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| PROVINCIA
| DI ROMA

Selerone : CQ

! DIARICCIA: DHRIVATI

28/06/13 7.074.157,00 6,149 217.480,81 7.074.157,00 7,950 -279.635,53 -62.154,72
31/12/13 6.396,454,00 6,107 195.315,72 6.396.454,00 7,950 -262.734,35 -67.418,63
30/06/14 5.696.585,00 6,053 172.412,84 5.696.585,00 7,950 -227.697,25 -55.284.41
31/12/14 4.973.813,00 5,981 148.746,85 4.973.813,00 7,930 -202,102,60 -53,355,75
30/06/15 4.227.376,00 5,880 124.29542 4.227.376,00 7,950 -168.971,74 -44.676,32
31/12/15 3.456.487,00 5,730 99.028,35 3.456.487,00 7,950 -140.448,59 -41.420,24
30/06/16 2.660.332,00 5,482 72.921,03 2.660.332,00 7,950 -106.923,18 -34.002,15
30/12/16 2.325.350,00 5,418 62.998,38 2.325.350,00 7,950 -93.973,21 -30.974,83
30/06/17 1.980.445,00 5,330 52.773,91 1.980.443,00 7,950 -79.597,39 -26.823,48
29/12/17 1.665.888,00 5,241 43.657,93 1.665.888,00 7,950 -66.954,82 -23.296,89
29/06/18 1.342.215,00 5,106 34.269,43 1.342.215,00 7,950 -53.945,86 -19.676,43
31/12/18 1.132.369,00 5,107 28.914,48 1.132.369,00 7,950 -46.261,99 -17.347,51
28/06/19 917.167,00 5,107 23.421.24 917.167,00 7,950 -36.254,85 -12.833,61
31/12/19 696.472,00 5,108 17.786,85 696.472,00 5,000 -17.992.19 -205,34
30/06/20 470.143,00 5,108 12.007,69 470.143,00 5,000 -11.884,17 123,52
31/12/20 238.035,00 5,109 6.080,13 238.035,00 5,000 -6.083,12 -2,99

1.312.111,06 -1.801.460,84 -489.349,78
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| PROVINCIA
/| DIROMA

Valore di Mercato Derivati (Mark-to-Market)

Data Analisi: 22/03[201_3
e COMUNE DIARICCIA - DERIV

(1) - Fixed 1.291.649.55
(2) - Fixed -1.306.174,07
{3} - Premium 0,00
{4 - Digital Option Opzioni Gamba B -5.362,49
(5) - Digital Option Opzioui Gamba B -431.241,68

Totale -451.128,69




Fs 02/03/2013 _
Seleione : COMUNE DIARICCIA - D

31/12/03 16.624.755,00 6,358 528.476,02 16.624.755,00 5,600 -475.837,43 52.638,59
30/06/04 16.244.264,00 6,355 516.137,12 16.244.264,00 5,600 -459.893,16 56.243,96
31/12/04 15.851.428,00 6,351 503.385,87 15.851.428,00 5,600 -453.703,09 49.682.78
30/06/05 15.445.839,00 6,347 490.204,59 15.445.839,00 5,600 -434.886,18 55.318,41
30/12/05 15.027.076,00 6,343 476.598,74 15.027.076,00 3,600 -427.770,76 48.827,98
30/06/06 14.594.703,00 6,338 462.535,33 14.594.703,00 5,600 -413,192,26 49.343,07
29/12/06 14.162.057,00 6,334 448,498,118 14.162.057,00 5,600 -400.943,57 47.554,61
29/06/07 13.715.368,00 6,323 433,583,93 13.715.368,00 5,600 -388.297,31 45.286,62
31/12/07 13.254.172,00 6,323 419.004,14 13.254.172,00 5,600 -381.425,62 37.578,52
30/06/08 12.777.989,00 6,316 403.516,11 12.777.989,00 7,950 -513.568,67 -110.052,56
31/12/08 12.286.324,00 6,308 387.522,95 12.286.324,00 7,950 -499.234 30 -111.711,35
30/06/09 11.778.665,00 6,300 370.998,50 11.778.665,00 5,700 -337.556,91 33.441,59
31/12/09 11.254.481,00 6,290 353.930,92 11.254.481,00 7,950 -457.307,08 -103.376,16
30/06/10 10.713.226,00 6,278 336.293,52 10.713.226,00 7,950 -428.216,57 -91.923,05
31/12/10 10.154.334,00 6,275 318.577,00 10.154.334,00 7,950 -412.604,44 -94.027,44
30/06/11 9.577.221,00 6,249 299.245,06 9.577.221,00 7,950 -382.809,50 -83.564,44
30/12/11 8.981,282,00 6,231 279.793,88 8.981.282,00 7,950 -362.956,06 -83.162,18
29/06/12 8.365.892,00 6,209 259.698,20 8.365.892,00 7,950 -336.239,14 -76.540,94
31/12/12 7.730.406,00 6,182, 238.935,25 7.730.406,00 7,950 -315.819,30 -76.884,05

7.526.935,31 -7.882,261,35 -355.326,04
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| PROVINCIA
IDIROMA

Seleziome . COMUNE DI ARICC ERTVATT

28/06/13 7.074.157,60 6,149 217.480,81 7.074.157,00 7,950 -279.635,53 -62.154,72
31/12/13 6.396.454,00 6,107 195.315,72 6.396.454,00 7,950 -262.734,35 -67.418,63
30/06/14 5.696.585,00 6,053 172.412,84 5.696.585,00 7,950 -227.697,25 -55.284.41
31/12/14 4.973.813,00 5,981 148.746,85 4.973.813,00 7,950 -202.102,60 -53,355,75
30/06/15 4.227.376,00 5,880 124.295,42 4.227.376,00 7,950 -168.971,74 -44.676,32
31/12/15 3.456.487.00 5,730 99.028,35 3.456.487,00 7,950 -140.448,59 -41.420,24
30/06/16 2.660.332,00 5,482 72.921,03 2.660.332,00 7,950 -106.923,18 -34.002,15
30/12/16 2.325.350,60 5418 62.998,38 2.325.350,00 7,950 -93.973,21 -30.974,83
30/06/17 1,980.445,00 5,330 52.773,91 1.980.445,00 7,950 -79.597,39 -26.823,48
29/12/17 1.665.888,00 5,241 43.657,93 1.665.888,00 7,950 -66.954,82 -23.296,89
29/06/18 1,342.215,00 5,106 34.269,43 1.342.215,00 7,950 -53.945,86 -19.676,43
31/12/18 1.132.369,00 5,107 28.014,48 1.132,369,00 7,950 -46.261,99 -17.347 51
28/06/1% 917.167,00 5,107 23.421,24 917.167,00 7,950 -36.234,85 -12.833,61
31/12/19 696.472,00 5,108 17.786,85 696.472,00 7,950 -28.607,59 -10.820,74
30/06/20 470.143,00 5,108 12.007,69 470.143,00 7,950 -18.895,83 -6.888,14
31/12/20 238.035,00 5,109 6.080,13 238.035,00 7,950 -9.672,16 -3.592,03

1.312.111,06 -1.822.676,94 -510.565,88
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| PROVINCIA |
IDIROMA

28/06/13 7.074.157,00 5,149 217.480,31 7.074.157,00 7,950 -279.635,53 -62.154,72
31/12/13 5.396.454,00 §,107 195.315,72 6.396.454,00 5,700 -188.375,57 6.940,15
30/06/14 5.696.585,00 6,053 172.412,84 5.696.585,00 5,700 -163.254,63 915821
31/12/14 4.973.813,00 5981 148.746,85 4.973.813,00 5,700 -144.903,75 3.843,10
30/06/15 4.297.376.00 5,380 124.295 42 4.227.376,00 5,700 -121.149,55 3.145,87
31/12/15 3.456.487,00 5,730 9.028,35 3.456.487,00 5,000 -88.332,45 10.695,90
30/06/16 2.660.332,00 5,482 72.921,03 2.660.332,00 5,000 67.047.28 5.673,75
30/12/16 2,325.350,00 5,418 $2.998,38 2.325.350,00 5,000 59.102,65 3.895,73
30,/06/17 1.980,44500 5,330 5277391 1.980.445,00 5,000 -50.061,25 2.712,66
29/12/17 1.665.888,00 5,241 43.657,93 1.665.888,00 5,000 42.109,95 1.547,98
29/06/18 1.342.215,00 5,106 34.269,43 1.342.215 00 5,000 -33.928,21 341,22
31/12/18 1.132.369,00 5,107 28.914,48 1.132.369,00 5,000 29.095,59 181,11
28/06/19 917.167,00 5,107 2342124 917.167,00 5,000 22.801,79 619,45
31/12/19 696.472,00 5,108 17.786,85 696.472,00 5000 ~17.992,19 205,34
30,/06/20 470.143.00 5,108 12.007,69 470.143,00 5,000 11.884,17 103,52
31/12/20 238.035,60 5,309 6.080,13 238.035,00 5,000 6.083,12 2,99

131211106 -1.325.957,68 -13.846,62
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PROVINCIA
DI ROMA

Probabilita di superamento bartiera superiore

i 422 /03/9013
¢ COMUNE DI ARICCIA

IVATI

31/12/13 6.396.454,00 0,316 82,78 5,500 5,18 0.00%
30/06/14 5.696.585,00 0514 80,92 5,500 4,99 0.01%
31/12/14 4.973.813,00 0,688 77,34 5,500 4,81 0.24%
30/06/15 4.227.376,00 0,732 68,05 5500 4,77 0.37%
31/12/15 3.456.487,00 0,780 53,40 5,500 4,72 0.23%
30/06/16 2.660.332,00 0,969 47,71 5,500 4,53 0.49%
30/12/16 2.325.356,00 1,159 50,45 5,500 4,34 1.53%
30/06/17 1.980.445,00 1,377 48,24 6,000 4,62 2.07%
29/12/17 1.665.888,00 1,593 41,83 6,000 4,41 2.46%
29/06/18 1.342,215,00 1,780 38,07 6,000 4,22 3.03%
31/12/18 1.132.369,00 1,968 36,74 6,000 4,03 4.06%
28/06/19 917.167,00 2,125 35,28 6,000 3,87 4.96%
31/12/19 696.472,00 2,283 33,60 6,000 3,72 5.83%
30/06/20 470.143,00 2,421 31,73 6,000 3,58 6.53%
31/12/20 238.035,00 2,559 29,06 6,000 3,44 7.14%

iati su clascuna riga

résiduale alla

Birriera Sl_.qi. :: 7 Livgllg{ fiﬁf;]hla barriera supc;iore di o8 ] o | tasso

Délta_l 5 o Diﬁfeﬁéﬁ“za oz Ia illivelf() di barriér(at il ta (€50

Probabilitas = habilith che il tas: izsuy Hote al Rvello di bar:riera stabilito
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