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Confrontare i risultati di NIl ed EVE su diversi scenarifee]aR¥laRioleiVt

specifico sulle sensitivita rispetto allo scenario baseline

Select the Execution Type

BS: Constant Balances | BS: Constant Balances, EBA IR Expectations ‘ BS: Dynamic Balances, Budget Expectations ’ BS: Dynamic Balances, EBA Expectations All | BS: Dynamic Balances, EBA Expectations All - Simulation

BS: Dynamic Balances, EBA IR Expectations

H

NIl
Select the Scenarios End Scenario Name v NIl NIl Sensitivity EVE EVE Sensitivity
Period... €000
to compare .
Steepener Shock €1,570.65 €241.17 -€45,823.89 -€12,134.96 l
Base Case \ar2022 Parallel Shock Up 100bp £701.76 €627.72 -€51,148.00 €17,459.07 €
ar
[ Flattener Shock Parallel Shock Down 100bp £1,957.11 £627.63 €14,171.03 £19,517.90 %@fbo%%oo“b f@(f”v’o%"eo%@?’ 0%,,90%093»@:@, :”v’ﬁ’v’f@:{” 0%990%093«@0
Parallel Shock Down 100bp Base Case €1,329.48 £€0.00 €33,688.93 £€0.00 PO VVYVVVISTTITITIRIRTT S
[J Parallel Shock Down 200bp Steepener Shock €1,848.88 €105.42 €48058.78  -€12,347.43
Parallel Shock Up 100b £1,121.33 -£622.13 -£€52,813.86 -£17,102.51 EVE
Parallel Shock Up 100bp Jun2022 Parallel Shock Dp 10:b €2’361 40 £€617.94 £1 6’630 03 €19’081 32 <
arallel Shock Down ,361. A £16,630. ,081.
[ Parallel Shock Up 200bp P -€40,000
Base Case £€1,743.46 £0.00 -£€35,711.35 £0.00 £80.000
Steepener Shock Steepener Shock €2,042.01 £€188.96 -€50,685.48 -€12,639.15 o ottt T
Sep2022 o ' s . T o000 o 0,00 oo 0 o o 0
Parallel Shock Up 100bp £€1,231.54 -£621.51 -£54,782.45 -£16,736.12 0\_.:3 0‘_1_, q‘l? 0"9 0‘3‘; 0‘3\9 0"3} ov:p 097 O‘DV 0‘39' 0‘)1 0\_.3\ 0‘_} q_} o‘?s‘ qad 0‘30’ 0"’6 0"5
NIl Sensitivity: Deltas vs Base Case EVE Sensitivity: Deltas vs Base Case
Scenario Name Scenario Name
=——@— Base Case ===l Parallel Shock Down 100bp === Parallel Shock Up 100bp === Steepener Shock M Base Cese W Perallel Shock Down 100bp M Parellel Shock Up 100bp m Steepener Shock
. £€20,000
€628 €618 €614 €604 )
*—o—o—o €579 €74 €573 €566 €552 €540 €538 €530 €512 €514 €514 €508 €491 €490 €490eags
€00 e g ———0—9 €10,000
€250
€@ € € € €
€0 €0
-€250 €156 48
€500 €628 €622 €622 €614 €592 €590, €592 €588, . €571 €368, €568 €364 €348 €383 CBT ORI e =10.000
-€20,000
& & & & & & &
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Monitorare e comprendere it maturity mismatchislEinsliRN LI N IalnsIdaleXe /s Mole]a#=\ o) {1]o}
confrontando diverse strategie ed evolutive

Select the Execution Type

BS: Dynamic Balances, EBA Expectations All - Simulation BS: Dynamic Balances, EBA IR Expectations

‘ BS: Constant Balances | BS: Constant Bal EBA IR Exp BS: Dynamic Balances, Budget Expectations BS: Dynamic Balances, EBA Expectations All
Select the Scenario Mar2022 o
® ) Product Description
Mar2022 Dec2026 0 B BANKLOANS
T o [ CENTRAL BANK LOANS
W CORPORATE LOANS
B CORPORATE LOANS_FLT
Select the Product Type B OTHERLOANS
W PRIVATE LOANS
[] BANK LOANS B GOVERNMENT LOANS
B MORTGAGE_FIX
[J CENTRAL BANK LOANS Maturity Bucket Y Short Term Medium Term Long Term
Baseline Rates
[] CORPORATE LOANS =
[] CORPORATE LOANS_FLT "
s
[J DEPOSITS
L] GOVERNMENT LOANS Product Description
[ MORTGAGE_FIX W CORPORATE LOANS_FLT
B @ DEPOSITS
[J NON_INT
[ OTHER LOANS P
Maturity Bucket Y Short Term Medium Term Long Term

Adverse Rates

M PRIVVATF I NANIR

€152K

€100,000

Type of Interest
M Fixed Rate

€0
M Floating Rate

-€100,000

-€121K

Short Term - 3 months Short Term - 6 months Short Term - 1 year Medium Term - 2 years Medium Term - 3 years Medium Term Long Term
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Produrre report regolamentarifeleseguire le regole di validazione associatefclalolple[oRINeE1¥:!

point model EBA aggiornato

Filing Instance: filling_demo

rTeTy

TOTAL EXPOSURES

of which: Defaulted exposures in ...

of which: SME

of which: exposures subject to S...

of which: exposures subject to inf...

of which: Secured by mortgages ...

of which: Exposures under the p...
of which: Exposures under the st...

BREAKDOWN OF TOTAL EXPOS...

On balance sheet exposures sub...

Off balance sheet exposures subj...

Exposures / Transactions subject ...

R0O010

RO015

R0020

RO030

RO035

RO040

RO050

R0O060

RO065

RO070

RO080

RO085

Original exp...

C0010

527,506,569.9...
18,946,162.75
31,528,404.47
7,198,246.48

2,808,083.009...
2,682,222.33

418,727,176.6...

108,721,885.6...

(+) Value adju...

C0030

-21,070,834.97
-9,085,615.88
-5,947,511.04

-69,533.32
-11,588.42999...

-4,936.94

-483,449.83

-20,587,385.14

Exposure net...

C0040

506,435,734.9...
9,860,546.87
25,580,893.43
7,128,713.16

2,796,494.579...
2,677,285.39

418,243,726.8...

88,134,500.47...

CREDIT RISK MITIGATION (CRM) TECHNIQUES WITH SUBSTITUTION EFFECTS ON THE EXPOSURE

Unfunded credit protection: adjus...

(-) Guarantees

C0050
-383,378,998.21
0
-3,926,934.68
-2,391,238.99
0
0
-381,742,900.81

-1,636,097.4

(-) Credit deri...

C0060

Funded credit protection
(-) Financial c... (-) Other fun...
C0070 C0080

R | ©® B RunValidation Close
e A
Nete
Substitution of the exposure due t... co11
() Total Outfl... Total Inflows ...
C0090 co100
-383,378,998.21 383,378,998.21  506,4. (
0 0 9,
-3,926,934.68 0 21,
-2,391,238.99 0 4,
0 0 2796
0 0 2|
-381,742,900.81 381,742,900.81 4182
-1,636,097.4 1,636,097.4 88,13

504,301,371.309

20,610,861.24

-20,929,648.09

-141,186.88

483,371,723.219

20,469,674.36

-375,805,458.87

-7,573,539.34

0
0

-375,805,458.87

-7,573,539.34

375,805,458.87

7,573,539.34

4833

20,
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Vantaggio Competitivo

Quali sono gli strumenti avanzati a disposizione?

DATA
Generazione e
utilizzo di Dati

Sintetici ad
integrazione di dati
storici mancanti o
POCO
rappresentativi

%ﬁ
—
>

MODELLI

Miglioramento dei modelli
comportamentali con tecniche di Data
Mining e Machine Learning a
completamento delle metodologie

classiche

RISULTATI

Anomaly
Detection
sull’'output dei
modelli
comportamentali
tramite l'utilizzo
di algoritmi di
ML
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