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This document explains how Clearing Members wishing to lodge
non-cash collateral should correctly format their security instructions
(lodge, release or substitute) in LCH Collateral Manager (CMS). This
information applies to instructions submitted via the CMS GUI, via
SWIFT MX (ISO20022) or via contingency forms.
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1 Safekeeping accounts

CORPORATE

Clearing Members must deliver securities pledged as cover for initial margin liabilities to one of the
following safekeeping accounts held by LCH Limited, according to asset and Clearing Member type.

Custodian

Account
Number

Description

Italian
Securities

Euroclear Bank MGTCBEBE 91205 Global Account No
91737 Italian Account Yes
15211 SWAP FCM SEG European Account No
25910 SWAP FCM SEG ltalian Account Yes
76904 Euroclear Seg Part30 Global No
76905 Euroclear Seg Part30 Italian EUR Yes

Euroclear UK/IE CRSTGB22 5165-C GBP Account No
5165-TT GBP Title Transfer Account No

Bank of New York IRVTUS3N 735136 US Owner No
735137 Non US Owner (INT 0%, DIV 15%) No
681994 Non US Owner (INT 10%, DIV 10%) No
682003 Non US Owner (INT 10%, DIV 15%) No
682004 Non US Owner (INT 15%, DIV 15%) No
682008 Non US Owner (INT 30%, DIV 30%) No
735138 SWAP FCM SEG US Owner No
874067 SWAP FCM SEG Global Yes
455703 BoNY Seg Part30 USD DOMESTIC NON US No

OWNER

161653 Non Seg Canadian Acc No
455704 BoNY Seg Part30 USD DOMESTIC US OWNER  No
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Custodian BIC Account Description Italian
Number Securities

Citibank New York CITIUS33 613085309 SWAP FCM SEG Global Yes

Austraclear * ACLRAUSS LCHC21HOUSE  AUD Account No

BMO Harris HARTUS44 1013032528 SWAP FCM SEG US Owner No
1013032530 US Owner No

The Monetary Authority MASGSGSM Ccus SGS Account No

of Singapore

Italian securities may be delivered only to one of the accounts indicated above. Futures Commission
Merchants (FCMs) must deliver securities to one of the designated FCM SEG accounts.
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2 Settlement party rules

The following section outlines the LCH settlement party rules for Clearing Members wishing to lodge,
release or substitute non-cash collateral.

These rules are applied to instructions submitted to the LCH Collateral Manager (CMS) and presented
as follows:

— Depositories
— Proprietary Party Identification
— Party rules

2.1 Depositories

LCH supports bilateral securities settlement from the following international markets

Market Business Identifier Code (BIC)

AUSTRALIA — Austraclear Limited ACLRAU2S
AUSTRIA — OeKB CSD GmbH OCSDATWWXXX
BELGIUM — The Banque Nationale de Belgique (ESES) NBBEBEBB216
CANADA - The Canadian Depository for Securities Limited CDSLCATT
CLEARSTREAM - Clearstream Banking Luxembourg CEDELULL
DENMARK — VP A/S — the Danish Securities Centre VPDKDKKK
EUROCLEAR - Euroclear Bank MGTCBEBE
FINLAND - Finnish Central Securities Depository Ltd (APK) APKEFIHH
FRANCE - Euroclear France (ESES) SICVFRPP
GERMANY - Clearstream Banking Frankfurt DAKVDEFF
ITALY — Monte Titoli spa MOTIITMM
JAPAN — Japan Securities Depository Centre (Jasdec) JJSDJPJT
LUXEMBOURG - VP Securities A/S VPDKDKKKALU
NORWAY - Verdipapirsentralen (VPS) VPSNNOKK
PORTUGAL - Interbolsa IBLSPTPP

SINGAPORE — The Monetary Authority of Singapore MASGSGSM
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SPAIN — Iberclear IBRCESMMCDE
SWEDEN - Euroclear Sweden AB VPCSSESS
SWITZERLAND - SIS — SEGAINTERSETTLE AG INSECHZZ

THE NETHERLANDS - Euroclear Nederland (ESES) NECINL2A

UK — Euroclear UK and Ireland LTD CRSTGB22

US — Federal Reserve Bank (FED) FRNYUS33

US — The Depository Trust Company (DTCC) DTCYUS33

2.2 Proprietary party identification

LCH supports the following Proprietary Party Identification formats. These can be used in place of a
Business Identification Code (BIC) in certain markets (as specified in the Party rules table that follows).

Euroclear Bank Code ECLR
Clearstream Code CEDE
Fedwire (ABA) Code USFW
CREST PID CRST
ESES Code EGSP
CDS CUID CDSL
VPDK Code VPDK
DAKYV Code DAKV
AU Code ACLR
DTC ID DTCYID

SAC Code SAC
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2.3 Party rules

The Party rules table outlines:

1.
2.

The available markets, from which securities can be received or delivered.
The type of identifier that can be used for identifying the Delivering or Receiving Agent (Party 1) and the

CORPORATE

Counterparty (Party 2). This may be a universal identifier such as a BIC or a proprietary identifier for which
the Data Source Scheme is indicated by its qualifier and should be included in the Issuer component.

The circumstances in which it is possible to provide an account identifier to support identifying the

Delivering or Receiving Agent (Party 1) and the Counterparty (Party 2). Whether the field is Mandatory
(M) or optional (O) is indicated.

Custodian

Euroclear Bank

Market Agent Agent Acct  Counterparty Counterparty
Acct
*AUSTRALIA — Austraclear Limited  ECLR Code n/a BIC (O)
AUSTRIA — OeKB CSD GmbH ECLR Code (0) BIC (M)
BELGIUM — The Banque Nationale = ECLR Code (O) BIC (0)
de Belgi
e Belgique BIC
EGSP Code
CANADA — The Canadian ECLR Code n/a BIC (O)
Depository for Securities Limited
CLEARSTREAM - Clearstream ECLR Code n/a BIC (0)
Banking L b
anking Luxembourg CEDE Code
DENMARK — VP A/S — the Danish ECLR Code n/a ECLR Code (0)
Securities Centre
EUROCLEAR - Euroclear Bank ECLR Code n/a BIC (0)
FINLAND - Finnish Central ECLR Code n/a BIC (0)
Securities Depository Ltd (APK)
FRANCE - Euroclear France ECLR Code n/a BIC (0)
ESES
( ) EGSP Code
GERMANY - Clearstream Banking ECLR Code n/a BIC (only 11 digit) (O)
Frankfurt
BIC (M)
DAKV n/a
ITALY — Monte Titoli spa ECLR Code n/a BIC (only 11 (0)
BIC digit)
JAPAN - Japan Securities ECLR Code n/a BIC (O)
Depository Centre (Jasdec)
BIC
LUXEMBOURG - VP Securities A/S ECLR Code n/a ECLR Code (O)
FINORWAY — Verdipapirsentralen ECLR Code n/a BIC (O)
(VPS) BIC

* Local market settlements for Australia must be submitted via contingency forms at the current time
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Custodian Market Agent Agent Acct  Counterparty Counterparty
Acct
PORTUGAL - Interbolsa ECLR Code n/a BIC (0)
BIC
SINGAPORE - The Monetary ECLR Code (0) BIC (0)
Authority of Singapore
SPAIN — Iberclear ECLR Code n/a BIC (O)
BIC
FSWEDEN - Euroclear Sweden AB  ECLR Code n/a BIC (O)
BIC
SWITZERLAND - SIS — ECLR Code n/a BIC (0)
SEGAINTERSETTLE AG
ECLR Code
THE NETHERLANDS — Euroclear EGSP n/a BIC (0)
Nederland (ESES)
UK — Euroclear UK and Ireland LTD  CRST PID n/a BIC n/a
US — Federal Reserve Bank (FED) USFW Code (O) BIC (O)
Euroclear UK/IE UK — Euroclear UK and Ireland LTD  CRST PID n/a BIC n/a
(CREST)
Citibank NY *AUSTRALIA — Austraclear Limited  BIC n/a BIC (O)
AUSTRIA — OeKB CSD GmbH BIC n/a BIC (0O)
BELGIUM — The Banque Nationale  BIC (M) BIC (O)
de Belgique
CANADA — The Canadian BIC (0) BIC (M)
D itory for S ities Limited
epository for Securities Limite: CDSL Code
FDENMARK - VP A/S — the Danish  BIC n/a BIC (0)
Securities Centre
VPDK Code
FINLAND - Finnish Central BIC n/a BIC (0)
Securities Depository Ltd (APK)
FRANCE - Euroclear France EGSP Code n/a BIC (0)
(ESES)
BIC (M) BIC ©)

GERMANY - Clearstream Banking ~ DAKV Code

Frankfurt

ITALY — Monte Titoli spa BIC n/a BIC (only 11 (0)
digit)

JAPAN - Japan Securities BIC (O) BIC (O)

Depository Centre (Jasdec)

THE NETHERLANDS - Euroclear EGSP Code (M) BIC (M)

Nederland (ESES)

* The following local market settlements must be submitted via contingency forms at the current time other than Euroclear Custodian:
Australia, Denmark, Norway, Sweden
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Custodian Market Agent Agent Acct  Counterparty Counterparty
Acct

INORWAY - Verdipapirsentralen BIC n/a BIC n/a
(VPS)
SINGAPORE - The Monetary BIC (0) BIC (0)
Authority of Singapore
SPAIN — Iberclear BIC n/a BIC n/a
ISWEDEN - Euroclear Sweden AB  BIC n/a BIC n/a
UK — Euroclear UK and Ireland LTD  CRST PID n/a BIC n/a
US — Federal Reserve Bank (FED) USFW Code (O) BIC (O)
US — The Depository Trust DTCYID (0) BIC (0)
Company (DTCC)

Bank of New York *AUSTRALIA — Austraclear Limited  BIC n/a BIC (O)
AUSTRIA — OeKB CSD GmbH BIC n/a BIC (M)
BELGIUM — The Banque Nationale  BIC (M) BIC (O)
de Belgique
CANADA — The Canadian BIC (0) BIC (0)
D itory for S ities Limited

epository for Securities Limite: CDSL Code

FDENMARK - VP A/S — the Danish ~ BIC n/a BIC (0)
Securities Centre

VPDK Code
FINLAND - Finnish Central BIC n/a BIC (0)
Securities Depository Ltd (APK)
FRANCE - Euroclear France EGSP Code n/a BIC (O)
(ESES)
GERMANY - Clearstream Banking BIC (M) BIC (O)
Frankfurt

DAKV Code
ITALY — Monte Titoli spa BIC n/a BIC (only 11 (0)

digit)

JAPAN — Japan Securities BIC (O) BIC (O)
Depository Centre (Jasdec)
THE NETHERLANDS — Euroclear EGSP Code (M) BIC (0)
Nederland (ESES)
INORWAY - Verdipapirsentralen BIC n/a BIC n/a
(VPS)
SINGAPORE - The Monetary BIC (0) BIC (0)
Authority of Singapore
SPAIN — Iberclear BIC n/a BIC (O)

* The following local market settlements must be submitted via contingency forms at the current time other than Euroclear Custodian:
Australia, Denmark, Norway, Sweden
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Custodian Market Agent Acct  Counterparty Counterparty
Acct

1SWEDEN - Euroclear Sweden AB  BIC n/a BIC n/a
UK — Euroclear UK and Ireland LTD  CRST PID n/a BIC n/a
US — Federal Reserve Bank (FED) USFW Code (O) BIC (O)
US — The Depository Trust DTCYID (O) BIC (O)
Company (DTCC)

Austraclear AUSTRALIA — Austraclear Limited AU Code (O) BIC (O)

BMO Harris US — Federal Reserve Bank (FED) USFW Code (O) BIC (O)
US — The Depository Trust DTCYID (O) BIC (O)
Company (DTCC)

The Monetary SINGAPORE — The Monetary BIC (O) BIC (O)

Authority of Authority of Singapore

Singapore

This document has been provided to you for informational purposes only and is intended as an overview of certain aspects of, or proposed changes to, the SwapClear, Listed
Interest Rates, SwapAgent and/or any other service provided by LCH Group Holdings Limited (“LCH Group”) or any of its group undertakings (group undertakings shall be
construed in accordance with section 1161 of the Companies Act 2006; each an (‘LCH Group Company”).

LCH Limited is supervised by the Bank of England within the UK regulatory framework, registered as a derivatives clearing organisation with the U.S. Commodity Futures
Trading Commission (“CFTC”) and recognised as a third-country CCP under Regulation (EU) No. 648/2012 of the European Parliament and of the Council of 4 July 2012 on
OTC derivatives, central counterparties and trade repositories (‘EMIR”). LCH S.A. is regulated and supervised in France by the Autorité des Marchés Financiers, the Autorité
de Contréle Prudentiel et de Résolution and the Banque de France, authorised as an E.U. CCP under EMIR, registered as a derivatives clearing organisation with the CFTC
and as a clearing agency with the U.S. Securities and Exchange Commission. LCH Limited and LCH S.A. also hold licenses or authorisations in other jurisdictions in which
they offer their services. More information is available at www.Ich.com.

The relationship of an LCH Group Company with its members is governed solely by its rulebook and certain other ancillary documentation, as applicable. This document does
not, and does not purport to, contain a detailed description of any aspect of a service provided by an LCH Group Company or any other topics discussed in this document, and
it has not been prepared for any specific person. This document does not, and does not seek to, constitute advice of any nature. You may not rely upon the contents of this
document under any circumstance and should seek your own independent legal, investment, tax and other advice. The information and any opinion contained in this
document does not constitute a recommendation or offer with respect to any derivative contract, financial instrument, security or service. No LCH Group Company makes any
representation, warranty, condition or guarantee (whether express or implied) that the contents of this document are accurate, complete or up-to-date, and makes no
commitment to offer any particular product or service. No LCH Group Company shall have any liability for any losses, claims, demands, actions, proceedings, damages, costs
or expenses arising out of, or in any way connected with, the information contained in this document, except that each LCH Group Company accepts liability that cannot be
excluded by applicable law.

Copyright © LCH Limited 2023. All rights reserved. SwapClear, CDSClear, ForexClear, RepoClear, EquityClear, SwapAgent and €GCPlus are registered trademarks of LCH.

The information contained in this document is confidential. By reading this document, each recipient agrees to treat it in a confidential manner and will not, directly or indirectly,
disclose or permit the disclosure of any information in this document to any other person (other than its regulators or professional advisers who have been informed of the
confidential nature of the information) without the prior written consent of the relevant LCH Group Company to whom such confidential information belongs.
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