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Question
(a) Should pre-paid principal be reported in IVSS16 also, or only scheduled?

(b) Should IVSS16 include repurchased amounts?

(c) Should IVSS16 and IVSS17 include principal and interest recoveries respectively?
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[ESMA 33-128-563 Securitisation Q&A, Q&A 5.14.10]

(a) Both scheduled and unscheduled (e.g. via prepayment) principal should be reported in

this field.

(b) Yes.

(c) Yes.


