Market Notice

9 December 2019
MN_25/2019

T2S Partial Settlement Windows -

CR694
]

For the attention of: DCPs and ICPs
Re: T2S Settlement Windows — CR694

Dear Client,

Further to the ON of last 16 September and the release into production of the ‘CR 694 — Extension of
the 08:00 and 15:45 partial settlement windows’, as of Monday 9 December 2019, the following
changes will be made to partialisation windows of the T2S schedule:

- the 08:00 window will be extended from 15 to 30 minutes.
Thus it will take place in the period 08:00-8.30.

- the 15:45 window will open 15 minutes earlier and is extended from 15 to 30 minutes.
It will now take place in the period 15:30-16.00.

Accordingly, partialisation will be activated in T2S in the following time bands (variations in bold):
1. 08:00-08:30 CET

10:00 — 10:15 CET

12:00-12:15 CET

14:00 — 14:15 CET

15:30 — 16:00 CET (closure for ‘same day’ settlement in T2S).
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The change is part of the package of actions identified at the 'CSG workshop on Market Settlement
Efficiency' aiming at improving of settlement efficiency in T2S.

For further information, please contact:

Post Trade Sales
e-mail: pt.sales@lseg.com

tel. +39 02 72426504

Client Services
Email: pt.clientservices@Iseg.com

tel. +39 02 33635640

London
Stock Exchange Group
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