MARKET NOTICE

uu EURONEXT CLEARING

17 October 2022
IDEM - Capital Increase Banca

Monte Paschi Siena ordinary
shares

To the attention of: Members of Derivatives Sections
Priority: High
Topic: Capital Increase of BMPS ordinary shares:

Parameters required for the purpose of margining

Following the Borsa Italiana communication on Friday 14t October of the K factor, the
adjusted lot size and the LIS parameters for the stock option and futures contracts on
Banca Monte Paschi Siena ordinary shares, below the remodulated parameters:

Margin Futures Short Option
Class Multiplier Share & Straddle Minimum Margin ep
Interval R Adjustment
Margin
BMPS 1.000 EX 27,25% 50 5 20%
2BMPS 1.000 EX 27,25% 50 5
BMPS1 5 RETT 27,25% 50 5 20%
BMPS2 5 RETT 27,25% 50 5 20%
2BMPS1 5 RETT 27,25% 50 5
2BMPS2 5 RETT 27,25% 50 5
BMPSA 1 CUM 27,25% 1 20%
BMPSB 1 CUM 27,25% 1 20%

This publication is for information purposes only and is not a recommendation to engage in investment activities. This publication is
provided “as is” without representation or warranty of any kind. Whilst all reasonable care has been taken to ensure the accuracy of
the content, Euronext does not guarantee its accuracy or completeness. Euronext will not be held liable for any loss or damages of
any nature ensuing from using, trusting or acting on information provided. No information set out or referred to in this publication
shall form the basis of any contract. The creation of rights and obligations in respect of financial products that are traded on the
exchanges operated by Euronext’s subsidiaries shall depend solely on the applicable rules of the market operator. All proprietary
rights and interest in or connected with this publication shall vest in Euronext. No part of it may be redistributed or reproduced in any
form without the prior written permission of Euronext.
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