CC&G Market Notice

10t December 2020

Derivatives Sections: Starting December 14", time limit for
managing clearing functions on cleared trades will extend to T+10

To the attention of: All Members
Priority: High
Topic: Time limit for managing clearing functions on

cleared trades

Dear Client,

Following our Market Notice of November 26, 2020, we confirm that from December 14", CC&G will
extend from T+5 to T+10 the time limit for managing via BCS the following clearing functions on cleared
contracts:

- “Trade Transfer” (that is the transfer of the trade at the trading price)?;

- “Trade Split” and “Cancel Trade Split” (that is the separation of the trade in several parts and the
related revocation);

- “Client Code Change”.

In order to activate the extension of clearing functions to T+10, it will be necessary to update the BCS
Client to version 5.8.5, which can be downloaded at
https://www.borsaitaliana.it/borsaitaliana/gestione-mercati/bcs-bitclearingstation/bcs.htm, starting
December 121,

You will find the updated GUI User Manual under the same link.

Modified texts of the Instructions and related Annexes, that take into account these functional
changes, are available on the CC&G website in the section Rules and Requlations, with and without
track changes.

For any additional inquiries, please contact:

Sales & Relationship Management Operations
+39 02 72426504 +39 06 32395321-227-246
ccpsales@lseg.com clearing.settlement@ccq.it

1 At the end of T+10 it will be available the usual functionality of position transfer that is made at the settlement price of
the previous day for Futures and at zero premium for Options.

22ty London
Stock Exchange Group 1



https://www.lseg.com/sites/default/files/content/documents/Market%20Notice%2026.11.2020%20-%20Extension%20from%20T%2B5%20to%20T%2B10%20and%20changes%20to%20CCG%20rules%20-%20ENG.pdf
https://www.borsaitaliana.it/borsaitaliana/gestione-mercati/bcs-bitclearingstation/bcs.htm
https://www.lseg.com/markets-products-and-services/post-trade-services/ccp-services/ccg-english-version/rules-and-regulations
mailto:ccpsales@lseg.com
mailto:clearing.settlement@ccg.it

