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1 Referenzi legizlattivi, tagsiriet u definizzjonijiet

Referenzi legizlattivi
AIFMD

Direttiva dwar il-Kollateral

Direttiva dwar il-Kreditu
ghall-Konsumatur

ITS dwar ir-rapportar

EMIR

MAR

MiFIR

MMSR

Id-Direttiva dwar il-Kreditu
Ipotekarju

Id-Direttiva 2011/61/UE tal-Parlament Ewropew u tal-Kunsill tat-
8 ta’ Gunju 2011 dwar Manigers ta’ Fondi ta’ Investiment
Alternattivi (AIFMs)

Id-Direttiva 2002/47/KE tal-Parlament Ewropew u tal-Kunsill tas-
6 ta’ Gunju 2002 dwar arrangamenti finanzjarji kollaterali

Id-Direttiva 2008/48/KE tal-Parlament Ewropew u tal-Kunsill tat-
23 ta’ April 2008 dwar ftehim ta’ kreditu ghall-konsumatur u li
thassar id-Direttiva tal-Kunsill 87/102/KEE

Ir-Regolament ta’ Implimentazzjoni tal-Kummissjoni (UE)
2019/363 tat-13 ta’ Dicembru 2018 li jistipula standards teknici
ta’ implimentazzjoni rigward il-format u I-frekwenza tar-rapporti
dwar id-dettalji ta’ tranzazzjonijiet ta’ finanzjament tat-titoli lir-
repozitorji tat-tranzazzjonijiet skont ir-Regolament (UE)
2015/2365 tal-Parlament Ewropew u tal-Kunsill u li jemenda
Regolament ta’ Implimentazzjoni tal-Kummissjoni (UE) Nru
1247/2012 rigward I-uzu ta’ kodi¢i ta’ rapportar fir-rapportar tal-
kuntratti tad-derivati

Ir-Regolament dwar I-Infrastruttura tas-Suq Ewropew — Ir-
Regolament (UE) Nru 648/2012 tal-Parlament Ewropew u tal-
Kunsill dwar derivati OTC, kontropartijiet ¢entrali u repozitorji
tad-data dwar it-tranzazzjonijiet

Ir-Regolament (UE) Nru 596/2014 tal-Parlament Ewropew u tal-
Kunsill tas-16 ta’ April 2014 dwar I-abbuz tas-sug (Regolament
dwar |-abbuz tas-suq).

Ir-Regolament (UE) Nru 600/2014 tal-Parlament Ewropew u tal-
Kunsill dwar is-swieq tal-istrumenti finanzjarji u li jemenda r-
Regolament (UE) Nru 648/2012

Ir-Regolament (UE) Nru 1333/2014 dwar l-istatistika tas-swieq
monetarji

Id-Direttiva 2014/17/UE tal-Parlament Ewropew u tal-Kunsill tal-
4 ta’ Frar 2014 dwar kuntratti ta’ kreditu ghall-konsumaturi
marbutin ma’ proprjeta immobbli residenzjali u li temenda d-
Direttivi 2008/48/KE u 2013/36/UE u r-Regolament (UE) Nru
1093/2010
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REMIT

RTS dwar ir-rapportar

RTS dwar lI-ac¢ess ghad-
data

RTS dwar il-verifika tad-
data

SFTR

TS

UCITS

Ir-Regolament (UE) Nru 1227/2011 tal-Parlament Ewropew u
tal-Kunsill tal-25 ta’ Ottubru 2011 dwar I-integrita u t-trasparenza
tas-swieq tal-enerdija bl-ingrossa

Ir-Regolament Delegat tal-Kummissjoni (UE) Nru 2019/356 tat-
13 ta’ Dicembru 2018 li jissupplimenta r-Regolament (UE)
2015/2365 tal-Parlament Ewropew u tal-Kunsill fir-rigward tal-
istandards teknici regolatoriji li jispecifikaw id-dettalji ta’
tranzazzjonijiet ta’ finanzjament tat-titoli (SFTs) li ghandhom jigu
rrapportati lir-repozitorji tat-tranzazzjonijiet

Ir-Regolament Delegat tal-Kummissjoni (UE) 2019/357 tat-
13 ta’ Dicembru 2018 li jissupplimenta r-Regolament (UE)
2015/2365 tal-Parlament Ewropew u tal-Kunsill fir-rigward tal-
istandards teknici regolatorji dwar I-ac¢ess ghal dettalji ta’
tranzazzjonijiet ta’ finanzjament tat-titoli (SFT) mizmuma
frepozitorji tat-tranzazzjonijiet

Ir-Regolament Delegat tal-Kummissjoni (UE) 2019/358 tat-13 ta’
Dicembru 2018 li jissupplimenta r-Regolament (UE) 2015/2365
tal-Parlament Ewropew u tal-Kunsill fir-rigward ta’ standards
teknici regolatorji dwar il-gbir, il-verifika, I-aggregazzjoni, il-
paragun u |-pubblikazzjoni ta’ data dwar tranzazzjonijiet ta’
finanzjament tat-titoli (SFT) minn repozitorji tat-tranzazzjonijiet

Ir-Regolament (UE) 2015/2365 tal-Parlament Ewropew u tal-
Kunsill tal-25 ta’ Novembru 2015 dwar it-trasparenza ta’
tranzazzjonijiet ta’ finanzjament tat-titoli u I-uzu mill-gdid u li
jemenda r-Regolament (UE) Nru 648/2012 — imsejjah ukoll
bhala r-regolament

RTS dwar ir-rapportar (Regolament Delegat tal-Kummissjoni
(UE) 2019/356) u ITS dwar ir-rapportar (Regolament ta’
Implimentazzjoni tal-Kummissjoni (UE) 2019/363)

Id-Direttiva 2009/65/KE tal-Parlament Ewropew u tal-Kunsill tat-
13 ta’ Lulju 2009 dwar il-koordinazzjoni ta’ ligijiet, regolamenti u
dispozizzjonijiet amministrattivi fir-rigward tal-imprizi ta’
investiment kollettiv f'titoli trasferibbli (UCITS)

2 Kamp ta’ applikazzjoni

Min?

1. Dawn il-linji gwida japplikaw ghall-kontropartijiet ghall-SFTs kif definiti fl-Artikolu 3(2) SFTR,
ghar-repozitorji tat-tranzazzjonijiet kif definiti fl-Artikolu 3(1) SFTR u ghall-awtoritajiet
kompetenti.
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Xiex?

2.

Dawn il-linji gwida japplikaw fir-rigward tal-obbligu ta’ rapportar tal-SFTs kif previst fl-
Artikolu 4 SFTR, tal-obbligi tat-TR skont I-Artikoli 5(7) u 12 SFTR, kif ukoll tad-data tal-
bidu tar-rapportar kif iddeterminata fl-Artikolu 33(2) SFTR.

Meta?

3.

Dawn il-linji gwida japplikaw mill-jum wara dak tal-pubblikazzjoni taghhom fuq is-sit web
tal-ESMA jew mid-data li fiha japplikaw id-dispozizzjonijiet rilevanti ghall-entitajiet kif
stabbilit mill-Artikolu 33(2) SFTR, skont liema data tigi I-ahhar.

4. II-kontropartijiet, I-entitajiet responsabbli ghar-rapportar u l-entitajiet li jissottomettu r-
rapporti huma mhegga juzawhom sa mill-ewwel jum li fih isir applikabbli I-obbligu ta’
rapportar rilevanti skont I-Artikolu 33(2)(a) SFTR.

3 Ghan

5. Dawn il-linji gwida huma bbazati fuq |-Artikolu 16(1) tar-Regolament tal-ESMA. Dawn il-

linji gwida ghandhom I-ghan li jic¢araw numru ta’ dispozizzjonijiet tal-SFTR u li jipprovdu
gwida prattika dwar I-implimentazzjoni ta’ xi whud minn dawk id-dispozizzjonijiet. Il-Linji
Gwida se jikkontribwixxu ghat-tnaqqis tal-ispejjez tul il-katina shiha ta’ rapportar - il-
kontropatrtijiet li jirrapportaw id-data, it-TRs li jimplimentaw il-pro¢eduri biex jivverifikaw il-
kompletezza u I-korrettezza tad-data, u l-awtoritajiet, iddefiniti fl-Artikolu 12(2) SFTR, li
juzaw id-data biex jissorveljaw ir-riskji ghall-istabbilta finanzjarja. Il-linji gwida jipprovdu
¢arezza dwar l-aspetti li gejjin:

a. id-data tal-bidu tar-rapportar meta din tahbat fjum mhux tax-xoghol.
b. in-numru ta’ SFTs li jistghu jigu rrapportati;

c. il-popolazzjoni tal-kampijiet tar-rapportar ghal tipi differenti ta’ SFTs;
d. l-approc¢c¢ uzat biex kollateral tal-SFTs jigi assocjat ma’ self tal-SFTs;

e. il-popolazzjoni tal-kampijiet tar-rapportar ghad-data dwar il-margni;

f. il-popolazzjoni tal-kampijiet tar-rapportar ghad-data dwar I-uzu mill-gdid, I-
investiment mill-gdid u s-sorsi ta’ finanzjament;

g. il-generazzjoni ta’ feedback mit-TRs u I-gestjoni sussegwenti taghha mill-
kontropartijiet, jigifieri fil-kaz ta’ (i) rifjut ta’ data rrapportata u (i) wadgfiet ta’
rikonciljazzjoni; u

h. |-ghoti ta’ ac¢ess ghad-data lill-awtoritajiet mit-TRs.

4 Principji Generali

4.1 Data tal-bidu tar-rapportar

6.

L-obbligu ta’ rapportar skont I-Artikolu 4(1) SFTR japplika skont id-data rilevanti tal-
applikazzjoni specifikata fl-Artikolu 33(2)(a) (i) SFTR. L-ewwel fazi tal-obbligu ssir

7
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10.

applikabbli fil-11 ta’ April 2020, li jahbat is-Sibt. Skont I-Artikolu 4(1) tal-SFTR, il-
kontropartijiet jenhtieg li jikkonformaw mal-obbligu ta’ rapportar taghhom sa mhux aktar
tard milljum ta’ xoghol ta’ wara I|-konkluzjoni, il-modifika jew it-terminazzjoni tat-
tranzazzjoni.

L-entitajiet imsemmija skont |-Artikolu 33(2)(a) (i) SFTR, stabbiliti fl-Istati Membri tal-UE
meta t-13 ta’ April ma jkunx festa pubblika, jigifieri huwa jum ta’ xoghol, jenhtieq li jibdew
jirrapportaw mit-13 ta’ April 2020 I-SFTs konkluzi fil-11 ta’ April 2020 jew wara.

L-entitajiet imsemmija skont |-Artikolu 33(2)(a) (i) SFTR, stabbiliti fl-Istati Membri tal-UE
meta t-13 ta’ April ikun festa pubblika, jigifieri ma jkunx jum ta’ xoghol, jenhtieg li jibdew
jirrapportaw mill-14 ta’ April 2020 I-SFTs konkluzi fil-11 ta” April 2020 jew wara.

Jenntieg li jigi segwit I-istess approc¢¢ ghall-bgija tad-dati ta’ applikazzjoni tal-obbligu ta’
rapportar.

Determinazzjoni tan-numru ta’ SFTs li jistghu jigu rrapportati

Skont I-Artikolu 1(1) ITS dwar ir-rapportar, il-kontropartijiet jenhtieg |i jissottomettu r-
rapporti tal-SFTs taghhom f'forma komuni elettronika u li tingara mill-magni u fmudell XML
komuni skont il-metodologija tal-ISO 20022. Biex dan jigi ffacilitat, dawn il-Linji Gwida
jinkludu I-komponent XSD rilevanti applikabbli ghall-kazijiet ta’ uzu differenti.

4.2.1 Tranzazzjonijiet tas-suq li ma jagghux taht id-definizzjoni ta’ SFT

11.

Jenhtieg li t-tranzazzjonijiet li gejjin ma jagghux taht id-definizzjoni ta’ SFT u jenhtieg li ma
jigux irrapportati skont I-SFTR:

a. Self lil Kklijenti mhux professjonali regolat bil-legizlazzjoni dwar il-kreditu ghall-

konsumatur
b. Self bankarju privat u self Lombard mhux relatati ma’ finanzjament ta’ titoli
c. Self sindakat u self korporattiv iehor ghal skopijiet kummercjali
d. Facilitajiet ta’ self kurrent ta’ kustodji u facilitajiet ta’ self intragurnata tas-CCP

e. Kreditu / self kurrenti fails-curing tal-istess gurnata
f. Awtokollateralizzazzjoni ta’ bank ¢entrali
g. Give-ups u take-ups fil-katina tal-ezekuzzjoni u tal-ikklirjar

h. Tranzazzjonijiet ta’ komoditajiet li jkunu saru ghal skopijiet operazzjonali u/jew
industrijali

I.  Tranzazzjonijiet li jinvolvu kwoti tal-emissjonijiet

4.2.2 Aspetti relatati mat-tipi kollha ta’ SFTs

12.

Parti ghal SFT Ii tagixxi fuq bazi principali, billi taghmel tranzazzjonijiet fisimha stess,
jenhtieg li tissejjah kontroparti ta’ SFT.
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13.

14.

15.

16.

17.

18.

19.

20.

*

Entita li tiffacilita, tirranga jew tiehu sehem b’'mod iehor, izda mhux fuq bazi principali u
langas flisimha stess, fil-konkluzjoni ta’ SFT, jew fuq is-self jew fuqg in-naha tal-kollateral,
u tagixxi fisem klijent, jenhtieg li ma tkunx definita bhala kontroparti izda bhala sensar
finanzjarju, agent sellief, agent tripartitiku jew partec¢ipant ta’ CSD, kif applikabbli. Entita
wahda jista’ jkollha diversi rwoli fSFT. ll-popolazzjoni specifika tad-data dwar il-kontroparti
hija spjegata fit-Tagsima 5.1.

Ghalhekk, huwa [-obbligu tal-kontropartijiet li jidentifikaw liema tip ta’ SFT ikunu
kkonkludew. B'mod simili, kif spjegat fid-dettall fl-Anness 1 tal-RTS dwar ir-rapportar u fit-
Tagsima 5.2 ta’ dan id-dokument, mhux il-kampijiet kollha huma applikabbli ghall-SFTs
kollha, u ghalhekk jenhtieg li I-kontropartijiet jagblu minghajr dubju dwar it-tip ta’ SFT
konkluza.

SFT tkun rapportabbli meta jkun hemm zewg kontropartijiet ghaliha, jew meta wahda mill-
partijiet fl-SFT tkun individwu li mhuwiex impriza u |-ohra tkun kontroparti kif definita fl-
SFTR. Ma hemmx SFT b’aktar minn par ta’ kontropartijiet. Fil-kaz ta’ allokazzjoni ta’ self
bejn zewq ricevituri ta’ kollateral jew aktar u zewd fornituri ta’ kollateral jew aktar, SFT hija
ddefinita bhala kull self kollateralizzat ta’ titoli, ta’ flus jew ta’ komoditajiet bejn zewg
kontropartijiet.

F’kaz li I-kundizzjonijiet fil-paragrafu 12 jigu ssodisfati, irrispettivament min-natura legali
taghhom, il-fondi ta’ investiment jitgiesu li huma kontropartijiet ghal SFT. B’'mod specifiku,
fil-kaz ta’ sottofondi, b’mod simili ghal dak li jsir skont I-EMIR, is-sottofondi normalment
ikollhom LEI. F’dak il-kaz jenhtieg li jigu rrapportati bhala kontroparti fug bazi awtonoma.
L-informazzjoni rilevanti dwar is-self u |-kollateral jenhtieg li tirreferi ghall-SFTs konkluzi
minn dak is-sottofond. F’kaz li s-sottofond ma jkunx parti ghall-SFT, jekk joghgbok irreferi
ghat-Tagsima 4.17.

Fil-kaz ta’ SFTs ikklerjati, kull wahda mill-SFTs bejn is-CCP, il-membri tal-ikklerjar taghha
u I-klijenti ta’ dawk, u I-bqija, tikkostitwixxi SFT separata u jenhtieq li tigi rrapportata b’UT]
differenti. Meta I-SFT tigi konkluza f'¢entru tan-negozjar u kklirjata fl-istess jum, kif previst
fl-Artikolu 2(2) tal-RTS dwar ir-rapportar, din ghandha tigi rrapportata wara li tkun giet
ikklirjata, jigifieri jenhtieg li ma jigux irrapportati I-give-ups u t-take-ups intermedji. Ghal
informazzjoni dettaljata dwar ir-rapportar ta’ SFTs ikklirjati, jekk joghgbok irreferi ghat-
Tagsima 4.3.

Barra minn hekk, fil-kaz ta’ SFT fails-curing, is-CSD jenhtieg li jirrapporta bhala I-
kontropartijiet tieghu I-partecipanti rilevanti tas-CSD u mhux lill-klijenti ta’ dawk. Dan
japplika wkoll meta I-SFT tigi ezegwita kontra kont omnibus,

Ghalhekk, hlief ghat-tranzazzjonijiet inkluzi fl-Artikolu 2(3) SFTR u dawk imsemmija fit-
Tagsima 4.2.1, |I-SFTs I-ohrajn kollha jenhtieg li jigu rrapportati kif spjegat fid-dettall fit-
tagsima sussegwenti ta’ dawn il-Linji Gwida.

Ta’ min jinnota li I-SFTs imsemmija fl-Artikolu 2(3) huma rapportabbli skont ir-Regolament
600/2014.
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4.2.3 Aspetti relatati mar-repos

21.

22.

23.

24,

25.

Fil-kaz ta’ self kollateralizzat faktar minn munita wahda, dawk jikkostitwixxu SFTs separati
u jenhtieg li jigu rrapportati b’UTIs separati. Ir-rapportar ta’ kull repo jenhtieg li jsir skont il-
principji generali ghar-rapportar ta’ tranzazzjoni ta’ riakkwist:

a. lrrapporta l-ammonti ta’ kapital applikabbli u I-UTI u I-komponenti kollaterali
individwali, jekk ikun hemm, ghal kull munita separata; u

b. Irrapporta I-kollateral rilevanti fuq bazi ta’ skopertura netta, jigifieri dik li tkopri r-repos,
izda mhux specifikament allokata lil xi wahda minnhom u zgura li din tista’ tigi
assocjata mal-kampijiet rilevanti.

Meta |-prezz tar-riakkwist jigi espress f'munita differenti minn dik li fiha jigi espress il-prezz
tax-xiri, izda xorta jirrigwarda l-istess repo, il-munita ghall-komponent finali jenhtieg li tigi
kkonvertita ghall-munita ta’ dak inizjali ghall-finijiet tar-rapportar tal-informazzjoni rilevanti
dwar il-prezz u I-kapital. Jekk joghgbok irreferi ghal-linji gwida dwar I-uzu tar-rati FX ghar-
rapportar tal-valuri tas-suq fit-Tagsima 4.13.1 biex tizgura li tigi pprezentata cifra
konsistenti ghal dan il-kamp.

Meta I-kollateral ta’ repo jkun ged jiehu forma differenti ta’ trasferiment, li tkun ghadha parti
mill-arrangamenti kollaterali li huma ddefiniti skont id-Direttiva dwar il-Kollateral, jenhtied
li I-kontropartijiet xorta wahda jirrapportawh bhala repo. Ir-repos konkluzi skont ir-regoli ta’
gurisdizzjonijiet ohra, bhal Gentan repos, jenhtied li jigu rrapportati kif xieraq u billi jigu
pprovduti dettalji kompluti u precizi skont it-TS dwar ir-rapportar.

Ir-repos u r-retroriakkwisti konkluzi mis-CCPs sabiex jigu investiti (i) assi proprji ghall-fini
ta’ manutenzjoni tal-likwidita, jew (ii) assi tal-membri tal-ikklerjar ipprovduti bhala margni,
huma koperti mill-obbligu ta’ rapportar skont I-Artikolu 4 tal-SFTR.

Ir-repos u r-retroriakkwisti jenhtieq li jigu rrapportati billi jintuza I-mudell XML tal-ISO 20022
applikabbli ghal repo.

4.2.4 Aspetti relatati mal-BSB/SBB

26.

27.

28.

29.

Certi BSB/SBB huma regolati bi ftehimiet bilaterali jew principali. Madankollu, I-annessi
specifi¢i li jkopru dawn |-SFTs huma differenti minn dawk li jappartjenu ghal repos u
retroriakkwisti. Bla dubju, it-tip ta’ SFT konkluza huwa BSB/SBB.

Fejn il-BSB/SBB ikun regolat bi ftehim bilaterali jew principali jew b’anness ghal ftehim
principali, dan il-ftehim jenhtieg li jigi rrapportat fil-kampijiet rilevanti, jigifieri I-kampijiet 9-
11 tat-Tabella 2 dwar Data dwar self u kollateral.

ll-kontropartijiet jenhtieg li jaghmlu hilithom biex jirrapportaw il-ftehimiet principali li
mhumiex inkluzi fl-ITS dwar ir-rapportar ezattament bl-istess mod. Barra minn hekk, fdak
li ghandu x’jagsam mal-ftehim principali, il-kamp tal-Verzjoni tal-ftehim principali jenhtieg
li jigi rrapportat bil-verzjoni applikabbli ghall-SFT li tkun ged tigi konkluza.

Meta I-kontropartijiet isibu li certi tipi ta’ BSB/SBBs jigu rrapportati ahjar bl-uzu tal-mudell
repo, fil-kaz li z-zewg kontropartijiet jagblu, il-kontropartijiet jenhtieg li juzaw il-mudell repo
biex jirrapportaw dawk |-SFTs.
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30.

BSB/SBB jenntieq li jigi rrapportat billi jintuza I-mudell XML tal-1ISO 20022 applikabbli ghall-
BSB/SBB.

4.2.5 Aspetti relatati ma’ ghoti u tehid b’self ta’ titol

31.

32.

33.

34.

35.

36.

Mid-definizzjoni jsegwi li I-konkluzjoni ta’ SLB hija marbuta mat-trasferiment ta’ titoli minn
sellief lil mutwatarju. SLB ma jistax ikollhom aktar minn ISIN wiehed ittrasferit. Jekk fil-
process ta’ allokazzjoni minn entitajiet terzi, bhal agenti selliefa, ikun hemm aktar minn
ISIN wiehed li ghandu jigi ttrasferit bejn par kontropartijiet partikolari, jenhtieg li tigi
rapportata SFT differenti ghal kull ISIN.

Peress li I-Artikolu 4(1) tal-SFTR jehtieg ir-rapportar ta’ konkluzjonijiet, ta’ modifika u ta’
terminazzjoni tal-SFTs sa mhux aktar tard mill-jum ta’ xoghol ta’ wara, jenhtieg li jigu
rrapportati I-SFTs kollha li jkunu gew konkluzi. Dan jinkludi I-SFTs kollha li gew iggenerati
minkejja li ma setghux jigu saldati.

Xi tipi ta’ manigers tal-assi ma gewx ikkunsidrati fix-xenarji differenti pprezentati. Dan
jinkludi fondi li jaggregaw titoli fi grupp ta’ assi u jistghu jisilfuhom. Dawn il-fondi
jinnegozjaw permezz ta’ sensar finanzjarju li jagixxi bhala agent u jislef titolu ghal kwantita
specifika mill-grupp ta’ assi tal-fondi. Tranzazzjoni diretta tigi kkonfermata bejn il-
kontroparti u I-grupp. Fl-ahhar tal-gurnata ssir l-allokazzjoni finali, u I-konfermi individwali
jintbaghtu lil kull fond li jippartecipa fil-grupp. Id-dettalji jintbaghtu wkoll lill-kontroparti u s-
saldu jsehh permezz ta’ trasferiment uniku mid-depozitarju komuni tal-fondi kkonéernati
kollha. F’dan il-kaz partikolari, u skont il-prin¢ipju generali inkluz fil-paragrafu 15, jenhtieg
li I-kontropartijiet jirrapportaw SFT separata ghal kull par kontropartijiet u ISIN lit-TRs.

Fil-kaz ta’ self ta’ titoli farrangament ta’ CCPs bi grupp ta’ assi ma jkunx possibbli i tigi
rrapportata attivita tac-ciklu tal-hajja tal-istess gurnata fejn il-pozizzjonijiet ta’ self netti
godda biss jigu allokati lil mutwatarju u sellief fi tmiem il-gurnata. Ghalhekk, farrangament
ta’ CCPs, is-self tal-istess gurnata jenhtieg li jigi rrapportat, ghalkemm jista’ ma jkunx
mehtieg li jigi allokat kollateral ghalihom. ll-kollateral jenhtieg li jigi rrapportat ghall-SLBs I-
ohrajn kollha, fejn il-Kamp (2.72) “Marka ta’ SL mhux kollateralizzat” ikun ippopolat b“falz”,
inkluz is-self gdid nett saldat li jrid jigi rrapportat fir-rapport tal-kummer¢ (fS+1).

L-SLB jenhtieg li jigi rrapportat billi jintuza I-mudell XML tal-ISO 20022 applikabbli ghall-
SLB.

L-SLBs immexxija mill-flus, maghrufa wkoll bhala “self retro ta’ titoli”, iridu jigu rrapportati
bhala repo. Meta SLB immexxija mill-flus jigu rrapportati bl-uzu tal-kampijiet tar-repo, ta’
min jinnota li t-tip ta’ Ftehim princ¢ipali jenhtieg li jirrifletti I-ftehim sottostanti rilevanti, ez.
GMSLA.

4.2.6 Aspetti relatati ma’ SFTs li jinvolvu komoditajiet

37.

L-ezekuzzjoni tal-SFT jenhtieg li tkun strutturata b’tali mod li s-sid benefic¢jarju la jitlef is-
sjieda ekonomika tieghu tal-komoditajiet, u langas ma jiehu riskju tas-suq gdid fil-
komodita.
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38.

39.

40.

41.

42.

43.

44.

45.

46.

*

Tranzazzjonijiet repo/ta’ retroriakkwist li jinvolvu komoditajiet huma kkaratterizzati mill-
prezenza ta’ ftehim (ta’ riakkwist). ll-komoditajiet jistghu jigu ttrasferiti permezz ta’
trasferiment ta’ titolu ¢ar jew rahan.

Madankollu, meta f’konformita mal-ambitu tal-SFTs li jinvolvu komoditajiet, meta |-bejgh u
r-riakkwist ma jikkwalifikawx bhala repo, jenhtieg li dan ikun BSB minflok.

Fi tranzazzjoni ta’ ghoti u tehid b’self ta’ komoditajiet (SLB), ir-ricevitur tal-kollateral ikun
il-parti li tislef il-komoditajiet u min jaghti I-kollateral jiehu b’self il-komoditajiet. Dan huwa
differenti mill-kaz ta’ repo/retroriakkwist u ta’ BSB/SBB, fejn il-komodita titgies bhala
kollateral fit-tranzazzjoni.

Meta jirrapportaw |-SFTs Ii jinvolvu komoditajiet, b’segwitu ghall-ftehimiet principali
rilevanti, il-kontropartijiet jenhtieg li jivvalutaw il-punt sa fejn it-tip ta’ SFT li tinvolvi
komoditajiet li huma ged jirrapportaw jista’ joqghod fil-kampijiet applikabbli ghal dik I-SFT.
Dan suppost jghin biex jigi ddeterminat jekk it-tranzazzjoni tehtiedx li tigi rrapportata bhala
tranzazzjoni ta’ ghoti jew tehid b’self ta’ komoditajiet, jew bhala repo/SBB jew
retroriakkwist/BSB ikkollateralizzati b’komoditajiet.

Barra minn hekk, I-SFTs kollha kif iddefiniti fl-Artikoli 3(7) sa 3(10) SFTR, hlief self ta’
margni, jinkludu referenza ghall-uzu possibbli ta’ komoditajiet bhala parti mill-SFT. II-
BSB/SBB jillimita I-uzu ta’ komoditajiet ghal xirjiet u ghal bejgh sussegwenti bejn iz-zewg
kontropartijiet (minghajr intermedjarju tas-suq), filwaqt li t-tranzazzjonijiet ta’ ghoti u tehid
b’'self ta’ komoditajiet u r-repos jippermettu kemm ftrasferiment ta’ titolu kif ukoll
arrangamenti ta’ rahan. Ghalhekk, il-kontropartijiet jenhtied i jippopolaw it-tip ta’
arrangament kollaterali fil-Kamp 2.20 Metodu uzat ghall-provvista ta’ kollateral, kif xieraq.

L-SFTs li jinvolvu komoditajiet jistghu kultant ikunu parti minn strutturi aktar kumplessi li
jistghu jinkludu derivattivi, bhal futuri u opzjonijiet. Jenhtieg li jigu rrapportati biss il-partijiet
tal-istruttura generali li tkun |-SFT. Id-derivattivi uzati fi strutturi bhal dawn jistghu jigu
rrapportati skont I-EMIR u/jew I-MIFID u/jew |-REMIT.

Rigward it-tifsira ta’ komoditajiet ekwivalenti u ta’ komoditajiet issostitwiti, -ESMA ti¢cara
dan li gej:

a. il-komoditajiet ekwivalenti huma I-istess tip ta’ komoditajiet b’karatteristi¢i u/jew bi
specifikazzjonijiet simili li jistghu jissostitwixxu |-komoditajiet originali fil-komponent
tar-ritorn kif miftiehem kuntrattwalment.

b. komoditajiet issostitwiti huma komoditajiet li huma mirhuna bhala kollateral bhala

sostituzzjoni ghall-komoditajiet li originarjament kienu mirhuna bhala kollateral taht |-
istess tranzazzjoni.

4.2.6.1 SFTs lijinvolvu l-energdija

Tranzazzjoni (ez. akkwist bil-patt ta’ rivendita ta’ gass minn Zoni b’ghanijiet ta’
finanzjament (alternattivi)) tista’ tkun tranzazzjoni rapportabbli skont I-REMIT b’perjodu ta’
zmien ta’ rapportar ta’ T+30 u, fl-istess hin, SFT rapportabbli sa T+1.

Ghalhekk, meta dawn it-tipi ta’ tranzazzjonijiet ikunu ¢ari bizzejjed ghal klassifikazzjoni
mhux ambigwa bhala SFTs uzati biex jiffinanzjaw il-komoditajiet, dawn ikunu rapportabbli
skont il-mudell tar-rapportar rilevanti.
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4.2.7 Aspetti relatati ma’ self b’'margni

47.

48.

49.

50.

51.

52.

53.

Huwa mistenni li tezisti tranzazzjoni ta’ self b’'margni wahda biss bejn kull par
kontropartijiet fmument partikolari, hlief meta Il-entitajiet ikunu ftiehmu kuntrattwalment
biex ikollhom aktar minn munita bazi wahda u s-self b’margni jigi ddeterminat fir-rigward
ta’ kull wahda minnhom, fliema kaz jenhtied li jkun hemm tranzazzjoni ta’ self b’margni
ghal kull munita bazi. Din I-SFT tkun relatata ma’ kwalunkwe self b’margni jew valur qasir
tas-suq fil-munita bazi.

UTls ghal self b’margni jenhtieg li jigu ggenerati biss meta I-facilita tkun giet prelevata tal-
ingas darba. F’kazijiet fejn ftehim ta’ senserija prima jkun gie ffirmat izda |-facilita tkun
ghadha ma gietx prelevata, ma jkun mehtieg I-ebda rapport peress li ma jkun ghad hemm
[-ebda SFT.

Jekk fi kwalunkwe zmien kemm is-self b’'margni kif ukoll il-valur gasir tas-suq jinzlu ghal
zero, jigifieri ma jkun qed jigi estiz I-ebda kreditu fi flus jew ftitoli, il-kollateral tal-klijent
mizmum mis-sensar principali ma jibgax jikkollateralizza skopertura ghal SFT. Ikun ged
jinzamm ghal obbligazzjonijiet ohra mhux tal-SFT. Is-sensar principali u I-klijent jenhtieg li
(i) jirrapportaw il-kollateral fi flus ghal zero biex jindikaw li ma hemmx kollateral u (ii) jiegfu
milli jirrapportaw kollateral sakemm jergghu jkunu jezistu self b’margni jew skopertura ta’
SMV.

Jenhtieg li t-tranzazzjoni ma tigix irrapportata bit-Tip ta’ azzjoni “ETRM”, izda b’tip ta’
azzjoni “MODI”. F’dan il-kaz, messadg ta’ aggornament tal-kollateral (COLU) li jindika zero
bhala valur ghall-kollateral fi flus huwa mistenni li jigi ricevut ukoll sabiex tigi evitata
kwalunkwe rapprezentazzjoni hazina tal-kollateral li jkun ged jintuza. Ghal rapportar ta’
kollateral zero, jekk joghgbok irreferi ghat-tagsima 5.4.4.

Fil-kaz ta’ self b’margni, jenhtieg li I-kontropartijiet ma jirrapportawx komponenti kollaterali
li huma differenti minn titoli u flus.

Jenhtieg li r-rapportar tal-valur gasir tas-suq tal-kljent ma jkunx ibbazat fuq ir-
rikonoxximent fil-kontabilita (jigifieri jew id-data tan-negozju jew il-kontabilita tad-data tas-
saldu) mis-sensar principali (IAS 39.38 Strumenti Finanzjarji: Rikonoxximent u Kejl). Ir-
rapportar tal-valur gasir tas-suq jenhtieg li jsir bl-istess mod li bih jigi rrapportat is-saldu
tas-self u tal-kollateral. B’hekk, il-kontropartijiet jenhtieg li jikkalkolaw il-valur qasir tas-suq
fuq il-bazi tad-data tas-saldu mahsuba u t-titoli li huma mistennija li jigu kkonsenjati.

Barra minn hekk, meta I-portafoll tal-klijent ta’ senserija prima ma jkunx jinvolvi n-negozjar
ta’ titoli, ir-rapportar tal-estensjoni tal-kreditu lil dawn il-klijenti ma jkollu I-ebda valur mill-
perspettiva tal-SFTR u jenhtieg li jigi evitat ghall-prevenzjoni tal-gbir ta’ ammonti kbar ta’
informazzjoni irrilevanti.
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4.3

54.

55.

56.

57.

*

Rapportar ta’ SFTs ikklirjati minn CCP

Ir-rapportar fil-livell tal-pozizzjonijiet huwa applikabbli ghal SFTs ikklirjati minn CCP u huwa
fakultattiv u komplementari ghar-rapportar fil-livell tat-tranzazzjonijiet. Ir-rapporti fil-livell
tal-pozizzjonijiet jistghu jigu sottomessi meta jigu ssodisfati ¢erti kundizzjonijiet:.

a. L-arrangament legali huwa tali li r-riskju jkun fil-livell tal-pozizzjonijiet, ir-rapporti
kummer¢jali kollha huma relatati ma’ prodotti li huma fungibbli ma’ xulxin, u I-
kummerc¢ individwali jkun gie ssostitwit mill-pozizzjoni. Dan huwa |-kaz meta n-
novazzjoni ssehh wara n-nettjar ta’ negozji individwali, il-pozizzjoni netta tirrizulta
fkuntratt §did, u jigi §generat UTI gdid ghaliha. Dan jista’ jkun il-kaz, perezempiju,
bejn membru tal-ikklirjar u CCP.

b. In-negozji originali, jigifieri fil-livell tat-tranzazzjonijiet, ikunu gew irrapportati b’mod
korrett. Mhuwiex permissibbli li jigu rrapportati biss pozizzjonijiet.

c. Avvenimenti ohra |i jaffettwaw il-kampijiet komuni fir-rapport tal-pozizzjoni jigu
rrapportati b’'mod separat.

d. Ir-rapporti kummercjali originali (il-punt b aktar ’il fuq) u r-rapporti relatati ma’
avvenimenti ohra (il-punt ¢ aktar ’il fug), fejn applikabbli, ikunu lahqu “stat finali tal-
hajja” xieraq. Dan jenhtieg li jinkiseb billi jintbaghtu messaggi ta’ terminazzjoni bikrija
u mbaghad tigi rrapportata |-pozizzjoni netta jew bhala pozizzjoni gdida jew bhala
aggornament ghall-pozizzjoni ezistenti.

e. Ir-rapport tal-pozizzjoni jsir korrettament billi jimtlew il-kampijiet applikabbli kollha fid-
data specifika ghall-kontropartijiet u dwar it-tranzazzjonijiet, u, kif xieraq, fit-tabella ta’
kampijiet dwar I-uzu mill-gdid tal-margini u tal-kollateral.

Jekk dawn il-kundizzjonijiet jigu ssodisfati, ir-rapportar ta’ aggornamenti sussegwenti,
inkluzi aggornamenti ta’ valwazzjoni, aggornamenti tal-kollateral u modifiki ohra u
avvenimenti tac-ciklu tal-hajja jistghu jigu applikati ghar-rapport tal-pozizzjoni (bhala
modifiki, e¢¢., u b’zamma tal-istess valur tal-UTI fuq il-pozizzjoni ikklirjata mis-CCP) u
mhux ghar-rapporti tan-negozji/tal-avvenimenti originali.

Ir-rapport tal-livell tal-pozizzjonijiet jenhtieg li jkun identifikat bil-UTI tieghu stess, li huwa
identifikatur persistenti ta’ dik il-pozizzjoni, jigifieri ma jinbidilx wara kwalunkwe modifika
fil-pozizzjoni.

Huwa mtenni li sabiex isehn ir-rapportar fil-livell tal-pozizzjonijiet, I-SFTs ikklirjati I-ewwel
jennhtieg li jigu rrapportati fil-livell tat-tranzazzjonijiet bit-Tip ta’ Azzjoni “POSC” (anki jekk
ikklirjati fl-istess jum), u wara dan biss |-avvenimenti ta¢-¢iklu tal-hajja jkunu jistghu jigu
rrapportati fil-livell tal-pozizzjonijiet. Jekk joghgbok irreferi ghat-Tagsima 5.2.1 ghax-
xenarju li juri I-passi mehtiega ghar-rapportar fil-livell tal-pozizzjonijiet.

1 Jekk joghgbok irreferi ghall-Artikolu 84 tas-CP dwar il-Linji Gwida dwar ir-rapportar skont I-SFTR
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4.4

Allokazzjoni tar-responsabbilta skont I-Artikolu 4(3) SFTR

4.4.1 Kaz generali

58.

L-NFC jennhtieg li tikkomunika ma’ FC jekk tikkwalifikax bhala NFC zghira jew le, kif ukoll
taggorna lill-FC dwar kwalunkwe tibdil potenzjali fl-istatus taghha.

4.4.2 Paijjiz terz - Kontropartijiet Finanzjarji (TC-FC)

59.

60.

Ladarba |-ekwivalenza ta’ TC partikolari tigi ddikjarata mill-KE, fil-kaz ta’ SFT konkluza
bejn TC-FC, b’fergha fl-Unjoni, u SME-NFC, fejn it-TC-FC u I-SME-NFC ikunu ssodisfaw
[-obbligi ta’ rapportar ta’ dak il-pajjiz terz, la t-TC-FC u langas I-SME-NFC ma jenhtieg li
jirrapportaw I-SFT skont I-SFTR.

Fir-rigward tal-SFTs konkluzi bejn TC-FC barra mill-kamp ta’ applikazzjoni tal-SFTR
(jigifieri mhux koperti bl-Artikolu 2(1)(a)(ii) tal-SFTR) u SME NFC, tali SFTs jenhtieg li jew
jigu rrapportati direttament mill-SME NFC lil TR, jew inkella jsir uzu mill-possibbilta ghal
delega inkluza fl-Artikolu 4(2).

4.4.3 Fondi

61.

4.5

62.

4.6

Fejn l-allokazzjoni tar-responsabbilta skont I-Artikolu 4(3) SFTR ma tkunx applikabbli
ghall-AlIFM, jigifieri I-AIFM ma jkunx soggett ghall-SFTR, ir-responsabbilta li I-SFTs jigu
rrapportati lil TR tibga’ tal-fond.

Delega volontarja tar-rapportar

F’kazijiet ta’ delega tar-rapportar, il-kontroparti li tiddelega (koperta bl-obbligu ta’
rapportar) jenhtieg li tipprovdi lill-entita li tissottometti r-rapport bid-dettalji kollha tal-SFT
b’mod puntwali, u I-kontroparti tkun responsabbili li tizgura li dawk id-dettalji jkunu korretti.
Fl-istess hin, l-entita li tissottometti r-rapport jenhtieg li tizgura li |-kontropartijiet li
jirrapportaw ikunu informati dwar id-data rrapportata fisimhom, ir-rizultati tal-ipprocessar
tad-data tat-TR rilevanti u, jekk ikun hemm, kwistjonijiet rilevanti dwar ir-rapportar jew il-
kwalita tad-data.

Applikazzjoni tal-obbligi ta’ rapportar tal-SFTR ghal SFTs konkluzi
minn ferghat

4.6.1 Applikazzjoni tal-obbligi ta’ rapportar tal-SFTR ghal SFTs konkluzi minn entitajiet

63.

mhux fl-UE b’ferghat fl-UE
F’konformita mal-iskop tal-SFTR u b’konsistenza mal-EMIR, I-ESMA tqis li I-konkluzjoni

tat-terminu ghandu jinftiehem bhala relatat mal-kontroparti ghat-tranzazzjoni, jigifieri |-
kontroparti fejn I-SFT tkun irregistrata.
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4.6.2 Determinazzjoni tal-SFTs rapportabbli meta jigu konkluzi minn ferghat

64. Tabellal tispjega x’jenhtieg li jkun irrapportat b’referenza ghall-ferghat ta’ kontropartijiet li
jirrapportaw.

65. ll-kolonna finali intitolata “Rapportabbli skont I-SFTR” tirreferi ghal jekk it-tranzazzjoni
tkunx soggetta ghall-obbligu ta’ rapportar skont I-SFTR. Jekk ma tkunx rapportabbli,
jenhtieg i t-tranzazzjoni ma tigix irrapportata, irrispettivament mil-lokalita tal-
kontropartijiet/tal-ferghat. Ir-ringieli tat-Tabellal li huma homor juru xenarji li gatt ma jkunu
rapportabbli skont I-SFTR.

66. Huwa importanti li wiehed jifhem li ghal ¢erti xenariji, |I-ezistenza tal-obbligu ta’ rapportar
ghall-kontroparti ma tfissirx li I-SFT trid bilfors tigi rrapportata, u vic¢i versa, kif spjegat fit-
Tabellal. Perezempju, tranzazzjonijiet konkluzi bejn zewq ferghat tal-istess entita
guridika, anke meta I-kontroparti (identifikata bl-LEI 1) tkun soggetta ghall-obbligu ta’
rapportar, ma jkunux rapportabbli, kif stabbilit fil-kolonna finali. Ir-raguni ghal dan hija li ma
jkunx hemm zewg kontropartijiet, izda pjuttost zew§ estensjonijiet tal-istess wahda.

67. Anki meta fergha jkollha LEI, il-Kampijiet 1.3 “Kontroparti li tirrapporta” u 1.11 “Kontroparti
ohra” jenntieg li jigu ppopolati bl-LEI tal-kwartieri generali rilevanti, filwaqt li I-informazzjoni
tal-fergha rilevanti jenhtieg li tigi rrapportata fil-Kampijiet 1.17 “Fergha tal-kontroparti li
tirrapporta” u 1.8 “Fergha tal-kontroparti I-ohra”. lI-Kamp 1.12 “Paijjiz tal-kontroparti I-ohra”
jenntieq li jigi ppopolat bil-kodi¢i tal-paijjiz tal-kwartieri generali, u mhux tal-fergha.

Tabellal - Rapportar mill-ferghat

SFT1 LEI1 EU YES LEI1 EU AT YES NO
SFT2 LEI1 EU YES LEI1 EU us YES NO
SFT3 LEI1 EU BE YES LEI1 EU AT YES NO
SFT4 LEI1 EU BE YES LEI1 EU us YES NO
SFT5 LEI1 EU CH YES LEI1 EU us YES NO
SFT6 LEI1 EU YES LEI2 EU YES YES
SFT7 LEI1 EU YES LEI2 EU AT YES YES
SFT8 LEI1 EU YES LEI2 EU us YES YES
SFT9 LEI1 EU BE YES LEI2 EU YES YES
SFT10 LEI1 EU BE YES LEI2 EU AT YES YES
SFT11 LEI1 EU BE YES LEI2 EU us YES YES
SFT12 LEI1 EU us YES LEI2 EU YES YES
SFT13 LEI1 EU us YES LEI2 EU AT YES YES
SFT14 LEI1 EU us YES LEI2 EU us YES YES
SFT15 LEI1 EU YES LEI3 us NO YES
SFT16 LEI1 EU YES LEI3 us CH NO YES
SFT17 LEI1 EU YES LEI3 us AT YES YES
SFT18 LEI1 EU BE YES LEI3 us NO YES
SFT19 LEI1 EU BE YES LEI3 us CH NO YES

16



***

* *

* esm

Tabellal - Rapportar mill-ferghat

SFT20 LEI1 EU BE YES LEI3 us AT YES YES
SFT21 LEI1 EU us YES LEI3 us NO YES
SFT22 LEI1 EU us YES LEI3 us CH NO YES
SFT23 LEI1 EU us YES LEI3 us AT YES YES
SFT24 LEI4 us NO LEI3 us NO NO
SFT25 LEI4 us AT YES LEI3 us NO YES
SFT26 LEI4 us CH NO LEI3 us NO NO
SFT27 LEI4 us NO LEI3 us AT YES YES
SFT28 LEI4 us AT YES LEI3 us AT YES YES
SFT29 LEI4 us CH NO LEI3 us AT YES YES
SFT30 LEI4 us NO LEI3 us CH NO NO
SFT31 LEI4 us AT YES LEI3 us CH NO YES
SFT32 LEI4 us CH NO LEI3 us CH NO NO

Note: AT and BE are ISO 3166-1 Alpha-2 codes for EU member states, US and CH are ISO 3166-1 Alpha-2 codes for non-EU member states.
All codes are included for illustrative purposes.
If the country of the branch is not provided, it should be interpreted that the SFT was concluded by the headquarters.

The reporting of the data elements in italics might not be required.

4.7 Rapportar minn NFC

68. L-ESMA tirrikonoxxi li LEI jista’ jkun indisponibbli f'¢erti xenarji; madankollu, dan ix-xenarju
ma japplikax ghal NFC stabbilita fl-UE. L-entitajiet kollha soggetti ghal SFTR jenhtieg li
juzaw LEI ghall-identifikazzjoni tal-entitajiet imsemmija fil-kampijiet tad-data rilevanti.

69. Meta I-SFT tigi konkluza bejn zewgd NFCs, it-tnejn li huma jenhtieg li jirrapportawha lil TR,
ghalkemm jistghu jaghmlu uzu mill-possibbilta li jiddelegaw ir-rapportar skont I-Artikolu
4(2) lil wahda minnhom jew lil parti terza.

4.8 Tipi ta’ azzjoni

4.8.1 Tipita’ azzjoni applikabbli

70. ll-kontropartijiet ghal SFT jennhtieg li jirrapportaw il-konkluzjoni, il-modifika u t-terminazzjoni
ta’ SFT. F’kaz li I-ebda dettall tal-SFT, kif espress fil-kampijet tad-data, ma jkun inbidel,
jenntieg li I-kontropartijiet ma jirrapportawx mill-gdid id-dettalji tal-SFT.

71. L-aggornamenti tal-valwazzjoni jenhtied li jigu rrapportati biss meta jkun hemm tibdil fil-
valur tat-titoli fuq is-self jew uzati bhala kollateral.

72. Fil-kaz ta’ rapportar tal-kollateral, il-kontropartijiet jenhtied li ma jirrapportaw I-ebda bidla
tal-istess gurnata fil-kollateral, izda biss I-istat fi tmiem il-jum.
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73.

It-tipi ta’ azzjoni huma reciprokament esklussivi. Ir-rapportar b’kull tip ta’ azzjoni differenti
ghandu informazzjoni differenti ghall-awtoritajiet kemm mill-perspettivi tan-negozju kif
ukoll minn dawk tal-gestjoni tad-data. Ghalhekk, il-kontropartijiet jenhtied li jaghmlu
hilithom biex jirrapportaw it-tip ta’ azzjoni korretta.

4.8.2 Rapportar b’harsa shiha kontra rapportar parzjali tal-emendi ghal SFTs

74.

75.

76.

77.

78.

Fil-kaz ta’ emendi li ghandhom x’jagsmu mal-SFTs, kemm |-avvenimenti ta¢-¢iklu tal-hajja
kif ukoll il-korrezzjonijiet, jenhtieg li I-kontropartijiet jissottomettu messaggi li jkun fihom il-
kampijiet kollha applikabbli, inkluzi dawk li ma jkunux inbidlu, li jkunu ghadhom jippermettu
r-rapportar separat bejn id-data dwar is-self u I-kollateral.

Barra minn hekk, ta’ min jinnota li I-valwazzjoni, il-kollateral, il-margni u I-aggornamenti tal-
uzu mill-gdid huma rapporti ta’ harsa lejn I-istat ta’ kuljum, fliema kaz ikunu mehtiega |-
kampijiet rilevanti kollha. Barra minn hekk, minhabba r-rapportar ta’ kuljum, huwa mistenni
li kull wiehed minn dawn ir-rapporti ta’ harsa lejn I-istat jirriflettu l-istat fl-ahhar tal-jum,
filwaqt li jitgiesu |-emendi rilevanti kollha Ili jkunu sehhew matul dak il-jum.
Konsegwentement, u b’kunsiderazzjoni tal-iskadenza ghar-rapportar T+1, kontroparti
mhijiex mistennija tipprezenta rapport ta’ korrezzjoni ghall-kollateral, ghall-valwazzjoni,
ghall-margni jew ghall-uzu mill-gdid ghall-jum kurrenti jew ghall-jum ta’ xoghol ta’ gabel.
Ghall-kuntrarju, il-korrezzjonijiet tal-kollateral, tal-valwazzjoni, tal-margni jew tal-uzu mill-
gdid jenntieg li jigu pprezentati biss ghad-data storika fil-kaz fejn ikun gie identifikat zball
fl-informazzjoni rrapportata wara |-iskadenza ghar-rapportar.

Fil-kaz tal-informazzjoni li tikkonc¢erna |-parti tas-self tat-tranzazzjoni, kull modifika jenhtieg
li tigi rrapportata bhala tali u b’mod separat mill-korrezzjonijiet tad-data dwar is-self. Fil-
kaz ta’ diversi modifiki li jsehhu fl-istess gurnata, dawn jistghu jigu rrapportati frapport
wiehed sal-punt li dan ir-rapport jirrifletti b’mod preciz it-tibdiliet kollha

Il-kampijiet ezatti li huma mehtiega ghal kull tip ta’ rapport huma specifikati fir-regoli ta’
validazzjoni.

Fir-rigward ta’ certi kampijiet li jenhtied li ma jigux immodifikati (ez. Kronogramma ta’
ezekuzzjoni), it-TRs mhumiex mistennija jivverifikaw li I-kontenut ta’ dawn il-kampijiet ma
jkunx emendat meta jigi rrapportat b’Tip ta’ Azzjoni “MODI” sakemm ma jkunx specifikat
mod iehor fir-regoli ta’ validazzjoni ghal kamp partikolari.

4.8.3 Sekwenza bejn it-tipi ta’ azzjoni ghat-tipi differenti ta’ messaggi

79.

It-Tabella 2, it-Tabella 3 u t-Tabella 4 jipprovdu informazzjoni dwar il-kombinazzjonijiet
differenti tas-sekwenza tat-tipi ta’ azzjoni li mhumiex ipprojbiti mir-regoli ta’ validazzjoni?.
L-informazzjoni pprezentata fit-Tabella 2 tapplika ghal rapportar fil-livell tal-kummer¢ u tal-
pozizzjonijiet?, filwaqt li t-Tabella 3 u t-Tabella 4 huma specifikament relatati mar-rapportar
ta’ margnijiet ghal SFTs ikklirjati minn CCP u mar-rapportar tal-uzu mill-gdid.

2 Tibdiliet futuri fid-definizzjoni tar-regoli ta’ validazzjoni jistghu jhallu impatt fuq il-kontenut tat-tabella.
3 ll-komponent ta’ pozizzjoni ma japplikax ghar-rapportar tal-livell ta’ rapportar tal-pozizzjonijiet
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Tabella 2 - Data dwar il-Kontroparti, is-Self u I-Kollateral

Previous steps

Following Steps

C C +
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X X X X X X
Error
Termination X X X X X
Modification X X X X X X
Valuation X X X X X X
Collateral X X X X X X
Correction X X X X X X
Position
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Tabella 3 - Aggornament tal-margni

Following step

9
g |5
= 5 s 3
C = = 0
LLi ) S
< O
>
New X X X
o
)
% Error
(7]
>
(@) .
S Margin update X X X
()
a .
Correction X X X
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80.

81.

82.

Tabella 4 - Data dwar [-Uzu mill-Gdid, I-Investiment mill-Gdid fi
Flus Kontanti u s-Sorsi ta’ Finanzjament

Following step

g
< c
= 3 =)
g | & | 3 0
z L 3 =
3 O
o (@)
x
New X X X
o
9
2 Error
7]
>
S
> Reuse update X X X
x
Correction X X X

Meta jigu applikati t-Tabella 2, it-Tabella 3 u t-Tabella 4, huwa importanti li wiehed jifhem
li dawn jirrapprezentaw tipi ta’ azzjoni li jistghu jigu rrapportati fi kwalunkwe hin ladarba
jkun gie pprezentat tip ta’ azzjoni iehor, aktar milli I-pass ezatt li jmiss permess. Bhala
ezempju, wara li ntbaghat rapport bit-tip ta’ azzjoni “Komponent ta’ pozizzjoni”, jistghu
jintbaghtu biss “Korrezzjoni” jew “Zball”. Madankollu, wara li tintbaghat “Korrezzjoni”, ikun
permess kwalunkwe tip iehor ta’ rapport. Tista’ tqum mistogsija rigward jekk entita li tkun
baghtet rapport bit-tip ta’ azzjoni “Komponent ta’ pozizzjoni” u wara baghtet “Korrezzjoni”
ghall-istess UTI, tistax tkompli tibghat rapporti b'tipi ohra ta’ azzjoni. lt-twegiba hija le. It-
tip ta’ azzjoni “Korrezzjoni” ma jikkancellax/ma jwaqqafx I-applikazzjoni tar-restrizzjonijiet
logi¢i kkawzati mill-prezentazzjoni pre¢edenti tar-rapport bit-tip ta’ azzjoni “Komponent ta’
pozizzjoni’. Ghalhekk, dik l-entita xorta tista’ tissottometti biss “Zball’ jew “Korrezzjoni”
ohra ghall-istess tip ta’ azzjoni. Bl-istess mod, mhuwiex mehtieg li tigi tterminata mill-gdid
[-SFT bit-tip ta’ azzjoni “Terminazzjoni/Terminazzjoni bikrija” wara li tigi pprezentata
korrezzjoni ghal SFT li tkun giet itterminata gqabel (peress li I-“Korrezzjoni” ma ghandhiex
impatt fuq l-istatus mhux pendenti tal-kummerc).

Ir-raguni ghaliex “Zball” u “Korrezzjoni” huma I-uni¢i tipi ta’ azzjoni accettabbli wara
rapportar bit-tip ta’ azzjoni “Komponent ta’ pozizzjoni”, hija li ladarba SFT tkun inkluza fil-
pozizzjoni, ir-rapporti sussegwenti kollha (inkluzi aggornamenti tal-kollateral) jenhtieg li
jsiru fil-livell tal-pozizzjonijiet. Ghalhekk, ir-rapporti jenhtieg li jigu sottomessi b’UTI
differenti (dak tal-pozizzjoni), u s-sekwenza korretta ta’ dawn ir-rapporti ghal dik il-
pozizzjoni jenntieg li tigi vvalidata wkoll.

Ir-rapporti tal-SFT jenhtied li jintbaghtu fis-sekwenza kronologika li fiha sehhew I-
avvenimenti, fkonformita mar-rekwiziti stabbiliti fl-ITS. Madankollu, huwa rikonoxxut li fil-
kazijiet li fihom entita tonqos milli tirrapporta fil-hin jew issir konxja tas-sottomissjoni ta’
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83.

84.

85.

86.

87.

88.

89.

*

informazzjoni skorretta fil-passat, |-entita jenhtieq li tibghat ir-rapporti b’dati tal-avvenimenti
passati biex b’hekk tkisser I-ordni kronologiku.

Madankollu, it-TRs jenhtieg li jirrevedu d-“Data tal-avveniment” biss sa fejn jivverifikaw i
din ma tkunx data futura (dan huwa stipulat b’mod espli¢itu fir-regoli ta’ validazzjoni) u:

a. fil-kazta’ dati ta’ avvenimenti “passati” (jigifieri anqas mid-data ta’ rapportar -1), dawn
[-avvenimenti ma jbiddlux it-tranzazzjonijiet wara I-maturita jew it-terminazzjoni
taghhom, jigifieri d-data tal-avveniment irrapportata tigi gabel id-data ta’ maturita u,
jekk ippopolata, id-data tat-terminazzjoni (dan huwa rifless ukoll fir-regoli ta’
validazzjoni). It-TRs jenhtieg li jivverifikaw ukoll li I-modifiki mibghuta b’data ta’
avveniment fil-passat ma jbiddlux id-data ta’ maturita rrapportata qabel. Barra minn
hekk, it-TRs jenhtieg li ma japplikawx il-bidla rrapportata ghar-Rapport dwar I-Istat
tan-Negozju attwali (jekk it-tranzazzjoni tkun ghadha pendenti) u lanqas ir-Rapport
dwar [-Istat tan-Negozju pre¢edenti tad-data li ghaliha gie rrapportat I-avveniment.

b. fil-kaz ta’ dati ta’ avvenimenti ekwivalenti ghad-data ta’ rapportar jew ghall-jum ta’
gabel id-data ta’ rapportar, it-TR jenhtieg li japplika t-tibdiliet ghar-Rapport dwar |-
Istat tan-Negozju abbazi tas-sekwenza tas-sottomissjonijiet.

It-TRs jenntieg li jipprovdu r-rapporti ta’ attivita kummerc¢jali accéettati kollha lill-awtoritajiet,
irrispettivament mid-data tal-avveniment.

It-TRs jenhtieg li jivvalidaw is-sekwenza korretta tar-rapporti abbazi tal-ordni tas-
sottomissjoni taghhom, irrispettivament mill-kontenut tal-Kamp “Data tal-avveniment”.

Minhabba i jistghu jigu rrapportati xi avvenimenti tal-passat ghan-negozji li jkunu
mmaturaw jew li gew itterminati, huwa permess li jintbaghtu “Modifika”, “Aggornament tal-
valwazzjoni” jew “Aggornament tal-kollateral” wara t-“Terminazzjoni/terminazzjoni bikrija”
(dment li d-data tal-avveniment tkun gabel jew fid-data ta’ maturita/terminazzjoni) i hija
riflessa fit-Tabella 2.

Jenhtieg li jigi nnotat li s-sostituzzjonijiet ta’ kollateral wara I-avveniment ta’ terminazzjoni
mhumiex mistennija jigu rrapportati (sakemm it-terminazzjoni ma tigix ikkancellata).
Ghalhekk, it-terminazzjoni jenhtieg li ma tigix irrapportata qabel id-data effettiva tat-
terminazzjoni (jekk joghgbok irreferi ghat-Tagsima 4.9.5 ghal aktar dettalji dwar ir-
rapportar tat-terminazzjonijiet).

F’kaz li numru ta’ sottomissjonijiet pre¢edenti dew irrifjutati minn TR, il-kontroparti jenhtieg
li tikkoregi u terga’ tibghathom malajr kemm jista’ jkun u filwaqt li zzomm I-ordni
kronologiku tal-avvenimenti. Fil-kaz fejn dawn ir-rapporti precedenti jikkon¢ernaw
avvenimenti li sehhew fid-data ta’ rapportar jew jum gabel u, ghalhekk, jigu kkunsidrati mit-
TR ghall-fini i jigi pprovdut Rapport dwar I-Istat tan-Negozju (fkonformita mal-paragrafu
83 aktar il fuq), il-kontroparti jista’ jkun jehtigilha wkoll li terga’ tissottometti |-ahhar
rapport(i) biex ir-rekord tat-tranzazzjoni jigi pprezentat fl-aktar stat aggornat.

Fir-rigward tat-tip ta’ azzjoni “Zball”, huwa importanti li jigi nnotat li ladarba jigi rrapportat,
dan ma jistax jigi kkancellat jew inkella “jitregga’ lura”. Ghalhekk, jekk wahda miz-zewg
kontropartijiet tibghat rapport b’dan it-tip ta’ azzjoni bi zball, il-kontropartijiet jenhtieg li
jiehdu I-passi li gejjin biex ikomplu jirrapportaw b’mod korrett:

a. ll-kontroparti I-ohra jenhtieg li tibghat ukoll rapport bit-tip ta’ azzjoni “Zball” ghall-istess
UTI. Ma jkunx possibbli li dan I-UTI jintuza darb’ohra.
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91.

4.9

b. lz-zew§ kontropartijiet jenhtieg li jagblu dwar UTI gdid ghal din it-tranzazzjoni,
jirrapportawha bit-tip ta’ azzjoni “Gdid” u I-UTI il-gdid magbul u jkomplu jirrapportaw
kwalunkwe avveniment sussegwenti ta’ Ciklu ta’ hajja bl-uzu ta’ dan il-UTI.

E¢cezzjoni wahda fejn sottomissjoni tat-tip ta’ azzjoni “Zball” tista’ ma tkunx tehtieg il-
kancellazzjoni tat-tranzazzjoni mill-kontroparti I-ohra hija xenarju potenzjali li fih wiehed
mill-kontropartijiet jirrapporta t-tranzazzjoni bi zball darbtejn ghal zewg TRs differenti u jrid
jikkancella sottomissjoni zejda wahda biss. F'dan il-kaz, din il-kontroparti jenhtieg li tibghat
rapport bit-tip ta’ azzjoni “Zball” lil TR wiehed, filwaqt li I-istess tranzazzjoni tibga’ miftuha
fit-TR l-iehor u z-zew§ kontropartijiet jistghu jkomplu jirrapportaw bl-istess UTI.

Jenhtieg li jigi nnotat ukoll li din ir-restrizzjoni mhijiex applikabbli ghar-rapportar ta’ margini
u ta’ uzu mill-gdid. Perezempju, kontroparti tista’ tirrapporta uzu mill-gdid bi zball (meta
ma jkun sar I-ebda uzu mill-gdid) fliema kaz jenhtieg li tipprezenta rapport dwar I-uzu mill-
gdid bit-Tip ta’ Azzjoni “Zball”. Madankollu, dan m’ghandux jipprevijeni lil din il-kontroparti
milli tirrapporta uzu mill-gdid fi stadju aktar tard jekk ikun mehtieg.

Rapportar f'waqtu ta’ konkluzjoni, ta’ modifika u ta’ terminazzjoni
ta’ SFT

4.9.1 Konkluzjonita’ SFT

92.

93.

94.

95.

Jekk SFT li tigi konkluza sussegwentement tigi tterminata (inkl. meta tigi tterminata
minhabba falliment ta’ saldu), il-kontropartijiet wara li jirrapportawha bit-Tip ta’ azzjoni
“Gdid”, jenhtieg li jirrapportawha bit-Tip ta’ Azzjoni “Terminazzjoni/Terminazzjoni Bikrija”).
Jekk I-SFT originali kienet irrapportata bit-Tip ta’ Azzjoni “Komponent ta’ Pozizzjoni” u
sussegwentement tigi tterminata, jenhtieg li I-kontropartijiet ma jibaghtux rapport bit-Tip ta’
Azzjoni “Terminazzjoni/Terminazzjoni Bikrija” ghall-SFT originali, izda I-kontropartijiet
jenhtieg li jibaghtu rapport bit-Tip ta’ Azzjoni “Modifika” ghall-pozizzjoni li fiha tkun giet
inkluza I-SFT originali sabiex din I-SFT titnehha mill-pozizzjoni.

It-Tip ta’ azzjoni “Zball” jenhtieg li jintuza biss biex jigu kkancellati t-tranzazzjonijiet li qatt
ma nholqu jew li ma jaqghux fil-kamp ta’ applikazzjoni tal-obbligu ta’ rapportar skont I-
SFTR. Fix-xenarju specifiku fejn il-kontropartijiet jagblu li jikkonkludu tranzazzjoni li hija
kundizzjonali fuq ir-redistrazzjoni mas-CCP u s-CCP tirrifjuta dik it-tranzazzjoni, il-
kontropartijiet jenhtieg i jitterminaw I-SFT bit-Tip ta’ Azzjoni “Zball” ghaliex il-kundizzjoni
miftiehma biex it-tranzazzjoni ssehh ma gietx issodisfata, ghalhekk it-tranzazzjoni qatt ma
dahlet fis-sehh.

Barra minn hekk, ta’ min jinnota li falliment tas-saldu temporanju, li ma jirrizultax
fterminazzjoni tal-SFT, ma jenhtiegx li jigi rrapportat.

Fil-kaz specifiku ta’ self b’'margni, il-konkluzjoni tal-SFT jenhtieg li tigi rrapportata meta
jkun hemm valur gasir tas-suq jew bilan¢ ta’ debitu fi flus nett (mill-perspettiva tal-klijent)
ghall-ewwel darba, u I-kronogramma tal-ezekuzzjoni jenhtieg li tigi ppopolata kif xierag.
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96.

97.

98.

99.

100.

4.9.2 Modifika u korrezzjoni ta’ SFT

Modifika ghal SFT tinkludi r-rapportar tat-tipi ta’ azzjoni li gejjin: “Modifika” u “Korrezzjoni”.
L-iskeda ta’ zmien ghar-rapportar hija I-istess bhal tal-konkluzjoni ta’ kummer¢, jigifieri mill-
mument meta modifika tkun effettiva, din issir rapportabbli. Fejn applikabbli, ez. ghat-
tibdiliet fug in-naha tas-self ta’ SLB, dan jenhtieg li jinftiehem bhala d-data tas-saldu
mahsuba.

Il-kontropartijiet jenhtieg li jirrapportaw biss il-modifiki li jkunu sehhew, jigifieri ma jenhtiegx
li jirrapportaw modifiki li jkunu gew miftiehma izda li se jsiru effettivi fil-futur. Biex jinghata
ezempju, jekk il-kontropartijiet jagblu li jikklassifikaw mill-gdid repo fdata futura, il-
klassifikazzjoni mill-gdid jenhtieg li tigi rrapportata biss ladarba tintlahaq id-data miftiehma
(id-data effettiva tal-klassifikazzjoni mill-gdid).

B’mod simili ghar-rapportar ta’ konkluzjonijiet, il-fallimenti tas-saldu temporanji mhumiex
rapportabbli bhala tali sakemm dawn ma jirrizultawx femenda ghat-tranzazzjoni, fliema
kaz jenhtieg li tigi rrapportata kif xieraq bit-tip ta’ azzjoni “Modifika”. Perezempju, jekk ritorn
parzjali tal-SFT ikun gie rrapportat bhala modifika u wara jigi kkan¢ellat minhabba falliment
ta’ saldu, jennhtieg li I-kontropartijiet jirrapportaw modifika ohra ghal din I-SFT sabiex
jreggghu lura t-tibdiliet li jirrizultaw mir-ritorn parzjali.

Fil-kaz ta’ modifiki retroattivi ghal SFT (ez. meta |-kontropartijiet ghal SFT b’mod bilaterali
jagblu li jikklassifikaw mill-gdid tranzazzjoni b’data effettiva fil-passat), il-kontropartijiet ma
jkunux mistennija jergghu jissottomettu rapporti ghall-attivitajiet sussegwenti kollha mid-
data effettiva tal-modifika retroattiva. Ta’ min jinnota li r-rapport bil-modifika retroattiva
jenntieq li jigi rrapportat bid-data tal-avveniment passata korretta (li tirrifletti d-data effettiva
tal-modifika). F’dan il-kaz, jenhtieg li t-TRs ma japplikawx id-data mmodifikata ghar-rapport
dwar l-istat kummerc¢jali.

Fir-rigward tal-korrezzjoni, jenhtieg li dawn jigu rrapportati hekk kif tigi identifikata d-data
rrapportata b’'mod inkorrett. Mhuwiex mehtieg li jintbaghat rapport ta’ korrezzjoni jekk,
wara modifika ta’ SFT, kontroparti tkun introduciet informazzjoni mhux korretta fis-sistemi
interni taghha biss — fkazijiet bhal dawn I|-impriza jenhtied li tibghat biss ir-rapport ta’
modifika li jkun fih data finali u korretta.

4.9.3 Aggornamenti tal-kollateral

101.

102.

L-aggornament tal-kollateral jenhtieg li jigi rrapportat kif relatat mad-data meta jsir effettiv,
jigifieri fid-data tas-saldu mistennija. Madankollu, xi aggornamenti jistghu jigu miftiehma
bejn il-kontropartijiet, izda minhabba ragunijiet attribwibbli lill-kontropartijiet jew lil partijiet
terzi, bhal CCPs jew CSDs, jistghu ma jkunux iffinalizzati. Dan ikun ifisser li rapport ta’
aggornament tal-kollateral partikolari jenhtieg li jerga’ jigi sottomess bid-data korretta finali.
Jenhtieg li ma jigux irrapportati I-fallimenti ta’ saldu temporaniji li ma ghandhomx impatt fuq
il-kollateral li gie miftiehem li jigi pprovdut.

F’xi kazijiet ohra, |-entitajiet diga jkunu gablu dwar xi tibdiliet ghall-kollateral izda jkunux
ghadhom wettquhom. Jenhtieg li I-kontropartijiet jirrapportaw biss |-aggornamenti tal-

4 Jekk joghgbok irreferi ghat-tagsima 4.8.3 ghal aktar dettalji dwar I-impatt tad-data tal-Avveniment fuq it-trattament tar-rapporti mit-

TRs.
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103.

104.

105.

106.

kollateral li jkunu sehhew, li jfisser li jenhtieg li ma jirrapportawx il-kollateral bid-data tas-
saldu mistennija fil-futur.

L-aggornamenti tal-kollateral huma rapporti ta’ harsa generali ta’ kuljum li jenhtieg li
jirriflettu l-istat tal-kollateral fi tmiem jum partikolari. Jenhtieg li ma jigux irrapportati t-
tibdiliet tal-istess gurnata fil-kollateral. Fil-kaz specifiku tat-tranzazzjonijiet tal-istess
gurnata li ghalihom il-kollateral jigi pprovdut ghall-istess gurnata biss u li jsir zero fl-ahhar
tal-gurnata, il-kontropartijiet jenhtieg li jirrapportaw kollateral zero.

Fil-kaz ta’ tranzazzjonijiet innegozjati f'¢entru u kklirjati minn CCP |i huma inkluzi fil-
pozizzjoni u rrapportati bit-tip ta’ azzjoni “Komponent ta’ pozizzjoni”, I-aggornamenti tal-
kollateral jenntieg li jintbaghtu ghall-pozizzjoni li fiha kienu inkluzi dawn it-tranzazzjonijiet,
minflok it-tranzazzjonijiet originali.

Fl-ahhar nett, ta’ min jinnota li I-ahhar aggornament tal-kollateral huwa mistenni li jigi
sottomess ghall-ahhar jum li fih I-SFT(s) korrispondenti tkun pendenti, u jenhtied li jigi
pprezentat sa tmiem il-jum ta’ wara. Wara s-sottomissjoni ta’ rapport bit-tip ta’ azzjoni
“Terminazzjoni Bikrija” ghall-SFT(s) jew wara I-ilhuq tad-data ta’ maturita mill-SFT(s) tat-
terminu, jenhtieg li I-aggornamenti tal-kollateral ma jintbaghtux ghal dik I-SFT(s) (hlief
ghar-rapporti tardivi niegsa).

Fil-kaz specifiku ta’ self b’'margni, I-aggornamenti tal-kollateral jenhtieg li jintbaghtu biss
fejn ikun hemm valur gasir tas-suq jew bilan¢ ta’ debitu nett (mill-perspettiva tal-klijent).
Fil-kazijiet li fihom is-self b’margni jkun ghadu ma giex prelevat mill-klijent, il-kontropartijiet
jenntieq li la jirrapportaw tranzazzjoni SFT u lanqgas il-kollateral korrispondenti. Jista’ jkun
hemm ukoll xenarji fejn is-self b’'margni jkun gdie prelevat mill-klijent (b’hekk, ikunu gew
irrapportati  t-tranzazzjoni ta’ self b’margni u I-kollateral korrispondenti), u
sussegwentement, is-self b’'margni jigi zero. F’'dawn il-kazijiet, jekk il-kontropartijiet ma
jiddecidux li jaghlqu I-SFT, jenhtieg li jissottomettu rapport tal-kollateral “zero” ghall-ewwel
jum li fih il-valur tas-self b’margni jkun zero. Ladarba s-self b’margni jerga’ jintuza mill-
klijent, il-valuri attwali tal-kollateral jenhtieg li jigu rrapportati ghal din I-SFT.

4.9.4 Aggornamenti tal-valwazzjoni, tal-margni u tal-uzu mill-gdid

107.

108.

109.

110.

Fil-kaz ta’ aggornamenti tal-valutazzjoni, jenhtieg li I-kontropartijiet jibaghtu valutazzjonijiet
ta’ kuljum sa tmiem il-jum ta’ xoghol wara d-data tal-valwazzjoni u billi jippopolaw din id-
data fil-kamp “Data tal-avveniment”.

L-aggornamenti tal-margni jenhtieq li jigu rrapportati meta jsiru effettivi, jigifieri fid-data tas-
saldu mistennija, minghajr ma jigu kkunsidrati fallimenti temporanji ta’ saldu.

Fil-kaz specifiku ta’ margini mhallsa minn qabel lil CCP ta’ portafoll ta’ negozjar ikklirjat,
jenhtieg li dawn jigu rrapportati f T+1 tal-ewwel SFT applikabbli fil-portafoll relatat (marbuta
b’kodici tal-portafoll), minflok fil-jum ta’ wara d-data li fiha jkunu gew ipprezentati.

Fir-rigward tar-rapportar tal-uzu mill-gdid, dan huwa mmexxi mis-saldu, li jfisser li jenhtieg
li I-kontropartijiet jirrapportaw biss il-valur tal-kollateral uzat mill-gdid saldat fl-ahhar ta’ data
partikolari. Din id-data tas-saldu jenhtieq li tigi rrapportata bhala Data ta’ avveniment fir-
rapporti tal-uzu mill-gdid, li jenhtieg li jigu pprezentati sa tmiem il-jum ta’ wara (jigifieri d-
data tas-saldu + 1). Ir-rapporti dwar l-uzu mill-gdid huma rapporti ta’ harsa generali tal-
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EOD, jigifieri dawn jenhtieg |i jirrapprezentaw il-kollateral uzat mill-gdid fl-ahhar tal-
gurnata, minflok tibdil mill-valuri rrapportati pre¢edentement (“rapport delta”).

4.9.5 Terminazzjonita’ SFT

’

111. Jenhtie§ li  I-kontropartiiet ma  jibaghtux rapport Dbit-Tip ta’ Azzjoni
“Terminazzjoni/Terminazzjoni bikrija” meta SFT b’terminu fiss tilhaq id-data ta’ maturita
taghha u, ghalhekk, ma tkunx ghadha pendenti.

112. Jekk il-kontropartijiet jagblu li jitterminaw SFT b’terminu fiss qabel id-data ta’ maturita jew
li jitterminaw |-SFT b’terminu miftuh, jenhtieg i dawn jew:

a. Jipprezentaw rapport bit-Tip ta’ Azzjoni “Terminazzjoni/terminazzjoni bikrija” fejn is-
saldu mistenni tat-terminazzjoni jkun ghall-istess jum tal-avviz ta’ terminazzjoni, jew

b. Jipprezentaw rapport bit-Tip ta’ Azzjoni “Modifika” fejn is-saldu mistenni tat-
terminazzjoni jkun il-jum ta’ wara jew aktar tard. F’dan il-kaz, il-kontropatrtijiet jenntieg
li immodifikaw id-data tal-maturita kif xierag.

113. Minhabba li skont il-logika ta’ rapportar prevista fl-SFTR RTS/ITS (u b’'mod konsistenti
mal-logika kurrenti ta’ rapportar skont I-EMIR), ma hemm |-ebda possibbilta li “tinfetah mill-
gdid” tranzazzjoni ladarba tigi tterminata, il-kontropartijiet jenhtieg li ma jirrapportawx it-
terminazzjoni jekk ma ssehhx minhabba falliment ta’ saldu.

114. Fil-prattika, jekk fil-jum ta’ wara d-data miftiehma ta’ terminazzjoni bikrija, il-kontropartijiet
isiru konxji li t-terminazzjoni ma tkunx giet saldata fid-data tas-saldu mistennija, jenhtieg li
dawn ma jibaghtux ir-rapport bit-tip ta’ azzjoni “Terminazzjoni/Terminazzjoni bikrija”
sakemm tigi saldata t-terminazzjoni. Jekk it-terminazzjoni tigi kkancellata minhabba I-
falliment tas-saldu, jenhtieg li I-kontropartijiet ma jibaghtux ir-rapport bit-Tip ta’ Azzjoni
“Terminazzjoni/Terminazzjoni bikrija” peress li I-SFT tibga’ pendenti.

115. B’'mod simili, fil-kaz ta’ SFTs li jkunu waslu vi¢in id-data ta’ maturita taghhom (jew id-Data
originali tal-maturita miftiehma kuntrattwalment (Kamp 2.14) jew id-Data ta’ maturita li tigi
emendata biex tigi rrapportata terminazzjoni bikrija li tkun giet miftiehma minn qabel), jekk
fil-jum ta’ wara d-data ta’ maturita |-kontropatrtijiet isiru konxji li I-komponent ta’ wara tal-
SFT ma jkunx gie saldat, jenhtieg li jibaghtu rapport ta’ modifika biex tigi emendata d-data
ta’ maturita ghall-jum li jmiss jew ghal jum futur iehor li fih mistennija tigi saldata. Ta’ min
jinnota li tali emenda tad-Data ta’ maturita tkun possibbli biss sal-jum ta’ wara d-data ta’
maturita, peress li minn din id-data I-SFT ma tibgax pendenti u ma jkunx possibbli li
“tinfetah mill-gdid”. Meta r-ritorn jigi saldat b’success, jenhtieg li I-kontropartijiet ma
jibaghtux rapporti addizzjonali, peress li I-SFT tigi ttrattata bhala mhux pendenti mill-jum
ta’ wara d-Data ta’ maturita.

4.9.6 Harsa generali lejn l-iskedi ta’ zmien tar-rapportar ghal kull tip ta’ rapport u tip ta’
azzjoni

116. It-Tabella 5 tispecifika dak li jenhtieg li jigi rrapportat bhala “Data ta’ avveniment” ghal kull
tip ta’ rapport u tip ta’ azzjoni. ld-data tal-avveniment, skont id-definizzjoni, tindika wkoll
X'inhu skattatur ghar-rapportar, ez. id-data tas-saldu mistennija fil-kaz ta’ aggornamenti
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tal-kollateral jew id-data ta’ valwazzjoni fil-kaz ta’ aggornamenti ta’ valutazzjoni. Jenhtieg
li r-rapporti attwali jigu pprezentati sa tmiem il-jum ta’ xoghol wara d-data tal-avveniment.

Tabella 5 — Data tal-avveniment

Table Action type Data tal-avveniment

1&2 NEWT Data tal-konkluzjoni tal-kuntratt (“data tan-negozju”)

1&2 MODI Data effettiva tal-modifika jew, fejn applikabbli, id-data tas-saldu mistennija

1&2 CORR Id-data minn meta jenhtieg li tapplika I-korrezzjoni (tipikament id-data li
ghaliha giet irrapportata data mhux korretta precedenti)

1&2 ETRM Data tas-saldu mistennija tat-terminazzjoni
1&2 EROR MA
1&2 COLU Data tas-saldu mistennija
1&2 VALU Data tal-valwazzjoni
3 NEWT Data tas-saldu mistennija
3 MARU Data tas-saldu mistennija
3 CORR Id-data minn meta jenhtieg li tapplika I-korrezzjoni (tipikament id-data li

ghaliha giet irrapportata data mhux korretta precedenti)

3 EROR MA

4 NEWT Data tas-saldu attwali

4 REUU Data tas-saldu attwali

4 CORR Id-data minn meta jenhtieg li tapplika I-korrezzjoni (tipikament id-data li
ghaliha giet irrapportata data mhux korretta precedenti)

4 EROR MA

4.10lmmappjar ta’ avvenimenti tan-negozju ghal tipi u ghal livelli ta’

117.

118.

119.

azzjonijiet

It-Tabella6 turi I-immappjar bejn I-avvenimenti tan-negozju li jsehhu tul i¢-¢iklu tal-hajja ta’
SFT u t-tipi ta’ azzjoni li huma ddefiniti fit-TS dwar ir-rapportar.

Meta |-kontropartijiet jagblu li jitterminaw kmieni u jissostitwixxu SFT, dan jenhtieg li jigi
rrapportat kif xieraq. F’kazijiet bhal dawn, jenhtieg li I-ewwel il-kontropartijiet itemmu I-SFT
originali (billi jibaghtu jew “Terminazzjoni/terminazzjoni bikrija” jew “Modifika” b’data ta’
maturita emendata) u mbaghad jipprezentaw ir-rapport tat-tranzazzjoni I-gdida (bit-tip ta’
azzjoni “Gdid”).

Bl-istess mod, biex tigi ssimplifikata t-tabella, Il-avvenimenti kollha li jirrizultaw
fterminazzjoni ta’ SFT  huma  mmappjati skont it-tip ta’ azzjoni
“Terminazzjoni/terminazzjoni bikrija”, hlief ghall-avveniment 44 i jittratta specifikament ir-
rapportar tat-terminazzjonijiet. Madankollu, huwa rikonoxxut li fejn it-terminazzjoni ta’
tranzazzjoni tigi miftiehma ghal data ohra fil-futur, generalment jenhtieg li tigi rrapportata
bhala modifika tad-data ta’ maturita (bit-tip ta’ azzjoni “Modifika”), filwaqt li t-terminazzjoni
fl-istess jum jenhtieg li tigi rrapportata bit-tip ta’ azzjoni “Terminazzjoni/terminazzjoni
bikrija”.
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120. L-ebda tip ta’ azzjoni addizzjonali ma jista’ jigi inkluz fit-TS dwar ir-rapportar u, ghalhekk,
jenntieg li dawk inkluzi fit-TS jintuzaw mill-kontropartijiet meta jirrapportaw |-SFTs u I-
avvenimenti tan-negozju rilevanti li jappartjenu ghalihom.

121. L-avvenimenti ta¢-Ciklu tal-hajja tan-negozju ghat-tipi differenti ta’ SFTs jenhtieg li jigu
rrapportati bit-Tipi ta’ Azzjoni li gejjin (Kamp 2.98) u I-Livelli rilevanti (Kamp 2.99):.

Tabella6 - Immappjar ta’ avvenimenti tan-negozju ghal tipi u ghal livelli ta’ azzjoni

New : Applicable Acti
Event Busméssn/tTrade TysplfTOf XML on Level Kummenti/ezempji
# e Message® Type
TCTN
1 | Backloading All T""Tl?;ilt ;”d NEWH
PSTN
Dan jinkludi tranzazzjoni fi blokok/fi
gruppi/bl-ingrossa minn agent ghall-
allokazzjoni lill-klijenti.
Dan jinkludi wkoll kwalunkwe
tranzazzjoni rapportabbli li tigi
konkluza ghall-fini tas-saldu
(awtokollateralizzazzjoni minn (I)CSD,
NEW TCTN minn facilitajiet ta’ kreditu ohrajn, mill-
5 Conclusion All Tableland | Tor | awtoself tal-istess gurnata ta’ titol
Table 2 POS PSTN minn (I)CSD).

C Is-saldu tal-komponent tal-ftuh, inkluz
saldu tardiv li ma jirrizultax
fterminazzjoni jew fimposti ohra ghall-
SFT, jenhtieg li ma jigix irrapportat
b’mod separat.

Fil-kaz ta’ self b’margni, jenhtieg li I-
konkluzjoni tigi rrapportata meta |-
kreditu jigi estiz ghall-ewwel darba.
Roll-over into new Table 1 and | NEW
3 identical transaction REPO Table 2 T TCTN

Dan jinkludi, ez., I-estensjoni ta’ repo
estendibbli, ta’ ftehim ad hoc biex
tinbidel id-data ta’ riakkwist ta’ repo
TCTN | b’'terminu fiss jew ta’ ftehim biex id-
data tar-riakkwist tigi differita bhala
parti mill-pro¢ess ta’ gestjoni tal-
fallimenti

REPO, | Table 1 and | MOD

4 Extension SLB Table 2 I

Automatic change of
purchase and
repurchase dates of
an evergreen SFT at REPO, | Table 1 and | MOD
the end of each SLB Table 2 |
business day until
termination or
maturity
Cancellation of

disputed transaction Al Table 1 and | ERO i
(after external Table 2 R
reporting)

TCTN

5 Il-lista ta’ avvenimenti tan-negozju mhijiex ezawrjenti
5 Ir-referenzi huma ghat-tabelli tal-RTS u tal-ITS dwar ir-rapportar
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Tabella6 - Immappjar ta’ avvenimenti tan-negozju ghal tipi u ghal livelli ta’ azzjoni

New
Event
#

Business / Trade
Event

Type of

SFT

Applicable
XML
Message®

Acti
on

Type

Level

Kummenti/ezempji

. Ez. zvelar ta’ kapitali sottostanti minn
7 glg¥vsallocat|on of the All Ta‘lt');ilt a2nd NI.ErW TCTN g?j;rt,"lil parti ohra frepo ta’ agenzija “fi
ETR Dan jinkludi wkoll ix-xenariju li fih ir-
8 Full reallocation with All Tableland | M+ TCTN riallokazzjoni ssehh qabel is-saldu tal-
a new UTI Table 2 NEW komponent tal-ftuh tat-tranzazzjoni
T originali.
ETR Dan jinkludi wkoll ix-xenariju li fih ir-
9 Full reallocation to an All Tableland | M+ TCTN riallokazzjoni ssehh qabel is-saldu tal-
existing UTI Table 2 MOD komponent tal-ftuh tat-tranzazzjoni
| originali.
MOD Dan jinkludi wkoll ix-xenarju li fih ir-
10 Partial reallocation to All Tableland | |+ TCTN riallokazzjoni ssehh qabel is-saldu tal-
a new UTI Table 2 NEW komponent tal-ftuh tat-tranzazzjoni
T originali.
MOD Dan jinkludi wkoll ix-xenarju li fih ir-
11 Partial reallocation to All Tableland | |+ TCTN riallokazzjoni ssehh gabel is-saldu tal-
an existing UTI Table 2 MOD komponent tal-ftuh tat-tranzazzjoni
[ originali.
Increase or reduce
size of a repo by
modifying the terms Table 1 and | MOD
12 of the contract (same REPO Table 2 | TCTN
UTI, no settlement
instructions issued)
Agreement to accept
the partial delivery of
13 Fhe collateral as final REPO Table 1 and | MOD TCTN
implemented by a Table 2 |
change in contractual
terms
REPO, TCTN
14 Partial termination BSB, Ta‘lt');ilt an M(I)D /
ML PSTN
TCTN Is-saldu tar-ritorn parzjali, inkluz saldu
. Table 1 and | MOD tardiv li ma jirrizultax fkancellazzjoni
15 Partial return All / . L C L
Table 2 | tar-ritorn parzjali, jenhtieg li ma jigix
PSTN | . ;
irrapportat b’mod separat.
Cancellation or TCTN | Jenhtieg li saldu tardiv li ma jirrizultax
16 failure of the partial SBL Table 1 and | MOD / fkancellazzjoni tar-ritorn parzjali ma
Table 2 | o
return PSTN | jigix irrapportat
Re-rating (fixed rate, REPO,
17 spread or rebate BSB, Table 1 and | MOD TCTN
Table 2 |
rate) SLB
Agreed cancellation Jekk il-klassifikazzjoni mill-gdid ma
of the re-rate, hence REPO, Table 1 and | MOD g!etx mlftl_ehma |_zd_a_g|et |rrapp_or_ta_ta
18 . BSB, TCTN | b’'mod unilaterali bi Zball, jenhtieq Ii t-
reverting to the SLB Table 2 | tibdil fir-rata sedenti iidi rtat
previous rate precedenti jigi rrapporta
b“CORR”
Change in floating Table 1 and | MOD
19 repo rate REPO Table 2 [ TCTN
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E'\\I,i\?}'t Business / Trade Type of Apg(lmble A(‘)C;'
Event SFT

# Message® Type

Level Kummenti/ezempji

Scheduled change in
rate on floating-rate Dan l-avveniment ikun jirrizulta fir-
20 collateral or index on BSB Table 1 and | MOD TCTN | rapport tal-modifika tal-prezz tar-
) . Table 2 | . .
index-linked collateral riakkwist.
in a BSB
Ez. Pagament ta’ introjtu ta’ kollateral
(repo, BSB), pagament manifatturat
21 Events impacting the REPO, | Table1and | COL i (repo, BSB), tibdil skedat fir-rata fuq
collateral value BSB Table 2 U kollateral b’rata varjabbli jew indi¢i fuq
kollateral indicizzat fi kwalunkwe tip ta’
repo
TCTN
22 Cash mark SBL Ta.lt.);%é a2nd MCI)D /
PSTN
TCTN
23 | Fee mark SBL Ta‘lt');iljé aznd M?D /
PSTN
Valuation of Table 1 and | VAL
24 securities on loan SLB Table 2 U i
Flat margin loan
25 and/or short market ML Table 1 and | MOD -
Table 2 |
value
Change in
26 outstanding margin ML Table 1 and | MOD i
loan or short market Table 2 |
value
Change of base
27 currency used for ML Table 1 and | MOD -
. Table 2 |
margin loan
Hemm munita bazi wahda biss ghal
Additional base kull self b’margni, u ghalhekk munita
28 | currency used for ML | rableland | NEW | o ddizzjonali jenhtied I tigi
. Table 2 T ; o
margin loan rrapportata bhala self b’'margini gdid
b’UTI gdid
Valuation of
29 securities used as All Table 1and | COL -
Table 2 U
collateral
Tip ta’ azzjoni NEWT jintuza meta d-
dettalji tal-kollateral jigu rrapportati ma’
NEW dettalji ohra ta’ SFT fir-rapport ta’
First allocation of Table 1and | Tor tranzazzjoni gdida
30 collateral on the day REPO TCTN | Dan jista’ jkun perezempju xenarju ta’
Table 2 COoL L ;
of trade U allokazzjoni ta’ kollateral mill-bejjiegh
ghal repo GC gdid jew l-ewwel
allokazzjoni ta’ kollateral minn agent
tripartitiku fil-jum tan-negozju
Dan jista’ jkun perezempju xenarju ta’
First allocation of allokazzjoni ta’ kollateral mill-bejjiegh
31 | collateral after the Repo | T@ble Land | COL | pory | ghal repo GC gdid jew I-ewwel
Table 2 U Co : .
day of trade allokazzjoni ta’ kollateral minn agent
tripartitiku wara l-jum tan-negozju

29
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New
Event
#

Business / Trade
Event

Type of
SFT

Applicable
XML
Message®

Acti
on

Type

Level

Kummenti/ezempji

Dan jinkludi, ez., sostituzzjoni
temporanja ta’ titoli bi flus (tipikament
permezz ta’ agent tripartitiku) fil-kaz ta’
nuqqas ta’ kollateral eligibbli fil-kont
tal-bejjiegh, sostituzzjoni ta’ kollateral
Substitution of Table 1and | COL temporanJu fi flgs l:_>ko||atera| f t'tc.’“’
32 All - kollateralizzazzjoni temporanja bi flus
Collateral Table 2 U ; : ) g
ghad-dewmien bi skambju ma’ titoli
b’reazzjoni ghal ezekuzzjoni ta’ margni
ta’ varjazzjoni skont il-GMRA 6(h). Dan
jinkludi wkoll kwalunkwe tibdil fil-
kollateral minhabba I-avvenimenti
korporattivi.
33 Change in collateral All Table 1and | COL i
quality Table 2 U
34 Sc:]llé:ar':g?a:na%a(f:nt or REPO, | Table 1and | COL -
SLB Table 2 U
currency
Buy-in where
required by
35 regulation (e.g. All Table 1and | COL i
CSDR) or market Table 2 U
convention (not
under GMRA)
Cash compensation
where required by
36 regulation (e.g. All Table 1 and | COL i
CSDR) or market Table 2 U
convention (not
under GMRA)
ETRM jenhtieq li jigi rrapportat biss
COL TCTN meta SFT tigi tterminata wara I-
Default of the U or inadempjenza tal-emittent tal-
37 . All ALL / ; X .
collateral issuer ETR kollateral. Inkella, is-sostituzzjoni tal-
PSTN . C
M kollateral jenhtieg li tigi rrapportata
b’COLU
REPO, Table 1 and | COL Dan huwa rapport separat dwar il-
38 Variation margining Elé% Table 2 U i COLU ghall-iskopertura netta
Change in haircut or REPO, | Table 1and | COL TCTN
39 margins SLB Table 2 U /
PSTN
ETR | 11N
20 Clearing off-venue All Tableland | M+ / !Z)an .jln.k|UFJI tran;azz;onmet OTC
Table 2 NEW ikKlirjati fl-istess jum jew wara
T PSTN
Post-trade clearing of ETR - . e . o
yo | avansacton i [Tablezang | e | TOT | Dokt vensassinton secout
executed on a trading Table 2 NEW S goz] J g
PSTN | ikklirjati wara I-jum tan-negozju
venue T
Same-day clearing of TCTN Dan jinkludi tranzazzjonijiet ezegwiti
a transaction Table 1 and | NEW f'¢entru tan-negozjar ikklirjati permezz
42 . All / , , . ,
executed on a trading Table 2 T PSTN ta’ mudell ta’ offerta miftuha u ta
venue novazzjoni tal-istess jum
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New
Event
#

Business / Trade
Event

Type of
SFT

Applicable
XML
Message®

Acti
on

Type

Level

Kummenti/ezempji

CCP rejects
transaction which is
43 conditional upon All Table 1 and | ERO -
. : . Table 2 R
registration with the
CCP
Termination of an Jenhtieg li I-ETRM jigi rrapportat ghat-
MOD . L . )
open SFT or REPO | Table 1and | 1or terminazzjoni fl-istess gurnata, filwaqt
44 termination of a term ' TCTN | li I-MODI jenhtieq li jintuza biex tigi
SLB Table 2 ETR . S
repo (by agreement M rrapportata t-terminazzjoni f'data futura
or unilaterally) (billi tigi emendata d-data ta’ maturita)
Termination of an - S L
45 evergreen or puttable RELPI;), Ta_lt_)le I1 and | MOD TCTN Dar! Jlnkll_ugl |-e|lmln.aZZj0.nI t.al-
SET S able 2 | opzjonalita tat-terminazzjoni
no Jenntieg li I-falliment tas-saldu
. o Table 1 and : s :
46 Maturity/Expiration All repor - temporanju tal-SFT li tiskadi ma jigix
Table 2 .
t irrapportat separatament
Full return of a term Is-saldu tar-ritorn shih, inkluz saldu
a7 SLB prior to the SBL Table 1and | ETR i tardiv li ma jirrizultax fkancellazzjoni
maturity date or of an Table 2 M tar-ritorn shih, jenhtieg li ma jigix
open term SLB irrapportat b’mod separat.
Jenhtieg li r-ritorn shih ma jigix
irrapportat jekk ma jsaldax, u,
no ghalhekk, jekk ir-ritorn shih jigi
Cancellation or repor kkancellat, ma jkun mistenni I-ebda
48 | failure of the full sgL | rableland | S| pory | rapportaddizzjonali. Madankoliu, jekk
Table 2 ir-ritorn shih ikun gie rrapportat bhala
return NEW S
T ETRM u sussegwentement ir-ritorn
kollu jkun ikkancellat, jenhtieg Ii t-
tranzazzjoni tigi rrapportata mill-gdid
bit-tip ta’ azzjoni NEWT u b’UTI gdid
Dan jinkludi, ez., it-tqeghid ta’
Closure of an SFT Table 1and | ETR kontroparti finadempjenza dment li din
49 due to counterparty All bl - l-qhazla ta’ inad ; kun i
default Table 2 M -ghazla ta’ ina gmpjenzat un g_|et
miftiehma skont iFGMRA 10(a)(ii)
Dan jinkludi:
It-terminazzjoni tat-tranzazzjoni skont
Termination of id-dispozizzjoni 10(g) 2000 jew id-

50 transaction under REPO, | Tableland | ETR i dispozizzjoni 10(h) tal-GMRA 2011
specific GMRA BSB Table 2 M “Mini close-out” taht iFGMRA
provisions 2000 10(h) jew il-GMRA 2011 10(i)

Repricing jew Adjustment tant il-GMRA
2000 4(i)-(k) jew GMRA 2011 4()-(1)
Terminating the

51 relationship between ML Table 1and | ETR i
prime broker and the Table 2 M
client

Il-kontropartijiet jagblu li jemendaw
Amend trade - Table 1 and | MOD TCTN attnbu.t ta tra!r?zazz'jonl. Dan huwa
52 bilateral All Table 2 | / avveniment li jkopri kollox ghal
PSTN | kwalunkwe modifika mhux elenkata
b’'mod separat

53 Amend trade - Al Table 1 and | COR TC/TN Kontroparti wahda tikkoregi attribut ta’

unilateral Table 2 R PSTN tranzazzjoni
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New
Event

Business / Trade
Event

Type of
SFT

Applicable
XML

Acti
on

Level

Kummenti/ezempji

# Message® Type
Il-kontropartijiet jagblu li jemendaw
Amend collateral - Table 1 and | COL TCTN attribu_t tal—kqll_atergl. Dan huwa
54 bilateral All Table 2 U / avveniment li quprl kollox ghal
PSTN | kwalunkwe modifika mhux elenkata
b’'mod separat
55 Amend collateral - All Table 1 and | COR TC/TN Kontroparti wahda tikkoregi attribut ta’
unilateral Table 2 R kollateral
PSTN
Mhuwiex possibbli li jigu kkoreguti
terminazzjoni bikrija jew zball
Lifecycle event (e.g irrapportati hazip. !_::lldarba j!ntpaghat
h S e Table 1 and | COR TCTN | rapport b’dawn it-tipi ta’ azzjoni, ma
56 | Clange n size or re All /| jkun hemm I-ebda mod Kif it-
rating of open repo) Table 2 R PSTN | tranzazzioni tingieb | hal stat
incorrectly reported joni ingleb fura ghat status
pendenti, u ghalhekk ikun mehtieg li t-
tranzazzjoni terga’ tigi rrapportata mill-
gdid b’tip ta’ azzjoni NEWT u UTI gdid.
Transaction not
executed or out of
57 | scope of SFTR but Al Ta%ille aznd EEO -
reported to TR by
mistake
Initial posting of
58 | margin to a CCP for All Table 3 N'iw i
cleared SFTs
Update of the initial MAR
59 margin posted at the All Table 3 U -
CCP
Posting variation MAR
60 margin to a CCP for All Table 3 U -
cleared SFTs
Correction of a COR
61 previous submitted All Table 3 R -
margin report
Cancellation of a ERO
62 wrongly submitted All Table 3 R -
margin report
First report of reuse
63 of_collateral or All Table 4 NEW i
reinvestment of cash T
collateral
Change in the
securities reused or
update of the REU
64 estimated reuse or Al Table 4 u i
value of reused
collateral
Change in cash
collateral REU
65 | reinvestment type, SLB Table 4 U i
amount or currency
Correction of a COR
66 previously submitted All Table 4 R -
collateral reuse
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New : Applicable = Acti
Event Busméss /tTrade TysplfTOf XML on Level Kummenti/ezempji
# el Message® Type
report with incorrect
data

Cancellation of a
wrongly submitted
collateral reuse ERO
67 report (e.g. for an All Table 4 -
entity not subject to
the reporting
obligation)

4.11Ildentifikazzjoni ta’ partecipant tas-CSD

122. Ghajr ghal kazijiet fejn jigi rrapportat self b’margni, jew meta tranzazzjoni tinvolvi
komoditajiet, jenhtieg li I-kontropartijiet dejjem jippopolaw il-kamp tal-partecipant tad-
Depozitorju Centrali tat-Titoli (CSD) jew tal-partecipant indirett. ll-gasam jenhtieg li jigi
rrapportat anki jekk I-SFT tigi saldata barra minn CSD. L-ESMA tistenna li I-kontroparti i
tirrapporta jenhtieg li tirrapporta dan il-kamp billi tuza I-logika li gejja:

a. Tirrapporta |-LEI taghha stess jekk tkun ged issalda direttament fi kwalunkwe CSD,
jigifieri tkun partecipant ta’ CSD;

b. Tirrapporta I-LEI taghha stess jekk ged issalda titoli fi kwalunkwe wiehed miz-zewg
ICSDs anke fejn I-ICSD ma jkunx is-CSD emittent, jigifieri I-kontroparti tkun
partecipant tal-ICSD;

c. Tirrapporta I-LEI tal-bank kustodju taghha irrispettivament minn jekk il-kustodju jkunx
ged juza xi sottokustodju jew le. Dan jinkludi xenarji li fih kontroparti tuza Agent
Sellief.

123. Jenntieg li I-kontroparti ma tirrapportax I-LEl tas-CSD Ili fih tkun partecipant dirett jew
indirett fil-kamp “Partecipant tas-CSD”.

4.12 Determinazzjoni tan-naha tal-kontroparti

4.12.1 Kaz generali
124. Fil-kaz ta’ repos jew ta’ BSBs, ix-xerrej ikun ir-ricevitur ta’ kollateral, filwaqt li I-bejjiegh ikun
il-fornitur tal-kollateral.

125. Fil-kaz ta’ SLB jew ta’ SFTs li jinvolvu komoditajiet, is-sellief ikun ir-ricevitur ta’ kollateral,
filwaqt li I-mutwatarju jkun il-fornitur tal-kollateral.

126. Fil-kaz ta’ self b’'margni, is-sellief ikun ir-ricevitur ta’ kollateral, filwaqt li I-mutwatarju jkun
il-fornitur ta’ kollateral.
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4.12.2 SFTs ikklirjati minn CCP
127. Fil-kaz ta’ SFTs ikklirjati minn CCP, is-CCP tgieghed lilha nnifisha bejn iz-zewg

kontropartijiet ghall-SFT. Ghalhekk, tkun xerrej ghall-bejjiegh, mutwatarju ghas-sellief,
bejjiegh ghax-xerrej u s-sellief ghall-mutwatarju.

4.12.3 Rapportar ta’ ghoti/tehid b’self mhux garantit ta’ titoli
128. Fil-kaz ta’ ghoti u tehid b’self mhux garantit ta’ titoli, il-kontroparti li tislef it-titoli jenhtieg li

tirrapporta lilha nnifisha bhala r-ricevitur ta’ kollateral, u I-kontroparti li tissellef it-titoli
jenntieq li tirrapporta lilha nnifisha fil-Kamp 1.9 bhala I-fornitur ta’ kollateral.

4.12.4 Ir-rapportar tan-naha tal-kontroparti fil-kaz ta’ kollateralizzazzjoni tal-iskopertura

netta
129. Fil-kaz ta’ kollateralizzazzjoni tal-iskopertura netta, jenhtieg i I-kontropartijiet ma
jirrapportawx il-Kamp “Min-naha tal-kontroparti” ghall-kollateral li jintuza bhala

provizjonament ta’ mardni ta’ varjazzjoni. Madankollu, wara d-determinazzjoni ta’ jekk
humiex fornituri netti ta’ kollateral jew ricevituri netti ta’ kollateral, jenhtieg li I-kontropartijiet
jirrapportaw il-kollateral li jappartjeni ghall-provizjonament ta’ margni ta’ varjazzjoni kif
spjegat fit-tagsima 5.4.7.

4.13Kampijiet tal-prezz u tal-valur

4.13.1 Twaqqit tal-valwazzjonijiet

130. Meta SFT tigi kklirjata, l-informazzjoni relatata mal-valwazzjonijiet miksuba mis-CCP
jenhtieg li tintuza ghar-rapportar tal-SFTR.

131. ll-valur tas-suq tat-titoli jenhtieg li jkun dak f'gheluq in-negozju ta’ kull jum ta’ negozju, u
jenhtieg li jigi rrapportat mhux aktar tard minn T+1, filwaqt li jirrifletti I-valutazzjoni uzata
ghal skopijiet ta’ gestjoni tal-kollateral, ez. ghall-kalkolu tal-margni ta’ varjazzjoni ta’
kuljum.

132. Jenhtieg li I-kontropartijiet jirrapportaw il-valur tas-suq tal-SFTs taghhom billi juzaw il-
prezzijiet tas-suq u r-rati FX li dawk il-kontropartijiet ikunu uzaw matul dak il-jum ta’
negozju ghal skopijiet ta’ gestjoni tal-iskoperturi. Ghal tranzazzjonijiet ta’ ghoti b’self ta’
titoli, dan generalment ikun ifisser li I-valuri tas-suq irrapportati fgheluq in-negozju fi
kwalunkwe jum partikolari jkunu I-prezzijiet tal-gheluq tat-titoli tal-jum ta’ negozju
prec¢edenti u rrapportati mhux aktar tard minn T+1.

133. Jekk jigu pprovduti valwazzjonijiet ghal zewg granet differenti, il-kontropartijiet jenhtieg li
jippopolaw il-Kamp 2.3 “Data tal-Avveniment” kif xieraq ghal kull jum differenti.

4.13.2 Metodu ta’ kalkolu ghall-valutazzjonijiet

134. Meta jirrapportaw skont I-SFTR, jenhtieg li I-kontropartijiet juzaw il-valur li juzaw ghall-
finijiet tal-gestjoni tal-kollateral u tal-gestjoni tal-iskoperturi.
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135.

136.
137.

138.

139.

Meta ma jkun hemm l-ebda valur tas-suq disponibbli, I-SFTR ma jippreskrivi I-ebda
metodu specifiku ghall-kalkolu ta’ dawn il-valwazzjonijiet. Madankollu, id-data rrapportata
taht il-Kampijiet 2.57 u 2.88 hija data rikonciljabbli u, ghalhekk, jenntieg li I-kontropartijiet
jagblu u jirrapportaw valuri li huma fil-limiti accettati tad-differenza ta’ tolleranza, kif spjegat
fid-dettall fl-Anness ghall-RTS dwar il-gbir tad-data.

Il-valur tas-suq tat-titoli jenhtieg li jigi rrapportat f'gheluq in-negozju ta’ kull jum ta’ xoghol,
filwaqt li jkun jirrifletti I-valwazzjoni uzata ghal skopijiet ta’ gestjoni tal-kollateral, ez. ghall-
kalkolu tal-margni ta’ varjazzjoni ta’ kuljum.

Fil-kaz li prezz tas-suq ghat-titoli li jkunu ged jigu vvalutati ma jkunx disponibbli, il-
kontroparti li tirrapporta jenhtied li tuza I-prezz tas-suq |-aktar rec¢enti disponibbli bhala
ghazla ta’ rizerva.

Jenhtieg li I-kontropartijiet juzaw, kif xieraq, it-tags tal-XML tal-munita ghall-kampijiet kollha
tal-prezzijiet biex jidentifikaw b’mod korrett il-kampijiet tal-valur u tal-ammont rilevanti, u
aktar importanti minn hekk, meta jkunu fmunita differenti. Jekk joghgbok irreferi wkoll
ghall-ezempiju fit-Tagsima 5.2.1.8.

Meta kontroparti jkollha tuza rata FX biex tissottometti valwazzjoni preciza, jenhtieg li
tintuza r-rata rilevanti tal-BCE. Fil-kaz li rata FX tal-BCE ma tkunx tezisti ghall-konverzjoni,
jenntieg li I-kontropartijiet jagblu bejniethom dwar liema rata FX ghandha tintuza ghal
skopijiet ta’ valwazzjoni u rapportar.

4.14Rapportar tas-CFl ghal titolu uzat bhala kollateral

140.

141.

142.

Meta titolu jintuza bhala kollateral, jenhtieg li I-kodici tas-CFl ta’ dak it-titolu jigi rrapportat
fil-kampijiet 42 u 79 tat-tabella fuq id-data dwar is-Self u I-Kollateral. Dan il-kamp ma
japplikax ghall-komoditajiet.

Jenntieg li I-kontropartijiet dejjem juzaw sorsi ufficjali ghas-CFI. Ghal dan |-ghan, jenhtieg
li tintuza d-data mahruga mill-Agenzija Nazzjonali ta’ Numerazzjoni (NNA) rilevanti.
Informazzjoni ulterjuri  hija pprovduta mill-ANNA fdan il-link http://www.anna-
web.org/standards/about-identification-standards/, jew mill-NNA rilevanti tat-titolu.

Jenhtieg li I-kontropartijiet jirrapportaw CFls validi biss. Jekk is-CFl ma jkunx jezisti fis-
sorsi uffi¢jali, allura jenhtieg li jkun hemm ftehim bejn il-kontropartijiet, minhabba li s-CFl
huwa kamp rikonciljabbli.

4.15Posponiment lejn tmiem il-perjodu

143.

144.

II-kontropartijiet li jiddeciedu li jirrapportaw dwar RSD ta’ qabel jentieg li jirrapportaw dettalji
kompluti u precizi tat-tranzazzjonijiet rilevanti posposti lejn tmiem il-perjodu, inkluz I-
aggornament ta’ kuljum tal-kollateral bit-tip ta’ azzjoni “COLU”. Jekk jirrapportaw porzjon
tal-SFTs taghhom, jenhtieg li jirrapportaw dettalji kompluti u precizi tad-data dwar il-margni
u l-uzu mill-gdid fit-Tabelli 3 u 4 tal-Anness ghat-TS dwar ir-rapportar.

F’kaz li z-zewg kontropartijiet ikunu koperti mill-RSD rilevanti, biex jitnaggsu I-wadfiet fir-
rikonciljazzjoni, jenhtieg li dawn jagblu fuq liema jum huma jipposponu I-SFTs lejn tmiem
il-perjodu. Fi kwalunkwe kaz, ir-rapportar tat-tranzazzjonijiet ta’ posponiment lejn tmiem il-
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perjodu jenhtied li jsir sa RSD+190. Jekk kontroparti tar-rapportar li ghaliha [-RSD tkun

ghadha ma bdietx tapplika tiddeciedi li tirrapporta tranzazzjonijiet ta’ posponiment lejn
tmiem il-perjodu, jenhtieg li tizgura li kull SFT tkun irrapportata skont il-paragrafu 146.

145. Jekk il-kontropartijiet jiddeciedu li jaghmlu dan, ir-rapportar shih ta’ SFTs posposti lejn
tmiem il-perjodu, jigifieri r-rapportar tal-SFTs kollha li jkunu miftuha fpunt partikolari ta’
zmien wara l-ewwel RSD gabel I-iskadenza msemmija gabel, jibga’ possibbli fuq bazi
volontarja wkoll.

146. It-tranzazzjoni posposta lejn tmiem il-perjodu jenhtieg li tigi rrapportata bit-tip ta’ azzjoni
(Kamp 2.98) ippopolat b *NEWT”. lI-“Kronogramma ta’ ezekuzzjoni” (Kamp 2.12) jenhtied
li tigi ppopolata bil-kronogramma ta’ ezekuzzjoni originali. Id-“Data tal-valur (data tal-bidu)”
(Kamp 2.13) jenhtieq li tigi ppopolata bid-data tal-valur originali, sakemm ma tkunx giet
emendata minhabba kwistjonijiet ta’ saldu fir-rigward tal-SFT. Il-bgija tal-kampijiet tad-data
jennhtieq li jkun fihom I-istat fiz-zmien tar-rapportar. Jenhtieg li -avvenimenti precedenti tac-
¢iklu tal-hajja ma jigux irrapportati b'mod separat.

4.16 Generazzjoni u struttura tal-UTI

147. ll-flowchart ta’ hawn taht turi I-process biex jigi ggenerat UTI.
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Fil-kaz ta’ SFTs ikklirjati, kull wahda mill-SFTs bejn is-CCP u I-membiri tal-ikklirjar taghha,
u bejn il-membri tal-ikklirjar u I-klijenti taghhom, jenhtieg li tigi rrapportata b’UTls differenti.

Ta’ min jinnota li I-ftehim dwar il-UTI bejn il-kontropartijiet fil-prattika huwa I|-ghazla ta’
rizerva skont il-qafas ipprovdut fl-istandards tekni¢i, peress li hafna mill-entitajiet

37



+ esma
jiddependu fuq il-kaskata ghall-generazzjoni tal-UTI. Madankollu, il-partijiet jista’ jkollhom

ftehim bhal dan, fliema kaz huma jenhtiequ li jirrispettawh fil-kazijiet kollha li jkunu koperti
mill-ftehim.

150. Fil-kaz ta’ SFTs b'terminu miftuh, jenhtieg li I-kontropartijiet jzommu I-UTI iggenerat
inizjalment ghal dik I-SFT u jenhtieg li ma jergghux jirrigeneraw wiehed gdid ghal kull tigdid.

151. Jenhtieg li I-kontroparti mhux generatri¢i tkun kapaci tinkorpora fis-sistemi taghha jew fis-
sistemi tal-entita responsabbli ghar-rapportar jew tal-entita li tirrapporta il-UTI ikkomunikat
mill-kontroparti li §generatu.

152. Jennhtieg li |-kontropartijiet jistabbilixxu l-arrangamenti teknici rilevanti, adegwati ghall-
volum ta’ data li tkun se tigi skambjata, biex jizguraw il-komunikazzjoni u I-inkorporazzjoni
puntwali tal-UTI. F’kaz li jkun hemm problema fil-generazzjoni jew fil-komunikazzjoni tal-
UTI, jenntieg li I-kontropartijiet jizguraw is-soluzzjoni puntwali ta’ kwalunkwe problema
relatata mal-generazzjoni u mal-komunikazzjoni tal-UTI u jirrapportaw skont l-iskeda ta’
zmien ghar-rapportar tal-SFT.

153. Jekk il-UTI stess huwa zbaljat, il-kummerc jenhtieq li jigi kkanéellat u rrapportat bhala §did
bil-UTI korrett.

154. Fuq il-format tal-UTI, il-kontropartijiet ghal SFT jistghu jikkunsidraw li juzaw il-gwida tas-
CPMI-IOSCO i tirrakkomanda li I-UTIs il-godda jkunu strutturati bhala kombinazzjoni
kkoncatenata ta’:

a. [|-LEl tal-entita tal-generazzjoni kif kien validu fil-mument tal-generazzjoni, u

b. valur uniku mahlug minn dik I-entita (fejn dan il-valur jehtieg li jkun uniku biss fis-sett
ta’ valuri bhal dawn iggenerat minn dik |-entita peress li I-kombinazzjoni mal-LElI
tiggarantixxi unicita globali).

4.17\dentifikazzjoni u rapportar dwar il-beneficjarji
155. Kaz tas-soltu, izda jista’ jkun hemm ohrajn, huma l-istrutturi umbrella u s-sottofondi, fejn
il-fond umbrella jkun il-kontroparti u s-sottofond jew is-sottofondi jkunu I-benefiéjar;ji.

156. Jista’ jkun hemm ukoll kazijiet li fihom il-benefi¢jarju jkun grupp delimitat; fdawn il-kazijiet,
jenhtieg li jintuza I-LEI biex jigi identifikat it-tali grupp delimitat’.

4.18ldentifikazzjoni tal-emittent tat-titoli u t-titoli

157. ll-kontropartijiet jenhtieg li jirrapportaw I-LEI tal-emittent(i) tat-titoli moghtija jew mehuda
b’self, I-LEI tal-emittent(i) tat-titoli uzati bhala kollateral, kif ukoll I-ISINs tat-titoli.

158. Meta jirrapportaw din l-informazzjoni, jenhtieg li I-kontropartijiet jizguraw li jkun hemm
korrispondenza bejn I-ISIN u I-LEI tal-emittent irrapportat fkonformita mar-regoli ta’
validazzjoni.

7 Kif imsemmi fir-Rakkomandazzjoni Nru 8 tar-rapport tal-FSB tal-2012 “A Global Legal Entity Identifier for Financial Markets” gruppi
ta’ assi jew partijiet segregati ohra ta’ entita guridika jista’ jkollhom drittijiet u obbligi separati f'livell suffi¢jenti ta’ indipendenza ta’ dik
l-entita guridika u jkunu eligibbli ghal LEI. Dan huwa wkoll fkonformita mal-istandard 1ISO 17442:2012 ghal Identifikatur Legali.
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4.19Proc¢edura meta kontroparti tghaddi minn azzjoni korporattiva

159. L-entitd bl-LEI il-gdid (ez. entita fuza jew akkwirenti— iktar il-quddiem “entita gdida”)
jenhtieg li tinnotifika lit-TR(s) li lilhom irrapportat I-SFTs taghha dwar it-tibdil u titlob
aggornament tal-identifikatur fl-SFTs pendenti skont il-paragrafu 162 hawn taht. Jekk it-
tibdil fl-identifikatur jirrizulta minn fuzjoni jew minn akkwist, |-entita fuza jew akkwirenti
jenntieg li taggorna wkoll kif xieraq ir-rekord tal-LEl tal-entita akkwistata/fuza. Fejn
applikabbli, jenhtieg li I-kontroparti tipprovdi wkoll informazzjoni dwar it-tibdil fil-pajjiz.

160. Fil-kaz ta’ avvenimenti ta’ ristrutturar korporattiv li jaffettwaw [-SFTs kollha pendenti,
jenhtieg li t-TR jidentifika I-SFTs kollha pendenti fejn I-entita tkun identifikata bl-LEI |-antik
fi kwalunkwe wiehed mill-kampijiet li gejjin: ID tal-kontroparti li tirrapporta, 1D tal-kontroparti
[-ohra, u tissostitwixxi I-LEI I-antik bil-gdid.

161. Avvenimenti ohra ta’ ristrutturar korporattiv, bhal, izda mhux limitati ghal, akkwizizzjonijiet
parzjali, spin-offs, jistghu jaffettwaw biss subsett ta’ SFTs pendenti, fliema kaz I-entita I-
gdida jenhtieg li tipprovdi kif xieraq lit-TR bil-UTIs tal-SFTs affettwati minn dak I-
avveniment.

162. Dan isir permezz tal-process ikkontrollat li gej:

a. Jenhtieg li l-entita I-gdida tipprezenta dokumentazzjoni bil-miktub lit-TR(s) li ghalih
hija rrapportat I-SFTs taghha u titlob it-tibdil fl-LEI minhabba avveniment korporattiv.
Fid-dokumentazzjoni, l-informazzjoni li gejja jenhtieq li tigi pprezentata b’mod ¢ar (i)
I-LEI(s) tal-entitajiet li jipparte¢ipaw fil-fuzjoni, fl-akkwizizzjoni jew favveniment
korporattiv iehor, (ii) I-LEI tal-entita |-gdida, (iii) id-data li fiha jsehh it-tibdil u (iv) il-
UTlIs tal-SFTs pendenti kkoncernati.

F’kaz ta’ fuzjoni jew ta’ akkwist, jenhtieg li d-dokumentazzjoni tinkludi evidenza jew
prova li I-avveniment korporattiv ikun sehh jew ser isehh u jigi ffirmat kif xieraq. Sa
fejn ikun possibbli, jenhtieg li I-entita tipprovdi I-informazzjoni mehtiega minn gabel
sabiex it-tibdil ma jsehhx b’mod retrospettiv, izda mid-data specifikata fi (iii). Ta’ min
jinnota li n-nuggas ta’ aggornament tal-LEl il-gdid fil-hin jirrizulta frifjut tar-rapporti
sottomessi mill-entita fkaz fejn tkun giet identifikata gabel bl-LEI I-antik bi status
xieraq (jigifieri “Mahrug@”, “Trasferiment pendenti” jew “Arkivjar pendenti”) u dak I-
istatus sussegwentement ikun inbidel ghal “Fuza”.

b. Jenhtieg li t-TR ixandar din I-informazzjoni lit-TRs I-ohrajn kollha permezz ta’ fajl
specifiku, fejn (i) I-LEI(s) l-antiki, (i) I-LEI(S) il-godda u (iii) id-data li minnha jenhtieg
li jsir it-tibdil, huma inkluzi. Sa fejn ikun possibbli, jenhtieg i I-fajl ikun imxandar minn
gabel sabiex it-tibdil ma jsehhx b’'mod retrospettiv, izda mid-data specifikata fi (iii).

c. Kull kontroparti ghall-SFTs, fejn tigi identifikata kwalunkwe wahda mill-entitajiet fuzi,
jenhtieg li tkun informata dwar il-modifika mit-TR i jirrapportaw ghandu.

d. Jenntieg li t-TR(s) jinnotifika wkoll lir-regolaturi li jkollhom ac¢ess ghad-data relatata
mal-SFTs li jkunu gew aggornati.

e. Fejn applikabbli, jenhtieg li t-TR jaggorna I-Kamp 1.12 “Pajjiz tal-kontroparti |-ohra”.

f. Jenhtieg li t-tibdiliet jinzammu fir-registru ta’ rapportar mizmum minn kull TR.
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163.

164.
165.

Jenhtieg li r-rapporti sussegwenti jigu vvalidati fid-dawl tal-GLEIF bhas-soltu u jigu rrifjutati
jekk il-validazzjoni ma titlestiex b’success.

Ghalhekk, mhuwiex mistenni li entita tipprezenta rapport bhala rizultat ta’ LEI gdid.

Jenhtieg li I-pro¢edura msemmija hawn fuq ma tigix segwita meta I-kontropartijiet
jidentifikaw lilhom infushom b’'mod Zbaljat. F’'dak il-kaz, jenhtieg li huma jissottomettu
rapport tal-SFT bit-tip ta’ azzjoni “EROR”, jagblu dwar UTI gdid mal-kontroparti |-ohra u
jirrapportaw id-dettalji kompluti u precizi tal-SFT.

4.20Rapportar fil-perjodu ta’ introduzzjoni gradwali

166.

167.

Jenntieg li |-kontropartijiet li ghalihom I-obbligu tar-rapportar ma jkunx ghadu beda
jipprovdu lill-kontroparti li ghaliha beda I-obbligu tar-rapportar bl-informazzjoni rilevanti
kollha fkonformita mat-TS dwar ir-rapportar. L-informazzjoni li jenhtieg li titwassal ghand
il-kontroparti li tirrapporta tikkonsisti f 2 kampijiet tad-data. Dawk il-kampijiet tad-data
huma I-“Kontroparti I-ohra”, il-“Fergha tal-kontroparti I-ohra” u I-“Paijjiz tal-kontroparti I-
ohra”. Ghal dawn il-kampijiet tad-data, l-informazzjoni jenhtieg li titwassal ghand il-
kontroparti li tirrapporta b’mod puntwali.

Jekk il-kontropartijiet, li ghalihom I-obbligu ta’ rapportar ma jkunx ghadu beda, isibuha
aktar facli, dawn jistghu jibdew jirrapportaw minn qgabel id-data tal-bidu tar-rapportar
rilevanti indikata fl-Artikolu 33(2)(a) tal-SFTR. Jekk kontroparti li ghaliha I-obbligu ta’
rapportar ikun ghadu ma bediex tiddeciedi li tirrapporta t-tranzazzjonijiet, jenhtieg li ssegwi
I-paragrafu 144 fit-tagsima 4.15 tal-Linji Gwida.

5 Tabelli tal-kampijiet tal-SFTR

168.

169.

170.

171.

L-Artikolu 1(1) tal-RTS dwar ir-rapportar jistabbilixxi li “Rapport i jsir skont I-Artikolu 4(1)
tar-Regolament (UE) 2015/2365 ghandu jinkludi d-dettalji kompluti u precizi stabbiliti fit-
Tabelli 1, 2, 3 u 4 tal-Anness li jirrigwardaw I-SFT ikkonc¢ernata.” ll-kazijiet ta’ uzu inkluzi
fit-Tagsimiet 5.1 sa 5.6 mhux bilfors ikunu jinkludu I-kampijiet kollha li jappartjenu ghall-
SFT ikkoncernata, izda jiffokaw fug tagsimiet specifici tal-kampijiet tad-data sabiex
jipprovdu gwida aktar granulari u dettaljata dwar ir-rapportar minghajr ebda ripetizzjoni jew
inkluzjoni zejda ta’ elementi ohra tad-data.

Ir-regoli dwar il-validazzjoni jinkludu I-gwida kompluta dwar il-kampijiet applikabbli ghal kull
tip ta’ SFT, Tip ta’ azzjoni u Livell, kif ukoll id-dipendenzi rilevanti.

It-tagsimiet li gejjin jinkludu diversi xenarji u tabelli korrispondenti li jiccaraw kif jenhtieg li
jigu rrapportati dawn ix-xenarji. Kull tabella turi I-kampijiet ta’ rapportar skont I-istandards
teknici tal-SFTR. ll-kolonna “Kamp” turi kull isem tal-kamp, u I-kolonna “Ezempju” tipprovdi
ezempju ta’ dak li jigi inkluz f'dak il-kamp. Il-kolonna finali intitolata “Messagg XML” turi |-
format tal-messagg XML li jenhtieg li jigi sottomess fir-rapport dwar il-kummerc.

Sakemm ma jigix iddikjarat mod iehor fix-xenarju specifiku, l-informazzjoni ta’ sfond li gejja
tapplika ghax-xenarji kollha stabbiliti fit-Tagsima 5:
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II-.kontroparti A hija kontroparti finanzjarja identifikata bl-LEl 12345678901234500000

Il-kontroparti B hija kontroparti finanzjarja Franciza identifikata bl-LEl| ABCDEFGHIJKLMNOPQRST
ll-kontroparti C hija SME-NFC identifikata bl-LEl 123456789ABCDEFGHIJK

[l-kontroparti D identifikata bl-LEI 11223344556677889900

Is-sensar E huwa identifikat bl-LEI 88888888888888888888

L-agent sellief F huwa identifikat bl-LE| BEBBBBBBBBBBBBBBBBBB

L-agent tripartitiku G huwa identifikat bI-LE| 77777777777777777777

ll-bank kustodju H huwa identifikat bl-LEI AAAAAAAAAAAAAAAAAAAA

Il-parti terza | toffri servizzi ta’ rapportar u hija identifikata bl-LEI 12345123451234512345

[l-kontroparti J tagixxi wkoll bhala membru tal-ikklijar u hija identifikata bl-LEI
CCccceceececececececececececcecce

lI-fond tal-UCITS K huwa identifikat bl-LEI UUUUUUUUUU1111111111, filwaqt li I-kumpanija ta’
gestjoni tal-UCITS L hija identifikata bl-LEI UUUUUUUUUU2222222222

L-AIF M huwa identifikat bl-LEl AAAAAAAAAAL1111111111 filwaqt li I-kumpanija ta’ gestjoni tal-AlF
N hija identifikata bl-AAAAAAAAAA2222222222

Is-CCP O hija identifikata bl-LE| BBBBBBBBBB1111111111

L-emittent tat-titoli Germaniz huwa identifikat bI-NNNNNNNNNNNNNNNNNNNN

L-emittent tat-titoli Spanjol huwa identifikat bl-LEl EEEEEEEEEEEEEEEEEEEE

L-emittent tat-titoli Fran¢iz huwa identifikat bl-LEI FFFFFFFFFFFFFFFFFFFF

L-emittent tat-titoli Olandiz huwa identifikat bl-LEl DDDDDDDDDDDDDDDDDDDD

L-emittent tat-titoli Taljan huwa identifikat bI-LEI [IIIIIIIIILEIELLL

Emittent generali tat-titoli huwa identifikat b’ GGGGGGGGGGGGGGGGGGGG

L-emittent tal-ekwitajiet ta’ indic¢i ewlieni Fran¢iz huwa identifikat bl-LEI 529900S21EQ1BO4ESM68
I¢-Centru tan-Negozjar P huwa identifikat b’MIC XWAR

It-titoli huma identifikati bl-ISINs li gejjin:

a. Bonds Germanizi (Vanilla): DE0010877643
b. Bonds perpetwi Spanjoli: ES0010877643
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Bonds Francizi: FR0010877643

Bonds Olandizi: NLO010877643

e. Ekwitajiet ta’ indi¢i ewlieni Franc¢iz: FR0000120271
Titoli Francizi ohrajn: FR0010877000

g. Basket ta’ kollateral: GBOOBH4HKS39

h. Komponent ta’ kollateral 1: ITOOBH4HKS39

i. Komponent ta’ kollateral 2: FROOBH4HKS39

o o

o

It-titoli huma kklassifikati bis-CFls li gejjin:

a. Bond vanilla tal-gvern: DBFTFR

b. Bond perpetwu tal-gvern: DBFTPR

c. Ekwitajiet: ESVUFN
II-kampijiet fit-tabelli li huma vojta u bil-griz mhumiex applikabbli ghal dawk |-ezempji specifi¢i izda
jintwerew ghal fini ta’ kjarifika.
L-applikabbilta tal-kazijiet ta’ uzu ghat-tipi differenti ta’ SFTs hija inkluza. Ir-rapportar attwali skont |-
iskemi XML tal-ISO 20022 huwa pprovdut ukoll.

5.1 Data dwar il-kontroparti

172. Meta SFT tigi kklirjata, kull kontroparti jenhtieg li tirrapporta I-membru tal-ikklirjar taghha
fil-kamp tal-membru tal-ikklirjar.

173. Meta tkun tezisti delega volontarja tar-rapportar jew tal-allokazzjoni ta’ responsabbilta, I-
entita li tipprezenta r-rapport jew I-entita responsabbli ghar-rapportar jenhtieg li tipprezenta
d-data dwar il-kontroparti b’'mod separat, u d-data dwar is-self u I-kollateral ghal kull
wiehed miz-zewg nahat irrapportati.

174. Meta jkun hemm kazijiet ta’ uzu li jkopru zewg kazijiet ta’ uzu jew aktar inkluzi hawn tant,
il-kontropartijiet li jirrapportaw jew l-entitajiet responsabbli ghar-rapportar jenhtieg i
jinkludu d-dettalji rilevanti kollha abbazi tal-gwida ta’ hawn tanht.
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Tabella 7 — Kazijiet ta’ uzu

Repo and
reverse
repo

BSB /
SBB

Securities and
commodities

lending

Margin
lending

Non-cleared bilateral SFT between
headquarters

Non-cleared bilateral SFT between
branches

Non-cleared bilateral SFT  with
beneficiaries

Non-cleared SFT with brokers, settled
with a custodian bank

Non-cleared SFT with broker, agent
lender and tri-party agent

Non-cleared SFT with broker, agent
lender and tri-party agent, settled with
a CSD participant different from any of
the entities and voluntary delegation of
reporting to a third party

Cleared SFT with broker, agent lender,
tri-party agent

Cleared SFT with broker, agent lender,
tri-party agent settled with a CSD
participant different from any of the
entities and voluntary delegation of
reporting to a third party

Non-cleared SFTs concluded by
UCITS fund
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SBB lending

repo lending

Non-cleared SFTs concluded by

UCITS fund, and the UCITs Y Y Y Y
management company delegates

reporting to a third party

Non-cleared SFTs concluded by AIF

Non-cleared SFTs where fund portfolio Y Y Y Y
management is outsourced

5.1.1 SFTs bilaterali mhux ikklirjati bejn il-kwartieri generali

175. Tabella 8 turi liema tipi ta’ tranzazzjonijiet ta’ finanzjament tat-titoli jistghu jitwettqu
purament b’mod bilaterali bejn zewg kwartieri generali.

Tabella 8 — SFTs li ghalihom japplika I-kaz ta’ uzu
Repo and reverse Buy sell back/sell Securities and

repo buy-back commodities Margin lending

lending

176. It-Tabella 9 turi r-rapportar ghal tranzazzjoni bilaterali fejn il-kontroparti li tirrapporta (il-
kontroparti A) tkun ged tipprezenta wkoll ir-rapporti taghha (jigifieri m’hemmx entita
separata li tissottometti rapport). Il-kontroparti A hija wkoll il-benefi¢jarju ghal din it-
tranzazzjoni u I-partecipant tas-CSD.
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Tabella 9 - SFTs bilaterali mhux ikklirjati bejn kwartieri generali

No Field Example
2021-02-
1 Reporting timestamp | 01T15:15:15
Z
{LEI} of
2 | Report submitting entity | counterparty
A
{LEI} of
3 | Reporting counterparty | counterparty
A
Nature of the reporting
4 F
counterparty
5 Sector of the reporting CDTI
counterparty
6 Additional sector
classification
7 Branch of the reporting
counterparty
8 Branch of the other
counterparty
9 Counterparty side GIVE
. . {LEI} of
10 Entity responsible for counterparty
the report A
{LEI} of
11 Other counterparty counterparty
B
12 Country of the other ER
Counterparty
13 Beneficiary
14 Tri-party agent
15 Broker
16 Clearing member
Central Securities
Depository (‘CSD’) {LEI} of
17 D S counterparty
participant or indirect A
participant
18 Agent lender

XML Message

<SctiesFincgRptgTxRpt>
<TradData>
<Rpt>
<New>

<CtrPtyData>
<RptgDtTm>2020-01-
01T15:15:15Z</RptgDtTm>
<RptSubmitgNtty>

<LEI>12345678901234500000</LEI>
</RptSubmitgNtty>
<CtrPtyData>
<RptgCtrPty>
<|d>

<LEI>12345678901234500000</LEI>
</ld>
<Ntr>
<FI|>

<Clssfctn>CDTI</Clssfctn>

</FI>
</Ntr>

<Sd>GIVE</Sd>
</RptgCtrPty>
<OthrCtrPty>
<ld>

<LEI>ABCDEFGHIJKLMNOPQRST</LEI>

</ld>

<CtryCd>FR</CtryCd>
</OthrCtrPty>
<NttyRspnsblForRpt>

<LEI>12345678901234500000</LEI>
</NttyRspnsblForRpt>
<OthrPtyData>
<SttimPties>
<CntrlSctiesDpstryPtcpt>

<LEI>12345678901234500000</LEI>
</CntrISctiesDpstryPtcpt>
</SttimPties>
</OthrPtyData>
</CtrPtyData>
</CtrPtyData>
<LnData>

</LnData>
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Tabella 9 - SFTs bilaterali mhux ikklirjati bejn kwartieri generali

\[e} Field

Example

XML Message

<CollData>
</CollData>
</New>
</Rpt>
</TradData>

</SctiesFincgRptgTxRpt>

5.1.2 SFT bilaterali mhux ikklirjata bejn ferghat

Tabella 10 — SFTs li ghalihom japplika I-kaz ta’ uzu

Repo and reverse

repo

Buy sell back/sell
buy-back

Securities and
commodities
lending

Margin lending

177. It-Tabella 11 turi ezempju ta’ rapportar ta’ tranzazzjoni bilaterali konkluza bejn ferghat ta’
zewg kontropartijiet. L-entitajiet guridici (kwartieri generali) jigu identifikati bl-LEIS rispettivi,
filwagqt li I-pajjizi tal-ferghat jigu identifikati bil-kodicijiet tal-pajjizi tal-1SO. Il-kontroparti A
hija wkoll il-partecipant tas-CSD.

Tabella 11 - SFT bilaterali mhux ikklirjata bejn ferghat

\[e} Field Example
1 | Reporting timestamp 3%25015152
- {LEI} of
> Report squlttlng counterparty
entity A
. {LEI} of
3 Reporting counterparty
counterparty A
Nature of the
4 )
reporting counterparty | g
5 Sector of the
reporting counterparty | cpTi
6 Additional sector
classification
7 Branch of the
reporting counterparty | FR

XML Message

<SctiesFincgRptgTXRpt>
<TradData>
<Rpt>
<New>

<CtrPtyData>
<RptgDtTm>2020-01-
01T15:15:15Z</RptgDtTm>
<RptSubmitgNtty>

<LEI>12345678901234500000</LEI>
</RptSubmitgNtty>
<CtrPtyData>
<RptgCtrPty>
<|d>

<LEI>12345678901234500000</LEI>
</ld>
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Tabella 11 - SFT bilaterali mhux ikklirjata bejn ferghat

No Field Example
8 Branch of the other
counterparty DE
9 Counterparty side | gvVE
. . {LEI} of
10 Entity responsible for counterparty
the report A
{LEI} of
11 Other counterparty | counterparty
B
Country of the other
12
Counterparty FR
13 Beneficiary
14 Tri-party agent
15 Broker
16 Clearing member
Central Securities
Depository (‘CSD’) | {LEI} of
17 T S
participant or indirect | counterparty
participant A
18 Agent lender

XML Message

<Ntr>
<FI>
<Clssfctn>CDTI</Clssfctn>
</FI>
</Ntr>
<Brnch>
<Ctry>FR</Ctry>
</Brnch>
<Sd>GIVE</Sd>
</RptgCtrPty>
<OthrCtrPty>
<|d>

<LEI>ABCDEFGHIJKLMNOPQRST</LEI>
</ld>
<Brnch>
<Ctry>DE</Ctry>
</Brnch>
<CtryCd>FR</CtryCd>
</OthrCtrPty>
<NttyRspnsblForRpt>

<LEI>12345678901234500000</LEI>
</NttyRspnsblForRpt>
<OthrPtyData>
<SttimPties>
<CntrlSctiesDpstryPtcpt>

<LEI>12345678901234500000</LEI>
</CntrISctiesDpstryPtcpt>
</SttimPties>
</OthrPtyData>
</CtrPtyData>
</CtrPtyData>
<LnData>

</LnData>
<CollData>

</CollData>

</New>
</Rpt>
</TradData>
</SctiesFincgRptgTXRpt>
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5.1.3 SFT bilaterali mhux ikklirjata ma’ beneficjarji

Tabella 12 — SFTs li ghalihom japplika I-kaz ta’ uzu

Repo and reverse

repo

Buy sell back/sell
buy-back

Securities and
commodities
lending

Margin lending

178. It-Tabella 13 turi ezempju ta’ tranzazzjoni bilaterali mhux ikklirjata fejn il-kontroparti A
mhijiex benefi¢jarju ghat-tranzazzjoni. ll-benefi¢jarju huwa I-kontroparti D. II-kontroparti A
hija wkoll il-partec¢ipant tas-CSD.

Tabella 13 - SFT bilaterali mhux ikklirjata ma’ beneficjarji

No Field Example
2020-01-
1 Reporting timestamp | 01T15:15:15
Z
{LEI} of
2 | Report submitting entity | counterparty
A
{LEI} of
3 | Reporting counterparty | counterparty
A
4 Nature of the reporting
counterparty =
5 Sector of the reporting
counterparty CDTI
6 Additional sector
classification
7 Branch of the reporting
counterparty
3 Branch of the other
counterparty
9 Counterparty side GIVE
. . LEI} of
Entity responsible for {
10 the report Zounterparty
{LEI} of
11 Other counterparty counterparty
B
Country of the other
12
Counterparty FR
{LEI} of
13 Beneficiary counterparty
D

XML Message

<SctiesFincgRptgTXRpt>
<TradData>
<Rpt>
<New>

<CtrPtyData>
<RptgDtTm>2020-01-
01T15:15:15Z</RptgDtTm>
<RptSubmitgNtty>

<LEI>12345678901234500000</LEI>
</RptSubmitgNtty>
<CtrPtyData>
<RptgCtrPty>
<ld>

<LEI>12345678901234500000</LEI>
</ld>
<Ntr>
<F|>
<Clssfctn>CDTI</Clssfctn>
</FI>
</Ntr>
<Sd>GIVE</Sd>
</RptgCtrPty>
<OthrCtrPty>
<|ld>

<LEI>ABCDEFGHIJKLMNOPQRST</LEI>
</ld>
<CtryCd>FR</CtryCd>
</OthrCtrPty>
<NttyRspnsbIForRpt>
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Tabella 13 - SFT bilaterali mhux ikklirjata ma’ beneficjariji

No Field Example
14 Tri-party agent
15 Broker
16 Clearing member

Central Securities

Depository (‘CSD’) {LEI} of
17 s e

participant or indirect | counterparty
participant A

18 Agent lender

XML Message

<LEI>12345678901234500000</LEI>
</NttyRspnsblForRpt>
<OthrPtyData>
<Bnfcry>

<LEI>11223344556677889900</LEI>
</Bnfcry>
<SttimPties>
<CntrlSctiesDpstryPtcpt>

<LEI>12345678901234500000</LEI>
</CntrISctiesDpstryPtcpt>
</SttimPties>
</OthrPtyData>
</CtrPtyData>
</CtrPtyData>
<LnData>

</LnData>
<CollData>

</CollData>

</New>
</Rpt>
</TradData>
</SctiesFincgRptgTXRpt>

5.1.4 SFT mhux ikklirjata ma’ sensara finanzjarji, saldata b’bank kustodju

Tabella 14 — SFTs li ghalihom japplika I-kaz ta’ uzu
Securities and
commodities Margin lending

Repo and reverse
repo

Buy sell back/sell

buy-back

lending

179. Fix-xenarju muri fit-Tabella 15, il-kontroparti A tidhol fi tranzazzjoni mal-kontroparti B. II-
kontroparti A tuza bank kustodju H li, ghalhekk, huwa identifikat fil-Kamp 1.17. Barra minn
hekk, il-kontroparti A tuza s-servizzi tas-sensar finanzjarju E.
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Tabella 15 - SFT mhux ikklirjata ma’ sensara finanzjarji, saldata b’bank kustodju

No Field Example XML Message
L 2020-01- <SctiesFincgRptgTxRpt>
1 | Reporting timestamp | 4115.15:157 <TradData>
{LEI} of <Rpt>
2 | Report submitting entity | counterparty <New>
A
{LEI} of <CtrPtyData>
3 | Reporting counterparty | counterparty <RptgDtTm>2020-01-
A 01T15:15:15Z</RptgDtTm>
4 Nature of the reporting <RptSubmitgNty>
counterparty F <LEI>12345678901234500000</LEI>
5 Sector of the reporting </RptSubmitgNtty>
counterparty CDTI <CtrPtyData>
<
Additional sector RptgCrity>
6 e <ld>
classification
7 Branch of the reporting <LEI>12345678901234500000</LEI>
counterparty </ld>
8 Branch of the other <Ntr>
counterparty <FI>
. <Clssfctn>CDTI</Clssfctn>
9 Counterparty side GIVE </Fl>
. . LE|} of </Ntr>
Entity responsible for {
10 ythe fe counterparty <Sd>GIVE</Sd>
port
A </RptgCtrPty>
{LEI} of <OthrCtrPty>
11 Other counterparty counterparty <Id>
B
12 Country of the other <LEI>ABCDEFGHIJKLMNOPQRST</LEI>
Counterparty FR </ld>
— <CtryCd>FR</CtryCd>
13 Beneficiary </OthrCtrPty>
14 Tri-party agent <NttyRspnsblForRpt>
15 Broker {LEI} of <LEI>12345678901234500000</LEI>
broker E </NttyRspnsblForRpt>
16 Clearing member <OthrPtyData>
Central Securities
17 Depository (‘CSD’) {LEI} of <Brkr>
participant or indirect | custodian <
- LEI>88888888888388888888</LEI>
participant bank H </Brkr>
<SttimPties>
<CntrlSctiesDpstryPtcpt>
<LEI>
AAAAAAAAAAAAAAAAAAAA</LEI>
18 Agent lender </CntrISctiesDpstryPtcpt>
</SttimPties>
</OthrPtyData>
</CtrPtyData>
</CtrPtyData>
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Tabella 15 - SFT mhux ikklirjata ma’ sensara finanzjarji, saldata b’bank kustodju

\[e} Field

Example

XML Message

<LnData>
</LnData>
<CollData>
</CollData>
</New>
</Rpt>
</TradData>

</SctiesFincgRptgTxRpt>

5.1.5 SFT mhux ikklijata ma’ sensar finanzjarju, ma’ agent sellief u ma’ agent

tripartitiku

Tabella 16 — SFTs li ghalihom japplika I-kaz ta’ uzu

Repo and reverse

repo

Buy sell back/sell
buy-back

Securities and
commodities
lending

Margin lending

180. Fix-xenarju muri fit-Tabella 17, il-kontroparti A tidhol fi tranzazzjoni mal-kontroparti B. II-
kontroparti A tuza agent sellief F u agent tripartitiku G. Barra minn hekk, il-kontroparti A
tuza s-servizzi tas-sensar finanzjarju E. ll-kontroparti A hija I-partecipant tas-CSD.

Tabella 17 - SFT mhux ikklirjata ma’ sensar finanzjarju, ma’ agent sellief u ma’ agent

tripartitiku

\[e} Field Example
2020-01-

1 Reporting timestamp 01T15:15:15
z
{LEI} of

2 Report submitting entity | counterparty
A
{LEI} of

3 Reporting counterparty | counterparty
A

4 Nature of the reporting =

counterparty

XML Message

<SctiesFincgRptgTxRpt>
<TradData>
<Rpt>
<New>

<CtrPtyData>
<RptgDtTm>2020-01-
01T15:15:15Z</RptgDtTm>
<RptSubmitgNtty>

<LEI>12345678901234500000</LEI>
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Tabella 17 - SFT mhux ikklirjata ma’ sensar finanzjarju, ma’ agent sellief u ma’ agent

tripartitiku
No Field Example XML Message
Sector of the reporting </RptSubmitgNtty>
5 counterparty coTl <CtrPtyData>
— <RptgCtrPty>
6 Additional sector <ld>
classification
7 Branch of the reporting <LEI>12345678901234500000</LEI>
counterparty </ld>
Branch of the other <Ntr>
8 <FI>
counterparty
: <Clssfctn>CDTI</Clssfctn>
9 | Counterparty side GIVE </FI>
. . {LEI} of </Ntr>
10 5{:'% rce)ftponsmle for counterparty <Sd>GIVE</Sd>
P A </RptgCtrPty>
{LEI} of <OthrCtrPty>
11 | Other counterparty counterparty <ld>
B
Country of the other <LEI>ABCDEFGHIJKLMNOPQRST</LEI>
12| counter FR </ld>
party
<CtryCd>FR</CtryCd>
13 | Beneficiary </OthrCtrPty>
{LEI} of ti- <NttyRspnsblForRpt>
14 | Tri-party agent party agent | <| £1>12345678901234500000</LEI>
Ll of </NttyRspnsblForRpt>
15 | Broker f) k} OE <OthrPtyData>
roker <TrptyAgt>
16 | Clearing member
Central Securities <LEIS77777777777777777777</LEI>
D cel) LS
participant or indirect A party <Brkr>
participant
<LEI>88888888888888888888</LEI>
</Brkr>
<SttimPties>
<CntrlSctiesDpstryPtcpt>
<LEI>12345678901234500000</LEI>
</CntrISctiesDpstryPtcpt>
</SttimPties>
{LEI} of <AgtLndr>
18 | Agent lender agent lender
F <LEI>BBBBBBBBBBBBBBBBBBBB</LEI>
</AgtLndr>
</OthrPtyData>
</CtrPtyData>
</CtrPtyData>
<LnData>
</LnData>
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Tabella 17 - SFT mhux ikklirjata ma’ sensar finanzjarju, ma’ agent sellief u ma’ agent

tripartitiku
\[o] Field Example XML Message
<CollData>
</CollData>
</New>
</Rpt>
</TradData>

</SctiesFincgRptgTXRpt>

5.1.6 SFT mhux ikklirjata ma’ sensar finanzjarju, ma’ agent sellief u ma’ agent
tripartitiku, saldata ma’ partecipant tas-CSD differenti minn kwalunkwe entita u
delegazzjoni volontarja tar-rapportar lil parti terza.

Tabella 18 — SFTs li ghalihom japplika I-kaz ta’ uzu

Securities and
commodities Margin lending
lending

Repo and reverse Buy sell back/sell
repo buy-back

181. Fix-xenarju muri fit-Tabella 19, il-kontroparti A tidhol fi tranzazzjoni mal-kontroparti B. II-
kontroparti A tuza agent sellief F u agent tripartitiku G. Barra minn hekk, il-kontroparti A
tuza s-servizzi tas-sensar finanzjarju E u tal-bank kustodju H. Finalment, il-kontroparti A
tiddelega r-rapportar lil parti terza |.

Tabella 19 - SFT mhux ikklirjata ma’ sensar finanzjarju, ma’ agent sellief u ma’ agent
tripartitiku, saldata ma’ partecipant tas-CSD differenti minn kwalunkwe entita u

delegazzjoni volontarja tar-rapportar lil parti terza.

\[e} Field Example XML Message
L 2020-01- <SctiesFincgRptgTxRpt>
1 Reporting timestamp 0115:15'157 <TradData>
" . {LEI} of third <Rpt>
2 | Report submitting entity party | <New>
{LEI} of
3 Reporting counterparty | counterparty <CtrPtyData>
A <RptgDtTm>2020-01-
4 | Nature of the reporting | - 01T15:15:15Z</RptgDtTm>
counterparty <RptSubmitgNtty>
5 Sector of the reporting CDTI <LEI>12345123451234512345</LEI>
counterparty </RptSubmitgNtty>
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Tabella 19 - SFT mhux ikklirjata ma’ sensar finanzjarju, ma’ agent sellief u ma’ agent

tripartitiku, saldata ma’ partecipant tas-CSD differenti minn kwalunkwe entita u
delegazzjoni volontarja tar-rapportar lil parti terza.

No

Field

Additional sector

Example

6 classification
7 Branch of the reporting
counterparty
8 Branch of the other
counterparty
9 | Counterparty side GIVE
. . {LEI} of
10 Entity responsible for counterparty
the report A
{LEI} of
11 | Other counterparty counterparty
B
12 Country of the other FR
counterparty
13 | Beneficiary
{LEI} of tri-
14 | Tri-party agent party agent
G
{LEI} of
15 | Broker Broker E
16 | Clearing member
Central Securities
) . , {LEI} of
17 Depp §|tory ( CSD ) custodian
participant or indirect
L bank H
participant
{LEI} of
18 | Agent lender agent lender

F

XML Message

<CtrPtyData>
<RptgCtrPty>
<ld>

<LEI>12345678901234500000</LEI>
</ld>
<Ntr>
<FI>
<Clssfctn>CDTI</Clssfctn>
</FI>
</Ntr>
<Sd>GIVE</Sd>
</RptgCtrPty>
<OthrCtrPty>
<|d>

<LEI>ABCDEFGHIJKLMNOPQRST</LEI>
</ld>
<CtryCd>FR</CtryCd>
</OthrCtrPty>
<NttyRspnsblForRpt>

<LEI>12345678901234500000</LEI>
</NttyRspnsblForRpt>
<OthrPtyData>

<TrptyAgt>

<LEIS77777777777777777777</LEI>
</TrptyAgt>
<Brkr>

<LEI>88888888888888888888</LEI>
</Brkr>
<SttimPties>
<CntrlSctiesDpstryPtcpt>

<LEI>AAAAAAAAAAAAAAAAAAAAZ/LEI>
</CntrISctiesDpstryPtcpt>
</SttimPties>
<AgtLndr>

<LEI>BBBBBBBBBBBBBBBBBBBB </LEI>
</AgtLndr>
</OthrPtyData>
</CtrPtyData>
</CtrPtyData>
<LnData>
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Tabella 19 - SFT mhux ikklirjata ma’ sensar finanzjarju, ma’ agent sellief u ma’ agent
tripartitiku, saldata ma’ partecipant tas-CSD differenti minn kwalunkwe entita u

delegazzjoni volontarja tar-rapportar lil parti terza.

No Field Example XML Message
</LnData>
<CollData>
</CollData>

</New>
</Rpt>
</TradData>

</SctiesFincgRptgTXRpt>

5.1.7 SFT ikklirjata ma’ sensar finanzjarju, ma’ agent sellief u ma’ agent tripartitiku

Tabella 20 — SFTs li ghalihom japplika I-kaz ta’ uzu

Securities and

commodities Margin lending
lending

Repo and reverse Buy sell back/sell

repo buy-back

182. It-Tabella 21 turi |-popolazzjoni tal-kampijiet tar-rapportar fkaz ta’ SFT ikklirjata. II-
popolazzjoni tal-kampijiet m’ghandhiex x’tagsam mat-tip ta’ a¢¢ess li I-kontroparti jkollha
ghas-CCP. Dan dejjem jenhtieg li jidentifika I-entita li tagixxi bhala membru tal-ikKlirjar.

183. Il-kontroparti A taccessa s-CCP permezz tal-membru tal-ikklirjar J. Hija tuza wkoll is-

servizzi tas-sensar finanzjarju E, tal-agent sellief F u tal-agent tripartitiku G. ll-kontroparti
A hija wkoll il-partec¢ipant tas-CSD.

184. Ta’ min jinnota li I-kamp tas-CCP jappartjeni ghat-Tabella 2 (Data dwar is-self u I-
kollateral), u ghalhekk il-popolazzjoni tieghu hija koperta fit-Tagsima 5.2.

Tabella 21 - SFT ikklirjata ma’ sensar finanzjarju, ma’ agent sellief u ma’ agent
tripartitiku

No Field Example XML Message
o 2020-01-
1 | Reporting imestamp. | 51 115.15.157 <SctiesFincgRptgTXRpt>
. {LEI} of <TradData>
> | Report submitting counterparty <Rpt>
entity A <New>
. {LEI} of
3 Repotrtlng . counterparty <CtrPtyData>
counterparty A <RptgDtTm>2020-01-
01T15:15:15Z</RptgDtTm>
4 Nature of the F <RptSubmitgNtty>
reporting counterparty
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Tabella 21 - SFT ikklirjata ma’ sensar finanzjarju, ma’ agent sellief u ma’ agent
tripartitiku

\[o]

Field

Sector of the

Example

5 reporting counterparty DTl
6 Additional sector
classification
Branch of the
7 )
reporting counterparty
8 Branch of the other
counterparty
9 | Counterparty side GIVE
. . {LEI} of
10 Entity responsible for counterparty
the report A
{LEI} of
11 | Other counterparty counterparty
B
12 Country of the other FR
counterparty
13 | Beneficiary
- {LEI} of tri-
14 | Tri-party agent party agent G
15 | Broker I{ELEI} of broker
16 | Clearing member {LEI} of
counterparty J
Central Securities
: . ; {LEI} of
17 Deppgtory ( CSD ) counterparty
participant or indirect A
participant
18 | Agent lender l{é‘ﬂ}eﬂ:agem

XML Message

<LEI>12345678901234500000</LEI>
</RptSubmitgNtty>
<CtrPtyData>
<RptgCtrPty>
<|d>

<LEI>12345678901234500000</LEI>
</ld>
<Ntr>
<FI>
<Clssfctn>CDTI</Clssfctn>
</FI>
</Ntr>
<Sd>GIVE</Sd>
</RptgCtrPty>
<OthrCtrPty>
<|d>

<LEI>ABCDEFGHIJKLMNOPQRST</LEI>
</ld>
<CtryCd>FR</CtryCd>
</OthrCtrPty>
<NttyRspnsblForRpt>

<LEI>12345678901234500000</LEI>
</NttyRspnsblForRpt>
<OthrPtyData>

<TrptyAgt>

<LEI>77777777777777777777</LEI>
</TrptyAgt>
<Brkr>

<LE|>88888888888888888888</LE|>
</Brkr>
<ClrMmb>

<LEI>CCCCCCCCcCccceeecececcece
</LEI>
</ClrMmb>
<SttimPties>
<CntrlSctiesDpstryPtcpt>

<LEI>12345678901234512345</LEI>
</CntrISctiesDpstryPtcpt>
</SttimPties>
<AgtLndr>

56



Tabella 21 - SFT ikklirjata ma’ sensar finanzjarju, ma’ agent sellief u ma’ agent
tripartitiku

\[o] Field Example XML Message

<LEI>BBBBBBBBBBBBBBBBBBBB </LEI>
</AgtLndr>
</OthrPtyData>
</CtrPtyData>
</CtrPtyData>
<LnData>

</LnData>
<CollData>

</CollData>

</New>
</Rpt>
</TradData>
</SctiesFincgRptgTxRpt>

5.1.8 SFT ikklirjata ma’ sensar finanzjarju, ma’ agent sellief u ma’ agent tripartitiku,
saldata ma’ partec¢ipant tas-CSD differenti minn kwalunkwe entita u delegazzjoni
volontarja tar-rapportar lil parti terza

Tabella 22 — SFTs li ghalihom japplika I-kaz ta’ uzu
Repo and reverse Buy sell back/sell Securities and Margin lending
repo buy-back commodities

lending

185. Bl-istess mod bhall-ezempju precedenti, it-Tabella 23 turi I-popolazzjoni tal-kampijiet tar-
rapportar fkaz ta’ SFT ikklirjata u I-Kontroparti A ta¢c¢essa s-CCP permezz tal-membru tal-
ikklirjar J. Hija tuza wkoll is-servizzi tas-sensar finanzjarju E, tal-agent sellief F u tal-agent
tripartitiku G. Barra minn hekk, fdan |-ezempju t-tranzazzjoni tigi saldata ma’ entita H
differenti minn kwalunkwe wahda mill-kontropartijiet u I-kontroparti li tirrapporta tiddelega
r-rapportar lil parti terza I.

186. Ta’ min jinnota li I-popolazzjoni tal-kampijiet m’ghandhiex x’tagsam mat-tip ta’ ac¢ess li I-
kontroparti jkollha ghas-CCP. Dan dejjem jenhtieg li jidentifika I-entita li tagixxi bhala
membru tal-ikklirjar.
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Tabella 23 - SFT ikklirjata ma’ sensar finanzjarju, ma’ agent sellief u ma’ agent

tripartitiku, saldata ma’ partecipant tas-CSD differenti minn kwalunkwe entita u
delegazzjoni volontarja tar-rapportar lil parti terza

No Field Example
o 2020-01-
1 Reporting timestamp 0115:15'157
- . {LEI} of third
2 | Report submitting entity party |
{LEI} of
3 | Reporting counterparty | counterparty
A
Nature of the reporting
4 F
counterparty
5 Sector of the reporting CDTI
counterparty
6 Additional sector
classification
7 Branch of the reporting
counterparty
8 Branch of the other
counterparty
9 Counterparty side GIVE
. . {LEI} of
10 Entity responsible for counterparty
the report A
{LEI} of
11 Other counterparty counterparty
B
12 Country of the other ER
counterparty
13 Beneficiary
{LEI} of tri-
14 Tri-party agent party agent
G
{LEI} of
15 Broker broker E
{LEI} of
16 Clearing member counterparty
J
Central Securities
Depository (‘CSD’) {LEI} Pf
17 i T custodian
participant or indirect
_ bank H
participant
{LEI} of
18 Agent lender agent lender
F

XML Message

<SctiesFincgRptgTxRpt>
<TradData>
<Rpt>
<New>

<CtrPtyData>
<RptgDtTm>2020-01-
01T15:15:15Z</RptgDtTm>
<RptSubmitgNtty>

<LEI>12345123451234512345</LEI>
</RptSubmitgNtty>
<CtrPtyData>
<RptgCtrPty>
<|d>

<LEI>12345678901234500000</LEI>
</ld>
<Ntr>
<FI>

<Clssfctn>CDTI</Clssfctn>

</FlI>
</Ntr>
<Sd>GIVE</Sd>
</RptgCtrPty>
<OthrCtrPty>
<|d>

<LEI>ABCDEFGHIJKLMNOPQRST</LEI>

</ld>

<CtryCd>FR</CtryCd>
</OthrCtrPty>
<NttyRspnsblForRpt>

<LEI>12345678901234500000</LEI>
</NttyRspnsblForRpt>
<OthrPtyData>
<TrptyAgt>

<LEIST7777777777777777777</LEI>
</TrptyAgt>
<Brkr>

<LEI>88888888888838888388</LEI>
</Brkr>
<CIrMmb>

<LEI>CCCCCCCCCCcCCcccceeececcee
</LEI>
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Tabella 23 - SFT ikklirjata ma’ sensar finanzjarju, ma’ agent sellief u ma’ agent
tripartitiku, saldata ma’ partecipant tas-CSD differenti minn kwalunkwe entita u
delegazzjoni volontarja tar-rapportar lil parti terza

No Field Example XML Message

</CIrMmb>
<SttimPties>
<CntrlSctiesDpstryPtcpt>

<LEI>AAAAAAAAAAAAAAAAAAAA</LEI>
</CntrlSctiesDpstryPtcpt>
</SttimPties>
<AgtLndr>

<LEI>BBBBBBBBBBBBBBBBBBBB </LEI>
</AgtLndr>
</OthrPtyData>
</CtrPtyData>
</CtrPtyData>
<LnData>

</LnData>
<CollData>

</CollData>

</New>
</Rpt>
</TradData>
</SctiesFincgRptgTXRpt>

5.1.9 SFTs mhux ikklirjati konkluzi minn fond tal-UCITS

Tabella 24 — SFTs li ghalihom japplika I-kaz ta’ uzu
Repo and reverse Buy sell back/sell Securities and Margin lending
repo buy-back commodities

lending

187. It-Tabella 25 turi r-rapportar ta’ SFT konkluza mill-fond tal-UCITS K. F’konformita mal-
Artikolu 4(3) tal-SFTR, il-kumpanija ta’ gestjoni tal-UCITS L hija responsabbli ghar-
rapportar fisem il-UCITS, u ghalhekk hija identifikata fiz-zewgd kampijiet “2.2” Entita li
tipprezenta r-rapport u “2.10” Entita responsabbli ghar-rapportar. It-tranzazzjoni tigi
saldata mal-bank kustodju H.
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Tabella 25 - SFTs mhux ikklirjati konkluzi minn fond tal-UCITS

No Field Example
2020-01-
1 Reporting timestamp | 01T15:15:15
Z
{LEI} of
- . UCITS
2 | Report submitting entity managemen
t company L
. {LEI} of
3 | Reporting counterparty UCITS K
4 Nature of the reporting
counterparty =
5 Sector of the reporting
counterparty UCIT
6 Additional sector
classification
7 Branch of the reporting
counterparty
8 Branch of the other
counterparty
9 Counterparty side GIVE
{LEI} of
10 Entity responsible for | UCITS
the report managemen
t company L
{LEI} of
11 Other counterparty counterparty
B
12 Country of the other
counterparty FR
13 Beneficiary
14 Tri-party agent
15 Broker
16 Clearing member
Central Securities
Depository (‘CSD’) {LEI} of
17 D o )
participant or indirect | custodian
participant bank H
18 Agent lender

XML Message

<SctiesFincgRptgTxRpt>
<TradData>
<Rpt>
<New>

<CtrPtyData>
<RptgDtTm>2020-01-
01T15:15:15Z</RptgDtTm>
<RptSubmitgNtty>

<LEI>UUUUUUUUUU2222222222</LEI>
</RptSubmitgNtty>
<CtrPtyData>
<RptgCtrPty>
<|d>

<LEI>UUUUUUUUUU1111111111</LEI>
</ld>
<Ntr>
<FI>
<Clssfctn>UCIT</Clssfctn>
</FI>
</Ntr>
<Sd>GIVE</Sd>
</RptgCtrPty>
<OthrCtrPty>
<|d>

<LEI>ABCDEFGHIJKLMNOPQRST</LEI>
</ld>
<CtryCd>FR</CtryCd>
</OthrCtrPty>
<NttyRspnsblForRpt>

<LEI>UUUUUUUUUU2222222222</LEI>
</NttyRspnsblForRpt>
<OthrPtyData>
<SttimPties>
<CntrlSctiesDpstryPtcpt>

<LEI>SAAAAAAAAAAAAAAAAAAAA</LEI>
</CntrISctiesDpstryPtcpt>
</SttimPties>
</OthrPtyData>
</CtrPtyData>
</CtrPtyData>
<LnData>

</LnData>
<CollData>
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Tabella 25 - SFTs mhux ikklirjati konkluzi minn fond tal-UCITS

\[e} Field

Example

XML Message
</CollData>

</New>
</Rpt>
</TradData>
</SctiesFincgRptgTxRpt>

5.1.10 SFTs mhux ikklirjati konkluzi minn fond tal-UCITS, u |-kumpanija ta’ gestjoni tal-
UCITS tiddelega r-rapportar lil parti terza

Tabella 26 — SFTs li ghalihom japplika I-kaz ta’ uzu
Repo and reverse Buy sell back/sell
repo buy-back

Securities and Margin lending
commodities
lending

188. It-Tabella 27 turi r-rapportar ta’ SFT konkluza mill-fond tal-UCITS K. F’konformita mal-
Artikolu 4.3 tal-SFTR, il-kumpanija ta’ gestjoni tal-UCITS L hija responsabbli ghar-
rapportar fisem il-UCITS, u ghalhekk din hija identifikata fil-Kamp 2.10 “Entita
responsabbli ghar-rapportar”, izda tiddeciedi li tiddelega lill-parti terza | li hija inkluza fil-
Kamp 2.2 “Entita li tipprezenta r-rapport”. It-tranzazzjoni tigi saldata mal-bank kustodju H.

Tabella 27 - SFTs mhux ikklirjati konkluzi minn fond tal-UCITS

No Field Example
2020-01-
1 Reporting timestamp | 01T15:15:15
Y
" .| {LEI} of third
2 | Report submitting entity party |
. {LEI} of
3 | Reporting counterparty UCITS K
4 Nature of the reporting
counterparty =
5 Sector of the reporting
counterparty UCIT
6 Additional sector
classification
7 Branch of the reporting
counterparty
8 Branch of the other
counterparty

XML Message

<SctiesFincgRptgTxRpt>
<TradData>
<Rpt>
<New>

<CtrPtyData>
<RptgDtTm>2020-01-
01T15:15:15Z</RptgDtTm>
<RptSubmitgNtty>

<LEI>12345123451234512345</LEI>
</RptSubmitgNtty>
<CtrPtyData>
<RptgCtrPty>
<ld>

<LEI>UUUUUUUUUU1111111111</LEI>
</ld>
<Ntr>
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Tabella 27 - SFTs mhux ikklirjati konkluzi minn fond tal-UCITS

No Field Example
9 Counterparty side GIVE
{LEI} of
10 Entity responsible for | UCITS
the report managemen
t company L
{LEI} of
11 Other counterparty counterparty
B
12 Country of the other
counterparty FR
13 Beneficiary
14 Tri-party agent
15 Broker
16 Clearing member
Central Securities
Depository (‘CSD’) {LEI} of
17 s S .
participant or indirect | custodian
participant bank H
18 Agent lender

XML Message

<FI>
<Clssfctn>UCIT</Clssfctn>
</FI>
</Ntr>
<Sd>GIVE</Sd>
</RptgCtrPty>
<OthrCtrPty>
<|d>

<LEI>ABCDEFGHIJKLMNOPQRST</LEI>
</ld>
<CtryCd>FR</CtryCd>
</OthrCtrPty>
<NttyRspnsblForRpt>

<LEI>UUUUUUUUUU2222222222</LEI>
</NttyRspnsblForRpt>
<OthrPtyData>
<SttimPties>
<CntrlSctiesDpstryPtcpt>

<LEI>AAAAAAAAAAAAAAAAAAAAL/LEI>
</CntrISctiesDpstryPtcpt>
</SttimPties>
</OthrPtyData>
</CtrPtyData>
</CtrPtyData>
<LnData>

</LnData>
<CollData>

</CollData>

</New>
</Rpt>
</TradData>
</SctiesFincgRptgTXRpt>

5.1.11 SFTs mhux ikklirjati konkluzi minn AIF

Tabella 28 — SFTs li ghalihom japplika I-kaz ta’ uzu

Repo and reverse

repo

Buy sell back/sell
buy-back

Securities and
commodities
lending

Margin lending




& K

* esm
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189. It-Tabella 29 turi r-rapportar ta’ SFT konkluza minn fond AIF M. F’konformita mal-artikolu
4.3 tal-SFTR, il-kumpanija ta’ gestjoni tal-AlF N hija responsabbli ghar-rapportar fisem I-
AlF, u ghalhekk hija identifikata fiz-zewg Kampijiet 2.2 “Entita li tipprezenta r-rapport” u
2.10 “Entita responsabbli ghar-rapportar”. It-tranzazzjoni tigi saldata mal-bank kustodju H.

Tabella 29 - SFTs mhux ikklirjati konkluzi minn AlIF

Field Example XML Message
L 2020-01- <SctiesFincgRptgTxRpt>
1 | Reportingtimestamp | 5, 115.15.157 <TradData>
{LEI} of AIF <Rpt>
2 | Report submitting entity | management <New>
company N
3 | Reporting counterpart <CtrPtyData>
Porting Pary L {LEI} of AIF M <RptgDtTmM>2020-01-
4 | Nature of the reporting 01T15:15:15Z</RptgDtTm>
counterparty = <RptSubmitgNtty>
Sect fth ti
5 | 2 ot e?p;erﬁ’;r ng <LEI>AAAAAAAAAA2222222222</LEI>
AIFD </RptSubmitgNtty>
6 Additional sector <CtrPtyData>
classification <RptgCtrPty>
7 Branch of the reporting <ld>
counterpart
party <LEI>AAAAAAAAAAL111111111</LEI>
8 Branch of the other </Id>
counterparty <Ntr>
9 Counterparty side GIVE <FI>
Entit ible f {LEI} of AIF <Clssfctn>AlFD</Clssfctn>
10 n'yt:]ees?gnsr't €10 | management </FI>
P company N </Ntr>
{LEI} of <Sd>GIVE</Sd>
11 | Other counterparty | counterparty </RptgCtrPty>
B <OthrCtrPty>
12 Country of the other <ld>
counterparty FR <LEI>ABCDEFGHIJKLMNOPQRST</LEI>
13 Beneficiary </ld>
<CtryCd>FR</CtryCd>
14 Tri-party agent </OthrCtrPty>
15 Broker <NttyRspnsblForRpt>
16 |  Clearing member <LEI>AAAAAAAAAA2222222222</LEI>
Central Securities </NttyRspnsblForRpt>
17 Depository (‘CSD’) {LEI} of <OthrPtyData>
participant or indirect | custodian <SttimPties>
participant bank H <CntrlSctiesDpstryPtcpt>
<LEI>AAAAAAAAAAAAAAAAAAAA</LEI>
</CntrlSctiesDpstryPtcpt>
18 Agent lender </SttimPties>
</OthrPtyData>
</CtrPtyData>
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Tabella 29 - SFTs mhux ikklirjati konkluzi minn AIF

N

o Field Example XML Message

</CtrPtyData>

<LnData>

</LnData>
<CollData>

</CollData>

</New>
</Rpt>
</TradData>
</SctiesFincgRptgTXRpt>

5.1.12 SFTs mhux ikklirjati fejn il-gestjoni tal-portafolli tal-fondi tigi esternalizzata

190. Fil-kaz ta’ esternalizzazzjoni tal-gestjoni tal-portafolli lil entita differenti mill-kumpanija ta’
gestjoni tal-fondi, dik I-entita jenhtieg li tkun irrapportata biss bhala sensar finanzjarju, fkaz
li tagixxi bhala tali. Inkella jenhtieg li din I-entita, b’mod simili ghal entitajiet ohra li jistghu
jippartecipaw direttament jew indirettament fl-SFT, ma tigix irrappurtata f'xi kamp

191. Fix-xenarju muri fit-Tabella 31, il-gestjoni tal-portafolli tal-AlIF M hija ddelegata lil entita
ohra li ma tagixxix bhala sensar finanzjajru. It-tranzazzjoni tigi saldata mal-bank kustodju
H.

Tabella 30 — SFTs li ghalihom japplika I-kaz ta’ uzu
Repo and reverse Buy sell back/sell Securities and Margin lending
repo buy-back commodities
lending

Tabella 31 - SFTs mhux ikklirjati fejn il-gestjoni tal-portafolli tal-fondi tigi
esternalizzata

No Field Example XML Message
2020-01- o
1 Reporting timestamp | 01T15:15:15 <SctiesFincgRptgTxRpt>
Z <TradData>
{LEI} of AIF <Rpt>
2 | Report submitting entity | managemen <New>
t company N
: {LEI} of AIF <CtrPtyData>
3 | Reporting counterparty M <RptgDtTm>2020-01-
. 01T15:15:15Z</RptgDtTm>
4 Nature of the reporting <RptSubmitgNtty>
counterparty E
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Tabella 31 - SFTs mhux ikklirjati fejn il-gestjoni tal-portafolli tal-fondi tigi
esternalizzata
No Field Example XML Message
5 Sector of the reporting
counterparty AIED <LE|>AAAAAAAAAA2222222222</LEI>
— </RptSubmitgNtty>
6 Addltlongl sector <CtrPtyData>
classification <RptgCtrPty>
7 Branch of the reporting <ld>
counterparty
AAAAAAAAAA
o Branch of the other <LEI> 1111111111</LEI>
counterparty </ld>
. <Ntr>
9 Counterparty side GIVE <El>
Entity responsible for {LEI} of AIF <Clssfctn>AlIFD</Clssfctn>
10 the report managemen </FI>
b t company N </Ntr>
{LEI} of <Sd>GIVE</Sd>
11 Other counterparty counterparty </RptgCtrPty>
B <OthrCtrPty>
1o | Country of the other <ld>
counterparty FR
<LEI>ABCDEFGHIJKLMNOPQRST</LEI>
13 Beneficiary </ld>
- <CtryCd>FR</CtryCd>
14 Tri-party agent </OthrCtrPty>
15 Broker <NttyRspnsbIForRpt>
16 |  Clearing member <LEI>AAAAAAAAAA2222222222</LEl>
Central Securities </NttyRspnsblForRpt>
17 | Depository (CSD’) | {LEI} of <OthrPtyData>
participant or indirect | custodian <Brkr>
participant bank H <LEI>
AAAAAAAAAA2222222222</LEI>
</Brkr>
<SttimPties>
<CntrlSctiesDpstryPtcpt>
<LEI>AAAAAAAAAAAAAAAAAAAAL/LEI>
</CntrlSctiesDpstryPtcpt>
</SttimPties>
</OthrPtyData>
18 Agent lender </CtrPtyData>
</CtrPtyData>
<LnData>
</LnData>
<CollData>
</CollData>
</New>
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Tabella 31 - SFTs mhux ikklirjati fejn il-gestjoni tal-portafolli tal-fondi tigi
esternalizzata

\[o] Field Example XML Message

</Rpt>
</TradData>
</SctiesFincgRptgTXRpt>

5.2 Data dwar is-Self u |-Kollateral

192. Wara |-popolazzjoni tal-kampijiet tad-data dwar il-kontroparti, hija inkluza I-popolazzjoni
tal-kampijiet dwar is-self u |-kollaterali ghal kazijiet ta’ uzu differenti. Ir-rapportar skont |-
iskemi XML tal-ISO 20002 huwa pprovdut ukoll. Dan jiffacilita I-popolazzjoni tal-kampijiet
mill-kontropartijiet.

193. Kull subtagsima tinkludi deskrizzjoni qasira tal-logika tar-rapportar ghall-kampijiet li jkunu
ged jigu diskussi.

5.2.1 Ir-rapportar tat-tipi ta’ azzjoni fil-livell tat-tranzazzjonijiet u fil-livell tal-
pozizzjonijiet.

5.2.1.1 SFT bilaterali §dida fil-livell tat-tranzazzjonijiet li ma gietx ikklirjata
194. It-Tabella 32 turi I-popolazzjoni tal-kampijiet tar-rapportar fkaz ta’ SFT gdida, li mhijiex

ikklirjata. Dan huwa I-mod kif I-SFTs bilaterali jenhtieg li jigu rrapportati, fil-livell tat-
tranzazzjonijiet.

Tabella 32- SFT gdida fil-livell tat-tranzazzjonijiet li ma gietx ikklirjata

Field Example XML Message
1 Unique Trade UTIL <SctiesFincgRptgTxRpt>
Identifier (UTI) <TradData>
<Rpt>
5 Cleared false <New>
98 Action type NEWT <CtrPtyData>
</CtrPtyData>
<LnData>
<RpTrad>
<UngTradldr>UTI1l</UnqTradldr>
<ClrSts>
99 Level TCTN <NonClrd>NORE</NonClrd>
</CIrSts>
</RpTrad>
</LnData>
<CollData>
</CollData>
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Tabella 32- SFT gdida fil-livell tat-tranzazzjonijiet li ma gietx ikklirjata

No

Field

Example

XML Message

<LVITp>TCTN</LVITp>
</New>
</Rpt>
</TradData>
</SctiesFincgRptgTxRpt>

5.2.1.2 SFT bilaterali gdida fil-livell tat-tranzazzjonijiet li hija i) ikklirjata fl-istess jum ii) jew

wara.

195. It-Tabella 33, it-Tabella 34, u t-Tabella 35 juru I-popolazzjoni tal-kampijiet tar-rapportar
minn CP (mhux is-CCP) fkaz ta’ SFT gdida fejn it-tranzazzjoni tkun i) ezegwita
bilateralment u kklirjata wara fl-istess jum jew ii) ikklirjata fjum wara dak tal-konkluzjoni
taghha f'¢entru. Jenhtieg li I-kontropartijiet jipprezentaw rapport tal-SFT bit-tip ta’ azzjoni
‘ETRM”, li ma jippermettix li I-popolazzjoni tal-Kamp “lkklirjata” tindika t-terminazzjoni
bikrija tan-negozju rrapportat bhala mhux ikklirjat. Wara dan, jenhtieg li I-kontroparti
tipprezenta rapport tal-SFT bit-tip ta’ azzjoni “NEWT” biex tindika li I-SFT tkun giet
ikklirjata. Is-sekwenza tas-sottomissjonijiet hija illustrata mit-Tabella 33, mit-Tabella 34, u
mit-Tabella 35 rispettivament.

Tabella 33 - SFT bilaterali gdida fil-livell tat-tranzazzjonijiet li hija kklirjata fl-istess jum

ew wara.
No Field Example
Unique Trade
L Identifier (UTI) uTiL
5 Cleared false
98 Action type NEWT
99 Level TCTN

XML Message

<SctiesFincgRptgTxRpt>
<TradData>
<Rpt>
<New>

<CtrPtyData>

</CtrPtyData>
<LnData>
<RpTrad>

<UnqTradldr>UTI1</UnqTradldr>
</RpTrad>
<ClrSts>
<NonClrd>NORE</NonClrd>
</ClrSts>
</LnData>
<CollData>

</CollData>
<LVITp>TCTN</LVITp>
</New>
</Rpt>
</TradData>
</SctiesFincgRptgTXRpt>
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Tabella 34 — Terminazzjoni tal-SFT bilaterali fil-livell tat-tranzazzjonijiet minhabba
kklirjar fl-istess jum jew wara.

\[o] Field Example XML Message

1 Unique Trade UTIL <SctiesFincgRptgTXRpt>
Identifier (UTI) <TradData>

<Rpt>

98 Action type ETRM <EarlyTermntn>

99 Level <CtrPtyData>

</CtrPtyData>
<LnData>
<UnqTradldr>UTI1</UnqTradldr>
</LnData>
<CollData>

</CollData>

</EarlyTermntn>
</Rpt>
</TradData>
</SctiesFincgRptgTxRpt>

Tabella 35 — SFT gdida kklirjata fil-livell tat-tranzazzjonijiet li tirrizulta mill-ikklirjar ta’
SFT bilaterali fl-istess jum jew wara.

No Field Example XML Message
1 Unique Trade UTI2 <SctiesFincgRptgTxRpt>
Identifier (UTI) <TradData>
Report tracking . <Rpt>
2 number uTil <New>
5 Cleared true <CtrPtyData>
98 Action type NEWT </CtrPtyData>m
<LnData>
<RpTrad>
<UnqTradldr>UTI2</UnqTradldr>
<ClIrSts>
<Clrd>
99 Level TCTN
<RptTrckgNb>UTI1</RptTrckgNb>
</Clrd>
</ClIrSts>
</RpTrad>
</LnData>

<CollData>

8 Mill-perspettiva tal-klijent tas-CM, mhux applikabbli ghar-rapport tas-CCP.
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Tabella 35 — SFT gdida kklirjata fil-livell tat-tranzazzjonijiet li tirrizulta mill-ikklirjar ta’
SFT bilaterali fl-istess jum jew wara.

\[o] Field Example XML Message

</CollData>
<LVITp>TCTN</LVITp>
</New>
</Rpt>
</TradData>
</SctiesFincgRptgTXRpt>

196. Kun af li r-rapport tat-Tabella 33 u tat-Tabella 34 ma jkunx mistenni jekk in-negozju jigi
konkluz f¢entru tan-negozjar minn kontropartijiet li jkunu wkoll il-membri tal-ikklirjar u
kklirjati minn kontroparti ¢entrali fl-istess jum, u jkun mistenni biss ir-rapport tat-Tabella 35.
Barra minn hekk, it-Tabella 35 turi r-rapportar fkaz li fih SFT ikklirjata ma tkunx inkluza
immedjatament f'pozizzjoni (fliema kaz tigi rrapportata bit-tip ta’ azzjoni POSC kif iccarat
fl-ezempji sussegwenti).

5.2.1.3 SFT gdida rrapportata bhala komponent ta’ pozizzjoni

197. It-Tabella 36 u t-Tabella 37 juru |-popolazzjoni tal-kampijiet tar-rapportar fkaz ta’ SFT
gdida- li tigi rrapportata bhala komponent ta’ pozizzjoni. Dan huwa kif jistghu jigu
rrapportati I-SFTs li huma maghmula minn pozizzjoni kklirjata mis-CCP. Ara li s-sekwenzi
murija mit-Tabella 36 u mit-Tabella 37 gew 2zviluppati bil-kosiderazzjoni li I-SFT tigi
konkluza f'¢entru tan-negozjar u kklirjata minn kontroparti ¢entrali fl-istess jum, u ghalhekk
[-SFT fil-forma kklirjata taghha biss ghandha tigi rrapportata. Fil-kuntest tal-ezempji ghal
SFTs ikklirjati minn CCP, dawn huma identifikati b’ldentifikatur Uniku tat-Tranzazzjoni
(UTI) “PUTIT".

198. Peress li din I-ghazla hija rapportar supplimentari ghal-livell tat-tranzazzjonijiet, ir-rapporti
huma kif gejjin. Jenhtieg li I-kontropartijiet ma jirrapportawx in-numru tat-trac¢ar tar-
Rapport (Kamp 2.2) ghal SFTs ikklirjati minn CCP:

Tabella 36 - SFT gdida konkluza f’¢entru tan-negozjar u kklirjata minn kontroparti
centrali fl-istess jum u rrapportata bil-komponent tal-pozizzjoni fil-livell tat-

tranzazzjonijiet

\[e} Field Example XML Message
1 Unique Trade UTIL <SctiesFincgRptgTxRpt>
Identifier (UTI) <TradData>
<Rpt>
5 Cleared true <PosCmpnt>
98 Action type POSCr <CtrPtyData>
99 Level TCTN </CtrPtyData>

9 Ix-xenarji tal-SFTs ikklirjati huma mmarkati bhala applikabbli ghal repos, ghalkemm fil-prattika dawn ix-xenarji mhumiex mistennija.
Il-livell tal-pozizzjonijiet mhuwiex possibbli ghal Self b’Margni.
19 Innota li n-negozji originali fil-livell tat-tranzazzjonijiet iridu jigu rrapportati bil-komponent tal-pozizzjoni bhala tip ta’ azzjoni.
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Tabella 36 - SFT gdida konkluza f’¢entru tan-negozjar u kklirjata minn kontroparti
c¢entrali fl-istess jum u rrapportata bil-komponent tal-pozizzjoni fil-livell tat-
tranzazzjonijiet

No Field Example XML Message

<LnData>
<RpTrad>

<UnqTradldr>UTI2</UnqTradldr>
<ClIrSts>
<Clrd>

</Clrd>
</ClrSts>
</RpTrad>
</LnData>
<CollData>

</CollData>
<LVITp>TCTN</LvITp>
</PosCmpnt>
</Rpt>
</TradData>
</SctiesFincgRptgTxRpt>

Tabella 37 - SFT gdida kklirjata mis-CCP irrapportata fil-livell tal-pozizzjonijiet

No Field Example XML Message
1 Unique Trade PUTIL <SctiesFincgRptgTxRpt>
Identifier (UTI) <TradData>
11 <Rpt>
5 Cleared true <New>
98 Action type NEWT® <CtrPtyData>
</CtrPtyData>
<LnData>
<RpTrad>
99 Level PSTN= <UngTradldr>PUTI1</UngTradldr>
<ClrSts>
<Clrd>
</Clrd>
</ClIrSts>

11 Minkejja |-possibbilta ta’ ghazla, I-SFTs miftiehma b’mod bilaterali ma jistghux jigu ssostitwiti minn negozju wiehed, u ghalhekk ir-
rapporti kollha maghmula bhala livell tal-pozizzjonijiet ghandhom jigu kklirjati.

12 P’dan l-ezempiju tinholoq pozizzjoni gdida. Fil-kaz li fih tranzazzjoni kklirjata tkun inkluza f'pozizzjoni ezistenti, din tkun irrapportata
bhala modifika ta’ dik il-pozizzjoni (bit-tip ta’ azzjoni MODI)

8 Innota li I-SFT ikklirjata li tirrizulta jenhtieg li tigi rrapportata fil-livell tal-pozizzjonijiet, u li r-rapportar tal-livell tal-pozizzjonijet jista’
jintuza biss bhala suppliment ghar-rapportar fil-livell tan-negozju u ghalhekk ir-rapportar tat-Tabelli Tabella 37 u Tabella 38 huwa
mistenni.
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Tabella 37 - SFT gdida kklirjata mis-CCP irrapportata fil-livell tal-pozizzjonijiet
No Field Example XML Message

</RpTrad>
</LnData>
<CollData>

</CollData>
<LVITp>PSTN</LvITp>
</New>
</Rpt>
</TradData>
</SctiesFincgRptgTXRpt>

5.2.1.4 Modifika ta’ SFT fil-livell tat-tranzazzjonijiet

199. It-Tabella 38 turi I-popolazzjoni tal-kampijiet tar-rapportar fkaz li tigi mmodifikata SFT
irrapportata precedentement fil-livell tat-tranzazzjonijiet.

Tabella 38 - Modifika ta’ SFT fil-livell tat-tranzazzjonijiet

No Field Example XML Message

Unique Trade Identifier <SctiesFincgRptgTXRpt>

1 (UTI uTil <TradData>

_ <Rpt>
98 Action type MODI <Mod>

<CtrPtyData>

</CtrPtyData>
<LnData>
<RpTrad>

<UnqTradldr>UTI1</UnqTradldr>
</RpTrad>

99 Level TCTN </LnData>

<CollData>

</CollData>
<LVITp>TCTN</LvITp>
</Mod>
</Rpt>
</TradData>
</SctiesFincgRptgTXRpt>

5.2.1.5 Modifika ta’ SFT ikklirjata mis-CCP fil-livell tal-pozizzjonijiet

200. It-Tabella 39 turi I-popolazzjoni tal-kampijiet tar-rapportar fkaz ta’ modifika ta’ SFT
ikklirjata minn CCP li precedentement kienet irrapportata flivell tal-pozizzjonijiet. Dan
huwa r-rizultat tal-inkluzjoni ta’ SFTs addizzjonali konkluzi fil-livell tat-tranzazzjonijiet u
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kklirjati fl-istess jum jew fjum differenti minn CCP. Ma hemm I|-ebda possibbilta |i jigi
mmodifikat ir-rapport originali dwar il-livell tat-tranzazzjonijiet ladarba t-tranzazzjoni tigi
inkluza fil-pozizzjoni, izda minkejja dan, jekk kwalunkwe informazzjoni tkun giet
irrapportata hazin, dik |I-SFT tista’ tigi kkoreguta.

Tabella 39 - Modifika ta’ SFT ikklirjata mis-CCP fil-livell tal-pozizzjonijiet

Field Example XML Message
1 Unique Trade PUTIL <SctiesFincgRptgTXRpt>
Identifier (UTI) <TradData>
<Rpt>
5 Cleared true S,\F;Itod>
98 Action type MODI <CtrPtyData>
</CtrPtyData>
<LnData>
<RpTrad>
<UnqTradldr>PUTI1</UnqgTradldr>
<ClIrSts>
<Clrd>
</Clrd>
99 Level psTn | /CIStS>
</RpTrad>
</LnData>
<CollData>
</CollData>
<LVITp>PSTN</LvITp>
</Mod>
</Rpt>
</TradData>
</SctiesFincgRptgTxRpt>
5.2.1.6 Korrezzjonita’ SFT fil-livell tat-tranzazzjonijiet
201. It-Tabella 40 turi I-popolazzjoni tal-kampijiet tar-rapportar meta jkun hemm korrezzjoni ta’

kampijiet tad-data li gew ipprezentati hazin frapport pre¢edenti ta’ SFT fil-livell tat-

tranzazzjonijiet.

Tabella 40 - Korrezzjoni ta’ SFT fil-livell tat-tranzazzjonijiet

No Field Example
Unique Trade Identifier
1 (UTI) UTIl1
98 Action type CORR
99 Level TCTN

XML Message

<SctiesFincgRptgTXRpt>
<TradData>
<Rpt>
<Crrctn>
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Tabella 40 - Korrezzjoni ta’ SFT fil-livell tat-tranzazzjonijiet

No Field Example XML Message
<CtrPtyData>

</CtrPtyData>
<LnData>
<RpTrad>

<UnqTradldr>UTI1</UnqTradldr>
</RpTrad>
</LnData>
<CollData>

</CollData>
<LVITp>TCTN</LvITp>
</Crrctn>
</Rpt>
</TradData>
</SctiesFincgRptgTXRpt>

5.2.1.7 Korrezzjoni ta’ SFT ikklirjata mis-CCP fil-livell tal-pozizzjonijiet

202. It-Tabella 41 turi I-popolazzjoni tal-kampijiet tar-rapportar meta jkun hemm korrezzjoni ta’
kampijiet tad-data li gew ipprezentati hazin frapport precedenti fil-livell tal-pozizzjonijiet ta’
SFT ikklirjata mis-CCP. Ma hemmx bzonn li jigi kkoregut ir-rapport originali dwar il-livell
tat-tranzazzjonijiet jekk dan ikun gie rrapportat b’mod korrett.

Tabella 41 - Korrezzjoni ta’ SFT ikklirjata mis-CCP fil-livell tal-pozizzjonijiet

Field Example XML Message
Unique Trade
L Identifier (UTI) PUTIL <SctiesFincgRptgTXRpt>
5 Cl d ¢ <TradData>
eare rue <Rpt>
< >
98 Action type CORR Crretn
<CtrPtyData>
</CtrPtyData>
<LnData>
<RpTrad>
<UngTradldr>PUTI1</UnqTradldr>
99 Level PSTN <ClrSts>
<Clrd>
</Clrd>
</ClIrSts>
</RpTrad>
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Tabella 41 - Korrezzjoni ta’ SFT ikklirjata mis-CCP fil-livell tal-pozizzjonijiet

No Field Example XML Message
</LnData>

<CollData>

</CollData>
<LVITp>PSTN</LvITp>
</Crrctn>
</Rpt>
</TradData>
</SctiesFincgRptgTxRpt>

5.2.1.8 Valwazzjoni ta’ SFT (ghal SLB biss)

203. It-Tabella 42 turi I-popolazzjoni ta’ kampijiet tar-rapportar meta jkun hemm aggornament
tal-valutazzjoni tat-titoli fi tranzazzjoni SLB. II-kontroparti taghti valur ta’ 1,000,000 EUR lit-
titoli moghtija b’self li fdan il-kaz jikkoin¢idi mal-valur tas-self (Kamp 2.56), li mhuwiex
applikabbli ghat-Tip ta’ azzjoni “VALU”. F'dan il-kaz, il-valwazzjoni tar-rapport tal-
kontroparti tat-titoli moghtija b’self (Kamp 2.57) fil-munita li fiha jsir is-self. [l-munita tal-
valur tas-suq hija indikata fit-tikketta xml.

Tabella 42 - Valwazzjoni ta’ SFT (ghal SLB biss)

No Field Example XML Message

Unique Trade Identifier UTIL <SctiesFincgRptgTXRpt>
(Uth <TradData>

57 Market value 1000000 <Rpt>
<ValtnUpd>

<CtrPtyData>

</CtrPtyData>
<LnData>
<UnqTradldr>UTI1</UnqgTradldr>
<MktVal
Ccy="EUR">1000000</MktVal>
98 Action type VALU </LnData>

<CollData>
</CollData>

</ValtnUpd>
</Rpt>
</TradData>
</SctiesFincgRptgTXRpt>

5.2.1.9 Ir-rapportar ta’ aggornament tal-kollateral ghal SFTs kollateralizzati fil-livell tat-
tranzazzjonijiet

204. Ir-rapportar ta’ kwalunkwe informazzjoni dwar il-kollateral jenhtied li jsir biss bit-tip ta’
azzjoni COLU u, ghal SFTs ikkollateralizzati fil-livell tat-tranzazzjonijiet, jenhtieg li I-UTI
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tat-tranzazzjoni kollateralizzata jigi rrapportat ukoll kif muri fit-Tabella 43. L-ispecificitajiet
tar-rapportar tal-kollateral huma koperti fit-Tagsima 5.4.

205. Dan l-ezempju jista’ jigi applikat ukoll ghar-rapportar ta’ kollateral ghal SFTs irrapportati
fil-livell tal-pozizzjonijiet, fil-kaz fejn il-kollateral ikun assenjat lill-pozizzjoni.

Tabella 43 - Ir-rapportar ta’ aggornament tal-kollateral ghal SFTs kollateralizzati fil-
livell tat-tranzazzjonijiet

\[o] Field Example XML Message

Unique Trade Ildentifier UTIL <SctiesFincgRptgTXRpt>
(Uth <TradData>

_ <Rpt>
08 Action type coLu <CollUpd>

<CtrPtyData>

</CtrPtyData>
<LnData>
<RpTrad>

<UnqTradldr>UTI1</UnqTradldr>
</RpTrad>
99 Level </LnData>

<CollData>
</CollData>

</CollUpd>
</Rpt>
</TradData>
</SctiesFincgRptgTxRpt>

206. Barra minn hekk, ladarba SFT tigi inkluza fpozizzjoni, kwalunkwe aggornament tal-
kollateral jenhtieg li jigi rrapportat ghal dik il-pozizzjoni minflok ghal SFT originali.

5.2.1.10 Ir-rapportar ta’ aggornament tal-kollateral ghal SFTs kollateralizzati fil-livell tal-
iskoperturi netti

207. Ir-rapportar ta’ kwalunkwe informazzjoni dwar kollateral jenhtieg li jitwettaq biss bit-Tip ta’
azzjoni COLU u, ghal SFTs ikkollateralizzati fil-livell tal-iskoperturi netti, ma huwa mehtieg
[-ebda UTI kif muri fit-Tabella 44. L-ispecificitajiet tar-rapportar tal-kollateral huma koperti
fit-Tagsima 5.4.

Tabella 44 - Ir-rapportar ta’ aggornament tal-kollateral ghal SFTs kollateralizzati fil-
livell tal-iskoperturi netti

No Field Example XML Message

1 Unique Trade Identifier < SctiesFincgRptgTxRpt>
(Uth <TradData>

98 Action type CcoLu <CollUpd>

99 Level <CtrPtyData>
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Tabella 44 - Ir-rapportar ta’ aggornament tal-kollateral ghal SFTs kollateralizzati fil-
livell tal-iskoperturi netti

\[o] Field Example XML Message

</CtrPtyData>
<LnData>

</LnData>
<CollData>

</CollData>

<./-(.30IIUpd>
</TradData>

<)§ctiesFinchpthxRpt>

5.2.1.11 Terminazzjoni bikrija ta’ SFT

208. It-Tabella 45 turi I-popolazzjoni tal-kampijiet tar-rapportar meta ssehh it-terminazzjoni ta’
SFT b’terminu miftuh jew terminazzjoni bikrija ta’ SFT b’'terminu fiss. ll-livell, jigifieri t-
tranzazzjoni jew il-pozizzjoni, li fih tigi rrapportata I-SFT huwa irrilevanti ghal dan il-kaz ta’
uzu, peress li I-Kamp 2.99 “Livell” mhuwiex applikabbli ghal dan it-tip ta’ azzjoni.

Tabella 45 - Terminazzjoni bikrija ta’ SFT

No Field Example XML Message

Unique Trade Identifier UTIL <SctiesFincgRptgTXRpt>
(uth <TradData>

_ <Rpt>
08 Action type ETRM <EarlyTermntn>

<CtrPtyData>

</CtrPtyData>

<LnData>
<UnqTradldr>UTI1</UnqTradldr>

</LnData>

99 Level <CollData>

</CollData>

</EarlyTermntn>
</Rpt>
</TradData>
</SctiesFincgRptgTXRpt>

5.2.1.12 Zbalji fSFT
209. It-Tabella 46 turi |-popolazzjoni tal-kampijiet tar-rapportar fkaz ta’ kancellazzjoni ta’

rapport shih sottomess hazin fejn I-SFT qgatt ma tkun sehhet jew ma kinitx soggetta ghal
obbligi ta’ rapportar tal-SFTs, izda li tkun giet irrapportata lil TR bi zball. lI-livell, jigifieri t-
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tranzazzjoni jew il-pozizzjoni, li fih tigi rrapportata I-SFT huwa irrilevanti ghal dan il-kaz ta’
uzu, peress li I-Kamp 2.99 “Livell” mhuwiex applikabbli ghal dan it-tip ta’ azzjoni.

Tabella 46 - Zbalji f'SFTs fil-livell tat-tranzazzjonijiet

No

Field Example XML Message

Unique Trade ldentifier UTIL <SctiesFincgRptgTXRpt>
(Uth <TradData>

98

. <Rpt>
Action type EROR <Err>

99

<CtrPtyData>

</CtrPtyData>

<LnData>
<UnqTradldr>UTI1</UnqTradldr>

</LnData>

Level <CollData>

</CollData>

</Err>
</Rpt>
</TradData>
</SctiesFincgRptgTxRpt>

5.3 Data dwar is-Self

210. It-tagsimiet sussegwenti jenfasizzaw il-popolazzjoni ta’ sett partikolari ta’ kampijiet li

211.

212.

ghandhom karatteristi¢i specifici komuni tal-parti tas-self ta’ tranzazzjoni. Dawn se
jippermettu biex il-kontropartijiet li jirrapportaw jivvalutaw direttament I-informazzjoni li
jenntieq li jirrapportaw ghal kull tagsima tad-data specifika fejn applikabbli.

Ir-regoli dwar il-validazzjoni jinkludu I-gwida kompluta dwar il-kampijiet applikabbli ghal kull
tip ta’ SFT, Tip ta’ azzjoni u Livell, kif ukoll id-dipendenzi rilevanti.

L-ezempiji u I-kazijiet ta’ uzu kollha ta’ hawn taht fihom kodicijiet iggenerati b’mod aleatorju,
filwagqt li I-ebda wiehed minnhom ma jappartjeni ghal titolu jew ghal entita.

5.3.1 Rapportar tad-data dwar l-avveniment

213. ll-kontropatrtijiet jenhtieg li jkunu konxji li l-informazzjoni rrapportata fir-rigward ta’ data

dwar avveniment partikolari jenhtieg li tippermetti lill-awtoritajiet jiehdu stampa cara tal-
iskoperturi li jirrizultaw minn (sett ta’) SFTs partikolari sa mill-ghelug tal-jum li ghalih tirreferi
[-SFT. Jenhtieg li I-kontropatrtijiet jirrapportaw id-data dwar l-avveniment fkonformita mat-
tagsima 4.9.6.
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5.3.2 Rapportar ta’ SFT ikklirjata/mhux ikklirjata

*

5.3.2.1 Offerta miftuha ta’ SFTs ikklirjati
214. Meta negozju jkun ikklirjat fmudell ta’ offerta miftuha, I-ikklirjar isehh fil-hin tal-konkluzjoni
tal-SFT.

215. It-Tabella 47 turi I-popolazzjoni tal-kampijiet tas-sitwazzjoni msemmija hawn fugq mill-
perspettiva ta’ CCP O u ta’ CM-klijent, peress li f'dan il-kaz hija identika.

216. Jenhtieg li jigi rrapportat il-grupp li gej ta’ kampijiet tar-rapportar:
a. “Ikklirjata” (Kamp 2.5) timtela b’“veru”;

b. “Kronogramma tal-lkklirjar” (Kamp 2.6) hija I-istess ghall-Kamp 2.12 “Kronogramma
ta’ ezekuzzjoni”;

c. “CCP” (Kamp 2.7) timtela bl-LEI tas-CCP O.
Tabella 47 - Mill-perspettiva tas-CCP u tas-CM

No Field Example XML Message

Report tracking RTN1 <SctiesFincgRptgTXRpt>
number <TradData>
<Rpt>
<New>

5 Cleared true

2020-04-
22T16:41:07Z <CtrPtyData>
{LEI} of CCP
! cep ®) </CtrPtyData>

Master agreement <LnData>
Type OTHR <RpTrad>

Other master CCPClearing <ExctnDtTm>2020-04-
agreement type Conditions 22T16:41:07Z</ExctnDtTm>
<ClIrSts>

<Clrd>

<CCP>

6 Clearing timestamp

10

<LEI>BBBBBBBBBB1111111111</LEI>
</CCP>
<ClrDtTm>2020-04-
22T16:41:07Z</CIrDtTm>
</Clrd>
</ClIrSts>
<MstrAgrmt>
<Tp>
<Tp>OTHR</Tp>
</Tp>

2020-04-

12 | Execution timestamp 29T16:41:077

<OthrMstrAgrmtDtls>CCPClearingCondition
s</OthrMstrAgrmtDtls>
</MstrAgrmt>
</RpTrad>
</LnData>
<CollData>

78



Tabella 47 - Mill-perspettiva tas-CCP u tas-CM

No

Field

Example

XML Message

</CollData>

</New>
</Rpt>
</TradData>
</SctiesFincgRptgTXRpt>

217.

218.

219.

5.3.2.2 SFT ikklirjata mudell ta’ novazzjoni

Meta negozju jkun ikklerjat mudell ta’ novazzjoni, I-ikklirjar isehh wara I-hin tal-konkluzjoni

tal-SFT.

It-Tabella 48 u Tabella 49 juru I-popolazzjoni tal-kampijiet, mill-perspettiva ta’ CCP O u ta’
CM rispettivament, fkaz ta’ SFT ikklirjata minn CCP O fmudell ta’ novazzjoni.

F’dan ir-rigward, jenhtieg li jigi rrapportat il-grupp li gej ta’ kampijiet tar-rapportar:

a. In-“numru ta’ trac¢car tar-rapport” (Kamp 2.2) jenhtieg li jigi rrapportat bil-UTI
precedenti (dak tat-tranzazzjoni bilaterali fil-kaz ta’ SFTs ikklirjati minn CCP) izda
ghandu jigi rrapportat biss mis-CM u mill-klijent tieghu (mhux mis-CCP);

b. “Ikklirjata” (Kamp 2.5) timtela b™“veru”;

c. “Kronogramma tal-Ikklirjar” (Kamp 2.6) hija wara |-Kamp 2.12 Kronogramma ta’

ezekuzzjoni;

d. “CCP” (Kamp 2.7) timtela bl-LEI tas-CCP O.

Tabella 48 — SFT ikklirjata fmudell ta’ novazzjoni mill-perspettiva tas-CCP

Field Example

Unique Trade
L Identifier (UTI) uTi2
> Report tracking

number
5 Cleared true
6 Clearing timestamp 22.?.%0484072
7 CCP {LEI} oof CCP
Master agreement
9 Type OTHR
10 Other master CCPClearing
agreement type Conditions

12 | Execution timestamp 2020-04-

22T14:41:07Z

XML Message

<SctiesFincgRptgTxRpt>
<TradData>
<Rpt>
<New>
<CtrPtyData>

</CtrPtyData>

<LnData>
<RpTrad>
<UngTradldr>UTI2</UnqTradldr>

<ExctnDtTm>2020-04-
22T14:41:07Z</ExctnDtTm>
<ClIrSts>
<Clrd>
<CCP>

<LEI>BBBBBBBBBB1111111111</LEI>
</CCP>
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Tabella 48 — SFT ikklirjata fmudell ta’ novazzjoni mill-perspettiva tas-CCP

\[e} Field

Example

XML Message

<CIrDtTm>2020-04-
22T16:41:07Z</CIrDtTm>
</Clrd>
</CIrSts>
<MstrAgrmt>
<Tp>
<Tp>OTHR</Tp>
</Tp>

<OthrMstrAgrmtDtls>CCPClearingCondition
s</OthrMstrAgrmtDtls>
</MstrAgrmt>
</RpTrad>
</LnData>
<CollData>

</CollData>

</New>
</Rpt>
</TradData>
</SctiesFincgRptgTxRpt>

220. It-Tabella 49 turi I-ezempju mill-perspettiva tas-CM. Il-popolazzjoni tal-kampijiet jenhtieg li
tkun l-istess ghall-perspettiva tal-klijent.

Tabella 49 - SFT ikklirjata fmudell ta’ novazzjoni mill-perspettiva tas-CM

Field Example
Unique Trade
L Identifier (UTI) uti2
> Report tracking UTIL
number
5 Cleared true
6 | Clearing timestamp 22.?.2(230424072
7 CCP {LEI} oof CCP
9 Master agreement OTHR
Type
Other master CCPClearing
10 o
agreement type Conditions
12 | Execution timestamp 2020-04-

22T14:41:07Z

XML Message

<SctiesFincgRptgTxRpt>
<TradData>
<Rpt>
<New>

<CtrPtyData>

</CtrPtyData>
<LnData>
<RpTrad>
<UngTradldr>UTI2</UnqTradldr>
<ExctnDtTm>2020-04-
22T14:41:07Z</ExctnDtTm>
<ClIrSts>
<Clrd>
<CCP>

<LEI>BBBBBBBBBB1111111111</LEI>
</CCP>
<CIrDtTm>2020-04-

22T16:41:07Z</ClrDtTm>

80



Tabella 49 - SFT ikklirjata mudell ta’ novazzjoni mill-perspettiva tas-CM
No Field Example XML Message

<RptTrckgNb>UTI1</RptTrckgNb>
</Clrd>
</CIrSts>
<MstrAgrmt>
<Tp>
<Tp>OTHR</Tp>
</Tp>

<OthrMstrAgrmtDtls>CCPClearingCondition
s</OthrMstrAgrmtDtls>
</MstrAgrmt>
</RpTrad>
</LnData>
<CollData>

</CollData>

</New>
</Rpt>
</TradData>
</SctiesFincgRptgTxRpt>

5.3.2.3 SFT ikklirjata mis-CCP fmudell DBV

221. Meta negozju jkun ikklerjat fmudell DBV, I-ikklirjar isehh wara I-hin tal-konkluzjoni tal-SFT.

222. Il-Kamp 2.19 tindika jekk it-tranzazzjoni gietx saldata bl-uzu tal-mekkanizmu ta’ Konsenja
skont il-Valur.
223. It-Tabella 50 turi I-popolazzjoni tal-kampijiet mill-perspettiva tas-CCP O. F’dan ir-rigward,
jenhtieg li jigi rrapportat il-grupp li gej ta’ kampijiet tar-rapportar:
a. ‘“lkklirjata” (Kamp 2.5) timtela b™veru”;

b. “Kronogramma tal-lIkklirjar” (Kamp 2.6) hija wara |-Kamp 2.12 Kronogramma ta
ezekuzzjoni;

c. “CCP” (Kamp 2.7) timtela bl-LEI tas-CCP O.

Tabella 50 - Perspettiva tas-CCP

No Field Example XML Message
1 Unique Trade UTI2 <SctiesFincgRptgTxRpt>
Identifier (UTI) <TradData>
2 Report tracking <Rpt>
number <New>
5 Cleared true <CtrPtyData>
. . 2020-04-
6 | Clearing timestamp | ;511649977 </CtrPtyData>
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Tabella 50 - Perspettiva tas-CCP

No Field ‘ Example
7 CCP {LEI} oof CCP
9 MasterTagreement OTHR
ype
1 Other master CCPClearing
0 o
agreement type Conditions
12 | Execution timestamp 22.?.(1)304(1)4072
19 Delivery by Value true

(“DBV”) indicator

XML Message

<LnData>

<RpTrad>
<UnqTradldr>UTI2</UnqTradldr>

<ExctnDtTm>2020-04-

22T14:41:07Z</ExctnDtTm>
<ClIrSts>
<Clrd>
<CCP>

<LEI>BBBBBBBBBB1111111111</LEI>
</CCP>
<CIrDtTm>2020-04-
22T16:41:07Z</ClIrDtTm>
</Clrd>
</ClIrSts>
<MstrAgrmt>
<Tp>
<Tp>OTHR</Tp>
</Tp>

<OthrMstrAgrmtDtls>CCPClearingCondition
s</OthrMstrAgrmtDtls>
</MstrAgrmt>
<DIvryByVal>true</DIvryByVal>
</RpTrad>
</LnData>
<CollData>

</CollData>

</New>
</Rpt>
</TradData>
</SctiesFincgRptgTxRpt>

Tabella 51 - Perspettiva tas-CM

\[e} Field ‘ Example XML Message
Unique Trade
L Identifier (UTI) uti2
Report tracking <SctiesFincgRptgTxRpt>
2 uTI1l
number <TradData>
5 Cleared true <Rpt>
<New>
. . 2020-04-
6 | Clearingtimestamp | ,,116.41.072 <CtrPtyData>
{LEI} of CCP
! cep o] </CtrPtyData>
Master agreement <LnData>
9 Type OTHR <RpTrad>
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Tabella 51 - Perspettiva tas-CM

No Field Example XML Message

Other master CCPClearing <UngTradldr>UTI2</UnqTradldr>
agreement type Conditions <ExctnDtTm>2020-04-
2020-04- 22T14:41:07Z</ExctnDtTm>
22T714:41:07Z <ClIrSts>
<Clrd>
<CCP>

10

12 | Execution timestamp

<LEI>BBBBBBBBBB1111111111</LEI>
</CCP>
<ClIrDtTm>2020-04-

22T16:41:07Z</CIrDtTm>

<RptTrckgNb>UTI1</RptTrckgNb>
</Clrd>
</ClIrSts>
<MstrAgrmt>
<Tp>
<Tp>OTHR</Tp>
Delivery by Value </Tp>

191 (“DBV") indicator

true

<OthrMstrAgrmtDtls>CCPClearingCondition
s</OthrMstrAgrmtDtls>
</MstrAgrmt>
<DIvryByVal>true</DIvryByVal>
</RpTrad>
</LnData>
<CollData>

</CollData>

</New>
</Rpt>
</TradData>
</SctiesFincgRptgTxRpt>

5.3.2.4 SFT mhux ikklirjati

224. “Ikklirjata” (Kamp 2.5) jigi ppoplat b’“falz” kif muri fit-Tabella 52. 1I-bgija tal-kampijiet relatati
mal-ikklerjar mhijiex ippopolata. ll-kronogramma tal-ezekuzzjoni hija ppopolata.

Tabella 52 - SFT mhux ikklirjati

Field Example XML Message

Unique Trade
L Identifier (UTI) uTil
2 Repr?l;trrtlrbaé:rkmg <SctiesFincgRptgTXRpt>
<TradData>
5 Cleared false <Rpt>
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Tabella 52 - SFT mhux ikklirjati

Field Example XML Message

6 | Clearing timestamp <New>
7 CCP <CtrPtyData>
</CtrPtyData>
<LnData>
<RpTrad>

<UnqTradldr>UTI1</UnqTradldr>
<ExctnDtTm>2020-04-
22T14:41:07Z</ExctnDtTm>

</RpTrad>
. . 2020-04- </LnData>
12| Execution timestamp | 5,9 4410977 <CollData>
</CollData>
</New>
</Rpt>
</TradData>

</SctiesFincgRptgTxRpt>

5.3.3 Centru tan-negozjar
225. ll-kamp “Centru tan-negozjar’ (Kamp 2.8) jenhtieg li tigi ppopolata skont it-tip ta’
konkluzjoni tal-SFT. Jenhtieg li I-kontropartijiet dejjem juzaw is-segment MIC.

226. F’kaz li SFT tigi konkluza f'sistema ta’ negozjar awtomatizzat (ATS) jew pjattaforma ta’
tlaqqgigh tas-sensara finanzjarji, jenhtieg li I-MIC tal-pjattaforma jigi ppopolat. Dan il-kamp
ma jippermettix il-popolazzjoni bl-LEI.

5.3.4 Taqgsima tal-ftehim principali

5.3.4.1 SFT iddokumentata bi ftehim principali mil-lista

227. Meta jintuza ftehim principali, jenhtieg li jigu rrapportati I-kampijiet li gejjin:
a. “Tip ta’ ftehim principali” (Kamp 2.9);

b. “Verzjoni ta’ ftehim prin¢ipali” (Kamp 2.11), meta I-Kamp 2.9 ikun ippopolat b’valur
ghajr “BIAG”. “CSDA” jew “OTHR”.

228. Jekk il-ftehim principali (ghajr “BIAG”, “CSDA” jew “OTHR”) ma jkollux verzjoni, jenhtieq li
I-kontropartijiet jippopolaw il-kaxxa “Verzjoni tal-ftehim principali” bis-sena li fiha ffirmaw il-
ftehim.

229. L-SFTs tant il-programmi fails-curing tas-CSDs jenhtieg li jiu rrapportati bit-Tip ta’ ftehim
prinCipali “CSDA”.

230. It-Tabella 53 turi I-popolazzjoni tal-kampijiet fkaz li I-SFT tigi konkluza skont il-ftehim
principali tal-GMRA 2011.
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Tabella 53 - SFT iddokumentata bi ftehim princ¢ipali mil-lista

No Field Example XML Message
9 Master agreement GMRA <SctiesFincgRptgTxRpt>

type <TradData>
10 Other master <Rpt>
agreement type <New>

<CtrPtyData>

</CtrPtyData>
<LnData>
<RpTrad>
<MstrAgrmt>
<Tp>
<Tp>GMRA</Tp>
</Tp>
11 Master agreement 2011 <Vrsn>2011</Vrsn>
version </MstrAgrmt>
</RpTrad>
</LnData>
<CollData>

</CollData>

</New>
</Rpt>
</TradData>
</SctiesFincgRptgTXRpt>

5.3.4.2 SFT iddokumentata bi ftehim li mhuwiex fil-lista

231. Meta ftehim principali li ma jkunx fil-lista (ez. il-kundizzjonijiet tal-ikklirjar tas-CCP ghal
tranzazzjonijiet novati, jew ta’ ftehimiet bilaterali ta’ senserija prima f’self b’margni) jintuza
dawn il-kampijiet li gejjin jenhtieg li jigu rrapportati:

a. “Tip ta’ ftehim principali” (Kamp 2.9).

b. “Tip ta’ ftehim principali iehor” (Kamp 2.10), meta tigi rrapportata “OTHR” fil-Kamp
2.9.

232. It-Tabella 54 turi I-popolazzjoni tal-kampijiet f’kaz li I-SFT tigi konkluza taht ftehim principali
li ma jkunx fil-lista u tirreferi ghall-Gabra ta’ Regoli dwar ic CCP O Repo

Tabella 54 - SFT iddokumentata bi ftehim |li mhuwiex fil-lista

N[o] Field Example XML Message
9 Master agreement OTHR <SctiesFincgRptgTxRpt>
type <TradData>
10 Other master CCP O Repo <Rpt>
agreement type Rulebook <New>
11 Master ag‘reement <LnData>
version
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Tabella 54 - SFT iddokumentata bi ftehim |li mhuwiex fil-lista

No Field Example XML Message
<CtrPtyData>

</CtrPtyData>
<RpTrad>
<MstrAgrmt>
<Tp>
<Tp>OTHR</Tp>
</Tp>
<OthrMstrAgrmtDtIs>CCP O
Repo Rulebook</OthrMstrAgrmtDtls>

</MstrAgrmt>
</RpTrad>
</LnData>
<CollData>
</CollData>
</New>
</Rpt>
</TradData>

</SctiesFincgRptgTxRpt>

5.3.4.3 SFT mhux iddokumentata
233. Fil-kaz ta’ SFT mhux iddokumentata, jenhtieg li jigu rrapportati I-kampijiet li gejjin (ara t-
Tabella 55):
a.
b.

“Tip ta’ ftehim principali” (Kamp 2.9), li jenhtieg li jigi ppopolat b’™*OTHR”.

“Tip ta’ ftehim principali iehor” (Kamp 2.10), li jenhtieg li jigi ppopolat b**Mhux
iddokumentata”.

Tabella 55 - SFT mhux iddokumentata

\[e} Field ‘ Example XML Message
Master agreement <SctiesFincgRptgTXRpt>
9 type OTHR <TradData>
Other master <Rpt>
10 agreement type Undocumented <New>
<CtrPtyData>
</CtrPtyData>
11 Master agreement <LnData>
version <RpTrad>
<MstrAgrmt>
<Tp>
<Tp>OTHR</Tp>
</Tp>
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Tabella 55 - SFT mhux iddokumentata

No Field Example XML Message

<OthrMstrAgrmtDtls>Undocumented</Oth
rMstrAgrmtDtls>
</MstrAgrmt>
</RpTrad>
</LnData>
<CollData>

</CollData>

</New>
</Rpt>
</TradData>
</SctiesFincgRptgTXRpt>

5.3.5 Konkluzjoni u bidu tat-tranzazzjoni

234. |z-zewg ezempiji li gejjin juru r-rapportar ta’ konkluzjoni tal-SFT (a) li tibda immedjatament
u (b) b’data ta’ valur bil-quddiem.

235. Id-data tal-valur jenhtieg li tinftiehem bhala d-data tas-saldu miftiehma skont id-definizzjoni
tal-Kamp 2.13 fl-RTS. Falliment temporanju tas-saldu fid-Data tal-valur mistennija ma
jkunx jehtieg rapport addizzjonali (ez. “Modifika”), sakemm il-kontropartijiet ma jagblux li
jemendaw jew itemmu t-tranzazzjoni minhabba I-falliment tas-saldu (fliema kaz il-modifika
jew l-avveniment ta’ terminazzjoni jehtieq li jigi rrapportat kif xieraq).

5.3.5.1 Immedjata

236. It-Tabella 56 turi I-popolazzjoni tal-kampijiet f'kaz li t-tranzazzjoni tigi ezegwita u tibda
fjumejn, jigifieri ¢-ciklu tas-saldu fl-UE. Din hija SFT immedjata.

Tabella 56 - Immedjata
\[e} Field ‘ Example XML Message

2020-04- <SctiesFincgRptgTxRpt>
22T16:41:07Z <TradData>
<Rpt>
<New>

12 | Execution timestamp

<CtrPtyData>

</CtrPtyData>
Value date (Start <LnData>
date) 2020-04-24 <RpTrad>
<ExctnDtTm>2020-04-
22T16:41:07Z</ExctnDtTm>
<ValDt>2020-04-24</ValDt>
</RpTrad>
</LnData>

13

<CollData>
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Tabella 56 - Immedjata

No Field  Example XML Message
</CollData>
</New>
</Rpt>
</TradData>

</SctiesFincgRptgTXRpt>

5.3.5.2 Bil-quddiem

237. It-Tabella 57 turi I-popolazzjoni tal-kampijiet f'kaz li t-tranzazzjoni tibda xahar wara li tigi
ezegwita; dan ifisser li din hija SFT bil-quddiem.

Tabella 57 - Bil-quddiem

No Field ‘ Example XML Message
2020-04- <SctiesFincgRptgTXRpt>
22T716:41:07Z <TradData>
<Rpt>
<New>

12 | Execution timestamp

<CtrPtyData>

</CtrPtyData>
<LnData>
<RpTrad>
<ExctnDtTm>2020-04-

Value date (Start 22T16:41:07Z</ExctnDtTm>

13 date) 2020-05-22 <ValDt>2020-05-22</ValDt>
</RpTrad>
</LnData>
<CollData>
</CollData>
</New>
</Rpt>
</TradData>

</SctiesFincgRptgTXRpt>

5.3.6 Terminu tal-SFT

238. Meta jirrapportaw il-Perjodu minimu ta’ notifika (Kamp 2.16), jenhtieg li I-kontropartijiet
jipprovdu Il-informazzjoni dwar il-jiem ta’ negozju fkonformita mad-definizzjoni ta’ jum ta’
negozju fil-ftehim prin¢ipali rilevanti jew fi ftehim bilaterali li jirregola I-SFT.

239. Meta dan il-kamp ikun applikabbli ghal SFTs li I-opzjonalita taghhom ma tkunx inkluza fit-

TS dwar ir-rapportar, bhal repos puttable, jenhtieg li |-kontropartijiet jirrapportaw I-
informazzjoni dwar id-Data tal-eqreb sejha lura (Kamp 2.17) jekk tkun disponibbili.
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240. Jennhtieg li |-kontropartijiet jirrapportaw il-Perjodu minimu ta’ notifika (Kamp 2.16) ghal
repos b’'terminu miftuh jigifieri I-Kamp 2.21 jimtela b*veru”, kif ukoll ghal repos kontinwi u
estendibbli, jigifieri I-Kamp 2.22 jimtela b’ETSB u b’ EGRN.

241. Jenhtieg li I-kontropartijiet jippopolaw il-Kamp 2.17 “Data tal-eqreb sejha lura-" ghal dawk
[-SFTs li ghandhom I-ghazla tat-terminazzjoni. Sakemm il-kontropartijiet ma jkunux gablu
li jkollhom data tal-eqreb sejha lura gdida, jenhtieg li huma jirrapportaw id-data tal-eqreb
sejha lura originali applikabbli ghall-SFT.

5.3.6.1 Terminu miftuh

242. It-Tabella 58 turi I-popolazzjoni tal-kampijiet fkaz i I|-kontropartijiet jagblu dwar
tranzazzjoni b’terminu miftuh b’perjodu minimu ta’ notifika ghat-terminazzjoni tat-
tranzazzjoni ta’ jum wiehed (1).

Tabella 58 - Terminu miftuh

(\[e] Field Example XML Message

Maturity date (End <SctiesFincgRptgTxRpt>
date) <TradData>
<Rpt>
<New>

14

16 | Minimum notice period 1

17 | Earliest call-back date <CtrPtyData>

</CtrPtyData>
<LnData>
<RpTrad>
<MinNtcePrd>1</MinNtcePrd>
<Term>
<Opn>NOAP</Opn>
</Term>
21 Open term true </<|f§8;{§g z

<CollData>
</CollData>

</New>
</Rpt>
</TradData>
</SctiesFincgRptgTxRpt>

5.3.6.2 Terminu fiss

243. It-Tabella 59 turi I-popolazzjoni tal-kampijiet f'kaz li I-kontropartijiet jagblu li jiskambjaw flus
kontanti, titoli, jew komoditajiet kontra kollateral ghall-komponent tal-ghelug (komponent
bil-quddiem) tal-SFT fit-22 ta’ Mejju 2020.

244, In-numru minimu ta’ jiem ta’ negozju, fl-ezempiju, li wahda mill-kontropatrtijiet trid tinforma
lill-kontroparti I-ohra dwar it-terminazzjoni ta’ din I-SFT huwa 5.
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245, L-eqreb data li fiha s-sellief tal-flus ikollu d-dritt li jsejjah lura parti mill-fondi jew li jtemm it-
tranzazzjoni hija s-7 ta’ Mejju 2020. Filwaqt li dan ix-xenarju mhuwiex prattika standard,
xorta ghadu possibbli li ssehh.

Tabella 59 - Terminu fiss

No Field Example XML Message
Maturity date (End N <SctiesFincgRptgTXRpt>
14 date) 2020-05-22 <TradData>
- . . <Rpt>
16 | Minimum notice period 5 <New>
17 | Earliest call-back date | 2020-05-07 <CtrPtyData>
</CtrPtyData>
<LnData>
<RpTrad>

<MinNtcePrd>5</MinNtcePrd>
<EarlstCallBckDt>2020-05-
07</EarlstCallBckDt>
</RpTrad>
</LnData>
</New>
<Mod>
<LnData>
<RpTrad>
<Term>
21 Open term false <Fxd>
<MtrtyDt>2020-05-
22</MtrtyDt>
</Fxd>
</Term>
</RpTrad>
</LnData>
<CollData>

</CollData>

</Mod>
</Rpt>
</TradData>
</SctiesFincgRptgTxRpt>

5.3.7 Ghazla -tat-terminazzjoni

246. L-ESMA tirrimarka li jenhtieg li I-kontropartijiet jirrapportaw il-Kamp 2.22 b'wiehed mill-
valuri li gejjin: “EGRN”, “ETSB” jew “NOAP”. ll-kamp 2.21 ghandu jkun fih wiehed mill-
valuri: “veru” jew “falz”. Jekk il-Kamp 2.22 Ghazla ta’ terminazzjoni jigi ppopolat b™*ETSB”,
dan il-kamp ghandu jigi ppopolat b’“falz”.

247. F’kaz li I-SFT tkun ezercitabbli jew puttable, il-kontropartijiet jenhtieg li jirrapportaw din I-
informazzjoni f“Data tal-eqreb sejha lura” (Kamp 2.17).
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5.3.8 Arrangamenti generali u specifi¢i tal-kollateral

248.

249.

250.

251.

252.

253.

ll-kamp “Indikatur Generali tal-Kollateral” (Kamp 2.18) japplika biss ghat-titoli pprovduti
bhala kollateral, u mhux ghat-titoli fuq is-self.

F’konformita mal-RTS, u ghal konsistenza mal-istruzzjonijiet ta’ rapportar fl-MMSR,
jenntieq li tigi rrapportata “GENE?” fil-kazijiet kollha li fihom il-fornitur tal-kollateral ikun jista’
jaghzel it-titolu li jipprovdi bhala kollateral fost firxa ta’ titoli li jissodisfaw kriterji predefiniti.
Dan jinkludi wkoll, izda mhuwiex limitat ghal, facilitajiet tal-GC ipprovduti minn Sistema
Awtomatika ta’ Negozjar bhal dawk immexxija minn CCPs, u tranzazzjonijiet li fihom il-
kollateral ikun gestit minn agent tripartitiku. Jenhtieg li “GENE” tkun ukoll il-kaz predefinit
fil-bicca I-kbira tal-arrangamenti tal-SLB. “SPEC” jenhtieg li tigi rrapportata biss f’kazijiet li
fihom ir-ricevitur tal-kollateral jitlob li jigi pprovdut ISIN specifiku bhala kollateral.

Ir-rapportar tal-kollateralizzazzjoni fuq bazi ta’ skopertura netta (Kamp 2.73) huwa
kwistjoni separata, li mhijiex marbuta direttament mat-tip ta’ arrangament tal-kollateral.
Tranzazzjonijiet li jsiru fuq pjattaforma tal-GC jistghu jigu kollateralizzati jew fuq bazi ta’
tranzazzjoni wahda jew fuq bazi ta’ skopertura netta. Jenhtieg li I-kontropartijiet
jirrapportawhom kif xieraq. Ir-rapportar ta’ basktijiet ta’ kollateral huwa spjegat fit-Tagsima
5.4.2 dwar il-kollateralizzazzjoni.

Meta SFT kienet originarjament tkun giet konkluza bhala GC, izda jkollha titoli specifici
maghzula mir-ricevitur tal-kollateral allokati wara |-ezekuzzjoni, din issir tranzazzjoni
specifika ta’ kollateral immedjatament. Rapport ta’ SFT bit-tip ta’ azzjoni “MODI” jenhtieg
li jigi rrapportat bil-valur rivedut ghall-Kamp 2.18, u I-kollateral rilevanti jenhtieg li jigi
rrapportat bit-tip ta’ azzjoni “COLU”.

Sakemm ma jkunx miftiehem mod iehor mill-kontropartijiet, ir-repos tripartiti¢i jenhtieg li
jigu rrapportati bil-Kamp 2.18 “Indikatur tal-kollateral generali” ppopolat bhala “GENE”.

It-Tabella 60, it-Tabella 61 u t-Tabella 62 jipprovdu tliet ezempiji ta’ kif ghandu jigi ppopolat
I-“Indikatur tal-Kollateral Generali” (Kamp 2.18). Jekk joghgbok kun af li dawn jistghu ma
jkoprux il-kazijiet ezistenti kollha.

5.3.8.1 Kollateral specifiku fit-trasferiment ta’ titlu

254.

It-Tabella 60 turi I-popolazzjoni tal-kampijiet f'kaz li I-SFT tkun soggetta ghal arrangament
specifiku tal-kollateral (Kamp 2.18 ippopolati b’'SPEC), u tali kollateral ikun soggett ghal
trasferiment ta’ titlu (Kamp 2.20 ippopolat b'TTCA).

Tabella 60 - Kollateral specifiku fit-trasferiment ta’ titlu

No Field Example XML Message
General collateral <SctiesFincgRptgTXRpt>
18 indicator SPEC <TradData>
Delivery By Value <Rpt>
191 DBV indicator false <New>
. <CtrPtyData>
20 Methodcléizgetr(; Iprowde TTCA
</CtrPtyData>
<LnData>
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Tabella 60 - Kollateral specifiku fit-trasferiment ta’ titlu
No Field Example

XML Message
<RpTrad>
<GnlIColI>SPEC</GnIColl>
<DlvryByVal>false</DIvryByVal>

<ColIDIlvryMtd>TTCA</CollDIvryMtd>

</RpTrad>
</LnData>
<CollData>
</CollData>
</New>
</Rpt>
</TradData>

</SctiesFincgRptgTxRpt>

5.3.8.2 Kollateral generali frahan

255. It-Tabella 61 turi I-popolazzjoni tal-kampijiet fkaz li I-SFT tkun soggetta ghal arrangament
generali tal-kollateral (Kamp 2.18 ippopolati b’GENE), u tali kollateral ikun soggett ghal
Arrangament tal-kollateral finanzjarju tat-titoli (Kamp 2.20) ippopolat b’SICA.

Tabella 61 - Kollateral generali frahan

No Field Example XML Message
General collateral <SctiesFincgRptgTXRpt>
18 indicator GENE <TradData>
Delivery By Value <Rpt>
191 DBV') indicator false <New>
<CtrPtyData>
</CtrPtyData>
<LnData>
<RpTrad>

<GnICollI>GENE</GnIColl>
<DIvryByVal>false</DIvryByVal>

20 Method used to provide SICA <ColIDIvryMtd>SICA</ColIDIvryMtd>
collateral </RpTrad>
</LnData>
<CollData>
</CollData>
</New>
</Rpt>
</TradData>

</SctiesFincgRptgTXRpt>
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5.3.8.3 Kollateral generali DBV fi trasferiment ta’ titlu

256. It-Tabella 62 turi I-popolazzjoni tal-kampijiet fkaz li I-SFT tkun soggetta ghal arrangament
generali tal-kollateral (Kamp 2.18 ippopolati b’GENE), u tali kollateral ikun soggett ghal
trasferiment ta’ titlu (Kamp 2.20 ippopolat b’ TTCA). lt-tranzazzjoni tigi saldata bl-uzu tal-
mekkanizmu DBV (Kamp 2.19) ippopolat b’VERU.

Tabella 62 - Kollateral generali DBV fi trasferiment ta’ titlu

No Field Example XML Message

General collateral GENE <SctiesFincgRptgTXRpt>
indicator <TradData>

Delivery By Value true <Rpt>

(‘DBV’) indicator <New>

18

19

<CtrPtyData>

</CtrPtyData>
<LnData>
<RpTrad>
<GnIColI>GENE</GnIColl>
<DlIvryByVal>true</DIvryByVal>

<ColIDIvryMtd>TTCA</ColIDIvryMtd>
</RpTrad>
</LnData>

Method used to provide

20 collateral

TTCA

<CollData>
</CollData>

</New>
</Rpt>
</TradData>
</SctiesFincgRptgTXRpt>

5.3.9 Ratifissi jew varjabbli

257. Meta jikkonkludu SFTs, il-kontropartijiet jistghu jagblu li juzaw rata tal-imghax fissa jew
rata varjabbli ghan-naha tas-self tal-SFT. Valuri negattivi huma permessi ghar-“Rata fissa”
(Kamp 2.23) u ghar-“Rata varjabbli aggustata” (Kamp 2.35).

258. Meta jirrapportaw rati varjabbli, jenhtieg li I-kontropartijiet jindikaw ir-rata rilevanti u I-firxa
applikabbli. Jenhtieg li I-kontropartijiet jaggornaw din Il-informazzjoni biss meta jagblu li
jibdlu r-rata jew il-firxa, izda mhux fuq bazi ta’ kuljum.

259. Certi rati varjabbli, bhall-ESTER, I-SOFR, e¢é., gew stabbiliti wara I-pubblikazzjoni tal-RTS
u tal-ITS dwar ir-rapportar. Ghandhom kodi¢i 1SO. Jenhtieg li I-kontropartijiet juzaw il-
kodicijiet diga magbula biex jirrapportaw I-informazzjoni b’mod aktar konsistenti. Meta jkun
hemm rati varjabbli ohra li ma ghandhomx kodi¢i ISO, jenhtieg li I-kontropartijiet
jirrapportaw kodic¢i alfanumeriku konsistenti.

260. Jenntieg li I-kontropartijiet jirrapportaw il-Kampijiet 2.35 “Rata aggustata” u 2.36 “Data tar-
rata” biss ghal tibdiliet fir-rata futuri miftiehma minn qabel koperti bhala parti mill-
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konkluzjoni tat-tranzazzjoni. Jenhtieg li I-bgija tat-tibdiliet ghar-rati fissi jew varjabbli tigi
rrapportata fil-Kampijiet 2.23 u 2.25, rispettivament.

Jenntieg li I-kontropartijiet ma jirrapportawx fil-Kampijiet 2.23 jew 2.25 kwalunkwe rata
relatata mal-valur gasir tas-sug (Kamp 2.71).

5.3.9.1 Rata fissa - Rapport inizjali

262.

Tab

No

Meta I-kontropartijiet jikkonkludu SFTs b'rati fissi, jenhtieg li huma jippopolaw il-Kampijiet
2.23 u 2.24 kif muri fit-Tabella 63. F’'dan il-kaz, ir-rata tal-imghax annwalizzata hija “-
0.23455” bil-konvenzjoni tal-ghadd tal-granet bhala Actual360 (“A004”).

ella 63 - Rata fissa - Rapport inizjali
Field Example XML Message

<SctiesFincgRptgTxRpt>
<TradData>

UTlI UTI1

23

<Rpt>

Fixed rate -0.23455
<New>

24

Day count convention A004 <CtrPtyData>

98

</CtrPtyData>
<LnData>
<UngTradldr>UTI1</UnqTradldr>
<RpTrad>
<IntrstRate>
<Fxd>
<Rate>-0.23455</Rate>
<DayCntBsis>
<Cd>A004</Cd>
</DayCntBsis>
Action type NEWT </Fxd>
</IntrstRate>
</RpTrad>
</LnData>
<CollData>

</CollData>

</New>
</Rpt>
</TradData>
</SctiesFincgRptgTXRpt>

263.

5.3.9.2 Rata fissa — modifika

Meta I-kontropartijiet jagblu li jimmodifikaw ir-rata fissa, jigifieri li jikklassifikaw mill-gdid |-
SFT, jenhtieg li huma jirrapportaw il-modifika fil-Kamp 2.23 u fil-Kamp 2.24, kif muri fit-
Tabella 64. F'dan il-kaz, ir-rata tal-imghax annwalizzata |-gdida tkun ta’ “0.12345” bil-
konvenzjoni |-gdida tal-ghadd ta’ jiem bhala Actual365Fixed (“A005”).
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Tabella 64 - Rata fissa — modifika

No
1

Field Example XML Message

<SctiesFincgRptgTXRpt>

uTl UTIL <TradData>

23

<Rpt>

Fixed rate 0.12345 <Mod>

24

Day count convention A005 <CtrPtyData>

98

</CtrPtyData>
<LnData>

<RpTrad><UnqTradldr>UTI1</UngTradldr>
<IntrstRate>
<Fxd>
<Rate>0.12345</Rate>
<DayCntBsis>
<Cd>A005</Cd>
</DayCntBsis>
Action type MODI </Fxd>
</IntrstRate>
</RpTrad>
</LnData>
<CollData>

</CollData>

</Mod>
</Rpt>
</TradData>
</SctiesFincgRptgTxRpt>

264.

265.

266.

267.

5.3.9.3 Rata varjabbli — Rapport inizjali

Fit-Tabella 65 tintwera I-popolazzjoni tal-kampijiet meta I-kontropartijiet ikunu kkonkludew
SFT billi jaghzlu bhala rata ta’ referenza EONIA (Kamp 25) b’perjodu ta’ referenza tar-rata
varjabbli espress fjiem (Kamp 2.26) b’numru shih moltiplikatur tal-perjodu ta’ Zmien ta’
jum wiehed (1) (Kamp 2.27).

Il-kontropartijiet gablu wkoll fuq perjodu ta’ Zzmien ta’ gimgha fil-frekwenza tal-pagamenti
b’rata varjabbli (Kamp 2.28) b’numru shih moltiplikatur tal-perjodu ta’ Zmien ta’ gimgha
wahda (1) (Kamp 2.29) li jiddeskrivi kemm spiss il-kontropartijiet jiskambjaw pagamenti.

F'dan il-kaz, ir-rata varjabbli tirrisettja b’perjodu ta’ Zzmien ta’ jiem (Kamp 2.30)
b’moltiplikatur ta’ jum wiehed (1) (Kamp 2.31).

F'dan il-kaz, in-numru ta’ punti bazi li ghandhom jizdiedu (jew jitnaqqsu fil-kaz ta’ valur
negattiv li huwa permess ghal dan il-kamp) bhala firxa ghar-rata tal-imghax varjabbli
sabiex tigi ddeterminata r-rata tal-imghax huwa “5” (Kamp 2.32).
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Tabella 65 - Rata varjabbli — Rapport inizjali

No Field Example
25 Floating rate EONA
Floating rate reference DAYS
26 : ) ;
period - time period
Floating rate reference 1
27 : e
period - multiplier
o8 Floating rate payment WEEK
frequency - time period
29 Floating rate payment 1
frequency - multiplier
Floating rate reset DAYS
30 . .
frequency - time period
Floating rate reset 1
31 o
frequency - multiplier
5
32 Spread

XML Message
<SctiesFincgRptgTXRpt>
<TradData>
<Rpt>
<New>

<CtrPtyData>

</CtrPtyData>
<LnData>
<RpTrad>
<IntrstRate>
<Fltg>
<RefRate>
<Indx>EONA</Indx>
</RefRate>
<Term>
<Unit>DAYS</Unit>
<Val>1</Val>
</Term>
<PmtFrqgcy>
<Unit>WEEK</Unit>
<Val>1</Val>
</PmtFrgcy>
<RstFrqcy>
<Unit>DAYS</Unit>
<Val>1</Val>
</RstFrqcy>
<BsisPtSprd>5</BsisPtSprd>
</Fltg>
</IntrstRate>
</RpTrad>
</LnData>
<CollData>

</CollData>

</New>
</Rpt>
</TradData>
</SctiesFincgRptgTXRpt>

5.3.9.4 Kampijiet tal-aggustament tar-rata varjabbli

268. L-aggustament tar-rata varjabbli jennhtieg i jigi rrapportat kif kien miftiehem mill-
kontropartijiet. Valuri negattivi huma permessi.

96



& K

*

*
*

* esm

*

*

5.3.10 Ammonti princ¢ipali ta’ repo u ta’ BSB/SBB

269.

270.

271.

It-Tabella 66 turi I-popolazzjoni tal-kampijiet fkaz li -ammont principali fid-data tal-valur
huwa ta’ EUR 10,162,756.90, u I-ammont principali fid-data ta’ maturita huwa ta’ EUR
10,161,551.48.

Meta [-ammont principali fil-valur tad-data tal-maturita (Kamp 2.38) ma jkunx ghadu
maghruf, ir-regoli dwar il-validazzjoni jippermettu li dan il-kamp jithalla vojt. Jenhtieg li aktar
tard dan il-kamp jigi aggornat meta I-valur ikun maghruf.

Fil-kaz ta’ parametri referenzjarji, I-ammont prinéipali mistenni fid-data ta’ maturita jenhtieg
li jigi rrapportat fil-hin tar-rapportar u aggornat ladarba tkun maghrufa I-varjanza.

Tabella 66 - Ammonti principali ta’ repo u ta’ BSB/SBB

No
37

Field Example XML Message

Principal amount on <SctiesFincgRptgTxRpt>
the value date 10162756.90 <TradData>

38

Principal amount on <Rpt>
the maturity date 10161551.48 <New>

39

<CtrPtyData>

</CtrPtyData>
<LnData>
<RpTrad>
<PrncplAmt>
<ValDtAmt
Ccy="EUR">10162756.9</ValDtAmt>
<MtrtyDtAmt
Principal amount EUR Ccy="EUR">10161551.48</MtrtyDtAmt>
currency </PrncplAmt>
</RpTrad>
</LnData>
<CollData>

</CollData>

</New>
</Rpt>
</TradData>
</SctiesFincgRptgTxRpt>

5.3.11 Naha tas-self f'self ta’ titoli

272.

Fi tranzazzjonijiet SLB, in-naha tas-self tan-negozju tinvolvi titolu li jrid ikun ivvalutat b’mod
konsistenti mill-kontropartijiet li jirrapportaw. 1I-“Prezz tat-titolu jew tal-komodita” (Kamp
2.49) jenntieq li jigi rrapportat fil-munita li fiha huwa ddenominat il-prezz tat-titolu jew tal-
komodita. Jenhtieg li din il-munita tkun specifikata fil-“Munita tal-prezzijiet” (Kamp 2.50).
Barra minn hekk, jenhtieg li I-prezz tat-titolu ma jinkludi I-ebda rekwizit tal-marginazzjoni,
skont, valwazzjoni pozittiva, suppliment, ec¢. li minflok jenhtieg li jigu rrapportati bhala parti
mill-valur tas-Suq tal-kollateral (Kamp 2.88), anki jekk jigu kkalkolati min-naha tas-self tat-
tranzazzjoni.
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273.

274.

275.

276.

Rigward il-Kamp 2.46 “Kwantita jew ammont nominali”, ammont nominali jenhtieg li jigi
rrapportat biss ghall-bonds. L-ammont nominali jenhtieg li jigi rrapportat fil-munita originali
specifikata f“Munita tal-ammont nominali” (Kamp 2.48). Titoli ohrajn jenhtieg li jigu
rrapportati bhala kwantita, fliema kaz “Unita ta’ kejl” (Kamp 2.47) trid timtela filwaqt li

“Munita tal-ammont nominali” (Kamp 2.48) tithalla vojta.

“Valur ta’ self” jigi kkalkulat fil-munita li fiha jkun denominat it-titolu skont il-formula ta’ hawn
tant, aktar milli fil-munita li fiha z-zewg§ kontropartijiet ikunu kkonkludew it-tranzazzjoni.
Madankollu, “valur tas-suq” jirrapprezenta I-valutazzjoni tat-titoli moghtija b’self mill-
kontropartijiet. Din il-valwazzjoni tista’ tkun fmunita differenti minn dik li fiha jkun
iddenominat it-titolu moghti b’self. Jekk joghgbok irreferi wkoll ghall-ezempju fit-Tagsima
5.2.1.8.

Il-valur tas-self jigi kkalkolat kif gej:
Valur tas — self (kamp 2.56) =

Kwantita jew ammont nominali (kamp 2.46) x Prezz tat — titolu jew tal — komodita (kamp 2.49)

Jista’ jkun hemm kazijiet li fihom il-valwazzjoni tat-titoli moghtija b’self (jew it-titoli uzati
bhala kollateral) ma tkunx possibbli, li tirrifletti n-nuqqas ta’ disponibbilta ta’ informazzjoni
dwar il-prezzijiet. Dan huwa I-kaz, perezempju, b’ishma sospizi, jew xi titoli ta’ introjtu fiss
f'segmenti tas-suq illikwidi. Mal-konkluzjoni ta’ SFTs li jinvolvu l-uzu ta’ tali titoli, jenhtieg li
I-kontropartijiet jirrapportaw il-valwazzjoni li tkun giet miftiehma kuntrattwalment. Jekk issir
disponibbli informazzjoni gdida dwar il-prezzijiet, jenhtieg li -aggornamenti tal-valwazzjoni
jigu rrapportati miz-zewg kontropartijiet fil-“Valur tas-suq” (Kamp 2.57).

5.3.12 Titoli

5.3.12.1 Kwalita tat-titolu / tal-kollateral

277.

278.

279.

Il-kampijiet tal-Kwalita tat-titolu (Kamp 2.51) u tal-Kwalita tal-kollateral (Kamp 2.90)
jenhtieg li jigu ppopolati mill-entitajiet tar-rapportar b’'wiehed mill-valuri specifikati fl-ITS
dwar ir-rapportar.

Jenhtieg li I-valur “NOAP” jintuza ghat-tipi ta’ kollateral li gejjin (Kamp 2.94): Ekwitajiet ta’
indi¢i ewlieni (MEQU), Ekwitajiet ohra (OEQU), u Assi ohra (OTHR) li ghalihom mhumiex
applikabbli klassifikazzjonijiet tal-kreditu skont it-tifsira tar-Regolament (KE) Nru
1060/2009 (CRAR)x. Il-valur “NOTR” jenhtieg li jintuza biss ghal strumenti li jistghu jigu
kklassifikati izda li ma ghandhomx klassifikazzjoni tal-kreditu.

Biex jirrapportaw din l-informazzjoni, u biex jevitaw dipendenza mekkanistika fuq
klassifikazzjonijiet tal-kreditu skont I-Artikolu 5a tar-Regolament CRA, jenhtieg li |-
kontropartijiet joqoghdu fuq il-valutazzjoni interna tal-kwalita kreditizja tat-titoli, Ii jistghu
jinkludu klassifikazzjonijiet esterni minn CRA wahda jew aktar.

14 Skont I-Artikolu 3 CRAR, “Klassifikazzjoni tal-kreditu” tfisser opinjoni dwar I-affidabbilta kreditizja ta’ entita, dejn jew obbligu
finanzjarju, titolu tad-dejn, sehem preferut jew strument finanzjarju iehor, jew ta’ emittent ta’ tali dejn jew obbligu finanzjarju, titolu
tad-dejn, sehem privileggat jew strument finanzjarju iehor, mahruga bl-uzu ta’ sistema ta’ klassifikazzjoni stabbilita u ddefinita ta’
kategoriji ta’ klassifikazzjoni.”
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280.

281.

*

Il-valur irrapportat jenntieg li jirrifletti kemm jista’ jkun mill-grib il-karatteristici tat-titolu. Meta
klassifikazzjonijiet esterni jkunu ntuzaw bhala input ghall-popolazzjoni tal-Kamp 2.51,
jennhtieg li idealment il-kontropartijiet jibbazaw il-valutazzjoni taghhom fugq il-klassifikazzjoni
tal-istrument aktar milli fuq il-klassifikazzjoni tal-emittent, jekk tkun disponibbli. Id-
denominazzjoni tal-munita (munita lokali vs barranija) u I-maturita (terminu qasir vs
terminu twil) jenhtieg li jirriflettu I-karatteristi¢i specifi¢i tat-titolu.

Jenhtieg li I-kontropatrtijiet jirrapportaw |-informazzjoni dwar il-kwalita tat-titolu bl-aktar mod
konsistenti possibbli billi din se tintuza ghar-rikonciljazzjoni. Madankollu, ESMA giet
mgharrfa dwar il-limitazzjonijiet possibbili li jistghu jipprevjenu lill-entitajiet milli jagsmu din
I-informazzjoni, fliema kaz il-kontropartijiet li jirrapportaw jenhtied li jirrapportaw il-valur li
jirrifletti bl-ahjar mod il-valutazzjoni interna taghhom.

5.3.12.2 Bonds

282.

283.

284.

285.

286.

Il-prezz fil-kaz ta’ bonds jenhtieg li jigi rrapportat bhala percentwal, izda mhux bhala
frazzjoni de¢imali ta’ 1.

It-Tabella 67 turi I-popolazzjoni tal-kampijiet fkaz ta’ SFT |i tinvolvi titoli tal-gvern ta’ grad
ta’ investiment u kklassifikati bhala strument ta’ dejn (bonds) b’ammont nominali ta’ EUR
100,000,000.

It-titoli, fdan |-ezempju, inhargu minn emittent Germaniz (Kamp 2.53) identifikat bl-LEI
tieghu (Kamp 2.54).

Il-prezz ta’ titolu huwa espress bhala peréentwal, 99.5%, (Kamp 2.49), il-munita tieghu hija
[-euro (Kamp 2.50), u d-data ta’ maturita tat-titoli hija t-22 ta’ April 2030 (Kamp 2.50).

ll-valur tas-self tal-SFT huwa ta’ EUR 99,500,000 (Kamp 2.56) u I-mutwatarju ma ghandux
access eskluziv biex jiehu b’self mill-portafoll tat-titoli tas-sellief (Kamp 2.68).

Tabella 67 - Bonds

No Field Example XML Message
40 Type of asset SECU <SctiesFincgRptgTxRpt>
<TradData>

41 Security identifier {ISIN} <Rpt>

—— <New>
42 CIaSS|f|cat|_on of a {CFI}

:_:,ecurlty " <CtrPtyData>
46 Quantity or nominal 100000000

amount - </CtrPtyData>
4g | Currency of nominal EUR <LnData>

_amount <SctiesLndg>
49 Security or commodity 99.5 <AsstTp>
price <Scty>
50 Price Currency <|d>DE0010877643</|d>
51 Security quality INVG <ClssfctnTp>DBFTFR</ClssfctnTp>
<QtyOrNmnlval>

52 | Maturity of the security | 2030-04-22 <Nmnlval>
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Tabella 67 - Bonds

No Field Example XML Message
53 Jurisdiction of the DE <Amt

issuer Ccy="EUR">100000000</Amt>

, {LEI} of the </NmnlVal>
54 LEI of the issuer issuer </QtyOrNmnlVal>
. <UnitPric>

55 Security type GOVS <Ptrg>99.5</Ptrg>
56 Loan value 99500000 </UnitPric>

<QIty>INVG</QIty>
<Mtrty>2030-04-22</Mtrty>
<lssr>
<|ld>
<LEI>
NNNNNNNNNNNNNNNNNNNN </LEI>
</ld>

<JursdctnCtry>DE</JursdctnCtry>
</lssr>
<Tp>
<Cd>GOVS</Cd>
</Tp>

Exclusive <ExclsvArrgmnt>false</ExclsvArrgmnt>
68 arrangements FALSE </Scty>
</AsstTp>
<LnVal
Ccy="EUR">99500000</LnVal>
</SctiesLndg>
</LnData>

<CollData>
</CollData>

</New>
</Rpt>
</TradData>
</SctiesFincgRptgTXRpt>DBFTFR</

5.3.12.3 Ekwitajiet ta’ indi¢i ewlieni

287. It-Tabella 68 turi I-popolazzjoni tal-kampijiet fkaz ta’ SFT li tinvolvi ekwita li hija parti minn
indi¢i ewlieni, jigifieri ekwitajiet ta’ indi¢i ewlieni (Kamp 2.55) bi kwantita ta’ 100,000 (Kamp
2.46). ll-kamp 2.48 mhuwiex applikabbli peress li I-Kamp 2.46 huwa ppopolata bi kwantita
u mhux b’ammont nominali.

288. Jenntieg li I-kontropartijiet jirrapportaw ekwitajiet bhala MEQU fejn dawn jitgiesu bhala tali
skont ir-Regolament ta’ Implimentazzjoni tal-Kummissjoni 2016/1646.

289. It-tip ta’ assijerga’ jkun titolu (Kamp 2.40) bhala ekwitajiet (Kamp 2.42). lI-kwalita tat-titolu
mhijiex applikabbli ghal dan it-tip ta’ titoli (Kamp 2.51).
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290. It-titoli, fdan I-ezempju, inhargu minn emittent Franc¢iz (Kamp 2.53) identifikat bl-LEI tieghu
(Kamp 2.54).

291. ll-prezz tat-titolu huwa espress f'unitajiet u huwa ta’ EUR 9.95 (Kamp 2.49 u Kamp 2.50).
Minhabba li s-sottostanti hija ekwita, ma hemm l-ebda data ta’ maturita tat-titoli, u

ghalhekk, il-Kamp 2.52 jenhtieg li jimtela bl-istandard 1SO 8601 “9999-12-31".

Il-valur tas-self tal-SFT huwa ta’ EUR 995,000 (Kamp 2.56) u I-mutwatarju ma ghandux
access eskluziv biex jiehu b’self mill-portafoll tat-titoli tas-sellief (Kamp 2.68).

202.

Tabella 68 — Ekwitajiet ta’ indici ewlieni

No Field Example XML Message
40 Type of asset SECU <§_I<Etr|aedsg|§[(;g>RpthxRpt>
S - <Rpt>
41 Security identifier {ISIN} <New>
Classification of a
42 security {CF1} <CtrPtyData>
Quantity or nominal
46 amount 100000 </CtrPtyData>
Security or commodit <LnData>
. <AsstTp>
50 Price currency EUR <Scty>
<ld>FR0000120271</1d>
51 Security quality NOAP
. . <ClssfctnTp>ESVUFN</ClssfctnTp>
52 | Maturity of the security | 9999-12-31 ClssfetnTp <%t;JOan/1(r§I\S/ZIim P
53 Jurisdiction of the FR <Qty>100000</Qty>
issuer </QtyOrNmnlVal>
: {LEI} of the <UnitPric>
54 LEI of the issuer issuer <MntryVal>
. <Amt
55 Security type MEQU Ccy="EUR">9.95</Amt>
</MntryVal>
56 Loan value 995000 </UnitPric>
<QIty>NOAP</QIlty>
<Mtrty>9999-12-31</Mtrty>
<Issr>
<ld>
<LEI>
529900S21EQ1BO4ESM68 </LEI>
</ld>
68 Exclusive FALSE <JursdctnCtry>FR</JursdctnCtry>
arrangements </Issr>
<Tp>
<Cd>MEQU</Cd>
</Tp>
<ExclsvArrgmnt>false</ExclsvArrgmnt>
</Scty>
</AsstTp>
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Tabella 68 — Ekwitajiet ta’ indici ewlieni

No Field Example XML Message

<LnVal
Ccy="EUR">995000</LnVal>
</SctiesLndg>
</LnData>
<CollData>

</CollData>

</New>
</Rpt>
</TradData>
</SctiesFincgRptgTxRpt>

5.3.12.4 Titoli ohra minghajr maturita

293. It-Tabella 69 turi I-popolazzjoni tal-kampijiet fil-kaz ta’ SFT li tinvolvi titoli i mhumiex fil-lista
pprovduta mill-Kamp 2.55 tal-Anness | tal-ITS. F’dan il-kaz, il-Kamp 2.55 jenhtieg |i jigi
ppopolat b™*assi ohra”. Il-kwantita tat-titoli hija ta’ 100,000 (Kamp 2.46). ll-kamp 2.48
mhuwiex applikabbli peress li I-Kamp 2.46 huwa ppopolata bi kwantita u mhux b’ammont
nominali.

294 . It-tip ta’ assi mill-gdid huwa titolu (Kamp 2.40) ikklassifikat bhala ESVUFN (Kamp 2.42).
[-kwalita tat-titolu mhijiex applikabbli ghal dan it-tip ta’ titoli (Kamp 2.51).

295. It-titoli, fdan l-ezempju, inhargu minn emittent Franc¢iz (Kamp 2.53) identifikat bl-LEI tieghu
(Kamp 2.54)

296. ll-prezz tat-titolu huwa espress funitajiet u, fdan |-ezempju, huwa ta’ EUR 99.5 (Kamp
2.49 u Kamp 2.50). It-titoli ma ghandhom I-ebda data ta’ maturita tat-titoli; ghalhekk, il-
Kamp 2.52 jenhtieq li jimtela bl-istandard 1ISO 8601 “9999-12—-31".

297. ll-valur tas-self tal-SFT huwa ta’ EUR 9,950,000 (Kamp 2.56) u I-mutwatarju ma ghandux
access eskluziv biex jiehu b’self mill-portafoll tat-titoli tas-sellief (Kamp 2.68).

Tabella 69 — Titoli ohra minghajr maturita

No Field Example XML Message
40 Type of asset SECU <§$:§§E:;;2RpthXRpt>
41|  Security identifier {ISIN} R
Classification of a

42 security {CFI} <CtrPtyData>

Quantity or nominal
46 amount 100000 </CtrPtyData>

Security or commodity <LnData>
49 price 99.5 <SctiesLndg>
. <AsstTp>

50 Price currency EUR <Scty>
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Tabella 69 — Titoli ohra minghajr maturita

No Field Example XML Message

<ld>FR0010877000</Id>

<ClssfctnTp> ESVUFN
</ClssfctnTp>

<QtyOrNmnlval>
Jurisdiction of the <Qty>100000</Qty>

issuer FR </QtyOrNmnlVal>

, {LEI} of the <UnitPric>
54 LEI of the issuer issuer <MntryVal>

. <Amt
55 Security type OTHR Cey="EUR">99.5</Amt>

</MntryVal>
</UnitPric>
<QIty>NOAP</QIty>
<Mtrty>9999-12-31</Mtrty>
<Issr>

<ld>

51 Security quality NOAP

52 | Maturity of the security | 9999-12-31

53

56 Loan value 9950000

<LEI>GGGGGGGGGGGGGGGGGGGG
</LEI>
</ld>

<JursdctnCtry>FR</JursdctnCtry>
</Issr>
<Tp>
<Cd>OTHR</Cd>
</Tp>
Exclusive
68 arrangements FALSE <ExclsvArrgmnt>false</ExclsvArrgmnt>
</Scty>
</AsstTp>
<LnVal
Ccy="EUR">9950000</LnVal>
</SctiesLndg>
</LnData>
<CollData>

</CollData>

</New>
</Rpt>
</TradData>
</SctiesFincgRptgTXRpt>

5.3.13 SFTs li jinvolvu komoditajiet — self ta’ komoditajiet
298. It-Tabella 70 turi I-popolazzjoni tal-kampijiet fil-kaz tal-SFT li tinvolvi komoditajiet (Kamp

2.40) bl-energija bhala prodott baziku (Kamp 2.43), iz-zejt bhala subprodott (Kamp 2.44),
u z-zejt Brent bhala subprodott ulterjuri (Kamp 2.45).

103



& %

* esm

***

299. Fl-ezempju, il-kwantita ta’ 100,000 (Kamp 2.46) titkejjel fi Bramel (Kamp 47) bi prezz ghal
kull BARL ta’ 60 USD (Kamp 49, u Kamp 50).

300. ll-valur tas-self huwa 6,000,000 (Kamp 56).

*

Tabella 70 - SFTs li jinvolvu komoditajiet

No Field Example XML Message

COMM <SctiesFincgRptgTxRpt>
<TradData>

43 Base product NRGY <Rpt>
<New>

40 Type of asset

44 Sub - product OIL

<CtrPtyData>

45 | Further sub - product BRNT

Quantity or nominal 100000 </CtrPtyData>
amount <LnData>

47 Unit of measure BARL <SctiesLndg>

Securities or <AsstTp>

commodities price 60 <Cmmdty>
<Clssfctn>

<Nrgy>
<QOil>
<BasePdct>NRGY</Base

46

49

50 Price currency usD

Pdct>
<SubPdct>OILP</SubPdc
t>
<AddtISubPdct>BRNT</A
ddtiISubPdct>
</Qil>
</Nrgy>
</Clssfctn>
<Qty>
<Val>100000</Val>
<UnitOfMeasr>BARL</UnitO
56 Loan value 6000000 | fMeasr>
</Qty>
<UnitPric>
<MntryVal>
<Amt
Ccy="USD">60</Amt>
</MntryVal>
</UnitPric>
</Cmmdty>
</AsstTp>

<LnVal
Ccy="USD">6000000</LnVal>

</SctiesLndg>
</LnData>
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Tabella 70 - SFTs li jinvolvu komoditajiet

\[e} Field Example XML Message
<CollData>
</CollData>

</New>
</Rpt>
</TradData>

</SctiesFincgRptgTXRpt>

5.3.14 SLB ta’ ribass ta’ flus

301. It-Tabella 71 turi |-popolazzjoni tal-kampijiet fil-kaz li I-kontropartijiet jagblu fuq rata ta’
ribass varjabbli bbazata fuq I-indi¢ci EONIA (Kamp 2.59) b’perjodu ta’ zmien ta’ referenza
fjiem tar-rata varjabbli ta’ ribass (Kamp 2.60) b’numru shih moltiplikatur tal-perjodu ta’
zmien ta’ jum wiehed (1) (Kamp 2.61).

302. ll-kontropartijiet gablu wkoll fug frekwenza ta’ bazi ta’ gimgha ghall-pagament tar-rata
varjabbli ta’ ribass (Kamp 2.62) u (Kamp 2.63). lz-zewg kampijiet biex jigu ffacilitati
tranzazzjonijiet li ma jiddefinixxux frekwenza tal-pagamenti tar-rata varjabbli ta’ ribass.

303. Ir-rata varjabbli tirrisettja b’perjodu ta’ Zmien ta’ jiem (Kamp 2.64) b’moltiplikatur ta’ jum
wiehed (1) (Kamp 2.65)

304. In-numru ta’ punti bazi li ghandhom jizdiedu (jew jitnaqgsu fil-kaz ta’ valur negattiv li huwa
permess ghal dan il-kamp) bhala firxa ghar-rata tal-imghax varjabbli sabiex tigi
ddeterminata r-rata tal-imghax huwa “5” (Kamp 2.66).

Tabella 71 - SLB ta’ ribass ta’ flus

\[e} Field Example XML Message
58 Fixed rebate rate <SctiesFincgRptgTxRpt>
<TradData>
59 Floating rebate rate EONA <New>
Floating rebate rate DAYS <CtrPtyData>
60 | reference period - time
period </CtrPtyData>
Floating rebate rate 1 <LnData>
61 reference period -
multiplier <TxLnData>
Floating rebate rate WEEK <SctiesLndg>
62 payment frequency -
time period <RbtRate>
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Tabella 71 - SLB ta’ ribass ta’ flus

\[e} Field

Floating rebate rate
63 payment frequency -
multiplier

Example

Floating rebate rate
64 | reset frequency - time
period

Floating rebate rate

XML Message

<Fltg>

<RefRate>
<Indx>EONA</Indx>
</RefRate>

<Term>
<Unit>DAYS</Unit>
<Val>1</Val>

</Term>
<PmtFrqcy>
<Unit>WEEK</Unit>
<Val>1</Val>
</PmtFrqgcy>
<RstFrqcy>
<Unit>DAY S</Unit>
<Val>1</Val>
</RstFrqcy>
<BsisPtSprd>5</BsisPtSprd>

</Fltg>

</RbtRate>

5 </SctiesLndg>

</TxLnData>

</LnData>

<CollData>

65 reset frequency -
multiplier

Spread of the rebate

66 rate

</CollData>

</New>
</TradData>

<.}.SctiesFincg RptgTxRpt>

5.3.15 SLB ibbazati fuq tariffi: SLB ta’ kollateral mhux fi flus, SLB ta’ pula ta’ flus u SLB
mhux Kkollateralizzati

305. SLB ibbazati fuq tariffi jkopru tliet tipi ta’ SLBs: SLB ta’ kollateral mhux fi flus, SLB ta’ pula
ta’ flus u SLB mhux kollateralizzati. It-tliet tipi kollha ghandhom I-istess logika ta’ rapportar.

306. It-Tabella 72 fiha I-valur li ghandu jigi rrapportat mill-kontropartijiet fil-Kamp 67 “Tariffa tas-
self” meta jikkonkludu kollateral mhux fi flus, pula ta’ flus u SLB mhux kollateralizzati (SLB
mhux ta’ ribass). It-tariffa tas-self, f'dan il-kaz, hija ta’ 1.23456 % u hija ppopolata minghajr
sinjal per¢entwali li huwa rizervat ghat-tikketti xml.

Tabella 72 - Kollateral mhux fi flus

N[o] Field Example XML Message
<SctiesFincgRptgTXRpt>
: <TradData>
67 Lending fee 1.23456 <Rpt>
<New>
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Tabella 72 - Kollateral mhux fi flus

No Field Example XML Message

<CtrPtyData>

</CtrPtyData>
<LnData>
<SctiesLndg>
<LndgFee>1.23456</LndgFee>
</SctiesLndg>
</LnData>
<CollData>

</CollData>

</New>
</Rpt>
</TradData>
</SctiesFincgRptgTXRpt>

5.3.16 Ammont ta’ self b’margni u valur qasir tas-suq

307. L-ammont globali pendenti ta’ self b’margni (Kamp 2.69) jenhtieg li jew jigi rapportat bhala
0 (meta I-klijent ikollu kreditu ta’ flus kumplessiv/ikollu pozizzjoni twila fi flus) jew bhala
valur pozittiv (meta I-klijent ikollu debitu ta’ flus kumplessiv/ikollu pozizzjoni gasira fi flus
fil-munita bazi). Jenhtieg li I-munita bazi dejjem tigi rrapportata, kif definit fil-ftehim bilaterali
bejn sensar finanzjarju prim u I-klijent tieghu.

308. ll-valur tas-self b’margni kumplessiv jigi kkalkolat abbazi ta’ kostitwenti individwali ta’ self
b’margni skont il-munita (Kampijiet 2.33 u 2.34). Jenhtieg li dawn il-kampijiet jigu ripetuti
kemm-il darba jkun hemm bzonn biex jigu inkluzi I-muniti kollha uzati fil-kont. Dan
jippermetti lill-awtoritajiet jimmonitorjaw debitu ta’ flus tal-klijenti (jigifieri self b’margni)
fmuniti individwali, ghall-kuntrarju ta’ debitu nett fil-munita bazi biss, kif ukoll kreditu ta’
flus fmuniti individwali uzat bhala kollateral. F’konformita mal-ammont kumplessiv tas-self
b’margni, debitu nett ta’ klijent fmunita partikolari jenhtieg li jigi rrapportat bhala valur
pozittiv flimkien mal-munita, filwaqt li kreditu nett ta’ klijent jenhtieg li jigi rrapportat bhala
valur negattiv.

309. Jenhtieg li valur gasir tas-suq dejjem jigi ppopolat b’valur denominat fil-munita bazi tas-
self b’'margni, kif definit fil-ftehim bilaterali (Kamp 2.70). Huwa mistenni ammont monetarju
wiehed ghal kull UTI u, ghalhekk, il-valur gasir tas-suq jenhtieg li jigi rrapportat fuq bazi
netta, fl-ahhar tal-gurnata. Fir-rigward tas-self b’margni pendenti, kwalunkwe kreditu fi flus
nett uzat biex jigi kollateralizzat il-valur gasir tas-suq jenhtieg li jigi rrapportat bhala valur
negattiv (Kamp 2.33) flimkien mal-munita tieghu (Kamp 2.34).

310. Meta l-ammont ta’ self b’'margni jkun ta’ 0, jigifieri meta I-klijent ikollu kreditu nett ta’ flus
fil-munita bazi, u I-valur qasir tas-suq ikun 0 ukoll, jenhtieg li I-Kampijiet 2.33, 2.69 u 2.71
ilkoll jimtlew b’ 0. Jenhtieg li jigi rrapportat ukoll aggornament tal-kollateral “zero”.
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5.3.16.1 Bilan¢i pozittivi u negattivi fxi muniti u d-debitu nett fil-munita bazi

311. It-Tabella 73 turi I-popolazzjoni tal-kampijiet tar-rapportar fil-kaz ta’ debitu nett fil-munita
bazi, li tirrifletti fdan I-ezempju partikolari kreditu fUSD u debiti fGBP u EUR. Ghas-
sempli¢ita, ir-rati tal-kambju USD-EUR u GBP-EUR fdan |-ezempju huma ssettjati indaqgs

ghal 1.

Tabella 73 - Bilan¢i pozittivi u negattivi fxi muniti u d-debitu fil-munita bazi

No Field Example XML Message
Margin lending i <SctiesFincgRptgTXRpt>
33 currency amount 100000 <TradData>
Margin lending <Rpt>
34 currency usb <New>
Margin lending
33 currency amount 50000 <CtrPtyData>
Margin lending
34 currency GBP <{_Ct[r)PtyData>
Margin lending <LnData>
33 currency amount 150000 <MrgnLndg>
34 Margin lending EUR B "<OutsdnnggnLnAmt
currency Ccy="EUR :éﬁ(i(lzﬂolgf//(lj:tstdngMrgnLnAmt>
Outstanding margin r alAm
69 |0ar? J 100000 | Ccy="EUR">0</ShrtMktValAmt>
Base currency of <i/lpr\?nrll;nAttr>
70 outstanding margin EUR
Ioa?I J <Amt Ccy="USD">-
100000</Amt>
<Amt
Ccy="GBP">50000</Amt>
<Amt
Ccy="EUR">100000</Amt>
</Amt>
</MrgnLnAttr>
</MrgnLndg>
71 Short market value 0 </LnData>
<CollData>
;./CoIIData>
</New>
</Rpt>
</TradData>
</SctiesFincgRptgTXRpt>

5.3.16.2 Kreditu nett fil-munita bazi u valur qasir tas-suq

312. It-Tabella 74 turi I-popolazzjoni tal-kampijiet tar-rapportar fil-kaz ta’ kreditu nett fi flus
fmunita bazi (GBP), u ghalhekk, is-self b’margni pendenti huwa rrapportat bhala 0, bi
kreditu fi flus mhux fil-munita bazi (USD) uzat bhala kollateral mill-klijent biex ikopri parti
mill-valur gasir tas-suq.
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Tabella 74 - Kreditu fil-munita bazi u valur gasir pozittiv tas-suq

No Field Example XML Message
Margin lending <SctiesFincgRptgTXRpt>
33 currency amount -100000 <TradData>
Margin lending <Rpt>
34 currency Usb <New>
Outstanding margin
69 |oa?, J 0 <CtrPtyData>
Base currency of
70 |  outstanding margin GBP </CtrPtyData>
loan <LnData>
<MrgnLndg>
<OutsdngMrgnLnAmt
Ccy="GBP">0</OutsdngMrgnLnAmt>
<ShrtMktValAmt
Ccy="GBP">500000</ShrtMktValAmt>
<MrgnLnAttr>
<Amt>
<Amt Ccy="USD">-
100000</Amt>
</Amt>
71 Short market value 500000 </MrgnLnAttr>
</MrgnLndg>
</LnData>
<CollData>
</CollData>
</New>
</Rpt>
</TradData>
</SctiesFincgRptgTXRpt>

5.3.16.3 Kreditu nett fil-munita bazi u I-ebda valur tas-suq qasir

313. It-Tabella 75 turi I-popolazzjoni tal-kampijiet tar-rapportar fil-kaz ta’ kreditu fi flus fil-munita
bazi (EUR) u I-ebda valur gasir tas-suq. Peress li ma hemm I|-ebda self b’margni pendenti
jew valur gasir tas-suq, il-kreditu fi flus mhuwiex rapportabbli (minhabba li ma jintuzax
bhala kollateral f’self b’margni jew valur qasir tas-suq). Madankollu, huwa mehtieg rapport
biex l-awtoritajiet jigu nnotifikati dwar il-bilan¢ Zzero. II-munita bazi, kif originarjament
miftiehma fil-kuntratt originali, jenhtieg li tigi ppopolata.

Tabella 75 - Kreditu fil-munita bazi u I-ebda valur gasir tas-suq

No Field Example XML Message
33 Margin lending 0 <SctiesFincgRptgTXRpt>
currency amount <TradData>
Margin lending <Rpt>
34 currency usb <New>
69 Outstanding margin 0
loan <CtrPtyData>
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Tabella 75 - Kreditu fil-munita bazi u I-ebda valur qasir tas-suq

No Field Example XML Message

Base currency of
70 outstanding margin EUR </CtrPtyData>
loan <LnData>
<MrgnLndg>
<OutsdngMrgnLnAmt
Ccy="EUR">0</OutsdngMrgnLnAmt>
<ShrtMktValAmt
Ccy="EUR">0</ShrtMktValAmt>
<MrgnLnAttr>
<Amt>
<Amt Ccy="USD">0</Amt>
</Amt>
</MrgnLnAttr>
</MrgnLndg>
</LnData>

71 Short market value 0

<CollData>
</CollData>

</New>
</Rpt>
</TradData>
</SctiesFincgRptgTxRpt>

5.4 Data dwar il-kollateral

314. It-tagsimiet sussegwenti jenfasizzaw il-popolazzjoni ta’ sett partikolari ta’ kampijiet li
jagsmu Kkaratteristici specifi¢i tal-kollateral ta’ SFT. Dan ikun jippermetti biex il-
kontropartijiet li jirrapportaw jivvalutaw direttament I-informazzjoni li jenhtieg li jirrapportaw
ghal kull tagsima tad-data specifika meta din tkun applikabbli.

315. Ir-regoli dwar il-validazzjoni jinkludu I-gwida kompluta dwar il-kampijiet applikabbli ghal kull
tip ta” SFT u tip ta’ azzjoni, kif ukoll id-dipendenzi rilevanti.

5.4.1 Ir-rapportar ta’ kollateralizzazzjoni ta’ SLB

316. Skont jekk is-SLB ikunx ikkollateralizzat jew mhux ikkollateralizzat, jenhtieg li |-
kontropartijiet jirrapportaw din I-informazzjoni fil-Kamp 2.72 “Marka tas-Self ta’ Titoli (“SL”)
Mhux Ikkollateralizzat”.

5.4.1.1 SLB Mhux Ikkollateralizzat
317. Jenhntieg li I-kontropartijiet jirrapportaw “veru” fil-Kamp 2.72 “Marka tas-Self ta’ Titoli (“SL”)

Mhux lkkollateralizzat” meta jkun hemm self mhux ikkollateralizzat ta’ titoli izda xorta
wahda dan ikun organizzat bhala tranzazzjoni SLB.
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5.4.1.2 SLB ikkollateralizzat

318. Jennhtieg li |-kontropartijiet jirrapportaw “falz” f“Marka tas-Self ta’ Titoli (“SL”) Mhux
Ikkollateralizzat” (Kamp 2.72) meta t-tranzazzjoni SLB tkun ikkollateralizzata jew meta |-
kontropartijiet jagblu li jikkollateralizzaw in-negozju, izda I-allokazzjoni specifika tal-
kollateral ma tkunx ghadha maghrufa.

5.4.2 Kollateralizzazzjoni

319. Meta I-basket ta’ kollateral ma jkunx maghruf fil-hin tar-rapportar, jenhtieg li I-Kamp 2.96
jigi ppopolat b’*NTAV”. L-istess jghodd ghal repos li jsehhu fuq pjattaformi tal-GC. F’dak
il-kaz, jenhtieg li I-kontropartijiet jaggornaw l-informazzjoni dwar I-identifikazzjoni ta’ basket
ta’ kollateral malli jkunu jafuha u mbaghad jaggornaw l-informazzjoni dwar il-komponenti
tal-kollateral sa mhux aktar tard mill-jum ta’ xoghol ta’ wara d-data tal-valur.

320. Meta |-kollateralizzazzjoni ma ssehhx kontra basket ta’ kollateral, I-ESMA tistenna li |-
kontropartijiet jenhtieg li jirrapportaw I-elementi rilevanti tal-kollateral.

5.4.2.1 Tranzazzjoni wahda b’basket ta’ kollateral

321. It-Tabella 76 turi I-popolazzjoni tal-kampijiet fil-kaz li jigu nnegozjati zewg SFTs separati
kontra basket ta’ kollateral (Kamp 2.96) identifikat bl-ISIN “GBO0BH4HKS39". Jista’ jkun
hemm diversi SFTs innegozjati kontra basket ta’ kollateral, minghajr ma jkun hemm
kollateralizzazzjoni fuq bazi ta’ skopertura netta. L-SFTs jigu kkollateralizzati fil-livell tat-
tranzazzjonijiet (Kamp 2.73 ippopolat b™*FALZ”).

Tabella 76 - Tranzazzjoni wahda b’basket ta’ kollateral

\[o] Field Example XML Message
. LEI of -
13 Reporting counterparty <SctiesFincgRptgTxRpt>
counterparty A <TradData>
LEI of <5|5te>w>
1.11 | Other counterparty | counterparty <CtrPtyData>
B <CtrPtyData>
1.9 Counterparty side GIVE <RptgCtrPty>
<ld>
{LEI} of
1.18 Agent lender agent lender | <) F|>12345678901234500000</LEI>
F </d>
1 Unique_'l_'ransaction UTIL <Sd>GIVE</Sd>
Identifier CUTI') </RptgCtrPty>
3 Event date 24/04/2020 <othrctrty>
9 Master agreement GMRA | | EI>ABCDEFGHIJKLMNOPQRST</LEI>
— </ld>
73 | e ekeaune | FALSE <IOthrCtrPty>
<OthrPtyData>
96 CoIIz_;ltera! _basket {ISIN} <AgtLndr>
identifier
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Tabella 76 - Tranzazzjoni wahda b’basket ta’ kollateral

\[o] Field Example
98 Action type NEWT
. LEI of
1.3 Reporting counterparty
counterparty A
LEI of
1.11 Other counterparty | counterparty
B
1.9 Counterparty side GIVE
{LEI} of
1.18 Agent lender agent lender
F
Unique Transaction
1 Identifier (UTI) uTi2
3 Event date 24/04/2020
9 Master agreement GMRA
73 Collateralisation of EALSE
net exposure
Collateral basket
96 identifier {ISIN}
98 Action type NEWT

XML Message

<LEI>BBBBBBBBBBBBBBBBBBBB</LEI>
</AgtLndr>
</OthrPtyData>
</CtrPtyData>
</CtrPtyData>
<LnData>
<RpTrad>

<UnqTradldr>UTI1</UnqTradldr>
<EvtDt>2020-04-24</EvtDt>
<MstrAgrmt>
<Tp>
<Tp>GMRA</Tp>
</Tp>
</MstrAgrmt>
</RpTrad>
</LnData>
<CollData>
<RpTrad>

<NetXpsrCollstnind>false</NetXpsrCollstnl
nd>
<Bsktldr>
<ld>GB0OOBH4HKS39</Id>
</Bsktldr>
</RpTrad>
</CollData>

</New>
</Rpt>
<Rpt>
<New>
<CtrPtyData>
<CtrPtyData>
<RptgCtrPty>
<ld>

<LEI>12345678901234500000</LEI>
</ld>
<Sd>GIVE</Sd>
</RptgCtrPty>
<OthrCtrPty>
<|ld>

<LEI>ABCDEFGHIJKLMNOPQRST</LEI>
</ld>
</OthrCtrPty>
<OthrPtyData>
<AgtLndr>

112



Tabella 76 - Tranzazzjoni wahda b’basket ta’ kollateral
No Field Example XML Message

<LEI>BBBBBBBBBBBBBBBBBBBB</LEI>
</AgtLndr>
</OthrPtyData>
</CtrPtyData>
</CtrPtyData>
<LnData>
<RpTrad>

<UnqTradldr>UTI2</UnqTradldr>
<EvtDt>2020-04-24</EvtDt>
<MstrAgrmt>
<Tp>
<Tp>GMRA</Tp>
</Tp>
</MstrAgrmt>
</RpTrad>
</LnData>
<CollData>
<RpTrad>

<NetXpsrCollstnind>false</NetXpsrCollstnl
nd>
<Bsktldr>
<ld>GB0OOBH4HKS39</Id>
</Bsktldr>
</RpTrad>
</CollData>

</New>
</Rpt>
</TradData>
</SctiesFincgRptgTXRpt>

5.4.2.2 Tranzazzjoni wahda b’identifikazzjoni ta’ basket mhux maghrufa fil-hin tar-
rapportar

322. It-Tabella 77 turi |-popolazzjoni tal-kampijiet fil-kaz ta’ tranzazzjoni wahda li tkun
ikkollateralizzata b’basket ta’ kollateral izda fejn I|-identifikazzjoni tal-basket ma tkunx
disponibbli fil-hin tar-rapportar (Kamp 2.96 ippopolat b’“NTAV”).

323. L-SFT hija kkollateralizzata fil-livell ta’ tranzazzjoni unika (Kamp 2.73). L-SFT hija
kollateralizzata fuq il-bazi tat-tranzazzjoni (Kamp 2.73 ippopolat b’“FALZ”).

Tabella 77 - Tranzazzjoni wahda minghajr basket fil-hin tar-rapportar

\[o] Field Example XML Message
. LEI of <SctiesFincgRptgTxRpt>
1.3 c?uenag:m;?t counterparty <TradData>
party A <Rpt>
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Tabella 77 - Tranzazzjoni wahda minghajr basket fil-hin tar-rapportar

\[o] Field Example
LEI of
1.11 Other counterparty | counterparty
B
1.9 Counterparty side GIVE
{LEI} of
1.18 Agent lender agent lender
F
Unigue Transaction
1 Identifier (UTI") uTit
3 Event date 24/04/2020
9 Master agreement GMRA
73 Collateralisation of EALSE
net exposure
96 Collatera! pasket NTAY
identifier
98 Action type NEWT

XML Message

<New>
<CtrPtyData>
<CtrPtyData>
<RptgCtrPty>
<|d>

<LEI>12345678901234500000</LEI>
</ld>
<Sd>GIVE</Sd>
</RptgCtrPty>
<OthrCtrPty>
<|d>

<LEI>ABCDEFGHIJKLMNOPQRST</LEI>
</ld>
</OthrCtrPty>
<OthrPtyData>
<AgtLndr>

<LEI>BBBBBBBBBBBBBBBBBBBB</LEI>
</AgtLndr>
</OthrPtyData>
</CtrPtyData>
</CtrPtyData>
<LnData>
<RpTrad>

<UnqTradldr>UTI1</UnqTradldr>
<EvtDt>2020-04-24</EvtDt>
<MstrAgrmt>
<Tp>
<Tp>GMRA</Tp>
</Tp>
</MstrAgrmt>
</RpTrad>
</LnData>
<CollData>
<RpTrad>

<NetXpsrCollstnind>false</NetXpsrCollstnl
nd>
<Bsktldr>
<Id>NTAV</Id>
</Bsktldr>
</RpTrad>
</CollData>

</New>
</Rpt>
</TradData>
</SctiesFincgRptgTXRpt>
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5.4.2.3 Kollateralizzazzjoni fug bazi ta’ skopertura netta bil-basket

324. Tabella 78 turi I-popolazzjoni tal-kampijiet fil-kaz ta’ zewg tranzazzjonijiet ikkollateralizzati
b’basket ta’ kollateral (Kamp 2.96) fuq bazi ta’ skopertura netta (Kamp 2.73 ippopolat b’
“VERU”) u identifikat bl-ISIN “GBO0OBH4HKS39”. Dan |-ezempju ma jfissirx li I-ftehimiet
kollha tal-GC huma fuq bazi ta’ skopertura netta. Jenhtieg li I-kontropartijiet jirrapportaw |-
SFTs kif jigu konkluzi.

325. Ta’ minisemmi li meta I-SFTs ikunu kkollateralizzati fug bazi ta’ skopertura netta b’basket,
il-messaggi tas-COLU jenhtieg li jinkludu I-komponenti tal-kollateral individwali. Ir-
rapportar tal-ISIN tal-basket huwa biss sakemm tigi definita |-allokazzjoni ta’ titoli. II-
komponenti tal-kollateral jenhtieg li jigu rrapportati kif inhuma fl-ahhar tal-gurnata.

Tabella 78 - Bazi ta’ skopertura netta bil-basket

No Field Example
Reporting LEI of
1.3 counterparty countirparty
LEI of
1.11 | Other counterparty | counterparty
B
1.9 Counterparty side GIVE
1.18 Agent lender {LEI} of
agent lender
Unique Transaction
L Identifier (UTI") uTit
3 Event date 24/04/2020
9 Master agreement GMRA
73 Collateralisation of TRUE
net exposure
Collateral basket
96 identifier {ISIN}
98 Action type NEWT
Reportin LEI of
1.3 P 9 counterparty
counterparty A
LEI of
1.11 Other counterparty | counterparty
B
1.9 Counterparty side GIVE
1.18 Agent lender {LEI} of
agent lender

XML Message

<SctiesFincgRptgTXRpt>
<TradData>
<Rpt>
<New>
<CtrPtyData>
<CtrPtyData>
<RptgCtrPty>
<|d>

<LEI>12345678901234500000</LEI>
</ld>
<Sd>GIVE</Sd>
</RptgCtrPty>
<OthrCtrPty>
<|d>

<LEI>ABCDEFGHIJKLMNOPQRST</LEI>
</ld>
</OthrCtrPty>
<OthrPtyData>
<AgtLndr>

<LEI>BBBBBBBBBBBBBBBBBBBB</LEI>
</AgtLndr>
</OthrPtyData>
</CtrPtyData>
</CtrPtyData>
<LnData>
<RpTrad>

<UnqTradldr>UTI1</UnqTradldr>
<EvtDt>2020-04-24</EvtDt>
<MstrAgrmt>
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Tabella 78 - Bazi ta’ skopertura netta bil-basket

Field Example
Unique Transaction

1 Identifier (UTI) uTi2

3 Event date 24/04/2020
9 Master agreement GMRA
73 Collateralisation of TRUE

net exposure
Collateral basket

96 identifier {ISIN}
98 Action type NEWT

XML Message
<Tp>
<Tp>GMRA</Tp>
</Tp>
</MstrAgrmt>
</RpTrad>
</LnData>
<CollData>
<RpTrad>

<NetXpsrCollstnind>true</NetXpsrCollstnin
d>
<Bsktldr>
<ld>GBOOBH4HKS39</Id>
</Bsktldr>
</RpTrad>
</CollData>

</New>
</Rpt>
<Rpt>
<New>
<CtrPtyData>
<CtrPtyData>
<RptgCtrPty>
<|d>

<LEI>12345678901234500000</LEI>
</ld>
<Sd>GIVE</Sd>
</RptgCtrPty>
<OthrCtrPty>
<|ld>

<LEI>ABCDEFGHIJKLMNOPQRST</LEI>
</ld>
</OthrCtrPty>
<OthrPtyData>
<AgtLndr>

<LEI>BBBBBBBBBBBBBBBBBBBB</LEI>
</AgtLndr>
</OthrPtyData>
</CtrPtyData>
</CtrPtyData>
<LnData>
<RpTrad>

<UngTradldr>UTI2</UngTradldr>
<EvtDt>2020-04-24</EvtDt>
<MstrAgrmt>
<Tp>
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Tabella 78 - Bazi ta’ skopertura netta bil-basket

No

Field

Example

XML Message

<Tp>GMRA</Tp>
</Tp>
</MstrAgrmt>
</RpTrad>
</LnData>
<CollData>
<RpTrad>

<NetXpsrCollstnind>true</NetXpsrCollstnin
d>
<Bsktldr>
<ld>GB0OOBH4HKS39</ld>
</Bsktldr>
</RpTrad>
</CollData>

</New>
</Rpt>
</TradData>
</SctiesFincgRptgTXRpt>

5.4.2.4 Kollateralizzazzjoni fuq bazi ta’ skopertura netta b’identifikazzjoni tal-basket mhux
maghrufa fil-hin tar-rapportar

326. It-Tabella 79 turi I-popolazzjoni tal-kampijiet meta tranzazzjoni tkun ikkollateralizzata fuq
bazi ta’ skopertura netta (Kamp 2.73 ippopolat b’™*VERU” b’basket ta’ kollaterali li I-
identifikatur tieghu jew mhuwiex ISIN jew I-ISIN ghadu mhux maghruf (Kamp 2.96

ippopolat b“NTAV”).

327. ll-kollateralizzazzjoni tat-tranzazzjoni tkun fuq bazi ta’ skopertura netta (Kamp 2.73).

Tabella 79 - Bazi ta’ skopertura netta minghajr basket fil-hin tar-rapportar

\[e} Field Example
Collateralisation of net
73 true
exposure
96 Collgtera! !oasket NTAV
identifier
98 Action type NEWT

XML Message
<SctiesFincgRptgTxRpt>
<TradData>
<Rpt>
<New>

<CtrPtyData>

</CtrPtyData>
<LnData>

</LnData>
<CollData>
<RpTrad>

<NetXpsrCollstnind>true</NetXpsrCollstnin
d>
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Tabella 79 - Bazi ta’ skopertura netta minghajr basket fil-hin tar-rapportar

No

Field

Example

XML Message

<Bsktldr>
<Id>NTAV</Id>
</Bsktldr>
</RpTrad>
</CollData>

</New>
</Rpt>
</TradData>
</SctiesFincgRptgTXRpt>

5.4.3 Kollataral fi flus

328. It-Tabella 80 turi r-rapportar tal-kampijiet fkaz ta’ ribass fi flus u ta’ tranzazzjoni SLB f'pula
ta’ flus. Fl-ezempiju, il-kollateralizzazzjoni ssir b’kollateral fi flus ta’ EUR 1,000,000 (Kamp
2.76 u Kamp 2.77). Ix-xenarju tar-rapportar ghal dan il-kaz huwa l-istess ghat-tip ta’ azzjoni

“NEWT” u “COLU".
Tabella 80 - Kollateral fi flus
No Field Example
76 | Cash collateral amount 1000000
77 Cash collateral EUR

currency

XML Message

<SctiesFincgRptgTXRpt>
<TradData>
<Rpt>
<New>

<CtrPtyData>

</CtrPtyData>
<LnData>

</LnData>
<CollData>
<RpTrad>
<AsstTp>
<Csh>
<Amt
Ccy="EUR">1000000</Amt>
</Csh>
</AsstTp>
</RpTrad>
</CollData>

</New>
</Rpt>
</TradData>
</SctiesFincgRptgTXRpt>
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5.4.4 Rapportar ta’ kollateral zero

329. Sabiex jigi ssimplifikat ir-rapportar meta I-kollateral ikun ugwali ghal 0, minbarra is-self
b’margni, il-kollateral jenhtieg li dejjem jigi rrapportat bhala kollateral fi flus, bl-ammont tal-
kollateral fi flus jkun ugwali ghal O u t-tip ta’ komponent tal-kollateral li jkun “FLUS”
irrispettivament minn jekk it-tip ta’ kollateral uzat qabel ghal dik I-SFT kienx titoli,
komoditajiet jew flus.

330. It-Tabella 81 turi r-rapportar tal-kampijiet fkaz li I-kollateral ikun ugwali ghal 0 u t-tip ta’
komponent tal-kollateral ikun jew titoli, jew komoditajiet (ghal repos u ghal BSB/SBBs
biss), jew flus.

Tabella 81 — Rapportar ta’ kollateral zero ghal titoli, ghal komoditajiet u ghal flus

No Field Example XML Message

Type of collateral CASH <SctiesFincgRptgTXRpt>
component <TradData>

<Rpt>
76 | Cash collateral amount 0 <CollUpd>

75

<CtrPtyData>

</CtrPtyData>
<LnData>

</LnData>
<CollData>
<RpTrad>

<AsstTp>
77 Cash collateral EUR <Csh>

currency <Amt Ccy="EUR">0</Amt>
</Csh>
</AsstTp>
</RpTrad>
</CollData>

</CollUpd>
</Rpt>
</TradData>
</SctiesFincgRptgTXRpt>

5.4.5 Kampijiet tal-kollateral ta’ garanzija

331. Rigward it-titoli li d-dettalji taghhom ma jkunux disponibbli, ir-rapportar huwa obbligatorju
sad-data tal-valur + jum wiehed (1). Ghal kwistjonijiet relatati mas-saldu, jekk joghgbok
irreferi ghat-Tagsima 5.4.8 tal-Linji Gwida. Fil-kaz ta’ basktijiet ta’ kollateral, fejn id-dettalji
jigu rrapportati darba biss li tkun saret |-allokazzjoni tal-kollateral, jekk joghgbok irreferi
ghat-Tagsima 5.4.2 tal-Linji Gwida.
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5.45.1 Telf impost

332. Jenntieg li I-kontropartijiet jirrapportaw data dwar il-kollateral skont it-Tabella 2 tal-Anness
tal-RTS dwar ir-Rapportar.

333. ll-valur tas-suq tal-kollateral (Kamp 2.88) jenhtieg li jigi rrapportat bil-valur gust, eskluz it-
telf impost. Fi kliem iehor, il-valur tas-suq tal-kollateral jenhtieg li jinkludi I-kollateral kollu
ddepozitat mill-fornitur tal-kollateral, inkluz kollateral pendenti izda li jkun ghadu mhux
saldat, gabel kwalunkwe tnaqgis tat-telf impost.

334. lt-telf impost jew il-margni (Kamp 2.89) jenntieg li jigi rrapportat fil-livell tal-ISIN bhala %
ghat-tipi kollha ta’ SFT. Ghal repos, it-telf impost huwa miftiehem kuntrattwalment u
jenntieq li jigi stabbilit ghad-durata tal-SFT, sakemm il-kontropartijiet ma jinnegozjawx mill-
gdid it-telf impost. It-telf impost jigi kkalkolat bhala 1 nieqges il-proporzjon bejn il-flus u I-
valur tal-kollateral, moltiplikat b’ 100. Perezempiju, repo b’100 fi flus u b’105 fkollateral
jipprodu¢i telf impost ta’ 100*[1-(100/105)]=4.7619 u jenhtieg li jigi rrapportat bhala
“4.7619". Fil-kaz ta’ telf impost fil-livell tal-portafolli (jigifieri fejn bi ftehim bejn il-
kontropartijiet ikun applikat telf impost wiehed fuq il-portafoll shih tal-kollateral repo),
japplikaw l-istess principji. Kif specifikat fl-RTS dwar ir-rapportar, it-telf impost fil-livell tal-
portafolli jenhtieg li jigi rrapportat ukoll fil-livell tal-1ISIN, jigifieri jennhtied li jigi ripetut ghal
kull ISIN fil-portafoll (u ghall-flus kontanti jekk ikun parti mill-portafoll):

335. Ghal SLB, it-“Telf impost jew margni” (Kamp 2.89) jenhtied li jinkludu biss telf impost li
japplika ghan-naha tal-kollateral. Minflok, ir-rekwiziti tal-margni jigu koperti permezz tal-
valur tas-suq tal-kollateral (Kamp 2.88) u l-ammont ta’ kollateral fi flus (Kamp 2.76).
Ghalhekk, il-valur tas-suq tal-kollateral u l-ammont ta’ kollateral fi flus jenhtieg li jigu
aggornati wkoll bi kwalunkwe supplimentazzjoni (bhal mark-ups fuq is-self) li jibdew
japplikaw matul it-tranzazzjoni.

336. It-Tabella 82 turi data dwar il-kollateral minn SLB fejn titoli b’valur ta’ EUR 100.000 jittiehdu
b’self kontra EUR 100.000 f'kollateral fi flus (Kamp 2.76 u Kamp 2.77), jigifieri |-ebda telf
impost, li jfisser li t-telf impost jenhtieg li jigi rrapportat bhala 0 (Kamp 2.89).

Tabella 82 — ll-kollateral fi flus minghajr telf impost

No Field Example XML Message

<SctiesFincgRptgTxRpt>
76 | Cash collateral amount 100000 <TradData>

77 Cash collateral EUR <Rpt>
currency <New>

<CtrPtyData>

</CtrPtyData>
89 Haircut or margin 0 <LnData>
</LnData>
<CollData>
<RpTrad>
<AsstTp>
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Tabella 82 — Il-kollateral fi flus minghajr telf impost

No Field Example XML Message

<Csh>
<Amt
Ccy="EUR">100000</Amt>

<HrcutOrMrgn>0</HrcutOrMrgn>
</Csh>
</AsstTp>
</RpTrad>
</CollData>

</New>
</Rpt>
</TradData>
</SctiesFincgRptgTxRpt>

337. It-Tabella 83 turi garanzija fuq self b’valur ta” EUR 100,000 ikkollateralizzata b’ USD
105,000 fi flus (Kamp 2.76 u Kamp 2.77), li tirrifletti margni ta’ 105% fuq in-naha tas-self.

Tabella 83 — lI-kollateral fi flus fmunita barranija b’margni

No Field Example XML Message
76 | Cash collateral amount 105000 <SctiesFincgRptgTxRpt>
<TradData>
Cash collateral <Rpt>
7 currency USD <New>
<CtrPtyData>
</CtrPtyData>
<LnData>
</LnData>
<CollData>
<RpTrad>
<AsstTp>
<Csh>
89 Haircut or margin 0 <Amt

Ccy="USD">105000</Amt>

<HrcutOrMrgn>0</HrcutOrMrgn>
</Csh>
</AsstTp>
</RpTrad>
</CollData>

</New>
</Rpt>
</TradData>
</SctiesFincgRptgTXRpt>
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338. Fl-ezempju ta’ kollateral “Imhallat” (Tabella 84), garanziji fuq self b’valur ta” EUR 100,000
huma kkollateralizzati b’ EUR 55,000 fkollateral fi flus (Kamp 2.76) u b’EUR 60,000
fkollateral mhux fi flus (Kamp 2.88). Dan jinkludi rekwizit ta’ margni (mhux specifikat) fuq
in-naha tas-self, li japplika kemm ghall-kollateral fi flus kif ukoll ghall-kollateral mhux fi flus,
li bhala suppliment ghalihom ikun hemm telf impost ta’ 5% fuq il-valur tat-titoli uzati bhala
kollateral. ll-kamp 2.89 jigi ppopolat b’“0” ghall-kollateral fi flus, u b™“5” ghat-titoli uzati bhala
kollateral.

Tabella 84 — Kollateral “imhallat” b’telf impost u b’margni

No Field Example XML Message

<SctiesFincgRptgTxRpt>
<TradData>
Cash collateral <Rpt>

7 currency EUR <New>

76 | Cash collateral amount 55000

89 Haircut or margin 0 <CtrPtyData>

88 | Collateral market value 60000 </CtrPtyData>

<LnData>

</LnData>
<CollData>
<RpTrad>
<AsstTp>
<Scty>
<MktVal
Ccy="EUR">60000</MktVal>

<HrcutOrMrgn>5</HrcutOrMrgn>
</Scty>
<Csh>
<Amt
Ccy="EUR">55000</Amt>

89 Haircut or margin 5

<HrcutOrMrgn>0</HrcutOrMrgn>
</Csh>
</AsstTp>
</RpTrad>
</CollData>

</New>
</Rpt>
</TradData>
</SctiesFincgRptgTXRpt>

339. Telf impost negattiv jista’ jigi rrapportat sal-punt li I-valur tal-kollateral ikun izghar mill-valur
tas-self. Jenhtieg li s-sinjal tat-telf impost ma jvarjax man-naha tal-kontroparti.

340. It-Tabella 85 turi repo li fih tranzazzjoni hija kkollateralizzata b’basket ta’ titoli (din id-darba
minghajr flus) u telf impost fil-livell tal-portafolli japplika ghat-titoli kollaterali kollha. L-istess
telf impost jenhtie li jigi rrapportat ghal kull komponent tal-kollateral fil-portafoll (inkluz flus
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jekk ikunu parti mill-portafoll). Self b'valur ta’ EUR 150,000 huwa kkollateralizzat b’zewg
titoli, EUR 110,000 f'garanzija A u 50,000 f'garanzija B. ll-valur totali tas-suq tal-kollateral
iddepozitat huwa ta’ EUR 160,000, li jikkorrispondi ghal telf impost fil-livell tal-portafolli ta’
100*[1-(150/160)]=6.25%. Dan huwa I-valur li jenhtieq li jigi rrapportat fil-Kamp 2.89 ghal
kull ISIN. Bl-istess mod, ghall-kollateralizzazzjoni fugq bazi ta’ skopertura netta (Kamp
2.73), l-istess telf impost jenhtieg li jigi rrapportat ghal kull titolu individwali.

Tabella 85 — Portafoll tal-Kollateral b’telf impost fil-livell tal-portafolli

\[o]
88

Field Example XML Message

110000 <SctiesFincgRptgTxRpt>

Collateral market value <TradData>

89

<Rpt>

Haircut or margin 6.25
<New>

88

Collateral market value 50000 <CtrPtyData>

89

</CtrPtyData>
<LnData>

</LnData>
<CollData>
<RpTrad>
<AsstTp>
<Scty>
<MktVal
Ccy="EUR">110000</MktVal>

<HrcutOrMrgn>6.25</HrcutOrMrgn>
</Scty>
6.25 <Scty>
<MktVal
Ccy="EUR">50000</MktVal>

Haircut or margin

<HrcutOrMrgn>6.25</HrcutOrMrgn>
</Scty>
</AsstTp>
</RpTrad>
</CollData>

</New>
</Rpt>
</TradData>
</SctiesFincgRptgTXRpt>

341.

Ghal self b’'margni, fejn rekwizit ta’ telf impost jew ta’ margni japplika ghall-portafoll shih
tal-kollateral, il-valur irrapportat fil-Kamp 2.89 jenhtieg li jigi ripetut fl-ISINs u fl-elementi ta’
flus kollha. Jekk dan ma jkunx il-kaz u jkun japplika t-telf impost, minflok, fuq bazi ta’ titolu
b’titolu, jenhtied li jigu rrapportati t-telf impost jew il-margini specifici ghall-ISIN (fl-istess
format bhal ta’ SFTs ohrajn, jigifieri f%).
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5.4.5.2 Tip ta’ Kollateral

. It-tip ta’ kollateral (Kamp 2.94) jenhtieg li jigi rrapportat mill-kontropartijiet b’'wiehed mill-

valuri li gejjin:
a. “GOVS’ - Titoli tal-gvern;
b. “SUNS” - Titoli supranazzjonali u agenziji;

c. “FIDE” - Titoli ta’ dejn (inkluzi bonds koperti) mahruga minn banek u minn
istituzzjonijiet finanzjarji ohra;

d. “NFID” - Titoli ta’ dejn korporattiv (inkluzi bonds koperti) mahruga minn istituzzjonijiet
mhux finanzjarji;

e. “SEPR’ - Prodotti titolizzati (inkluzi ABS, CDO, CMBS, RMBS, ABCP);
f. “MEQU” - Ekwita ta’ indi¢i ewlieni (inkluzi bonds konvertibbli);

g. “OEQU” - Ekwitajiet ohra (inkluzi bonds konvertibbli);

h. “OTHR” - Assi ohrajn (inkluzi ishma f'fondi mutwi).

. Ghal titoli ohra, il-kontropartijiet jistghu jiddependu fuq sorsi uffi¢jali ohra sabiex

jimminimizzaw ir-riskju ta’ inkonsistenzi u kwistjonijiet ta’ rikonciljazzjoni. Ghad-definizzjoni
ta’ titoli tal-gvern, jenhtieg li l-entitajiet relaturi juzaw bhala referenza n-nota 19 f'giegh il-
pagna tal-istandards tal-FSB dwar il-gbir ta’ data tal-SFT u jibbazaw fuq |-approc¢é
standardizzat ta’ Basel Ill. Jekk wahda mill-kontropartijiet ma tkunx ikkoncernata bir-
rekwiziti ta’ Basel lll, jenhtied li I-kontropartijiet jagblu dwar il-valur li ghandu jigi rrapportat
ghal dan il-kamp.

Id-distinzjoni bejn “Ekwitajiet ta’ indici ewlieni” u “Ekwitajiet ohra” hija konformi mal-
istandards tal-FSB. Madankollu, huwa fidejn il-membri tal-FSB li jiddec¢iedu liema indicijiet
jenntieg li jikkwalifikaw bhala “Ewlenin”, dment li dawn jigu ddefiniti fkonformita mal-
implimentazzjoni tal-qafas tal-FSB/BCBS dwar telf impost fSFTs ikklirjati mhux
¢entralment.

L-ITS tal-ESMA dwar I-indic¢ijiet ewlenin u I-iskambji rikonoxxuti skont ir-Regolament dwar
ir-Rekwiziti Kapitali (CRR)* jinkludu lista ta’ indicijiet ewlenin (Anness |, Tabelli 1 u 2). II-
lista tinkludi indici ta’ ekwita u ta’ bonds konvertibbli li jkopru assi gewwa u barra |-UE. Din
il-lista jenhtieg li tintuza bhala referenza ghall-klassifikazzjoni ta’ ekwitajiet u ta’ bonds
konvertibbli bhala “Indi¢i ewlieni” jew “Ohra”.

5.4.5.3 Disponibbilta ghall-uzu mill-gdid tal-kollateral

. Jenhtieg li I-kontropartijiet jippopolaw il-kamp filwaqt li jgisu biss |-abbilta kuntrattwali ta’

uzu mill-gdid tal-kollateral. Meta “Metodu uzat biex jigi pprovdut il-kollateral” (Kamp 2.20)
jigi rrapportat bhala “TTCA” jew “SIUR”, “Disponibbilta ghall-uzu mill-gdid tal-kollateral”
(Kamp 2.95) jenhtieg li dejjem tigi ppopolata b™VERU”. Jenhtieg li hawnhemm ja jigux
ikkunsidrati restrizzjonijiet operazzjonali jew rekwiziti regolator;ji li jistghu jipprevjenu I-uzu

15 Ir-Regolament ta’ implimentazzjoni tal-Kummissjoni (UE) 2016/1646 tat-13 ta’ Settembru 2016.
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mill-gdid milli jsehn. ll-kapacita kuntrattwali tal-uzu mill-gdid jenhtieg li tigi ddeterminata
bil-Ftehim Principali, li jiddefinixxi t-tip ta’ arrangament tal-kollateral uzat fl-SFT.

Perezempju, CCP li tghaddi I-kollateral ta’ SFT minn CM wiehed lil iehor taht “TTCA”
jenhtieg li tirrapporta li I-kollateral huwa disponibbli ghall-uzu mill-gdid, anki jekk ma tkunx
tista’ taghmel hekk skont il-kundizzjonijiet tal-ikklirjar tas-CCP. L-istess jghodd ghall-
UCITS: kollateral mhux fi flus ricevut li huwa disponibbli ghall-uzu mill-gdid jenhtieg li jigi
rrapportat bhala tali, anki jekk ma jistax jerga’ jintuza skont il-Linji Gwida tal-ESMA dwar
ETFs u kwistjonijiet ohra ta’ UCITS.

Fl-ahhar nett, kun af li “Disponibbilta ghall-uzu mill-gdid tal-kollateral” ma tqisx jekk il-
kollateral ikunx intuza jew ikunx se jerga’ jintuza. Huwa biss meta I-kollateral jintuza mill-
gdid -- li jinkludi |-uzu ta’ titoli mehuda b’self taht arrangamenti SLB -- li jenhtieq li jintbaghat
ukoll rapport ta’ uzu mill-gdid (ara t-Tagsima 5.6.1).

5.4.5.4 Plain Vanilla Bonds

349.

350.

351.

352.

353.

It-Tabella 86 turi r-rapportar ta’ plain vanilla bonds uzati bhala kollateral fl-24 ta’ April
2020.

F’dan il-kaz, EUR 102,000,000 ftitoli ta’ dejn tal-gvern tal-Germanja identifikati bl-ISIN
“‘DE0010877643” u kklassifikati bhala “DBFTFR” b’telf impost ta’ 2% u data ta’ maturita fit-
22 ta’ April 2030 intuzaw bhala kollateral fi tranzazzjoni repo. It-titoli huma maghrufa u
rrapportati fl-iskeda ta’ zmien tar-rapportar flimkien mal-bgija tal-informazzjoni fug in-naha
tas-self. ll-kwalita tat-titoli hija grad ta’ investiment — “INVG” u I-kollateral huwa disponibbli
ghall-uzu mill-gdid sussegwenti. lt-tabella tiffoka biss fuq il-kampijiet rilevanti ghar-
rapportar tal-kollateral.

[l-munita tal-ammont nominali tal-kollateral jew il-kwantita hija fakultattiva izda jenhtieg li
tigi rrapportata meta jigi rrapportat ammont nominali. F’kazijiet li fihom tigi rrapportata
kwantita (ez. ekwita), jenhtieg li dan il-kamp ma jigix ippopolat.

Rigward id-data tal-valur tal-kollateral, dan il-kamp huwa applikabbli biss ghal SLB fil-
kuntest ta’ kollateral imhallas minn gabel.

Id-definizzjoni ta’ Prezz ghal kull unita (Kamp 2.87) tispecifika li I-valur irrapportat jenhtieg
li jinkludi I-imghax dovut ghal titoli li jrendu I-imghayx, jigifieri I-prezz mahmug.

Tabella 86 - Bonds normali

No Field XML Message
3 Event date 2020-04-24 <SctiesFincgRptgTxRpt>
<TradData>
Type of the collateral <Rpt>
£ component SECU <New>
Identification of a
78 security used as {ISIN} <CtrPtyData>
collateral
Classification of a </CtrPtyData>
79 security used as {CFI} <LnData>
collateral <RpTrad>
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Tabella 86 - Bonds normali

No Field Example
83 CoIIate_raI quantity or 100000000
nominal amount
85 Curreng:y of collateral EUR
nominal amount
86 Price currency
87 Price per unit 102
88 | Collateral market value | 102000000
89 Haircut or margin 2
90 Collateral quality INVG
91 Maturity date of the 2030-04-22
security
92 Jurlsd_lctlon of the DE
issuer
: {LEI} of the
93 LEI of the issuer issuer
94 Collateral type GOVS
95 Availability for collateral true
reuse
98 Action type NEWT

XML Message

<EvtDt>2020-04-24</EvtDt>
</RpTrad>
</LnData>
<CollData>
<RpTrad>
<AsstTp>
<Scty>
<ld>DE0010877643</Id>

<ClssfctnTp>DBFTFR</ClssfctnTp>
<NmnlVal>
<Amt
Ccy="EUR">100000000</Amt>
</NmnlVal>
</QtyOrNmnlVal>
<UnitPric>
<Ptrg>102</Ptrg>
</UnitPric>
<MktVal
Ccy="EUR">102000000</MktVal>

<HrcutOrMrgn>2</HrcutOrMrgn>
<QIty>INVG</QIty>
<Mtrty>2030-04-22</Mtrty>
<Issr>
<ld>

<LEI>NNNNNNNNNNNNNNNNNNNN
</LEI>
</ld>

<JursdctnCtry>DE</JursdctnCtry>
</Issr>
<Tp>
<Cd>GOVSs</Cd>
</Tp>

<AvlblForCollReuse>true</AviblForCollReu
se>
</Scty>
</AsstTp>
</RpTrad>
</CollData>

</New>
</Rpt>
</TradData>
</SctiesFincgRptgTxRpt>
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5.4.5.5 Bonds perpetwi

354. It-Tabella 87 turi r-rapportar ta’” EUR 102,000,000 ta’ bonds perpetwi tal-gvern Spanjol
uzati bhala kollateral. Jigi applikat telf impost ta’ 2%. It-titoli huma maghrufa u rrapportati
fl-iskeda ta’ zmien tar-rapportar flimkien mal-bgija tal-informazzjoni fuq in-naha tas-self. IlI-
kwalita tat-titoli hija grad ta’ investiment — “INVG” u I-kollateral huwa disponibbli ghall-uzu
mill-gdid. It-tabella tiffoka biss fuq il-kampijiet rilevanti ghar-rapportar tal-kollateral.

355.

356.

357.

Tabella 87 - Bonds perpetwi

II-munita tal-ammont nominali tal-kollateral jew il-kwantita hija fakultattiva izda jenhtieg li
tigi rrapportata meta jigi rrapportat ammont nominali. F’kazijiet li fihom tigi rrapportata
kwantita (ez. ekwita), jenhtieg li dan il-kamp ma jigix ippopolat.

Rigward id-data tal-valur tal-kollateral, dan il-kamp huwa applikabbli biss ghal SLB fil-

kuntest ta’ kollateral imhallas minn gabel.

Id-definizzjoni ta’ Prezz ghal kull unita (Kamp 2.87) tispecifika li I-valur irrapportat jenhtieg
li jinkludi I-imghax dovut ghal titoli li jrendu I-imghayx, jigifieri I-prezz mahmug.

No Field Example
3 Event date 2020-04-24
75 Type of the collateral SECU
component
Identification of a
78 security used as {ISIN}
collateral
Classification of a
79 security used as {CF1}
collateral
83 CoIIate_raI quantity or 100000000
nominal amount
85 Curren<_:y of collateral EUR
nominal amount
86 Price currency
87 Price per unit 102
88 | Collateral market value | 102000000
89 Haircut or margin 2
90 Collateral quality INVG
91 Maturity dat'e of the 9999-12-31
security
92 Jurlsd_lctlon of the ES
issuer
93 LEI of the issuer {LI.EI} of the
issuer

XML Message

<SctiesFincgRptgTxRpt>
<TradData>
<Rpt>
<New>

<CtrPtyData>

</CtrPtyData>
<LnData>
<RpTrad>
<EvtDt>2020-04-24</EvtDt>
</RpTrad>
</LnData>
<CollData>
<RpTrad>
<AsstTp>
<Scty>
<Id>ES0010877643</ld>

<ClssfctnTp>DBFTPR</ClssfctnTp>
<QtyOrNmnlVal>
<Nmnlval>
<Amt
Ccy="EUR">100000000</Amt>
</NmnlVal>
</QtyOrNmnlVal>
<UnitPric>
<Ptrg>102</Ptrg>
</UnitPric>
<MktVal
Ccy="EUR">102000000</MktVal>
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Tabella 87 - Bonds perpetwi

No

94

Field Example XML Message

Collateral type GOVS <HrcutOrMrgn>2</HrcutOrMrgn>

95

Availability for collateral <QIty>INVG</Qlty>
reuse true <Mtrty>9999-12-31</Mtrty>

98

<|ssr>
<|d>

<LEI>EEEEEEEEEEEEEEEEEEEE </LEI>
</ld>

<JursdctnCtry>ES</JursdctnCtry>
</Issr>
<Tp>
<Cd>GOVS</Cd>
</Tp>
Action type NEWT
<AvlblForCollReuse>true</AviblForCollReu
se>
</Scty>
</AsstTp>
</RpTrad>
</CollData>

</New>
</Rpt>
</TradData>
</SctiesFincgRptgTxRpt>

5.4.5.6 Ekwitajiet ta’ Indici Ewlieni

358. It-Tabella 88 turi r-rapportar tal-ekwitajiet ta’ indi¢i ewlieni “MEQU” uzati bhala kollateral,

359.

360.

361.

fdan il-kaz, EUR 105,000,000 f'Total ta’ ekwitajiet CAC40 Francizi, b’kodi¢i CFI ESVUFN
b’telf impost ta’ 5%. It-titoli huma maghrufa u rrapportati fl-iskeda ta’ zmien tar-rapportar
flimkien mal-bgija tal-informazzjoni fuq in-naha tas-self. ll-kamp “Kwalita tal-kollateral” tigi
ppopolata b*NOAP”, peress li I-klassifikazzjoni mhijiex applikabbli ghal dawn it-titoli.
Huma disponibbli ghall-uzu mill-gdid sussegwenti.

[l-munita tal-ammont nominali tal-kollateral jew il-kwantita hija fakultattiva izda jenhtieg li
tigi rrapportata meta jigi rrapportat ammont nominali. F’kazijiet li fihom tigi rrapportata
kwantita (ez. ekwita), jenhtieg li dan il-kamp ma jigix ippopolat.

Rigward id-data tal-valur tal-kollateral, dan il-kamp huwa applikabbli biss ghal SLB fil-
kuntest ta’ kollateral imhallas minn gabel.

Id-definizzjoni ta’ Prezz ghal kull unita (Kamp 2.87) tispecifika li I-valur irrapportat jenhtieg
li jinkludi lI-imghax dovut ghal titoli li jrendu I-imghayx, jigifieri I-prezz mahmug.
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Tabella 88 - Ekwitajiet ta’ Indic¢i Ewlieni

No Field Example XML Message
<SctiesFincgRptgTXRpt>
3 Event date 2020-04-24 <TradData>
Type of the collateral <Rpt>
£ component SECU <New>
Identification of a
78 security used as {ISIN} <CtrPtyData>
collateral
Classification of a </CtrPtyData>
79 security used as {CFI} <LnData>
collateral <5£\Ttl§?>>2020 04-24</EvtDt>
83 Cor']'(‘;"rﬁrnaa'uq;rﬁgﬂtg’t o | 10000000 </RpTrad>
</LnData>
86 Price currency EUR <CollData>
<RpTrad>
87 Price per unit 10.5 <AsstTp>
<Scty>
<ld> FR0000120271</1d>
88 | Collateral market value | 105000000 <ClssfctnTp> ESVUFN
. . </ClssfctnTp>
89 Haircut or margin 5 <QtyOrNmnlIVal>
_ <Qty>100000000</Qty>
90 Collateral quality NOAP </QtyOrNmnlval>
: <UnitPric>
g1 | Mawritydateofthe | gg9q 15 39 <MntryVal>
security <Amt
92 Jurlsd_lctlon of the FR Cey="EUR">10.5</Amt>
ISSuer </MntryVal>
93 LEI of the issuer {LEI} of the </UnitPric>
Issuer <MktVal
94 Collateral type MEQU Ccy="EUR">105000000</MktVal>
95 Availability for collateral ¢ <HrcutOrMrgn>5</HrcutOrMrgn>
reuse rue <Qlty>NOAP</Qlty>
<Mtrty>9999-12-31</Mtrty>
<Issr>
<|d>
<LEI>529900S21EQ1BO4ESM68</LEI>
</ld>
<JursdctnCtry>FR</JursdctnCtry>
98 Action type NEWT </Issr>
<Tp>
<Cd>MEQU</Cd>
</Tp>
<AvlblForCollIReuse>true</AviblForCollReu
se>
</Scty>
</AsstTp>
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Tabella 88 - Ekwitajiet ta’ Indic¢i Ewlieni

No

Field Example XML Message

</RpTrad>
</CollData>

</Rpt>
</TradData>
</SctiesFincgRptgTXRpt>

54.6

362.

363.

364.

365.

5

366.

Provizjonament ta’ margni ta’ varjazzjoni fil-livell tat-tranzazzjonijiet ghal SFTs
ikklirjati mhux ¢entralment

Ir-referenzi fdin is-subtaqgsima ghal SLB jew ghal repo huma mahsuba biss biex jipprovdu
ezempji bi ftehimiet principali differenti. Madankollu, tipi ohra ta’ SFTs, bhal BSB/SBB jew
SFTs li jinvolvu komoditajiet jenhtieqd li jigu rrapportati abbazi tal-istess principji.

Barra minn hekk, I-ezempiji f'din is-subtaqgsima jirreferu ghall-provizjonament ta’ margni ta’
varjazzjoni fil-livell ta’ SFTs individwali. L-ezempji fit-tagsima li gejja se juru minflok ir-
rapportar tal-provizjonament ta’ margni ta’ varjazzjoni bil-kollateralizzazzjoni fuq bazi ta’
espozizzjoni netta.

Is-sinjali negattivi ghall-komponenti tal-kollateral meta parti mill-provizjonament ta’ margni
ta’ varjazzjoni fuq bazi ta’ skopertura netta jindikaw l-istat fl-ahhar tal-gurnata, u mhux il-
fluss ghal dik il-gurnata partikolari. Filwaqt li huma numerikament dawn jistghu jikkoincidu,
id-differenza hija fundamentali. Ghalhekk, jenhtieg li I-kontropartijiet jirrapportaw l-istat ta’
kull komponent ta’ kollateral fi tmiem il-gurnata. Aktar gwida hija inkluza fil-paragrafu 374.

Ghas-semplic¢ita, fl-ezempiji ta’ hawn taht, it-telf impost huwa rrapportat bhala 0. Jenhtieg
li I-kontropartijiet jirrapportaw it-telf impost kif ikkalkolat skont it-tagsima 5.4.5.1.

4.6.1 ll-provizjonament ta’ margni ta’ varjazzjoni ta’ SLB bi provvista addizzjonali tal-
istess titoli mill-fornitur tal-kollateral

It-Tabella 89 turi aggornament ta’ margni ta’ varjazzjoni fil-kaz ta’ SLB ghall-ezempju tal-
plain vanilla bonds fit-Tabella 86: zieda ta’ 1,000,099 fl-ammont nominali ta’ kollateral
ipprovduta biex tikkumpensa ghal tnaqqis fil-prezz tal-bond minn 102 ghal 100.99, kif
irrapportat mill-fornitur tal-kollateral. Jenhtieg li kemm il-fornitur tal- kollateral kif ukoll ir-
ricevitur tal- kollateral jirrapportaw ezattament bl-istess mod I-informazzjoni dwar il-
kollateral, kif spjegat fit-Tabella 89.

Tabella 89 - Aggornament tal-margni ta’ varjazzjoni ghal SLB

\[o] Field Example XML Message
. LEI of <SctiesFincgRptgTXRpt>
13 c?uene[g:gg?ty counterparty <TradData>
A <Rpt>
LEI of <CollUpd>
1.11 Other counterparty | counterparty
B <CtrPtyData>
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Tabella 89 - Aggornament tal-margni ta’ varjazzjoni ghal SLB

Field Example
{LEI} of the
1.18 Agent lender agent lender
F
Unique Transaction
L Identifier (UT") UTiL
3 Event date 24/04/2020
9 Master agreement GMSLA
73 Collateralisation of EALSE
net exposure
75 Type of the collateral SECU
component
Identification of a
78 security used as {ISIN}
collateral
Classification of a
79 security used as {CFI}
collateral
83 CoIIate_raI guantity or 101000099
nominal amount
Currency of collateral
85 nominal amount EUR
86 Price currency
87 Price per unit 100.99
38 Collateral market 102000000
value
89 Haircut or margin 0
90 Collateral quality INVG
Maturity date of the
91 security 22/04/2030
92 Jurlsd_lctlon of the DE
issuer
93 LEI of the issuer {LI.El} of the
issuer
94 Collateral type GOVS
Availability for
95 collateral reuse TRUE
98 Action type CcoLu

XML Message

<CtrPtyData>
<RptgCtrPty>
<ld>

<LEI>12345678901234500000</LEI>
</ld>
</RptgCtrPty>
<OthrCtrPty>
<ld>

<LEI>ABCDEFGHIJKLMNOPQRST</LEI>
</ld>
</OthrCtrPty>
<OthrPtyData>
<AgtLndr>

<LEI>BBBBBBBBBBBBBBBBBBBB</LEI>
</AgtLndr>
</OthrPtyData>
</CtrPtyData>
</CtrPtyData>
<LnData>
<SctiesLndg>

<UnqTradldr>UTI1</UnqTradldr>
<EvtDt>2020-04-24</EvtDt>
<MstrAgrmt>
<Tp>
<Tp>GMSLA</Tp>
</Tp>
</MstrAgrmt>
</SctiesLndg>
</LnData>
<CollData>
<SctiesLndg>
<Collsd>
<AsstTp>
<Scty>
<ld>DE0010877643</Id>

<ClssfctnTp>DBFTFR</ClssfctnTp>
<QtyOrNmnlval>
<NmnlVal>
<Amt
Ccy="EUR">101000099</Amt>
</NmnlVal>
</QtyOrNmnlVal>
<UnitPric>
<Ptrg>100.99</Ptrg>
</UnitPric>
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Tabella 89 - Aggornament tal-margni ta’ varjazzjoni ghal SLB
\[o] Field Example XML Message

<MktVal
Ccy="EUR">102000000</MktVal>

<HrcutOrMrgn>0</HrcutOrMrgn>
<QIlty>INVG</QIty>
<Mtrty>2030-04-22</Mtrty>
<|ssr>
<|d>

<LEI>NNNNNNNNNNNNNNNNNNNN
</LEI>
</ld>

<JursdctnCtry>DE</JursdctnCtry>
</lssr>
<Tp>
<Cd>GOVS</Cd>
</Tp>

<AvlblForCollReuse>true</AviblForCollReu
se>
</Scty>
</AsstTp>

<NetXpsrCollstnind>false</NetXpsrCollstnl
nd>
</Collsd>
</SctiesLndg>
</CollData>

</CollUpd>
</Rpt>
</TradData>
</SctiesFincgRptgTxRpt>

5.4.6.2 ll-provizjonament ta’ margni ta’ varjazzjoni ta’ repo bi provvista addizzjonali tal-
istess titoli mill-fornitur tal-kollateral

367. It-Tabella 90 turi aggornament ta’ margni ta’ varjazzjoni fil-kaz ta’ repo ghall-ezempju tal-
plain vanilla bonds ifit-Tabella 86: zieda ta’ 1,000,099 fl-ammont nominali tal- kollateral
ipprovduta biex tikkumpensa ghal tnaqqis fil-prezz tal-bond minn 102 ghal 100.99, kif
irrapportat mill-fornitur tal-kollateral. Jenhtieg li kemm il-fornitur tal- kollateral kif ukoll ir-
ricevitur tal- kollateral ghandom jirrapportaw ezattament bl-istess mod I-informazzjoni
dwar il-kollateral, kif spjegat fit-Tabella 90.
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Tabella 90 - Aggornament tal-margni ta’ varjazzjoni ghal repo
XML Message

\[o] Field Example
Reportin LEI of
1.3 b 9 counterparty
counterparty A
LEI of
1.11 Other counterparty | counterparty
B
{LEI} of the
1.18 Agent lender agent lender
F
Unique Transaction
1 Identifier (UTI") UTiL
3 Event date 24/04/2020
9 Master agreement GMRA
73 Collateralisation of EALSE
net exposure
75 Type of the collateral SECU
component
Identification of a
78 security used as {ISIN}
collateral
Classification of a
79 security used as {CFI}
collateral
83 CoIIate‘raI guantity or 101000099
nominal amount
85 Currengy of collateral EUR
nominal amount
86 Price currency
87 Price per unit 100.99
88 Collateral market 102000000
value
89 Haircut or margin 0
90 Collateral quality INVG
Maturity date of the
91 security 22/04/2030
92 Jurlsd_lctlon of the DE
issuer
93 LEI of the issuer {LI.EI} of the
issuer
94 Collateral type GOVS

<SctiesFincgRptgTXRpt>
<TradData>
<Rpt>
<CollUpd>

<CtrPtyData>
<CtrPtyData>
<RptgCtrPty>
<ld>

<LEI>12345678901234500000</LEI>
</ld>
</RptgCtrPty>
<OthrCtrPty>
<ld>

<LEI>ABCDEFGHIJKLMNOPQRST</LEI>
</ld>
</OthrCtrPty>
<OthrPtyData>
<AgtLndr>

<LEI>BBBBBBBBBBBBBBBBBBBB</LEI>
</AgtLndr>
</OthrPtyData>
</CtrPtyData>
</CtrPtyData>
<LnData>
<RpTrad>
<EvtDt>2020-04-24</EvtDt>

<UnqTradldr>UTI1</UnqTradldr>
<MstrAgrmt>
<Tp>
<Tp>GMRA</Tp>
</Tp>
</MstrAgrmt>
</RpTrad>
</LnData>
<CollData>
<RpTrad>
<AsstTp>
<Scty>
<Id>DE0010877643</ld>

<ClssfctnTp>DBFTFR</ClssfctnTp>
<QtyOrNmnlval>
<NmnlVal>
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Tabella 90 - Aggornament tal-margni ta’ varjazzjoni ghal repo

\[o] Field Example XML Message

Availability for TRUE <Amt
collateral reuse Ccy="EUR">101000099</Amt>
</NmnlVval>
</QtyOrNmnlVal>
<UnitPric>
<Ptrg>100.99</Ptrg>
</UnitPric>
<MktVal
Ccy="EUR">102000000</MktVal>

95

<HrcutOrMrgn>0</HrcutOrMrgn>
<QIty>INVG</QIty>
<Mtrty>2030-04-22</Mtrty>
<Issr>
<|d>

<LEI>NNNNNNNNNNNNNNNNNNNN
</LEI>
</ld>

<JursdctnCtry>DE</JursdctnCtry>
</lssr>
<Tp>
<Cd>GOVS</Cd>
</Tp>

98 Action type CcoLu

<AvlblForCollIReuse>true</AviblForCollReu
se>
</Scty>
</AsstTp>

<NetXpsrCollstnind>false</NetXpsrCollstnl
nd>
</RpTrad>
</CollData>

</CollUpd>
</Rpt>
</TradData>
</SctiesFincgRptgTXRpt>

5.4.6.3 ll-provizjonament ta’ margni ta’ varjazzjoni ta’ SLB b’ritorn tal-istess titoli lill-fornitur
tal-kollateral

368. It-Tabella 91 turi aggornament ta’ kollateral differenti mill-ezempju fit-Tabella 86 - tnaqqis
ta’ EUR 999,709 fl-ammont nominali tal- kollateral biex tikkumpensa ghal zieda fil-prezz
tal-bond minn 102 ghal 103.03, kif irrapportat mill-fornitur tal-kollateral. Jenhtieg li kemm
il-fornitur tal- kollateral kif ukoll ir-ricevitur tal- kollateral jirrapportaw ezattament bl-istess
mod I-informazzjoni dwar il-kollateral, kif spjegat fit-Tabella 91.
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Tabella 91 - ll-provizjonament ta’ margni ta’ varjazzjoni ta’ SLB b’ritorn tal-istess titoli
lill-fornitur tal-kollateral

\[o] Field Example
Reporting LEI of
1.3 counterparty countirparty
LEI of
1.11 | Other counterparty | counterparty
B
{LEI} of the
1.18 Agent lender agent lender F
Unique Transaction
1 Identifier (UTI) uTit
3 Event date 24/04/2020
9 Master agreement GMSLA
73 Collateralisation of EALSE
net exposure
Type of the
75 collateral SECU
component
Identification of a
78 security used as {ISIN}
collateral
Classification of a
79 security used as {CFI}
collateral
83 CoIIate_raI guantity 99000291
or nominal amount
Currency of
85 collateral nominal EUR
amount
86 Price currency
87 Price per unit 103.03
38 Collateral market 102000000
value
89 Haircut or margin 0
90 Collateral quality INVG
91 Maturity dat_e of the 22/04/2030
security
92 Jurlsd_lctlon of the DE
issuer
93 LEI of the issuer {LI.EI} of the
issuer

XML Message

<SctiesFincgRptgTxRpt>
<TradData>
<Rpt>
<CollUpd>

<CtrPtyData>
<CtrPtyData>
<RptgCtrPty>
<|d>

<LEI>12345678901234500000</LEI>
</ld>
</RptgCtrPty>
<OthrCtrPty>
<|d>

<LEI>ABCDEFGHIJKLMNOPQRST</LEI>
</ld>
</OthrCtrPty>
<OthrPtyData>
<AgtLndr>

<LEI>BBBBBBBBBBBBBBBBBBBB</LEI>
</AgtLndr>
</OthrPtyData>
</CtrPtyData>
</CtrPtyData>
<LnData>
<SctiesLndg>
<EvtDt>2020-04-24</EvtDt>

<UnqTradldr>UTI1</UnqTradldr>
<MstrAgrmt>
<Tp>
<Tp>GMSLA</Tp>
</Tp>
</MstrAgrmt>
</SctiesLndg>
</LnData>
<CollData>
<SctiesLndg>
<Collsd>
<AsstTp>
<Scty>
<ld>DE0010877643</Id>

<ClssfctnTp>DBFTFR</ClssfctnTp>
<QtyOrNmnlval>
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Tabella 91 - II-provizjonament ta’ margni ta’ varjazzjoni ta’ SLB b’ritorn tal-istess titoli
lill-fornitur tal-kollateral

\[o] Field Example XML Message

<NmnlVal>

94 Collateral type GOVS <Amt

Availability for Ccy="EUR">99000291</Amt>

95 collateral reuse TRUE </NmnlVval>

</QtyOrNmnlVal>

<UnitPric>
<Ptrg>103.03</Ptrg>

</UnitPric>

<MktVal
Ccy="EUR">102000000</MktVal>

<HrcutOrMrgn>0</HrcutOrMrgn>
<QIty>INVG</QIty>
<Mtrty>2030-04-22</Mtrty>
<Issr>
<|d>

<LEI>NNNNNNNNNNNNNNNNNNNN
</LEI>
</ld>

<JursdctnCtry>DE</JursdctnCtry>

98 Action type CoLu </lssr>

<Tp>
<Cd>GOVS</Cd>

</Tp>

<AvlblForCollReuse>true</AviblForCollReu
se>
</Scty>
</AsstTp>

<NetXpsrCollstnind>false</NetXpsrCollstnl
nd>
</Collsd>
</SctiesLndg>
</CollData>

</CollUpd>
</Rpt>
</TradData>
</SctiesFincgRptgTxRpt>

136



& K

* esm

t**

*

5.4.6.4 ll-provizjonament ta’ margni ta’ varjazzjoni ta’ repo b’ritorn tal-istess titoli lill-fornitur
tal-kollateral

369. It-Tabella 92 turi aggornament ta’ kollateral differenti mill-ezempju fit-Tabella 86 - tnaqqis
ta’ EUR 999,709 fl-ammont nominali ta’ kollateral biex tikkumpensa ghal zieda fil-prezz
tal-bond minn 102 ghal 103.03, kif irrapportat mill-fornitur tal-kollateral. Jenhtieg li kemm
il-fornitur tal- kollateral kif ukoll ir-ricevitur tal- kollateral jirrapportaw ezattament bl-istess
mod I-informazzjoni dwar il-kollateral, kif spjegat fit-Tabella 92.

Tabella 92 - ll-provizjonament ta’ margni ta’ varjazzjoni ta’ repo b’ritorn tal-istess titoli
lill-fornitur tal-kollateral

\[o] Field Example XML Message
. LEI of -
Reporting <SctiesFincgRptgTxRpt>
13 counterparty countirparty <TradData>
<Rpt>
LEI of <Collupd>
1.11 | Other counterparty | counterparty
| Bf ™ <CtrPtyData>
1.18 Agent lender {LE[} of the <CtrPtyData>
agent lender F <RptgCtrPty>
Unique Transaction <ld>
L Identifier (UTI) uTiL
3 Event date 24/04/2020 <LE|>1234527%201234500000</LEI>
</RptgCtrPty>
9 Master agreement GMRA <OthrCtrPty>
— <ld>
73 Collateralisation of EALSE
net exposure
<LEI>ABCDEFGHIJKLMNOPQRST</LEI>
Type of the </ld>
75 collateral SECU </OthrCtrPty>
compon ent <OthrPtyData>
Identification of a <AatLndr>
78 security used as {ISIN} 9
collateral <LEI>BBBBBBBBBBBBBBBBBBBB</LEI>
Classification of a </AgtLndr>
79 security used as {CFI} </OthrPtyData>
collateral . </CtrPtyData>
83 Collateral quantity 99000291 </CtrPtyData>
or nominal amount <LnData>
Currency of <RpTrad>
85 collateral nominal EUR <EvtDt>2020-04-24</EvtDt>
amount
86 Price currency <Uanrad|d<r ag;k;ﬂggqﬂadldp
87 Price per unit 103.03 <I$;>GMRA</Tp>
Collateral market </Tp>
</RpTrad>
89 Haircut or margin 0 </LnData>
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Tabella 92 - lI-provizjonament ta’ margni ta’ varjazzjoni ta’ repo b’ritorn tal-istess titoli
lill-fornitur tal-kollateral

\[o] Field Example XML Message

<CollData>
<RpTrad>

Maturity date of the <AsstTp>
swourity 22/04/2030 <Scty>

- <|d>DE0010877643</Id>
92 Jurisdiction of the DE

issuer
{LEI} of the
issuer

90 Collateral quality INVG

91

<ClssfctnTp>DBFTFR</ClssfctnTp>
<QtyOrNmnlval>
<NmnlVal>
94 Collateral type GOVS <Amt
Ccy="EUR">99000291</Amt>
Availability for TRUE </NmnlVal>
collateral reuse </QtyOrNmnlVal>
<UnitPric>
<Ptrg>103.03</Ptrg>
</UnitPric>
<MktVal
Ccy="EUR">102000000</MktVal>

93 LEI of the issuer

95

<HrcutOrMrgn>0</HrcutOrMrgn>
<QIty>INVG</QIty>
<Mtrty>2030-04-22</Mtrty>
<Issr>
<ld>

<LEI>NNNNNNNNNNNNNNNNNNNN
</LEI>
</ld>

<JursdctnCtry>DE</JursdctnCtry>
</Issr>
<Tp>
<Cd>GOVS</Cd>
</Tp>

98 Action type CoLu

<AvlblForCollReuse>true</AviblForCollReu
se>
</Scty>
</AsstTp>

<NetXpsrCollstnind>false</NetXpsrCollstnl
nd>
</RpTrad>
</CollData>

</CollUpd>
</Rpt>
</TradData>
</SctiesFincgRptgTXRpt>
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5.4.7 Provizjonament ta’ margni ta’ varjazzjoni ghal SFTs ikklirjati mhux ¢entralment fil-

370.

371.

372.

373.

374.

375.

kaz ta’ kollateralizzazzjoni fuq bazi ta’ espozizzjoni netta

Fil-kaz ta’ kollateralizzazzjoni fuq bazi ta’ espozizzjoni netta, minbarra I-kollateral li huwa
transferit bhala parti mit-tranzazzjoni, il-kontropartijiet jistghu jaqgblu li jikkollateralizzaw is-
self li gie konkluz taht l-istess tip ta’ ftehim principali fuq bazi netta.

Ghalhekk, hemm kazijiet li il- komponenti tal-kollateral li gew ipprovduti fuq bazi netta mill-
fornitur tal-kollateral jistghu jigu rritornati mir-ricevitur tal- kollateral. Dan isir jew biex jigi
zgurat li ma jkun hemm Il-ebda kollateral ecéessiv ghas-sett ta’ tranzazzjonijiet
ikkollateralizzati, jew li I-kollateral ma jagbez I-ebda limitu ta’ telf impost jew ta’ margni li
seta’ gie miftiehem bejn il-kontropartijiet.

Hemm ukoll kazijiet li fihom, it-titoli li jigu rritornati mir-ricevitur tal- kollateral ma jkunux
ezattament |-istess bhat-titoli li originarjament kienu ddepozitati mill-fornitur tal-kollateral.
F'dak il-kaz, isir mehtieg li tigi identifikata d-direzzjoni tat-trasferiment biex tkun tista’ ssir
il-kalkulazzjoni korretta tal-espozizzjoni u tal-livell ta’ kollateralizzazzjoni.

Ghalhekk, biex ikun zgurat li ir-rapportar tal- kollateral huwa konsistenti, rigward il-
kollateralizzazzjoni fuq bazi ta’ espozizzjoni netta:

a. Meta I|-kollateral jigi skambjat fSFTs li huma ikklirjati mhux ¢entralment bhala parti
mill- margni ta’ varjazzjoni ta’ espozizzjoninetta bejn iz-zewg kontropartijiet, dawn
jenntieg li jirrapportaw f XML l-ammont ta’ titoli u |-valur tas-suq ta’ dawk b’sinjal li
jirrifletti I-istat ta’ kull titolu mill-perspettiva taghhom stess.

b. Jekk il-fornitur tal-kollateral izid il-kollateral bhala margni ta’ varjazzjoni, jenhtieg li
jirrapporta I-valur tas-suq tal-kollateral il-gdid fuq bazi ta’ espozizzjoni netta b’sinjal
negattiv.

c. Jekk ir-ricevitur tal-kollateral ikun ged jirritorna parti mill-istess kollateral zejjed li diga
kien ipprovdut bhala margni ta’ varjazzjoni, jenhtieg li jirrapporta I-valur tas-suq tal-
kollateral nett il-gdid fuq bazi ta’ espozizzjoni netta b’sinjal pozittiv, filwaqt li I-fornitur
tal-kollateral jenhtieg li jirrapporta I-valur tas-suqg tal-kollateral nett il-gdid b’sinjal
negattiv.

d. Jekk il-fornitur tal-kollateral jir¢ievi komponenti tal-kollateral li jkunu differenti mill-
komponenti tal-kollateral ipprovduti inizjalment, jenhtieg li jirrapporta I-valur tas-suq
tal-kollateral ghal dawk il-komponenti tal-kollateral il-godda b’sinjal pozittiv.

e. Min-naha l-ohra, ir-ricevitur tal-kollateral jenhtied li jirrapporta b’sinjal pozittiv il-
komponenti tal-kollateral ricevuti bhala parti mill-margni tal- varjazzjoni u b’sinjal
negattiv il-komponenti tal-kollateral moghtija lill-fornitur tal-kollateral, li huma
differenti mill-komponenti tal-kollateral mehuda fl-ewwel lok.

Dan it-tip ta’ rapportar huwa applikabbli biss ghal messaggi tas-COLU fejn (i) il-
kollateralizzazzjoni hija fug bazi ta’ skopertura netta u (ii) ma hemm I-ebda UTI rrapportat

ghall-komponent(i) tal-kollateral. Dan ir-rapportar mhuwiex applikabbli ghall-
allokazzjonijiet ta’ kollateral abbazi ta’ kull tranzazzjoni.

Kull meta jkun hemm kollateralizzazzjoni fuq bazi ta’ skopertura netta, il-kontropartijiet
ghandhom jibaghtu messaggi tas-COLU ghal kull wahda mill-SFTs li jkunu kkollateralizzati
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fil-livell tat-tranzazzjonijiet, u messagg wiehed tas-COLU ghall-kollateral li jintuza bhala
margni ta’ varjazzjoni.

5.4.7.1 Espozizzjoni netta — Margni ta’ varjazzjoni -rigward ta’ pula ta’ flus ghal SLB li huma
kkollateralizzati b’kollateral fi flus fil-livell tat-tranzazzjonijiet.

376. Fl-ezempju fit-Tabella 93, I-SLBs inizjalment huma kkollateralizzati bi flus kontanti (SLB
ta’ ribass ta’ flus), u mbaghad il-kontropartijiet iwettqu margni ta’ varjazzjoni kontra pula
ta’ flus.

377. ll-flus normalment ma jkollhomx telf impost u, f'dan il-kaz, il-margni fug in-naha tas-self
jitgies ukoll li huwa zero. B'mod specifiku, fir-rigward tat-telf impost u tal-margni, jenhtieg

li I-kontropartijiet jirreferu ghal-linji gwida fis-sottotagsima 5.4.5.1 tat-tagsima 5.4.4.

Tabella 93 - Espozizzjoni netta - ll-provizjonament ta’ margni ta’ varjazzjoni fir-rigward
ta’ pula ta’ flus kontanti ghal SLB li huma kkollateralizzati fi flus kontanti fil-livell tat-

tranzazzjonijiet

\[o] Field Example
Reportin LEI of
1.3 b 9 counterparty
counterparty A
LEI of
1.11 Other counterparty | counterparty
B
{LEI} of
1.18 Agent lender agent lender
F
Unigue Transaction
1 Identifier (UTI") uTii
3 Event date 24/04/2020
9 Master agreement GMSLA
73 Collateralisation of TRUE
net exposure
75 Type of the collateral CASH
component
76 Cash collateral
amount 100000000
77 Cash collateral EUR
currency
98 Action type COLU
. LEI of
1.3 Reporting counterparty
counterparty A
LEI of
1.11 Other counterparty | counterparty
B

XML Message

<SctiesFincgRptgTXRpt>
<TradData>
<Rpt>
<CollUpd>

<CtrPtyData>
<CtrPtyData>
<RptgCtrPty>
<ld>

<LEI>12345678901234500000</LEI>
</ld>
</RptgCtrPty>
<OthrCtrPty>
<|d>

<LEI>ABCDEFGHIJKLMNOPQRST</LEI>
</ld>
</OthrCtrPty>
<OthrPtyData>
<AgtLndr>

<LEI>BBBBBBBBBBBBBBBBBBBB</LEI>
</AgtLndr>
</OthrPtyData>
</CtrPtyData>
</CtrPtyData>
<LnData>
<SctiesLndg>
<EvtDt>2020-04-24</EvtDt>

<UngTradldr>UTI1</UngTradldr>
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Tabella 93 - Espozizzjoni netta - l[-provizjonament ta’ margni ta’ varjazzjoni fir-rigward

ta’ pula ta’ flus kontanti ghal SLB li huma kkollateralizzati fi flus kontanti fil-livell tat-
tranzazzjonijiet

Field Example XML Message
{LEI} of <MstrAgrmt>
1.18 Agent lender agent lender <Tp>
F <Tp>GMSLA</Tp>
1 Unigue Transaction UTI2 </Tp>
Identifier (UTI") </MstrAgrmt>
</SctiesLndg>
3 Event date 24/04/2020 </LnData>
<CollData>
9 Master agreement GMSLA <SctiesLndg>
Coll isat ; <Collsd>
73 ollateralisation o TRUE <AsstTp>
net exposure <Scty>
-5 | Type of the collateral CASH </Scty>
component <Csh>
76 Cash collateral <Amt
amount 100000000 | Ccy="EUR">100000000</Amt>
Cash collateral </Csh>
" currency EUR </AsstTp>
_ <NetXpsrCollstnind>true</NetXpsrCollstnin
98 Action type coLu d>
_ LEI of </Cc_)llsd>
1.3 Reporting counterparty </SctiesLndg>
counterparty A </CollData>
LEI of
1.11 | Other counterparty | counterparty </CollUpd>
B </Rpt>
<Rpt>
1.18 Agent lender a ({el;llfllie(rzger <80IIUpd>
' 9 g = <CtrPtyData>
<CtrPtyData>
3 Event date 24/04/2020 <RptgCtrPty>
<|d>
9 Master agreement GMSLA
<LEI>12345678901234500000</LEI>
75 Type of the collateral CASH </ld>
component </RptgCtrPty>
76 Cash collateral <OthrCtrPty>
amount 5000000 <ld>
77 Cash collateral EUR
currency <LEI>ABCDEFGHIJKLMNOPQRST</LEI>
</ld>
</OthrCtrPty>
<OthrPtyData>
<AgtLndr>
98 Action type CcoLu
<LEI>BBBBBBBBBBBBBBBBBBBB</LEI>
</AgtLndr>
</OthrPtyData>
</CtrPtyData>
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Tabella 93 - Espozizzjoni netta - l[-provizjonament ta’ margni ta’ varjazzjoni fir-rigward
ta’ pula ta’ flus kontanti ghal SLB li huma kkollateralizzati fi flus kontanti fil-livell tat-
tranzazzjonijiet

No Field Example XML Message

</CtrPtyData>
<LnData>
<SctiesLndg>
<EvtDt>2020-04-24</EvtDt>

<UngTradldr>UTI2</UnqTradldr>
<MstrAgrmt>
<Tp>
<Tp>GMSLA</Tp>
</Tp>
</MstrAgrmt>
</SctiesLndg>
</LnData>
<CollData>
<SctiesLndg>
<Collsd>
<AsstTp>
<Scty>
</Scty>
<Csh>
<Amt
Ccy="EUR">100000000</Amt>
</Csh>
</AsstTp>
</Collsd>
</SctiesLndg>
</CollData>

</CollUpd>
</Rpt>
<Rpt>

<CollUpd>

<CtrPtyData>
<CtrPtyData>
<RptgCtrPty>
<ld>

<LEI>12345678901234500000</LEI>
</ld>
</RptgCtrPty>
<OthrCtrPty>
<|d>

<LEI>ABCDEFGHIJKLMNOPQRST</LEI>
</ld>
</OthrCtrPty>
<OthrPtyData>
<AgtLndr>
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Tabella 93 - Espozizzjoni netta - l[-provizjonament ta’ margni ta’ varjazzjoni fir-rigward
ta’ pula ta’ flus kontanti ghal SLB li huma kkollateralizzati fi flus kontanti fil-livell tat-
tranzazzjonijiet

No Field Example XML Message

<LEI>BBBBBBBBBBBBBBBBBBBB</LEI>
</AgtLndr>
</OthrPtyData>
</CtrPtyData>
</CtrPtyData>
<LnData>
<SctiesLndg>
<EvtDt>2020-04-24</EvtDt>

<MstrAgrmt>
<Tp>
<Tp>GMSLA</Tp>
</Tp>
</MstrAgrmt>
</SctiesLndg>
</LnData>
<CollData>
<SctiesLndg>
<Collsd>
<AsstTp>
<Scty>
</Scty>
<Csh>
<Amt
Ccy="EUR">5000000</Amt>
</Csh>
</AsstTp>
<NetXpsrCollstnind>true</NetXpsrCollstnin
d>
</Collsd>
</SctiesLndg>
</CollData>

</CollUpd>
</Rpt>
</TradData>
</SctiesFincgRptgTXRpt>

5.4.7.2 Skopertura netta — ll-margni ta’ varjazzjoni tar-repos ikkollateralizzati inizjalment
fil-livell tat-tranzazzjonijiet u mbaghad inkluzi f'sett ta’ netting

378. It-Tabella 94 turi I-kollateral li jappartjeni ghal tliet UTI, li inizjalment kienu kkollateralizzati
fuq bazi ta’ kull tranzazzjoni. Madankollu, dawn it-tliet repos gew inkluzi f'sett ta’ netting, u
r-rapportar tal-kollateral sussegwenti jinkludi I-elementi kollaterali relatati mal-SFTs
individwali identifikati bil-UTI taghhom u I|-kollateral uzat ghall-kollateralizzazzjoni fuq bazi
ta’ skopertura netta.
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Tabella 94 —

\[o] Field Example
Reporting LEI of
1.3 counterparty countirparty
LEI of
1.11 | Other counterparty | counterparty
B
{LEI} of
1.18 Agent lender agent lender
F
Unique Transaction
1 Identifier (UTI) uTit
3 Event date 24/04/2020
9 Master agreement GMRA
73 Collateralisation of TRUE
net exposure
75 Type of the collateral SECU
component
Identification of a
78 security used as {ISIN}
collateral
Classification of a
79 security used as {CFI1}
collateral
83 Collateral quantity or
nominal amount 100000000
85 Curreng:y of collateral EUR
nominal amount
86 Price currency
87 Price per unit 100
88 Collateral market
value 100000000
89 Haircut or margin 0
90 Collateral quality INVG
91 Maturity da'ge of the 22/04/2030
security
92 Jurlsd_lctlon of the DE
issuer
93 LEI of the issuer {LI.EI} of the
issuer
94 Collateral type GOVS

Espozizzjoni netta - Margni ta’ varjazzjoni tar-repos ikkollateralizzati
inizjalment fil-livell tat-tranzazzjonijiet u mbaghad inkluzi f’sett ta’ netting

XML Message

<SctiesFincgRptgTxRpt>
<TradData>
<Rpt>
<CollUpd>

<CtrPtyData>
<CtrPtyData>
<RptgCtrPty>
<|d>

<LEI>12345678901234500000</LEI>
</ld>
</RptgCtrPty>
<OthrCtrPty>
<ld>

<LEI>ABCDEFGHIJKLMNOPQRST</LEI>
</ld>
</OthrCtrPty>
<OthrPtyData>
<AgtLndr>

<LEI>BBBBBBBBBBBBBBBBBBBB</LEI>
</AgtLndr>
</OthrPtyData>
</CtrPtyData>
</CtrPtyData>
<LnData>
<RpTrad>
<EvtDt>2020-04-24</EvtDt>

<UnqTradldr>UTI1</UnqTradldr>
<MstrAgrmt>
<Tp>
<Tp>GMRA</Tp>
</Tp>
</MstrAgrmt>
</RpTrad>
</LnData>
<CollData>
<RpTrad>
<AsstTp>
<Scty>
<ld>DE0010877643</Id>

<ClssfctnTp>DBFTFR</ClssfctnTp>
<QtyOrNmnlVal>
<Nmnlval>
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Tabella 94 —

\[e}

Field
Availability for

Example

95 collateral reuse TRUE
75 Type of the collateral SECU
component
Identification of a
78 security used as {ISIN}
collateral
Classification of a
79 security used as {CFI}
collateral
83 Collateral quantity or
nominal amount 50000000
85 Curreng:y of collateral EUR
nominal amount
86 Price currency
87 Price per unit 100
88 Collateral market
value 50000000
89 Haircut or margin 0
90 Collateral quality INVG
91 Maturity da‘ge of the 22/04/2030
security
92 Jurlsd_lctlon of the FR
issuer
93 | LEloftheissuer | (-Elofthe
issuer
94 Collateral type GOVS
95 Availability for TRUE
collateral reuse
98 Action type COLU
Reporting LEI of
1.3 counterparty countirparty
LEI of
1.11 Other counterparty | counterparty
B
{LEI} of
1.18 Agent lender agent lender
F
1 Unique Transaction UTI2

Identifier (UTI')

Espozizzjoni netta - Margni ta’ varjazzjoni tar-repos ikkollateralizzati
inizjalment fil-livell tat-tranzazzjonijiet u mbaghad inkluzi f’sett ta’ netting

XML Message

<Amt
Ccy="EUR">100000000</Amt>
</Nmnlval>
</QtyOrNmnlVal>
<UnitPric>
<Ptrg>100</Ptrg>
</UnitPric>
<MktVal
Ccy="EUR">100000000</MktVal>

<HrcutOrMrgn>0</HrcutOrMrgn>
<QIty>INVG</QIty>
<Mtrty>2030-04-22</Mtrty>
<Issr>
<ld>

<LEI>NNNNNNNNNNNNNNNNNNNN</LEI
>

</ld>

<JursdctnCtry>DE</JursdctnCtry>
</Issr>
<Tp>
<Cd>GOVS</Cd>
</Tp>

<AvlblForCollReuse>true</AviblForCollReu
se>
</Scty>
<Scty>
<|d>FR0010877643</Id>
<ClssfctnTp>DBFTFR
</ClssfctnTp>
<QtyOrNmnlVal>
<NmnlVal>
<Amt
Ccy="EUR">50000000</Amt>
</NmnlVal>
</QtyOrNmnlVal>
<UnitPric>
<Ptrg>100</Ptrg>
</UnitPric>
<MktVal>50000000</MktVal>

<HrcutOrMrgn>0</HrcutOrMrgn>
<QIlty>INVG</Qlty>
<Mtrty>2030-04-22</Mtrty>
<Issr>
<|d>
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Tabella 94 —

\[o] Field Example
3 Event date 24/04/2020
9 Master agreement GMRA

73 Collateralisation of TRUE

net exposure

75 Type of the collateral SECU

component
Identification of a
78 security used as {ISIN}
collateral
Classification of a

79 security used as {CFI}

collateral

83 Collateral quantity or

nominal amount 50000000

84 Collateral unit of

measure

85 Curren(_:y of collateral EUR

nominal amount

86 Price currency

87 Price per unit 100

38 Collateral market

value 50000000

89 Haircut or margin 0

90 Collateral quality INVG

91 Maturity da’;e of the 22/04/2030

security

92 Jurlsd_lctlon of the ER

issuer

93 LEI of the issuer {L'.EI} of the

issuer

94 Collateral type GOVS

Availability for
95 collateral reuse TRUE
98 Action type CcoLu
. LEI of
1.3 Reporting counterparty
counterparty A

Espozizzjoni netta - Margni ta’ varjazzjoni tar-repos ikkollateralizzati
inizjalment fil-livell tat-tranzazzjonijiet u mbaghad inkluzi f’sett ta’ netting

XML Message

<LEI>FFFFFFFFFFFFFFFFFFFF</LEI>
</ld>

<JursdctnCtry>FR</JursdctnCtry>
</Issr>
<Tp>
<Cd>GOVS</Cd>
</Tp>

<AvlblForCollReuse>true</AviblForCollReu
se>
</Scty>
</AsstTp>

<NetXpsrCollstnind>true</NetXpsrCollstnin
d>
</RpTrad>
</CollData>

</CollUpd>
</Rpt>
<Rpt>
<CollUpd>
<CtrPtyData>
<CtrPtyData>
<RptgCtrPty>
<ld>

<LEI>12345678901234500000</LEI>
</ld>
</RptgCtrPty>
<OthrCtrPty>
<|d>

<LEI>ABCDEFGHIJKLMNOPQRST</LEI>
</ld>
</OthrCtrPty>
<OthrPtyData>
<AgtLndr>

<LEI>BBBBBBBBBBBBBBBBBBBB</LEI>
</AgtLndr>
</OthrPtyData>
</CtrPtyData>
</CtrPtyData>
<LnData>
<RpTrad>
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Tabella 94 —

\[o] Field Example
LEI of
1.11 | Other counterparty | counterparty
B
{LEI} of
1.18 Agent lender agent lender
F
Unique Transaction
1 Identifier (UTI) uTis
3 Event date 24/04/2020
9 Master agreement GMRA
73 Collateralisation of TRUE
net exposure
Type of the collateral
5 component SECU
Identification of a
78 security used as {ISIN}
collateral
Classification of a
79 security used as {CFI}
collateral
83 Collateral quantity or
nominal amount 5000000
84 Collateral unit of
measure
85 Curreng:y of collateral EUR
nominal amount
86 Price currency
87 Price per unit 100
88 Collateral market
value 5000000
89 Haircut or margin 0
90 Collateral quality INVG
91 Maturity da'ge of the 22/04/2040
security
92 Jurlsd_lctlon of the NL
issuer
93 LEI of the issuer {LI.EI} of the
issuer
94 Collateral type GOVS

Espozizzjoni netta - Margni ta’ varjazzjoni tar-repos ikkollateralizzati
inizjalment fil-livell tat-tranzazzjonijiet u mbaghad inkluzi f’sett ta’ netting

XML Message

<EvtDt>2020-04-24</EvtDt>
<UnqTradldr>UTI2/UnqgTradldr>
<MstrAgrmt>
<Tp>
<Tp>GMRA</Tp>
</Tp>
</MstrAgrmt>
</RpTrad>
</LnData>
<CollData>
<RpTrad>
<AsstTp>
<Scty>
<ld>FR0010877643</ld>

<ClssfctnTp>DBFTFR</ClssfctnTp>
<QtyOrNmnlval>
<Nmnlval>
<Amt
Ccy="EUR">50000000</Amt>
</NmnlVal>
</QtyOrNmnlVal>
<UnitPric>
<Ptrg>100</Ptrg>
</UnitPric>
<MktVal
Ccy="EUR">50000000</MktVal>

<HrcutOrMrgn>0</HrcutOrMrgn>
<QIty>INVG</QIty>
<Mtrty>2030-04-22</Mtrty>
<Issr>
<|d>

<LEI>FFFFFFFFFFFFFFFFFFFF</LEI>
</ld>

<JursdctnCtry>FR</JursdctnCtry>
</Issr>
<Tp>
<Cd>GOVS</Cd>
</Tp>

<AvlblForCollIReuse>true</AviblForCollReu
se>
</Scty>
</AsstTp>
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Tabella 94 —

\[e}

Field
Availability for

Example

95 collateral reuse TRUE
98 Action type CcoLu
Reportin LEI of
1.3 P 9 counterparty
counterparty A
LEI of
1.11 Other counterparty | counterparty
B
{LEI} of
1.18 Agent lender agent lender
=
3 Event date 24/04/2020
9 Master agreement GMRA
73 Collateralisation of TRUE
net exposure
75 Type of the collateral SECU
component
Identification of a
78 security used as {ISIN}
collateral
Classification of a
79 security used as {CFI1}
collateral
83 Collateral quantity or
nominal amount 2000000
84 Collateral unit of
measure
85 Currenpy of collateral EUR
nominal amount
86 Price currency
87 Price per unit 100
88 Collateral market
value 2000000
89 Haircut or margin 0
90 Collateral quality INVG
91 Maturity da'ge of the 22/04/2040
security
92 Jurlsd_lctlon of the I
issuer

Espozizzjoni netta - Margni ta’ varjazzjoni tar-repos ikkollateralizzati
inizjalment fil-livell tat-tranzazzjonijiet u mbaghad inkluzi f’sett ta’ netting

XML Message

<NetXpsrCollstnind>true</NetXpsrCollstnin
d>
</RpTrad>
</CollData>

</CollUpd>
</Rpt>
<Rpt>
<CollUpd>
<CtrPtyData>
<CtrPtyData>
<RptgCtrPty>
<ld>

<LEI>12345678901234500000</LEI>
</ld>
</RptgCtrPty>
<OthrCtrPty>
<|ld>

<LEI>ABCDEFGHIJKLMNOPQRST</LEI>
</ld>
</OthrCtrPty>
<OthrPtyData>
<AgtLndr>

<LEI>BBBBBBBBBBBBBBBBBBBB</LEI>
</AgtLndr>
</OthrPtyData>
</CtrPtyData>
</CtrPtyData>
<LnData>
<RpTrad>
<EvtDt>2020-04-24</EvtDt>

<UnqTradldr>UTI3</UnqTradldr>
<MstrAgrmt>
<Tp>
<Tp>GMRA</Tp>
</Tp>
</MstrAgrmt>
</RpTrad>
</LnData>
<CollData>
<RpTrad>
<AsstTp>
<Scty>
<Id>NL0010877643</Id>
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Tabella 94 —

\[o] Field Example
: {LEI} of the
93 LEI of the issuer issuer
94 Collateral type GOVS
95 Availability for TRUE
collateral reuse
75 Type of the collateral SECU
component
Identification of a
78 security used as {ISIN}
collateral
Classification of a
79 security used as {CFI}
collateral
83 Collateral quantity or
nominal amount 2000000
84 Collateral unit of
measure
85 Curren(_:y of collateral EUR
nominal amount
86 Price currency
87 Price per unit 100
38 Collateral market
value 2000000
89 Haircut or margin 0
90 Collateral quality INVG
91 Maturity da’;e of the 22/04/2040
security
92 Jurlsd_lctlon of the ES
issuer
93 LEI of the issuer {L'.EI} of the
issuer
94 Collateral type GOVS
Availability for
95 collateral reuse TRUE
98 Action type CcoLu

Espozizzjoni netta - Margni ta’ varjazzjoni tar-repos ikkollateralizzati
inizjalment fil-livell tat-tranzazzjonijiet u mbaghad inkluzi f’sett ta’ netting

XML Message

<ClssfctnTp>DBFTFR
</ClssfctnTp>
<QtyOrNmnlval>
<Nmnlval>
<Amt
Ccy="EUR">5000000</Amt>
</NmnlVal>
</QtyOrNmnlVal>
<UnitPric>
<Ptrg>100</Ptrg>
</UnitPric>
<MktVal
Ccy="EUR">5000000</MktVal>

<HrcutOrMrgn>0</HrcutOrMrgn>
<QIty>INVG</QIty>
<Mtrty>2030-04-22</Mtrty>
<Issr>
<ld>

<LEI>DDDDDDDDDDDDDDDDDDDD
</LEI>
</ld>

<JursdctnCtry>NL</JursdctnCtry>
</lssr>
<Tp>
<Cd>GOVS</Cd>
</Tp>

<AvlblForCollReuse>true</AviblForCollReu
se>
</Scty>
</AsstTp>

<NetXpsrCollstnind>true</NetXpsrCollstnin
d>
</RpTrad>
</CollData>

</CollUpd>
</Rpt>
<Rpt>
<CollUpd>
<CtrPtyData>
<CtrPtyData>
<RptgCtrPty>
<ld>

<LEI>12345678901234500000</LEI>
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Tabella 94 — Espozizzjoni netta - Margni ta’ varjazzjoni tar-repos ikkollateralizzati
inizjalment fil-livell tat-tranzazzjonijiet u mbaghad inkluzi f’sett ta’ netting

\[o] Field Example XML Message

</ld>
</RptgCtrPty>
<OthrCtrPty>
<ld>

<LEI>ABCDEFGHIJKLMNOPQRST</LEI>
</ld>
</OthrCtrPty>
<OthrPtyData>
<AgtLndr>

<LEI>BBBBBBBBBBBBBBBBBBBB</LEI>
</AgtLndr>
</OthrPtyData>
</CtrPtyData>
</CtrPtyData>
<LnData>
<RpTrad>
<EvtDt>2020-04-24</EvtDt>
<MstrAgrmt>
<Tp>
<Tp>GMRA</Tp>
</Tp>
</MstrAgrmt>
</RpTrad>
</LnData>
<CollData>
<RpTrad>
<AsstTp>
<Scty>
<ld>ITOOBH4HKS39</Id>
<ClssfctnTp>DBFTFR
</ClssfctnTp>
<QtyOrNmnlVal>
<Nmnlval>
<Amt
Ccy="EUR">2000000</Amt>
</NmnlVal>
</QtyOrNmnlVal>
<UnitPric>
<Ptrg>100</Ptrg>
</UnitPric>
<MktVal
Ccy="EUR">2000000</MktVal>

<HrcutOrMrgn>0</HrcutOrMrgn>
<QIlty>INVG</Qlty>
<Mtrty>2030-04-22</Mtrty>
<Issr>
<ld>
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Tabella 94 — Espozizzjoni netta - Margni ta’ varjazzjoni tar-repos ikkollateralizzati
inizjalment fil-livell tat-tranzazzjonijiet u mbaghad inkluzi f’sett ta’ netting

\[o] Field Example XML Message

<LEISHTTHHI</LEI>
</ld>

<JursdctnCtry>IT</JursdctnCtry>
</Issr>
<Tp>
<Cd>GOVSs</Cd>
</Tp>

<AvlblForCollReuse>true</AvlblForCollReu
se>
</Scty>
<Scty>
<|d>ES0010877643</Id>

<ClssfctnTp>DBFTPR</ClssfctnTp>
<QtyOrNmnlval>
<Nmnlval>
<Amt
Ccy="EUR">2000000</Amt>
</NmnlVal>
</QtyOrNmnlVal>
<UnitPric>
<Ptrg>100</Ptrg>
</UnitPric>
<MktVal>2000000</MktVal>

<HrcutOrMrgn>0</HrcutOrMrgn>
<QIty>INVG</QIty>
<Mtrty>2030-04-22</Mtrty>
<lIssr>
<ld>

<LEI>EEEEEEEEEEEEEEEEEEEE</LEI>
</ld>

<JursdctnCtry>ES</JursdctnCtry>
</Issr>
<Tp>
<Cd>GOVS</Cd>
</Tp>

<AvlblForCollIReuse>true</AviblForCollReu
se>
</Scty>
</AsstTp>

<NetXpsrCollstnind>true</NetXpsrCollstnin
d>

</RpTrad>
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Tabella 94 — Espozizzjoni netta - Margni ta’ varjazzjoni tar-repos ikkollateralizzati
inizjalment fil-livell tat-tranzazzjonijiet u mbaghad inkluzi f’sett ta’ netting

\[o] Field Example XML Message
</CollData>

</CollUpd>
</Rpt>
</TradData>
</SctiesFincgRptgTXRpt>

379.

380.

381.

5.4.7.3 Espozizzjoni netta - ll-margni ta’ varjazzjoni ta’ SLBs ikkollateralizzati kontra pula
tal- kollateral mhux fi flus b’ritorn ta’ titoli ekwivalenti, izda mhux identiéi, lill-fornitur
tal-kollateral

It-Tabella 95 turi aggornament aktar kumpless ghall-kollateral. Ma hemm I-ebda kollateral
fug bazi ta’ kull tranzazzjoni individwali; il-konkluzjoni originali hija kontra grupp ta’
kollateral. F'dan l-ezempju, wara Zzieda fil-prezz ta’ wiehed mit-titoli uzati biex tigi
kkollateralizzata |-espozizzjoni, jigifieri I-prezz tal-bonds tal-gvern tal-Germanja zdied
minn 102 ghal 103.3, izda r-ricevitur tal-kollateral jehtieg bonds tal-gvern tal-Germanja
filwaqgt li I-fornitur tal-kollateral jaccetta li jir¢ievi bonds tal-gvern ta’ Franza. |z-zewg
kontropatrtijiet jagblu dwar it-transazzjoni li gejja: ir-ricevitur tal- kollateral jirritorna EUR
2,000,000 fammont nominali ta’ kollateral tal-bond tal-gvern ta’ Franza. Ghalhekk il-valur
tas-suq tal-kollateral tal-bonds Germanizi ta’ EUR 2,060,000 huwa kkumpensat b’EUR
tal-kollateral (jigifieri b’sinjal negattiv mill-perspettiva tar-ricevitur ta’ kollateral), i
jirrestawra I|-bilanc¢ tal-kollateral nett inizjali.

Ta’ min jinnota li I-kampijiet applikabbli ghat-titoli fit-tagsima ripetibbli tad-data dwar il-
kollateral jigu ripetuti darbtejn sabiex jigu rrapportati d-dettalji rilevanti kollha. 1z-zewq titoli
huma disponibbli ghall-uzu mill-gdid sussegwenti.

Kemm il fornitur, kif ukoll ir ricevitur tal kollateral, ghandhom jirrapportaw I-informazzjoni
dwar il-kollateral, kif spjegat fit-Tabella 95 u inkluzi s-sinjali rilevanti ghall-komponenti tal-
kollateral li huma parti mill- margni ta’ varjazzjoni fuq bazi ta’ espozizzjoninetta, kif indikat
fil-paragrafu 373.

Tabella 95 - Espozizzjoni netta - Margni ta’ varjazzjoni ta’ SLBs ikkollateralizzati kontra

pula tal- kollateral b’ritorn ta’ titoli ekwivalenti, izda mhux identici, lill-fornitur tal-
kollateral
No Field Example XML Message
1 LEI of <SctiesFincgRptgTxRpt>
3' Reporting counterparty | counterparty <TradData>

A <Rpt>
1 LEI of <CollUpd>
1i Other counterparty counterparty

B <CtrPtyData>
1 {LEI} of the <CtrPtyData>
1é Agent lender agent lender <RptgCtrPty>

F <ld>
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Tabella 95 - Espozizzjoni netta - Margni ta’ varjazzjoni ta’ SLBs ikkollateralizzati kontra
pula tal- kollateral b’ritorn ta’ titoli ekwivalenti, izda mhux identic¢i, lill-fornitur tal-
kollateral

No

Field

Example

3 Event date 24/04/2020
9 Master agreement GMSLA
73 Collateralisation of net TRUE
exposure
75 Type of the collateral SECU
component
Identification of a
78 security used as {ISIN}
collateral
Classification of a
79 security used as {CFI}
collateral
83 CoIIate_raI quantity or 101000000
nominal amount
85 Curreng;y of collateral EUR
nominal amount
86 Price currency
87 Price per unit 103.03
88 | Collateral market value | 104060300
89 Haircut or margin 0
90 Collateral quality INVG
91 Maturity dat_e of the 22/04/2030
security
92 Jurlsd_lctlon of the DE
issuer
93 LEI of the issuer {LEI} of the
issuer
94 Collateral type GOVS
Availability for collateral
95 reuse TRUE
Type of the collateral
£ component SECU
Identification of a
78 security used as {ISIN}
collateral
Classification of a
79 security used as {CFI}

collateral

XML Message

<LEI>12345678901234500000</LEI>
</ld>
</RptgCtrPty>
<OthrCtrPty>
<|ld>

<LEI>ABCDEFGHIJKLMNOPQRST</LEI>
</ld>
</OthrCtrPty>
<OthrPtyData>
<AgtLndr>

<LEI>BBBBBBBBBBBBBBBBBBBB</LEI>
</AgtLndr>
</OthrPtyData>
</CtrPtyData>
</CtrPtyData>
<LnData>
<SctiesLndg>
<EvtDt>2020-04-24</EvtDt>

<MstrAgrmt>
<Tp>
<Tp>GMSLA</Tp>
</Tp>
</MstrAgrmt>
</SctiesLndg>
</LnData>
<CollData>
<SctiesLndg>
<Collsd>
<AsstTp>
<Scty>
<ld>DE0010877643</Id>

<ClssfctnTp>DBFTPR</ClssfctnTp>
<QtyOrNmnlVal>
<NmnlVal>
<Amt
Ccy="EUR">101000000</Amt>
</NmnlVal>
</QtyOrNmnlVal>
<UnitPric>
<Ptrg>103.03</Ptrg>
</UnitPric>
<MktVal
Ccy="EUR">104060300</MktVal>
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Tabella 95 - Espozizzjoni netta - Margni ta’ varjazzjoni ta’ SLBs ikkollateralizzati kontra
pula tal- kollateral b’ritorn ta’ titoli ekwivalenti, izda mhux identic¢i, lill-fornitur tal-
kollateral

No

Field
Collateral quantity or

Example

83 : -2000000
nominal amount
85 Curreng:y of collateral EUR
nominal amount
86 Price currency
87 Price per unit 103.015
88 | Collateral market value -2060300
89 Haircut or margin 0
90 Collateral quality INVG
91 Maturity date of the 22/04/2030
security
92 Jurlsd_lctlon of the FR
issuer
93 |  LEl of the issuer {LEI} of the
issuer
94 Collateral type GOVS
95 Availability for collateral TRUE
reuse
98 Action type COLU

XML Message

<HrcutOrMrgn>0</HrcutOrMrgn>
<QIlty>INVG</QIty>
<Mtrty>2030-04-22</Mtrty>
<Issr>
<|d>

<LEI>NNNNNNNNNNNNNNNNNNNN
</LEI>
</ld>

<JursdctnCtry>DE</JursdctnCtry>
</lssr>
<Tp>
<Cd>GOVS</Cd>
</Tp>

<AvlblForCollReuse>true</AvlblForCollReu
se>
</Scty>
<Scty>
<|d>FR0010877643</Id>

<ClssfctnTp>DBFTPR</ClssfctnTp>
<QtyOrNmnlVal>
<NmnlVal>
<Amt Ccy="EUR">-
2000000</Amt>
<Sgn>true</Sgn>
</NmnlVal>
</QtyOrNmnlVal>
<UnitPric>
<Ptrg>103.015</Ptrg>
</UnitPric>
<MktVal Ccy="EUR">-
2060300</MktVal>

<HrcutOrMrgn>0</HrcutOrMrgn>
<QIlty>INVG</QIty>
<Mtrty>2030-04-22</Mtrty>
<Issr>
<|d>

<LEI>FFFFFFFFFFFFFFFFFFFF </LEI>
</ld>

<JursdctnCtry>FR</JursdctnCtry>
</lssr>
<Tp>
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Tabella 95 - Espozizzjoni netta - Margni ta’ varjazzjoni ta’ SLBs ikkollateralizzati kontra

pula tal- kollateral b’ritorn ta’ titoli ekwivalenti, izda mhux identic¢i, lill-fornitur tal-
kollateral
No Field Example XML Message
<Cd>GOVS</Cd>
</Tp>
<AvlblForCollReuse>true</AvlblForCollReu
se>
</Scty>
</AsstTp>
<NetXpsrCollstnind>true</NetXpsrCollstnin
d>
</Collsd>
</SctiesLndg>
</CollData>
</CollUpd>
</Rpt>
</TradData>

</SctiesFincgRptgTxRpt>

5.4.7.4 Skopertura netta - Il-provizjonament ta’ margni ta’ varjazzjoni tar-repos
ikkollateralizzati inizjalment fil-livell tat-tranzazzjonijiet u mbaghad inkluzi f'sett ta’
netting b’ritorn ta’ titoli ekwivalenti izda mhux identici lill-fornitur tal-kollateral

382. L-ezempju fit-Tabella 96 huwa kontinwazzjoni tal-ezempju fit-Tabella 94. F'dan il-kaz,

hemm ritorn ta’ wiehed mit-titoli pprovduti bhala MV, izda aktar mill-kwantita inizjali
pprovduta bhala margni ta’ varjazzjoni.

Tabella 96 - Espozizzjoni netta - ll-margni ta’ varjazzjoni tar-repos ikkollateralizzati
inizjalment fil-livell tat-tranzazzjonijiet u mbaghad inkluzi f’sett ta’ netting b’ritorn ta’

titoli ekwivalenti izda mhux identici lill-fornitur tal-kollateral

No Field Example XML Message
L3 Reporting coulletE;rOLrt <SctiesFincgRptg TXRpt>
: counterparty " party <TradData>
<Rpt>
LEI of <CollUpd>
1.11 Other counterparty | counterparty |
B <CtrPtyData>
{LEI} of <CtrPtyData>
1.18 Agent lender agent lender <RptgCtrPty>
F <ld>
1 Unique Transaction UTIL
Identifier (UTI") <LEI>12345678901234500000</LEI>
3 Event date 24/04/2020 </<IQS'Z:1CtrPty>
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Tabella 96 - Espozizzjoni netta - ll-margni ta’ varjazzjoni tar-repos ikkollateralizzati

inizjalment fil-livell tat-tranzazzjonijiet u mbaghad inkluzi f’sett ta’ netting b’ritorn ta’
titoli ekwivalenti izda mhux identici lill-fornitur tal-kollateral

\[o] Field Example
9 Master agreement GMRA
73 Collateralisation of TRUE
net exposure
Type of the collateral
75 component SECU
Identification of a
78 security used as {ISIN}
collateral
Classification of a
79 security used as {CFI}
collateral
83 CoIIate_raI quantity or 100000000
nominal amount
85 Curren(_:y of collateral EUR
nominal amount
86 Price currency
87 Price per unit 100
88 Collateral market 100000000
value
89 Haircut or margin 0
90 Collateral quality INVG
91 Maturity da’ge of the 22/04/2030
security
92 Jurlsd_lctlon of the DE
issuer
. {LEI} of the
93 LEI of the issuer issuer
94 Collateral type GOVS
95 Availability for TRUE
collateral reuse
Identification of a
78 security used as {ISIN}
collateral
Classification of a
79 security used as {CF1}
collateral
Collateral quantity or
83 nominal amount 50000000
Currency of collateral
85 nominal amount EUR

XML Message

<OthrCtrPty>
<|d>

<LEI>ABCDEFGHIJKLMNOPQRST</LEI>
</ld>
</OthrCtrPty>
<OthrPtyData>
<AgtLndr>

<LEI>BBBBBBBBBBBBBBBBBBBB</LEI>
</AgtLndr>
</OthrPtyData>
</CtrPtyData>
</CtrPtyData>
<LnData>
<RpTrad>
<EvtDt>2020-04-24</EvtDt>

<UngTradldr>UTI1</UnqTradldr>
<MstrAgrmt>
<Tp>
<Tp>GMRA</Tp>
</Tp>
</MstrAgrmt>
</RpTrad>
</LnData>
<CollData>
<RpTrad>
<AsstTp>
<Scty>
<|d>DE0010877643</Id>

<ClssfctnTp>DBFTFR</ClssfctnTp>
<QtyOrNmnlVal>
<NmnlVal>
<Amt
Ccy="EUR">100000000</Amt>
</NmnlVal>
</QtyOrNmnlVal>
<UnitPric>
<Ptrg>100</Ptrg>
</UnitPric>
<MktVal
Ccy="EUR">100000000</MktVal>

<HrcutOrMrgn>0</HrcutOrMrgn>
<QIty>INVG</QIty>
<Mtrty>2030-04-22</Mtrty>
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Tabella 96 - Espozizzjoni netta - ll-margni ta’ varjazzjoni tar-repos ikkollateralizzati

inizjalment fil-livell tat-tranzazzjonijiet u mbaghad inkluzi f’sett ta’ netting b’ritorn ta’
titoli ekwivalenti izda mhux identici lill-fornitur tal-kollateral

No

Field

Example

86 Price currency
87 Price per unit 100
88 Collateral market 50000000
value
89 Haircut or margin 0
90 Collateral quality INVG
91 Maturity da’ge of the 22/04/2030
security
92 Junsd_lctlon of the DE
issuer
93 LEI of the issuer {LEI} of the
issuer
94 Collateral type GOVS
95 Availability for TRUE
collateral reuse
98 Action type CcoLu
Reportin LEI of
1.3 b 9 counterparty
counterparty A
LEI of
1.11 Other counterparty | counterparty
B
{LEI} of
1.18 Agent lender agent lender
F
Unigue Transaction
1 Identifier (UTI") uTi2
3 Event date 24/04/2020
9 Master agreement GMRA
73 Collateralisation of TRUE
net exposure
Identification of a
78 security used as {ISIN}
collateral
Classification of a
79 security used as {CF1}

collateral

XML Message

<|ssr>
<|d>

<LEI>NNNNNNNNNNNNNNNNNNNN</LEI
>

</ld>

<JursdctnCtry>DE</JursdctnCtry>
</Issr>
<Tp>
<Cd>GOVS</Cd>
</Tp>

<AvlblForCollIReuse>true</AviblForCollReu
se>
</Scty>
<Scty>
<Id>DE0010877643</Id>

<ClssfctnTp>DBFTFR</ClssfctnTp>
<QtyOrNmnlVal>
<NmnlVal>
<Amt
Ccy="EUR">50000000</Amt>
</NmnlVal>
</QtyOrNmnIVval>
<UnitPric>
<Ptrg>100</Ptrg>
</UnitPric>
<MktVal>50000000</MktVal>

<HrcutOrMrgn>0</HrcutOrMrgn>
<QIty>INVG</QIty>
<Mtrty>2030-04-22</Mtrty>
<Issr>
<|d>

<LEI>NNNNNNNNNNNNNNNNNNNN</LEI
>

</ld>

<JursdctnCtry>DE</JursdctnCtry>
</lssr>
<Tp>
<Cd>GOVS</Cd>
</Tp>
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Tabella 96 - Espozizzjoni netta - ll-margni ta’ varjazzjoni tar-repos ikkollateralizzati

inizjalment fil-livell tat-tranzazzjonijiet u mbaghad inkluzi f’sett ta’ netting b’ritorn ta’
titoli ekwivalenti izda mhux identici lill-fornitur tal-kollateral

No

Field
Collateral quantity or

Example

83 . 50000000
nominal amount
84 Collateral unit of
measure
Currency of collateral
85 nominal amount EUR
86 Price currency
87 Price per unit 100
38 Collateral market 50000000
value
89 Haircut or margin 0
90 Collateral quality INVG
Maturity date of the
91 security 22/04/2030
92 Jurlsd_lctlon of the FR
issuer
93 | LEloftheissuer | (-Eofthe
issuer
94 Collateral type GOVS
95 Availability for TRUE
collateral reuse
98 Action type COLU
Reporting LEI of
1.3 counterparty countirparty
LEI of
1.11 | Other counterparty | counterparty
B
{LEI} of
118 Agent lender agentFIender
Unique Transaction
L Identifier (‘UTI") uTis
3 Event date 24/04/2020
9 Master agreement GMRA
73 Collateralisation of TRUE

net exposure

XML Message

<AvlblForCollReuse>true</AvlblForCollReu
se>
</Scty>
</AsstTp>

<NetXpsrCollstnind>true</NetXpsrCollstnin
d>
</RpTrad>
</CollData>

</CollUpd>
</Rpt>
<Rpt>
<CollUpd>
<CtrPtyData>
<CtrPtyData>
<RptgCtrPty>
<|d>

<LEI>12345678901234500000</LEI>
</ld>
</RptgCtrPty>
<OthrCtrPty>
<|ld>

<LEI>ABCDEFGHIJKLMNOPQRST</LEI>
</ld>
</OthrCtrPty>
<OthrPtyData>
<AgtLndr>

<LEI>BBBBBBBBBBBBBBBBBBBB</LEI>
</AgtLndr>
</OthrPtyData>
</CtrPtyData>
</CtrPtyData>
<LnData>
<RpTrad>
<EvtDt>2020-04-24</EvtDt>

<UngTradldr>UTI2</UngTradldr>
<MstrAgrmt>
<Tp>
<Tp>GMRA</Tp>
</Tp>
</MstrAgrmt>
</RpTrad>
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Tabella 96 - Espozizzjoni netta - ll-margni ta’ varjazzjoni tar-repos ikkollateralizzati

inizjalment fil-livell tat-tranzazzjonijiet u mbaghad inkluzi f’sett ta’ netting b’ritorn ta’
titoli ekwivalenti izda mhux identici lill-fornitur tal-kollateral

No

Field
Identification of a

Example

78 security used as {ISIN}
collateral
Classification of a
79 security used as {CFI}
collateral
Collateral quantity or
83 nominal amount 50000000
84 Collateral unit of
measure
85 Currenc_:y of collateral EUR
nominal amount
86 Price currency
87 Price per unit 100
38 Collateral market 50000000
value
89 Haircut or margin 0
90 Collateral quality INVG
91 Maturity da’;e of the 22/04/2040
security
92 JurISd'ICtIOI’I of the NL
issuer
93 LEI of the issuer {L'.EI} of the
issuer
94 Collateral type GOVS
Availability for
95 collateral reuse TRUE
98 Action type CcoLu
Reportin LEI of
1.3 P 9 counterparty
counterparty A
LEI of
1.11 Other counterparty | counterparty
B
{LEI} of
1.18 Agent lender agent lender
F
3 Event date 24/04/2020

XML Message

</LnData>
<CollData>
<RpTrad>
<AsstTp>
<Scty>
<ld>FR0010877643</ld>
<ClssfctnTp>DBFTFR
</ClssfctnTp>
<QtyOrNmnlval>
<Nmnlval>
<Amt
Ccy="EUR">50000000</Amt>
</NmnlVal>
</QtyOrNmnlVal>
<UnitPric>
<Ptrg>100</Ptrg>
</UnitPric>
<MktVal
Ccy="EUR">50000000</MktVal>

<HrcutOrMrgn>0</HrcutOrMrgn>
<QIty>INVG</QIty>
<Mtrty>2030-04-22</Mtrty>
<Issr>
<|d>

<LEI>FFFFFFFFFFFFFFFFFFFF</LEI>
</ld>

<JursdctnCtry>FR</JursdctnCtry>
</lssr>
<Tp>
<Cd>GOVS</Cd>
</Tp>

<AvlblForCollReuse>true</AviblForCollReu
se>
</Scty>
</AsstTp>

<NetXpsrCollstnind>true</NetXpsrCollstnin
d>
</RpTrad>
</CollData>

</CollUpd>
</Rpt>
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Tabella 96 - Espozizzjoni netta - ll-margni ta’ varjazzjoni tar-repos ikkollateralizzati

inizjalment fil-livell tat-tranzazzjonijiet u mbaghad inkluzi f’sett ta’ netting b’ritorn ta’
titoli ekwivalenti izda mhux identici lill-fornitur tal-kollateral

XML Message

\[o] Field Example
9 Master agreement GMRA
73 Collateralisation of TRUE
net exposure
Identification of a
78 security used as {ISIN}
collateral
Classification of a
79 security used as {CFI}
collateral
83 CoIIate_raI quantity or 2000000
nominal amount
84 Collateral unit of
measure
85 Currenc_:y of collateral EUR
nominal amount
86 Price currency
87 Price per unit 100
88 Collateral market 2000000
value
89 Haircut or margin 0
90 Collateral quality INVG
91 Maturity da’ge of the 22/04/2040
security
92 Jurlsd_lctlon of the I
issuer
. {LEI} of the
93 LEI of the issuer issuer
94 Collateral type GOVS
95 Availability for TRUE
collateral reuse
98 Action type CcoLu
. LEI of
Reporting
1.3 counterparty countirparty
LEI of
1.11 Other counterparty | counterparty
B

<Rpt>
<CollUpd>
<CtrPtyData>
<CtrPtyData>
<RptgCtrPty>
<|d>

<LEI>12345678901234500000</LEI>
</ld>
</RptgCtrPty>
<OthrCtrPty>
<|ld>

<LEI>ABCDEFGHIJKLMNOPQRST</LEI>
</ld>
</OthrCtrPty>
<OthrPtyData>
<AgtLndr>

<LEI>BBBBBBBBBBBBBBBBBBBB</LEI>
</AgtLndr>
</OthrPtyData>
</CtrPtyData>
</CtrPtyData>
<LnData>
<RpTrad>
<EvtDt>2020-04-24</EvtDt>

<UnqTradldr>UTI3</UnqTradldr>
<MstrAgrmt>
<Tp>
<Tp>GMRA</Tp>
</Tp>
</MstrAgrmt>
</RpTrad>
</LnData>
<CollData>
<RpTrad>
<AsstTp>
<Scty>
<Id>NL0010877000</Id>
<ClssfctnTp>DBFTFR
</ClssfctnTp>
<QtyOrNmnlval>
<NmnlVal>
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Tabella 96 - Espozizzjoni netta - ll-margni ta’ varjazzjoni tar-repos ikkollateralizzati

inizjalment fil-livell tat-tranzazzjonijiet u mbaghad inkluzi f’sett ta’ netting b’ritorn ta’
titoli ekwivalenti izda mhux identici lill-fornitur tal-kollateral

Field Example XML Message
{LEI} of <Amt
1.18 Agent lender agent lender | Ccy="EUR">50000000</Amt>
F </NmnlVal>
</QtyOrNmnlVal>
3 Event date 24/04/2020 <UnitPric>
<Ptrg>100</Ptrg>
9 Master agreement GMRA </UnitPric>
P <MktVal
73 Co'r:ztteéigziﬂfg of TRUE | Cey="EUR">50000000</MktVal>
Identification of a
. <HrcutOrMrgn>0</HrcutOrMrgn>
78 security used as ISIN
coll);teral { : <QIty>INVG</Qlty>
Classification of a <Mrty>2030-04-22</Mrty>
<lssr>
79 security used as {CFI} EZL
collateral
g3 | Collateral quantity or | ,,,550 | <LEI>DDDDDDDDDDDDDDDDDDDD
nominal amount </LEI>
84 Collateral unit of </ld>
measure
85 Currency of collateral EUR <JursdctnCtry>NL</JursdctnCtry>
nominal amount </Issr>
. <Tp>
86 Price currency <Cd>GOVS</Cd>
</Tp>
87 Price per unit 100
Collateral market <AvlblForCollReuse>true</AviblForCollIReu
88 value -2000000 | se>
</Scty>
89 Haircut or margin 0 </AsstTp>
90 Collateral quality INVG <NetXpsrCollstnind>true</NetXpsrCollstnin
d>
Maturity date of the </RpTrad>
91 security 22/04/2040 </CollData>
Jurisdiction of the
92 issuer ES </CollUpd>
</Rpt>
93 LEI of the issuer {LI.EI} of the <Rpt>
issuer
<CollUpd>
94 Collateral type GOVS <CtrPtyData>
<CtrPtyData>
o Availability for TRUE <RpICHPYy>
collateral reuse <ld>
<LEI>12345678901234500000</LEI>
98 Action type COLU </Id>
</RptgCtrPty>
<OthrCtrPty>
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Tabella 96 - Espozizzjoni netta - ll-margni ta’ varjazzjoni tar-repos ikkollateralizzati
inizjalment fil-livell tat-tranzazzjonijiet u mbaghad inkluzi f’sett ta’ netting b’ritorn ta’
titoli ekwivalenti izda mhux identici lill-fornitur tal-kollateral

No Field Example XML Message
<ld>

<LEI>ABCDEFGHIJKLMNOPQRST</LEI>
</ld>
</OthrCtrPty>
<OthrPtyData>
<AgtLndr>

<LEI>BBBBBBBBBBBBBBBBBBBB</LEI>
</AgtLndr>
</OthrPtyData>
</CtrPtyData>
</CtrPtyData>
<LnData>
<RpTrad>
<EvtDt>2020-04-24</EvtDt>
<MstrAgrmt>
<Tp>
<Tp>GMRA</Tp>
</Tp>
</MstrAgrmt>
</RpTrad>
</LnData>
<CollData>
<RpTrad>
<AsstTp>
<Scty>
<ld>ITOOBH4HKS39</Id>
<ClssfctnTp> DBFTFR
</ClssfctnTp>
<QtyOrNmnlVval>
<NmnlVal>
<Amt
Ccy="EUR">2000000</Amt>
<Sgn>true</Sgn>
</NmnlVal>
</QtyOrNmnlVal>
<UnitPric>
<Ptrg>100</Ptrg>
</UnitPric>
<MktVal
Ccy="EUR">2000000</MktVal>

<HrcutOrMrgn>0</HrcutOrMrgn>
<QIlty>INVG</Qlty>
<Mtrty>2030-04-22</Mtrty>
<Issr>
<|d>
<LEISTN</LEI>
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Tabella 96 - Espozizzjoni netta - ll-margni ta’ varjazzjoni tar-repos ikkollateralizzati
inizjalment fil-livell tat-tranzazzjonijiet u mbaghad inkluzi f’sett ta’ netting b’ritorn ta’
titoli ekwivalenti izda mhux identici lill-fornitur tal-kollateral

No Field Example XML Message
</ld>

<JursdctnCtry>IT</JursdctnCtry>
</Issr>
<Tp>
<Cd>GOVSs</Cd>
</Tp>

<AvlblForCollReuse>true</AvlblForCollReu
se>
</Scty>
</AsstTp>

<NetXpsrCollstnind>true</NetXpsrCollstnin
d>
</RpTrad>
</CollData>

</CollUpd>
</Rpt>
<Rpt>
<CollUpd>
<CtrPtyData>
<CtrPtyData>
<RptgCtrPty>
<|d>

<LEI>12345678901234500000</LEI>
</ld>
</RptgCtrPty>
<OthrCtrPty>
<|ld>

<LEI>ABCDEFGHIJKLMNOPQRST</LEI>
</ld>
</OthrCtrPty>
<OthrPtyData>
<AgtLndr>

<LEI>BBBBBBBBBBBBBBBBBBBB</LEI>
</AgtLndr>
</OthrPtyData>
</CtrPtyData>
</CtrPtyData>
<LnData>
<RpTrad>
<EvtDt>2020-04-24</EvtDt>
<MstrAgrmt>
<Tp>
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Tabella 96 - Espozizzjoni netta - ll-margni ta’ varjazzjoni tar-repos ikkollateralizzati
inizjalment fil-livell tat-tranzazzjonijiet u mbaghad inkluzi f’sett ta’ netting b’ritorn ta’
titoli ekwivalenti izda mhux identici lill-fornitur tal-kollateral

No Field Example XML Message

<Tp>GMRA</Tp>
</Tp>
</MstrAgrmt>
</RpTrad>
</LnData>
<CollData>
<RpTrad>
<AsstTp>
<Scty>
<Id>ES0010877643</ld>
<ClssfctnTp>DBFTPR
</ClssfctnTp>
<QtyOrNmnlVal>
<Nmnlval>
<Amt
Ccy="EUR">101000000</Amt>
</NmnlVal>
</QtyOrNmnlVal>
<UnitPric>
<Ptrg>103.03</Ptrg>
</UnitPric>
<MktVal Ccy="EUR">-
2000000</MktVal>

<HrcutOrMrgn>0</HrcutOrMrgn>
<QIlty>INVG</Qlty>
<Mtrty>2030-04-22</Mtrty>
<lIssr>
<ld>

<LEI>EEEEEEEEEEEEEEEEEEEE </LEI>
</ld>

<JursdctnCtry>ES</JursdctnCtry>
</lssr>
<Tp>
<Cd>GOVS</Cd>
</Tp>

<AvlblForCollReuse>true</AvlblForCollIReu
se>
</Scty>
</AsstTp>

<NetXpsrCollstnind>true</NetXpsrCollstnin
d>
</RpTrad>
</CollData>
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Tabella 96 - Espozizzjoni netta - ll-margni ta’ varjazzjoni tar-repos ikkollateralizzati
inizjalment fil-livell tat-tranzazzjonijiet u mbaghad inkluzi f’sett ta’ netting b’ritorn ta’
titoli ekwivalenti izda mhux identici lill-fornitur tal-kollateral

No Field Example XML Message

</CollUpd>

</Rpt>
</TradData>
</SctiesFincgRptgTXRpt>

5.4.7.5 Espozizzjoni netta — Il- margni ta’ varjazzjoni bi flus tar-repos ikkollateralizzati
inizjalment fil-livell tat-tranzazzjonijiet u mbaghad inkluzi f'sett ta’ netting (Table 97)

383. Dan l-ezempju huwa varjazzjoni tal-ezempiji precedenti li inkludew margni ta’ varjazzjoni
fi espozizzjoninetta b’titoli. It-tiet SFTs identifikati bil UTI1, UTI2 u bil-UTI3 huma
kkollateralizzati b'titoli fil-livell tat-tranzazzjonijiet, filwaqt ghal margni ta varjazzjoni, il-
kontropartijiet, dahlu f arrangament li jiprovdu flus kontanti.ll-fornitur tal-kollateral huwa
dak li jaghti flus addizzjonali biex ikopri I-espozizzjoni.

Table 97 — Espozizzjoni netta — Il- margni ta’ varjazzjoni bi flus tar-repos

ikkollateralizzati inizjalment fil-livell tat-tranzazzjonijiet u mbaghad inkluzi f’sett ta’

nettin

\[o] Field Example XML Message
. LEI of <SctiesFincgRptgTXRpt>
1.3 c?uenriggr;?ty counterparty <TradData>
A <Rpt>
LEI of <CollUpd>
1.11 Other counterparty | counterparty
B <CtrPtyData>
{LEI} of <CtrPtyData>
1.18 Agent lender agent lender <RptgCtrPty>
F <ld>
1 Unigue Transaction UTIL
Identifier (‘UTI’) <LEI>12345678901234500000</LEI>
</ld>
3 Event date 24/04/2020 </RptgCtrPty>
<OthrCtrPty>
9 Master agreement GMRA <ld>
73 | Collateralisation of TRUE | <LEI>ABCDEFGHIJKLMNOPQRST</LEI>
net exposure </ld>
75 Type of the collateral SECU </OthrCtrPty>
component <OthrPtyData>
Identification of a <AgtLndr>
78 security used as {ISIN}
collateral <LEI>BBBBBBBBBBBBBBBBBBBB</LEI>
Classification of a </AgtLndr>
79 security used as {CF1} </OthrPtyData>
collateral </CtrPtyData>
83 Collateral quantity or </CtrPtyData>
nominal amount 100000000 <LnData>
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Table 97 -

Espozizzjoni netta — Il- margni ta’ varjazzjoni bi flus tar-repos

ikkollateralizzati inizjalment fil-livell tat-tranzazzjonijiet u mbaghad inkluzi f’sett ta’

netting

No

Field

Example

85 Curren_cy of collateral EUR
nominal amount
86 Price currency
87 Price per unit 100
88 Collateral market
value 100000000
89 Haircut or margin 0
90 Collateral quality INVG
91 Maturity da’ge of the 22/04/2030
security
92 Jurlsd_lctlon of the DE
issuer
: {LEI} of the
93 LEI of the issuer issuer
94 Collateral type GOVS
95 Availability for TRUE
collateral reuse
75 Type of the collateral SECU
component
Identification of a
78 security used as {ISIN}
collateral
Classification of a
79 security used as {CFI1}
collateral
83 Collateral quantity or
nominal amount 50000000
85 Currenpy of collateral EUR
nominal amount
86 Price currency
87 Price per unit 100
88 Collateral market
value 50000000
89 Haircut or margin 0
90 Collateral quality INVG
91 Maturity da'ge of the 22/04/2030
security

XML Message
<RpTrad>

<EvtDt>2020-04-24</EvtDt>

<UnqTradldr>UTI1</UnqTradldr>
<MstrAgrmt>
<Tp>
<Tp>GMRA</Tp>
</Tp>
</MstrAgrmt>
</RpTrad>
</LnData>
<CollData>
<RpTrad>
<AsstTp>
<Scty>
<ld>DE0010877643</Id>

<ClssfctnTp>DBFTFR</ClssfctnTp>
<QtyOrNmnlval>
<Nmnlval>
<Amt
Ccy="EUR">100000000</Amt>
</NmnlVal>
</QtyOrNmnlVal>
<UnitPric>
<Ptrg>100</Ptrg>
</UnitPric>

<MktVal
Ccy="EUR">100000000</MktVal>

<HrcutOrMrgn>0</HrcutOrMrgn>
<QIty>INVG</QIty>

<Mtrty>2030-04-22</Mtrty>

<|ssr>
<|d>

<LEI>NNNNNNNNNNNNNNNNNNNN</LEI

>
</ld>

<JursdctnCtry>DE</JursdctnCtry>
</lssr>
<Tp>
<Cd>GOVS</Cd>
</Tp>

<AvlblForCollReuse>true</AvlblForCollIReu

se>

166



Espozizzjoni netta — Il- margni ta’ varjazzjoni bi flus tar-repos

ikkollateralizzati inizjalment fil-livell tat-tranzazzjonijiet u mbaghad inkluzi f’sett ta’

Table 97 -
netting
\[o] Field Example
92 Jurlsd_lctlon of the ER
issuer
93 LEI of the issuer {LI.EI} of the
issuer
94 Collateral type GOVS
95 Availability for TRUE
collateral reuse
98 Action type CcoLu
Reportin LEI of
1.3 b 9 counterparty
counterparty A
LEI of
1.11 Other counterparty | counterparty
B
{LEI} of
1.18 Agent lender agent lender
F
Unigue Transaction
1 Identifier (UTI') uTi2
3 Event date 24/04/2020
9 Master agreement GMRA
73 Collateralisation of TRUE
net exposure
75 Type of the collateral SECU
component
Identification of a
78 security used as {ISIN}
collateral
Classification of a
79 security used as {CFI}
collateral
83 Collateral quantity or
nominal amount 50000000
84 Collateral unit of
measure
Currency of collateral
85 nominal amount EUR
86 Price currency
87 Price per unit 100

XML Message

</Scty>
<Scty>
<ld>FR0010877643</ld>
<ClssfctnTp>DBFTFR
</ClssfctnTp>
<QtyOrNmnlval>
<Nmnlval>
<Amt
Ccy="EUR">50000000</Amt>
</NmnlVal>
</QtyOrNmnlVal>
<UnitPric>
<Ptrg>100</Ptrg>
</UnitPric>

<MktVal>50000000</MktVal>

<HrcutOrMrgn>0</HrcutOrMrgn>
<QIty>INVG</QIty>
<Mtrty>2030-04-22</Mtrty>
<Issr>
<|d>

<LEI>FFFFFFFFFFFFFFFFFFFF</LEI>
</ld>

<JursdctnCtry>FR</JursdctnCtry>
</Issr>
<Tp>
<Cd>GOVS</Cd>
</Tp>

<AvlblForCollReuse>true</AviblForCollReu
se>
</Scty>
</AsstTp>

<NetXpsrCollstnind>true</NetXpsrCollstnin
d>
</RpTrad>
</CollData>

</CollUpd>
</Rpt>
<Rpt>
<CollUpd>
<CtrPtyData>

167




Espozizzjoni netta — Il- margni ta’ varjazzjoni bi flus tar-repos

ikkollateralizzati inizjalment fil-livell tat-tranzazzjonijiet u mbaghad inkluzi f’sett ta’

Table 97 -
netting
\[o] Field Example
38 Collateral market
value 50000000
89 Haircut or margin 0
90 Collateral quality INVG
91 Maturity da’ge of the 22/04/2030
security
92 Jurlsd_lctlon of the FR
issuer
93 LEI of the issuer {LEI} of the
issuer
94 Collateral type GOVsS
95 Availability for TRUE
collateral reuse
98 Action type CcoLu
Reportin LEI of
1.3 b 9 counterparty
counterparty A
LEI of
1.11 | Other counterparty | counterparty
B
{LEI} of
1.18 Agent lender agent lender
B
Unique Transaction
L Identifier (UTI") uTis
3 Event date 24/04/2020
9 Master agreement GMRA
73 Collateralisation of TRUE
net exposure
75 Type of the collateral SECU
component
Identification of a
78 security used as {ISIN}
collateral
Classification of a
79 security used as {CF1}
collateral
83 Collateral quantity or
nominal amount 50000000

XML Message

<CtrPtyData>
<RptgCtrPty>
<ld>

<LEI>12345678901234500000</LEI>
</ld>
</RptgCtrPty>
<OthrCtrPty>
<|ld>

<LEI>ABCDEFGHIJKLMNOPQRST</LEI>
</ld>
</OthrCtrPty>
<OthrPtyData>
<AgtLndr>

<LEI>BBBBBBBBBBBBBBBBBBBB</LEI>
</AgtLndr>
</OthrPtyData>
</CtrPtyData>
</CtrPtyData>
<LnData>
<RpTrad>
<EvtDt>2020-04-24</EvtDt>

<UnqTradldr>UTI2</UnqTradldr>
<MstrAgrmt>
<Tp>
<Tp>GMRA</Tp>
</Tp>
</MstrAgrmt>
</RpTrad>
</LnData>
<CollData>
<RpTrad>
<AsstTp>
<Scty>
<ld>FR0010877643</1d>
<ClssfctnTp>DBFTFR
</ClssfctnTp>
<QtyOrNmnlval>
<NmnlVal>
<Amt
Ccy="EUR">50000000</Amt>
</NmnlVal>
</QtyOrNmnlVal>
<UnitPric>
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Espozizzjoni netta — Il- margni ta’ varjazzjoni bi flus tar-repos

ikkollateralizzati inizjalment fil-livell tat-tranzazzjonijiet u mbaghad inkluzi f’sett ta’

Table 97 -
netting
\[o] Field Example
84 Collateral unit of
measure
85 Curren_cy of collateral EUR
nominal amount
86 Price currency
87 Price per unit 100
88 Collateral market
value 50000000
89 Haircut or margin 0
90 Collateral quality INVG
91 Maturity da‘ge of the 22/04/2040
security
92 Jurlsd_lctlon of the NL
issuer
93 | LEloftheissuer | (-Elofthe
issuer
94 Collateral type MEQU
95 Availability for TRUE
collateral reuse
98 Action type GOVS
Reportin LEI of
1.3 b 9 counterparty
counterparty A
LEI of
1.11 | Other counterparty | counterparty
B
{LEI} of
1.18 Agent lender agent lender
F
3 Event date 24/04/2020
9 Master agreement GMRA
73 Collateralisation of TRUE
net exposure
Type of the collateral
5 component CASH
76 Cash collateral
amount 2000000

XML Message

<Ptrg>100</Ptrg>
</UnitPric>
<MktVal
Ccy="EUR">50000000</MktVal>

<HrcutOrMrgn>0</HrcutOrMrgn>
<QIlty>INVG</Qlty>
<Mtrty>2030-04-22</Mtrty>
<Issr>
<ld>

<LEI>FFFFFFFFFFFFFFFFFFFF</LEI>
</ld>

<JursdctnCtry>FR</JursdctnCtry>
</Issr>
<Tp>
<Cd>GOVSs</Cd>
</Tp>

<AvlblForCollReuse>true</AviblForCollReu
se>
</Scty>
</AsstTp>

<NetXpsrCollstnind>true</NetXpsrCollstnin
d>
</RpTrad>
</CollData>

</CollUpd>
</Rpt>
<Rpt>
<CollUpd>
<CtrPtyData>
<CtrPtyData>
<RptgCtrPty>
<ld>

<LEI>12345678901234500000</LEI>
</ld>
</RptgCtrPty>
<OthrCtrPty>
<ld>

<LEI>ABCDEFGHIJKLMNOPQRST</LEI>
</ld>
</OthrCtrPty>
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Table 97 — Espozizzjoni netta — Il- margni ta’ varjazzjoni bi flus tar-repos
ikkollateralizzati inizjalment fil-livell tat-tranzazzjonijiet u mbaghad inkluzi f’sett ta’
netting

No Field Example XML Message

Cash collateral <OthrPtyData>
7 currency EUR <AgtLndr>

<LEI>BBBBBBBBBBBBBBBBBBBB</LEI>
</AgtLndr>
</OthrPtyData>
</CtrPtyData>
</CtrPtyData>
<LnData>
<RpTrad>
<EvtDt>2020-04-24</EvtDt>

<UnqTradldr>UTI3</UnqTradldr>
<MstrAgrmt>
<Tp>
<Tp>GMRA</Tp>
</Tp>
</MstrAgrmt>
</RpTrad>
</LnData>
<CollData>
<RpTrad>
<AsstTp>
<Scty>
<Id>NL0010877643</Id>
<ClssfctnTp>DBFTFR
</ClssfctnTp>
<QtyOrNmnlVval>
<Qty>50000000</Qty>
</QtyOrNmnlVal>
<UnitPric>
<MntryVal>
<Amt
Ccy="EUR">10</Amt>
</MntryVal>
</UnitPric>
<MktVal
Ccy="EUR">50000000</MktVal>

98 Action type COLU

<HrcutOrMrgn>0</HrcutOrMrgn>
<QIty>INVG</QIty>
<Mtrty>2030-04-22</Mtrty>
<Issr>
<|d>

<LEI>DDDDDDDDDDDDDDDDDDDD
</LEI>

</ld>
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Table 97 — Espozizzjoni netta — Il- margni ta’ varjazzjoni bi flus tar-repos
ikkollateralizzati inizjalment fil-livell tat-tranzazzjonijiet u mbaghad inkluzi f’sett ta’
netting

No Field Example XML Message

<JursdctnCtry>NL</JursdctnCtry>
</Issr>
<Tp>
<Cd>MEQU</Cd>
</Tp>

<AvlblForCollReuse>true</AviblForCollReu
se>
</Scty>
</AsstTp>

<NetXpsrCollstnind>true</NetXpsrCollstnin
d>
</RpTrad>
</CollData>

</CollUpd>
</Rpt>
<Rpt>
<CollUpd>
<CtrPtyData>
<CtrPtyData>
<RptgCtrPty>
<|d>

<LEI>12345678901234500000</LEI>
</ld>
</RptgCtrPty>
<OthrCtrPty>
<ld>

<LEI>ABCDEFGHIJKLMNOPQRST</LEI>
</ld>
</OthrCtrPty>
<OthrPtyData>
<AgtLndr>

<LEI>BBBBBBBBBBBBBBBBBBBB</LEI>
</AgtLndr>
</OthrPtyData>
</CtrPtyData>
</CtrPtyData>
<LnData>
<RpTrad>
<EvtDt>2020-04-24</EvtDt>
<MstrAgrmt>
<Tp>
<Tp>GMRA</Tp>
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Table 97 -

Field

Example

Espozizzjoni netta — Il- margni ta’ varjazzjoni bi flus tar-repos
ikkollateralizzati inizjalment fil-livell tat-tranzazzjonijiet u mbaghad inkluzi f’sett ta’
netting

No

XML Message

</Tp>
</MstrAgrmt>
</RpTrad>
</LnData>
<CollData>
<RpTrad>
<AsstTp>
<Csh>
<Amt
Ccy="EUR">2000000</Amt>
</Csh>
</AsstTp>

<NetXpsrCollstnind>true</NetXpsrCollstnin
d>
</RpTrad>
</CollData>

</CollUpd>
</Rpt>
</TradData>
</SctiesFincgRptgTxRpt>

5.4.7.6 ll-margni ta’ varjazzjoni tar-repos ikkollateralizzati inizjalment fil-livell tat-
tranzazzjonijiet u mbaghad inkluzi f'sett ta’ netting. F'dak il-jum partikolari, il-

pozizzjoni ma tkunx varjabbli u ma jkun mehtieg I-ebda VM

384. It-Tabella 98 tkompli telabora fuq I-ezempju inkluz fit-Table 97, izda f'dan il-kaz, I-element
importanti li jintwera huwa li fl-ahhar tal-gurnata m’hemmx aktar kollateral uzat bhala
margni ta’ varjazzjoni ghall-kollateralizzazzjoni fuq bazi ta’ espozizzjoni netta. Il-logika tar-
rapportar hija simili ghar-rapportar ta’ meta I-kollateral ikun ekwivalenti ghal zero fit-
tagsima 5.4.4.

Tabella 98 — Espozizzjoni netta — |I- margni ta’ varjazzjoni tar-repos ikkollateralizzati
inizjalment fil-livell tat-tranzazzjonijiet u mbaghad inkluzi f’sett ta’ netting. F’dak il-jum

partikolari, il-pozizzjoni ma tkunx varjabbli u ma jkun mehtieg I-ebda VM

\[o] Field Example XML Message
. LEI of <SctiesFincgRptgTXRpt>
Reporting
13 counterparty <TradData>
counterparty A <Rpt>
LEI of <CollUpd>
1.11 Other counterparty | counterparty ..
B <CtrPtyData>
{LEI} of <CtrPtyData>
1.18 Agent lender agent lender <RptgCtrPty>
F <ld>
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Tabella 98 — Espozizzjoni netta — II- margni ta’ varjazzjoni tar-repos ikkollateralizzati

inizjalment fil-livell tat-tranzazzjonijiet u mbaghad inkluzi f’sett ta’ netting. F’dak il-jum
partikolari, il-pozizzjoni ma tkunx varjabbli u ma jkun mehtieg I-ebda VM

No

Field

Example

Unique Transaction
L Identifier (UTI") UTiL
3 Event date 24/04/2020
9 Master agreement GMRA
73 Collateralisation of TRUE
net exposure
75 Type of the collateral SECU
component
Identification of a
78 security used as {ISIN}
collateral
Classification of a
79 security used as {CFI}
collateral
83 Collateral quantity or
nominal amount 100000000
Currency of collateral
85 nominal amount EUR
86 Price currency
87 Price per unit 100
38 Collateral market
value 100000000
89 Haircut or margin 0
90 Collateral quality INVG
Maturity date of the
91 security 22/04/2030
92 Jurlsd_lctlon of the DE
issuer
93 | LEloftheissuer | (-Elofthe
issuer
94 Collateral type GOVS
Availability for
95 collateral reuse TRUE
Type of the collateral
5 component SECU
Identification of a
78 security used as {ISIN}
collateral

XML Message

<LEI>12345678901234500000</LEI>
</ld>
</RptgCtrPty>
<OthrCtrPty>
<|ld>

<LEI>ABCDEFGHIJKLMNOPQRST</LEI>
</ld>
</OthrCtrPty>
<OthrPtyData>
<AgtLndr>

<LEI>BBBBBBBBBBBBBBBBBBBB</LEI>
</AgtLndr>
</OthrPtyData>
</CtrPtyData>
</CtrPtyData>
<LnData>
<RpTrad>
<EvtDt>2020-04-24</EvtDt>

<UnqTradldr>UTI1</UnqTradldr>
<MstrAgrmt>
<Tp>
<Tp>GMRA</Tp>
</Tp>
</MstrAgrmt>
</RpTrad>
</LnData>
<CollData>
<RpTrad>
<AsstTp>
<Scty>
<Id>DE0010877643</ld>

<ClssfctnTp>DBFTFR</ClssfctnTp>
<QtyOrNmnlVal>
<NmnlVal>
<Amt
Ccy="EUR">100000000</Amt>
</NmnlVal>
</QtyOrNmnlVal>
<UnitPric>
<Ptrg>100</Ptrg>
</UnitPric>
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Tabella 98 — Espozizzjoni netta — II- margni ta’ varjazzjoni tar-repos ikkollateralizzati

inizjalment fil-livell tat-tranzazzjonijiet u mbaghad inkluzi f’sett ta’ netting. F’dak il-jum
partikolari, il-pozizzjoni ma tkunx varjabbli u ma jkun mehtieg I-ebda VM

No

Field
Classification of a

Example

79 security used as {CFI}
collateral
83 Collateral quantity or
nominal amount 50000000
Currency of collateral
85 nominal amount EUR
86 Price currency
87 Price per unit 100
38 Collateral market
value 50000000
89 Haircut or margin 0
90 Collateral quality INVG
Maturity date of the
91 security 22/04/2030
92 Jurlsd_lctlon of the FR
issuer
93 | LEloftheissuer | (-Eofthe
issuer
94 Collateral type GOVS
95 Availability for TRUE
collateral reuse
98 Action type COLU
Reporting LEI of
1.3 counterparty countirparty
LEI of
1.11 | Other counterparty | counterparty
B
{LEI} of
1.18 Agent lender agent lender
F
Unique Transaction
L Identifier (UTT) uTi2
3 Event date 24/04/2020
9 Master agreement GMRA
73 Collateralisation of TRUE

net exposure

XML Message

<MktVal
Ccy="EUR">100000000</MktVal>

<HrcutOrMrgn>0</HrcutOrMrgn>
<QIty>INVG</QIty>
<Mtrty>2030-04-22</Mtrty>
<Issr>
<|d>

<LEI>NNNNNNNNNNNNNNNNNNNN</LEI
>

</ld>

<JursdctnCtry>DE</JursdctnCtry>
</Issr>
<Tp>
<Cd>GOVS</Cd>
</Tp>

<AvlblForCollReuse>true</AviblForCollIReu
se>
</Scty>
<Scty>
<ld>FR0010877643</1d>
<ClssfctnTp>DBFTFR
</ClssfctnTp>
<QtyOrNmnlVal>
<Nmnlval>
<Amt
Ccy="EUR">50000000</Amt>
</NmnlVal>
</QtyOrNmnIVval>
<UnitPric>
<Ptrg>100</Ptrg>
</UnitPric>

<MktVal>50000000</MktVal>

<HrcutOrMrgn>0</HrcutOrMrgn>
<QIty>INVG</QIty>
<Mtrty>2030-04-22</Mtrty>
<Issr>
<ld>

<LEI>FFFFFFFFFFFFFFFFFFFF</LEI>
</ld>

<JursdctnCtry>FR</JursdctnCtry>
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Tabella 98 — Espozizzjoni netta — II- margni ta’ varjazzjoni tar-repos ikkollateralizzati

inizjalment fil-livell tat-tranzazzjonijiet u mbaghad inkluzi f’sett ta’ netting. F’dak il-jum
partikolari, il-pozizzjoni ma tkunx varjabbli u ma jkun mehtieg I-ebda VM

\[o] Field Example
75 Type of the collateral SECU
component
Identification of a
78 security used as {ISIN}
collateral
Classification of a
79 security used as {CFI}
collateral
83 Collateral quantity or
V nominal amount 50000000
84 Collateral unit of
measure
85 Currenc_:y of collateral EUR
nominal amount
86 Price currency
87 Price per unit 100
88 Collateral market
value 50000000
89 Haircut or margin 0
90 Collateral quality INVG
91 Maturity da’;e of the 22/04/2030
security
92 Jurlsd_lctlon of the ER
issuer
93 LEI of the issuer {LEI} of the
issuer
94 Collateral type GOVS
95 Availability for TRUE
collateral reuse
98 Action type CcoLu
. LEI of
Reporting
13 counterparty countirparty
LEI of
1.11 Other counterparty | counterparty
B
{LEI} of
1.18 Agent lender agent lender
F

XML Message

</lssr>

<Tp>
<Cd>GOVSs</Cd>

</Tp>

<AvlblForCollReuse>true</AvlblForCollReu
se>
</Scty>
</AsstTp>

<NetXpsrCollstnind>true</NetXpsrCollstnin
d>
</RpTrad>
</CollData>

</CollUpd>
</Rpt>
<Rpt>
<CollUpd>
<CtrPtyData>
<CtrPtyData>
<RptgCtrPty>
<ld>

<LEI>12345678901234500000</LEI>
</ld>
</RptgCtrPty>
<OthrCtrPty>
<ld>

<LEI>ABCDEFGHIJKLMNOPQRST</LEI>
</ld>
</OthrCtrPty>
<OthrPtyData>
<AgtLndr>

<LEI>BBBBBBBBBBBBBBBBBBBB</LEI>
</AgtLndr>
</OthrPtyData>
</CtrPtyData>
</CtrPtyData>
<LnData>
<RpTrad>
<EvtDt>2020-04-24</EvtDt>

<UngTradldr>UTI2</UngTradldr>
<MstrAgrmt>
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Tabella 98 — Espozizzjoni netta — II- margni ta’ varjazzjoni tar-repos ikkollateralizzati

inizjalment fil-livell tat-tranzazzjonijiet u mbaghad inkluzi f’sett ta’ netting. F’dak il-jum
partikolari, il-pozizzjoni ma tkunx varjabbli u ma jkun mehtieg I-ebda VM

No

Field

Example

Unique Transaction
L Identifier (UTI") UTi3
3 Event date 24/04/2020
9 Master agreement GMRA
73 Collateralisation of TRUE
net exposure
75 Type of the collateral SECU
component
Identification of a
78 security used as {ISIN}
collateral
Classification of a
79 security used as {CFI}
collateral
83 Collateral quantity or
nominal amount 50000000
84 Collateral unit of
measure
85 Curreng:y of collateral EUR
nominal amount
86 Price currency
87 Price per unit 100
38 Collateral market
value 50000000
89 Haircut or margin 0
90 Collateral quality INVG
91 Maturity da‘ge of the 22/04/2040
security
92 Jurlsd_lctlon of the NL
issuer
. {LEI} of the
93 LEI of the issuer issuer
94 Collateral type GOVS
Availability for
95 collateral reuse TRUE
98 Action type CcoLu

XML Message

<Tp>
<Tp>GMRA</Tp>
</Tp>
</MstrAgrmt>
</RpTrad>
</LnData>
<CollData>
<RpTrad>
<AsstTp>
<Scty>
<ld>FR0010877643</1d>
<ClssfctnTp>DBFTFR
</ClssfctnTp>
<QtyOrNmnlVal>
<NmnlVal>
<Amt
Ccy="EUR">50000000</Amt>
</NmnlVal>
</QtyOrNmnIVal>
<UnitPric>
<Ptrg>100</Ptrg>
</UnitPric>
<MktVal
Ccy="EUR">50000000</MktVal>

<HrcutOrMrgn>0</HrcutOrMrgn>
<QIty>INVG</QIty>
<Mtrty>2030-04-22</Mtrty>
<Issr>
<ld>

<LEI>FFFFFFFFFFFFFFFFFFFF</LEI>
</ld>

<JursdctnCtry>FR</JursdctnCtry>
</lssr>
<Tp>
<Cd>GOVS</Cd>
</Tp>

<AvlblForCollReuse>true</AviblForCollReu
se>
</Scty>
</AsstTp>

<NetXpsrCollstnind>true</NetXpsrCollstnin
d>
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Tabella 98 — Espozizzjoni netta — II- margni ta’ varjazzjoni tar-repos ikkollateralizzati
inizjalment fil-livell tat-tranzazzjonijiet u mbaghad inkluzi f’sett ta’ netting. F’dak il-jum
partikolari, il-pozizzjoni ma tkunx varjabbli u ma jkun mehtieg I-ebda VM

No Field Example
. LEI of
1.3 Reporting counterparty
counterparty A
LEI of
1.11 Other counterparty | counterparty
B
{LEI} of
1.18 Agent lender agent lender
F
3 Event date 24/04/2020
9 Master agreement GMRA
73 Collateralisation of TRUE
net exposure
75 Type of the collateral CASH
component
76 Cash collateral 0
amount
77 Cash collateral EUR
currency
98 Action type COLU

XML Message

</RpTrad>
</CollData>

</CollUpd>
</Rpt>
<Rpt>
<CollUpd>
<CtrPtyData>
<CtrPtyData>
<RptgCtrPty>
<ld>

<LEI>12345678901234500000</LEI>
</ld>
</RptgCtrPty>
<OthrCtrPty>
<ld>

<LEI>ABCDEFGHIJKLMNOPQRST</LEI>
</ld>
</OthrCtrPty>
<OthrPtyData>
<AgtLndr>

<LEI>BBBBBBBBBBBBBBBBBBBB</LEI>
</AgtLndr>
</OthrPtyData>
</CtrPtyData>
</CtrPtyData>
<LnData>
<RpTrad>
<EvtDt>2020-04-24</EvtDt>

<UngTradldr>UTI3</UnqTradldr>
<MstrAgrmt>
<Tp>
<Tp>GMRA</Tp>
</Tp>
</MstrAgrmt>
</RpTrad>
</LnData>
<CollData>
<RpTrad>
<AsstTp>
<Scty>
<Id>NL0010877643</Id>

<ClssfctnTp>DBFTFR</ClssfctnTp>
<QtyOrNmnlVal>
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Tabella 98 — Espozizzjoni netta — II- margni ta’ varjazzjoni tar-repos ikkollateralizzati
inizjalment fil-livell tat-tranzazzjonijiet u mbaghad inkluzi f’sett ta’ netting. F’dak il-jum
partikolari, il-pozizzjoni ma tkunx varjabbli u ma jkun mehtieg I-ebda VM

No Field Example XML Message

<NmnlVal>
<Amt
Ccy="EUR">50000000</Amt>

</NmnlVal>
</QtyOrNmnlVal>
<UnitPric>

<Ptrg>100</Ptrg>
</UnitPric>

<MktVal
Ccy="EUR">50000000</MktVal>

<HrcutOrMrgn>0</HrcutOrMrgn>
<QIty>INVG</QIty>
<Mtrty>2030-04-22</Mtrty>
<Issr>
<ld>

<LEI>DDDDDDDDDDDDDDDDDDDD
</LEI>
</ld>

<JursdctnCtry>NL</JursdctnCtry>
</Issr>
<Tp>
<Cd>MEQU</Cd>
</Tp>

<AvlblForCollReuse>true</AviblForCollReu
se>
</Scty>
</AsstTp>

<NetXpsrCollstnind>true</NetXpsrCollstnin
d>

<HrcutOrMrgn>0</HrcutOrMrgn>
</RpTrad>
</CollData>

</CollUpd>
</Rpt>
<Rpt>
<CollUpd>
<CtrPtyData>
<CtrPtyData>
<RptgCtrPty>
<ld>
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Tabella 98 — Espozizzjoni netta — II- margni ta’ varjazzjoni tar-repos ikkollateralizzati
inizjalment fil-livell tat-tranzazzjonijiet u mbaghad inkluzi f’sett ta’ netting. F’dak il-jum
partikolari, il-pozizzjoni ma tkunx varjabbli u ma jkun mehtieg I-ebda VM

No Field Example XML Message

<LEI>12345678901234500000</LEI>
</ld>
</RptgCtrPty>
<OthrCtrPty>
<|ld>

<LEI>ABCDEFGHIJKLMNOPQRST</LEI>
</ld>
</OthrCtrPty>
<OthrPtyData>
<AgtLndr>

<LEI>BBBBBBBBBBBBBBBBBBBB</LEI>
</AgtLndr>
</OthrPtyData>
</CtrPtyData>
</CtrPtyData>
<LnData>
<RpTrad>
<EvtDt>2020-04-24</EvtDt>
<MstrAgrmt>
<Tp>
<Tp>GMRA</Tp>
</Tp>
</MstrAgrmt>
</RpTrad>
</LnData>
<CollData>
<RpTrad>
<AsstTp>
<Csh>
<Amt Ccy="EUR">0</Amt>
</Csh>
</AsstTp>

<NetXpsrCollstnind>true</NetXpsrCollstnin
d>
</RpTrad>
</CollData>

</CollUpd>
</Rpt>
</TradData>
</SctiesFincgRptgTxRpt>
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5.4.8 Kollateral imhallas minn qabel ghal SLB

385.

386.

Meta tkun qed tigi rrapportata l-allokazzjoni tal-kollateral ghal espozizzjoni netta, I-
aggornament tal-kollateral jenhtieg li jispecifika I-LEls tal-kontropartijiet, il-ftehim principali,
id-data tal-valur tal-kollateral u I-allokazzjoni specifika tal-kollateral, sabiex I-aggornament
tal-kollateral ikun jista’ jigi asso¢jat mal-SFTs ezistenti. ll-kamp “Data tal-valur tal-
kollateral” (Kamp 2.74) huwa applikabbili fil-kuntest ta’ Repos, BSB/SBB u SLB.

Id-data tal-avveniment tispecifika d-data tas-saldu mistennija tal-kollateral. Billi jitgabblu |-
LEls tal-kontropartijiet, il-ftehim prin¢ipali, u I-kampijiet tad-data tar-rapport kummercjali
negozji japplika l-aggornament tal-kollateral ghal ammont pendenti nett. Fl-ezempju muri
fit-Tabella 99, jenhtieg li I-kollateral jigi rrapportat abbazi tas-saldu mistenni li sehh fit-
23/04/2020, specifikata bhala d-“Data tal-Avveniment” (Kamp 2.3). Id-“Data tal-valur tal-
kollateral” (Kamp 2.74) tispecifika d-data li minnha japplika I-aggornament tal-kollateral
ghas-self pendenti (jigifieri |-kollateral ma jibgax “imhallas minn gabel” mill-24/04/2020).
Ghalhekk, biex jigi ddeterminat ghal liema SFTs japplika I-aggornament tal-kollateral, id-
data tal-valur tal-kollateral tkun relatata mad-data tal-valur u mad-data tal-maturita tas-
SFTs li jkollhom I-istess LElIs tal-kontropartijiet u I-istess ftehim principali.

Tabella 99 - Kollateral imhallas minn qabel

No Field Example XML Message
3 Event date 2020-04-23 <SctiesFincgRptgTxRpt>
— <TradData>
73 Collateralisation of true <Rpt>
net exposure <Collupd>
Value date of the
74 collateral 2020-04-24 <CtrPtyData>
Identification of a
78 security used as {ISIN} </CtrPtyData>
collateral <LnD§1ta>
Classification of a <SctiesLndg>
79 security used as {CF1} <EvtDt>2020-04-23</EvtDt>
collateral </SctiesLndg>
Collateral quantity or </LnData>
83 nominal amount 100000000 <C§”Eati>d
: <SctiesLndg>
84 Collra:;[ggaslul:glt of ~Collsd>
t coll i <CollValDt>2020-04-
g5 Curren<_:yo collatera EUR 24</CollValDt>
nominal amount <AsstTp>
86 Price currency <Scty>
<Id>DE0010877643</Id>
87 Price per unit 102 <ClssfctnTp>DBFTFR</ClssfctnTp>
Collateral market <QtyOrNmnlval>
88 value 102000000 <Nmnlval>
. ] <Amt
89 |  Haircut or margin 2 Ccy="EUR">100000000</Amt>
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Tabella 99 - Kollateral imhallas minn qabel

No Field Example XML Message

90 Collateral quality INVG </<(g?|yn(])r:::|/riln>|Val>

Maturity date of the <UnitPric>
o1 s)écurity 2030-04-22 <Ptrg>102</Ptrg>

</UnitPric>
DE <MktVal
LEofthe | C°y="EUR">102000000</MktVal>

issuer

Jurisdiction of the

92 :
issuer

93 LEI of the issuer

<HrcutOrMrgn>2</HrcutOrMrgn>
94 Collateral type GOVS <Qlty>INVG</Qlty>
<Mtrty>2030-04-22</Mtrty>
<Issr>

<ld>

<LEI>NNNNNNNNNNNNNNNNNNNN
</LEI>
</ld>

<JursdctnCtry>DE</JursdctnCtry>
</lssr>
<Tp>
<Cd>GOVS</Cd>

Availability for </Tp>

95
collateral reuse

true
<AvlblForCollReuse>true</AvlblForCollReu
se>
</Scty>
</AsstTp>
</Collsd>
</SctiesLndg>
</CollData>

</CollUpd>
</Rpt>
</TradData>
</SctiesFincgRptgTXRpt>

5.4.9 ll-portafoll ta’ tranzazzjonijiet ikklirjati

387. Meta jirrapportaw il-Kamp 2.97 (Kodici tal-portafoll), il-kontropartijiet jenhtieg li jizguraw li
juzaw il-kodi¢i b’'mod konsistenti fir-rapporti taghhom. Jekk il-kodic¢i jidentifika portafoll li
jikkollateralizza tranzazzjonijiet li jinkludu wkoll derivattivi, il-kontropartijiet jenhtieg li juzaw
l-istess kodici uzat ghar-rapportar skont I-EMIR.

388. Barra minn hekk, il-valur tal-Kodi¢i tal-portafoll ma ghandux bzonn ikun uniku b’mod
universali izda jehtieg li jintuza b’mod konsistenti. Peress li [-Kamp 2.97 fih valur li ma
jagbilx, il-valur ma ghandux ghalfejn ikun gie miftiehem bejn iz-zewgd kontropartijiet fit-
tranzazzjoni.
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5.5 Data dwar il-margni

389. ld-data inkluza f'din it-tagsima jenhtieg li tigi rrapportata mill-kontropartijiet kollha li I-SFTs

390.

5.5.1

taghhom ikunu gew ikklirjati ¢entralment sakemm dawn il-kontropartijiet ma jkunux
soggetti ghad-delegazzjoni obbligatorja skont I-Artikolu 4(2) f'dak il-kaz jenhtieg li tkun I-
entita specifikata f'dak I-Artikolu li tkun dik li tirrapporta.

Sabiex ikunu jistghu jintuzaw is-servizzi ta- CCP, kemm is-CM 1 kif ukoll is-CM 2
jiddepozitaw margni ghas-CCP. ll-margni huwa kompost mill-margni inizjali u mill-margni
ta’ varjazzjoni'®. Il-margni li jigi iddepozitat mill membri tal-ikklirjar ghal mas-CCP ma
ghandu I-ebda relazzjoni diretta mal-kollateral tal-SFT. I1s-CCP tuza I-mardni biex tkopri r-
riskji kollha li jirrizultaw mit-tranzazzjonijiet li tikklirja ghall-membri tal-ikklirjar rispettivi. 1I-
margni li I-membri tal-ikklirjar jiddepozitaw ghas-CCP jista’ jkopri wkoll riskji li jirrizultaw
minn tranzazzjonijiet li mhumiex SFTs, bhal tranzazzjonijiet f'derivattivi.

Is-CCP tinfilza lilha nnifisha bejn iz-zewg kontropartijiet li jkunu membri tal-ikklirjar

Kaz 1. Is-CCP tinfilza lilha nnifisha bejn iz-zewd kontropartijiet li jkunu membri tal-ikklirjar

Self SFT

Margni Margni

Kontroparti 1 (Membru Kontroparti 2 (Membru tal-
tal-ikklirjar 1) ccp ikklirjar 2)

391.

Kollateral SFT

Meta kontroparti ma tkunx membru tal-ikklirjar , il-margni li tipprovdi lill-membru tal-ikklirjar
(ara “margni*” fil-kaz 2 ta’ hawn taht) jista’ jkun differenti mill-margni pprovdut mill-membru
tal-ikklirjar lis-CCP.

16 Jista’ jkun hemm ukoll margni ecéessiv, li jkun il-parti tal-kollateral li tagbez il-livell mehtieg.
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5.5.2 Is-CCP tinfilza lilha nnifisha bejn iz-zewg kontropartijiet li ma jkunux membri tal-
ikklirjar

Kaz 2. Is-CCP tinfilza lilha nnifisha bejn iz-zewg kontropatrtijiet li ma jkunux membri tal-ikklirjar

Self SFT

Margni* Margni Margni Margni*

Kontroparti 1 CM1 CCP CM 2 Kontroparti 2

Kollateral SFT

5.5.3 Rapportar ta’ informazzjoni dwar il-margni

392. F’kaz li jkun hemm it-tielet tip ta’ skambju ta’ margni, jenhtieg li I-kontropartijiet jagblu u
jirrapportaw b’mod konsistenti bhala Margni Inizjali jew Margini ta’ Varjazzjoni.

393. Margni Inizjali, Margni ta’ Varjazzjoni u kollateral e¢¢essiv huma Ikoll irrapportati f'¢ifra
wahda, li tikonsisti mill-valur gross (gabel it-telf impost) tal-klassijiet kollha tal-assi
ricevuti/iddepozitati/mirhuna. F’kaz li ma jkun hemm l|-ebda derivativ fil-portafoll i jigi
kklirjat, huwa rrakkomandat li tigi segwita |I-munita bazi tas-CCP, madankollu, jekk ikun
hemm derivattivi rapportabbli skont I-EMIR, jenhtieg li tintuza l-istess munita.

394. L-informazzjoni dwar il-margni hija applikabbli biss ghal SFTs ikklirjati minn CCP. Fil-kaz
muri fit-Table 100, l-entita tuza l-istess portafoll ghall-kollateralizzazzjoni bhal taht I-EMIR.
Il-kontroparti relatrici, il-Kontroparti J, li hija wkoll membru tal-kklirjar, tuza s-servizzi ta’
rapportar delegat pprovduti mill-Kontroparti D. Din tirrapporta I-ammont ta’ EUR 1,000,000
depozitat bhala margni inizjali u I-ammont ta’ EUR 300,000 bhala margni ta’ varjazzjoni
depozitat mas-CCP O. Il-kontroparti tirrapporta wkoll kollateral e¢¢essiv ta’ EUR 100,000.

Table 100 — Data dwar il-margni

No Field Example XML Message
N 2020-04- <SctiesFincgRptgTxMrgnDataRpt>

1 Reporting timestamp 29T16:41:07Z <TradData>

2 Event date 2020-04-23 <S$rt,;dupd>

- {LEI} of
3 Report zg?mlttlng counterparty <RpthtTm>2020—04-
entity D 22T16:41:07Z</RptgDtTm>
4 Reporting {LEI} of
Counterparty counterparty J <EvtDt>2020-04-23</EviDt>
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Table 100 — Data dwar il-margni

No Field Example XML Message
5 Entity responsible for {LEI} of <CtrPty>
the report counterparty J <RptgCtrPty>
{LEI} of CCP
6 | Other counterparty 0 <LEI>CCCCCCCCCCCCCCCCCCCC
</LEI>
7 Portfolio code EMI(;QSEIRC </RptgCtrPty>
<OthrCtrPty>
8 Initial margin posted 1000000
— <LEI>BBBBBBBBBB1111111111</LEI>
9 Currency of the initial EUR </OthrCtrPty>
margin posted <NttyRspnsblForRpt>
Variation margin
10 300000
posted <LEI>CCCCCCCcCccceeceecececcece
Currency of the </LEI>
11 variation margins EUR </NttyRspnsblForRpt>
posted <RptSubmitgNtty>
12 | Initial margin received <LEI>11223344556677889900</LE|>
13 | Currency of the initial </RptSubmitgNtty>
margin received </CtrPty>
14 Va”fgfgvrgjrg'n <CollPrtflld>EMIRSFTRCODE1</CollPrtflld
>
receive dg <InitiMrgnPstd
Ccy="EUR">1000000</InitIMrgnPstd>
16 Excess collateral 100000 <VartnMrgnPstd
posted Ccy="EUR">300000</VartnMrgnPstd>
Currency of the <XcssCollPstd
17 | excess collateral EUR Ccy="EUR">100000</XcssCollPstd>
posted </PstdMrgnOrColl>
18 Excess collateral <RcvdMrgnOrColl>
received
Currency of the </RcvdMrgnOrColl>
19 excess collateral </TradUpd>
received </Rpt>
, </TradData>
20 Action type MARU </SctiesFincgRptgTxMrgnDataRpt>
5.6 l-uzu mill-gdid ta’ data, ri-investiment ta’ flus kontanti u sorsi ta’
finanzjament
395. Kif enfasizzat fl-RTS, il-logika li hija |-bazi tat-Tabella 4 tal-Anness ghat-TS dwar ir-

rapportar hija differenti mit-tabelli I-ohrajn, u mhix se tintuza ghar-rikonciljazzjoni, peress
li din I-informazzjoni ma tistax tkun marbuta ma’ tranzazzjonijiet individwali. Minflok, I-uzu
mill-gdid ta’ kollateral mhux fi flus, ri-investiment ta’ kollateral fi flus u s-sorsi ta’
finanzjament ghandhom jigu rrapportati bhala aggregati fil-livell tal-entita relatrici.
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396.

Barra minn hekk, jekk id-data dwar l-uzu mill-gdid tal-kollateral, ri-investiment tal-flus
kontanti jew is-sorsi ta’ finanzjament tkun irrapportata f'punti differenti fiz-zmien, I-ewwel
rapport biss jenhtieg li jigi rrapportat bit-tip ta’ azzjoni “NEWT” ghal kombinazzjoni
partikolari ta’ kontroparti relatri¢i u entita responsabbli ghar-rapportar, irrispettivament
minn liema kampijiet hija tinkludi. Ir-rapporti sussegwenti ghal dik il-kombinazzjoni jenhtieg
li jsiru bit-tip ta’ azzjoni rilevanti.

5.6.1 Uzu mill-gdid tal-kollateral

397.

398.

399.

400.

401.

402.

403.

L-uzu mill-gdid tal-kollateral ghandu jigi rrapportat bl-uzu tal-formula miftiehma fil-qafas
tal-FSB* u inkluz fl-RTS. Il-partecipanti fis-sugq, normalment ma jaghmlux distinzjoni bejn
l-assi taghhom stess u I-kollateral li jkunu r¢ivew mill-kontropartijiet (dment Ii t-titoli tal-
kollateral ikunu eligibbli biex jergghu jintuzghu). Ghalhekk, I-intuwizzjoni wara |-formola
tal-FSB hija li I-entitajiet ghandhom jipprovdu stima tal-ammont ta’ kollateral li huma jkunu
ged jergghu juzaw , abbazi tas-sehem ta’ kollateral li jkunu réivew meta mgabbla mal-assi
taghhom stess.

L-obbligu ta’ rapportar japplika biss ghal SFTs, li jfisser li t-titoli tal-kollateral depozitati jew
ricevuti minn tranzazzjonijiet ohra jagghu barra mill-kamp ta’ applikazzjoni. Fi kliem iehor,
il-kollateral depozitat ghal skopijiet ta’ margni fi tranzazzjonijiet ta’ derivati jew kwalunkwe
tranzazzjoni ohra li ma jagawx fil-kamp ta’ applikazzjoni tal-SFTR, kif diskuss fit-Tagsima
4.2.1, jenhtieg li ma jigux inkluzi fil-formula.

Dan ifisser ukoll li I-komponenti tal-formula tal-uzu mill-gdid jenhtieg li ma jigux irrapportati
separatament lill-ESMA. Minflok, |-entitajiet responsabbli mir-rappurtar jenhtieg li jipprovdu
biss l-istima li tirrizulta mill-applikazzjoni tal-formula fil-livell tal-ISIN.

Meta ma jkun sehh |-ebda uzu mill-gdid , il-kamp tar-rapportar jenhtieg li jithalla vojt. Meta
I-kollateral ma jergax jintuza, il-kamp ‘Aggornament tal-uzu mill-gdid (REUU), ghandha tigi
rrapurtatha bhalha “0”.

Jekk hemm delegazzjoni tar rapportar, il-kontroparti li jkun gie delegat ir-rapportar,
mhuwhiex responsabbli biex jirraporta l[-ammont stmat rigward |-uzu mil-gdid tal-
kolleteral.. L-NFCs huma responsabbli ghall-kalkolu tal-uzu mill-gdid stmat huma stess u
jipprovdu l-istima lill-kontroparti inkarigata mir-rapportar puntwali.

Jekk il-kontropartijiet jippreferu jirrapportaw I-uzu mill-gdid propju minflok I-uzu mill-gdid
stmat, jistghu jaghmlu dan.
Fil-gafas tal-FSB, it-terminu “kollateral” huwa ddefinit b’mod wiesa’ mill-funzjoni
ekonomika tieghu, jigifieri li ghandu jinftiehem bhala titoli, irrispettivament mill-istruttura
legali tat-tranzazzjoni. F’termini tal-kamp ta’ applikazzjoni, dan ifisser li I-kollateral ricevut,
eligibbli ghal uzu mill-gdid jigbor:

a. titoli ricevuti bhala kollateral friakkwist invers u BSB;

b. titoli mehuda b’self fi tranzazzjonijiet ta’ tehid b’self ta’ titoli;

7 FSB Non-cash collateral re-use: Measure and metrics. http://www.fsb.org/wp-content/uploads/Non-cash-Collateral-Re-Use-
Measures-and-Metrics. pdf
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c. titoli ricevuti bhala kollateral fi tranzazzjonijiet ta’ ghoti ta’ self ta’ titoli;

d. titoli ricevuti bhala kollateral addizzjonali biex jigu ssodisfati r-rekwiziti tal-margni ta’
varjazzjoni li joriginaw minn SFTs.

404. Il-margini inizjali mirhuna li huma izolati u immobilizzati (ez. fil-kuntest tad-derivatittivi), u

405.

406.

407.

408.

409.

ghalhekk mhux eligibbli ghall-uzu mill-gdid, jenhtieg li ma jigux inkluzi fl-istima.

Fl-ghoti ta’ margni b’self, |-eligibbilta ta’ kollateral ghall-uzu mill-gdid ma tiddependix biss
mit-tip ta’ arrangament tal-kollateral uzat ghat-tranzazzjoni izda anki mil-limiti kuntrattwali
(“limitu ta’ riipotekazzjoni”) miftiehem bejn is-sensar principali u I-klijent tieghu. Dan il-limitu
jigi kkalkolat bhala percentwal fiss tal-ammont pendenti ta’ self b’margni ta’ kuljum. Sabiex
il-kollateral jerga’ jintuza, it-titoli li ghandhom dritt ghal riipotekazzjoni jehtieg li I-ewwel jigu
ttrasferiti mill-kont tal-klijent ghall-kont tas-sensar principali stess fi hdan il-limitu. L-ESMA
tipproponi li ghall-kalkolu tal-formula tal-uzu mill-gdid, il-kollateral ricevut, eligibbli ghall-
uzu mill-gdid jenhtieg li jeskludi titoli tal-kollateral li ma jistghux jigu ttrasferiti ghall-kont
proprju tas-sensar principali minhabba |-limitu kuntrattwali fuq ir-riipotekazzjoni. It-titoli
ddepozitati izda mhux assenjati jenhtieg li jigu inkluzi. L-inkluzjoni ta’ tali titoli tkun twassal
ghal stima ec¢c¢essiva tal-ammont ta’ kollateral i jkun fil-fatt ikun ged jintuza mill-gdid.

B’'mod simili, il-kollateral iddepozitat ikopri:
a. titoli ddepozitati bhala kollateral frepos u fSBB
b. titoli moghtija b’self
c. titoli ddepozitati bhala kollateral fi tranzazzjonijiet ta’ tehid b’self ta’ titoli

d. titoli ddepozitati bhala kollateral biex jigu ssodisfati r-rekwiziti tal-margni ta’
varjazzjoni li joriginaw minn SFTs.

Kwalunkwe titoli ricevuta jew iddepozitata bhala parti minn tranzazzjonijiet li jaqghu barra
mill-kamp ta’ applikazzjoni tal-SFTR, inkluzi SFTs i jinvolvukontropartijiet tas-SEBC,
jenhtieg li jigu eskluzi mill-formula tal-uzu mill-gdid.

Is-CCPs jenhtieg li jeskludu mill-istimi tal-uzu mill-gdid taghhom it-titoli tal-kollateral i jigu
ttrasferiti bejn il-membri tal-ikklirjar bhala parti mill-attivitajiet ta’ kklirjar ¢entrali taghhom.
Dan jikkoncerna kemm il-komponenti tal-“Kollateral ricevut” kif ukoll tal-“Kollateral uzat
mill-gdid” tal-formula. Dawn it-titoli tal- kollateral ma jergghux jintuzaw mis-CCP per se,
peress li t-trasferiment ta’ titoli pjuttost jirrifletti I-pro¢ess ta’ novazzjoni li jsehh meta
kontroparti ¢entrali tinfilza lilha nnifisha bejn iz-zewg kontropartijiet originali. It-titoli tal-
kollateral ricevuti bhala margni jenhtieg li jigu inkluzi fl-istimi, kif applikabbli, u s-CCPs
huma mistennija jirrapportaw kwalunkwe uzu mill-gdid li jsehh bhala parti mill-attivitajiet I-
ohra taghhom. Dan jinkludi operazzjonijiet tat-tezor u kwalunkwe tip iehor ta’ facilita jew
ta’ mekkanizmu (ez. self ta’ titoli invers) li s-CCPs jista’ jkollhom fis-sehh.

Rigward il-metrika tal-uzu mill-gdid tal-kollateral inkluza fil-gafas tal-FSB, dawn se jigu
kkalkolati direttament mill-awtoritajiet nazzjonali jew globali abbazi tal-uzu mill-gdid tal-
kollateral irrapportat mill-entitajiet. Ghar-rata tal-uzu mill-gdid, l-awtoritajiet ser ikollhom
bzonn jikkalkolaw id-denominatur abbazi tad-data rrapportata mill-entitajiet fit-Tabella 2.

189 Ara t-tagsima 4 tal-gafas tal-FSB dwar |-uzu mill-gdid ta’ kollateral mhux fi flus.
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5.6.1.1 L-uzu mill-gdid ta’ titoli minn FC jew minn NFC mhux SME minghajr delega ta’
rapportar

410. It-Tabella 101 turi kaz li fih il-kontroparti B tirrapporta I-valur tat-titoli uzati mill-gdid b’l-ISIN
ITOOBH4HKS39 fl-ammont ta’ EUR 10,000,000.

Tabella 101 — L-uzu mill-gdid ta’ titoli minn FC jew minn NFC mhux SME minghajr
delega ta’ rapportar

No Field Example XML Message
N 2020-04- <SctiesFincgRptgTxReusdCollDataRpt>
1 | Reporting imestamp | 511641077 <TradData>
<Rpt>
- {LEI} of
3 Report su_bmlttlng counterparty <RptgDtTm>2020-04-
entity B 22T16:41:07Z</RptgDtTm>
CtrPtyData>
. {LEI} of < .
Reporting <RptSubmitgNtty>
4 counterparty countgrparty
(LEI} of <LEI>ABCDEFGHIJKLMNOPQRST</LEI>
5 Entity responsible for counterparty </RptSubmitgNtty>
the report B <RptgCtrPty>
6 Typceor?]f f)or::"rt]fra' SECU <LEI>ABCDEFGHIJKLMNOPQRST</LEI>
P </RptgCtrPty>
7 | Collateral component {ISIN} <NttyRspnsblForRpt>
8 Value of reused <LEI>ABCDEFGHIJKLMNOPQRST</LEI>
collateral </NttyRspnsblForRpt>
Estimated reuse of </CtrPtyData>
9 collateral 10000000 <CollICmpnt>
10 Reused collateral EUR <Scty>
Currency <|SIN>ITOOBH4HKS39</ISIN>
<ReuseVal>
<Estmtd
Ccy="EUR">10000000</Estmtd>
</ReuseVal>
</Scty>
</CollICmpnt>
18 Action type REUU <EvtDt>2020-04-23</EvtDt>
</CollIReuseUpd>
</Rpt>
</TradData>
</SctiesFincgRptgTxReusdCollDataRpt>
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5.6.1.2 L-uzu mill-gdid ta’ titoli minn FC jew minn NFC mhux SME b’delega ta’ rapportar

411. It-Tabella 102 turi I-kaz li fih il-kontroparti A tiddelega r-rapportar lill-kontroparti B. Hija
tirrapporta I|-valur tat-titoli uzati mill-gdid b’l-ISIN ITOOBH4HKS39 fl-ammont ta’ EUR
10,000,000.

Tabella 102 — L-uzu mill-gdid ta’ titoli minn FC jew minn NFC mhux SME b’delega ta’
rapportar

No Field Example XML Message
N 2020-04- <SctiesFincgRptgTxReusdCollDataRpt>
1 | Reporting timestamp 29T16:41:072 <TradData>
<Rpt>
" {LEI} of
3 | Reportsubmitting | .. ermarty <RptgDtTm>2020-04-
entity B 22T16:41:07Z</RptgDtTm>
CtrPtyData>
. {LEI} of < .
4 Reporting counterparty <RptSubmitgNtty>
counterparty A
_ _ {LEI} of <LEI>ABCDEFGHIJKLMNOPQRST</LEI>
5 Entity responsible for counterparty </RptSubmitgNtty>
the report A <RptgCtrPty>
6 Ty‘::eor?]f ‘;ﬁ:g":‘fra' SECU <LEI>12345678901234500000</LE|>
P </RptgCtrPty>
7 | Collateral component {ISIN} <NttyRspnsblForRpt>
8 Value of reused <LEI>12345678901234500000</LEI>
collateral </NttyRspnsblForRpt>
Estimated reuse of </CtrPtyData>
9 collateral 10000000 <CollCmpnt>
10 Reused collateral EUR <Scty>
currency <ISIN> ITOOBH4HKS39</ISIN>
<ReuseVal>
<Estmtd
Ccy="EUR">10000000</Estmtd>
</ReuseVal>
</Scty>
</CollICmpnt>
18 Action type REUU <EvtDt>2020-04-23</EvtDt>
</CollIReuseUpd>
</Rpt>
</TradData>
</SctiesFincgRptgTxReusdCollDataRpt>
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5.6.1.3 L-uzu mill-gdid ta’ titoli minn NFC SME b’kontroparti wahda

*

412. It-Tabella 103 turi I-kaz li fih il-kontroparti C tkun NFC SME u tkun ikkonkludiet SFTs ma’
entita wahda biss - il-kontroparti B (FC). Il-kontroparti B tirrapporta I-valur tat-titoli uzati
mill-gdid b’l-ISIN ITOOBH4HKS39 fl-ammont ta’ EUR 10,000,000.

Tabella 103 — L-uzu mill-gdid ta’ titoli minn NFC SME b’kontroparti wahda
No Field XML Message

Example

1| R ting ti t 2020-04- <SctiesFincgRptgTxReusdCollDataRpt>
eporting imestamp | »5116:41:072 <TradData>
<Rpt>
2 Event date 2020-04-23 <CollReuseUpd>
3 Report su_bmitting coihltzell;p?atrty <RptgDtTm>2020-04-
entity B 22T16:41:07Z</RptgDtTm>
<CtrPtyData>
counterparty C
_ _ {LEI} of <LEI>ABCDEFGHIJKLMNOPQRST</LEI>
5 Entity responsible for counter </RptSubmitgNtty>
party
the report B <RptgCtrPty>
6 | Typeof Co”atfra' SECU <LEI>123456789ABCDEFGHIJK</LEI>
componen </RptgCtrPty>
7 | Collateral component {ISIN} <NEtéF8anblFoert>
< >
8 Value of reused ABCDEFGHIJKLMNOPQRST</LEI>
collateral </NttyRspnsblForRpt>
Estimated reuse of </CtrPtyData>
9 collateral 10000000 <CollCmpnt>
10 Reused collateral EUR <Scty>
currency <ISIN>ITOOBH4HKS39</ISIN>
<ReuseVal>
<Estmtd
Ccy="EUR">10000000</Estmtd>
</ReuseVal>
</Scty>
</CollICmpnt>
18 Action type REUU <EvtDt>2020-04-23</EvtDt>
</ColIReuseUpd>
</Rpt>
</TradData>
</SctiesFincgRptgTxReusdCollDataRpt>

189



*
*

* @

*

413.

414.

*

sm

* *

5.6.1.4 L-uzu mill-gdid ta’ titoli minn NFC SME b’diversi kontropartijiet

It-Tabella 104 u t-Tabella 105 fihom l-informazzjoni li jenhtieq li tigi rrapportata fir-rigward
tal-uzu mill-gdid minn NFC SME b’diversi kontropartijiet. F’dan |-ezempju, hemm Zzewg
tabelli. Madankollu, jista’ jkun hemm tabelli dags kemm ikun hemm kontropartijiet li
maghhom |-NFC SME tkun dahlet fSFTs u sussegwentement tkun uzat mill-gdid il-
kollateral.

F’dan il-kaz, il-kontroparti C hija NFC SME, u kkonkludiet SFTs ma’ zewg entitajiet - il-
kontroparti B u I-kontroparti D. ll-kontroparti B tirrapporta I-valur tat-titoli uzati mill-gdid b’l-
ISIN ITOOBH4HKS39 fl-ammont ta EUR 10,000,000 fit-Tabella 104. ll-kontroparti D
tirrapporta |-valur tat-titoli uzati mill-gdid b’l-ISIN FROOBH4HKS3 fl-ammont ta’ EUR
2,000,000 fit-Tabella 105.

Tabella 104 — L-uzu mill-gdid ta’ titoli minn NFC SME b’diversi kontropartijiet

(\[e] Field Example XML Message
1| R ting ti t 2020-04- <SctiesFincgRptgTxReusdCollDataRpt>
€pOrting iMestamp | »5116:41:072 <TradData>
<Rpt>
- {LEI} of
3 Report Su_bmlttlng counterparty <RptgDtTm>2020-04-
entity B 22T16:41:07Z</RptgDtTm>
Reportin {LEI} of <CtrPtyDt<;:1ta_>
4 p g counterparty <RptSubmitgNtty>
counterparty C
) ) {LEI} of <LEI>ABCDEFGHIJKLMNOPQRST</LEI>
5 Entity responsible for counterparty </RptSubmitgNtty>
the report B <RptgCtrPty>
6 Ty%%r?]f Coor:'e‘;"rtlfra' SECU <LEI>123456789ABCDEFGHIJK</LEI>
p </RptgCtrPty>
7 | Collateral component {ISIN} <NttyRspnsblForRpt>
8 Value of reused <LEI>ABCDEFGHIJKLMNOPQRST</LEI>
collateral </NttyRspnsblForRpt>
Estimated reuse of </CtrPtyData>
9 collateral 10000000 <CollCmpnt>
10 Reused collateral EUR <Scty>
currency <ISIN> ITOOBH4HKS39</ISIN>
<ReuseVal>
<Estmtd
Ccy="EUR">10000000</Estmtd>
</ReuseVal>
: </Scty>
18 Action type REUU </CollCmpnt>
<EvtDt>2020-04-23</EvtDt>
</CollIReuseUpd>
</Rpt>
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Tabella 104 — L-uzu mill-gdid ta’ titoli minn NFC SME b’diversi kontropartijiet

No

Field

Example

XML Message
</TradData>

</SctiesFincgRptgTxReusdCollDataRpt>

Tabella 105 — L-uzu mill-gdid ta’ titoli minn NFC SME b’diversi kontropartijiet (2)

\[o] Field Example
L 2020-04-
1 | Reporting timestamp 29T18:41:07Z
2 Event date 2020-04-23
- {LEI} of
3 Report su_bmlttlng counterparty
entity D
. {LEI} of
4 Reporting counterparty
counterparty C
. . {LEI} of
5 Entity responsible for counterparty
the report D
Type of collateral
6 component SECU
7 | Collateral component {ISIN}
Value of reused
8
collateral
9 Estimated reuse of 2000000
collateral
10 Reused collateral EUR
currency
18 Action type REUU

XML Message

<SctiesFincgRptgTxReusdCollDataRpt>
<TradData>
<Rpt>
<CollReuseUpd>

<RptgDtTm>2020-04-
22T16:41:07Z</RptgDtTm>
<CtrPtyData>
<RptSubmitgNtty>

<LEI>11223344556677889900</LEI>
</RptSubmitgNtty>
<RptgCtrPty>

<LEI>123456789ABCDEFGHIJK</LEI>
</RptgCtrPty>
<NttyRspnsblForRpt>

<LEI>11223344556677889900</LEI>
</NttyRspnsblForRpt>
</CtrPtyData>
<CollICmpnt>
<Scty>
<ISIN> FROOBH4HKS3</ISIN>
<ReuseVal>
<Estmtd
Ccy="EUR">2000000</Estmtd>
</ReuseVal>
</Scty>
</CollCmpnt>
<EvtDt>2020-04-23</EvtDt>

</ColIReuseUpd>
</Rpt>
</TradData>

</SctiesFincgRptgTxReusdCollDataRpt>
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5.6.2 Ri-investiment tal-kollateral fi flus kontanti

415.

416.

417.

418.

419.

420.

421.

Jenntieg li I-kontropartijiet jirrapportaw investiment mill-gdid tal-kollateral fi flus meta flus
kontanti jintuzaw bhala kollateral fi tranzazzjonijiet ta’ SLB u jigu investiti mill-gdid, jew
direttament mis-sellief (ricevitur ta’ kollateral) jew fisem is-sellief minn agent. Ir-rapportar
ta ri-investiment mill-gdid huwa irrispettivament mit-tip ta’ kontroparti finanzjarja involuta,
ez. sensar finanzjarju, negozjant, kumpanija tal- investiment, e¢¢. Huwa relatat mal-
pozizzjoni ta’ dawn flI-SFTs rilevanti.

It-tip ta’ ri-investiment (Kamp 4.12) u l-ammont ta’ flus ri-investiti (Kamp 4.13) jenhtieg li
jitgassmu skont il-munita tal-kollateral fi flus investit mill-gdid (Kaxxa 4.14). Peress li |-
kontropartijiet huma mistennija jirrapportaw rata ta’ ri-investiment unika minghajr tgassim
skont il-munita, ir-rata ta’ ri-investiment (Kamp 4.11) jenhtieg li tigi kkalkolata bhala r-rata
medja ponderata bbazata fuq I-ammont ta’ flus ri-investiti (Kamp 4.13) wara konverzjoni
fil-munita tal-flus ri-investiti (Kamp 4.14).

II-flus ricevuti ghal skopijiet ta’ marginazzjoni fSFTs ikklirjati mhux c¢entralment u
sussegwentement ri-investiti ukoll huma fil-kamp ta’ applikazzjoni.

Flus ricevuti minn self ta’ margini u sussegwentement ri-investiti jenntied li ma jigux
irrapportati bhala ri-investiment ta’ kollateral fi flus. Ghar-rapportar ta’ kollateral fi flus fil-
kuntest tas-self b’margni, ara t-Tagsima 5.3.16.

F’kaz fejn il-kontroparti relatrici ma tkunx tista’ tiddistingwi bejn il-flus taghha stess u I-flus
ricevuti bhala kollateral fi flus, I-ammont ta ri-investiment mill-gdid fi flus jenhtieg li jigi
kkalkolat billi tintuza I-istess metodologija bhall-kollateral mhux fi flus.

ll-kollateral fi flus ricevut mis-CCPs (bhala parti mir-rekwiziti ta’ provizjonament ta’ margni)
u l-investimenti mill-gdid ta’ kollateral fi flus diga huma disponibbli pubblikament mill-Zvelar
Kwantitattiv Pubbliku tas-CPMI-IOSCO®». Ghalkemm ir-rapportar skont I-SFTR isehh fuq
bazi ta’ kuljum (u mhux fuq bazi trimestrali kif huwa I-kaz ghall-lzvelar Kwantitattiv
Pubbliku), il-livell komparabbli ta’ granularita u t-tip ta’ informazzjoni migbura ma
jiggustifikawx rapportar addizzjonali. Ghalhekk, l-investiment mill-gdid tal-kollateral fi flus
tas-CCP huwa eskluz.

Fl-ahhar nett, fir-rigward tar-rapportar ta’ ri-investiment tal-kollateral fi flus, jenhtieg li |-
kontropartijiet igisu wkoll kwalunkwe gwida sussegwenti jew kjarifika pprovduta fdan il-
kuntest mill-FSB.

5.6.2.1 Investiment mill-gdid ta’ flus minn FC jew minn NFC mhux SME minghajr delega

tar-rapportar

422. It-Tabella 106 turi I-kaz li fih il-kontroparti B tirrapporta ir ri-investiment ta’ flus taghha stess
ta’ EUR 100,000 b’rata ta’ 1.5 % fis-suq repo.
% CPMI-IOSCO, Frar 2015, “Public  quantitative  disclosure  standards  for  central  counterparties™

https://www.bis.org/cpmi/publ/d125.pdf
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Tabella 106 - Investiment mill-gdid ta’ flus minn FC jew minn NFC mhux SME minghajr
delega tar-rapportar

No Field Example XML Message
1| R ting ti t 2020-04- <SctiesFincgRptgTxReusdCollDataRpt>
€POrting iMestamp | »5116:41:072 <TradData>
<Rpt>
- {LEI} of
3 Report su_bmlttlng counterparty <RptgDtTm>2020-04-
entity B 22T16:41:07Z</RptgDtTm>
CtrPtyData>
. {LEI} of < .
4 Reporting counterparty <RptSubmitgNity>
counterparty B
) ) {LEI} of <LEI>ABCDEFGHIJKLMNOPQRST</LEI>
5 Entity responsible for counterparty </RptSubmitgNtty>
the report B <RptgCtrPty>
11 | Reinvestment Rate 15 <LEI>ABCDEFGHIJKLMNOPQRST</LEI>
, </RptgCtrPty>
12 | Type of re-invested REPM <NttyRspnsblForRpt>
cash investment
13 Re-invested cash 100000 <LEI>ABCDEFGHIJKLMNOPQRST</LEI>
amount </NttyRspnsblForRpt>
Re-invested cash </CtrPtyData>
14 currency EUR <CollICmpnt>
<Csh>
<RinvstdCsh>
<Tp>REPM</Tp>
<RinvstdCshAmt
Ccy="EUR">100000</RinvstdCshAmt>
</RinvstdCsh>
<CshRinvstmtRate>1.5</CshRinvstmtRate>
</Csh>
18 Action type REUU </CollICmpnt>
<EvtDt>
2020-04-23
</EvtDt>
</ColIReuseUpd>
</Rpt>
</TradData>
</SctiesFincgRptgTxReusdCollDataRpt>

5.6.2.2 Ri-Investiment ta’ flus minn FC jew minn NFC mhux SME b’delega tar-rapportar

423. It-Tabella 107 turi I-kaz li fih il-kontroparti A tiddelega r-rapportar tari-investiment ta’ flus
taghha lill-kontroparti B. Il-kontroparti B tirrapporta ri-investiment ta’ flus ta’ EUR 100,000
b’rata ta’ 1% fis-suq repo.
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Tabella 107 - Investiment mill-gdid ta’ flus minn FC jew minn NFC mhux SME b’delega
tar-rapportar

Field Example XML Message
R 2020-04- <SctiesFincgRptgTxReusdCollDataRpt>
L | Reporting timestamp | 5571641077 <TradData>
<Rpt>
i {LEI} of
3 Report su_bmlttlng counterparty <RptgDtTm>2020-04-
entity B 22T16:41:07Z</RptgDtTm>
CtrPtyData>
. {LEI} of < .
4 Reporting counterparty <RptSubmitgNity>
counterparty A
{LEI} of <LEI>ABCDEFGHIJKLMNOPQRST</LEI>
5 Entity responsible for counterparty </RptSubmitgNtty>
the report A <RptgCtrPty>
11 | Reinvestment Rate 1 <LEI>12345678901234500000</LEI>
: </RptgCtrPty>
12 | Type of re-invested REPM <NttyRspnsblForRpt>
cash investment
Re-invested cash <LEI>12345678901234500000</LEI>
13 100000
amount </NttyRspnsblForRpt>
Re-invested cash </CtrPtyData>
14 currency EUR <CollCmpnt>
<Csh>
<RinvstdCsh>
<Tp>REPM</Tp>
<RinvstdCshAmt
Ccy="EUR">100000</RinvstdCshAmt>
</RinvstdCsh>
<CshRinvstmtRate>1</CshRinvstmtRate>
</Csh>
18 Action type REUU </CollCmpnt> I
2020-04-23
</EvtDt>
</CollIReuseUpd>
</Rpt>
</TradData>
</SctiesFincgRptgTxReusdCollDataRpt>
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5.6.2.3 Ri-Investiment ta’ flus minn NFC SME b’kontroparti wahda

*

424. It-Tabella 108 turi I-kaz li fih il-kontroparti C hija NFC SME, u kkonkludiet SFTs ma’ entita
wahda biss - il-kontroparti B. ll-kontroparti B tirrapporta I-investiment mill-gdid tal-kollateral
fi flus ta’ EUR 100,000 b’rata ta’ 1% fis-suq repo.

Tabella 108 - Investiment mill-gdid ta’ flus kontanti minn NFC SME b’kontroparti
wahda

Field Example XML Message
N 2020-04- <SctiesFincgRptgTxReusdCollDataRpt>
1 | Reporting timestamp 29T16:41:072 <TradData>
<Rpt>
- {LEI} OF
3 | Reportsubmitting | .. ermarty <RptgDtTm>2020-04-
entity B 22T16:41:07Z</RptgDtTm>
CtrPtyData>
. {LEI} of < .
4 Reporting counterparty <RptSubmitgNtty>
counterparty C
{LEI} of <LEI>ABCDEFGHIJKLMNOPQRST</LEI>
5 Entity responsible for counterparty </RptSubmitgNtty>
the report B <RptgCtrPty>
11 Reinvestment Rate 1 <LEI>123456789ABCDEFGHIJK</LEI>
_ </RptgCtrPty>
12 Type of re-invested REPM <NttyRspnsblForRpt>
cash investment
13 Re-invested cash 100000 <LEI>ABCDEFGHIJKLMNOPQRST</LEI>
amount </NttyRspnsblForRpt>
Re-invested cash </CtrPtyData>
14 currency EUR <CollICmpnt>
<Csh>
<RinvstdCsh>
<Tp>REPM</Tp>
<RinvstdCshAmt
Ccy="EUR">100000</RinvstdCshAmt>
</RinvstdCsh>
<CshRinvstmtRate>1</CshRinvstmtRate>
. </Csh>
18 Action type REUU </CollCmpnt>
<EvtDt>
2020-04-23
</EvtDt>
</ColIReuseUpd>
</Rpt>
</TradData>
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Tabella 108 - Investiment mill-gdid ta’ flus kontanti minn NFC SME b’kontroparti
wahda

No Field

Example XML Message

</SctiesFincgRptgTxReusdCollDataRpt>

5.6.2.4 Ri-Investiment mill-gdid ta’ flus minn NFC SME b’diversi kontropartijiet

425. It-Tabella 109 u t-Tabella 110 fihom I-informazzjoni li jenhtieg li tigi rrapportata fir-rigward
tar -ri-investiment ta’ kollateral minn NFC SME b’diversi kontropartijiet. F’dan I-ezempju,
hemm zewg tabelli. Madankollu, jista’ jkun hemm tabelli dags kemm ikun hemm
kontropartijiet li maghhom I-NFC SME tkun dahlet fSFTs u sussegwentement tkun ri-
investiet il-kollateral fi flus.

F'dan il-kaz, il-kontroparti C hija NFC SME, u kkonkludiet SFTs ma’ zewg entitajiet - il-
kontroparti B u |-kontroparti D. Il-kontroparti B tirrapporta I-ammont ta’ EUR 100,000 bhala
kollateral fi flus ri-investiti fit-Tabella 109. Il-kontroparti D tirrapporta I-ammont ta’ EUR
100,000 bhala kollateral fi flus li gew ri-investiti fit-Tabella 110.

426.

Tabella 109 - Investiment mill-gdid ta’ flus minn NFC SME b’diversi kontropartijiet (1)

No Field Example XML Message
N 2020-04- <SctiesFincgRptgTxReusdCollDataRpt>
1 | Reporting timestamp 29T16:41:072 <TradData>
<Rpt>
" {LEI} of
3 Report submitting counterparty <RptgDtTm>2020-04-
entity B 22T16:41:07Z</RptgDtTm>
CtrPtyData>
. {LEI} of < .
4 Reporting counterparty <RptSubmitgNtty>
counterparty C
) ) {LEI} of <LEI>ABCDEFGHIJKLMNOPQRST</LEI>
5 Entity responsible for counterparty </RptSubmitgNtty>
the report B <RptgCtrPty>
11 | Reinvestment Rate 1 <LEI>123456789ABCDEFGHIJK</LEI>
_ </RptgCtrPty>
12 | Type of re-invested REPM <NttyRspnsblForRpt>
cash investment
13 Re-invested cash 100000 <LEI>ABCDEFGHIJKLMNOPQRST</LEI>
amount </NttyRspnsblForRpt>
Re-invested cash </CtrPtyData>
14 currency EUR <CollCmpnt>
<Csh>
<RinvstdCsh>

18 Action type REUU <Tp>REPM</Tp>

<RinvstdCshAmt

Ccy="EUR">100000</RinvstdCshAmt>
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Tabella 109 - Investiment mill-gdid ta’ flus minn NFC SME b’diversi kontropartijiet (1)

No

Field

Example

XML Message
</RinvstdCsh>

<CshRinvstmtRate>1</CshRinvstmtRate>
</Csh>
</CollCmpnt>
<EvtDt>
2020-04-23

</EvtDt>
</CollIReuseUpd>

</Rpt>
</TradData>

</SctiesFincgRptgTxReusdCollDataRpt>

Tabella 110 - Investiment mill-gdid ta’ flus kontanti minn NFC SME b’diversi
kontropartijiet (2)

No Field Example
o 2020-04-
1 | Reporting timestamp 29T16:41:07Z
2 Event date 2020-04-23
- {LEI} of
3 Report squlttlng counterparty
entity D
. {LEI} of
4 Reporting counterparty
counterparty c
. . {LEI2} of
5 Entity responsible for counterparty
the report D
11 Reinvestment Rate 1
Type of re-invested
12 cash investment REPM
13 Re-invested cash 100000
amount
14 Re-invested cash EUR
currency
18 Action type REUU

XML Message

<SctiesFincgRptgTxReusdCollDataRpt>
<TradData>
<Rpt>
<CollReuseUpd>

<RptgDtTm>2020-04-
22T16:41:07Z</RptgDtTm>
<CtrPtyData>
<RptSubmitgNtty>

<LEI>11223344556677889900</LEI>
</RptSubmitgNtty>
<RptgCtrPty>

<LEI>123456789ABCDEFGHIJK</LEI>
</RptgCtrPty>
<NttyRspnsblForRpt>

<LEI>11223344556677889900</LEI>
</NttyRspnsblForRpt>
</CtrPtyData>
<CollCmpnt>
<Csh>
<RinvstdCsh>
<Tp>REPM</Tp>
<RinvstdCshAmt
Ccy="EUR">100000</RinvstdCshAmt>
</RinvstdCsh>
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Tabella 110 - Investiment mill-gdid ta’ flus kontanti minn NFC SME b’diversi
kontropartijiet (2)

\[e}

Field

Example

XML Message

<CshRinvstmtRate>1</CshRinvstmtRate>
</Csh>
</CollICmpnt>
<EvtDt>
2020-04-23

</EvtDt>
</CollIReuseUpd>
</Rpt>
</TradData>

</SctiesFincgRptgTxReusdCollDataRpt>

5.6.3 Uzu mill-gdid ta’ kollateral zero mhux fi flus u ri-investiment ta’ flus

427. It-Tabella 111 turi r-rapportar tal-kampijiet fkaz li la jkun hemm uzu mill-gdid ta’ kollateral
mhux fi flus u langas ri-investiment ta’ kollateral fi flus. Ghalhekk, jenhtieg li I-kontropartijiet
jirrapportaw bhalma jaghmlu fit-Tabella 111.

428. F’dan il-kaz, il-Kamp 12 tat-Tabella 4 tal-RTS “Tip ta’ investiment ta’ flus ri-investiti ”
jenntieq li jigi rrapportat bhala “iehor/ohrajn”.

Tabella 111 — L-uzu mill-gdid tal-kollateral zero fi flus

Field

Example

XML Message

N 2020-04- <SctiesFincgRptgTxReusdCollDataRpt>
1 | Reporting imestamp | »511¢6.41.977 <TradData>
<Rpt>
2 Event date 2020-04-23 <CollReuseUpd>
N {LEI} of
3 Report submitting counterparty <RptgDtTm>2020-04-
entity D 22T16:41:07Z</RptgDtTm>
Reportin {LEI} of <CtrPtyData>
4 p g counterparty <RptSubmitgNtty>
counterparty C
. _ {LEI2} of <LEI>11223344556677889900</LEI>
5 Entity responsible for counterparty </RptSubmitgNtty>
the report D <RptgCtrPty>
6 | [Typeofcollateral CASH <LEI>123456789ABCDEFGHIJK</LEI>
component
- </RptgCtrPty>
12 | Type of re-invested OTHR <NttyRspnsblForRpt>
cash investment
13 Re-invested cash 0 <LEI>11223344556677889900</LEI>
amount </NttyRspnsblForRpt>
14 Re-invested cash EUR </CtrPtyData>
currency <CollCmpnt>
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Tabella 111 — L-uzu mill-gdid tal-kollateral zero fi flus

\[e} Field

Example

XML Message

<Csh>
<RinvstdCsh>
<Tp>OTHR</Tp>
<RinvstdCshAmt
Ccy="EUR">0</RinvstdCshAmt>
</RinvstdCsh>
</Csh>
</CollICmpnt>
<EvtDt>
2020-04-23

_</EVtDt>
</CollIReuseUpd>
</Rpt>
</TradData>

</SctiesFincgRptgTxReusdCollDataRpt>

5.6.4 Sorsita’ finanzjament

429. ll-kampijiet li jappartjenu ghal sorsi ta’ finanzjament biss jenhtieg li jigu rrapportati meta
jkun hemm self b’margni jew valur qasir tas-suq pendenti. Jenhtieg li I-kontropartijiet
relaturi jew l-entitajiet responsabbli ghar-rapportar jipprovdu din I-informazzjoni fil-livell tal-
kontropartijiet relaturi, u mhux fil-livell tat-tranzazzjonijiet individwali.

430. It-Tabella 112 turi I-kaz li fih il-kontroparti B tirrapporta ammont ta’ EUR 5,000,000 bhala

sorsi ta’ finanzjament mis-suq repo sabiex tiffinanzja s-self b’margni.

Tabella 112 - Sorsi ta’ finanzjament

\[o] Field

Example

XML Message

S 2020-04- | <sctiesFincgRptgTxReusdCollDataRpt>
1 | Reporting timestamp | ,5716.41-077 <Trad[?at2>g p
2 Event date 2020-04-23 <Rpt>
<Crrctn>
- {LEI} of <RptgDtTm>2020-04-
3 Report iz?mlttlng counterparty | 22T16:41:07Z</RptgDtTm>
entity B <CtrPtyData>
< i >
Reporting {LEI} of RptSubmitgNtty
4 counterpart counterparty
party B <LEI>ABCDEFGHIJKLMNOPQRST</LEI>
: - LEI} of </RptSubmitgNtty>
Entity responsible for { <RptaCtrPty>
5 the report countgrparty ptg Yy
] <LEI>ABCDEFGHIJKLMNOPQRST</LEI>
15 Funding sources REPO </RptgCtrPty>
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Tabella 112 - Sorsi ta’ finanzjament

No

16

Field Example XML Message
Market value of the <NttyRspnsblForRpt>

: 5000000
funding sources

17

Funding sources <LEI>ABCDEFGHIJKLMNOPQRST</LEI>
currency EUR </NttyRspnsblForRpt>

18

</CtrPtyData>
<CollICmpnt>

</CollICmpnt>
<EvtDt>
2020-04-23

</EvtDt>
i <FndgSrc>
Action type REUU <Tp>REPO</Tp>
<MktVal
Ccy="EUR">5000000</MktVal>
</FndgSrc>
</Crrctn>
</Rpt>
</TradData>

</SctiesFincgRptgTxReusdCollDataRpt>

6 Feedback dwar ir-rifjut

431.

432.

433.

434.

L-Artikolu 1(1) RTS dwar il-gbir ta’ data jipprovdi I-kontrolli differenti li jehtieg li TR iwettaq
biex jizgura I-korrettezza u I-kompletezza tad-data dwar I-SFT irrapportata skont |-Artikolu
4 SFTR.

Jenntieg li t-TR jipprovdi feedback dwar ir-rifjut fkonformita mal-kategoriji ta’ rifjut li gejjin:

a. Validazzjoni ta’ skema ta’ sottomissjoni skont I-Artikolu 1(1)(b) RTS dwar il-gbir ta’
data

b. Awtorizzazzjoni/permess ta’ entita li tipprezenta rapport skont I-Artikolu 1(1)(c) RTS
dwar il-gbir ta’ data

c. Validazzjoni logika ta’ sottomissjoni skont I-Artikoli 1(1)(d) sa 1(1)(j) RTS dwar il-gbir
ta’ data

d. Ir-regoli tan-negozju jew il-validazzjoni tal-kontenut ta’ sottomissjoni skont I-Artikolu
1(1)(K) RTS dwar il-gbir ta’ data u inkluzi fir-regoli ta’ validazzjoni u kif previst fdawn
il-Linji Gwida

Ta’ min jinnota li I-awtentikazzjoni ta’ entita titwettaq mit-TR fil-hin tal-konnessjoni mas-
sistema tat-TR; B’hekk, ma jigi pprovdut I-ebda feedback specifiku dwar ir-rifjut.

Jenhtieg li t-TR jivverifika I-konformita tal-fajl mal-iskema XML (is-sintassi tal-fajl shih u
rapporti dwar I-SFTs specifi¢i). Jekk il-fajl ma jkunx konformi, il-fajl kollu (it-tranzazzjonijiet
kollha inkluzi fil-fajl) jigi rrifjutat, u r-raguni tkun li I-fajl huwa “korrott”.
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435. Billi l-Artikolu 1(c) tal-RTS dwar il-gbir ta’ data jiddikjara li dan il-kontroll jenhtieg li jsir bhala
parti mill-verifika tar-rapporti maghmula lit-TR u filwaqt li r-relazzjoni ta’ ghoti ta’ permessi
tista’ tigi stabbilita fl-onboarding, |-awtorizzazzjoni sabiex isir rapport jenhtieg li tigi
vverifikata wkoll fil-livell ta’ sottomissjoni u jenhtied li TR jirrifjuta kwalunkwe sottomissjoni
li ma tghaddix minn din il-verifika b’messagg ta’ feedback xieraq.

436. Jenhtieg li t-TRs juzaw il-messagg XML rilevanti tal-ISO 20022 sabiiex jipprovdu I-
feedback dwar il-validazzjoni lill-entitajiet li jkunu onboarded ghal dak it-TR. Jenhtieg li t-
TRs juzaw il-kodicijiet inkluzi fil-kampijiet tar-rapportar meta jikkomunikaw rifjuti lill-

kontropatrtijiet.

437. Wara li jircievu notifika rigward ir-rifjut, il-kontropartijiet relaturi jew |I-ERR jennhtieg i,
direttament jew inkella permezz ta’ RSE, jipprezentaw rapporti korretti u kompluti sal-

iskeda ta’ zmien tar-rapportar kif iddefinita fl-Artikolu 4(1) SFTR.

438. Meta fajl ikun fih 3 tranzazzjonijiet, izda t-tranzazzjonijiet ma jghaddux il-validazzjonijiet, |-

istatistika turi I-fajl kif acc¢ettat bi 3 tranzazzjonijiet rifjutati.

439. Meta fajl tad-data sottomess mill-kontroparti relatri¢i, I-entita responsabbli ghar-rapportar,
jew l-entita li tissottometti r-rapport ikun fiha zball serju fl-iskema u t-tranzazzjonijiet ma

jkunux jistghu jigu vvalidati, dan jigi rrapportat bhala rifjut ta’ fajl 1.

440. B’segwitu ghall-informazzjoni ta’ hawn fuq, it-TRs se jipprovdu lil kull kontroparti relatrici,

entita responsabbli ghar-rapportar jew entita li tipprezenta r-rapport, kif applikabbli,

b’rapport ta’ tmiem il-gurnata (auth.084.001.01) li jkun fih I-informazzjoni li §ejja:

Tabella 113 — Feedback dwar ir-rifjut

Details to be

XML Message

No. Field reported
1 Number of files received Numeric values <SctiesFincgRptgTxStsAdvc>
2 No. of files accepted Numeric values <IéRf>tSt5A”dRS”>
- : : p
3 No. of files rejected Numeric values <RptSttstcs>
4 File identification Textual value <TtINbOfRpts>2</TtINbOfRpts>
5 Rejection reason Error code
6 Rejection description Error description | <TtINDOfRptsAccptd>1</TtINDOfRptsAccptd>
7| Number of SFTs received | Numeric values | .\ qpirspictd>1</TtINbOTRptsRictd>
8 Number of SFTs accepted | Numeric values <NbOfRptsRjctdPerErr>
9 Number of SFT s rejected | Numeric values <DtldNb>1</DtldNb>
10 Identification of the SFT <RptSts>
11 Reporting counterparty Table A Field 3 <MsgRptld>ReportID</MsgRptid>
Table B Field 1 <Sts>RJCT</Sts>
12 UTl able B Fie <DtldVidinRule>
13 Other counterparty Table A Field 11 <ld>RulelD</Id>
14 Master agreement type Table B Field 9 <Desc>Rule description</Desc>
15 Rejection reason Error codes <SchmeNm>
<Cd>1</Cd>
</SchmeNm>
. - - </DtldVIdtnRule>
Rejection description Error description </RptSts>
</NbOfRptsRjctdPerErr>
16 </RptSttstcs>
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<TxSttstcs>
<TtINbOfTxs>2</TtINDOfTxs>

<TtINbOfTxsAccptd>1</TtINDOfTxsAccptd>

<TtINbOfTxsRjctd>1</TtINbOfTxsRjctd>
<NbOfTxsRjctd>
<Txld>
<Tx>
<RptgCtrPty>

<LEI>12345678901234500000</LEI>
</RptgCtrPty>
<OthrCtrPty>

<LEI>12345678901234500000</LEI>
</OthrCtrPty>

<UngTradldr>UTI1</UnqTradldr>
<MstrAgrmt>
<Tp>
<Tp>OTHR</Tp>
</Tp>
<Vrsn>2019</Vrsn>
</MstrAgrmt>
</Tx>
</Txld>
<Sts>RJICT</Sts>
<DtldVIdtnRule>
<ld>RulelD</Id>
<Desc>Rule description</Desc>
</DtldVIdtnRule>
</NbOfTxsRjctd>
</TxSttstcs>
</Rpt>
</TxRptStsAndRsn>
</SctiesFincgRptgTxStsAdvc>

441. Dan jizgura li fkaz li I-kontroparti relatri¢i jew l-entita responsabbli ghar-rapportar ma
tirrapportax direttament lit-TR, izda jkollha kont ta’ vizwalizzazzjoni biss, huma jenhtieg li
jkunu kapaci jkollhom fehim dettaljat dwar il-konformita taghhom mal-obbligu ta’ rapportar

skont I-SFTR.

7 Feedback dwar ir-rikon¢iljazzjoni

442. Meta jsir il-process ta’ rikonciljazzjoni bejn TRs tas-self bejn pari ta’ TRs, imbaghad (i)
irrikoncilja s-self fuq fil-kampijiet rikonciljabbli tas-self u b’mod parallel (ii) irrikoncilja I-
kollateral fil-kampijiet rikonciljabbli tal-kollateral. Ghalhekk, il-kollateral ma jigix akkoppjat
irrispettivament minn jekk huwiex kollateral ibbazat fuq il-kummerc¢ jew kollateral ta’
espozizzjoni netta. Jenhtieg li self biss jitgieghed fpari, u jitgabbel il-kollateral assocjat
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mas-self kemm ghall-kollateral ibbazat fuq il-kummer¢ kif ukoll ghall-kollateral ibbazat fuq
I- espozizzjoni netta. Jenhtieg li t-TRs ma jithalltux ma’ kollateral ta’ pari u, fdak il-kaz, jekk
naha wahda ma tipprovdix kollateral ta’ espozizzjoni netta, fdak il-kaz kull assi tal-
kollateral jigi rrapportat fir-rapport dwar I-Istatus tar-Rikon¢iljazzjoni tar-Rizultati taht “Mhux
Imlaqga’, u |-Istat ta’ Rikonciljazzjoni tal-Kollateral ikun “Mhux Irrikonciljat”.

Tabella 114 - Kategoriji ta’ rikon¢iljazzjoni

Reporting type Single-sided/dual-sided
Reporting requirement for both counterparties Yes/No

Pairing Status Paired/unpaired

Loan reconciliation status Reconciled/not reconciled
Collateral reconciliation status Reconciled/not reconciled
Further modifications: Yes/No

443. Wara r-ricevuta u l-accettazzjoni, wara verifika, ta’ messagg bit-tip ta’ azzjoni “EROR”,
jenhtieg li t-TR inehhi SFT partikolari mir-rikonciljazzjoni b’effett immedjat, jigifieri, mic-
¢iklu ta’ rikonciljazzjoni li jkun imiss.

444. Barra minn hekk, l-ebda SFT ma tista’ terga’ titqajjem, u ghalhekk SFT jenhtieg li tigi
eskluza minn rikonc¢iljazzjoni 30 jum wara d-data ta’ maturita jew it-terminazzjoni bikrija
taghha, jigifieri rapportar bit-tip ta’ azzjoni “Terminazzjoni/Terminazzjoni bikrija”, jew
“‘Komponent ta’ pozizzjoni” fkonformita mal-kundizzjonijiet skont I-Artikolu 2(2)(h) tal-RTS
dwar il-verifika. Barra minn hekk, fil-kaz ta’ rikonciljazzjoni tad-dettalji tal-kollateral, dawn
i-messagdgi jvarjaw mill-messaggi ta’ self fis-sens li ma hemm |-ebda data ta’ maturita.
Ghal kollateral ibbazat fuq skoperturi netti, dan ifisser li d-data tieghu hija relatata mad-
data tan-naha tas-self tal-SFT. Ghalhekk, TR jenhtieg li jfittex jirrikoncilja din I-
informazzjoni sa tletin jum wara t-terminazzjoni jew il-maturita tal-ahhar self li huwa inkluz
fil-kollateralizzazzjoni tal-iskopertura netta. Barra minn hekk, I-istatus ta’ rikonciljazzjoni
tal-kollateral ghal kollateral ta’ skopertura netta jigi ripetut ghall-SFTs kollha inkluzi fil-
kollateralizzazzjoni ta’ skopertura netta.

445. Meta jkun hemm rekwizit ta’ rapportar ghaz-zewg kontropartijiet, jenhtieg li dawn jizguraw
li I-SFTs irrapportati jkollhom status ta’ akkoppjament bhala “Akkoppjati”, status ta’
rikonciljazzjoni tas-self bhala “Irrikonciljati” u “Status ta’ rikon¢iljazzjoni tal-kollateral bhala
“Irrikonciljati”.

446. Sabiex dan jigi ffacilitat, it-TRs ser ikunu ged jipprovdulhom ir-rapport li gej li jkun fih

informazzjoni dettaljata dwar l-istatus tar-rikonciljazzjoni ta’ kull SFT li jkunu rrapportaw u
li jkun soggett ghar-rikonciljazzjoni:

Tabella 115 - Feedback dwar ir-Rikong¢iljazzjoni

Details to be XML Message
No. Field reported

Reporting . ‘
counterparty Unique key | Table A Field 3

<SctiesFincgRptgRcncltnStsAdve>
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Tabella 115 - Feedback dwar ir-Rikong¢iljazzjoni

Details to be
Field reported
UTI Table B Field 1
Other Table A Field
counterparty 11
Master
agreement Table B Field 9
type
Report Paired/Reconcil
status ed
Information
on the last
reporting
Reportlng timestamp Table A Field 1
timestamp pertaining
to the SFT
that is
reconciled
Information
if the
L transaction
Modification subject of True/False
status o
reconciliati
on was
modified
Indication
that the
No transaction
Reconciliati | is not True/False
on required | subject of
reconciliati
on
Matching
status True/False
Loan _ reconciled/not
reconciliatio .
reconciled
n status
Only not
reconciled
Reportable Eelds are to .
loan fields e Loan fields of
subject of reported, Table 1 of RTS
. both values | on data
reconciliatio . e
n subject_ _of_ verification
reconciliati
on shall be
reported
Collateral .
reconciliatio ::ggzg::zg/ not
n status

XML Message

<RcncltnData>
<Rpt>
<PairgRcncltnSts>

<DtldNbOfRpts>2</DtldNbOfRpts>
<DtldSts>PARD</DtldSts>
</PairgRcncltnSts>
<RcncltnRpt>

.<-'.I'xl d>
<RptgCtrPty>

<LEI>12345678901234500000</LEI>
</RptgCtrPty>
<OthrCtrPty>

<LEI>ABCDEFGHIJKLMNOPQRST</
LEI>
</OthrCtrPty>

<UngTradldr>UTI10</UnqgTradldr>
</Txld>
<Modfd>true</Modfd>
<RcncltnSts>
<RptgData>
<NotMtchd>
<CtrPty1>

<LEI>AAAAAAAAAAAAAAAAAAAAL/
LEI>

</CtrPtyl>

<CtrPty2>

<LEI>EEEEEEEEEEEEEEEEEEEE</
LEI>
</CtrPty2>
<MtchgCrit>
<LnMtchgCrit>
<TermntnDt>
<Val1>2019-04-20
</Vall>
<Val2>2019-04-21
</Val2>
</TermntnDt>
</LnMtchgCrit>
<CollMtchgCrit>
<CmpntTp>
<Scty>
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Tabella 115 - Feedback dwar ir-Rikong¢iljazzjoni

No.

Details to be XML Message
Field reported
<Qty>
<Vall>1234</Vall>
Only not <Val2>1243</Val2>
reconciled </Qty>
Reportable | fields are to </Scty>
collateral be Collateral fields </CmpntTp>
fields reported, of Table 1 of </ColIMtchgCrit>
subject of both values | RTS on data </MtchgCrit>
reconciliatio | subject of verification </NotMtchd>
n reconciliati </RptgData>
on shall be </RencltnSts>
reported </RencltnRpt>
</Rpt>
</RcncltnData>
</SctiesFincgRptgRcnclinStsAdve>

447.

448.

449.

450.

451.

Wara t-tnehhija tal-SFTs mir-rikonciljazzjoni, dawn |-SFTs jenhtieg li jitnehhew ukoll mir-
rapporti ta’ rikonciljazzjoni pprovduti lill-kontropartijiet u lill-awtoritajiet. Jenhtieg li t-TRs
izommu fis-sistemi taghhom |-ahhar status ta’ rikonéiljazzjoni ta’ dawn I-SFTs.

Feedback dwar kollateral nieges

Jenhtieg li jigi indikat jekk I-SFT hijiex ikkollateralizzata jew le. Meta |-SFT tkun
ikkollateralizzata, I-informazzjoni dwar il-kollateral trid tigi pprovduta malli tkun maghrufa.

Meta l-informazzjoni dwar il-kollateral tkun ghadha mhix maghrufa fil-hin tar-rapportar, id-
dettalji tal-kollateral specifiku, jigifieri I-Kampijiet 2.75 sa 2.94, ma jigux ippopolati. Minflok
jigi ppopolat il-Kamp 2.96, jew b’ISIN validu tal-basket tal-kollateral jew b*NTAV”. Ir-
rapport tal-SFT jigi accettat.

Fi tmiem il-gurnata, skont |-Artikolu 3(c) tal-RTS tal-gbir ta’ data, it-TR ghandu jiggenera
rapport li jkun fih “I-Identifikaturi Unici ta’ Tranzazzjoni (UTI) tal-SFTs li ghalihom il-Kamp
72 tat-Tabella 2 tal-Anness | ghar-Regolament ta’ Implimentazzjoni (UE) 2019/363 ikun
irrapportat bhala “falz”, u I-informazzjoni dwar il-kollateral fil-Kampijiet 73 sa 96 tal-istess
Tabella tkun ghadha ma gietx irrapportata”. Minhabba li I-informazzjoni dwar komponenti
ta’ kollateral individwali tinsab fil-Kampijiet 2.75 sa 2.94, biex tfakkar lill-entitajiet biex
jipprovdu informazzjoni specifika dwar il-kollateral, it-TR jenhtieg li jiggenera r-“Rapport
dwar il-Kollateral Nieges” Ili fih il-UTIs ta’ SFTs li I-kontroparti rrapportat bhala
kkollateralizzati u li ghalihom gie rapportat il-Kamp 2.96 biss.

Minhabba li huwa mistenni li ghal SFTs tal-istess gurnata ma jkunx allokat kollateral,
sabiex jigu zgurati |-efficjenza u |-utilizzabilita ta’ din id-data mill-kontropartijiet, jenhtieg li
t-TRs jinkludu f'dan ir-rapport I-SFTs li jissodisfaw il-kundizzjonijiet kollha ta’ hawn taht:

a. SFTs li fihom il-Kamp 2.72 ikun ippopolat b“falz” u jigi rrapportat biss il-Kamp 2.96;
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b. SFTs li fihom il-parti tad-data tal-kronogramma tal-ezekuzzjoni u d-data ta’ maturita
jew id-data ta’ terminazzjoni jkunu differenti;

c. SFTs li huma soggetti ghar-rikonciljazzjoni.
9 Kif tigi pprovduta informazzjoni lill-awtoritajiet

9.1 Skedi ta’ zmien biex jigi stabbilit I-access ghad-data

452. Fir-rigward tal-puntwalita tal-ac¢ess ghad-data, jenhtieg li t-TRs jistabbilixxu |-processi
interni taghhom b’tali mod li, skont I-Artikolu 4(1)(f), awtorita jkollha aécess dirett u
immedijat ghad-dettalji tal-SFTs fi zmien tletin jum wara li tkun ipprezentat it-talba taghha
ghall-istabbiliment tal-acc¢ess.

453. It-TRs jenhtied li juzaw I-informazzjoni pprovduta mill-awtoritajiet fil-formola rilevanti
pprovduta fl-RTS dwar l-a¢¢ess ghad-data. Id-data tal-SFT dwar ferghat u sussidjarji
jenntieq li tigi pprovduta lill-awtoritajiet ukoll billi titgies id-data ezistenti tar-relazzjoni tal-
LEL.

454. Barra minn hekk, meta jipprovdu ac¢ess ghal data rrapportata mill-kontropartijiet skont I-
Artikolu 4 tal-SFTR, jenhtieg li t-TRs jinkludu fil-fajls dwar I-attivita u I-istat SFTs irrapportati
fil-livell tat-tranzazzjonijiet u tal-pozizzjonijiet.

455. Fir-rigward tar-rekwiziti tal-Artikolu 4(2)(k) RTS dwar |-aécess ghad-data, |-a¢cess jenhtieg
li jigi pprovdut ghall-komoditajiet, fkaz li I|-Istati Membri rilevanti ta’ dawk ikunu
identifikabbli.

456. Fir-rigward tar-rekwiziti tal-Artikolu 4(2)(n) RTS dwar |-a¢¢ess ghad-data, fejn l-ac¢ess
ghal SFTs jenhtieg li jinghata fil-munita mahruga mill-bank ¢entrali, jenhtieg li I-access
ghad-data jkopri I-kampijiet kollha mhux ta’ valutazzjoni fejn tintuza I-munita. Jekk diversi
awtoritajiet johordu l-istess munita, bhalma huwa I-kaz tal-euro, kollha jenntieg li jkollhom
access ghal dawk I-SFTs.

457. Fir-rigward tar-rekwiziti dwar I-Artikolu 4(2)(0) RTS dwar I-acéess ghad-data, fejn I-ac¢ess
jenhtieg li jigi pprovdut lill-SFTs relatati mal-parametri referenzjarji li huma pprovduti minn
amministratur li ghalih I-entita fl-Artikolu 12(2) SFTR ghandha mandat, jenhtieg li t-TR
jizgura lijir¢ievi I-informazzjoni li ticcertifika I-kapacita tal-amministraturi rilevanti ghal dawk
il-parametri referenzjariji.

9.2 Arrangamenti operazzjonali ghall-ac¢ess ghad-data

458. Fir-rigward tad-dettalji tal-SFTs irrapportati fkonformita mat-Tabelli 1 sa 4 tal-Anness
ghall-RTS dwar ir-rapportar, inkluzi l-ahhar stati kummercjali ta’ SFTs |li ma jkunux
immaturaw jew li ma kinux is-soggetti ghal rapporti b'tipi ta’ azzjoni “Zball’,
“Terminazzjoni/Terminazzjoni bikrija”, jew “Komponent ta’ pozizzjoni” kif imsemmi fil-
Kamp 98 tat-Tabella 2 tal-Anness | ghall-ITS dwar ir-rapportar, jenhtieg li t-TRs juzaw il-
mudelli XML Ii gejjin.

459. ll-messaggi ta’ attivita kummercjali rilevanti huma auth.052.001.01 (kontroparti, self u
kollateral), auth.070.001.01 (margini), auth.071.001.01 (uzu mill-gdid tal-kollateral). II-
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messadgi rilevanti tal-istat huma 079.001.01 (kontroparti, self u kollateral),
auth.085.001.01 (margni), auth.086.001.01 (uzu mill-gdid tal-kollateral). Dawn il-mudelli
gew aggornati fir-rigward tal-aggornament u tal-kjarifika dwar il-mudelli relatati ma’ (i)
Rapportar ta’ Kollateral ta’ Repo u ta’ Kollateral ta’ BSB, (ii) Rapportar ta’ Kollateral ta’ Self
b’Margni, (iii) Rapportar ta’ Kollateral ta’ Skopertura Netta, (iv) Assi ta’ Kollateral Multipli.

Barra minn hekk, I-istess mudelli ghandhom jintuzaw meta t-TRs ihejju r-rispons kemm
ghall-mistogsijiet rikorrenti kif ukoll ghal dawk ad-hoc ghal data dwar self u kollateral. It-
TRs mhumiex mehtiega jipprovdu acc¢ess ghad-data dwar il-mardni u l-uzu mill-gdid
permezz ta’ mistogsijiet ad hoc, peress li ma hemm I-ebda kamp li jistghu jsiru mistogsijiet
dwaru ghal kwalunkwe wiehed miz-zewg rapporti.

Tabella 116 — Rapport tal-SFT — data dwar il-kontroparti, is-self u I-kollateral

Details to be
No. Field reported XML schema
<SctiesFincgRptgTxStatRpt>
<Stat>
<CtrPtyData>
</CtrPtyData>
<LnData>
<')i_nData>
Table 1Field 110~ ~colibata>
. Field 18
1 Reportable field Table 2 Eield 1 to :/é:c?:lctﬁitgl>>
Field 99 g
</RencltnFlg>
<CtrctMod>
<-).CtrctMod>
</Stat>
</SctiesFincgRptgTxStatRpt>
461. Barra minn hekk, id-data dwar il-margni u I-uzu mill-gdid huma rrapportati fil-livell tal-istat
ta’ tmiem tad-data mill-kontropartijiet, mill-ERR jew mill-RSE. Dan ma jipprekludix lil
kontroparti relatri¢i, ERR jew RSE milli tirrapporta din |-informazzjoni f'diversi lottijiet.
462. Jenhtieg li t-TR jipprovdi lill-awtoritajiet fir-rapport ta’ attivita auth.070.001.01 (margni), ir-

rapporti kollha dwar il-margini tal-SFT li jkunu gew ipprezentati fjum partikolari u fir-rapport
dwar l-istat auth.085.001.01 I-aktar stat ricenti tal-margini kollha tal-SFT li gew irrapportati
ghad-data tal-avveniment rilevanti jew fkaz li ma tkun giet irrapportata I-ebda
informazzjoni ghal data partikolari, I-ahhar informazzjoni rrapportata.
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Tabella 117 — Rapport tal-SFT — data dwar il-margni

No.

Details
to be
Field reported | XML schema
<SctiesFincgRptgMrgnDataTxStatRpt>
<Stat>
<CtrPty>
</CtrPty>

<CollPrtflld>...</CollPrtflild>
<PstdMrgnOrColl>

</PstdMrgnOrColl>
<RcvdMrgnOrColl>

Table 3
1 Reportable field FFlieeI(delz‘:)o </RevdMrgnorColl>
<RcncltnFlg>
<.}.chcltnFIg>
<CtrctMod>
</CtrctMod>
</Stat>
</SctiesFincgRptgMrgnDataTxStatRpt>
463. Meta jipprovdu access ghad-data dwar I-uzu mill-gdid fir-rigward tal-NFC SME, it-TRs
jenhtieg li jipprovdu lill-awtoritajiet bl-informazzjoni kollha rrapportata bit-tipi ta’ azzjoni
“‘NEWT” u “REUU” ghall-kontroparti relatri¢ci ghad-data tal-avveniment partikolari. Jenhtieg
li t-TRs juzaw il-kampijiet “Entita responsabbli ghar-rapportar” u “Entita li tipprezenta r-
rapport” biex jiddeterminaw l-istanzi applikabbli. Meta ghal kontroparti relatri¢i partikolari
jkun hemm aktar minn entitd wahda responsabbli ghar-rapportar, u dawn juzaw l-istess
entita li tipprezenta r-rapport, jenhtieg li t-TRs jipprovdu r-rapporti kollha dwar I-uzu mill-
gdid tal-kollateral ghal dik id-data tal-avveniment li jkunu gew ipprezentati lill-kontroparti
relatrici.
464. Jenhtieg li t-TR jipprovdi lill-awtoritajiet fir-rapport ta’ attivita auth.071.001.01, ir-rapporti

kollha dwar I-uzu mill-gdid tal-kollateral tal-SFT li jkunu gew ipprezentati fjum partikolari u
fir-rapport dwar l-istat auth.086.001.01 I-aktar stat ricenti tar-rapporti kollha dwar I-uzu mill-
gdid tal-kollateral tal-SFT li gew irrapportati ghad-data tal-avveniment rilevanti jew fkaz li
ma tkun giet irrapportata |-ebda informazzjoni ghal data partikolari, I-ahhar informazzjoni
rrapportata.
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Tabella 118 — Rapport tal-SFT — data dwar I-uzu mill-gdid

No.

Field

Reportable field

Details
to be
reported XML schema
<SctiesFincgRptgReusdCollDataTxStatRpt>
<Stat>
<CtrPtyData>
</CtrPtyData>
<CollICmpnt>

<.}'CoIICmpnt>

Table 4 <FndgSrc>

Field 1

to Field </FndgSrc>

18 <RcncltnFlg>

<.}.chcltnFIg>
<CtrctMod>
</CtrctMod>
</Stat>

</SctiesFincgRptgReusdCollDataTxStatRpt>

465. Fir-rigward tad-dettalji rilevanti ta’ rapporti tal-SFT rifjutati mit-TR, inkluz kwalunkwe
rapport tal-SFT irrifjutat matul il-jum ta’ xoghol ta’ gabel u r-ragunijiet ghar-rifjut taghhom,
kif specifikat skont it-Tabella 2 tal-Anness | ghall-RTS dwar il-verifika tad-data, jenhtieg li
t-TRs juzaw l-istess mudell XML bhal fit-Tabella 113 — Feedback dwar ir-rifjut.

Tabella 119 — Rapport dwar ir-rifjuti

Additional
information

Details to be
reported

XML schema

1 Number of files received Numeric values

2 No. of files accepted Numeric values

3 No. of files rejected Numeric values

4 File identification Textual value

5 Rejection reason Error code

6 Rejection description Error description

7 Number of SFT received Numeric values

8 No. of SFT accepted Numeric values

9 No. of SFT s rejected Numeric values
Identification of the

10 SFT

| ety | peGe® O [rabe 1reas
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Tabella 119 — Rapport dwar ir-rifjuti

Additional Details to be XML schema

No. Field information reported
12 UTI Table 2 Field 1
13 Other counterparty Table 1 Field 11

Master agreement Table 2 Field 9
14 type
15 Rejection reason Error codes
16 Rejection description Error description

466. Fir-rigward tal-istatus ta’ rikonciljazzjoni tal-SFTs irrapportati kollha li ghalihom it-TR ikun
wettaq il-process ta’ rikonciljazzjoni skont I-RTS dwar il-verifika tad-data (hlief dawk I-SFTs
i skadew jew li ghalihom gew ricevuti rapporti tal-SFTs bit-tipi ta’ azzjoni “Zball”,
“Terminazzjoni/Terminazzjoni bikrija”, jew “Komponent ta’ pozizzjoni” aktar minn xahar
gabel id-data li fiha jsehh il-process ta’ rikonciljazzjoni), jenhtieg li t-TR juza I-istess mudell
XML bhal fit-Tabella 115 - Feedback dwar ir-Rikonciljazzjoni.

467. L-XSD gie aggornat biex jippermetti I-provvista ta’ valuri ta’ rikonciljazzjoni ghal diversi
elementi tal-kollateral ghaz-zewg kontropartijiet, I-ERR, l-entita li tipprezenta r-rapport u I-
awtoritajiet.

468. Ir-rizultati tar-rikonciljazzjoni tal-kollateral jenhtied li jigu rrapportati darba biss ghan-
negozji kollha li jagghu taht l-istess tip ta’ ftehim principali, u l-iskopertura netta tal-
kollateralizzazzjoni hija VERU.

Tabella 120 — Rapport dwar |-istatus ta’ rikon¢iljazzjoni tal-SFT

Details to be XML
No. Field Additional information reported schema
1 Reporting counterparty Table 1 Field 3
2 UTI Uniaue ke Table 2 Field 1
3 Other counterparty a y Table 1 Field 11
4 Master agreement type Table 2 Field 9
5 Report status Paired/Reconciled
Information if the
7 Modification status transac_'qon subject of True/False
reconciliation was
modified
No Reconciliation Indication that the
8 ) transaction is not True/False
required ) o
subject of reconciliation
9 Matching status True/False
Loan reconciliation reconciled/not
10 .
status reconciled
Only not reconciled
. fields are to be reported
Reportable loan fields : '
1 subject of reconciliation both va.tllue‘s subject of
reconciliation shall be
reported
12 Collateral reconciliation reconciled/not
status reconciled
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Tabella 120 — Rapport dwar I-istatus ta’ rikon¢iljazzjoni tal-SFT

Details to be XML
No. Field Additional information reported schema
Only not reconciled
Reportable collateral fields are to be reported,
13 fields subject of both values subject of
reconciliation reconciliation shall be
reported

469. Ladarba jircievu domanda, jenhtied li t-TRs jivvalidaw jekk id-domanda tkunx korretta u
tistax tigi pprocessata mis-sistemi taghhom. F’kaz ta’ domandi dwar data mhux validi (ez.
id-domanda mhix konformi), it-TR jibghat messagg ta’ feedback lill-awtorita li fih jiddikjara
li d-domanda hija invalida, inkluza d-deskrizzjoni tat-tip ta’ zball.

<FinInstrmRptgStsAdvc>
<MsgStsAdvc>
<MsgSts>
<RptSts>RICT</RptSts>
<VldtnRule>
<|ld>EXE-003</Id>
<Desc>Descrition of the rule</Desc>
</VldtnRule>
<RefDt>2017-11-15T10:35:55Z</RefDt>
</MsgSts>
</MsgStsAdvc>
</FinInstrmRptgStsAdvc>

470. Jenhtieg li t-TRS jezegwixxu domandi ad hoc dwar id-data malajr kemm jista’ jkun wara s-
sottomissjoni u l-validazzjoni taghhom, anke fjiem mhux ta’ xoghol. 1z-zmien ghall-ghoti
ta’ twegibiet ghal mistogsijiet ad hoc huwa specifikat fl-Artikolu 5(4) RTS dwar |-access
ghad-data:

a. fejn jintalab ac¢ess ghal dettalji ta’ SFTs pendenti, jew ta’ SFTs li jew ikunu
mmaturaw jew li ghalihom ikun hemm rapporti bit-tipi ta’ azzjoni “Zball’,
“Terminazzjoni/Terminazzjoni bikrija”, jew “Komponent ta’ pozizzjoni” kif imsemmi fil-
Kamp 98 tat-Tabella 2 tal-Anness | ghall-ITS dwar ir-rapportar, li ma jkunux saru aktar
minn sena gabel id-data li fiha tkun giet ipprezentata t-talba: mhux aktar tard minn
12:00 tal-Hin Universali Koordinat fl-ewwel jum tal-kalendarju wara I-jum li fih tigi
pprezentata t-talba ghall-acéess.
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b. fejn jintalab ac¢ess ghad-dettalji ta’ SFT li jew ikunu mmaturaw jew li ghalihom ikun
hemm rapporti bit-tipi ta’ azzjoni “Zball”, “Terminazzjoni/Terminazzjoni bikrija”, jew
“Komponent ta’ pozizzjoni” kif imsemmi fil-Kamp 98 tat-Tabella 2 tal-Anness | ghall-
ITS dwar ir-rapportar, li jkunu saru aktar minn sena qgabel id-data li fiha tkun giet
ipprezentata t-talba: mhux aktar tard minn tliet ijiem ta’ xoghol mindu tigi pprezentata
t-talba ghall-access.

c. fejnjintalab a¢cess ghad-dettalji ta’ SFT li taga’ kemm taht il-punt (a) kif ukoll il-punt
(b): mhux aktar tard minn tliet ijiem ta’ xoghol mindu tigi pprezentata t-talba ghall-
access.

Jekk iz-zmien tal-prezentazzjoni tad-domanda dwar id-data jkun igsar minn jum wiehed
gabel l-ewwel data ta’ ezekuzzjoni, I-ewwel ezekuzzjoni tkun tista’ tigi posposta sal-jum
tal-ezekuzzjoni ta’ wara skont il-parametri specifikati fid-domanda.

Jekk l-ezekuzzjoni ta’ domanda ma tirnexxix minhabba ragunijiet teknici, it-TRs ghandhom
jibaghtu messagg ta’ zball lis-Sistema tal-ESMA. Jenhtieg li I-messagdg tal-izball jiddeskrivi
liema tip ta’ zball sehh.

Bhala twegiba ghal kull domanda dwar id-data, TR ihejji fajl ta’ rispons li jkun fih data dwar
it-tranzazzjonijiet kollha ta’ finanzjament tat-titoli li jissodisfaw il-kriterji ta’ tiftix iddefiniti
mill-awtorita:

a) Ghal domanda tat-tip ad hoc jigi ppreparat fajl ta’ twegiba ta’ darba (fajl wiehed ta’
twegiba ghal kull domanda);

b) Ghal domanda rikorrenti, il-fajls ta’ twegiba jithejjew fug bazi regolari skont il-
frekwenza ddefinita mill-awtorita.

Jenhtieg li t-TRs jippermettu lill-entitajiet inkluzi fl-Artikolu 12(2) SFTR jistabbilixxu
frekwenza ghall-ac¢ess ghad-data differenti minn dik ta’ kuljum. Meta tigi stabbilita d-
durata massima tal-ezekuzzjoni ta’ domanda rikorrenti, jenhtieg li t-TRs igisu |-htigijiet tal-
entitajiet elenkati fl-Artikolu 12(2) SFTR u jillimitaw ir-riskji ghall-funzjonament tas-sistemi
taghhom.

L-Artikolu 5 tal-RTS dwar |-aé¢ess ghad-data ma jirreferix ghall-iskedi ta’ Zmien li t-TRs
jenhtieg li jsegwu f'kaz li jwettqu manutenzjoni skedata li jkollha impatt fuq is-servizzi tat-
TRs relatati mal-access tal-awtoritajiet ghad-data, irrispettivament mill-mezz jew mill-
format uzat.

Jenhtieg li t-TRs jippjanaw bir-reqga I-manutenzjoni skedata li jkollha impatt fuq is-servizzi
tat-TRs relatati mal-ac¢ess tal-awtoritajiet ghad-data sabiex ma tahbatx fjiem ta’ xoghol
iddeterminati skont kalendarju magbul b’'mod konsistenti fl-Unjoni bhall-kalendarju
Target2. Fejn fcirkostanzi ec¢¢ezzjonali din tkun tahbat fjum ta’ xoghol bhal dan, il-
manutenzjoni skedata jenhtieg li ssir barra mill-hinijiet normali tax-xoghol, jigifieri kmieni
hafna filghodu jew tard hafna billejl. Jenhtieg li t-TRs jizguraw li I-manutenzjoni skedata
msemmija hawn fug ma titwettagx b’'mod i tigi evitata d-disponibbiltd puntwali ta’
informazzjoni dwar I-SFTs lill-awtoritajiet.

Jenhtieg li t-TRs juzaw mezzi elettronici biex jinnotifikaw lill-awtoritajiet kollha bid-dati tal-
bidu u tat-tmiem u bil-hinijiet tal-manutenzjoni skedata taghhom.
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478. Fejn fit-TR ikun isir ippjanar annwali tal-hinijiet tal-manutenzjoni skedata li jkollhom impatt
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fuq is-servizzi tat-TRs relatati mal-a¢cess tal-awtoritajiet ghad-data, it-TR jista’ jinnotifika
lill-awtoritajiet kollha b’dak l-ippjanar fuq bazi annwali u b’avviz minn gabel ta’ mill-inqas
tliet ijiem ta’ xoghol. Barra minn hekk, kwalunkwe notifika addizzjonali specifika dwar
manutenzjoni skedata li jkollha impatt fuq is-servizzi tat-TRs relatati mal-ac¢ess tal-
awtoritajiet ghad-data, li ma tigix innotifikata fuq bazi annwali, jenhtieg li ssir mal-ewwel
opportunita u mill-inqas tliet ijiem ta’ xoghol gabel id-data tal-bidu tal-manutenzjoni
skedata li jkollha impatt fuq is-servizzi tat-TRs relatati mal-ac¢ess tal-awtoritajiet ghad-
data.

Jenntieg li t-TRs izommu rekord tan-notifiki rilevanti li jistghu jsiru disponibbli ghall-ESMA
fuq talba. Ir-rekords relatati man-notifiki dwar manutenzjoni skedata jenhtieq li, mill-ingas,
ikun fihom Il-informazzjoni li gejja: il-kronogramma tan-notifika, tal-bidu u tat-tmiem tal-
manutenzjoni skedata li jkollha impatt fuq is-servizzi tat-TRs relatati mal-ac¢¢ess tal-
awtoritajiet ghad-data u I-lista rilevanti tal-utenti nnotifikati.

Fil-kaz ta’ verifika tat-talbiet skont I-Artikolu 5(5) tal-RTS dwar I-ac¢ess ghad-data, jenhtied
li t-TRs jikkonfermaw li r¢ivew u li jivverifikaw il-korrettezza u |-kompletezza ta’ kwalunkwe
talba ghall-ac¢ess tad-data, mal-ewwel opportunita u mhux aktar tard minn sittin minuta
wara I-finalizzazzjoni tal-manutenzjoni skedata rilevanti li jkollha impatt fuq is-servizzi tat-
TRs relatati mal-a¢cess tal-awtoritajiet ghad-data.

Fil-kaz ta’ ac¢ess ghad-data skont il-punt a) tal-Artikolu 5(4) tal-RTS dwar |-aécess ghad-
data, jenhtieg li t-TRs ifittxu li jlestu t-talba mal-ewwel opportunita u mhux aktar tard minn
12:00 tal-Ain Universali Koordinat fl-ewwel jum tal-kalendarju wara I-jum li fih titlesta I-
manutenzjoni skedata li jkollha impatt fuq is-servizzi tat-TRs relatati mal-ac¢¢ess tal-
awtoritajiet ghad-data. L-iskedi ta’ zmien fil-punti b) u c) tal-Artikolu 5(4) jibgqghu mhux
affettwati.

Fil-kaz ta’ manutenzjoni mhux skedata, jenhtieg li t-TRs jirrispettaw I-iskedi ta’ zmien
inkluzi fl-Artikoli 5(4) u 5(5) tal-RTS dwar l-a¢cess ghad-data u dawn I-iskedi ta’ zmien
jittiehdu bhala referenza meta tigi vvalutata I-konformita tat-TR. Jenhtieg li t-TRs
jinnotifikaw lill-ESMA dwar il-manutenzjoni mhux skedata skont il-pro¢eduri taghhom.

[I-fajls tal-output jithejjew minn TRs fil-format XML tal-1ISO 20022. Il-fajls tal-output jenhtieg
li jkun fihom subsett tad-data dwar I-SFTs li jkun limitat ghall-mandat legali tal-awtorita,
skont |-Artikoli 1 u 2 RTS dwar |-ac¢ess ghad-data.

II-fajls tal-output ghandu jkun fihom subsett tad-data dwar it-tranzazzjonijiet skont il-kriterji
ddefiniti fid-domanda ghad-data. Meta n-numru ta’ rekords fit-twegiba ghal domanda jkun
kbir, it-twegiba ghandha tingasam f'hafna fajls.

Ghal kull transazzjoni, il-fajl tal-output ghandu jinkludi I-kampijiet kollha kif specifikat fl-
RTS u fl-ITS u rapportati lit-TRs mill-kontropartijiet. Il-kriterji dwar id-domanda ghad-data
jenhtieg li jillimitaw biss in-numru tal-parametri tad-domanda (kampijiet li jistghu jsiru
domandi dwarhom) u, b’konsegwenza, in-numru ta’ rekords inkluzi fil-fajl tal-output, u
mhux l-ambitu tal-informazzjoni pprovduta ghal kull negozju (jigifieri n-numru ta’ kampijiet
ghal kull transazzjoni).

Jekk I-ezekuzzjoni ta’ domanda ma tirritorna |-ebda tranzazzjoni, jenhtieg li t-TR jibghat
messagg ta’ feedback rilevanti.
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