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Introduction - Context

« CSGrequest

o T2Sis stable in operations but are we meeting
business expectations?
o NTSvs RTS usage

o Settlement Efficiency

 CSD-R additional parameters

o On-Hold
o LATE

* Unsettled DVP per day

o T2Sin operations: 11 bio Euro
o Proxy DATF: 32 bio Euro
o With the LATE ?
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K-Ongoing monitoring of MSE?

*CSDR fails definition not
included in DATF CR 646

*Impact of LATE instructions on
settlement efficiency

*Simulations NTS/RTS, partials

*On hold: Further analysis on
asset class/transaction type
and deliver/receipt side

- /

*NTS vs RTS

efficiency?

/-Dialogue with Stakeholders in existing forums:
*Hold/Release

*LATE instructions
*What is a “normal” level of fails /settlement

*Topic on agenda of Ami-Seco
N Formulation of best practices

Workshop on Market Settlement E
L Proposed Way Forward
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/-Additional partial windows
*Partial window timing 30 min (instead of 15 min)

e Cancellation of “on hold” instructions after 3
months?

*Extension of NTS, free time between NTS cycles
*Pending CR (CR 653 on Partial Release)
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Thank you for your attention!
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