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Open market operations

Information about the community testing phase for open market operations
(credit operations in euro, foreign currency transactions, fixed-term deposits)
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1. Testing principles
Test scenarios and general assumptions



|1. Testing principles

services

ta I"g'Et |E£M’f;

+ The following fundamental test cases are part of community testing:

ECMS_TC_CPTY_13

ECMS_TC_CPTY_14

ECMS_TC_CPTY_15

ECMS_TC_CPTY_16

ECMS_TC_CPTY_17

ECMS_TC_CPTY_18

Monetary Policy Operations

Monetary Policy Operations

Monetary Policy Operations

Monetary Policy Operations

Monetary Policy Operations

Monetary Policy Operations

Liquidity providing operations

Liquidity providing operations

Liquidity providing operations

Liquidity providing operations

Liquidity absorbing operations

Liquidity absorbing operations

Successful settlement of a LTRO operation with or without netting

Successful repayment of a LTRO operation at maturity with or without netting

Successful settlement of a non-euro LPO operation with or without netting

Successful repayment of a non-euro LPO operation at maturity with or without netting

Successful settlement of a LAO operation with or without netting

Successful repayment of a LAO operation at maturity with or without netting

» To be able to conduct tests on open market operations, role no. 65 (ECMS Entity — U2A Open Market Operations
Read Only) and role no. 72 (ECMS Entity — U2A Pool Position Execution) are required.

Deutsche Bundesbank
10 October, 2024
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|1. Testing principles target|

« Open market operations in euro are conducted by Deutsche Bundesbank in accordance with the test plan.

« Testing open market operations in foreign currency is only offered to counterparties, who have access to this kind of
operation in the production environment at the beginning of the test period.

« Counterparties do not have to take any action to ensure a credit operation‘s allotment and settlement on its value
date.

« Sufficient collateral will be provided by Deutsche Bundesbank.

+ Allotment amounts are the same for every counterparty in the respective open market operation and will be
registered by Deutsche Bundesbank.

10 October, 2024

Deutsche Bundesbank
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|1. Testing principles target|

« Payments in CLM should be checked on settlement and maturity days, but it is also possible to look at them at a later
date.

+ Counterparties have to ensure sufficient liquidity in CLM for the settlement of fixed-term deposits and the
maturing of credit operations in euro.

» Some counterparties may depend on their parent to provide liquidity via TARGET/CLM, if liquidity management for
their MCA has been transferred to this entity. Consequently, these institutes are responsible for the provision of
liquidity (just like in the production environment). The co-managers have already been informed accordingly.

+ Counterparties do not have to take any action when open market operations in foreign currency reach maturity.
+ Bundesbank's BIC code for open market operations is MARKDEFFCMS.

Please send an e-mail to ecms-test@bundesbank.de in case of questions or if you notice any bugs or abnormalities.

10 October, 2024

Deutsche Bundesbank
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|1. Testing principles target|

General remarks:

Please adhere to the testing restrictions set in the “Testing conditions“ by the ECB.
The ECB’s “Testing conditions” are updated every two weeks.

For additional information on the ECMS Community Test, please visit

This Community Test focuses on the fields relevant to the testing of open market operations. For additional information,
please visit

We require confirmation of the test cases you conducted. Please complete the survey sent to you.

10 October, 2024

Deutsche Bundesbank
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https://www.ecb.europa.eu/paym/target/ecms/profuse/html/index.en.html
https://www.bundesbank.de/en/tasks/payment-systems/eurosystem-collateral-management-system/test-and-migration/test-and-migration-886212
https://www.ecb.europa.eu/paym/target/ecms/profuse/shared/pdf/ecb.targetecms230315_ECMS_User_Handbook_Counterparties.en.pdf?0be47b145a022c7370e88feec983ed19
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2. Testing period and test cases
08/10/2024 — 18/10/2024



2. Testing period and test cases
Testing period

Start:
Ending:

Monday, 07 October

08/10/2024
18/10/2024

Tuesday, 08. October

Wednesday, 09 October

Thursday, 10 October

target

services

| ECMS

Friday, 11 October

MRO Settlement 20550001 (Page 15)

USD Settlement 20550005 (Page 12)

FTD Settlement 20550002 (Page 10)
USD Settlement 20550003 (Page 11)

MRO Maturity 20550001 (Page 15)
LTRO Settlement 20550004 (Page 13)

Monday, 14 October

Tuesday, 15 October

Wednesday, 16 October

Thursday, 17 October

Friday, 18 October

USD Maturity 20550003 (Page 11)

FTD Maturity 20550002 (Page 10)

LTRO Maturity 20550004 (Page 13)
USD Maturity 20550005 (Page 12)

10 October, 2024

Deutsche Bundesbank
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2. Testing period and test cases target|
2.1. Collection of fixed-term deposits (ECMS_TC_CPTY 17-18)

Tender ID: 20550002

Value Date: Thursday, 10th October, from 12:00 p.m.
Maturity Date: Tuesday, 15th October

Duration of Operation: 5 days

Allotment Amount: €2m

Interest Rate: X.xX %

The fixed-term deposit has effects on collateral. The collateral pool position is going to increase daily by 194.44 (accrued
interest).

The booking is made in CLM via pacs 009.

* Allotment amount and interest rate are set by Deutsche Bundesbank and are the same for every counterparty.

10 October, 2024

Deutsche Bundesbank
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2. Testing period and test cases target|
2.2. Foreign currency transaction (ECMS_TC_CPTY 15-16)

Tender ID: 20550003

Value Date: Thursday, 10th Ocotber
Maturity Date: Monday, 14th October
Duration of Operation: 4 days

EUR/USD Spot Rate: 1.1100

Initial Margin: 12 %

Allotment Amount: $5.5m

Interest Rate: 5.05 %

The amount of outstanding interest affects the collateral pool position.

Changes to the credit line in CLM are booked via pacs 009 as foreign currency transactions are not settled via TARGET
Services.

* Allotment amount and interest rate are set by Deutsche Bundesbank and are the same for every counterparty.

10 October, 2024

Deutsche Bundesbank
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2. Testing period and test cases target|
2.2. Foreign currency transaction (ECMS_TC_CPTY 15-16)

Tender ID: 20550005

Value Date: Wednesday, 09th October
Maturity Date: Thursday, 17th October
Duration of Operation: 8 days

EUR/USD Spot Rate: 1.1100

Initial Margin: 12 %

Allotment Amount: $5.5m

Interest Rate: 5.05 %

The amount of outstanding interest affects the collateral pool position.

Changes to the credit line in CLM are booked via pacs 009 as foreign currency transactions are not settled via TARGET
Services.

* Allotment amount and interest rate are set by Deutsche Bundesbank and are the same for every counterparty.

10 October, 2024

Deutsche Bundesbank
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2. Testing period and test cases target|
2.3. Longer-term refinancing operation (ECMS_TC_CPTY 13-14)

Tender ID:
Value Date:
Maturity Date:

Duration of Operation :

Reference Entity:
Allotment Amount:
Spread:

20550004

Friday, 11th October
Thursday, 17th October
6 days

Average MRO rate

€2m

0 bp

The daily accrued interest affects the collateral pool position. Therefore, the amount that has to be collateralised increases with
every passing day. The MRO rate is 3.65% until 14th October and 4.0% from 15th October onwards.

Until the day of the interest rate change on 15th October, you will see the provisional interest amount for the maturity date of

€1,216.67.

From the day after the interest rate change on 16th October, you will see the provisional interest amount for the maturity date of

€1,333.33.

The booking is made in CLM via pacs 009.

* Allotment amount and interest rate are set by Deutsche Bundesbank and are the same for every counterparty.

10 October, 2024

Deutsche Bundesbank
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2. Testing period and test cases

2.3. Longer-term refinancing operation (CPTY 13-14)

Example calculation of Interest for LTRO

August 28th August 29th  August 30th  August 31st
Wednesday Thursday Friday Saturday

Days Day 1 Day 2 Day 3 Day 4
Duration of operation: 12 2.000.000,00

Interest accrued for the

previous day 0 236,11 236,11
Interest rate valid for this

day in ECMS 4,25 4,25 4,25
Weighted average rate

for calculating interest

accrued (displayed in

ECMAS) 4,25 4,25
Spread [v] [n] o
Interest accrued so far 236,11 472,22

[=]

September 05th September 06th September 07th September 08th September 09th

Thursday Friday Saturday Sunday Monday
Day 9 Day 10 Day 11 Day 12 Day 13
250,00 250,00 250,00 250,00 250,00
45 4,5 4,5 4,3 4,5
r L r r r

4,28125 4,305555556
0 0 0 0 0
1.902,78 2.152,78 2.402,78 2.652,78 2.902,78

4,325 4,340909091 4,354166667 /

Interest calculation for Day 12: 2,000,000*4.35416667%12/36000
Interest calculation for Day 11: 2,000,000*4.34090909*11/36000

Deutsche Bundesbank
10 October, 2024
Page 14

September 01st September 02nd September 03rd September Od4th
Sunday Monday Tuesday Wednesday
Day 5 Day 6 Day 7 Day 8
236,11 236,11 236,11 236,11
4,25 4,25 4,25 4.5
" r " 1
4,25 4,25 4,25 4,25
o o 0 o
049,448 1.180,56 1.416,67 1.652,78

Average MRO rate from Day
1to 14




2. Testing period and test cases target|
2.4. Main refinancing operation — Fixed Rate Tender
(not a fundamental test case)

Tender ID: 20550001

Value Date: Tuesday, 8th October, from 2:00 p.m.
Maturity Date: Friday, 11th October

Duration of operation: 3 days

Allotment Amount: €1.5m

Interest Rate: 3.65 %

The daily accrued interest affects the collateral pool position. Therefore, the amount that has to be collateralised increases
by €152.08 on a daily basis.

The booking is made in CLM via pacs 009.

* Allotment amount and interest rate are set by Deutsche Bundesbank and are the same for every counterparty.
* There were technical problems with this tender.

10 October, 2024

Deutsche Bundesbank
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2. Testing period and test cases

targ

€C

- - services
Explanation of netting results
Netting for Netting for Netting for Netting for
Monday, 07 October Tuesday, 08 October | October 08th Wednesday, 09 October | October 08th Thursday, 10 October |October 10th Friday, 11 October |October 11th
MRO Settlement +1.5 Mio USD Settlement +5.5 Mio FTD Settlement -2 Mio MRO Maturity -1.5 Mo
20550001 (Page 15) 20550005 (Page 12) 20550002 (Page 10) 20550001 (Page 15)
2 Mio from your bank| LTRO Settlement +2 Mio
account in CLM | 20550004 (Page 13)
USD Settlement .
20550003 (Page 11) 2.9 Mio
1.5 Mio to your bank 5.5 million
account in CLM co collateral bloc
Netting for Netting for Metting for
Monday, 14 October |October 14th Tuesday, 15 October |October 15th Wednesday, 16 Octaber Thursday, 17 October |17th September Friday, 18 October
USD Maturity 55 Mo FTD Maturity +2 Mio LTRO Maturity -2 Mio
20550003 (Page 11) 20550002 (Page 10) 20550004 (Page 13)
our bank
account in CLM
USD Maturity 5,5 Mio

-5.5 million

collateral blocked

20550005 (Page 12)

[ . .
-3 Minon

collateral blocked

Deutsche Bundesbank
10 October, 2024
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3. Monitoring of operations



3. Monitoring of operations target|
Test cases for open market operations

Testing activities to check for the fundamental test cases‘ success:

For 3.1. Pool Overview

» Please check if the settled operation is displayed in “Pool Overview®, with the correct settlement amount and
the calculated interest amount.

For 3.2. Collateral

» Please check whether the calculated interest amount for outstanding open market operations is displayed in
“Exposure®.

For 3.3. Exposure
» Please check whether the calculated interest amount is displayed for outstanding fixed-term deposits.

Payments should be checked in CLM on settlement and maturity days, but it is also possible to look at them
at a later date.

For additional information on fundamental test cases, please visit

Deutsche Bundesbank
10 October, 2024
Page 18


https://www.ecb.europa.eu/paym/target/ecms/profuse/shared/pdf/ecb.targetecms240122_ECMS_UT_Fundamental_Test_Cases_v3_0.en.pdf?44c8c8bf260053ba97183d41585596cf

3. Monitoring of operations target|
Test cases for open market operations

Testing activies exceeding the fundamental test cases:

Zu 3.2. Collateral
» Please check whether the operations that have to be netted display the correct nominal, interest and netting amounts.

10 October, 2024

Deutsche Bundesbank
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3. Monitoring of operations targe€t

services | ECMS
3.1. Pool Overview

Module: Collateral and Credit

Screen: Pool Overview >> Pool Overview >> press button “Search® >> select data set in “List Pools Overview" >> press
button “View*

[:j Pool overview

O Pool Owverview

Display : Counterparty Pool A
Pool identifier we w Pool Reference »» @ Counterparty »e w Q
PoolType == w v Insufficient Collateral == w v [SACtve == w v
Validty Stant Date == w j ValidnyEndDate == w ﬁ

List Pools Overview

191982188 4656534014 4656534004 4656534014

10 October, 2024

Deutsche Bundesbank
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3. Monitoring of operations target |«
3.1. Pool Overview STIces

POOL POSITIONS
COLLATERAL EXPOSURE
Marketable Asset Collateral Credit Freezing
Externally Managed Collateral Euro LPO

Cash Collateral Total Euro LPO Total Euro LPO Margin
[] 0

a

Fixed Term Deposit
Total Euro LPO Interest

87.5
Total FTD used as Collateral Total FTD used as Collateral Interest -]
0 0
Non-Euro L PO
FTD Positions
Total Non-Euro LPO Total Non-Euro LPQ Margin
919,793.97 1,000,000
TRIPARTY COLLATERAL
Total Non-Euro LPO Interest
Credit Claims nsqa
Total Collateral
Marginal Lending Facility
Total Collateral Operations Relative Credit Limit
1,658.45 5
gk s Total Exposure A
Total Collateral affected to OMO Total Collateral Value Teital Credit
15919,821.88 4,658,453,836.5 1.919.821.58

Deutsche Bundesbank
10 October, 2024
Page 21



3. Monitoring of operations target |
3.1. Pool Overview Sic

“List Pools Overview“ contains the following information:

Pool Identifier Pool ID

Pool Type Type of pool

Counterparty RIAD Code  Equal to your MFI Code

Total Collateral Value Consolidated collateral amount

Total Credit Consolidated amount of open market operations and
marginal lending

SCL Current credit line

For additional information on the different fields, please visit the UHB (User Handbook), Chapter 3.5.1.1.1.

10 October, 2024

Deutsche Bundesbank
Page 22



3. Monitoring of operations target |L
3.1. Pool Overview

“View Screen” contains the following information (part 1):

Field | Explanation

FTD used as collateral Fixed-term deposits relevant to the collateral position
FTD used as collateral Outstanding interest amount for fixed-term deposits
Interest relevant to the collateral position

FTD Positions Button List of all fixed-term deposits (please view chart)

To view the following screen, you have to go to screen “Pool Overview” and then press button “FTD Positions”.
roias . lowmeens  Clwrestns  lrombarsins cmsesierosins |
Pl'Hi!L*‘JCDDOCD_ - 0 0 0

Fixed-term deposits not relevant to the collateral position are also included in the overview.

For additional information on the different fields, please visit the UHB (User Handbook), Chapter 3.5.1.1.1.

10 October, 2024

Deutsche Bundesbank
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3. Monitoring of operations targeg |«
3.1. Pool Overview e

“View Screen” contains the following information (part 2):

Total Euro LPO Sum of all liquidity-providing operations in euro (hominal amount)
Total Euro LPO Margin Margin for all liquidity-providing operations in euro
Total Euro LPO Interest Outstanding interest amount for all liquidity-providing operations in euro
Total Credit Sum of all credit positions in the pool
Field  [Eglanaton
Total Non Euro LPO Sum of all non-euro liquidity-providing operations (nominal amount)
Total Non Euro LPO Margin Margin for all non-euro liquidity-providing operations
Total Non Euro LPO Interest Outstanding interest amount for all non-euro liquidity-providing operations

10 October, 2024

Deutsche Bundesbank
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3. Monitoring of operations target|
3.1. Pool Overview

Testing activities to check for the fundamental test cases‘ success:

For 3.1. Pool Overview

» Please check if the nominal and interest amounts for your fixed-term deposits and liquidity-providing operations match
with your allotted operations.

10 October, 2024

Deutsche Bundesbank
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3. Monitoring of operations targe
3.2. Collateral

Module: Collateral and Credit

Screen: Collateral >> Fixed Term Deposit >> Display FTD Operation >> press button “Search” >> select data set in
“Search Result: Fixed Term Deposit >> press button “View*

| ECMS

services

1 Collateral ~
L1 Fixed Term Deposit < [_1 Display FTD Operation
[_1 Cash Collateral > {1 Netting FTD >
B T ~
Search Criteria : Fixed Term Deposit
Intemnal Reference ID == ¥ OMORefNo == W= FTD Identifier == ¥
Bidder Id == v a Pool Identifier == ¥ a Allotment Date == ¥ (]
Settlement Date == = [ Maturity Date == = o] Used As Collateral == = -
Allotment Status ) ¥ - U2A == w - Update Date == w [

Search Result : Fixed Term Deposit

w(.p.,mn. [ inernal Rato.. | FTD igentfer. | Biddr 1d &~ | Poolidentifie- | Segreqated 0. | Nominal s~ | Currancy ¢ - | Aliomant Dat..| Semement D | Maturty Date # | Used As Colia. | Interest Rate's | Accrued Intr ..e,mu.,.,s' Alotment Sta.. | Satus Reass.. | Update Dare & | Upaar

20240170 DEFTD240625_  DEXSWF2400_ POOLO000COC_.  FTD 3000000 EUR 25/06/2024 25/06/2024 27/06/2024 27/06/2024 Pending Closu. 26/06/2024 19...
[ 20240046 DEFTD240528 POOLO000000.  FTD EUR 28/05/2024 28/05/2024 ves 378 Rejected 29/05/2024 10
[ 20230531 DEFTD240515_  DEFBZM2400 POOLO00000D_  FTD Eur 16/05/2024 No 3 o 17/05/2024 Closed

] DEFTD240S16  DEOORO2400. 0000 FTD EUR 16/05/2024 No s o 17/05/2024 Closed

] DEFTD240515_  DEQUFA24002 o000_  FTD 1000000 EUR 15/0 17/05/2024 No 1 o 21/05/2024 22/05/2024

m DEFTD240424. POOLO00000D_.  FTD 2400000 EUR 28/03/2024 28/03/2024 ves 0022017 o 03/05/2024

@ 20230506 DEFTD240424 POOLO00000D_  FTD 1000000 EUR 28/03/2024 28/03/2024 Yes o1 100 03/05/2024 02/05/2024 19
[ 20240001 DEFTD240424_  DENPVX24000 POOLO00000O_  FTD 5000000 EUR 24/04/2024 24/04/2024 Yes 1 27 26/04/2024 25/04/2024 19

Deutsche Bundesbank
10 October, 2024
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3. Monitoring of operations

targe€g |«
3.2. Collateral

services

Search Result : Fixed Term Deposit » View : Fixed Term Deposit

Operations Details

OMORefNo Revision Transaction Type
20230531 1 Fixed-Term Deposits
Oper Name Operation Type Pr

Fine-tuning Liquidity Absorbing Quick Tender
Auction Type All Method Business Value Type
Fixed Rate Tender RATE

Quotation Reference Entity Allatment Date

15/05/2024

Maturity Date

Settlement Date

Duration In Days

17/05/2024 16/05/2024 1
Spread Segregated Operation Type
FTD
Allotment Details
Internal Reference ID Bidder Id NCE Identifier
DEFTD24051500247 DE06999
Pool Identifier Nominal Cumency
5000000 EUR

Pumnmuoonc-

FTD Identifier
DEFBZM240010008

Used As Collateral

Deutsche Bundesbank
10 October, 2024
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3. Monitoring of operations targe€t |«
3.2. Collateral -
Module: Collateral and Credit

Screen: Display FTD Operation >> scroll downwards >> press button “Movements Details“ >> select data set in “Search
Result: Exposure Movement® >> press button “View*

Amounts in EUR
Provisional Interestin EUR Provigional Maturity Amount in EUR Outstanding Amount In EURO
416.67 5,000,416.67 5,000,000
Interest Details
Reference Rate terest Rate cerued Interest
3 a
s Different Ac q Rate ting I
No 416.67
Trans Fee Amount Lest Interest Calculation Date Next Interest Calculetion Date
17/05/2024
Status Details
Allotment Status Status Reason 5 Amended
Closed No
Action To Velidate uza
-
Payment Details

Movements Details

Deutsche Bundesbank
10 October, 2024
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3. Monitoring of operations targe€g |«
3.2. Collateral
Search Result: Exposure Movement A

ExENONT

Pool Mavement 0§ | Main Reference & F‘u:u:ul\dﬂmhzl: Amaunt § Pool Variation § | Intended Seteme.. | Event Description & | Ci MJ5D|L|[UEHIHIIN Netting Indicatar & | Netting Reterence § | Movement Status § | UpdateUser d% | Update Date § Movement Type | s From M\qlullun:

PMLDE 00531 POCLOD 0 17/05/204 Accrued itereston . No fes DENETZADSTTTONNA.. Setted 16052024 191950 Interest ]

PMLDE 105 POCL 000000 5000000 16/05/204 Flxeg Tem Dépost .. No ] -] DENET24061650015,, Settled 15/08/20240 193414, FuedTermDepcst  No

PHLDE pilk ) POCLOD 5000000 17/05/2024 Fited Term Deposit_ Mo ] es DENET24D617T001A.. Setfed TG/05/2024181956.. FoedTemDegosit Mo

PMLDE 023081 POCLO0D0D0) 41687 17/03/2024 Acorued tereston.. N o o Setted 16/05/2024 191312

merest ]

Deutsche Bundesbank
10 October, 2024
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3. Monitoring of operations

3.2. Collateral

“View Screen” contains the following information:

Field | Explanation

Provisional Interest

Outstanding Accrued
Interest

Total Accounting
Interest

Amount prepared for
Accounting

Deutsche Bundesbank
10 October, 2024
Page 30

Provisionally calculated interest amount to be paid at maturity

Interest amount accumulated so far

Final interest amount from an accounting perspective

Interest amount accumulated so far from an accounting
perspective



3. Monitoring of operations target |
3.2. Collateral semice

Modul: Collateral and Credit

Screen: Collateral >> Fixed Term Deposit >> Netting FTD >> ,Display Netting Result FTD“ >> press button ,Search® >>
select data set in ,Search Result: Netting Result” >> press button ,View*

11 Collateral

11 Marketable Assets

>
<3 Frxed Term Depost IyE——
L3 Cash Collateral > |2 pisplay FTD operation
11 Externally Managed Collateral > L Amend FTD Operation
L3 Triparty > |3 Recycle FTD operation
L3 Credit Claims > |3 cancel FTD operation
11 MNon Marketable Asset Fees > 1 Confirm CLM Rejection
Fe ~

7
g
g
B
3
Q

N Netting FTD € 3 Manual Netting FTD
1 OMO Interest Rates -~ §
& Contingency 2 [ Display Netting Result FTD
11 Transfer ~
I Recycle Netting Result FTD
11 Validation / Rejection ~
11 Cancel Netting Result FTD
N Metifieatinn -~
Display Netting Result FTI
Search Criteria : Netting Result
Transaction Reference -~ Counterparty - a Pool Identifier -~ Q
Number
Netung Gurrency - - Netting Date - &= GCreation Date == = =
Netting Status - -
Search Result : Netting Result
K < Page ora > A

= 2,000,000 o cun 00008 20/09/2024 Settled 23/09/2024 02:31:01:039
s 2,000,000 o EuR 0 19/09/2024 Settled 19/09/2024 12:08:41:388
= 2,000,000 0 EUR 0 18/09/2024 Settled 18/09/2024 12:10:38:642
= 1,500,000 0 EUR 18/09/2024 Settled 17/09/2024 20:00:45:294
= 1,500,000 o Eur o 16/09/2024 Settled 16/09/2024 02:31:08:117
= 5,000,000 o eum 1999.99  12/09/2024 Walting TzResponse 11/09/2024 19:44:11:232
= -1,500,000 o EUR 1125 12/09/2024 Waiting T2Response 11/09/2024 19:44:09:822
= 3,000,000 0 EUR 0  06/09/2024 Settled 06/09/2024 09:40:58:367
= 1,500,000 o Fum 0 oesmasz02a Sertled 06/09/7024 00-20-56-R40
= 5,000,000 o Eum o ocros/zoza Settied 06/09/2024 09.40.56.840

Deutsche Bundesbank
10. Oktober 2024
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3. Monitoring of operations

3.2. Collateral

targe€t |«

services

Search Criteria : Netting Result

Search Result : Netting Result > View : Netting Result

Transaction Reference Number

Amount

-2,000,000

Pool Identifier

Margin Amount

Counterparty RIAD Code

Interest Amount

888.89

Netting Currency
EUR

Netting Date
23/09/2024

Netting Setup

Netting Status

Settled

Error Description

Movements Details

Netting Movement

DEEIOC[I[I-

Netting Details

Settling Operation

FootPrint

Deutsche Bundesbank
10. Oktober 2024
Seite 32

Netting Interest Movement

DEEIOCI]IJ-

Maturing Operation [1]

Margin Movement




3. Monitoring of operations target|
3.2. Collateral

Testing activities to check for the fundamental test cases‘ success:

For 3.2. Collateral:
» Please check if the calculated interest amounts match your allotted operations on a daily basis and at maturity.

10 October, 2024

Deutsche Bundesbank
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3. Monitoring of operations

3.2. Collateral

Module: Collateral and Credit

targe€t |«

services

Screen: Exposure >> Open Market Operations >> Operations >> Display OMO Instruction >> press button “Search® >>

select data set in “Search Result: Allotment* >> press button “View*

11 Eqposurs -~
I_1 Credit Freezing »
1.1 Op=n Market Operstions €
I.1 Standing Faclities »
I_1 LP Operstions Metting »

I(I Operations
1.1 Early Repayment

1.1 TLTRO3I Process

I.1 Display OMO Instruction

Display Caloulated interast

1T OMO Intersst Rates

{

i

.1 Transfer

{

Dicplay OMO Inatruation ©

il B “E:E'll““"ﬁ* e nf“m;'_

Search Criteria : Allotment

Internsl Reference 1D ==
Biogerla = v
Hlotment Date == ¥

HlotmentStatus () v

Search result - Allotment

0
[ oo [merite | peron [ o o

2240028 wRo PoOLI0ADI00 cainarznas 2000000
£l 20240008 Ao im0 2500000
El 202002 Lo uRo canarzons 3000000
Bl 2020020 RO Tz 2500900
20240002 RO 7RO 13/03/2024.
£l 2020001 - o uRo 1310372024
& LRGN 187 /032024
B sz LRGN TURONE10 23/03/2024
2098042 DELFO240228_ MAG 28/02/2024.
Bl 2025000 DELPOZADZZS. MRQ ca/vazoa

Deutsche Bundesbank
10 October, 2024
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MP Opersticn Type == =
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- FiCurrency
] Maturty Dete
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3. Monitoring of operations targe€g |«

3.2. Collateral
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3. Monitoring of operations targe
3.3. Exposure

Module: Collateral and Credit

Screen: Display OMO Instruction >> scroll downwards >> press button “Movements Details“ >> select data set in
“Search Result: Exposure Movement® >> press button “View*

| ECMS

services

Search Result: Exposure Movement
ﬂ*lﬁlﬂﬂ

PMLCED) 158883 OB/04/2028 Crecit Operation Intereat [ Pregered 4042024 191257789 niereat
PLCE LN 3000000 ez Credt Operation Jettiement  No Ho He CENETZATC410002001 Settled (VLAY Can
PMLCED NB i) 83 s Crecit Operation Intereat He lie e Setiled D4T4/2024 157943674 nieregt
Search Result : Exposure Movement > View : Credit Operation Settlement Movement [ ]
MOVEMENT DETAILS
Counterparty Posi lgentiier Fool Movement 1D
Msin Reference Ameunt Mt Cumrency
0210025 30mp0  EUR
Counterpertys MCA CLMCB Account Resl Semiement Dete
=xcorff AURKDEFFCAS. ou04202
Intendes Setiement Date Vetue Updste Aleszon WP Operation Type
[T Exposure Initstion LTRO
STATUS DETAILS.
Instruction Status Ie Velustea Collsters! Inaufficiency
Settiet o o
FootPrint
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3. Monitoring of operations target |«
3.3. Exposure =1

Module: Collateral and Credit

Screen: Exposure >> Open Market Operations >> Operations >> Display Calculated Interest >> press button “Search®
>> select data set in “Search Result: Calcualted Interest” >> press button “View*

10 October, 2024
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3. Monitoring of operations target|
3.3. Exposure o

To be able to match the calculated interest amounts with the tender operations, you need the “Internal
Reference ID” from the “Display OMO Instruction Screen” (for more, please go to page xx)

“View Screen” contains the following information:

Field | Explanation

Provisional Interest Provisionally calculated interest amount to be paid at maturity
Outstanding Accrued Interest amount accumulated so far

Interest

Total Accounting Final interest amount from an accounting perspective

Interest

Amount prepared for Interest amount accumulated so far from an accounting
Accounting perspective

10 October, 2024
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3. Monitoring of operations
3.3. Exposure

“Display Calculated Interest” contains the following information:

Field | Explanation

Transaction Type Interest rate payment or interest rate calculation

Provisional Interest Provisionally calculated interest amount to be paid at maturity
Outstanding Interest Interest amount accumulated so far

Accrued Interest Interest amount accumulated on a daily basis

Interest Rate Interest rate applied to an operation

10 October, 2024
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3. Monitoring der Geschifte target|
3.3. Exposure

Testing activities to check for the fundamental test cases‘ success:

For 3.3. Exposure:
» Please check if the calculated interest amounts match your allotted operations on a daily basis and at maturity.
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3. Monitoring of operations targe€g |«
3.3. Exposure (Netting)

Module: Collateral and Credit

Screen: Exposure >> LP Operations Netting >> “Display Netting Result LPO" >> press button “Search” >> select data
set in “Search Result: Netting Result® >> press button “View*

(1 Exposure ~
[[1 Credit Freezing >
1 Open Market Operations >
11 Standing Facilities >
(O] LP Ererlims REND < |3 Manual Netting LPO
1 OMO Interest Rates ~ £ Display Netting Result LPO

Display Netting Result LPO o

Search Criteria : Netting Result (~]
Transaction Reference == w Counterparty == w Q Pool Identifier == w Q
Number
Netting Currency == w - Netting Date == w m Creation Date == w ﬁ
Search Result : Netting Result
L e & @38 0
m Transaction Reference, | Pool Identifier & ‘ Counterparty RIAD Co’ Amount $ Margin Amount $ Netting Currency $ Interest Amount $ Netting Date $ Netting Setup $ i Netting Status I
B DENET POOL DE 919,793.97 11037528 USD 7154  19/01/2024 Waiting FXPayment 19/01/2024 07:03:05:774
] DENET POOL DE -3,000,000 0 EUR 36111 12/01/2024 MRO + LTRO Settled 12/01/2024 02:26:21:996
] DENET POOL DE 91033227 0923987 USD 0 11/0172024 Seftied 11/01/2024 08:47:26:620
] DENET POOL DE 3,000,000 0 EUR 0 10/01/2024 MRO + LTRO Settled /2024 19:15:58:090
F DENET POOL DE 0 EUR 2411172023 Failed /2023 17:00:56:041
] DENET POOL DE 1,000,000 0 EUR 13889 17/11/2023 MRO + LTRO Settled 17/11/2023 10:50:45:870
] DENET POOL DE 1,000,000 0 EUR 0 1501172023 MRO + LTRO Settled 1/2023 08:02.36:970
] DENET POOL DE 2,000,000 0 EUR 0 141112023 MRO +LTRO Seftied 14/11/2023 10:00:41:152
] DENET POOL DE 1,500,000 0 EUR 0 25/10/2023 Settled 24/10/2023 19:17:07:033
& DENET POOL DE 2,000,000 0 EUR 0 29/09/2023 MRO + LTRO Settled 29/09/2023 15:11:47:547

Deutsche Bundesbank
10 October, 2024
Page 41



3. Monitoring der Geschifte target|
3.3. Exposure (Netting)
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3. Monitoring of operations target |«
3.3. Exposure (Netting) e

“‘Netting Results LPO® contains the following information:

Field | Explanation

Amount Nominal netted amount

Margin Amount Netted margin of foreign currency transactions
Netting Currency Currency of operations that have to be netted
Interest Amount Netted interest payments

Netting Date Date of netting

Netting Setup Type of netted operations

For additional information on the different fields, please visit the UHB (User Handbook), Chapter 3.3.3.2.3.1.
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3. Monitoring of operations targe
3.3. Exposure (Netting)

Module: Collateral and Credit

Screen: Exposure >> LP Operations Netting >> “Display Netting Result LPO® >> press button “Search” >> select data
set in “Search Result: Netting Result” >> press buttin “View* >> press button “Settling Operation®

| ECMS

ervices

Movemens Details H
Netting Detals H

FooiPrint ﬂ

Internal Referenc... | Pool Identifier ¥ | OMORefNo # Outstanding Ama.. w Used As Collatera..’ | To Be Netted UpdateDate # | Creation Userd 4" | Update User Id $

DELPY PO 2023018 09/01/2024 1439 12001 -
DELPO POOL 20230180 ( 0 EUR Closed Yes 09/01/2024 1434 12/01/2024 02:26:.
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3. Monitoring of operations target|
3.3. Exposure (Netting) |

« With “View" it is possible to view data from the List screen for a single operation.

« With “Settling Operation®, “Maturing Operation“ and “Maturing Early Repayment” it is possible to view details
about the netted operations.

» “Display Netting Result LPO® contains the following information:

Accrued Interest Currently outstanding interest amount
Outstanding Amount Currently outstanding nominal amount
Contract Currency Currency of operation

Instruction Status Current status of operation

Attention! When the operation reaches maturity, the accrued interest amount and the outstanding amount
both turn to 0 €. It is not possible to check past values.

For additional information on the different fields, please visit the UHB (User Hand Book), Chapter 3.3.3.2.3.3.
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3. Monitoring of operations target |
3.3. Exposure (Netting)

Testing activies exceeding the fundamental test cases:

Additionally, for 3.3. Exposure:

» Please check if your booked and matured operations were netted correctly based on the nominal amounts, interest
amounts and the booking date.
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IAdditionaI information target|

+ Please send an e-mail to ecms-test@bundesbank.de in case of questions or if you notice any bugs or abnormalities.

» We require confirmation of the test cases from page 4 you conducted. Please complete the survey sent to you.
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