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L'OPERA THE ARTWORK

Il soggetto di questa tela ha un carattere simbolico e rappresenta le
dinamiche proprie del mercato dei capitali. Attraverso le solide radici,
I'albero - ovvero la banca - & in grado di raccogliere le risorse dal
mercato, permettendo e favorendo cosi uno sviluppo delle imprese e, pit
in generale, del Paese. 'Unione Europea & rappresentata dai frutti della
folta e rigogliosa chioma.

This artwork’s subject has a symbolic feature and shows the capital
markets dynamics. Through its roots, the tree — that is the bank — can
find money from the market, enabling the growth of businesses and the
country in the real economy. The European Union is seen as fruits.

GIOVANNI DI MODICA

Diplomato in scultura all’Accademia di Brera, inizia a lavorare nel mondo degli effetti
speciali. Realizza sculture per cinema e spot, disegna fumetti ed e pubblicato sia
in Italia sia in USA. Recentemente ha iniziato a realizzare cortometraggi animati. Pittore,
illustratore e videomaker, Di Modica ha una grande capacita comunicativa, talvolta ironica
e tagliente, altre volte piu lirica.

Giovanni has a degree in sculpture at the Accademia di Brera and has worked, at the
beginning, realizing sculptures for cinema and ads and band stripes edited in Italy and
USA. He has recently realized short cartoons. Di Modica is a painter and a video maker with
a huge communication attitude, sometimes ironic, sometimes lyric.

“Events in Art” & un progetto che valorizza il talento di giovani artisti, utilizzando le opere
come immagini identificative dei Convegni. Obiettivo dell'iniziativa & promuovere I'arte
e la cultura durante gli appuntamenti organizzati da ABIServizi S.p.A.

[l progetto & in collaborazione con Fabbrica di Lampadine.

“Events in Art” is a project that promotes the talent of young artists, using the artworks as
identifying images of the Conferences. The objective of the initiative is to promote art and
culture during the events organized by ABIServizi S.p.A..

This project is realized in collaboration with Fabbrica di Lampadine.



KEYNOTE SPEECH

SESSIONE PLENARIA DI APERTURA
OPENING PLENARY SESSION

Pausa caffé e networking nell’Area Meeting

Coffee break and networking in the Meeting Area

11.00am  SESSIONE PLENARIA
PLENARY SESSION

Pranzo e networking nell’Area Meeting
Buffet lunch and networking in the Meeting Area

TAVOLE ROTONDE PARALLELE
PARALLEL ROUND TABLES

Ottimizzazione del capitale Raccolta collateralizzata Raccolta per le imprese
regolamentare delle banche e finanziamento degli asset Corporate funding
Banks’ regulatory capital Collateralised funding
optimization and asset financing
Al Una visione d’insieme B1 Obbligazioni Il Mercato del
della regolamentazione garantite e 0BC Private Placement
LU prudenziale 140 pm P S Europeo
Overview of prudential and OBC European Private
regulation Placement Market
Visione strategica sulla Cartolarizzazioni - Il mercato
gestione e ottimizzazione Evoluzioni normative dei Corporate
del capitale delle banche Securitisation - The Bond
Strategic view on evolution of the rules Corporate Bonds
management/optimization market
of bank capital
A3 Strumenti ibridi B3 Cartolarizzazioni -

di capitale: il punto Dinamiche
UL g vista degli Investitori  [ReA L el mercato

Hybrid Instruments: Securitisation -

Investors’ point of view Markets dynamics

5.30 pm  Arivederci a Funding & Capital Markets Forum 2016!

See you at the Funding & Capital Markets Forum 2016!



8.15am Registrazione dei partecipanti, caffé di benvenuto e networking nell’Area Meeting
Participant registration, welcome coffee and networking in the Meeting Area
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SESSIONE PLENARIA DI APERTURA Giovedi 23 aprile
Mattina

OPENING PLENARY SESSION Thursday 23" April

Capital Markets Union: il punto di vista Morning
delle Istituzioni

Capital Markets Union: the Institutions’

point of view

9.00 am  Keynote speech
Jean-Michel Six, Chief Economist Europe Standard & Poor’s

9.20am  Moderator
David Sabatini, Head of Finance Office ABI

Panel
Carlos Echave, Policy Officer (Prudential Regulation) European Commission
Giovanni Siciliano, Head of Research Division Consoh

Waleed EI-Amir, Deputy Chairman European Covered Bond Council (ECBC)
Head of Group Strategic Funding & Portfolio UniCredit

Paul McGhee, Director of Strategy AFME

10.30 am Pausa caffé e networking nell’Area Meeting
Coffee break and networking in the Meeting Area




SESSIONE PLENARIA Giovedi 23 aprile
PLENARY SESSION Mattina
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Thursday 23" April

Capital Markets Union: il punto di vista Morning
del mercato

Capital Markets Union: the market

point of view

Moderator
Raffaele Rinaldi, Head of Credit Office ABI

11.00 am

Panel
Alessia Garbella, Principal Bain & Company, Italy

Michelangelo Margaria, Vice President - Senior Credit Officer/Manager
Moody’s Investors Service

Carlo Barbarisi, General Manager CRIF Rating Agency

Luca Bertalot, Secretary General European Mortgage Federation - European
Covered Bond Council (ECBC)

Roberto Bortolotti, Head of Financial Institutions Advisory Italy, Switzerland
& Greece - Managing Director Commerzhank

12.40 pm

Pranzo e networking nell’Area Meeting
Buffet lunch and networking in the Meeting Area

1.40 pm

INIZI0 DELLE TAVOLE ROTONDE PARALLELE
START OF THE PARALLEL ROUND TABLES
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J\  CTTIMIZZAZIONE DEL CAPITALE Gioved 23 apil
omeriggio
REGOLAMENTARE DELLE BANCHE o 35 i
BANKS' REGULATORY CAPITAL Atternoon
OPTIMIZATION

TAVOLA ROTONDA PARALLELA PARALLEL ROUND TABLE
Una visione d’insieme della regolamentazione prudenziale

Overview of prudential regulation

Moderator
Edgardo Palombini, Director Deloitte Consulting

1.40 pm

Panel
Oscar Piccinini, Capital Manager BPER - Banca Popolare dell’Emilia Romagna
Simon McGeary, Managing Director, Head of New Products Group Citigroup

Bernd Volk, Head of European Covered Bond and Agency Research - Capital
Markets & Treasury Solutions Deutsche Bank



TAVOLA ROTONDA PARALLELA PARALLEL ROUND TABLE
Visione strategica sulla gestione e ottimizzazione

del capitale delle banche
Strategic view on management/optimization of bank capital

Moderator
Flavio Fabbrizi, Managing Director - Head of Capital Financing HSBC Bank

250 pm Panel
Tobias Kessler, Capital Solutions Group EMEA HSBC Bank

Satish Pulle, Head of Financials and ABS
ECM / Wells Fargo Asset Management

Pascal di Prima, Partner Simmons & Simmons

Federico Ravera, Head of Strategic Portfolio UniCredit

TAVOLA ROTONDA PARALLELA PARALLEL ROUND TABLE

Strumenti ibridi di capitale: il punto di vista degli Investitori
Hybrid Instruments: Investors’ point of view

Moderator
Davide Ferrazzi, Finance Office ABI

410 pm Panel
Enrico Scarin, Portfolio Manager - Fixed Income Generali Investments Europe
Francesco Castelli, Portfolio Manager Banor Capital
Martin Richter, Bank Capital Trading Commerzbank

Juliane Rack, Credit Research Analyst Commerzbank

9.30 pm  Arrivederci a Funding & Capital Markets Forum 2016!
See you at the Funding & Capital Markets Forum 2016!
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B RACCOLTA COLLATERALIZZATA Gioved 23 aprile
omeriggio
E FINANZIAMENTO DEGLI ASSET e 350 i
COLLATERALISED FUNDING Atternoon
AND ASSET FINANCING

TAVOLA ROTONDA PARALLELA PARALLEL ROUND TABLE
Obbligazioni garantite e 0BC

Covered Bonds and OBC

Moderator
Rosanna Vicari, Partner, Audit & Assurance Mazars

1.40 pm  Panel
Martin Lenhard, Vice President - Senior Analyst Moody’s Investors Service
Luciano Chiarelli, Head of ABS and Covered Bonds UniCredit

Vito Natale, Senior Vice President, EU Covered Bonds & Surveillance
DBRS

Federica Fabrizi, Senior Director FitchRatings

Frank Will, Chairman of the EU legislation Working Group
European Covered Bond Council (ECBC)

Roberto Paciotti, Managing Director, Analytical Manager Covered Bonds
& Country Manager Italy Standard & Poor’s CMSI



TAVOLA ROTONDA PARALLELA PARALLEL ROUND TABLE
Cartolarizzazioni - Evoluzioni normative

Securitisation - The evolution of the rules

Moderator
Alfredo Varrati, Credit Office ABI

3.15 pm

Panel
Gregorio Gonsoli, Partner Chiomenti Studio Legale

Giulia Arenaccio, Of Counsel Studio Legale Associato
in associazione con Simmons & Simmons

Alessia Garbella, Principal Bain & Company, ltaly

Antonella Tagliavini, Head of Securitisation
BNP Paribas Corporate & Investment Banking

TAVOLA ROTONDA PARALLELA PARALLEL ROUND TABLE
Cartolarizzazioni - Dinamiche del mercato

Securitisation - Markets dynamics

Moderator
Vinicio Trombetti, Partner JONES DAY®

4.20 pm

Panel

Daniela Di Filippo, Director FitchRatings

Marco Anghehen, Director Business Development European Datawarehouse
Daniela Francovicchio, Senior Structured Finance Manager European Investment Fund

Biagio Giacalone, Head of Credit Solutions Group Banca IMI

5.30 pm

Arrivederci a Funding & Capital Markets Forum 2016!
See you at the Funding & Capital Markets Forum 2016!
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c RACCOLTA PER LE IMPRESE gioved? 23 aprile
omeriggio
CORPORATE FUNDING Thursday 23 April
Aftrnoon

TAVOLA ROTONDA PARALLELA PARALLEL ROUND TABLE
Il Mercato del Private Placement Europeo

European Private Placement Market

Moderator
Piergiorgio Leofreddi, Partner JONES DAY®

1.40 pm  Panel
Katie Kelly, Director 1CMA

Filomena Gocco, Director Muzinich & Co

Marzia Barone, Executive Director Debt Capital Markets UBS

Attilio Tranquilli, Deputy Chairman Unindustria
Giuseppe Sartorio, Head of Private Debt Banca IMI

Nicola Branzoli, Economist Banca d’ltalia



TAVOLA ROTONDA PARALLELA PARALLEL ROUND TABLE
Il mercato dei Corporate Bond

Corporate Bonds market

Moderator
Carmelo Raimondo, Partner Chiomenti Studio Legale

3.35pm  Panel
Ermanno Mantova, Secretary-General Organismo Italiano Minibond (0IMB)
Francesca Fraulo, Managing Director CRIF Rating Agency

Mauro Alfonso, Chief Executive Officer Cerved Rating Agency

5.30 pm  Arrivederci a Funding & Capital Markets Forum 2016!
See you at the Funding & Capital Markets Forum 2016!

0O 0o 0 0o 0 0 |
e 01 denln | ke B3 !d-n_m. :u-u us! dewh O - 1. CBONDS

| 2. BAIN & COMPANY
e - 3. COMMERZBANK

biidd 4. DELOITTE
a o [ 5. MOODY'S
r 6. CRIF
M'-.‘u 7. SIMMONS & SIMMONS
ENTRANCE 8. ECBC
<€— 9. FITCH RATINGS
. 10. S&P
Leadld 11. MAZARS
J 12. WILMINGTON TRUST
g 13. DEUTSCHE BANK
) 14. JONES DAY
= 15. CITI
d 16. AFME
‘ 17. DBRS
ek 18

| 18. BEPLEX




FUNDING & CAPITAL MARKETS FORUM 2015 u #forumfunding
is an ABIEventi Conference

www.ahieventi.it Design movieandarts

L] [in] el

www.facebook.com/eventi.ABIEventi www.twitter.com/ABI_Eventi ABIEventi abieventiblog.blogspot

Platinum Partner

BAIN & COMPANY (® COMMERZBANK ¢
P ok Mooby's 0D RATINGS SERVICES
VI aceney INVESTORS SERVICE MESRAW HILL FINANCIAL

Golden Partner

BANCA IMI BNP PARIBAS /@) Cerved Rafing

Ci tl ) Deloitte Deutsche Bank

FitchRatings HSBC <> J%N‘g{s MAZARS

Simmons & Simmons gl% UB S

Brand Partner

BONELLI EREDE PAPPALARDO CREDITVISION @ RENOWNED FOR A REASON" @ WILMINGTON
TRUST

STUDIO LEGALE, GRUPPO AXERTA

Gala Dinner Partner

RENOWNED FOR A REASON" & 5 WILMINGTON

TRUST
Technical Partner
o
Fabbrica
di Lampadine SVIVZZERA
RICEVIMENTI
In partnership with In collaboration with Media Partner
ABI BANCAFORTE
2, ECB anovation key
€ R L ame/

...........



