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OPTIQ DERIVATIVES: UPDATE ON INDEX DERIVATIVES AND
EQUITY DERIVATIVES RELEASE

Summary

Euronext would like to update clients on the scheduled release for Index Derivatives (IDD) and
Equity Derivatives (EQD) segments, planned to go live on 21 September 2020.

NEW RELEASE OPTIQ DERIVATIVES

Euronext would like to update clients on the scheduled release for the Index Derivatives and Equity
Derivatives segment. As communicated in the notice published on 05 August 2020, the go-live date
will be 21 September 2020. With this implementation, the Index Derivatives and Equity Derivatives
segment will be aligned with the Commodities (CMO) segment, following the CMO release of 31
August 2020.

COMMODITY DERIVATIVES INDICATOR

Euronext informs clients that, with the scheduled Optiqg Derivatives release, it will enforce the rule on
the commodity derivatives indicator on order entry level. The indicator advises if for a commodity
derivative or a warrant with a commodity underlying, the trade reduces the associated risk. The
correct value has to be specified using the field MIFID Indicators (SBE) or OrderAttributeGrp (FIX).

The Commodity derivative indicator can have two possible values:
m 0: Order not associated with reduction of risk for commodity derivatives or warrant with

commodity underlying
m 1: Risk Reduction flag for orders associated with commodity derivatives or warrant with
commodity underlying

The value 1 (Risk Reduction Flag) is only applicable for commodity derivative orders. Clients using this
value for non-commodity derivative orders will be rejected at order entry level. This ensures that all
clients apply the ESMA rule on the commodity derivatives indicator correctly.

Page 1 0of 2


https://connect2.euronext.com/sites/default/files/documentation/projects-notices/20200805%20Optiq%20Notice%20-%20Optiq%20Derivatives%20%E2%80%93%20New%20Release%20For%20Euronext%20Derivatives%20Segment%20and%20Update%20On%20Full%20SIM%20For%20Commodity%20and%20Index%20Futures_0.pdf

ESMA RULE

Commodity derivatives indicator: Indications made as to whether the transaction reduces risk in an
objectively measurable way are generated in accordance with Article 57 of Directive 2014/65/EU.
Where the transaction is for a transmitted order that has met the conditions for transmission set out
in Article 4, this field shall be populated by the receiving firm, in the receiving firm’s reports, using the
information received from the transmitting firm. This field is only applicable for commodity derivative
transactions.

Documentation

IT Documentation
Euronext Markets — Optiq OEG Client Specifications - FIX 5.0 Interface — V4.2.0
Euronext Markets — Optig OEG Client Specifications — SBE Interface — V4.2.0

In case of any additional questions, clients are invited to contact the Client Support team.

Operational Client Services Desk

Telephone:
Belgium: +32 2620 0585 Portugal: +351 2 1060 8585
France: +33 1 8514 8585 Netherlands: +31 207219585
Ireland: +353 16174 289 UK: +44 207 660 8585
Email: clientsupport@euronext.com Service hours: 08:00 — 19:00 CET
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This notice is for information purposes only and is not a recommendation to engage in investment activities. 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 except as provided otherwise. Some information may be subject to
regulatory approval. The Euronext Markets comprise the markets operated by Euronext Amsterdam, Euronext Brussels, Euronext Dublin, Euronext Lisbon, Euronext London, Euronext
Paris and Oslo Bgrs, referred to respectively as the Amsterdam, Brussels, Dublin, Lisbon, London, Paris and Oslo markets, as relevant. Euronext refers to Euronext N.V. and its affiliates.
Information regarding trademarks and intellectual property rights of Euronext is located at www.euronext.com/terms-use.
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