-MG-ADMIN

119/06/2023 | POOLODODO00O... | PTIO | PTCF230619000_.. | Credit Freezing | | 31/12/9999 119/06/2023 12:3__ | CPTBGALPTTGX .

List Pools Overview > View : Pool

Search Resull : Credil Freezing Posilion Cash Collateral Detailed Positions Details

Pasition Date Caash Pasition k. Amount

191062023 JSenled fabe POOL TC 21,000
o

Being Cancelled Pool it Posdion Nature

¥a POOLOMONNAL Inilarion

Position Status Position Type Currency

Setthed Main EUR

Movement Reference
PTCF0619000190007

Process Valuaton Type
Credit Freezing Inerease

FootPrmt [~}
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GARANTIA SICOI

IMPACTO NA LINHA DE CREDITO INTRADIARIO

Posicdo inicial:

Credit freezing = 20,000
Suggested Credit Line (SCL) = 2,788,445,472.06

POOL POSITIONS ]
COLLATERAL [ ~] EXPOSURE ‘ [~ ]
Marketable Asset Collateral -] Credit Freezng ‘ B

Eﬂﬂl\‘.]'“ a ’w"‘ ' Tatal Crean Freezing
18,000
fone @ T
Funed Term Depost [}
EURD OMO ]
TRIPARTY COLLATERAL 2
Non EURD OMO ]
Creda Claims [}
Marginal Lending Facility ]
Total Collateral [ ~]
Total Exposure
Total Collateral Operations Felative Credn Lims ol u
:'m-“ Total Crean
) 18000
Total Collateral aftected to OMO Total Collateral Value
] 1TESAESATLO6

CHEDIT LINE DETAILS

Insufficient Collateral Collmersl Defich Exress ECL Defici Econs
. -

SESSAO DE FORMAGCAO SOBRE O ECMS

Credit freezing = 18,000

Posicao inicial:

Suggested Credit Line (SCL) = 2,788,447,472.06

POOL POSITIONS
COLLATERAL B EXPOSLRE ‘ [~}
Markitable Asset Collatecal -] Credit Freeing f B

Collateral a Total Crean Freezing
1100
N o T ememms ]
Fixed Tonn Depasic ~]
EURD OMD -]
TRIPARTY COLLATERAL -]
Non EURIO OMO V]
Cradit Clains: -]
Marginal Lending Facility -]
Toeal Collateral a
Total Exposure
Tors Colimaral Ooeranons Petasive Creoit Limim n
S il Tosal Credn
21,008
Toual Collateral affected 10 OMO Total Collaeral Value
" 2,758,45472.00
5L ‘ EcL ReL Marimum Credi Ling valoe
ATAUATLI JTIAMATLI 278844447204 5995999
Insuthicient Collarersl Coltaversl Deficit Excess ECL Deficn Econy.
% " (]
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OPERACOES DE MERCADO ABERTO

05.1
05.2
05.3
05.4
05.5
05.6
05.7

05.8

05.9




OPERACOES DE MERCADO ABERTO
OPM NO CONTEXTO ECMS

- Provision of liquidity Absorption of liquidity

Open v Reverse transactions

marke’F (MRO, LTRO, TLTRO, ...)
operations

v Collection of fixed-term deposits

SITENDER

Standing . . -
v
Facilities Marginal lending facility

FONTE: ECMS info pack - settlement of open market operations
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OPERACOES DE MERCADO ABERTO
OPM NO CONTEXTO ECMS

MONTANTES LIQUIDADOS NO CLM NA MCA DEFAULT (OU NA
MCA DE OUTRO PARTICIPANTE)

) NETTING DE PAGAMENTOS

NAO E FEITO

NETTING ENTRE
OPERACOES DE
CEDENCIA E DE

) MRO + LTRO + TLTRO + ER + FTO + SO + MLOR

MRO - Main Refinancing Operations TLTRO - Targeted Longer-term Refinancing Operations FTO - Fine-tuning Operations MLOR - Marginal Lending on Request
LTRO - Longer-term Refinancing Operations ER - Early Repayments SO - Structural Operations FTD - Fixed-Term Deposit
JULHO 2023 100
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OPERACOES DE MERCADO ABERTO

HORARIO
17h45  18h 23h30
: : :

1h30

Alteracdo de horario
introduzida com o ECMS.

Calculo de juros corridos

Atualizacdo de operacdes
Envio de instrucdes de
liguidagao de OMA ao
CLM (18h - 18h30)

SoD - Start of day ~ NTP - Night-time process

SESSAO DE FORMAGCAO SOBRE O ECMS

MW - Maintenance window

Rececdo de resultados de leildo
Liqguidacao de OMA (same day settlement)

DTP - Day-time process ~ EoD - End of Day

JULHO 2023
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OPERA(;C)ES DE MERCADO ABERTO
CONSULTA DE OPERACOES

Mad. Collateral and Credit > Exposure > Open Market Operations > Operations > Display OMO Instruction

Display OMO Instruction S

Search Criteria : Allotment
Internal Reference D == w OMORefNo == w Pool Identifier == w -
Sidderld ==~ - Segregated Operation Name == w - Fy Currency == w -
AllotmentDate - ==~ & Settlement Date == w» = Maturity Date == w B
Auction Type == = - ToBe Netted == = - Metting Reference == =
Allotment Status () = - UZA == = - Is Amended == w -
Update Date == w m

UHB Contrapartes: capitulo 3.3.3.2.1.1 Open Market Operation - Search Screen
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OPERACOES DE MERCADO ABERTO

CONSULTA DE OPERACOES

Search Criteria : Allotment (A ]
Internal Reference ID == w OMORefNo == w Pool Identifier == w -
Bidderld == w - Segregated Operation Name == w hd Fx Currency == w -
Allotment Date Iﬂ Settlement Date B Maturity Date l"_‘l
Auction Type == w - To Be Netted == w - Netting Reference == w
Allotment Status () ¥ - Uza == w - Is Amended == w v
Update Date == = m
Search result : Allotment

< Page az >

20250012  PTLPO.. MRO = POOLO... 29/06/.. 30/06/2023  03/07/20.. 35,000,000 EUR Yes 21114.. 6158.. 03/07/.. No Yes PTNET.. Waitin.. Settled 30/06/.. ECMS..
20250012  PTLPO.. MRO POOLO.. PTI10 29/06/.. 30/06/2023  03/07/20. 27,000,000 EUR . Yes 21037 4733 03/07/ No Yes PTNET.. Waitin.. Settled 30/06/.. ECMS
[ 20250011 PTLPO.. MRO - POOLO.. PT36 28/06/.. 29/06/2023  30/06/20.. 10,000,000 EUR - Yes 1.75 0 30/06/... No No PTNET.. Settled Closed 30/06/.. STP
@ 20250011 PTLPO.. MRO . POOLO.. PT35 28/06/.. 29/06/2023  30/06/20. 20,000,000 EUR - Yes 1.75 0 30/06/. No No PTNET.. Settled Closed 30/06/.. STP
[ 20250011 PTLPO.. MRO - POOLO.. PT33 28/06/.. 29/06/2023  30/06/20. 15,000,000 EUR - Yes 1.75 0 30/06/. No No PTNET.. Settled Closed 30/06/.. STP
[E 20250004 PTLPO.. LTRO LTRO POOLO.. PT7 28/06/.. 29/06/2023  03/07/20. 18,000,000 EUR - Yes 1.5 3,000 03/07/. Yes Yes PTNET.. Waitin.. Settled 30/06/.. ECMS.
[ 20250003 PTLPO.. NonEurolLPO POOLO.. PT18 28/06/.. 29/06/2023  30/06/20. 11,000,091.67 1320011 EUR 1.0909 USD 12,000,000 Yes 258 0 30/06/. No No PTNET.. Settled Closed 30/06/.. STP
@ 20250001 PTLPO.. MRO POOLO.. PT36 28/06/.. 29/06/2023  30/06/20. 10,000,000 EUR Yes 1.75 0 30/06/. No No PTNET.. Settled Closed 30/06/.. STP
[E 20250001 PTLPO.. MRO - POOLO.. PT35 28/06/.. 29/06/2023  30/06/20. 20,000,000 EUR — Yes 1.75 0 30/06/. No No PTNET.. Settled Closed 30/06/.. STP
[ 20250001 PTLPO.. MRO POOLO.. PT33 28/06/.. 29/06/2023  30/06/20 15,000,000 EUR Yes 175 0 30/06/. No No PTNET.. Settled Closed 30/06/.. STP

UHB Contrapartes: capitulo 3.3.3.2.1.1 Open Market Operation - Search Screen
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OPERACOES DE MERCADO ABERTO
CONSULTA DE OPERACOES

Display OMO Instru

—-

Search Criteria : Allotment

Internal Reference ID == =

Bidderld == w

Allotment Date

Auction Type == =

Allotment Status () ¥

Update Date

OMORefNo ==

Segregated Operation Name ==

Settlement Date

To Be Netted ==

uA ==

Pool Identifier

Fx Currency

Maturity Date

Netting Reference

Is Amended

] )

Search result : Allotment

OMORef..” | Intern..’ | MP Opera -m

20250012 | P

egre.

< Page

o2 >

20250011  PTLPO.
20250011 PTLPO.
20250011  PTLPO.
20250004 PTLPO.
20250003  PTLPO.
20250001 PTLPO.

a
B
]
]
(]
(=]
]

20250001  PTLPO.

20250001 PTLPO.

SESSAO DE

20250012  PTLPO.

T TR R T

MRO
MRO
MRO
LTRO
Non-Euro LPO
MRO
MRO
MRO

FORMAGAO SOBRE

LTRO

POOLO.
POOLO.
POOLO

POOLO...
POOLO..
POOLO...

POOLO

POOLO...

POOLO.

PTI0
PT36
PT35
PT33
L

PTI8
PT36
PT35
PT33

) e A—

29/06/ 30/06/2023 03/07/20.. 27,000,000
28/06/ 29/06/2023 30/06/20.. 10,000,000
28/06/ 29/06/2023 30/06/20 20,000,000
28/06/.. 29/06/2023 30/06/20 15,000,000
28/06/ 29/06/2023 03/07/20 18,000,000
28/06/_. 29/06/2023 30/06/20. 11,000,091.67
28/06/ 29/06/2023 30/06/20. 10,000,000
28/06/_. 29/06/2023 30/06/20. 20,000,000
28/06/.. 29/06/2023 30/06/20. 15,000,000
O ECMS

1,320,011

EUR
EUR
EUR
EUR

1.0909 USD

12,000,000

Yes
Yes
Yes

Yes

21037,
1.75
175
1.75

15
258
175
175
175

4733
0
0
0
3,000

o iG] o

03/07/. No
30/06/. No
30/06/ No
30/06/. No
03/07/. Yes
30/06/. No
30/06/. No
30/06/. No
30/06/. No

Waitin..

Settled
Settled
Settled
Waitin,

Settled
Settled
Settled
Settled

Settied 30/08/
Closed 30/06/...
Closed 30/06/
Closed 30/06/...
Settled 30/06/
Closed 30/06/...
Closed 30/06/
Closed 30/06/...
Closed 30/06/
JULHO

ECMS.
STP
STP
STP
STP
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OPERACOES DE MERCADO ABERTO
CONSULTA DE OPERAGOES - DETALHE

Display OMO Instruction e

Search result : Allotment > View : Allotment " o
Detalhes gerais do leilao

Operation Details

sy [~

OMORefNo Revision Procedure

20250012 Standard Tender

Operation Name Segregated Operation Name Operation Type

Main Refinancing Liquidity Providing

Transaction Type Auction Type All Method

Reverse Transactions Variable Rate Tender Multiple Rate Auction

Reference Entity Business Value Type Quotation

RATE Rate

Allotment Date Settlement Date Maturity Date

29/06/2023 30/06/2023 03/07/2023

Original Settlement Date Original Termination Date Duration In Days

30/06/2023 3
Currency Fx Currency Fx Rate

EUR

Spread MP Operation Type

0 MRO
; . .

UHB Contrapartes: capitulo 3.3.3.2.1.1.3 Open Market Operation - Details Screen
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OPERACOES DE MERCADO ABERTO

Allotment Details

CONSULTA DE OPERACOES - DETALHE

Montante total colocado

Internal Reference ID Bidder Id Pool Identifier

PTLPO230629999049 PT7 POOL000000000355

NCB Identifier Nominal Fx Amount

PT1 35,000,000

Allotment Status Status Reason Preliminary Collateral Insufficiency

Settled No

Eligible to Early Repayment Is Partially Reimbursed Is Fully Early Repaid

Bo No No

UHB Contrapartes: capitulo 3.3.3.2.1.1.3 Open Market Operation - Details Screen
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OPERACOES DE MERCADO ABERTO
CONSULTA DE OPERAGOES - DETALHE

Montante total colocado

Allotment Details
Internal Reference ID Bidder Id Pool Identifier
PTLPO230629999049 PT7 POOL000000000355
NCB Identifier Nominal Fx Amount
PT1 35,000,000

Allotment Status Status Reason Preliminary Collateral Insufficiency
Settled No

Eligible to Early Repayment Is Partially Reimbursed Is Fully Early Repaid
No No No

| Bids [2] Business Validation Emors [0]

Propostas colocadas

View : Contract Details

Bid Alloted Amount £ Bid Alloted Business Value $

22,000,000

13,000,000

UHB Contrapartes: capitulo 3.3.3.2.1.1.3 Open Market Operation - Details Screen
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OPERACOES DE MERCADO ABERTO
CONSULTA DE OPERAGOES - DETALHE

Operation Amounts In EUR

Initial Margin

I Informacgdo de montantes para operag¢des em EUR / contravalor em EUR I

Provisional Interest in EUR

Provisional Maturity Amount in EUR

6,158.33

35,006,158.33

Externally Covered Amount

Reimbursed Amount In EUR Outstanding Amount In EURO

35,000,000

Amounts in Currency

Provisional Interest in currency

Provisional Maturity Amount in Currency Reimbursed Amount In Currency

QOutstanding Amount In Currency

Interest

Reference Rate

Informagao de montantes para operacdes em moeda estrangeira

Days Base Interest Rate

Actual On 360

2.111429

Accrued Interest

Accrued Interest In Currency Externally Covered Interest

6,158.33

Is Interest Rate Dismissed

Yes

Accounting Rate Is Different Accounting Rate

No

Accrued Accounting Interest

Accrued Accounting Interest Currency

6,158.33

Last Interest Calculation Date

03/07/2023

Next Interest Calculation Date

Informacgao relativa a juros

UHB Contrapartes

SESSAO DE FOR

: capitulo 3.3.3.2.1.1.3 Open Market Operation - Details Screen

MAGCAO SOBRE O ECMS
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OPERACOES DE MERCADO ABERTO
CONSULTA DE OPERAGOES - DETALHE

Payments Details

Movements Details

Foot Print

UHB Contrapartes: capitulo 3.3.3.2.1.1.3 Open Market Operation - Details Screen
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OPERACOES DE MERCADO ABERTO
CONSULTA DE OPERAGOES - DETALHE

Payments Details

Movements Details

Foot Print

xposure Movement

PLMPT00000002551 20250012 POOL0O00000000355 6,158.33 03/07/2023 Credit Operation Intere.. No InterestWaitingMaturity  ECMSOperationalDayS. 30/06/2023 20:37:354

PLMPT00000002552 20250012 POOL000000000355 35,000,000 30/06/2023 Credit Operation Settle.. No Settled STP 30/06/2023 08:06:25:4

PLMPT00000002553 20250012 POOL0O00000000355 35,000,000 03/07/2023 Credit Operation Matur.. No Confirmed ECMSOperationalDayS.. 30/06/2023 20:37:35:3

PLMPT00000002659 20250012 POOLO00000000355 6,158.33 -6,158.33  03/07/2023 Credit Operation Intere..  No InterestWaitingT2Resp.. ECMSOperationalDayS..  30/06/2023 20:26:22:0.

UHB Contrapartes: capitulo 3.3.3.2.1.1.3 Open Market Operation - Details Screen
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OPERACOES DE MERCADO ABERTO

CONSULTA DE OPERACOES - DETALHE OPER. MOEDA ESTRANGEIRA

Search Criteria : Allotment (A ]
Internal Reference ID == w OMORefNo == w Pool Identifier == w -
Bidderld == w - Segregated Operation Name == w hd Fx Currency == w v
Allotment Date ﬁ Settlement Date ﬂ Maturity Date ﬂ
Auction Type - To Be Netted - Netting Reference == w
Allotment Status () ¥ - UZA == w - IsAmended == w v
Update Date == = ﬁ

Search result : Allotment

K < page oz > * @O

[ ovorer e
[E] 20250012 PTLPO.. MRO POOLO. 29/06/.. 30/06/2023 03/07/20. 35,000,000 EUR 5 Yes 21114 6,158 03/07/. No Yes PTNET.. Waitin.. Settled 30/06/.. ECMS..
[ 20250012 PTLPO.. MRO POOLO.. PTI0 29/06/. 30/06/2023 03/07/20. 27,000,000 EUR Yes 21037.. 4733 03/07/ No Yes PTNET.. Waitin Settled 30/06/. ECMS.
[F] 20250011 PTLPO.. MRO POOLO.. PT36 28/06/. 29/06/2023 30/06/20. 10,000,000 EUR Yes 1.75 0 30/06/. No No PTNET.. Settled Closed 30/06/. STP
[E 20250011 PTLPO.. MRO POOLO.. PT35 28/06/.. 29/06/2023 30/06/20.. 20,000,000 EUR . Yes 1.75 0 30/06/. No No PTNET.. Settled Closed 30/06/.. STP
[F] 20250011 PTLPO.. MRO POOLO.. PT33 28/06/. 29/06/2023 30/06/20. 15,000,000 EUR Yes 175 0 30/06/ No No PTNET.. Settled Closed 30/06/. STP
20250004 PTLPO.. LTRO LTRO POOLO.. PT7 28/06/... 29/06/2023 03/07/20. 18,000,000 EUR . Yes 1.5 3,000 03/07/. Yes Yes PTNET.. Waitin.. Settled 30/06/.. ECMS.
[F] 20250003 PTLPO.. Non-Euro LPO POOLO_. PT18 28/06/. 29/06/2023 30/06/20. 11,000,091.67 1,320,011 EUR 1.0909 USD 0 30/06/ PTNET.. Settled Closed 30/06/. STP
[ 20250001 PTLPO.. MRO POOLO.. PT36 28/06/. 29/06/2023 30/06/20. 10,000,000 EUR Yes 175 0 30/06/ No No PTNET.. Settled Closed 30/06/. STP
[E] 20250001 PTLPO.. MRO - POOLO.. PT35 28/06/.. 29/06/2023 30/06/20.. 20,000,000 EUR - Yes 1.75 0 30/06/.. No No PTNET.. Settled Closed 30/06/.. STP
[F1 20250001 PTLPO.. MRO POOLO.. PT33 28/06/. 29/06/2023 30/06/20. 15,000,000 EUR Yes 175 0 30/06/ No No PTNET.. Settled Closed 30/06/. STP

UHB Contrapartes: capitulo 3.3.3.2.1.1.3 Open Market Operation - Details Screen
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OPERACOES DE MERCADO ABERTO
CONSULTA DE OPERAGCOES - DETALHE OPER. MOEDA ESTRANGEIRA

Search result : Allotment > View : Allotment e . .
Principais diferencas
Operation Details
OMORefNo Revision Procedure
20250003 1 Quick Tender
Operation Name Segregated Operation Name Operation Type
Other Liquidity Providing
Transaction Type Auction Type All Method
Reverse Transactions Fixed Rate Tender
Reference Entity Business Value Type Quotation
RATE Rate
Allotment Date Settlement Date Maturity Date
28/06/2023 29/06/2023 30/06/2023
Original Settlement Date Original Termination Date Duration In Days
29/06/2023 30/06/2023 1

Currency Fx Currency

EUR UsSD
Spread MP Operation Type
Non-Euro LPO

UHB Contrapartes: capitulo 3.3.3.2.1.1.3 Open Market Operation - Details Screen
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OPERACOES DE MERCADO ABERTO
CONSULTA DE OPERAGCOES - DETALHE OPER. MOEDA ESTRANGEIRA

Principais diferengas

Allotment Details
Internal Reference ID Bidder Id Pool Identifier
PTLPO230628999043 PTI18 POOL000000000357
NCB Identifier Nominal Fx Amount
PT1 11,000,091.6 12,000,000
Allotment Status Status Reason Preliminary Collateral Insufficiency
Closed No

ilfiblelo Early Repayment \i:amally Reimbursed | Contravalor em EUR I Ii:ully Early Repaid Montante COIOcadO
o

UHB Contrapartes: capitulo 3.3.3.2.1.1.3 Open Market Operation - Details Screen
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OPERACOES DE MERCADO ABERTO
CONSULTA DE OPERAGCOES - DETALHE OPER. MOEDA ESTRANGEIRA

Principais diferencas

Operation Amounts In EUR Contravalor em EU R

Initial Margin Provisional Interest in EUR Provisional Maturity Amount in EUR

1,320,011

Externally Covered Amount Reimbursed Amount In EUR QOutstanding Amount In EURQ

11,000,091.67

Amounts in Currency (neste exemplo a operacgao ja tinha sido reembolsada na maturidade)

Provisional Interest in currency Provisional Maturity Amount in Currency Reimbursed Amount In Currency
0 12,000,000

e Informacdo de montantes para operacdes em moeda estrangeira

) Tal como no COLMS, uma OMA em moeda estrangeira nao liquida automaticamente, aguardando interveng¢ao

manual pelo Banco de Portugal ap6s confirmacao da sua liquidacao.

UHB Contrapartes: capitulo 3.3.3.2.1.1.3 Open Market Operation - Details Screen
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OPERACOES DE MERCADO ABERTO

CONSULTA DE OPERACOES

Mdd. Collateral and Credit > Exposure > Open Market Operations > Early Repayment > Display Early

Repayment Instruction

Display Early Repayment Instruction o
a
Q

Search Criteria : Early Repayment

OMORefNo == w Repaid OMORefNo == w Pool Identifier == w
Counterparty == w Q Allotment Date == w lﬁ Settlement Date == w
- Update Date == w

- Allotment Status == w

U2A == w

UHB Contrapartes: capitulo 3.3.3.2.5.1 Open Market Operation - Early Repayment Search Screen
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OPERACC)ES DE MERCADO ABERTO
CONSULTA DE OPERACOES

Display Early Repayment Instruction e

Search Criteria : Early Repayment
OMORefNo == w Repaid OMORefNo == w Pool Identifier == w Q
Counterparty == w Q Allotment Date == w t] Settlement Date == w Cfl
Referénc|a da Opera gao - Allotment Status == w ! Update Date == w ﬂ

Operacao relacionada

Search Result : Early epayment

Internal Refere.. | OMORefNo # Repaid OMORe..' | levision Pool Identifier § | Counterparty # . | Allotment Date & | Settlement Dat..’ | Repaid Amount.. Repaid Amount.. | Repaid Interest — | Margin to Relea._ | Forex Rate Allotment Statl. | Update Date & Update User Id$ I

20230034 1 POOLO00000000.. PT7 10/05/2023 17/05/2023 50,001 EUR 24/05/202315:3.. ESOTADMINT
1 POOL000000000.. PT33 06/05/2023 16/05/2023 50,000 EUR 0 1 24/05/202315:3.. ESOTADMINT

PTRPMT230529

PTRPMT230529 20230030

UHB Contrapartes: capitulo 3.3.3.2.5.1 Open Market Operation - Early Repayment Search Screen
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OPERACOES DE MERCADO ABERTO
CONSULTA DE OPERAGOES - DETALHE

Display Early Repayment Instruction o

Search Criteria : Early Repayment (A
OMORefNo == w Repaid OMORefNo == w Pool Identifier == w Q
Counterparty == w Q Allotment Date == w I':I Settlement Date == w I°_‘I
U2a == w - Allotment Status == = A Update Date == w ﬁ

Search Result ; Early Repayment
10 BLUOY
Internal Refere’.” | OMORefNo % ‘ Repaid OMORe Pool Identifier £ ‘ Counterparty % | Allotment Date # | Settlement Dat.. | Repaid Amount Repaid Amount.. | Repaid Interest. | Margin to Relea. | Forex Rate Allotment Stati. ‘ Update Date & Update User Id & I

PTRPMT230529. 22112912 20230034 1 POOL000000000.. PT7 10/05/2023 17/05/2023 50,001 EUR 24/05/202315:3.. ESOTADMINT

History

UHB Contrapartes: capitulo 3.3.3.2.5.1 Open Market Operation - Early Repayment Search Screen
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OPERACOES DE MERCADO ABERTO )
CONSULTA DE OPERAC()ES - DETALHE

Search Result : Early Repayment > View : Early Repayment

Early Repayment Details

Internal Reference ID OMORefNo Repaid OMORefNo

20230030

PTRPMT2305290000001 22112911

Revision Pool Identifier Counterparty

1 POOLO000000000358 PT33

Counterparty’s MCA CLM CB Account Allotment Date
BCOMPTPLXXXEUR BGALPTTIGXXX 06/05/2023

Settlement Date Amount

Repaid Interest in EURO
16/05/2023

Margin to Release Currency

EUR

STATUS DETAILS

Instruction Status Event Description

Confirmed Credit Operation Maturity Yes

Business Validation Errors [0]

FootPrint

UHB Contrapartes: capitulo 3.3.3.2.5.1 Open Market Operation - Early Repayment Search Screen
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OPERACOES DE MERCADO ABERTO
REEMBOLSO ANTECIPADO E A OPERAGCAO RELACIONADA

Méd. Collateral and Credit > Exposure > Open Market Operations > Early Repayment > Display Early Repayment Instruction

y W xBLUOS

Repaid OMORef..' Pool Identifier & ‘ Counterparty $ ‘ Allotment Date & ‘ Settlement Date & | Repaid Amount i.- | Currency & Repaid Amount i : Repaid Interest i.-' | Margin 1o Releas.” | Forex Rate % Allotment Status. l Update Date 3 Update User Id & ‘

20220264 POOLO00000000Z.. PTE1

Search Result : Early Repayment

Operacao relacionada

Internal Referen..” | OMORefNo %

RPMT202208180. 20220270 18/08/2022 18/08/2022 50,000 EUR 222 1 Validated 18/08/202215:44..  User BDP adminis.

Maéd. Collateral and Credit > Reporting > Monetary Policy Operations > MPO Expected Payments

Search Result : MPO Expected Payrients

10 S ABOY
Payment Refer._ | Internal Refere " | Operation Ref.. | Operation Typ.." | Counterparty .. | Pool Identifier # | Ncb Identifier'$’ | Amount I Currency & ‘ Intended Pay. | Principal or Int.. | Netting Indica..' | Netted Payme.. Creditor Acco’. | Debitor Accou.. | Event Descript.. | Payment Stat_. I

000071971MLM 20220264 oMo PT61 POOLO0000000 50,000 17/08/2022 Principal Yes CLIO000000206... In BDIGPTPLXXX BGALPTPLXXX  Credit Operatio. Settled

00001972MLM 20220264 OMO PT61 POOLO0000000.. PT1 50,000 EUR 24/08/2022 Principal No Out BGALPTPLXXX BDIGPTPLXXX Credit Operatio Expected
00002007MLM 20220264 OoMO PT61 POOLO0000000.. PT1 222 EUR 24/08/2022 Interest No Out BGALPTPLXXX BDIGPTPLXXX Credit Operatio.. Expected
00002027MLM. 20220264 Early Repayme. PT61 POOLO0O000000.. PT1 222 EUR 18/08/2022 Interest No Qut BGALPTPLXXX BDIGPTPLXXX Credit Operatio Expected
RPMT2022081 20220264 Early Repayme PT61 POOLO0000000.. PT1 50,000 EUR 18/08/2022 Principal No Out BGALPTPLXXX BDIGPTPLXXX Credit Operatio. Expected
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OPERACOES DE MERCADO ABERTO
REEMBOLSO ANTECIPADO E A OPERAGCAO RELACIONADA

Mad. Collateral and Credit > Reporting > Monetary Policy Operations > MPO Expected Payments

Search Result : MPO Expected Payments Reembolso antecipado total
10 CE x@OY
Payment Refer. Jlnternal Refere. ‘ Operation Ref..” | Operation Typ-." | Counterparty " | Pool Identifier # | Ncb Identifier's’ | Amount $ I Currency & Intended Pay. " | Principal or Int._ | Netting Indica.. Debitor Accou.’ | Event Descript. I

00001971MLM 20220264 oMo FT61 POOL0O0000000.. PT1 50,000 EUR 17/08/2022 Principal Yes CLIO000000206... In BDIGPTPLXXX BGALPTPLXXX  Credit Operatio. Settled

00001972MLM 20220264 oMo PT61 POOLO0000000.. PT1 50,000 EUR 24/08/2022 Principal No Out BGALPTPLXXX BDIGPTPLXXX Credit Operatio. Expected
00002007MLM 20220264 OMO PT61 POOLO0ODD0000.. PT1 222 EUR 24/08/2022 Interest No Out BGALPTPLXXX BDIGPTPLXXX Credit Operatio Expected
00002027MLM 20220264 Early Repayme PT61 POOL00000000.. PT1 222 EUR 18/08/2022 Interest No Out BGALPTPLXXX BDIGPTPLXXX Credit Operatio Expected
RPMT2022081... 20220264 Early Repayme. PT61 POOLO0000000.. PT1 50000 EUR 18/08/2022 Principal No Out BGALPTPLXXX BDIGPTPLXXX Credit Operatio.. Expected

Reembolso antecipado total » Pagamentos esperados na maturidade da operacao original sdo cancelados

Operacao original passa ao estado Closed

Reembolso antecipado parcial » Pagamentos esperados na maturidade da operac¢do original sdo modificados

Operacao original passa ao estado Partially Reimbursed
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OPERACOES DE MERCADO ABERTO
CONSULTA DE RESULTADO DE NETTING
Mad. Collateral and Credit > Exposure > LP Operations Netting > Display Netting Result LPO

Display Netting Result LPO -

Search Criteria : Netting Result (A ]
Transaction Reference == w Counterparty == w Q Pool Identifier == w -
Number
Netting Currency == v Netting Date == w ] Creation Date == w |

UHB Contrapartes: capitulo 3.3.3.2.3 Open Market Operation - Netting Result screens
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OPERACOES DE MERCADO ABERTO
CONSULTA DE RESULTADO DE NETTING
Maéd. Collateral and Credit > Exposure > LP Operations Netting > Display Netting Result LPO

Display Netting Result LPO -

Search Criteria : Netting Result
Transaction Reference == w Counterparty == ¥ Q Pool Identifier == w -
Number
Neting Curtency == v Montante final a liquidar Data em que ocorre o pagamento -

o *~mOY

Update User Id &

Search Result : Netting Result

] Transaction Reference . | Pool Identifier Netting Currency & Interest Amount $ Netting Date $ Netting Setup %

B PTNET23070380003001 POOL000000000356 PT10 -27,950,000 EUR 03/07/2023 NETTING_LPO_DEFAULT

Counterparty $ vargin Amount $ Netting Status & Update Date &

Waiting T2Response 30/06/2023 20:37:48:462 ECMSOperationalDaySc

] PTNET23063070003001 POOLO00000000356 PT10 27,000,000 EUR 30/06/2023 NETTING_LPO_DEFAULT
A PTNET23062950005001 POOL000000000356 PTI0 -950,000 EUR 29/06/2023 NETTING_LPO_DEFAULT

Settled 30/06/2023 08:06:25:814 STP

Settled 28/06/2023 20:33:25:314  STP

Estado do resultado de netting

UHB Contrapartes: capitulo 3.3.3.2.3 Open Market Operation - Netting Result screens
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OPERACOES DE MERCADO ABERTO
CONSULTA DE RESULTADO DE NETTING - DETALHE

Display Netting Result LPO s

Search Criteria : Netting Result
Transaction Reference == w Counterparty == w Q Pool Identifier == w -
Number
Netting Currency == = - Netting Date == w I‘:’] Creation Date == w I“_"?

Q Search

Search Result : Netting Result > View : Netting Result

10 * WO

PTNE|'2307038000300l POOL000000000356 PT10 7,950,000 __ 485208 |03/07/2023 NETTING_LPO_DEFAULT | Waiting T2Response 30/06/2023 20:37:48:462 | ECMSOperationalDaySc..

B PTNET23063070003001 POOL000000000356 PT10 27,000,000 0 EUR 0 30/06/2023 NETTING_LPO_DEFAULT  Settled 30/06/2023 08:06:25:814 STP

PTNET23062950005001 POOL000000000356 PT10 950,000 0 EUR 3958 29/06/2023 NETTING_LPO_DEFAULT  Settled 28/06/2023 20:33:25:314 STP

Edit

UHB Contrapartes: capitulo 3.3.3.2.3.3 Open Market Operation - Netting Result Detail Screen
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OPERACOES DE MERCADO ABERTO
CONSULTA DE RESULTADO DE NETTING - DETALHE

Search Result : Netting Result

View : Netting Result

Transaction Reference Number Pool Identifier Counterparty
PTNET23070380003001 POOL000000000356 PT10
Amount Margin Amount Interest Amount
-27,950,000 0 4,852.08
Netting Currency Netting Date Netting Setup
EUR 03/07/2023 NETTING_LPO_DEFAULT

Netting Status

Waiting T2Response

Error Description

Movements Details

Netting Movement
PLMPT00000002664

Netting Details

Settling Operation [0]

Netting Interest Movement Margin Movement
PLMPT00000002665

Maturing Operation [2] Maturing Early Repayment [0]

UHB Contrapartes: capitulo 3.3.3.2.3.3 Open Market Operation - Netting Result Detail Screen
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OPERACOES DE MERCADO ABERTO

.

Search Result : Netting Result > View : Netting Result

CONSULTA DE RESULTADO DE NETTING - DETALHE

Transaction Reference Number

Yes

Activated

30/06/2023 14:19:5
Yes

Pool Identifier Counterparty
PTNET23070380003001 POOL000000000356 PTI10
Amount Margin Amount Interest Amount
-27,950,000 0 4,852.08
Netting Currenc: Netting Date Netting Setup
View : ML Contract
PTSTF2306300000. POOL00000000035.. MLOR20230630001 11875 950,000 EUR Activated Yes
PTLP02306299990.. POOLO0000000035.. 20250012 473333 27,000,000 EUR
Netting Movement
PLMPT00000002664

30/06/2023 20:37:4.. PTCB-MG-ADMIN ECMSOperationalD,
Yes 29/06/2023 14:43:.1..  30/06/2023 20:37:4.. FR-OTTAL ECMSOperationalD.
Netting Intergst Movement Margin Movement
PLMPT00000p02665 s
Netting Details
UHB Contrapartes: capitulo 3.3.3.2.3.3 Open Market Operation - Netting Result Detail Screen
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OPERACOES DE MERCADO ABERTO

CONSULTA DE RESULTADO DE NETTING - DETALHE

Search Result : Netting Result > View : Netting Result

Transaction Reference Number

PTNET23070380003001

Pool Identifier

POOL000000000356

Counterparty

PT10

Amount

Margin Amount

-27,950,000

Interest Amount

Netting Currency

EUR

Netting Date

03/07/2023

Netting Setup

NETTING_LPO_DEFAULT

Netting Status

Waiting T2Response

Error Description

Movements Details

Netting Movement
PLMPT00000002664

Netting Details

Netting Interest Movement
PLMPT00000002665

Settling Operation [0] Maturing Operation [2]

UHB Contrapartes: capitulo 3.3.3.2.3.3 Open Market Operation - Netting Result Detail Screen
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OPERACOES DE MERCADO ABERTO
CONSULTA DE RESULTADO DE NETTING - DETALHE

MOVEMENT DETAILS

Search Re

Pool Movement ID

PLMPTO0000002664

Transactior

Main Reference

PTNET23070380003001

Party's Instruction Reference

PTNET23070380003001

PTNET230| Pool Identifier

FOOL

Counterparty

FT10

Amount

Amount Trade Date
030772023

Intended Senlement Date

030772023

Real Sentlement Date

03/07/2023

Pool Variation

Netting Cur|

Event Description

Netting

Movement Origin

Return

4,852.08

EUR Movement Type

Netting

Movement Nature

Main

Netting Statt

Waiting T2Response

Movements Details

Netting Movement
PLMPT00000002664

Netting Details

Settling Operation [0]

UHB Contrapartes: capitulo 3.3.3.2.3.3 Open Market Operation - Netting Result Detail Screen
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Maturing Operation [2]

_DEFAULT
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(
0 COES CADO 0 )

Search Result : Netting Result > View : Netting Result (A ]
Transaction Reference Number Pool Identifier Counterparty

PTNET23070380003001 POOL000000000356 PT10

Amount Margin Amount Interest Amount

-27,950,000 0 4,852.08

Netting Currency Netting Date Netting Setup

EUR 03/07/2023 NETTING_LPO_DEFAULT

Netting Status Error Description

Waiting T2Response

Movements Details

Netting Movement Netting Interest Movement Margin Movement
PLMPT00000002664 PLMPT00000002665

Netting Details MOVEMENT DETAILS

Pool Movement ID Main Reference Party's Instruction Reference
PLMPT 00000002665 PINET23070350003001 PTNET23070380003001
Settling Operation [0]
_ Pool Identifier Counterparty

POOLO0000000003S6 PTI0

Trage Date Intended Settlement Date Real Settlement Date

030772023 03072023 03/07/2023

Pool Variation Event Description Movement Ofigin

Netting Rerurn

Movement Type Movement Nature

Netting Interest

UHB Contrapartes: capitulo 3.3.3.2.3.3 Open Market
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OPERACOES DE MERCADO ABERTO
CRUZAMENTO DE REFERENCIAS ECMS - CLM

ECMS: Méd. Collateral and Credit > Exposure > LP Operations Netting > Display Netting Result LPO

Search Result : Netting Result B

Q-
Transaction Referencé.. Pool Identifier Counterparty ¥ Amount 3 Margin Amount 5 Netting Currency + Interest Amount = Netting Date & Netting Setup % Netting Status % Update Date & Update User Id 5 ‘

NETTO0000081019 FOOLO00000000355 PT7 50,000,000 0 EUR 10/03/2023 NETTING_LPO_DEFAULT  Settled 09/03/2023 19:17:09:833 STP

CLM: Méd. Cash Transfers and Messages > Query Cash Transfers

CLIOD00000278668 ~ NETT0000081020 Financial Institution Direct Debit (Pacs.010) ~ BESCPTPLXXX BGALPTTGXXX 20,000,000.00 EUR Settled 2023-03-09 19:17:24 CE  *=

CLI0000000278666 B NETT0000081019 Financial Institution Credit Transfer (Pacs.009) BGALPTTGXXX BESCPTPLXXX 50,000,000.00 EUR Settled 2023-03-09 19:16:54 CE  +ee

Instruction Id End-to-end Id
ECMS: Méd. Collateral and Credit > Reporting > Monetary Policy Operations > MPO Expected Payments

oo

Search Result : MPO Expected Payments

Payment Refer... | Internal Refere.. | Operation Ref.. | Operation Typ.." | Counterparty _. \Ponlldennfler: Ncb Identifier & Intended Pay. Principal or Int lNenmg Indica.’ | Netted Payme.. | Sign & Creditor Accol.’ | Debitor Accou..’ | Event Descript.. | Payment Stat’.

00003146MLM 20230001 oMo PT7 POOLO0000000.. PT1 2916667 EUR 17/03/2023 Interest No Out BGALPTTGXXX  BESCPTPLXXX Credit Operatio. Expected
00003147MLM 20230001 OMO PT7 POOL00000000.. PTI 50,000,000 EUR 10/03/2023 Principal Yes In BESCPTPLXXX BGALPTTGXXX  Credit Operatio. Settled
00003148MLM 20230001 oMo PT7 POOL00000000.. PT1 50,000,000 EUR 17/03/2023 Principal No Out BGALPTTGXXX  BESCPTPLXXX Credit Operatio. Expected
00003149MLM 20230002 oMo PI7 POOL0O0000000.. PT1 222222 EUR 14/03/2023 Interest No In BESCPTPLXXX BGALPTTGXXX  Accrued interes.. Expected
00003150MLM 20230002 POOL00000000. 20,000,000 10/03/2023 Principal CLIO000000278.. Out BGALPTTGXXX  BESCPTPLXXX Fixed Term Dep..  Settled

I o T e e ey ey ey g e g e e
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OPERACOES DE MERCADO ABERTO
CONSULTA DE JUROS CALCULADOS
Mad. Collateral and Credit > Exposure > Open Market Operations > Operations > Display Calculated interest

Display Calculated interest °

Search Criteria : Calculated Interest

k] A

= - & Transaction Type == w | v

Internal Reference ID == w Date ==
Creation Date == w EI Update Date == w E‘J Interest Calculation

Paid Accrued Interest

» Interest Calculation - juro corrido diario baseado na diferenca entre o juro total de D e de D-1

» Paid Accrued Interest - montante de juros reembolsado quando ocorre um reembolso antecipado ou quando a operacdo

vence
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OPERACOES DE MERCADO ABERTO
CONSULTA DE JUROS CALCULADOS

Mad. Collateral and Credit > Exposure > Open Market Operations > Operations > Display Calculated interest

& Display Calculated interest °

Search Criteria : Calculated Interest
Internal Reference D == w Date == w ﬂ Transaction Type == w -
Creation Date == | Update Date == )

Search Result : Calculated Interest

Internal Refer... | Counterparty # Transaction T.. Accrued Inter. | Paid Accrued .. | Paid Accrued . Interest Rate'# | Total Accoun..’ | Total Accoun...
PTLP0230628.. PT18 30/06/2023 Paid Accrued | 0 0 0 ¢} 788.34 860 788.34 860 258 0 0 788.34 860
PTFTD230629 PT9000 30/06/2023 Paid Accrued | 0 0 0 0 83333 83333 25 0 0 833.33

PTFTD230629 PT10 30/06/2023 Paid Accrued |. 0 0 0 0 555.56 555.56 25 0 0 555.56

PTLP0230628.. PT36 30/06/2023 Paid Accrued | 0 0 ] 0 486.11 486.11 1.75 0 0 486.11

PTLP0O230629.. PT36 30/06/2023 Paid Accrued |... 0 0 0 0 486.11 486.11 1:75 0 0 486.11

PTLP0230629 PT35 30/06/2023 Paid Accrued | 0 0 0 0 97222 97222 175 0 0 97222

PTLP0230622.. PT35 30/06/2023 Paid Accrued | 0 1] 0 0 72917 729.17 375 (1] 0 72917

PTLP0230628 PT35 30/06/2023 Paid Accrued | 0 0 0 0 97222 97222 175 0 0 97222

PTLP0230629.. PT33 30/06/2023 Paid Accrued | 0 1] 0 0 729.17 72017 1.75 0 0 729.17

PTLP0230628.. PT33 30/06/2023 Paid Accrued | 0 1] 0 0 72917 729.17 1.75 0 0 72917
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OPERACOES DE MERCADO ABERTO
CONSULTA DE JUROS CALCULADOS

Mad. Collateral and Credit > Exposure > Open Market Operations > Operations > Display Calculated interest

| Bl Dispiay Calculated interest ©

Search Criteria : Calculated Interest
Internal Reference ID == w Date == w ﬂ Transaction Type == w -
Creation Date == w | Update Date == w (|

Search Result : Calculated Interest (A

PTLP0230628.. PT18 30/06/2023 Paid Accrued Intere 788.34 78834 258 788.34
__n_m—m————_--
PTFTD230629 PT10 30/06/2023 Paid Accrued Intere. 0 0 0 555.56 555.56 0 0 555.56
PTLPO230628 PT36 30/06/2023 Paid Accrued Intere. 0 0 0 0 486.11 486.11 1.75 0 0 486.11
PTLP0O230629 PT36 30/06/2023 Paid Accrued Intere 0 0 0 0 486.11 486.11 1.75 1] 1} 486.11
PTLP0O230629.. PT35 30/06/2023 Paid Accrued Intere 0 0 1] 0 97222 97222 175 0 (1] 97222
PTLPO230622.. PT35 30/06/2023 Paid Accrued Intere. 0 (1] 0 0 7297 72917 375 0 0 72917
PTLPO230628 PT35 30/06/2023 Paid Accrued Intere 0 0 0 0 97222 97222 1.75 0 0 97222
PTLP0O230629 PT33 30/06/2023 Paid Accrued Intere. 0 0 0 0 72917 72917 1.75 0 0 72917
PTLPO230628 PT33 30/06/2023 Paid Accrued Intere. 0 0 0 0 72917 72917 1.75 0 0 72917

m

SESSAO DE FORMAGCAO SOBRE O ECMS JULHO 2023 132



OPERACOES DE MERCADO ABERTO
CONSULTA DE JUROS CALCULADOS - DETALHE

Search Result : Calculated Interest > View : Calculated Interest

Interest Details

Date Internal Reference ID Provisional Interest Amount
30/06/2023 PTLPO230628999043 788.34
Provisional Interest Amount in currency Accrued Interest Accrued Interest Amount in Currency
860 860
Qutstanding Accrued Interest Outstanding Accrued Interest In Currency Paid Accrued Interest
788.34 860
Paid Accrued Interest in currency Externally Covered Interest Amt Not Externally Covered Interest Amt
0 788.34
Total Accounting Interest Total Accounting Interest in Currency Amount prepared for Accounting
788.34 860 788.34
Amount prepared for Accounting in Currency
860
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OPERACOES DE MERCADO ABERTO
CONSULTA DE JUROS CALCULADOS - DETALHE

Provisional Interest Amount - calculado diariamente para cada dia entre a data-valor e data de maturidade; usado para

projecao de pool e preparacao de pagamentos.

Outstanding Accrued Interest - juros corridos cumulativos desde a data-valor até ao dia de negdcio atual; usado para

reserva de colateral.

Accrued Interest Amount - juro corrido diario calculado durante o NTP, como diferenca do juro corrido vivo em D face a D-1.

Paid Accrued Interest - montante de juros reembolsado quando ocorre um reembolso antecipado ou quando a operag¢ao

vence.

Amount Prepared for Accounting - juro corrido diario calculado durante o NTP, como diferenca do juro corrido contabilistico
em D face a D-1.

¥ ¥ ¥ ¥ ¥ ¥

Total Accounting Interest - montante de juros corridos cumulativos calculado durante o NTP, aplicando a taxa de juro

contabilistica.
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OPERACOES DE MERCADO ABERTO )
CONSULTA DE POSICOES
7 . . .
Modulo Collateral and Credit > Pool Overview > Pool Overview
POOL POSITIONS
COLLATERAL EXPOSURE
Marketable Asset Collateral Credit Freezing
Externally Managed Collateral EURO OMO
Cash Collateral Total OMO in EURO Total OMO in EURO Margin
Fixed:Term Depostt Total OMO in EURO Interest
TRIPARTY COLLATERAL
Credit Claims Non EURO OMO
Total Collateral Total OMO in Currency Total OMQ in Currency Margin
102,050.28 12,246.03
Total Collateral Operations Relative Credit Limit
73,602,519.07 Total OMO in Currency Interest
Total Collateral affected to OMO Total Collateral Value
114,296.31 73,602,519.07
Marginal Lending Facility
Total Exposure
Total Credit
115,302.31
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OPERACOES DE MERCADO ABERTO
RESUMO

Modulo Collateral and Credit > Exposure > Open Market Operations > Operations > Display OMO Instruction
role: ECMS ENTITY - U2A OPEN MARKET OPERATIONS READ ONLY - #65

Modulo Collateral and Credit > Exposure > Open Market Operations > Early Repayment > Display ER Instruction
role: ECMS ENTITY - U2A OPEN MARKET OPERATIONS READ ONLY - #65

Modulo Collateral and Credit > Exposure > LP Operations Netting > Display Netting Result LPO
role: ECMS ENTITY - U2A OPEN MARKET OPERATIONS READ ONLY - #65 / U2A STANDING FACILITIES EXECUTION - #66 / READ ONLY - #67

Modulo Collateral and Credit > Exposure > Open Market Operations > Operations > Display Calculated interest
role: ECMS ENTITY - U2A OPEN MARKET OPERATIONS READ ONLY - #65 / U2A STANDING FACILITIES EXECUTION - #66 / READ ONLY - #67
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OPERACOES DE MERCADO ABERTO

» CASOS DE TESTE RELEVANTES

Test case ID Functionality Test case name

ECMS_TC_CPTY_13 Monetary Policy | Liquidity providing Successful settiement of a LTRO operation with or
Operations operations without netting

ECMS_TC_CPTY_14 Monetary Policy Liquidity providing Successful repayment of a LTRO operation at maturity
Operations operations with or without netting

ECMS_TC_CPTY_15 Monetary Policy | Liquidity providing Successful settiement of a non-euro LPO operation
Operations operations with or without netting

ECMS_TC_CPTY_16 Monetary Policy | Liquidity providing Successful repayment of a non-euro LPO operation at
Operations operations maturity with or without netting

FONTE: ECMS user testing - fundamental test cases

SESSAO DE FORMAGCAO SOBRE O ECMS
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FACILIDADE DE CEDENCIA

06.1
06.2
06.3
06.4
06.5
06.6
06.7

06.8

06.9




&

FACILIDADE DE CEDENCIA
O CONTEXTO ECMS

Processamento imediato apods registo de instrucdo e correta verificagdao das

validacdes de negdcio

Insuficiéncia de pool ou margin call ativa nao causam rejeicao da instrucao

(reciclagem de instrucdes reservada ao BdP)

Acessivel a contrapartes de PM sem MCA prépria ou sem linha de crédito

Netting de pagamentos com operacoes de cedéncia de liquidez

Possibilidade de registo de instru¢6es com data-valor do dia de negécio

seguinte (D+1) apenas em casos de reembolso de OPM em D+1

=
=
=
=
=
=

Movimentos de capital e juros gerados pelo ECMS e enviados ao CLM
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FACILIDADE DE CEDENCIA
HORARIO

17h45  18h 23h30 1h30 6h 17h 17h45

Calculo de juros corridos
Recurso a MLOR (cut-off

17h15/17h30)

Facilidade de cedéncia

Envio de ordens de
pagamento ao CLM
(abertura, reembolso e Recurso a facilidade de cedéncia (MLOR)
automatica (AML) gerada no

CLM

juros)
Reembolso de facilidade
de cedéncia automatica
(AML)

SoD - Start of day ~ NTP - Night-time process MW - Maintenance window DTP - Day-time process ~ EoD - End of Day
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FACILIDADE DE CEDENCIA
REGISTO DE INSTRUCOES

7=

Madulo Collateral and Credit > Exposure > Standing Facilities > Input Standing Facilities Instruction

Input Standing Facilities Instruction 4

Input MLOR Instruction
Transaction Details

Transaction Reference Counterparty Transaction Reference Number Pool Identifier

PTSTF23062890002001 -
Counterparty Identifier NCB Identifier Instruction Description

- MLOR
Amount Currency
EUR
Instruction Date Intended Settlement Date Maturity Date
28/06/2023

Last Update Reason

UHB Contrapartes: capitulo 3.3.3.3.1 Standing Facilities - Input Screen
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FACILIDADE DE CEDENCIA

REGISTO DE INSTRUCOES
Madulo Collateral and Credit > Exposure > Standing Facilities > Input Standing Facilities Instruction

Input Standing Facilities Instruction 4

Input MLOR Instruction

Transaction Details

Counterparty Transaction Reference Number Pool Identifier

Transaction Reference

PTSTF23062890002001 -
Counterparty Identifier NCB Identifier Instruction Description

- - MLOR
Amount Currency
EUR
Instruction Date Imended Settlement Date Maturity Date
28/06/2023

July 2023 ~
M T W T F 8 8§
T 2

[3] 4« 5 6 7 8

10 1 12 13 14 15

Last Update Reason

17 18 19 20 21 22
24 25 26 27 28
3

UHB Contrapartes: capitulo 3.3.3.3.1 Standing Facilities - Input Screen
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FACILIDADE DE CEDENCIA
REGISTO DE INSTRUCOES

Madulo Collateral and Credit > Exposure > Standing Facilities > Input Standing Facilities Instruction

Input Standing Facilities Instruction °

Input MLOR Instruction (A ]
Transaction Details

Transaction Reference Counterparty Transaction Reference Number Pool Identifier

PTSTF23062890002001 MLOR20230628001 PT10/|BBPI|POOLO00000000356 A
Counterparty Identifier NCB Identifier Instruction Description

PT10 - PT1 - MLOR
Amount Currency

950,000 EUR
Instruction Date Intended Settlement Date Maturity Date
28/06/2023 28/06/2023 f'_"l

Last Update Reason

UHB Contrapartes: capitulo 3.3.3.3.1 Standing Facilities - Input Screen
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FACILIDADE DE CEDENCIA
REGISTO DE INSTRUCOES

Mdédulo Collateral and Credit > Exposure > Standing Facilities > Input Standing Facilities Instruction

A confim

Are you sure to save this data?

UHB Contrapartes: capitulo 3.3.3.3.1 Standing Facilities - Input Screen
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FACILIDADE DE CEDENCIA
REGISTO DE INSTRUCOES

@ Success

Marginal Lending operation with transaction reference
PTSTF23062890002001 is created successfully for the counterparty
PT10 under status PendingActivation
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FACILIDADE DE CEDENCIA
CONSULTA DE INSTRUGCOES

Madulo Collateral and Credit > Exposure > Standing Facilities > Display Standing Facilities Instruction

Display Standing Facilities Instruction ]

Search Criteria : Standing Facilities B

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

Pool Identifier == w - Instruction Description == w v Instruction Date == w ]
Intended Settlement Date == ¥ ﬁ Maturity Date == w Instruction Status () + -
UZA == w - Update Date == w

UHB Contrapartes: capitulo 3.3.3.3.2 Standing Facilities - Search Screen
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: &
FACILIDADE DE CEDENCIA
CONSULTA DE INSTRUGCOES

Mdédulo Collateral and Credit > Exposure > Standing Facilities > Display Standing Facilities Instruction

Display Standing Facilities Instruction ©

Search Criteria : Standing Facilities (A ]

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

Pool Identifier == w - Instruction Description == w - Instruction Date == w m
Intended Settlement Date == w [ Maturity Date == w 5 Instruction Status () * hd
UA == w - Update Date == w =

Search Result : Standing Facilities

fer ] e e e g e e e e e e e [ A X e e el

PTSTF2306289000.. MLOR20230628 PTI0 BBPIPTPLXXXEUR POOL000000000356 PT1 BGALPTTGXXX MLOR 950,000 0 EUR 28/06/2.. 28/06/2023 29/06/2023 Yes Settled 28/06/2.. STP

UHB Contrapartes: capitulo 3.3.3.3.2 Standing Facilities - Search Screen
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FACILIDADE DE CEDENCIA
CONSULTA DE INSTRUGCOES

Mdédulo Collateral and Credit > Exposure > Standing Facilities > Display Standing Facilities Instruction

| Display Standing Facilities Instruction o

Search Criteria : Standing Facilities

4
jol

Transaction Reference == w Counterparty Transaction == w Counterparty Identifier
Reference Number

Pool Identifier == w A Instruction Description == w - Instruction Date == w I':'l
Intended Settlement Date == w 8 Maturity Date == w ] Instruction Status () ¥ -
U2A == w» - Update Date == w ﬂl

Search Result : Standing Facilities

I Transaction Refer.. | Counterparty Tr.—. | Counte. ] Counterparty’s MC.. | Pool Identifier & I NCB Id.. | CLM CB Account $

[ rrsssamon | worssmosrria—[ssneruoosin | romorssss |1 sonrrooo: o | 15| o o[ [ oo T | | e s | e

UHB Contrapartes: capitulo 3.3.3.3.2 Standing Facilities - Search Screen
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FACILIDADE DE CEDENCIA
CONSULTA DE INSTRUGCOES

INSTRUCTION DETAILS

Transaction Reference

PTSTF23062890002001

Search Result ;: Standing Facilities > View : Standing Facilities

Counterparty Transaction Reference Number

MLOR20230628001

Instruction Description

MLOR

N\

Pool Identifier Counterparty Counterparty’s MCA
POOL000000000356 PTI10 BBPIPTPLXXX
NCB Identifier CLM CB Account Amount
PT1 BGALPTTGXXX 950,000
Currency Instruction Date Intended Settlement Date
EUR 28/06/2023 28/06/2023
Maturity Date Last Update Reason
29/06/2023
AMOUNTS & INTEREST
Reference Rate Days Base Interest Rate
ECB Marginal lending facility Actual On 360 15
Provisional Interest in EUR Provisional Maturity Amount in EUR Accrued Interest
0

Last Interest Calculation Date

Next Interest Calculation Date
29/06/2023

SESSAO DE F

ORMAGCAO SOBRE O

UHB Contrapartes: capitulo 3.3.3.3.2.1.3 Standing Facilities - Details Screen
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FACILIDADE DE CEDENCIA
CONSULTA DE INSTRUGCOES

STATUS DETAILS
Instruction Status Status Reason U2A
Settled Yes
Action To Validate Is Rejected
No
PAYMENTS DETAILS
To Be Netted Netting Reference Netting Status
No
OTHER DETAILS

Business Validation Errors [0] Notifications [1]

FootPrint

UHB Contrapartes: capitulo 3.3.3.3.2.1.3 Standing Facilities - Details Screen
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FACILIDADE DE CEDENCIA
CONSULTA DE INSTRUGCOES

PAYMENTS DETAILS

Movements Details

To Be Netted Netting Reference Netting Status

Z

OTHER DETAILS

Business Validation Emors [0] Notifications [1]

FootPrint

Search Result : Exposure Movement
L T CoxBUHOSNY
Pool Movement ID Pool Identifier ¢ Pool Variation & Intended Settlement .- Collateral Insufficien..” | Absolut Credit Limit _. Update User Id ¢ Update Date ¢ l

PLMPT00000002456 MLOR20230628001 PTI0 P0OOL000000000356 39.58 29/06/2023 Credit Operation Intere_.  No InterestWaitingMaturity  PTCB-MG-ADMIN 28/06/2023 14:59:30:3

PLMPT00000002457 MLOR20230628001 PT10 POOL000000000356 950,000 -950,000 28/06/2023 Credit Operation Settle No No Settled STP 28/06/202315:00:22:3

PLMPT00000002458 MLOR20230628001 PTI0 POOL000000000356 950,000 29/06/2023 Credit Operation Matur.. No No Confirmed PTCB-MG-ADMIN 28/06/2023 14:59:41:9_..

UHB Contrapartes: capitulo 3.3.3.3.2.1.3 Standing Facilities - Details Screen
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FACILIDADE DE CEDENCIA )
STATUS DETAILS
Instruction Status Status Reason U2A
Settled Yes
Action To Validate Is Rejected
No
PAYMENTS DETAILS
To Be Netted Netting Reference Netting Status
No
OTHER DETAILS
FootPrint
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FACILIDADE DE CEDENCIA
CONSULTA DE INSTRUGCOES

STATUS DETAILS
Instruction Status Status Reason U2a
Settled Yes
Action To Validate Is Rejected
No

PAYMENTS DETAILS
Netting Status

To Be Netted Netting Reference

No

OTHER DETAILS

Notifications [1]

Business Validation Errors [0]

FootPrint

View: Notifications

Message ld 3 Notification Name $ Notifications Status
2042562700 Marginal Lending Status Processed 28/06/2023 15:00:25:480
JULHO 2023 153
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FACILIDADE DE CEDENCIA
CONSULTA DE INSTRUGCOES

STATUS DETAILS
Instruction Status Status Reason u2a
Settled Yes
Action To Validate Is Rejected
No
PAYMENTS DETAILS

View : Business Validation Errors

MLRNO15 Collateral insufficiency pending

OTHER DETAILS

Business Validation Errors [0] Notifications [1]

FootPrint
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FACILIDADE DE CEDENCIA
CONSULTA DE INSTRUGCOES

Display Standing Facilities Instruction -

Search Criteria : Standing Facilities

k] A

Transaction Reference == w» Counterparty Transaction == w Counterp gk i —
Reference Number
Estado na data de
Pool Identifier == w - Instruction Description == w - In: H 4 I' 'd =
vencimento (apos liquidacao)
Intended Settlement Date == w I':’I Maturity Date == = I":I Instruction Status () R
U2A == w - Update Date == w I“j

Search Result : Standing Facilities > View : Standing Facilities

10

s o comeps oo o | 1oter |t et e | e - scrmt | orone & e et~ ity 0 s e - o5 > e sons e e e |
[E] PTSTF230 MLOR2023.. PTI0 BBPIPTPL.. POOL000O. PT1 BGALPTTG.. MLOR 950,000 15 0 EUR 30/06/2023 30/06/2023 03/07/2023 No Yes ettle 30/06/202.. STP
[E PTSTF230 MLOR2023.. PTIO BBPIPTPL. POOLO000.. PT1 BGALPTTG.. MLOR 950,000 1.5 0 EUR 28/06/2023 28/06/2023 29/06/2023 No PTNET230.. Settled Yes

28/06/202.. STP

UHB Contrapartes: capitulo 3.3.3.3.2 Standing Facilities - Search Screen
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FACILIDADE DE CEDENCIA O
IMPACTO NA POOL E LINHA DE CREDITO

Mdédulo Collateral and Credit > Exposure > Standing Facilities > Display Standing Facilities Instruction

Search Result : Standing Facilities

= : (B ABBOQOS

[F] STDFAC00.. AMLO9032. PT25 CXBIPTPL POOL0000.. PTI1 BGALPTPL.. AML 15426.37 10 429 EUR 09/03/2022 09/03/2022 10/03/2022 No Closed 09/03/202 STP

Mddulo Collateral and Credit > Payment and Credit Line Instruction > Display Instruction

Search Result : Payment and Credit Line Instruction

Variacdo da linha de Cl

ECMS Reference'$ | Event Description. | Instruction Statu:. Update Date 3 i Creation Date I
_ 03/08/2022 MLOR20220803DC... | Credit Operation S... mm 03/08/2022 13:59:.. | 03/08/2022 13:57....

10
s oy eaentes
ERETr L

Payment Type & New Credit Line A.. | Credit Line Amou.. || Payment Amount, % | Currency $ I Value Date $

ConnectedPayment 294,984,680.18 100,000 100,000

Modulo Collateral and Credit > Pool Overview > Pool Overview

Marginal Lending Facility

5 = CLM

Total Marginal Lending Total Marginal Lending Interest
100,000

CREDIT LINE DETAILS

laximum Credit Line value

294,984,680.18 294,984,680.18

294,984,680.18
Excess ECL Deficit Econs. COLLATERAL EXCESS
- : :
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FACILIDADE DE CEDENCIA
CANCELAMENTO DE INSTRUCOES

Madulo Collateral and Credit > Exposure > Standing Facilities > Cancel Standing Facilities Instruction

Exemplo: MLOR com insuficiéncia de colateral

Total Collateral
Total Collateral Operations Relative Credit Limit
73,602,519.07
Total Collateral affected to OMO Total Collateral Value
114,296.31 73,602,519.07
UHB Contrapartes: capitulo 3.3.3.3.2.2 Standing Facilities - Cancel Screen

SESSAO DE FORMAGCAO SOBRE O ECMS JULHO 2023 157



FACILIDADE DE CEDENCIA
CANCELAMENTO DE INSTRUCOES

Mddulo Collateral and Credit > Exposure > Standing Facilities > Cancel Standing Facilities Instruction

Exemplo: MLOR com insufici€ncia de colateral

Total Collateral

Total Collateral Operations Relative Credit Limit

73,602,519.07

Total Collateral affected to OMO
114,296.31

Search Result : Standing Facilities

10

u Counterp :Cnumerp, Counterp_.” | Pool Ident. Instructio..’ Amount$, nterest R Instrucuo, [Inlended, Maturity ‘ToBeNet
PT5TF230‘.‘ MLOR202. | PT35 CGDIPTPL_. | POOL000O... . - 03/07/202_. | 03/07/202... | 04/07/202_. _

Instruction Statu.. | Status Reason Update D.. | Update U I
- Yes Pending Settleme.. | To Be Recycled 03/07/202. | PTCB-MG-..

[E] PTSTF230.. MLOR202 PT36 MPIOPTPL.. POOL0000.. PT1 BGALPTT. MLOR 1.5 0 EUR 03/07/202.. 03/07/202.. 04/07/202.. No Yes Pending Settieme. Waiting Payment Co..  03/07/202.. PTCB-MG-.
[F] PTSTF230. MLOR202. PTIO BBPIPTPL POOL000O.. PTI1 BGALPTT. MLOR 950,000 S 11875 EUR 30/06/202.. 30/06/202.. 03/07/202.. Yes PTNET230.. Waiti Yes Settled 30/06/202.. ECMSOper
[F) PTSTF230.. MLOR202 PT10 BBPIPTPL POOL0000.. PTI BGALPTT. MLOR 950,000 1.5 0 EUR 28/06/202 28/06/202.. 29/06/202_. No PTNET230.. Settle_ Yes Closed 28/06/202_. STP
[F] PTSTF230_. MLOR202 PT9000 CCCMPTP POOL0000.. PTI1 BGALPTT. MLOR 522,000 15 0 EUR 27/06/202.. 27/06/202. 28/06/202.. No PTNET230.. Settle.. Yes Closed 27/06/202.. STP

UHB Contrapartes: capitulo 3.3.3.3.2.2 Standing Facilities - Cancel Screen
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FACILIDADE DE CEDENCIA
CANCELAMENTO DE INSTRUCOES

Mddulo Collateral and Credit > Exposure > Standing Facilities > Cancel Standing Facilities Instruction

Exemplo: MLOR com insufici€ncia de colateral

Total Collateral

Total Collateral Operations Relative Credit Limit

73,602,519.07

Total Collateral affected to OMO
114,296.31

Search Result : Standing Facilities

10

n Counterp_. :Cnumerp - | CounterpZ.’ | Pool Ident. Instructio.. Amount %, nterest . Maturity -, | To Be Net m U2A 4 ' | Instruction Statu..’ | Status Reason & Update D
PTSTF230.. | MLOR202. | PT35 CGDIPTPL_. | POOL000O... 80,000,000 : - 03/07/202_. | 03/07/202... | 04/07/202 _-- Yes 03/07/202.

Update U I
PTCBMG-..

Pending Settleme.. | To Be Recycled

[E] PTSTF230.. MLOR202 PT36 MPIOPTPL.. POOL0000.. PT1 BGALPTT. MLOR 1.5 0 EUR 03/07/202.. 03/07/202.. 04/07/202.. No Yes Pending Settieme. Waiting Payment Co..  03/07/202.. PTCB-MG-.
[F] PTSTF230.. MLOR202 PTI10 BBPIPTPL POOL000O.. PTI1 BGALPTT. MLOR 950,000 S 11875 EUR 30/06/202.. 30/06/202.. 03/07/202.. Yes PTNET230.. Waiti Yes Settled 30/06/202.. ECMSOper
[F) PTSTF230.. MLOR202 PT10 BBPIPTPL POOL0000.. PTI BGALPTT. MLOR 950,000 1.5 0 EUR 28/06/202 28/06/202.. 29/06/202_. No PTNET230.. Settle_ Yes Closed 28/06/202_. STP
[F] PTSTF230_. MLOR202 PT9000 CCCMPTP POOL0000.. PTI1 BGALPTT. MLOR 522,000 15 0 EUR 27/06/202.. 27/06/202. 28/06/202.. No PTNET230.. Settle.. Yes Closed 27/06/202.. STP

UHB Contrapartes: capitulo 3.3.3.3.2.2 Standing Facilities - Cancel Screen
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FACILIDADE DE CEDENCIA

CANCELAMENTO DE INSTRUCOES
Mddulo Collateral and Credit > Exposure > Standing Facilities > Cancel Standing Facilities Instruction

Exemplo: MLOR com insufici€ncia de colateral

Business Date 03/07/2023 3=

Total Collateral

Alerts

Total Collateral Operations Relative Credit Limit
73,602,519.07

Total Collateral affected to OMO

o ALRT-STF-08 - Collateral Insufficiency detected

114,296.31

Search Result : Standing Facilities

0
[ Transacey | counnrp? | counmrp Pool dert.
PTSTFZBO‘. MLOR202. CGDIPTPL.. POOL0000...

Update U, I
PTCB-MG-..

- 03/07/202_. | 03/07/202... | 04/07/202. _-- Yes Pending Settleme.. | To Be Recycled 03/07/202..

1.5 0 EUR 03/07/202.. 03/07/202.. 04/07/202.. No Yes Pending Settieme. Waiting Payment Co..  03/07/202.. PTCB-MG-.

oo

[E] PTSTF230.. MLOR202 PT36 MPIOPTPL.. POOL0000.. PT1 BGALPTT. MLOR

[F] PTSTF230.. MLOR202 PTI10 BBPIPTPL POOL000O.. PTI1 BGALPTT. MLOR 950,000 S 11875 EUR 30/06/202.. 30/06/202.. 03/07/202.. Yes PTNET230.. Waiti Yes Settled 30/06/202.. ECMSOper
[F) PTSTF230.. MLOR202 PT10 BBPIPTPL POOL0000.. PTI BGALPTT. MLOR 950,000 1.5 0 EUR 28/06/202 28/06/202.. 29/06/202_. No PTNET230.. Settle_ Yes Closed 28/06/202_. STP

[F] PTSTF230.. MLOR202 PT9000 CCCMPTP POOL0000.. PTI1 BGALPTT. MLOR 522,000 15 0 EUR 27/06/202.. 27/06/202. 28/06/202.. No PTNET230.. Settle.. Yes Closed 27/06/202.. STP

UHB Contrapartes: capitulo 3.3.3.3.2.2 Standing Facilities - Cancel Screen
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FACILIDADE DE CEDENCIA
CANCELAMENTO DE INSTRUCOES

Madulo Collateral and Credit > Exposure > Standing Facilities > Cancel Standing Facilities Instruction

Cancel Standing Facilities Instruction o

MoveStatusSearch : Standing Facilities

Transaction Reference == w Counterparty Transaction == w Counterparty ldentifier == w Q
Reference Number

Pool Identifier == w A Instruction Description == w A Instruction Date == w m
Intended Settlement Date == w - Maturity Date == w & To Be Netted == w -
Netting Reference == w U2A == w hd Instruction Status == w
Update Date == w 9

UHB Contrapartes: capitulo 3.3.3.3.2.2 Standing Facilities - Cancel Screen
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FACILIDADE DE CEDENCIA
CANCELAMENTO DE INSTRUCOES

—

&

Mddulo Collateral and Credit > Exposure > Standing Facilities > Cancel Standing Facilities Instruction

Cancel Standing Facilities Instruction

MoveStatusSearch : Standing Facilities

Transaction Reference

Pool Identifier

Intended Settlement Date

Netting Reference

Update Date

ChangeStatus : Standing Facilities

Counterparty Transaction ==
Reference Number

- Instruction Description ==
m Maturity Date ==
U2A =

Counterparty Identifier ==

- Instruction Date ==
m To Be Netted ==
- Instruction Status ==

A
a0y

|:|

PTSTF230.. MLOR2023.. PT35

UHB Contrapartes: capitulo 3.3.3.3.2.2 Standing Facilities - Cancel Screen

CGDIPTPL.. POOL0000.. PT1 BGALPTTG.. MLOR 80,000,000

SESSAO DE FORMAGCAO SOBRE O ECMS

0 EUR 03/07/2023 03/07/2023 04/07/2023 No

Yes Pending Se.. ToBeRecy.. 03/07/202.. PTCB-MG-..

Cancel
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FACILIDADE DE CEDENCIA
CANCELAMENTO DE INSTRUCOES
Mddulo Collateral and Credit > Exposure > Standing Facilities > Cancel Standing Facilities Instruction

| o
Cancel Standing Facilities Instruction

MoveStatusSearch : Standing Facilities (A

Transaction Reference == w Counterparty Transaction == w Counterparty Identifier == w Q

Reference Number
Pool Identifier == w - Instruction Description == w - Instruction Date == w m
Intended Settlement Date == w ﬁ Maturity Date == w ﬁ ToBeNetted == w -
Netting Reference == w U2A == w - Instruction Status == w
Update Date == w Iﬂ
- Search
ChangeStatus : Standing Facilities B
10

Y dat

History Cancel @ View

UHB Contrapartes: capitulo 3.3.3.3.2.2 Standing Facilities - Cancel Screen
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FACILIDADE DE CEDENCIA
CANCELAMENTO DE INSTRUCOES

Mddulo Collateral and Credit > Exposure > Standing Facilities > Cancel Standing Facilities Instruction

0 Information

The object (PTSTF23070310004001) is moved from status
(PendingActivation) to status (Cancelled).

UHB Contrapartes: capitulo 3.3.3.3.2.2 Standing Facilities - Cancel Screen
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FACILIDADE DE CEDENCIA
CANCELAMENTO DE INSTRUCOES

Mddulo Collateral and Credit > Exposure > Standing Facilities > Cancel Standing Facilities Instruction

Search Result : Standing Facilities

U 5 BOY

Transact Counterp Counterp. Counterp Pool Ident.. | NCB Ident.. | CLM CB A | Instructio. Amount ¢ Interest R Accrued I | Currency & | Instructio. ‘ Intended -’ | Maturity | To Be Net Netting R | Nerti U2A < | Instruction Statu Status Reason ¢ Update D | Update U.. |

PTSTF230.. MLOR202.. PT35 CGDIPTPL.. POOL0000.. PTI BGALPTT.. MLOR 80,000,000 1.5 0 EUR 03/07/202.. 03/07/202.. 04/07/202.. No Yes Cancelled 03/07/202.. PTCB-MG-..
T

UHB Contrapartes: capitulo 3.3.3.3.2.2 Standing Facilities - Cancel Screen
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FACILIDADE DE CEDENCIA
FACILIDADE DE CEDENCIA AUTOMATICA

» Processo automatico que corre no fim de dia do CLM

Aplicavel a contrapartes com MCA prépria e linha de crédito

Movimentos de capital (abertura e reembolso) gerados pelo CLM e enviadas
notificacbes ao ECMS

Movimento de juros gerado pelo ECMS e enviado ao CLM

CLM informa ECMS do estado do pagamento de juros

SESSAO DE FORMAGCAO SOBRE O ECMS JULHO 2023
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FACILIDADE DE CEDENCIA
FACILIDADE DE CEDENCIA AUTOMATICA

Mdédulo Collateral and Credit > Exposure > Standing Facilities > Display Standing Facilities Instruction

Search Result : Standing Facilities

[l | Transactio.. | Counterpa, |Coun(erpa | Counterpa. | Pool Ident.. INCElIdemi‘ CLMCBA ‘Ins(rucho. Amount ¥, | Interest R | Accrued I | Currency $ | Instructio.’ | Intended ~. | Maturity D.- | To Be Nett. | Netting Re. | Netting St. ‘U?.A- IlllSHUEllu | SubStatus. IUpdaleDa |UpdateUs I

[F] STDFAC00.. AML09032. PT25 CXBIPTPL POOLO000 PT1 BGALPTPL| 1542637 10 429 EUR 09/03/2022 09/03/2022 10/03/2022 No No Closed 09/03/202 STP

MLOR - Marginal Lending on Request
AML - Automatic Marginal Lending
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FACILIDADE DE CEDENCIA
CONSULTA DE POSICOES

Modulo Collateral and Credit > Pool Overview > Pool Overview

POOL POSITIONS
COLLATERAL
Marketable Asset Collateral
Externally Managed Collateral
Cash Collateral
Fixed Term Deposit

a

TRIPARTY COLLATERAL

a

Credit Claims

Total Collateral

a

Total Collateral Operations Relative Credit Limit

73,602,519.07

Total Collateral affected to OMO Total Collateral Value

114,296.31 73,602,519.07

SESSAO DE FORMAGCAO SOBRE O ECMS

EXPOSURE

Credit Freezing

EURO OMO

Non EURO OMO

Marginal Lending Facility

Total Marginal Lending

950,000

Total Marginal Lending Interest

Total Exposure

Total Credit

115,302.31

JULHO

2023

168



FACILIDADE DE CEDENCIA
RESUMO

Modulo Collateral and Credit > Exposure > Standing Facilities > Input Standing Facilities Instruction
role: ECMS ENTITY - U2A STANDING FACILITIES EXECUTION - #66

Modulo Collateral and Credit > Exposure > Standing Facilities > Display Standing Facilities Instruction
role: ECMS ENTITY - U2A STANDING FACILITIES EXECUTION - #66 / READ ONLY - #67

Modulo Collateral and Credit > Exposure > Standing Facilities > Cancel Standing Facilities Instruction
role: ECMS ENTITY - U2A STANDING FACILITIES EXECUTION - #66

Modulo Collateral and Credit > Payment and Credit Line Instruction > Display Instruction
role: ECMS ENTITY - U2A CREDIT LINE EXECUTION - #70 / READ ONLY - #71
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FACILIDADE DE CEDENCIA

» CASOS DE TESTE RELEVANTES

Test case ID

Functionality

Test case name

ECMS_TC_CPTY_19 Monetary Policy Request marginal Marginal lending request successfully processed.
Operations lending

ECMS_TC_CPTY_20 Monetary Policy Automatic marginal Successful execution of an automatic marginal lending
Operations lending

FONTE: ECMS user testing - fundamental test cases

SESSAO DE FORMAGCAO SOBRE O ECMS
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RELATORIOS DE OPM

07.1

07.2

07.3
07.4

07.5




RELATORIOS DE OPM

) OPERACOES DE CREDITO LIQUIDADAS E REEMBOLSADAS

Lista todas as operac¢des liquidadas e reembolsadas: operacdes de mercado
aberto (cedéncia e absorcdo) em EUR e moeda estrangeira e facilidade de

cedéncia de liquidez.

) OPERACOES DE CREDITO VIVAS

Lista todas as operac¢des vivas: operacfes de mercado aberto (de cedéncia e
absorcdo) em EUR e moeda estrangeira e facilidade de cedéncia de liquidez,
incluindo juros corridos, agregadas por tipo de operacao e leildo.

) PAGAMENTOS ESPERADOS DE OPM

Lista todos os pagamentos esperados relativos a operacdes de mercado aberto
(de cedéncia e absorcdo) em EUR e moeda estrangeira e facilidade de cedéncia
de liquidez, separados por capital e juros e indicando a data em que ocorrem e

0 estado em que se encontram.
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RELATORIOS DE OPM

Mad. Collateral and Credit > Reporting > Monetary Policy Operations > Settled and Reimbursed Credit Operations

Settled and Reimbursed Credit Operations °

ReportActualDateSearchinput : Credit Operations Report ﬂ
Pool Reference == w Riad Code == w PT33
Position Date == w EI

UHB Contrapartes: capitulo 3.6.2.1 Settled and Reimbursed Credit Operations Report - Search Screen
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RELATORIOS DE OPM

Mad. Collateral and Credit > Reporting > Monetary Policy Operations > Settled and Reimbursed Credit Operations

Settled and Reimbursed Credit Operations =

ReportActualDateSearchinput : Credit Operations Report n
Pool Reference == w Riad Code == w PT33
Position Date == w Eﬁ

Search Result : Credit Operations Report B

POOL0O00000000358 PT33 30/06/2023 1,458 34 BGALPTTGXXX 30/06/2023 29/06/2023 Closed
POOL000000000358 PT33 30/06/2023 145834 EUR BGALPTTGXXX 1.75 30/06/2023 29/06/2023 Closed
POOL000000000358 PT33 29/06/2023 15,000,000 EUR BCOMPTPLXXX 1.75 30/06/2023 29/06/2023 Activated
POOL000000000358 PT33 29/06/2023 15,000,000 EUR BCOMPTPLXXX 1.75 30/06/2023 29/06/2023 Activated
POOL000000000358 PT33 29/06/2023 15,000,000 EUR BCOMPTPLXXX 1.75 30/06/2023 29/06/2023 Activated
POOL000000000358 PT33 29/06/2023 15,000,000 EUR BCOMPTPLXXX 1.75 30/06/2023 29/06/2023 Activated

I Export Report Csv ] Export Report Excel | Export Report Xml

UHB Contrapartes: capitulo 3.6.2.1 Settled and Reimbursed Credit Operations Report - Search Screen
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RELATORIOS DE OPM

Mad. Collateral and Credit > Reporting > Monetary Policy Operations > Settled and Reimbursed Credit Operations

Settled and Reimbursed Credit Operations o

ReportActualDateSearchinput : Credit Operations Report
Pool Reference == w Riad Code == w PT33
Position Date == w EI
O Reset
Search Result : Credit Operations Report

0 xBOT
roocomomrs unss sourricoo s

P0OOL000000000358 PT33 30/06/2023 145834 EUR BGALPTTGXXX 30/06/2023 29/06/2023 Closed

POOL0O00000000358 PT33 29/06/2023 15,000,000 EUR BCOMPTPLXXX 1.75 30/06/2023 29/06/2023 Activated
POOL000000000358 PT33 29/06/2023 15000000 EUR BCOMPTPLXXX 1.75  30/06/2023 29/06/2023 Activated
POOL0O00000000358 PT33 29/06/2023 15,000,000 EUR BCOMPTPLXXX 1.75 30/06/2023 29/06/2023 Activated
POOL0O00000000358 PT33 29/06/2023 15,000,000 EUR BCOMPTPLXXX 1.75 30/06/2023 29/06/2023 Activated

Export Report Csv Export Report Excel Export Report Xml & Edit

UHB Contrapartes: capitulo 3.6.2.1 Settled and Reimbursed Credit Operations Report - Search Screen
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RELATORIOS DE

Search Result : Credit Operations Report > View : Credit Operations Report

Accounting interest Rate

OPM

Allotment Amount

Allotment Maturity Date

15,000,000  30/06/2023
Allotment Rate Allotment Staws Allotment Value Date
Closed 28/06/2023
Amount Auction Type Counterparty Name
145834 TR BANCO COMERCIAL PORTUGUES $4
Credited Account Cumency Debited Account
BGALPTTGXXX ELR BCOMPTPLXXX
Duration Of Operation Ecms Internal Reference Effective Payment Date
1 PTLPO230625999040 300612023
Fx Currency Initial Margin Interest Currency
EUR
interest Rate Maturity Date M Type
175 30062023
Netted Payment ID Netting Indicator Nominal
PTNET23063070004001 Ve 15,000,000
Nominal Reimbursed In Currency Nominal Reimbursed In Euro Omo Reference No
20250001
Operation Type Outstanding Accrued Interest Qutstanding Amount In Currency
LP ]
Outstanding Amount In Euro Paid Accrued Interest Pany Internal Reference
15,000,000 0 20250001
Payment Currency Payment Status Percentage Total Amount
EUR CPLockGranted 100
Pool Reference Position Date Principal interest Indicator
POOLO0000B00DISS 30062023 Principal
Procedure Report Time Riad Code
s 30/06/2023 08:06:46:639 PI22
Segregated Operatian Name Settlement Date Spread
20/06/2023 0

Instruction Status

Closed

Transaction Reference Number
CLIPT00S70135001

Transaction Type

Reverse Transactions

SESSAO DE FORMAGCAO SOBRE

O ECMS

Detalhes da operacao

JULHO 2023
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RELATORIOS DE OPM

Mad. Collateral and Credit > Reporting > Monetary Policy Operations > Outstanding Credit Operations

Outstanding Credit Operations °

ReportActualDateSearchinput : Credit Operations Report =
Pool Reference == w Riad Code == w PT33
Position Date == w ‘__]

UHB Contrapartes: capitulo 3.6.1.1 Outstanding Credit Operations Report - Search Screen
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RELATORIOS DE OPM

Mad. Collateral and Credit > Reporting > Monetary Policy Operations > Outstanding Credit Operations

Outstanding Credit Operations °
(A ]

ReportActualDateSearchinput : Credit Operations Report
Riad Code == w PT33

Pool Reference == w

Position Date == w

Search Result : Credit Operations Report
Cax@wOY

10
29/06/2023 PendingClosure

1.75 30/06/2023

POOLO00000000358 PT33 30/06/2023 1,458.34 EUR BGALPTTGXXX
P0OOL0O00000000358 PT33 30/06/2023 145834 EUR BGALPTTGXXX 175 30/06/2023 29/06/2023 PendingClosure
| Export Report Csv I Export Report Excel | Export Report Xml
UHB Contrapartes: capitulo 3.6.1.1 Outstanding Credit Operations Report - Search Screen
JULHO 2023 178
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RELATORIOS DE OPM

Mad. Collateral and Credit > Reporting > Monetary Policy Operations > Outstanding Credit Operations

Outstanding Credit Operations °

ReportActualDateSearchinput : Credit Operations Report

Pool Reference == w Riad Code == w

Position Date == w ﬁ

7% > Search Result: Credit Operations Report

POOLO00000000358 PT33 30/06/2023 1,458.34 _ BGALPTTGXXX 30/06/2023 29/06/2023 PendingClosure
POOLO00000000358

PT33 30/06/2023 145834 EUR BGALPTTGXXX

175 30/06/2023 29/06/2023 PendingClosure

Export Report Csv Export Report Excel Export Report Xml Fa | & View

UHB Contrapartes: capitulo 3.6.1.1 Outstanding Credit Operations Report - Search Screen
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RELATORIOS DE

Search Result : Credit Operations Report > View : Credit Operations Report

Accounting interest Rate

OPM

Allotment Amount

Allotment Maturity Date

15,000,000  30/06/2023
Allotment Rate Allotment Staws Allotment Value Date
Closed 28/06/2023
Amount Auction Type Counterparty Name
145834 TR BANCO COMERCIAL PORTUGUES $4
Credited Account Cumency Debited Account
BGALPTTGXXX ELR BCOMPTPLXXX
Duration Of Operation Ecms Internal Reference Effective Payment Date
1 PTLPO230625999040 300612023
Fx Currency Initial Margin Interest Currency
EUR
interest Rate Maturity Date M Type
175 30062023
Netted Payment ID Netting Indicator Nominal
PTNET23063070004001 Ve 15,000,000
Nominal Reimbursed In Currency Nominal Reimbursed In Euro Omo Reference No
20250001
Operation Type Outstanding Accrued Interest Qutstanding Amount In Currency
LP ]
Outstanding Amount In Euro Paid Accrued Interest Pany Internal Reference
15,000,000 0 20250001
Payment Currency Payment Status Percentage Total Amount
EUR CPLockGranted 100
Pool Reference Position Date Principal interest Indicator
POOLO0000B00DISS 30062023 Principal
Procedure Report Time Riad Code
s 30/06/2023 08:06:46:639 PI22
Segregated Operatian Name Settlement Date Spread
20/06/2023 0

Instruction Status

Closed

Transaction Reference Number
CLIPT00S70135001

Transaction Type

Reverse Transactions

SESSAO DE FORMAGCAO SOBRE

O ECMS

Detalhes da operacao
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RELATORIOS DE OPM

Mad. Collateral and Credit > Reporting > Monetary Policy Operations > MPO Expected Payments

MPO Expected Payments °

Search Criteria : MPO Expected Payments (A}
Counterparty RIAD Code == w - Pool Identifier == w - Operation Reference == w
Operation Type == w - Principal or Interest == w s d Intended Payment Date == w 3
Indicator

UHB Contrapartes: capitulo 3.3.3.1.1 MPO Expected Payments - Search Screen
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RELATORIOS DE OPM
Mad. Collateral and Credit > Reporting > Monetary Policy Operations > MPO Expected Payments

. MPO Expected Payments ©

Search Criteria : MPO Expected Payments

Counterparty RIAD Code == w PT33 - Pool Identifier == w - Operation Reference == w
Operation Type == w - Principal or Interest == w hd Intended Payment Date == w m
Indicator

Search Result : MPO Expected Payments .

Paymen Reforence 67 el Refernce 58 | Opaaton Refersnce® | Operarion Type @ | Coumerpary FADCS e — T

PLMPT00000001494 20230030 PT33 66,694.44 23/06/2023 Interest Credit Operation Intere..  Expected
PLMPTO00000001507 20230030 oMo PT33 14,000,000 EUR 05/05/2023 Principal In Credit Operation Settle.. Expected
PLMPT00000001508 20230030 oMo PT33 14,000,000 EUR 23/06/2023 Principal Out Credit Operation Matur.. Expected
PLMPT00000002459 20250001 oMO PT33 729.17 EUR 1.75 30/06/2023 Interest Out Credit Operation Intere Settled
PLMPT00000002460 20250001 oMo PT33 15,000,000 EUR 29/06/2023 Principal In Credit Operation Settle.. Settled
PLMPT00000002461 20250001 oMo PT33 15000,000 EUR 30/06/2023 Principal Out Credit Operation Matur.. Settled
PLMPT00000002533 20250011 oMO PT33 729.17 EUR 1.75 30/06/2023 Interest Out Credit Operation Intere__  Settled
PLMPT00000002534 20250011 OoMO PT33 15,000,000 EUR 20/06/2023 Principal In Credit Operation Settle..  Settled
PLMPT00000002535 20250011 oMo PT33 15,000,000 EUR 30/06/2023 Principal Out Credit Operation Matur.. Settled

Export Report Csv | Export Report Excel

UHB Contrapartes: capitulo 3.3.3.1.1 MPO Expected Payments - Search Screen
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RELATORIOS DE OPM

Mad. Collateral and Credit > Reporting > Monetary Policy Operations > MPO Expected Payments

MPO Expected Payments -

Search Criteria : MPO Expected Payments
Counterparty RIAD Code == w PT33 - Pool Identifier == w - Operation Reference == w
Operation Type == w - Principal or Interest == w - Intended Payment Date == w ™
Indicator
Search Result : MPO Expected Payments > View : MPO Expected Payment u

Payment Reference &' | Internal Reference ID # | Operation Reference s I Operation Type Counterparty RIAD C..' | Amount & | Currency Intended Payment Da.. | Principal or Interest [, Event Description Payment Status &

PLMPTO00000001434 20230030 PT33 66,694.44 EUR 0 23/06/2023 Interest Credit Operation Intere..  Expected
PLMPT00000001507 20230030 PT33 14,000,000 EUR 05/05/2023 Principal Credit Operation Settle.. Expected
—__—m_
PLMPT00000002459 20250001 PT33 72917 EUR 1.75 30/06/2023 Interest Credit Operation Intere...  Settled
PLMPT00000002460 20250001 oMo PT33 15000000 EUR 29/06/2023 Principal In Credit Operation Settle Settled
PLMPT00000002461 20250001 oMo PT33 15,000,000 EUR 30/06/2023 Principal Out Credit Operation Matur Settled
PLMPT00000002533 20250011 oMo PT33 72917 EUR 175 30/06/2023 Interest Out Credit Operation Intere Settled
PLMPT00000002534 20250011 oMo PT33 15,000,000 EUR 29/06/2023 Principal In Credit Operation Settle Settled
PLMPT00000002535 20250011 OMO PT33 15,000,000 EUR 30/06/2023 Principal Out Credit Operation Matur... Settled

Export Report Csv Export Report Excel

UHB Contrapartes: capitulo 3.3.3.1.1 MPO Expected Payments - Search Screen
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RELATORIOS DE OPM

Mad. Collateral and Credit > Reporting > Monetary Policy Operations > MPO Expected Payments

Search Result : MPO Expected Payments View : MPO Expected Payment

Payment Reference

Internal Reference ID

Counterparty RIAD Code

PLMPT00000001508 PT33
Pool Identifier Ncb Identifier Amount
POOL000000000358 PT1 14,000,000
Currency Intended Payment Date Interest Rate
EUR 23/06/2023

Operation Reference

Operation Type

Principal or Interest Indicator

20230030 OoMO Principal
Sign Creditor Account Debitor Account
Out BGALPTTGXXX BCOMPTPLXXX

Netting Indicator
No

Netted Payment ID

Event Description

Credit Operation Maturity

Payment Status

FootPrint

UHB Contrapartes: capitulo 3.3.3.1.1 MPO Expected Payments - Search Screen
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RELATORIOS DE OPM
FORMATOS DE EXPORTACAO

Export Report Csv

]] Search_Result_ Credit_Operations_Report_2023_07_04__18h_40.csv - Notepad

File Edit Format View Help

boolReference, riadCode,positionDate,amount,currency,creditedAccount,interestRate,maturityDate,settlementDate,status

POOL@@EEEeBBR35S, PT33,38/@6/2023,1458 . 34, EUR, BGALPTTGXXX, 1.75, 38/@6/2023, 29/86/2023 , Closed
POOL@@EEeBBR358, PT33, 38/06/2023, 1458 . 34, EUR, BGALPTTGXXX, 1. 75, 38/@6/2023, 29/@6/2023 , Closed

POOL@00OREEBR358, PT33,29/06,/2023,15000000, EUR, BCOMPTPLXXX, 1.75, 30,/06/2023, 29,/06/2023, Activated
POOL@@AOEEBBO35S, PT33,29/06/2023 15000000, EUR, BCOMPTPLXXX, 1.75,30/06/2023,29/06/2023, Activated
POOL@@EAA0BB35S, PT33,29/@6/2023 15000000, EUR, BCOMPTPLXXX, 1.75,38/86/2023 ,29/06/2023 , Activated
POOLEEEeeRBR358, PT33,29/@6/2023, 15000000, EUR, BCOMPTPLXXX, 1.75, 38/86/2023 , 29/06/2023 , Activated

Export Report Excel

Export Report Xml

Payment Reference  Internal Reference ID Operation Reference Operation Type Interest Rate Payment Status
0 23-06-2023Interest out Credit Operation Interest _|Expected
05-05-2023|Principal |in Credit Operation Settlement |Expected
23-06-2023[Principal out
175 30-06-2023Interest out Credit Operation Interest
‘1 Jin Credit Operation Settlement
| [ 30-06-2023 | Principal Qut Credit Operation Maturity  [Settled
1.75 30-06-2023Interest out Credit Operation Interest __|Settled
29-06-2023[Principal In Credit Operation Settlement [Settled
| [ 30-06-2023Principal out Credit Operation Maturity [settled

B b Y

This XML file does not appear to have any style information associated with it. The document tree is shown below:

Export Report Pdf

Em desenvolvimento

v <java.ue

Collection itemsTypes"con. eraes mLendECHs. rer:r:ir\! eredi m;gnua'ﬂ creﬂmems=mep=rr >
c

<com. verneg, mLendECH
settlementDate="30/06/2023™
<com. verneg. mLendECHS . repor
settlementDate="30/06/202
<com. vermeg. mLendECHS , repor
settlementDates"29/06/2023"
<com, vermeg. mLendECHS . repor
settlementDates"29/06/2023"
<com. vermeg. mLendECHS . rep
settlementDates"30/06/2023"

Séce sy il ek ol cad g ration. (—m:vpgrmansngpart

mentDate="30/06/2023"

29/06/2023°

Oate="25/06/2023"

eporting..

status="Active

status="Activated

statuss"Terminated”,

sta

“Terminated”,

ng. mdmpm:m -cresitoperationsieport
ng.creditOperation. (r:élthtra(knn!ﬂ!pn'

ng.creditOperation.CreditOperationsReport

crediteddccount="8BPIPTPLIEX"

amount="950000" creditediccount="BBPIPTPLIGK"

amount="555.56" creditediccount="BBPIPTPLIKX"

amount="555.56" creditedAccount="BBPIPTPLICX"

status="Activated"/

status="Activated"/

status="Open"/>

-Ereditops

ECHS. reporting. tr:di(ﬂperu'icn CreditOperationsAeport

ermeg. mLendECHS. reporting. creditOperation. CreditOperatinnshepart

+ amounts credi B8P IPTPLICOK
amount="27000000
amount="§800000" creditedAccounts"BEALPTTGIXX"

amount="E808000" creditedAccount

GALPTTGICEX"

ECHS . report:

ing.

"555.56" creditediccount="BBPIPTALIO"

ECHS. Feport
Tt leunrou:e-'za/cﬁ/zazs

tn

* smount="555.56" creditedaccount="BEPIPTPLICK"

lesentDates"28/06/2023"

<com, wermez. mLendECHS . recarting. creditOoeration. CreditOoerationsRecort

SESSAO DE FORMAGCAO SOBRE O ECMS

ng. perat
" stetus="Closed™/>
erneg. nendECHS . reporting. creditOperation. CreditOperationshepart

statusa"Closed"/>

t amount="39.58" creditedAccount="B8GALPTTGXXX" c

amount="39.58" creditedAccount="BGALPTTGXXX"

amount="§800000" creditedAccount="BEALPTTGION"

creditedaccount="8BPIPTPLION"

currency="EUR" 5" "03/07/2023" p ference="PO0LOOGOROROB3SE" positionDates"30/06/2023" riadCodes="PT1E"

currency="EUR" interestRates"1.5" maturityDate="03/07/2023" poolReference="POOLGOOOOOOORISE™ positionDate="30/06/2023" risdCodes"PT10"

currency="EUR" interestRate="2.5" ityDate="30/06/2023" p ference="POOLOOGO0GORRISE™ positionDate="30/06/2023" risdCode="PT1E"

currency="EUR" interestRate="2.5" maturityDate="30/06/2023" poolReference="POOLEAGOOOROO3SE™ positionDate="30/06/2023" riadCode="PT10"

" currencys"EUR™ interestRates"2.103704" maturityDates"03/07/2023" poolReferences"POOLOGOBOOBOISE" positionDates"3/06/2023" riadCodes"PT10"

currencys"EUR" interestRates"2,103708" maturityDates"93/07/2023" poolReferences"POOLOOBA000OOISE” positionDates"30/06/2023" risdCode="PT10"

currencys"EUR" interestfates"2.5" maturityDates"30/06/2023" poalRefersnces"POOLOOBOAOONISE™ positionDates™29/66/2023" riadCodes"PT10™

riadCode="PT18"

curres positionDate="20/06/2023"

y="EUR" interes 2.5" yDate=". " poalReference="PO0L0AG0G0RROI5E"

riadCode="PT18"

currency="EUR" interestRat "29/06/2023" p ference="POOLEOIBORARRISE" positionDate="20/06/2023"

eurrencys"EUR" intersstRates"2.5" maturityDates"29/06/2023" poolRefersnces"POOLOGOODOOROISE" positionDates"29/06/2023" riadCode="PT10"

urrency="EWR" i 15 ity

“29/06/2023" p ference="POOL0CO0O0E0RISE™ positionDates"29/06/2023" risdCodes"PTig"

ference="POOLB0BGDO0RISE™ positionDates"29/06/2023" risdCodes"PT10"

urrency="EUR" interestRates"1.5" 1tyDate="29/06/2023" pool

currency="EUR" interestRates"2,5" maturitvDates"29/06/2023" coolReference="POOLOOARODRORISE™ ositionDates"28/06/2023" riadCodes"PT10™
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Search Resutt MPO Expected Payments

RELATORIOS DE OPM
FORMATOS DE EXPORTACAO

Resultado da pesquisa - e

] Search_Result_Credit_Operations_Report_2023_07_04__18h_d40.csv - Notepad 2 pr .. ; et S ,

File Edit Format View Help

boolReFeren:e, riadCode,positionDate,amount,currency,creditedAccount,interestRate, maturityDate, settlementDate,status
POOLOeeee0eRe358,PT33,30/06/2023,1458. 34, EUR, BGALPTTGXXX,1.75,30/06/2023,29/06/2023,Closed
POOL@@GRRORRO358,PT33,30/06/20823,1458.34,EUR, BGALPTTGXXX,1.75,38/06/2023,29/86/2023,Closed
POOLA2AREORRA358,PT33,29/06/20823,15000000, EUR,BCOMPTPLXXX,1.75,30/06/2023,29/06/2823 ,Activated
POOLo2GRRGRRa358,PT33,29/06/20823,15600000, EUR,BCOMPTPLXXX,1.75,30/06/2023,29/06/20823 ,Activated
P0O0LO20BR0RRe358,PT33,29/06/20823,15000000, EUR, BCOMPTPLXXX,1.75,30/06/2023,29/06/20823 ,Activated
POOLO20BeeeRa358,PT33,29/06/2023,15000000, EUR, BCOMPTPLXXX,1.75,30/06/2023,29/06/2023 ,Activated

Payeent Status

05-05-2021Principal
23-06-2003 Principal T ‘Seareh Rezun  Credit Operations Repor: > Vieuw: Credit Operations Repor ne

2906 2023|Principal

3006 2023[Prineipal 4 :
30-06-2023Iterest P
25062023 Principal s

30-06-2023[Principal

i GrEs s

sboun belens

e e = s [ s g - - o S i
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RELATORIOS DE OPM
RESUMO

Méd. Collateral and Credit > Reporting > Monetary Policy Operations > Settled and Reimbursed Credit Operations
role: ECMS ENTITY - U2A OPEN MARKET OPERATIONS READ ONLY - #65

M&d. Collateral and Credit > Reporting > Monetary Policy Operations > Outstanding Credit Operations

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

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

role: ECMS ENTITY - U2A STANDING FACILITIES EXECUTION - #66 / READ ONLY - #67
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QUESTOES?




CONTACTOS




>~

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




7=

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

ECMS access rights matrix

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

ECMS User Testing Execution - Testing conditions

Sessdao de 30 e 31 de maio de 2023
|.J|]|_JI]|'JI] Sessdao de 15 e 16 de dezembro de 2022
Sessao de 18 de novembro de 2021
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