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T2S Live Operations

il Daily Average Volume per Transaction Type

Daily average volume per transaction type

. DvP FOP Cash & other transaction types  ==<=Settlement Efficiency
700,000 - . 9 98.08% 9 I
o7.129 9770%  97.84% 97.92%  97.80%  97.97%  97.67% 08%  97.86%  97.85%  97.96%  97.78%
. (]
— —>€ —
600,000 -
500,000 -~
g - 90% >
b G
8 400,000 - 2
£ g
=] 85% =
“6 ()
@ 300,000 - g
2 -
£ @
S )
2 80%
200,000 -
’ 374,954
363,467 | 357,005 |l 351,414 [ 365538 @ 319,113 [ 333 773 312370 [l 32567
75%
LUVISVVRRE 131,992 [l 194,578 W 181,016
- A 70%

Nov-16  Dec-16 Jan-17 Feb-17 Mar-17  Apr-17 May-17  Jun-17 Jul-17 Aug-17  Sep-17 Oct-17

5 BANCADITALIA - BANCODEESPANA @ Note: Settled and partially settled transactions
FARBR TR Eurosistema ‘ ‘
WEME DEUTSCHE EUROPEAMN CENTRAL BANK
BUNDESBANK EUROSYSTEM

EUROSVETEME EUROSYSTEM



T . B . e

~

=y T2S Live Operations

s Daily Average Value DvP Transactions
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Daily Average value DvP transactions
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-SECURITIES DVP = NTS and RTS Breakdown
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Daily average value of DvP transactions by NTS/RTS
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I Auto-collateralisation — NTS and RTS Breakdown

Total auto-collateralisation RTS/NTS
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I Auto-collateralisation on Stock and on Flow

Daily Average Auto-collateralisation On Stock / On Flow
H On Flow On Stock
70 -

60 -

50 -

I
o
1

Value (EUR bill.)
w
o

20 A

Nov-16 Dec-16 Jan-17 Feb-17 Mar-17 Apr-17 May-17 Jun-17 Jul-17 Aug-17 Sep-17 Oct-17
BANCA DITALIA  BANCODEESPANA
]B phiatiatia Eurosistema L@‘
BN‘QJECEMNCE DEUTSCHE EUROPEAN CENTRAL BANK

BUNDESBANK EUROSYSTEM

EURDSYSTEME EUROSYSTEM



Thank you for your attention!

Wwww.t2s.eu

W @T2SECB
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