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CLIMP: pre-T2S

4 )
CLIMP is a web tool that Monte Titoli makes
available to its Clients to manage configuration

information for T2S go-live
- J

Participants configurations
management

ICP/DCP

CLIMP interacts with Monte Titoli’'s systems,
which will provide the Static Data required for
the functioning of T2S
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CLIMP: post-T2S

After T2S go-live, CLIMP will be used by Monte Titoli and its Clients in order to administer

daily membership activities, including services participation and configurations.

Functionalities

New service request

2

Participant Change of service
information configuration
details

CLIMP

Change and opening‘ ‘

of new accounts and
Parties

Cash agents
configuration
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What changes

|l, Operational Data Form \: o R
'+ Bit-Club |  CLIMP
'+ Contractual paper-copy : . )
\ documents ) « X-COM Operational Data
TTTTTTTTTTTTTTTTTT i Form
« MT-X and X-TRM Online « MT-X and X-TRM Online
Be careful!

* X-COM service can be subscribed through CLIMP but service configuration will be managed through
paper-copy form.
« Bit-Club will remain exclusively for Borsa Italiana and CC&G configurations.
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Improvements

Removal of operational paper-copy documents (contractual paper-copy
documents will still exist, but only for first service request)

Unique entry point of the information

User friendly interface

Easy access and facilitated input of Client’s information

Global vision of all current Client’s configurations

KKK
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CLIMP access

CLIMP access is done through MT-X platform

Clients who already use MT-X Clients who do NOT use MT-X

/ Clients use MT-X Clients have to request
credentials to access a MT-X certificate
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Change types

Participant
data change

Direct Change

Change which
requires MT
approval

=" — Monte Titoli

Participant
" | sndon Stock Exchange Group

data change

Change which
requires Third Party
and MT approval

Participant
data change

% = — Monte Titoli
#': London Stock Exchange Group
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View of information
I

Information are shown in tables
and data can be sorted and
filtered

Data can be downloaded in
CSV format & Csv Download

*X-TRM My Settlement Agent vs. X-TRM

T “ Settlement Agent for
Possibility to have “double

y o ! . *Operational Mandates received vs.
view” of information

Operational Mandates assigned

*T2S My Cash Agent vs. T2S Cash Agent For
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Access steps (1/4)
I

1. MT-X platform login:

Login

Insert User name User

Insert password Password

Select access language Language Englsh -

Access the platform Enter

Please use MT-X credentials if you already own them
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Access steps (2/4)
I

2. Authorize subjects at CLIMP functions:

Select Set-up menu i Home - & Setup (1) Logout

ADMINISTRATOR: AUTHORIZED SERVICER
ADMINISTRATOR: PERMISSION PROFILES TO XCOM WEB
ADMINISTRATOR: AUTHORIZED SERVICER ISIN
ADMINISTRATOR: PERMISSION PROFILES
Select the option ADMINISTRATOR: TRN RANGE SETTING

SUBJECTS AUTHORIZED AT CLIMP FUNCTIONS I ADMINISTRATOR: PERMISSION PROFILES CLIMPI
SETTINGS: E-MAIL ADDRESSES
SETTINGS: PASSWORD
X-TRM ONLINE Users: Roles and functions

Be careful! This option is available only to administrator User; this procedure has to be
followed only for new Users
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Access steps (3/4)
I

3. User configuration for CLIMP:

User configured to use this function has the same role

Press the button Add :
+ currently performed by the Contractual Representative,
«ADD RECORD» record which was enabled to sign the Request for Services.
Select the User to o =

configure Functions Access

MEW SERVICE

PARTICIPAMT DATA
. FPARTIES & ACCOUNTS
Select functions and e CASH AGENTS
COFPERATIVE MAMDATES
FPOWER OF ATTORMEY
SERVICE CONFIGURATICHM
USER & ACCESS MAMAGEMEMNT
COMMUNICATION MESSAGE & REPORTS

Save settings Seleat | Sove | | Set Al | | Back |

access modes

5 T i T T T T
5 T o T T T T

Be careful! This option is available only to administrator User; this procedure has to be
followed only for new Users
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Access steps (4/4)
4. CLIMP access

'ﬁ' z B I Mandates | Paying Agency Dividends | Corporate Action Information Msg. | Sdc | Sent Messages | Received Messages | List | Rcc | Ftt | Help Desk | Documents | Invoices

MT-X

Select CLIMP

31272014
Page up-dated at 11:17

A Home - XTRM ONLINE -CLIMP- g Setup - (1) Logout

Disclaimer Copyright
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Home Page

== Monte Titol
ey y——r— PARTECIPANTE XXX HOME PAGE

fﬁ\ . Participant General Data | Parfies & Accounts | Cash Agenis | Operational Mandate | Service Configuration | Communication Message & Reports
1l

Top level menu

Home Page

Pending Requests |~ Closed Requests || My Services

Actions D+ Request type Requester Creation Data Assigned User

Home Page Tabs

In the Home Page there are four different tabs that collect interactions among Client,

Monte Titoli and Third Parties, and a dashboard of the subscribed services.
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Home Page tabs
I

TO DO LIST

PENDING REQUESTS

CLOSED REQUESTS

MY SERVICES

Zr; London

) S0
Stock Exchange Group

2l P )
oot N 2 e

List of activities which require some actions by the
Client

Requests awaiting final approval from Monte Titoli
or Third Party

Requests accepted or rejected by Monte Titoli
or Third Party

List of services subscribed by the Client
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Menu Bar Overview (1/3)
I

PARTECIPANT GENERAL DATA: it collects general information about Participant, associated codes, contacts of subjects

that interact with Monte Titoli and their addresses

Participant General Data Parties & Accounts | Cash Agents | Operational Mandate | Service Configuration  Communication Message & Reports

ests My Services

] = Request type

PARTIES & ACCOUNTS: it collects information related to Participant Securities Accounts and information related to T2S

(Party, Technical Address, Van Services)

ﬁ. . Participant General Data Parfies & Accounts Cash Agents | Operational Mandate Service Configuration | Communication Message & Reports

T25 Parties & Accounts

T25 Parties & Accounts

T25 Parties

Actions ' T25 Technical Addresses Operativity T25 Account 1D

== T25 Technical Address / Wan Services == ==

Other Settlement System Accounts
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Menu Bar Overview (2/3)
I

CASH AGENTS: it collects cash coordinates for payments in T2S or in T2

ﬁ . Participant General Data | Parties & Accounts Cash Agents Operational Mandate | Service Configuration | Communication Message & Reports
]

Paying Agent Coordinates

Home Page

My T25 Cash Agents

Pending Requests = Closed REEESRE LRI LY

Actions TZ Cash Agents and Foreign Banks Request type

OPERATIONAL MANDATE: it collects information related to operational mandate and connectivity mandate to Service

Provider

.-ﬁ-. l Participant General Data | Parties & Accounts | Cash Agents Operational Mandate Service Configuration | Communication Message & Reports
|
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Menu Bar Overview (3/3)
I

SERVICE CONFIGURATION: it collects the service participation set-up

ﬁ . Participant General Data Parfies & Accounts Cash Agents O perational Mandate Service Configuration Communication Message & Reports
[

Custody Service Configuration

Coupon Stripping

H-TRM Functions
Custody Intermediary service has to be subscrived
XTRM Configuration My Settlement Agent
XTRM Configuration Settemeant Agent For
Marlkets Matrix

FIS/CPA Service Configuration

Wiewr XH-TRM POA

ROCC Service Configuration

COMMUNICATION MESSAGE & REPORTS: it collects configurations of messages received from Monte Titoli and reports

ﬁ . Participant General Data | Parties & Accounts | Cash Agents Operational Mandate | Service Configuration Communication Message & Reports
O

AZ2A Configuration

A2A service configuration

RMNI Configuration

Line type:

RMNI Connectivity Configuration

Configuration:
MT-X Connectivity Configuration

SWIFT Connectivity Configuration

X-TRM Online Connectivity Configuration

X-TRM Connections configuration

Summary Reports
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Participant data

It specifies SAE
classification which
is defined by Bank
of Italy

Available options
1. DCP
2. ICP

General Information

Company Name :

Short Company Name :
Company Type :

Location :

Group :

SAE Code :

Parent Company :

Tax Code :

VAT Code :

ABI Code :

Legal Procedure :
Organization subject to public participation:
Supranational Organization:
T25 Participation Type :
CCP Participation :

Partecipante XX
Partecipante X
BANCHE CRED.CRDIN.

ITALIA

Associazioni bancarie

PRTCPSSCATEIBEES (Agenzia delle Entrate]) [Default]
987634322199 (Agenzia delle Entrate) [Default]

111

Mo
Mo
T25 Indirectly Connected Participant

CC e G,Clearnat

London Stock Exchange Group 2014/12/15
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Participant data

Participant General Data Parties & Accounts | Cash Agents | Operational Mandate | Service Configuration | Communication Message & Reports

Contacts

General |

Business Codes
. _ Company Mame :
Transmissive Codes

Short Company Mame :

Addresses

Companw Twvoe : IST.CENTRALE EMISS

. CONTACTS: subjects that interact with Monte Titoli and their function '
. BUSINESS CODES: all business codes related to a Participant (ABI, CED, BIC, etc.) ‘
. TRANSMISSIVE CODES: trasmission codes used in order to receive messages '
. ADDRESSES: all addresses related to a Participant ‘

. INVOICE : payment coordinates and invoice information '
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BIC Code
I

Each Client who interacts with T2S must have a BIC code

The known BIC code will be used
to identify the client in T2S (i.e.
Party BIC)

MT Clients who already own a
BIC code

Following MT request, SWIFT has
assigned no trasmissive BIC code
to each client

MT Clients (not financial client)
without BIC code

: It must require in advance a BIC
New Clients d

code to SWIFT
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Parties & Accounts

T2S Parties (1/2)
I

/ﬁ\. l Participant General Data | Parties & Accounts Cash Agents | Operational Mandate | Service Configuration | Communication Message & Reports
[

i’y London
Ty Stock Exchange Group

T25 Parties & Accounts

T2S Parties & Accounts

T25 Parties

Actions ¢ T25 Technical Addresses Operativity T25 Account 1D

T25 Technical Address / Wan Services

Other Settlement System Accounts

« Each Legal Entity may own multiple Parties

*  The number of Parties is not related to the number of accounts

PARENT BIC:

PARTY BIC: Two elements It identifies the “System

It is unique and it
identifies the Party

: . Entity”, with which the
|dent|fy the Party Party has a business

relation in T2S
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Parties & Accounts

T2S parties (2/2)

]
PARTIES

PARENT BIC: BIC that
identifies Monte Titoli

At the first access Clients that own at least one
account will find a Party opened by Monte Titoli
identified by:

PARTY BIC: main BIC of
the Participant

Possible actions:

' -> Open additional Party

-> Change existing Party

To use a different Party BIC it is necessary to create a new Party
and close the one opened by default
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Parties & Accounts

Open a Party
e

4% London
1Y Stock Exchange Group

New Party

Party BIC *:

- Requested data:
Mok Maditisbile Deccrapinn =: 5D Participant Partecipan q

Editable description *: > BIC CODE

Short Name : oo BIC code has to be present in the T2S BIC directory

» DESCRIPTION

Technical Addresses *; salect

Party type *: 5D Participant > TECHNICAL ADDRESS

Be careful!l When editing a Party, it can be changed only description and Technical
Addresses associated with the Party (only for DCPs)
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Parties & Accounts iy London
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Parties & Accounts T2S
e

In T2S PARTIES & ACCOUNTS section it is possible to view the list of Securities
Accounts opened in T2S by Monte Titoli or by other CSDs

l Participant General Data | Parties & Accounts | Cash Agents | Operational Mandate | Service Configuration | Communication Message & Reports

)

T25 Parties & Accounts

T25 Parties & Accounts

T25 Parties

Actions * T25 Technical Addresses O perativity T2% Account ID

T25 Technical Address / WVan Services

Other Settlement System Accounts
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Parties & Accounts

Securities accounts InT2S
I

iy London
¥ Stock Exchange Group

125 Parties & Accounts New Monte Titoli Account | Move Monte Titoli Accounts | Close Monte Titoli Accounts | Add not Monte Titoli Account
M bl i iy Thkoa)  Whoed Mo Gk Tooiskody O gl Ol Qi e OO et o
+ T2S AccountID «MOTI» + default BIC + Account ID + Account Type code («00» or «22»)
+ T2S securities v’ Issuer = Issuance
account type v' Intermediary = CSD participant

N RS YoV Hold / Release indicator is used every time the status is not specified in the single
Default Value instruction by the Participant. Default value proposed by Monte Titoli is «Release»

+ Earmarked for It specifies whether financial instruments registered in the account can be used for
autocollateral from/to autocollateral purpose

This field is not related to T2S. Default value is Opt in and, if it is not changed in
. Opt In/Opt Out Opt Out, it allows Monte Titoli to communicate ID data of the Intermediaries that

hold the financial instruments on their accounts and the number of financial
instruments registered in the accounts assigned to them
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Parties & Accounts

Securities accounts in T2S
I

4%y London
P14 Stock Exchange Group

Opening account request : it is used to request the opening of a new MT account

| New Monte Titoli Account x

Parent BIC =2 hoTITMMXX

Party BIC ¥: | __ El
Operativity Description *: | ___ [ operativity Code :
MT Account ID :
Collateral Account Type: | __ E
New Monte Titoli Account 125 Security Account Typs *1 | []

Proposed Opening Date *: 0471272014

i

H/R Securities Account Default Value ¥:  __ E
Earmarked for Autocollateral Start Date :

E ked for Autocoll | End Date :

OptIn/OptOut: [7]
Representatives for Penalties *:  Szjact ® |E|

Submit Request

Closing account request : it is used to request the closure of a MT account

Close Monte Titoli Accounts
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Parties & Accounts

Securities accounts in T2S
I

4% London
P14 Stock Exchange Group

Move account: it is used to move a MT account from a Party to another

Move Monte Titoli Accounts x

Proposed Start Date *: ;155014

i

Select source Party ¥: | __ El
Move Monte Titoli Accounts Select destination Party *: | __ ]
Salect Accounts *: Select ¢ |[=]

Submit Request

Add not Monte Titoli Account: it allows to add an account opened in T2S by another CSD

Add not Monte Titoli Account »
csSD*: | E|
Party BIC *:
T25 ID *:
TIS Securities Account Type *: CSDP

Add not Monte Titoli Account

Opening Date for X-TRM *:

il &

Closing Date for X-TRM :

CSD Account TD *:

Submit Reguest
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Parties & Account
Other Settlement System Accounts

This section shows the list of all the accounts opened into the settlement systems to which
X-TRM routes operations.

Other settlement systems m

ﬁ . Participant General Data | Parfies & Accounts Cash Agents | Operational Mandate | Service Configuration | Communication Message & Reports

T25 Parties & Accounts

T25 Parties & Accounts

T25 Parties

Actions * T25 Technical Addresses Operativity T25 Account 1D

T25 Technical Address f Wan Services

Other Settlement System Accounts
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Parties & Accounts
Technical Addresses (PTA)

Communication Message & Reporis

. Participant General Data | Parlies & Accounts Cash Agents | Operational Mandate  Service Configuration

)

T25 Parties & Accounts

T25 Parties & Accounts

T25 Parties

Actions : T25 Technical Addresses Operativity T2% Account ID

T2S Technical Address / Van Services

Other Settlement System Accounts

|ICP: they do not have ¢ |
their own PTA but they
are automatically
associated to Monte
Titoli’'s one

DCP: they can insert one

or more PTA (maximum 10)
to be wused to send
messages and instructions
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T2S Technical Address / Van Services

The Participant selects Van Services to associate to Technical Address of the Party

ﬁ . Participant General Data | Parties & Accounts Cash Agents | Operational Mandate | Service Configuration Communication Message & Reports

T25 Parties & Accounts

Actions Cperativity

== T25 Technical Address / Wan Services == -

Other Ssttlement System Accounts

Network Services Providers VAN Services

Files Real Time (both U2A and A2A)
Files Store&Forward (only A2A)
Messages Real Time (both U2A and A2A)

« SIA-COLT

« SWIFT

Messages Store&Forward (only A2A)

Be careful! Services Store&Forward are not available for U2A connectivity mode
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TYPE OF OPERATION

PAYMENT
SYSTEM

DETAILS FOR PAYMENT

Payments in T2: Monte Titoli considers the existing

Capital increase and warrant exercise T2 ) . .
- set of information as valid
Payment of dividends / funds proceeds
Inter_ests payn_u?nt JIEREIIEN 31 GRTiE] S Payments in T2S: the Client has to insert cash
Foreign securities payments : .
T25 coordinates for paymentsin T2S
RCC fees T2 Montg Titoli considers the existing set of information
as valid
T2S The Client has to insert cash coordinates for

Government bonds payment

payments in T2S

DVP payment in

T2S

It is necessary to create a

SAC link (link between
SAC and DCA)

N.B.: in order to pay each corporate action in T2S it is necessary to create a SAC link

London Stock Exchange Group 2014/12/15
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How to create a SAC-DCA Link

CSD CB

CSD Participant Payment Bank

SECURITIES
SIDE

@Default link
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How to create a SAC-DCA Link
e

Securities side Cash side

1. Select Cash Agent 1. Define T2S details of DCA:
« Central Bank BIC
2. Select Securities Account/s (SAC) to link to « Payment Bank BIC

Cash Account/s (DCA)

2. Specify for each Securities Account (SAC):
3. Define link attributes: - DCA
* Default link « Credit Memorandum Balance (CMB)
« Cash settlement
» Collateralization link

A Securities Account can be linked to one or more Cash Account/s
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How to create a SAC-DCA Link
e

New Cash Agent

—
X

f&*'-“!le"t=| Select Subject

Party BIC :
Security accounts @ D

] 11100P

[[] s011100T

[[] 50222 00 L

[ 12222007 |

Proposal start date: 04/12/2014

Security accounts Default Link Collateralization Link Cash Settlement

o o
] ]
= [
& =
"_.I"‘_.‘"

New Cash Agent

Submit Request

Principal : Partecipante X

Principal ABI Code: 111

Central Bank Bic:

| Securities
side

[ ] Payment Bank BIC:
Cash side - - - = “o— == w0 e
?EI].I:[IJEI 04/12/2014
fulzzuu 04/12/2014
Submit Request
]
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Corporate Action payment
e

In order to pay a corporate action it is necessary to use one of the SAC-DCA links
previously created.

Securities side Cash side

1. Select a Cash Agent among the ones 1. Select one DCA among those previously
previously identified for the SAC-DCA link linked to the SAC

2. Select a SAC among Securities Accounts
linked to DCAs of the selected Cash Agent
(see. point 1)
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Corporate Action payment
e

New T25 Corporate Actions Payment Request

Corporate Action Types *: |§Se|m

Cash Agent #: | __ E

Sacurity accounts *: Select

Cash side -

g—

IE i Securities
side

Submit Request

New T25 Corporate Actions Payment Request X
Corporate Action Types AUMENTD CAPITALE ED ESERCIZIO DI WARRANT, PAGAMENTO DIVIDENDI/PROVENTI E FONDI
Cash Agent Partecipante XXX
Mandate Requestor Partecipanta XXX
Security accounts  §011100 T
Proposed Start Date  04/12/2014
Corporate Action Types SAC DCA Proposed Start Date
AUMENTC CAPITALE ED ESERCIZIO DI WARRANT 60111 00 T |DCAZ E 04/12/2014 =

PAGAMENTC DIVIDEMDI/PROVENTI E FONDI 60111 00T |DCAZ E 04/12/2014

Back Submit Reguest
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Cash Agent coordinates for Issuer

Insertion and change of coordinates for payments will be managed through CLIMP:

AS-IS
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Role of Cash Agent for Issuer
I

Intermediary that aims to play the role of payment bank for issuer has to:

Insert cash coordinates through CLIMP
(both for T2 and for T2S)

New T2S Paying Agent Coordinates X
Corporate Action Type ™1 .00y . {3
Conteal Bank BIC *:
Payment Bank BIC *
Dedicated cash account *:
Proposed startdate *; .12, 2014 =

Proposed end date: b

Scberst fequert
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Role of Cash Agent for Issuer
I

Issuer that would like to assign cash agent role to payment bank has to:

T2S

1. Create SAC-DCA link between its own
issuer account and DCA of Payment Bank

2. Assign the role for each specific event Through MT-X

Assign the role for each specific event Through MT-X
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Issuer & CLIMP

It is managed through CLIMP:

‘ Issuer Custody Service subscription

’ Issuer Account Opening/changing

’ Assignment of the Operational Mandate to the Service Provider

The operational management of the Issuer by the Service Provider through
MT-X remains unchanged
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Operational Mandate

/ﬁ\ . Participant General Data | Parties & Accounts | Cash Agents Operational Mandate | Service Configuration | Communication Message & Reports
Il

Operational Mandates

Received Operational Mandates Assigned Operational Mandates Assigned Mandate to Service Provider Received Mandate to Service Provider

Actions Service Source CED Source ABI Code Source Mame

Operational mandate Mandate to Service Provider

Operational Mandate is available for It's a tool which allows to track Clients that
following services: use a Service Provider (for MT-A2A o for
RNI)

* X-TRM

* Issuers Custody Service

* Intermediaries Custody Service
* FIS

« RCC

+ X-COM
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Service Configuration

. Participant General Data Parties & Accounts Cash Agents D perational Mandate Service Configuration Communication Message & Reports

L)

Custody Service Configuration

Operational Mandates

X-TRM Functions

Received Operational Mandares Assigned Operational Mandates RSl X TRM Configuration My Settlement Agent

Actions Service Ssource CED HTRM Configuration Settlement Agent For

== == Markets Matrix ==
FIS/CPA Servic onfiguration

Wiewr XH-TRM POA

RCC Service Configuration

SERVICE PRE - T2S
Custody Service configuration (Coupon Stripping) Operational Data Form
X-TRM functions BIT-Club
X-TRM configuration BIT-Club
Markets Matrix /
FIS/CPA Service Configuration Operational Data Form
View X-TRM POA BIT-Club

RCC Service Configuration Operational Data Form
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X-TRM configurations
I

AS-IS

«Gross» settlement system

= T2S settlement system
«Net» settlement system

«Gross» settlement system Specify which one to use for T2S

-

«Net» settlement system settlement system

Other settlement systems NO CHANGE

U Please note that X-TRM configurations are presented both from trader point of view and from settlement
agent point of view

U The link between trader and settlement agent includes also configuration of subjects that take part
directly in settlement transactions (association with themselves)
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Trader point of view:
Traders and settlement accounts
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XTRM Configuration My Settlement Agent

CED: 1111 (=]

PN IEOTVNE I Guaranteed Markets With Default Configuration Market Exceptions

Settlement System . Dealing Capacity Settlement Agent Default Settlement Agent SA association Start Date SA association End Date Settlement Account Sewrilyéa(;g:lt\‘l‘ Dedling Defaul Security Account Account association Start Date Account association End Date
1 Target2Securities (T25) B 1111 Partecipante XXX Yes 27/11/2014 6011100 B Yes 2771172014
2 Target2Securities (T25) B 555 Partecipante Y No 27/11/2014 6123400 B Yes 27/11/2014
3 Target2Securities (T25) B 555 Partecipante Y No 27/11/2014 0123400 B No 27/11/2014

For each settlement system CLIMP shows the link among:

Settlement

Settlement
account

agent

Default settlement agent and
not default one
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Regulated markets with default settlement agent

Trader point of view:

XTRM Configuration My Settlement Agent

CED: [ 1111 7]

Settlement Agent Configuration Guaranteed Markets With Default Configuration Market Exceptions

Settlement Agent’s Clearing

Settlement System . Market Dealing Capacity Settlement Agent ccp Clearing Member Member Start Date End Date
1 Target25Securities (T25) My B 1111 Partecipante X 1610 CCeC 1111 Partecipante X 0 Partecipante X 27/11/2014
2 Target2Securities (T25) ETFPIus B 1111 Partecipante X 1610CCe G 1111 Partecipante X 0 Partecipante X 271172014
3 Target2Securities (T25) EEM B 1111 Partecipante X 1610 CCeC 1111 Partecipante X 0 Partecipante X 27/11/2014
4 Target2Securities (T25) MTS B 1111 Partecipante X 1610 CCeC 1111 Partecipante X 0 Partecipante X 27/11/2014
5 Target2Securities (T25) ICAP B 1111 Partecipante X 1610CCe G 1111 Partecipante X 0 Partecipante X 271172014
6 Target2Securities (T25) TAH B 1111 Partecipante X 1610 CCe G 1111 Partecipante X 0 Partecipante X 27/11/2014
7 Target25Securities (T25) MTA B 1111 Partecipante X 1610 CCeC 1111 Partecipante X 0 Partecipante X 27/11/2014
& Target2Securities (T25) e-MID B 1111 Partecipante X 1610CCe G 1111 Partecipante X 0 Partecipante X 271172014

For each settlement system CLIMP shows the link among:

Default

Regulated settlement

agent

market
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Trader point of view:
Market exceptions

XTRM Configuration My Settlement Agent

Settiement Agent's Clearing
Member

Settlement Agent Configuration = Guaranteed Markets With Default Configuration  JIECGEaTC Il
; o Security Account Dealing P, P - q
Settlement System Market Dealing Capacity Settlement Agent Settlement Account SA association Start Date Capacity SA association End Date Arcount association Start Date  Account assoiation End Date ccP Clearing Member
1 Target2Securites (T25) Hi-MTF 8 555 Pantecipante ¥ 0123400 27/11/2014 B 7/11/2014 1610CCeC 1111 Partecipante X 555 Partecipante Y

For each settlement system CLIMP shows the link among:

Exception
ang;rllfé?d Settlement
Agent

\[ex) Exception

regulated Settlement
market Agent
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~2r% London
¥ Stock Exchange Group

Trader point of view:
Markets matrix

Market matrix gives a general overview of Client participation in the markets for each
settlement system

Markets Matrix

Target2Securities (T25)
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5%5 London
1% Stock Exchange Group

X-TRM configurations changes
Step 1 — Trader point of view

In order to change X-TRM configurations, CLIMP offers a step by step process to easily insert
all the required information

Change Configuration X

Settlement System: | Targer2Securities (T25) =]

CED Code: | 1111

Proceed
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<% London
T3 Stock Exchange Group

X-TRM configurations changes
Step 2 — Trader point of view

Change Configuration

Default settlement agent(s) Start date End date
P T BOTH
1111 - Partecipante XXX [=] (5] © & 27/11/2014 = =
Dealing Capacity
P T BOTH
|555 - Partecipante Y =l & @ @  [27/11/2014 e =] i
Select GCM

=] oA

[1111 - Partecipante 200(
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A%r, London
4Ty Stock Exchange Group

X-TRM configurations changes
Step 3 — Trader point of view

T

oo ——
1111 [~

:m

27!11{2014 llﬂ
27.( 1172014 §=i

1111(=]

o “ E

271172014 JR5)
27/11/2014 G5

1111[>] 27/11/2014 |11
(1111 ~=] 27r11/2014 | Fo
1111[>] 04r12/2014 | 1]

B N R N
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5%5 London
~% Stock Exchange Group

X-TRM configurations changes
Settlement Agent point of view

Modify settlement securities accounts

Default Settlement Agent
Trader Data

Trader Configuration: 1111 - Partecipante XXX

i Agent C Son: 4655182 - Partecipants XX
Settlement System : TargetZSecurities (T25)

Market Dealing Capacity

]
M mWMmDmIm@DM™ QmOWmTImoWTQmTamoQmam

H
6011100 [=] (] =] @
(]

Default it start date 2771172014

Dealing Capacity H/R Profile
Market Settlement Account

dation start date 0s/173/2014 s3]

Add additional configuration

Submit Request
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Settlement Agent point of view: iz London

Stock Exchange Group

i ol
s S

Indirect participants and settlement accounts
I

XTRM Configuration Settlement Agent For

: |11y B

AT Cuaranteed Markets With Default Configuration | Market Exceptions

Security Account Deling

Settement System Dealing Capacity Trader Defaul Settement Agent SA assodiation Start Date Shassoiation End Date Settlement Account HR Prafile gy Defaul Security Account | Account association Start Date  Account association End Date

1 Target2Securties (T29) § 1111 Partecipante XXX Yes 2711204 6011100 B Yes 27t j2014

For each settlement system CLIMP shows link among:

Settlement Settlement

Agent

accounts

and as not default one.
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Settlement Agent point of view: i, London

XTRM Configuration Settlement Agent For
L+ T v
Settlement Agent Configuration Market Exceptions
Seitlement System Marigt Trader CED Code DCheg Settiement Account SA association Start Cate mm’ggz’g Deling SA associztion End Date HR Profile: Account association Start Date | Account association End Date Clearing Member aop smme"wﬂ'& ]
1 Target2Securities (T25) Hi-MTF 1111 Partecipante X B 6011100 27/11j2014 B 27/11/2014 1111 Partecipante X 1610CCeG 555 Partecipante Y 1111
2 Target2Securities (T25) ICAP 1111 Partecipante X ] 6011100 ji0i B 27/11/2014 1111 Partecipante X 1610CCeC 0 Partecipante X 111
3 Target2Securties (T25) FCT 1111 Partecipante X ] 6011100 27/11j2014 ] 27/11/2014 1111 Partecipante X 1610CCeC 555 Partecipante Y 111
4 Target2Securites (T25) IDEM 1111 Partecipante X ] 6011100 2711j2014 B 27/11/2014 1111 Partecipante X 1610CCeC 555 Partecipante Y 1111
5 Target2Securties (T25) e-MD 1111 Partecipante X ] 6011100 27112014 B 27/11/2014 1111 Partecipante X 1610CCeC 0 Partecipante X 1111
6 Target2Securities (T25) M 1111 Partecipante X ] 6011100 27112014 B 27/11/2014 1111 Partecipante X 1610CCeC 0 Partecipante X 1111
7 Target2Securities (T25) MOT 1111 Partecipante X B 6011100 271112004 B 27/11/2014 1111 Partecipante X 1610CCeC 555 Partecipante Y 11
& Target2Securities (T25) TAH 1111 Partecipante X ] 6011100 27/11j2014 ] 27/11]2014 1111 Partecipante X 1610CCeC 0 Partecipante X 1111
9 Target2Securties (T25) ETFFius 1111 Partecipante X ] 6011100 27/11j2014 ] 27/11/2014 1111 Partecipante X 1610CCeC 0 Partecipante X 111
10 Target2Securities (T25) Ml 1111 Partecipante X B 6011100 27112014 B 27/11/2014 1111 Partecipante X 1610CCe G 0 Partecipante X 11
11 Target2Securities (T25) WTA 1111 Partecipante X ] 6011100 27/11j2014 ] 27/11/2014 1111 Partecipante X 1610CCeC 0 Partecipante X 111
12 Target2Securtes (T25) EuroTLX 1111 Partecipante X ] 6011100 27/11j2014 ] 27/11/2014 1111 Partecipante X 1610CCeC 555 Partecipante Y 111
13 Target2Securities (T25) MTS 1111 Partecipante X B 6011100 ji1200 B 27/11/2014 1111 Partecipante X 1610CCeC 0 Partecipante X 1111

For each settlement system CLIMP shows the link among:

Trader for which

Regulated the Participant is a

default Settlement
Agent

market
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5%5 London
D/% Stock Exchange Group

Settlement Agent point of view:
Market exceptions

XTRM Configuration Settlement Agent For

CED: 1111

Settlement Agent Configuration Guaranteed Markets With Default Configuration Market Exceptions

Settlement System | Market C?Dmg;:k DC Neg SA association | SA association End Settlement Security Account Dealing HR Profile Account association Start Date Account association Clearing Settlement Agent's Clearing

Start Date Date Account Capacity End Date Member Member

For each settlement system CLIMP shows the link among:

Trader for which the
Participant is an exception
Settlement Agent and/or it

has defined a dedicated
account for a specific
market

Regulated market

Trader for which the
Participant is an exception
NOT regulated Settlement Agent and/or it
market has defined a dedicated
account for a specific
market
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Communication Messages
I

)

. Participant General Data | Parties & Accounts | Cash Agents | Operational Mandate | Service Configuration | Communication Message E Reports

AZA Configuration

AZA service configuration
RMI Connectivity Configuration
MT-X Connectivity Configuration

SWIFT Connectivity Configuration

¥-TRM Online Connectivity Configuration

*-TRM Connections configuration

Summary Reports

TYPE OF CONNECTION PRE - T2S

A2A Configuration Operational Data
Form

MT-X Connectivity Configuration Operational Data
Form

SWIFT Connectivity Configuration Operational Data
Form

X-TRM Online Connectivity Configuration BIT-Club

X-TRM Connections Configuration BIT-Club
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RNI messages for Custody Service
I

 These messages are available on demand also in MT-X
« Messages configurable for each single account

Category Message

Accounting Reporting 71N

Daily Statement of Holding 706

Monthly Statement of Holding 707

Securities Account Balance on Demand 717

720

Service Naotifications
724

CA Notifications/Confirmations for Cash Agents 7B1

CA Notifications/Confirmations for Intermediaries 7B2

CA Notifications/Confirmations for Issuers 7B3

Intra-position Management 710

Free Format Broadcast Message 097
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» It can be defined a different trasmission BIC code for each message category
* Messages within a single category can be selected individually

Category Message

544
Settlement Status, Processing Advice and Confirmation 546
548
535
Statement of Holdings and Transactions 536
537

Corporate Actions Notifications 564
566
567

524
538

Corporate Actions Information

Intra-position management

Free Format Message 599

Intra-Position Advice 508
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X-TRM Service messages
I

Change X-TRM Connectivity configuration

RHMI File

Category CED Code SWIFT 15022 SWIFT 20022 T fart

Push Based Real Time Report [F]11233 | TEST1242XXX [ | | cn=admin1,ou,o=fffw,i=swift [«

Mightly Push and Daytime Scheduled Report [V|11233 TESTIMEHHHE'  cn=admin ,ou,0=Fffw,i=swift El

«  SWIFT 20022 messages —> Distinguished Name is required
*  SWIFT 15022 messages—> Trasmission BIC code is required
* It can be defined a different trasmission BIC code for each available X-TRM function

* Messages related to a unique X-TRM function can not be selected individually
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X-TRM Service messages W S cnrge o
Detalls

Available communication

X-TRM function channel

Message

sese.024
sese.025
sese.028
sese.029

548
544
545
546
547
578

semt.017
semt.018

536
937

G56

SWIFT 20022

Push Based Real Time information

SWIFT 15022

SWIFT 20022

Nightly Push and Daytime Scheduled
information SWIFT 15022

V VV VV|VVVVVY VVVYVY

RNI file transfer
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X-TRM On-Line connectivity
and MT-A2A

Edit Configuration and Functions ¥
Connection Opening Date Closing Date
& *-TRM OnLine Enable 16/12/2014 = it
A2A Enable 16/12/2014 = =
X-TRM On Line MT - AZA
Function [ Ced
X-TRM OnLine Enable Opening Date Closing Date A2A Enable Opening Date Closing Date
| Mass Upload
11233 16/12/2014 & |
| Nightly Push and Daytime Scheduled Report
11233 16/12/2014 = | 16/12/2014 | |

Submit Request
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<% London
¥ Stock Exchange Group

Summary reports

Active participants for each service

m <
2
List of issuers Participants and
intermediaries Participants (MT-21)

_ <

Communication channels for each service

Different types of
report available

Possibility to set up a
timeframe of reference

to require the report Y,
2
Operational mandates and mandate to
service provider
J
I
Possibility to . .
download reports in Operational Mandate for Custody Service
CSV file
J
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4y London
1% Stock Exchange Group

Contacts
- ___________0_00000__]
For additional information, please contact:

email: t2s@lIseqg.com

Client Support
email: client@lseg.com
Telephone: +39 0233635640

Certificates requests

and CLIMP access

Master Data Management
CLIMP functionalities email: mdm@Iseqg.com
Telephone: +39 0233635639
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The publication of this document does not represent solicitation, by Borsa Italiana S.p.A., of public saving and is not to be considered
as a recommendation by Borsa Italiana as to the suitability of the investment, if any, herein described.This document has not to be
considered complete and it is meant for information and discussion purposes only. Borsa Italiana accepts no liability, arising, without
limitation to the generality of the foregoing, from inaccuracies and/or mistakes, for decisions and/or actions taken by any party based
on this documents.

Trademarks Cassa di Compensazione e Garanzia and CC&G are owned by Cassa di Compensazione e Garanzia S.p.A.
Trademarks Monte Titoli, X-TRM and MT-X are owned by Monte Titoli S.p.A.
London Stock Exchange, the coat of arms device and AIM are a registered trade mark of London Stock Exchange plc.

The above trademarks and any other trademark owned by the London Stock Exchange Group cannot be used without express written
consent by the Company having the ownership of the same.

Borsa lItaliana S.p.A. and its subsidiaries are subject to direction and coordination of London Stock Exchange Group Holdings (Italy)
Ltd — Italian branch.

The Group promotes and offers the post-trading services of Cassa di Compensazione e Garanzia S.p.A. and Monte Titoli S.p.A. in an
equitable, transparent and non-discriminatory manner and on the basis of criteria and procedure aimed at assuring interoperability,
security and equal treatment among market infrastructures, to all subjects who so request and are qualified in accordance with
national and community legislation, applicable rules and decisions of the competent Authorities.
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