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PREFACE SATURN 

ABOUT THIS DOCUMENT 

This specification document is related to the Euronext Saturn Web Services, part of 9ǳǊƻƴŜȄǘΩs Reporting 

Services. Saturn offers a REST API which is used to access the services of the gateway. The purpose of this 

document is to describe the technology and the supported messages.  

TARGET AUDIENCE 

This document is targeted to clients of one or several of the following Euronext Reporting Services: 

ƴ Transaction Reporting on Euronext Markets conducted directly by Euronext Members;  

ƴ Transaction Reporting on Euronext Markets conducted by Euronext Members not Subject to MIFIR; 

ƴ ARM Transaction Reporting services; 

ƴ APA Post-Trade publication service and APA Pre-Trade publication for an SI (SI Quotes); 

ƴ Cleared OTC trade facility 

ƴ OBOE  Off Book On Exchange Trade Reporting services 

 

However some services are significant for a subset of the system; they are marked with small logos as 
described below: 

Logo Meaning 

ARM Approved Reporting Mechanism 

APA Pre Approved Publication Arrangement pre trade 

APA Post Approved Publication Arrangement post trade 

EM Euronext members 

RC Reporting and clearing for Euronext Members 

OBOE Off Book On Exchange Trade Reporting 

ALL Function applying to all users 

 

 

Saturn Solution covers other features:  

ƴ Commodity Positions Reporting 

ƴ Short Code Long Code Management (SLC) 

 

These services are described in separate documents.  
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ASSOCIATED DOCUMENTATION 

The following lists the associated documents, which either should be read in conjunction with this document 

or which provide other relevant information to user:  

ƴ https://www.euronext.com/en/trading-services/euronexts-apa-arm-services-under-mifid-ii 

ƴ https://www.euronext.com/sites/www.euronext.com/files/euronext_global_reporting_solution_-
_saturn_interface_user_guide_v2.2.pdf  

ƴ Intermediate certificate (refer to Section 10 Pre requisite before using API) 

https://www.euronext.com/sites/www.euronext.com/files/saturn_certifdigicertclient.pfx 

ƴ Example of csv files (submit trades): 

ï APA/ARM: 

https://connect2.euronext.com/sites/default/files/it-
documentation/saturn_example_of_oboe_upload_file.csv 

ï OBOE: 

https://connect2.euronext.com/sites/default/files/it-documentation/saturn_example_of_apa-
arm_upload_file.csv 

 

CONTACT   

For further information on this document, please Please find below the contact details: 

ƴ Operational Client Services Desk: clientsupport@euronext.com 

ƴ Belgium +32 2 620 0585 

ƴ France +33 1 8514 8585 

ƴ Ireland +353 1 617 4289 

ƴ Netherlands +31 20 721 9585 

ƴ Portugal +351 2 1060 8585 

ƴ UK +44 20 7660 8585. 

TERMS AND ACRONYMS 

Term/Acronym  Description  

ARM Approved Reporting Mechanism 

APA Approved Publication Arrangement 

Attribute 

& 
Basic building blocks of XML Schemas. 

ƴ An XML element is everything from (including) the elementΩs start tag to (including) the elementΩs end 
tag; 

ƴ Attributes are designed to contain data related to a specific element. 
Element 

Client An application, i.e. a system that accesses the services in Saturn through the API gateway. 

HTTPS Hypertext Transfer Protocol Secure 

Function A specific action in the Saturn REST API gateway, for example, Logon, Logoff, SubmitTrades etc. 

https://www.euronext.com/en/trading-services/euronexts-apa-arm-services-under-mifid-ii
https://www.euronext.com/sites/www.euronext.com/files/euronext_global_reporting_solution_-_saturn_interface_user_guide_v2.2.pdf
https://www.euronext.com/sites/www.euronext.com/files/euronext_global_reporting_solution_-_saturn_interface_user_guide_v2.2.pdf
https://www.euronext.com/sites/www.euronext.com/files/saturn_certifdigicertclient.pfx
https://connect2.euronext.com/sites/default/files/it-documentation/saturn_example_of_oboe_upload_file.csv
https://connect2.euronext.com/sites/default/files/it-documentation/saturn_example_of_oboe_upload_file.csv
https://connect2.euronext.com/sites/default/files/it-documentation/saturn_example_of_apa-arm_upload_file.csv
https://connect2.euronext.com/sites/default/files/it-documentation/saturn_example_of_apa-arm_upload_file.csv
file://///oad.exch.int/Deptseu/Ba_Dev/%5bNEW%5d/TCS,%20Saturn/Saturn%20-%20Transverse%20Documents/(Source)/Web%20Service/clientsupport@euronext.com
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Term/Acronym  Description  

REST 

REST, or Representational State Transfer, relies on a stateless, client-server, cacheable communications 
protocol. REST is an architecture style for designing networked applications. Rather than using complex 
mechanisms such as CORBA, RPC or SOAP to connect between machines, simple HTTPS is used to make calls 
between machines. REST is a lightweight alternative 

SSL Secure Sockets Layer (cryptographic protocol) 

STP Straight-through processing 

User A person accessing the Saturn services the Web user interface 

XML Extensible Markup language 

OBOE Off Book On Exchange Trade Reporting Service 

FIX protocol 

Financial Information Exchange protocol (FIX) is an open specification designed to standardize and streamline 
electronic communications in the financial securities industry supporting multiple formats and types of 
communications between financial entities for trade allocation, order submissions, order changes, execution 
reporting and advertisements 

HISTORY 

REVISION NO. DATE CHANGE DESCRIPTION 

1.0 22 Feb 2017 Initial version called: Euronext APA/ARM services - Saturn Web services 

2.0 4 Aug 2017 

ƴ § 7.2 Submit APA Quotes - APA Pre Trade Publication 

ƴ $ 9 Clearing Section 

ƴ § 10 technical details and examples (upload trades in GUI, Web services, data 
retrieval, statistics) 

2.0 4 Sep 2017 ƴ § 5.1 new fields added - Buyer and Seller National ID Type  

2.1 18 Sep 2017 
ƴ § 5.1 new fields added - Buyer and Seller Decision Maker + Investment Decision 

Within Firm National ID Type + Execution Within Firm National ID Type 

2.1 19 Sep 2017 
ƴ § 4.14.2 Detailed fields for csv file 

ƴ § 4.10 to 4.11 distinction between APA ARM moved in this section 

2.2 27 Sep 2017 
ƴ Logos for all paragraphs have been changed 

ƴ Additional definitions have been inserted in the Glossary 

2.3 28 Sep 2017 
ƴ Screenshots in English added in section 9 Prerequisite before using API 

ƴ Information added in section 10.4 Result 

2.3 03 Oct 2017 ƴ Fields 5, 58 & 60 corrected to reflect RTS 22 

2.3 06 Oct 2017 ƴ Add csv file example for trade submission 

2.4 18 Oct 2017 ƴ Executing firm inserted in section 4.4 submit trades 

2.5 8 Nov 2017 ƴ Modification on APA Quotes URLs and specification 

2.6 16 Nov 2017 ƴ § 14.2 Generate certificate with PEM format 

2.6 20 Nov 2017 ƴ § 7.4 APA Pre trade Publication Kinematic 

2.7 05 Dec 2017 
ƴ § 9.1 OTC Clearing only 

ƴ § 9.2 OTC Clearing with APA and/or ARM 
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REVISION NO. DATE CHANGE DESCRIPTION 

2.7 05 Dec 2017 

ƴ Fields transaction price type, duplicative trade indicator, special dividend trade 
removed 

ƴ Quantity Notation added related to quantity units 

2.7 07 Dec 2017 

ƴ § 10 Instrument without ISIN code 

ƴ § 11 Instrument without ISIN code with csv file 

ƴ § 4.10 ARM fields mapping 

ƴ § 4.11 APA fields mapping 

2.8 13 Dec 2017 

ƴ § 9.2 feedback status 

ƴ § 4.9 GetTx response data parameters 

ƴ § 4.14.6 Getuploadfiles reponse data 

ƴ § 4.4.1 Function SubmitTx 

ƴ § 6 Clearing section (mention added about instruments) 

ƴ § 4.13 Price control checks 

ƴ § 6 Retrieve Clearing Declarations 

ƴ § 4.4.7 APA trade Publication Section (mention for Synapse) 

ƴ Waiver indicator applicable to both APA and ARM 

2.8.1 29 Dec 2017 

ƴ Changed Publication Date Time format for API submit trades 

ƴ Changed Trading Date Time description 

ƴ Changed description of API submit trades 

ƴ !ŘŘŜŘ ǊŜǉǳƛǊŜƳŜƴǘ ŦƻǊ άпΦм4 {ǳōƳƛǘ ¢ǊŀŘŜǎ ǘƘǊƻǳƎƘ ŎǎǾέ 

2.8.2 16 Jan 2018 

ƴ Changed FreeText length (Submit & csv)  

ƴ Added recommendation for submitTx & getTx 

ƴ Changes in 4.10 ARM fields mapping 

ƴ Changes in 4.11 APA fields mapping 

ƴ Added example $7.4.8 Rejection 

ƴ Added example $7.5 Retrieve APA Quotes 

ƴ Added example $6 Retrieve Clearing declarations 

ƴ Removed APA field: Publication Date Time (Submit & csv) 

ƴ Removed ARM field: Submitting Entity ID (Submit & csv) 

ƴ Removed getOverview, getMarketPlaceDetail and getTimeLine resources 

ƴ Removed Statistics resources examples 

ƴ §4.8 getTx resource 

ƴ $4.9 getTx resource Response 

ƴ $4.14.7 getuploadedfiles resource 

ƴ $4.14.8 getuploadedfiles resource Response 

ƴ $5.1.1 Retrieve Instruments Referential 

ƴ $5.1.2 Retrieve Instruments Referential Response 

ƴ $7.6 Retrieve APA Quotes resource Response 

ƴ $4.4.10 InstrumentID Type mandatory 

 

2.8.3 26 Mar 2018 

ƴ Added Quantity Notation in $4.11 APA fields mapping 

ƴ Modified $4.14.7 άDŜǘ¦ǇƭƻŀŘŜŘŦƛƭŜǎέ ǎŜŎǘƛƻƴ 

ƴ Modified $4.14.8 άDŜǘ¦ǇƭƻŀŘŜŘŦƛƭŜǎ ǊŜǎǇƻƴǎŜ Řŀǘŀέ ǎŜŎǘƛƻƴ 

ƴ Added new status in $12.1 Saturn Trade Status: ENX to be completed 
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REVISION NO. DATE CHANGE DESCRIPTION 

ƴ Added $4.14.9 Rest API Return Upload Code 

ƴ Updates of Bypass indicator (Extended to LEI code and Format Change) 

ƴ Reorganization of $5 SATURN referential 

ƴ Added Warning Message about removal of $4.4 submit and $4.6 get resource 

 

 

2.8.4 16 Apr 2018 

ƴ Added Instrument Basket fields in $4.4.10 Transaction Reporting section 

ƴ Added Instrument Basket fields in $4.4.7 APA Trade publication section 

ƴ Added Instrument Basket fields in $4.10 ARM fields mapping section 

ƴ Added Instrument Basket fields in $4.11 APA fields mapping section 

ƴ Added Instrument Basket repeating section in $4.14.2 Detailed fields for csv file 

ƴ Added $4.4.10 Instrument Basket Fields 

2.8.5 22 Jun 2018 

ƴ Added new status in $12.1 Saturn Trade Status section 

ƴ Added new API status return codes in $16.5 Rest API Return Status code section 

ƴ Added new values in the Deferral indicator field 

ƴ Added new section $8 APA Post trade (Inc. Deferred Publication) 

2.8.6 14 Sep 2018 

ƴ Added new schema $4.3.2 Off Book On Exchange Trade Reporting schema 

ƴ Added new section $4.4.8 Off Book On Exchange section 

ƴ Added new field $4.12 OBOE Fields Mapping 

ƴ Added new section $4.13.3 OBOE Price validation and volume control  

ƴ Added new section $4.4.8.1 getCurrentTransactionsStatus 

ƴ Added new section $4.4.8.2 getCurrentTransactionsStatus response data 

ƴ Added new section $4.4.8.3 getCurrentCommoditiesStat 

ƴ Added new section $4.4.8.4 getCurrentCommoditiesStat response data 

ƴ Added new section $4.4.8.5 getSlcCurrentStatistics 

ƴ Added new section $4.4.8.6 getSlcCurrentStatistics response data 

ƴ Added new section $4.4.8.7 getQuotesCount 

ƴ Added new section $4.4.8.8 getQuotesCount response data 

ƴ Added two new fields in section $4.9 ARM fields Mapping  (Clearing Counterpart 
ID & Clearing Counterpart Name) 

ƴ Added two new fields in section $4.10 APA fields Mapping  (Clearing Counterpart 
ID & Clearing Counterpart Name) 

ƴ !ŘŘŜŘ ƴŜǿ {ŀǘǳǊƴ ¢ǊŀŘŜ {ǘŀǘǳǎ ά²ŀǊƴƛƴgέ ƛƴ ǎŜŎǘƛƻƴ мнΦм 

2.8.7 23 Oct 2018 

ƴ Added new section 4.9 FIX 5.0 Messages 

ƴ Added new section 4.3.7.1 APA Trade Publication Only (APA/ARM Indicator =2) 

ƴ Added new section 4.3.7.2 APA & ARM Trade Reporting (APA/ARM Indicator =3) 

ƴ Added new section 4.3.8.1 OBOE Trade Only (APA/ARM Indicator =5) 

ƴ Added new section 4.3.8.2 OBOE & ARM Trade Reporting (APA/ARM Indicator 
=6) 

ƴ Updated section 9.1.3 Schema: OTC Trades WorkFlow 

ƴ Updated section 9.1.2 Dedicated Clearing Fields 

ƴ Updated section 17. Fields Description 

2.8.8 19 Dec 2018 
ƴ Updated section 4.3.3: Adding mandatory Fields for Amendment 

ƴ Updated section 4.3.4: Adding mandatory Fields forCancellation 
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REVISION NO. DATE CHANGE DESCRIPTION 

ƴ /ƘŀƴƎŜŘ ά.ȅǇŀǎǎ /ƻƴǘǊƻƭ ŦƭŀƎέ ƛƴ hǇǘƛƻƴŀƭ 

ƴ /ƘŀƴƎŜŘ άtǊƛŎŜέ ŀƴŘ άvǳŀƴǘƛǘȅέ 5ŜŎƛƳŀƭ CƻǊƳŀǘ ŦƻǊ h.h9 

ƴ /ƘŀƴƎŜŘ ά¢ǊŀŘƛƴƎ /ŀǇŀŎƛǘȅ мΥ ±ŀƭǳŜ нόa¢/Iύ ƛǎ ƴƻǘ ŀǾŀƛƭŀōƭŜ ŦƻǊ h.h9 Dublin 

ƴ Updated section 17. Fields Description (Price / Quantity / BypassControl / Trading 
capacity1) 

ƴ Adding a new check to verify if the Executing firm LEI matches the participant ID 

ƴ Updated section 17. Fields Description (Security ID) 

ƴ Adding a notice in the Security ID field to inform the client  to use the Euronext 
Code when entering an OBOE trade executed on a Dublin instrument. 

 

2.8.9 11 Mar 2019 

ƴ Updated Section 4.3: Submit trade,  
Adding value 4 in ǘƘŜ άTrade Reportέ field, for recovering transactions 
 

ƴ Updated section 4.3.5: Transaction reporting (ARM) 
by adding an important note regarding the new  process for recovering 
transactions 
 

ƴ Updated section 4.3.7.2: APA & ARM 
Adding Transaction reporting, by adding an important note regarding the new  
process for recovering transactions 
 

ƴ Updated section 4.3.8.2: OBOE & ARM 
Adding Transaction reporting, by adding an important note regarding the new  
process for recovering transactions 
 

ƴ Updated section 17. Fields Description [Action] by adding value 4 RECOVERY 

 

2.9.0 04 Apr 2019 ƴ Update section 9.1.3 Schema: OTC trades workflow 

2.9.1 02 May 2019 

ƴ Update section 4.3.1 for Mandatory fields to INSERT 
ƴ Update section 4.3.3 for Mandatory fields to AMEND 
ƴ Update section 4.3.4 for Mandatory fields to CANCEL 

2.9.3 14 May 2020 

Oslo Bors Integration: 
ƴ 9ȄǘŜƴŘŜŘ Ψ/ƻǳƴǘŜǊǇŀǊǘȅ ¢ȅǇŜΩ ǇƻǎǎƛōƭŜ ǾŀƭǳŜ with: 

ï 3 ς Non Euronext Member 

ƴ 9ȄǘŜƴŘŜŘ Ψ±ŜƴǳŜΩ ǇƻǎǎƛōƭŜ ǾŀƭǳŜǎ with Dublin/Oslo MICs: 

ï άXOFFέ 

ï άXXXXέ 

ï ά{Lb¢έ 

ƴ 9ȄǘŜƴŘŜŘ Ψ5ŜŦŜǊǊŀƭ LƴŘƛŎŀǘƻǊΩ ǇƻǎǎƛōƭŜ ǾŀƭǳŜǎ: 

ï 5 - Deferral (Oslo). 

ƴ Extended Euronext Trade Flags possible values: 

ï baΥ Ψbƻǘ ǘƻ aŀǊƪŜǘΩ 
ï ±²Υ Ψ±²!t ¢ǊŀŘŜΩ 
ï 5¢Υ Ψ5ŜǊƛǾŀǘƛǾŜ-ǊŜƭŀǘŜŘ ¢ǊŀŘŜΩ 
ï h¢Υ ΨhǊŘƛƴŀǊȅ ¢ǊŀŘŜΩ 
ï hbΥ Ψbƻƴ-ǎǘǊŀƴŘŀǊŘ {ŜǘǘƭŜƳŜƴǘΩ 
ï w9Υ ΨwŜǇƻΩ 
ï h9Υ Ψ9ȄŎƘŀƴƎŜ-ƎǊŀƴǘŜŘ ¢ǊŀŘŜΩ 
ï hIΥ ΨhǘƘŜǊΩ 
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REVISION NO. DATE CHANGE DESCRIPTION 

ï h[Υ ΨhŘŘ [ƻǘΩ 
ï htΥ ΨtŀŎƪŀƎŜ ¢ǊŀƴǎŀŎǘƛƻƴΩ 

ƴ aƻŘƛŦƛŜŘ Ψ¢ǊŀŘƛƴƎ /ŀǇŀŎƛǘȅΩ ǾŀƭǳŜ: 

ï  н Ψa¢/IΩ ŀǾŀƛƭŀōƭŜ ŦƻǊ hǎƭƻΣ ƴƻǘ 5ǳōƭƛƴΦ 

ƴ Modified OTC Post Trade Indicator value: 

ï Ψ¢t!/Ω ŀƭƭƻǿŜŘ ŦƻǊ OBOE Bonds only. 

ƴ Added optional fields for OBOE trade facilities: 

ï Ψ{ŜǘǘƭŜƳŜƴǘ 5ŀǘŜΩ 

ï ΨwŜǇƻ {ŜǘǘƭŜƳŜƴǘ 5ŀǘŜΩ 

ï Ψ/ƻǳƴǘŜǊǇŀǊǘȅ ¢ȅǇŜΩ. 

ƴ aƻŘƛŦƛŜŘ Ψ²ŀƛǾŜǊ LƴŘƛŎŀǘƻǊΩ: the following values are available for OBOE Bonds 
only: 

ï SIZE 

ï ILQD 

ƴ 9ƴǊƛŎƘŜŘ Ψ.ȅtŀǎǎ/ƻƴǘǊƻƭCƭŀƎΩ ŦƛŜƭŘ ŘŜǎŎǊƛǇǘƛƻƴ ǘƻ ǎǳǇǇƻǊǘ ƳǳƭǘƛǇƭŜ ǾŀƭǳŜǎΦ 

ƴ Price and Volume control: added note that price and volume control for Oslo may 
exist provided that limits are specified per instrument. 

ƴ Updated Support information and links to csv file examples in Preface. 

2.9.4 29 Jun 2020 

ƴ Modified ΨOTC Post Trade Indicator Ψ : the following values are available for OBOE 
Bonds only: 

ï ΨL[v5Ω  

ï Ψ{L½9Ω  

ï Ψ[wD{Ω  

ƴ aƻŘƛŦƛŜŘ Ψ²ŀƛǾŜǊ LƴŘƛŎŀǘƻǊΩΥ ǊŜƳƻǾƛƴƎ ǾŀƭǳŜ Ψ{L½9Ω for OBOE. 

 

2.9.5 20 Nov 2020 

ƴ A new two-factor authentication (2FA) mode is available to connect to Saturn 
(TOTP - Time-based One-time Password). 

Update of sections 4.2.1, 4.2.2 and 4.2.3 Diagrams: In addition to RSA 
authentication mode, adding the new 2FA (TOTP) Icon. 

2.9.6 12 Jan 2021 
ƴ Section 16.7.4.2 updated: Description of the new method to retrieve the SubmitTx 

Response. 

2.9.7 08 Mar 2021 
ƴ Section 4.7 updated: One more ŘŜǘŀƛƭ Ƙŀǎ ōŜŜƴ ŀŘŘŜŘ ǘƻ ǘƘŜ ά[ƛƳƛǘέ ǇŀǊŀƳŜǘŜǊ 
όǘƘŜ ά[ƛƳƛǘέ ƛǎ hǇǘƛƻƴŀƭ ǿƘŜƴ ǳǎƛƴƎ ǘƘŜ DŜǘ¢Ȅ !tL ŎƻƳƳŀƴŘύΦ 

2.9.8 09 Mar 2021 
ƴ Sections 4.3.5 & 4.11.2 updated : different format possible for Price (field 33 of 

RTS22) 

2.9.9 15 Jun 2021 

ƴ Expiry Date & Maturity Date format change from YYYYMMDD to YYYY-MM-DD. 
(specification alignment with the code) 

ƴ {ŜŎǘƛƻƴ пΦммΦн ǳǇŘŀǘŜŘ Υ /ƘŀƴƎŜŘ /ƻƭǳƳƴ ƴŀƳŜ ŦƻǊ ά/ƻǳƴǘŜǊ tŀǊǘȅ ¢ȅǇŜέ 
information. 

ƴ ByPassControlFlag : added new values and new description for this field. 

ƴ Section 5.2 LEI Referential added : description of LEI retrieval with example and 
response 

ƴ Section 5.3 MIC Referential added : description of MIC retrieval with example and 
response 

2.9.10 04 Oct 2021 
ƴ Section 8.3.2 : New Deferral Calculation rules for APA transactions Deferred 

Publication (Non Equity). 
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REVISION NO. DATE CHANGE DESCRIPTION 

ƴ Section 1 : Added a reference on UK DRSP regulatory framework governing. 

2.9.11 26 Nov 2021 

ƴ Section 16.5 : Added new API return status codes 

ƴ Section 1, Section 4.3.6, Section 4.9.3, Section 4.11.2, Section 8.1, Section 17 : 
Added a reference on UK onshored regulation. 

ƴ Added new Section 2.3 Password Policy 

 

IMPORTANT NOTE: 

This document is a new version of the Saturn Web Services specifications. It will be updated as required 

based on additional regulatory clarifications as well as additional features. Users must refer to the document 

history to get a precise description of updates. 
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1. CONTEXT & SYSTEM OVERVIEW 

 

As part of the implementation of EU MiFID II and UK onshored regulation, European investment firms must 

report their daily transactions to the  National Competent Authority they have a reporting obligation to and 

make public the details of each trade executed outside of a trading venue.  

 

Euronext has developed Transaction Reporting services through a new solution called Saturn to allow market 

participants in Europe to fulfil their obligations. This solution is available to Euronext Members as well as 

non-members. 

Saturn will replace as of the official date of MiFID II implementation most of the current Euronext reporting 

and publication services supported by the Trade Confirmation System (TCS). 

The Euronext Transaction Reporting and publication Services through Saturn covers the following services: 

ƴ Transaction Reporting on Euronext Markets: 

ï All trading activity performed on the Euronext Trading Venues conducted directly by Euronext 
Members;  

ï Transaction Reporting on Euronext Markets for Euronext members not subject to MIFIR, which have 
to report to Euronext in order for Euronext to report on their behalf to Competent Authorities. 

ƴ Transaction Reporting: ARM 

ï All trading activity performed in Europe except on the Euronext Trading Venues (for members and 
non-members). 

ƴ Trade Reporting: APA post-trade publication 

ï OTC and Systematic Internaliser (SI) trades. 

ƴ Trade Reporting: APA pre-rade publication 

ï SI Quotes, public or for clients on request. 

ƴ Trade Reporting: Off Book On Exchange 

ï All trading activity performed on the Euronext Dublin and Oslo Trading Venues and reported by 
Euronext Members. 

 

In term of access, subscribers (Euronext Members and non-members) will be allowed to connect to Saturn 

(1) by integrating the REST API into their own back-office or middle-office systems, (2) by logging on to the 

Saturn graphical user interface (UI) using a compatible web browser. These two access methods are 

complementary.  

The APA/ARM sections of this document comply with the UK DRSP regulatory framework governance. 
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2. TECHNOLOGY 

2.1 WEB SERVICE 

ALL Function  applying to all users 

 

The services in the Saturn API are exposed as Web Services: 

ƴ Message format: REST 

ƴ Transport mechanism: HTTPS 

 

The Saturn REST API allows multiple formats: JSON, XML, FIX (for future use) as well as CSV. 

2.2 SECURITY 

ALL Function applying to all users 

 

Services in Saturn are protected by authentication and authorization mechanisms. To access the services, a 

client is required to log on to the system. 

The web services allow the customers to send commands and get reports to/from Saturn. 

The web services agents and the passwords are managed by the Saturn application. The passwords are 

stored  encrypted in the Saturn MySql Database. 

The agent first sends a logon request in HTTPS with its name and password encrypted. 

Then Saturn checks the credentials, assign a token and reply the token to the agent. 

Then the agent is allowed to communicate with Saturn in Rest API by using this token in each message. 

Tokens are valid for a defined period of time. If the agent sends a message with an expired token, Saturn 

ǊŜǇƭƛŜǎ ǿƛǘƘ ŀƴ ŜǊǊƻǊ ƳŜǎǎŀƎŜ ά¢ƻƪŜƴ ŜȄǇƛǊŜŘέΦ 

Passwords and tokens are transmitted in the Authorization fields of the HTTP header. 

In addition, Saturn will use certificate based mutual authentication that refers to two parties authenticating 

each other through verifying the provided digital certificate so that both parties are assured of the othersΩ 

identity. In other terms, it refers to a client (web browser or client application) authenticating themselves to 

a server (website or server application) and that server also authenticating itself to the client through 

verifying the public key certificate/digital certificate issued by the trusted Certificate Authorities (CAs). From 

a high-level point of view, the process of authenticating and establishing an encrypted channel using 

certificate-based mutual authentication involves the following steps: A client requests access to a protected 

resource: 

1. The server presents its certificate to the client; 
2. ¢ƘŜ ŎƭƛŜƴǘ ǾŜǊƛŦƛŜǎ ǘƘŜ ǎŜǊǾŜǊΩǎ ŎŜrtificate; 
3. If successful, the client sends its certificate to the server; 
4. ¢ƘŜ ǎŜǊǾŜǊ ǾŜǊƛŦƛŜǎ ǘƘŜ ŎƭƛŜƴǘΩǎ ŎǊŜŘŜƴǘƛŀƭǎ; 
5. If successful, the server grants access to the protected resource requested by the client. 
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2.3 PASSWORD POLICY 

ALL Function applying to all users 

 

Passwords must be created and managed in accordance with this section. 

Password Requirements ς API & GUI 

- Old password will be required when user wants to change password. 
- New passwords cannot be the same as the previous passwords. 
- Passwords must be at least 10 characters in length for GUI users, 20 characters for API users. 
- Accounts shall be locked after three failed login attempts and shall remain locked until the 

System Administrator unlocks the account 
 

Password Requirements ς GUI 

- All GUI users passwords will expire every 90 days and must be changed. 
- New passwords are different from corresponding usernames. 
- New passwords cannot contain more than 2 equal consecutive characters. 
- New passwords cannot contain any variations of the previous one (e.g., Saturn01! and 

Saturn01!!). 
- Passwords must contain both uppercase and lowercase characters (e.g., a-z and A-Z). 
- Passwords must contain at least one number (e.g., 0-9). 
- Passwords must contain at least one special character (e.g., @#$^&*().). 
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Password Requirements ς API 

- Passwords for API users must be changed from the GUI. 
- Passwords must contain at least three uppercase and three lowercase characters (e.g., a-z and 

A-Z). 
- Passwords must contain at least three numbers (e.g., 0-9). 
- Passwords must contain at least three special characters (e.g., @#$^&*().). 

2.4 THE WEB SERVICES AGENTS AND THE SESSION HANDLING 

ALL Function  applying to all users 

 

To use the services provided by Saturn, the client must first logon to the system. After checking the 

credentials, Saturn creates a token and assigns it to the client. The client will then be allowed to communicate 

with the Saturn REST API by using this token in each message. In addition, Saturn will memorise the client IP 

from the login request and will check that each message is sent by the same client IP.  

Saturn, in each request, extracts the token from the authorization header and looks up the token / IP on its 

storage.  

Tokens are valid for a defined period of time. If the client sends a message with an expired token, Saturn will 

ǊŜǇƭȅ ǿƛǘƘ ŀƴ ŜǊǊƻǊ ƳŜǎǎŀƎŜ ά¢ƻƪŜƴ ŜȄǇƛǊŜŘέ.  

 

Note: A client is only allowed to have one active session at a time. The first session will be invalidated if a  
         client logs on to the Saturn system with an additional session using the same credentials. 

 

2.5 AUTHENTICATION 

ALL Function applying to all users 

 

Username and password are used to authenticate a client logging on to the system. These client credentials 

are stored in the Saturn database. 

Note: The password is stored encrypted into the database 

After a successful logon, a token is created by Saturn and is returned to the client. 

2.6 LOGOFF 

ALL Function applying to all users 
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If a client is logged on to the system for more than a configurable number of minutes without performing 

any operation, the system will automatically log the client off and terminate the session. 

If the client invokes an operation when logged off, a REST error will be returned to the client. In this case, the 

client needs to log on to the system again to be able to perform any further operations. 
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3. FUNCTIONS SUMMARY 

ARM Approved Reporting Mechanism 

APA Pre Approved Publication Arrangement Pre-Trade 

APA Post Approved Publication Arrangement Post-Trade 

EM Transaction Reporting for Euronext Members  

OBOE Off Book On Exchange Trade Reporting 

 

This section sums up functions included on the Saturn REST API.  

For detailed information on each message, please refer to section 4: Function Details. 

 

Operation Type Description  

RetrieveStatistics Query returning Trade Reporting statistics to the client 

SubmitTrades 
Submit Trade(s) to the Saturn system for Transaction Reporting and/or APA 
purpose and OBOE Trade Reporting 

RetrieveTradesDetails 
Query returning trade(s) details including trade statuses (Euronext or 
regulatory feedbacks statuses) related to Transaction Reporting, APA, or both 

SubmitAPAQuotes 
Submit SI Quote(s) to the Saturn system for APA Pre-Trade transparency 
purpose 

 

The function SubmitTrades manages the different status of a trade and/or ŀ ǘǊŀƴǎŀŎǘƛƻƴΦ Ψb9²Σ Ψ!a9b5 ŀƴŘ 

Ψ/!b/9[ΩΦ bŜȄǘ ǎŜŎǘƛƻƴǎ ŘŜǎŎǊƛōŜ how these work. 

 

IMPORTANT NOTE: 

Decimal fields must have a point  "." as a separator, if the separator used is a comma "," the entered 
value will be truncated. 
 
Example:   56,23 becomes 56 
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4. FUNCTIONS DETAILS 

ARM Approved Reporting Mechanism 

APA Pre Approved Publication Arrangement Pre-Trade 

APA Post Approved Publication Arrangement Post -Trade 

EM Transaction Reporting for Euronext Members  

OBOE Off Book On Exchange Trade Reporting 

ALL Function applying to all users 

 

This section describes the functions a client can perform through the Saturn REST API. 

Standard data types, for instance string, are described in section 13.1 Data Format Standards. 

Sequence Details, for instance SubmitTrades, are described in section 4.4 Submit / Amend / Cancel Trades. 

4.1 AUTHENTICATEUSER 

ALL Function  applying to all users 

 

The client must perform this function before any other. If successful, the function creates a session on the 

server and returns a token that a client needs to pass along with all subsequent functions during the ongoing 

session. 

The token is used for session handling. The server returns the token in the HTTPS response header. 

¢ƘŜ ŎƭƛŜƴǘ ǎŜƴŘǎ ǘƘŀǘ ǘƻƪŜƴ ƛƴ ŜŀŎƘ ǊŜǉǳŜǎǘ ǳǎƛƴƎ ǘƘŜ ά!ǳǘƘƻǊƛȊŀǘƛƻƴέ ƘŜŀŘŜǊΦ ¢ƻƪŜƴǎ ŀǊŜ ǾŀƭƛŘ ŦƻǊ ŀ ŘŜŦƛƴŜŘ 
period (parameter to be defined). If the client sends a message with an expired token, then Saturn replies 
with the ŜǊǊƻǊ ƳŜǎǎŀƎŜ ά¢ƻƪŜƴ ŜȄǇƛǊŜŘέΦ Passwords and tokens are transmitted in the Authorization fields 
of the HTTP header. 

Function: 

Function name:  AuthenticateUser 
Request EndPoint: /SaturnWebServices/rest/Authentication/AuthenticateUser 
Method:  POST 
 

Request Body: 

This endpoint accepts a request body in one of the following formats: 

1. application/json; 
2. application/xml. 
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Request Parameters: 

Name Type Data Type Required Description  

Username:Password Attribute string Yes Concatenate Saturn username and password (MD5 
encrypted) ς Concatenation is encrypted in base 64 

(result in hexadecimal ς lowercase) 

 

Response Parameters: 

Name Type Data Type Required Description  

Account Attribute account Yes It contains the client user name, role, and ID of the user 

Token Attribute string Yes 
Token generated by Saturn and assigned to the above 
account. Each following function undertaken by the 
user shall contain this token. 

StatusCode Attribute Int Yes 
The status code of the logon function. See below for 
description. 

Message Attribute string Yes Message for the logon function.  

 

Possible returned status codes: 

200 ς Success 
401 ς Access denied ! Check your login/password 
504 ς Session expired 

4.2 FOR SATURN ENVIRONMENT 

ALL Functions applying to all users 

 

Please find URL below used to access SATURN API: 

Production Č https://saturn-api-p.euronext.com/ 

Test environment Č  https://saturn-api-h.euronext.com/ 

 

General Schema Section 

ARM Approved Reporting Mechanism 

APA Pre Approved Publication Arrangement Pre-Trade 

APA Post Approved Publication Arrangement Post-Trade 

EM Transaction Reporting for Euronext Members  

OBOE Off Book On Exchange Trade Reporting 

https://saturn-api-p.euronext.com/
https://saturn-api-h.euronext.com/
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Saturn offers two ways to submit trades and/or transactions into Saturn: 

- REST API which is used to access the services of the gateway; 
- Web services. 

Whatever the process integration used (via REST API or Web services) a check module controls the mandatory 

fields for RTS22 as well as consistency for APA and a mandatory block detailed in the next section 4.8 Submit 

trades. 

All functions (submission, publication, retrieval) are associated with an ACK message known as response 

data. Detailed examples are provided in the next sections.  

4.2.1 Transaction Reporting schema 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

  

TOTP 

CLIENTS 
(Members 

& Non-
Members) 

CHECK 
MODULE 

Application 
of MiFID II 
controls  

Acceptance 
or error 

notification 
of trade 

reports in 
real time 

REPORTING 
TOOL 

Data format 
XML ISO 
200022 

MATCHING 
ENGINE   

(Optiq / UTP-D) 

Order message 
(incl. MiFID II data) 

REGULATORS 

Transmission 
to regulators 

D+1:  Regulators 
feedback 

Saturn Web 
Interface 

Real time view 
of trades 
submitted 

Feedback view 
Possibility to 

resubmit at D+1 

Order Ack / Trade 
Fills 

Publication  
(as a trading venue) 

Reconciliation  - only available for trades 
performed by members on Euronext 
trading venues on & off book 

Saturn 
Web 

Service 
(REST 
API) 

Extended  
Trade 

Ack messages 
(Check Module) 

Secure 
Access 

Regulators 
feedbacks 

+ 
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4.2.2 OBOE Trade Reporting schema 

4.2.3  

 

 

 

 

 

 

 

 

 

 

 

 

 

4.2.4 APA reporting schema 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

CLIENTS 
(Members 
and Non 

Members) 

CHECK MODULE 
Acceptance or 

rejection of data 
submitted 
(+ deferred 

publication for 
trade) 

Saturn Web Interface  
View on data 

submitted, follow up 
and statistics 

TRADE 
PUBLICATION Extended Trade / 

Declaration 

Ack message(*) 

Saturn Web 
Service 

(REST API) 
 
 

(* Ack Message 
will be 

available in 
Saturn)  

TOTP Secure 
Access 

+ 

CLIENTS 
(Members 
and Non 

Members) 

CHECK MODULE 
Acceptance or 

rejection of data 
submitted 
(+ deferred 

publication for 
trade) 

Saturn Web Interface  
View on data 

submitted, follow up 
and statistics 

TRADE 
PUBLICATION 

SI QUOTES* 

 * Please note that SI 
calculation/reporting 
referential will be 
developed further  

Extended Trade / 
Declaration 

Ack message 

Saturn Web 
Service 

(REST API) 

TOTP Secure 
Access 

+ 
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4.3 SUBMIT TRADES 

ARM Approved Reporting Mechanism 

APA Post Approved Publication Arrangement Post-Trade 

EM Transaction Reporting for Euronext Members  

OBOE Off Book On Exchange Trade Reporting 

 

This function should be used by the client to submit one transaction into Saturn. The Submit function is 

designed for Web Services. 

The different trade statuses for this function are NEW, AMEND and CANCEL. Those statuses are detailed 
below. 

Function: 

Function name:  Submit 
Request EndPoint: /SaturnWebServices/rest/ transactionReports/submit 
Method:  POST 
 

 

Request Body: 

This endpoint accepts a request body in one of the following formats: 

1. application/json; 
2. application/xml.  

Submit Parameters for New: 

Name Type Data Type Rq TAG Values 

Tradereport Attribute Int Yes 

 

TradeReportType(856)  
 

1 - NEW 

2 - AMEND 

3 ς CANCEL 

4 ς RECOVERY (Only used 
via Upload file in the GUI) 

tradeRef Attribute {ALPHANUM - 52} Yes 

 

TradeID(1003)  

 

No restriction 

tradeID Attribute {ALPHANUM - 52} No 
Client tradeID(TAG 1903) with TradeID 

type (TAG 1906) with value = 5  
No restriction 

Side Attribute Int Yes 

 1 - Buy 

2 - Sell 

3 - Cross(Not applicable for 
OBOE) 
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Name Type Data Type Rq TAG Values 

Venue Attribute {ALPHANUM-4} Yes 

  ƴ MIC (EEA) MIC Code ISO 
10383 

ƴ MIC (Non EEA) MIC Code 
ISO 10383 

ƴ Only Dublin and Oslo 
(excepted Derivative) 
MICs accepted for OBOE 
Services 

ƴ άXOFFέ 

ƴ άXXXXέ 

ƴ ά{Lb¢έ 

executing firm Attribute LEI Yes 

 

PartyId (TAG 1117) with a LEI PartyID 
source (TAG 1118) with N  (Legal Entity 
Identifier) and PartyID role (TAG 1119) = 
1   

 

Field 4 of RTS 22 

arm apa 
indicator 

Attribute Int Yes 

 1 - Transaction Reporting 

2 - APA 

3 - Both Transaction 

Reporting and APA 

4 - OTC Trade only 

- 5 - OBOE - Off Book on 
Exchange 

6 - Both OBOE and 

Transaction Reporting  

Trade Element Part of trade 1 Yes 

 See Transaction Reporting 
section  

See Transaction Reporting 

section for ARM 

See APA trade publication 

section for APA 

See OBOE trade publication 

section for OBOE 

mifidExtension Element Part of trade 2 No 

 See Transaction Reporting 
section for both arm and 
APA 

See Transaction Reporting 

section for ARM 

See APA trade publication 

section for APA 

See OBOE trade publication 

section for OBOE 

 

Those fields provided, the user must add additional fields to the transaction for Transaction Reporting and/or 

Publication and/or clearing purposes. The Saturn integration of a trade can be done through one single 

submission or several, but the key data has to be provided for any submission. 

Any missing field(s) wƛǘƘ ǘƘŜ ǘȅǇŜ Ψ!ǘǘǊƛōǳǘŜΩ on the above list on a transaction will lead to a submission 

rejection. The transaction will not be integrated into Saturn. In addition any request whatever the status 

(new, amend, cancel) is subjected to rejection as well. 
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4.3.1 Function SubmitTx 

Function: 

Function name:  Submit 
Request EndPoint: /SaturnWebServices/rest/ transactionReports/submitTx 
Method:  POST 
 

Request Body: 

This endpoint accepts a request body in one of the following formats: 

1. application/json; 
2. application/xml. 

¢ƘŜ ŘƛŦŦŜǊŜƴŎŜ ōŜǘǿŜŜƴ ΨǎǳōƳƛǘΩ ŀƴŘ ΨsubmitTȄΩ ƛǎ ǘƘŀǘ ΨsubmitTȄΩ Ƙŀǎ ŀ Ŧƭŀǘ ǎǘǊǳŎǘǳǊŜΦ Lǘ ƳŜŀƴǎ ǘƘŀǘ ŀƭƭ ŦƛƭŜǎ 

have the type Attribute. LǘΩǎ ƘƛƎƘƭȅ ǊŜŎƻƳƳŜƴŘŜŘ ǘƻ ǳǎŜ ǎǳōƳƛǘ¢Ȅ ƻǾŜǊ ǎǳōƳƛǘ resource. 

The first part is the table below 

Name Type Data Type Rq TAG Values 

Tradereport Attribute Int Yes 

 

487 / (0- NEW, 1 - CANC, 2 - REPLACE) 
 

1 - NEW 

2 - AMEND 

3 ς CANCEL 

4 ς RECOVERY (Only used 
via Upload file in the GUI) 

tradeRef Attribute {ALPHANUM - 52} Yes 

 

TradeID(1003) 

 

No restriction 

tradeID Attribute {ALPHANUM - 52} No 
Client tradeID(TAG 1903) with 

TradeID type (TAG 1906) with 
value = 5  

No restriction 

Side Attribute Int Yes 

 

54 / (1 - Buy, 2 - Sell) 

1 - Buy 

2 - Sell 

3 - Cross (Not applicable for 
OBOE) 

Venue Attribute {ALPHANUM-4} Yes 

      

 

 

 

 

30 

ƴ MIC (EEA) MIC Code ISO 
10383 

ƴ MIC (Non EEA) MIC Code 
ISO 10383 

ƴ Only Dublin and Oslo 
(excepted Derivatives) 
MICs accepted for OBOE 
Services 

ƴ άXOFFέ 

ƴ άXXXXέ 

ƴ ά{Lb¢έ 

 

executing firm Attribute LEI Yes 

 

PartyId (TAG 1117) with a LEI PartyID 
source (TAG 1118) with N  (Legal 
Entity Identifier) and PartyID role 
(TAG 1119) = 1   

 

Field 4 of RTS 22 
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Name Type Data Type Rq TAG Values 

arm apa indicator Attribute Int Yes 

 1 - Transaction Reporting 

2 - APA 

3 - Both Transaction 
Reporting and APA 

4 - OTC Trade only 

- 5 - OBOE - Off Book on 
Exchange 

6 - Both OBOE and 

Transaction Reporting  

Trading Date Time Attribute {DATE_TIME_FORMAT} Yes  
YYYY-MM-
DDThh:mm:ss.ddddddZ 

Settlement Date Attribute {DATE_FORMAT} No 64 YYYY-MM-DD 

Repo Settlement 
Date 

Attribute {DATE_FORMAT} No  YYYY-MM-DD 

 

And the other fields are described in: 

¶ Transaction Reporting sections 

¶ Amend Transaction Reporting section 

¶ APA trade publication section 

¶ OBOE Trade Reporting section 

 

Please note that The client's transaction should go to fail if the Executing Firm LEI is not the LEI set for the 

participant used. 

4.3.2 Status New 

ARM Approved Reporting Mechanism 

APA Post Approved Publication Arrangement Post-Trade 

EM Transaction Reporting for Euronext Members  

OBOE Off Book On Exchange Trade Reporting 

 

A trade has the status Ψb9²Ω ǿƘŜƴ the transaction number άTradeRefέ (please refer to the table above 

ΨSubmit Parameters for NewΩύ ƛǎ ǎǳōƳƛǘǘŜŘ ŦƻǊ ǘƘŜ ŦƛǊǎǘ ǘƛƳŜΦ ¢ƘŜ ǳƴƛŎƛǘȅ ŎƻƴǘǊƻƭ ƛǎ ǇŜǊŦƻǊƳŜŘ ƻƴ ǘƘƛǎ ŦƛŜƭŘΦ 

In case of a duplicate the trade is rejected. 

4.3.3 Status Amend 

ARM Approved Reporting Mechanism 

APA Post Approved Publication Arrangement Post-Trade 
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EM Transaction Reporting for Euronext Members  

OBOE Off Book On Exchange Trade Reporting 

 

A trade has the status Ψ!a9b5Ω ǿƘŜƴ ǘƘŜ ǘǊŀƴǎŀŎǘƛƻƴ ƴǳƳōŜǊ Ψ¢ǊŀŘŜwŜŦΩ όǇƭŜŀǎŜ ǊŜŦŜǊ ǘƻ ǘƘŜ ǘŀōƭŜ ŀōƻǾŜ 

ΨSubmit Parameters for NewΩύ ƛǎ ǊŜǎǳōƳƛǘǘŜŘ ǿƛǘƘ ǘƘŜ ΨTradeRŜǇƻǊǘΩ ǾŀƭǳŜ н - Ψ!a9b5ΩΦ  

For Euronext members working specifically on Euronext Trading venues please refer to 5.2 Amend 

Transaction Reporting Section.  

For all the others, you need to complete all the fields described in the above table ΨSubmit Parameters for 

NewΩ, and not only the fields you want to amend, but also the other fields described in the parts 4.3.5 & 4.3.6 

(for ARM), 4.3.7 (for APA & ARM&APA) and 4.3.8 (for OBOE & ARM&OBOE), even if they are optional.  

In case these fields are not communicated, they will be defaulted.  

 

 

4.3.4 Status Cancel 

ARM Approved Reporting Mechanism 

APA Post Approved Publication Arrangement Post-Trade 

EM Transaction Reporting for Euronext Members  

OBOE Off Book On Exchange Trade Reporting 

 

A trade has the status  Ψ/!b/9[Ω ǿƘŜƴ ǘƘŜ existing ǘǊŀƴǎŀŎǘƛƻƴ ƴǳƳōŜǊ Ψ¢ǊŀŘŜwŜŦΩ όǇƭŜŀǎŜ ǊŜŦŜǊ ǘƻ ǘƘŜ ǘŀōƭŜ 

ŀōƻǾŜ ΨSubmit Parameters for NewΩύ ƛǎ ǊŜǎǳōƳƛǘǘŜŘ ǿƛǘƘ ǘƘŜ ΨTradeRŜǇƻǊǘΩ ǾŀƭǳŜǎ о-Ψ/!b/9[ΩΦ 

Please note that, you need to complete the following key fields described in the above table ΨSubmit 

Parameters for NewΩ:  

Á Action = [CANC] 
Á TradeRef 
Á Side 
Á Venue 
Á ARM APA Indicator 
Á Executing Firm 

 

The following sections focus on additional data that must be inserted in each transaction after the Key Data 
presented in the chapter 4.4 Submit trades. 
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4.3.5 Transaction Reporting Section 

ARM Approved Reporting Mechanism 

 

Whatever transactions are sent to Saturn for any of the services below, the Transaction Reporting sequence 

must be included in the transactions because it contains the mandatory fields to build a transaction 

report/publication. The Transaction Reporting contains the fields for RTS 22 and other fields of Saturn.  

 

ƴ Transaction Reporting on Euronext Markets: 

ï All trading activity on the Euronext Trading Venues conducted directly by Euronext Members; 

ï Transaction Reporting on Euronext Trading Venues by Euronext members not subject to MIFIR, which 
have to report to Euronext in order for Euronext to report on their behalf to Competent Authorities. 

ƴ Transaction Reporting: ARM 

ï All trading activity performed in Europe except on the Euronext Trading Venues (for members and 
non-members). 

Clients must note that in addition to the regulatory reporting fields, five (5) Free Text fields and a Business 

Unit field are available to the client.  

Conditions mentioned on below sequence stands for Transaction Reporting purposes (Euronext or 

ESMA/FCAchecks on data). 

Repeating Section Usage: 

Please note that the repeating section details below are highlighted with a blue border. 

The message contains two repeating sections: 

ƴ The first repeating section is applicable if the executing firm is dealing on behalf of a client and if this 
client is related to natural persons who have a joint account (married couple). 

In case of cross trade, this section is related to the BUY side.  

ï Client Identification Code field can have values of: 

§ Populated with a LEI; 

§ Populated with the concatenation of the national country code and the NATIONAL_ID (details in 
the field description section) if the client is related to natural person(s); 

§ Populated with  ΩLb¢/Ω (details in the field description section). 

ï If the field Client Identification Code is populated, this means the executing firm is dealing on behalf 
of a client and the following field becomes mandatory: 

§ Client Country Branch. 

ï If the field Client Identification Code is populated with the concatenation of the national country 
code and the NATIONAL_ID, this means the client is related to natural person(s) and the following 
fields become mandatory: 

§ Client First Name; 

§ Client Surname; 

§ Client Birthdate. 

Fields Client National ID and Client Passport ID are optional. 

The whole section can be repeated with multiple occurrences (twice if a married couple who has joint 
account is the client). In this case both spouses shall be identified. 
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ƴ The second repeating section concerning Client Decision Maker fields is only applicable if the executing 
entity is dealing for a client and the investment decision is made under a power of representation 
(discretionary mandate, power of attorney...).  

ï Client Decision Maker Code can have values of: 

§ Populated with a LEI; 

§ Populated with the concatenation of the national country code and the NATIONAL_ID (details in 
the field description section) if the client is related to natural person(s). 

ï If the field Client Decision Maker Code is populated with the concatenation of the national 
country code and the NATIONAL_ID, this means the client is related to natural person(s) and the 
following fields become mandatory: 

§ Client Decision Maker First Name; 

§ Client Decision Maker Surname; 

§ Client Decision Maker Birthdate. 

Fields Client Decision Maker National ID and Client Decision Maker Passport ID are optional. 

In case of cross trade, this section needs to be repeated: BUY side then SELL side. 

      
     

IMPORTANT NOTE: 

When a Euronext member acting on Euronext Trading Venues submits trades in Saturn in the full format 
of the Transaction Reporting section, please be advised that several fields are ignored and not controlled 
by SATURN.  
These fields are all the fields contained in the trade performed on the Euronext trading Engine, or fields 
that can be deduced.  
 
Lǘ ƛǎ ǊŜŎƻƳƳŜƴŘŜŘ ǘƻ ǳǎŜ ǘƘŜ ά!ƳŜƴŘέ ŦǳƴŎǘƛƻƴ ŦƻǊ ǘƘƛǎ ǘȅǇŜ ƻŦ ǊŜǇƻǊǘƛƴƎΦ {ŜŜ ǎŜŎǘƛƻƴ рΦнΦ 
 

 

All fields in the table below are linked with the glossary at the end of this document. 

 

Field Rq Format Values ESMA Field 

TradingCapacity1 V Int 

1 - Dealing on own account  
(DEAL) 
2 - Matched principal (MTCH) ς 
(Not avalaible for OBOE 
Dublin) 

3 - Any other capacity (AOTC) 

Field 29 of RTS 

22 

Quantity V {DECIMAL-18/17}  
Field 30 of RTS 

22 

QuantityCurrency + {CURRENCYCODE_3} ISO 4217 Currency code 
Field 31 of RTS 

22 

Quantitynotation V int 

1: UNIT 

2: MONE (Monetary Value), 

3: NMNL (Nominal Value) 
 

PriceNotation + Int  

1: Ψahb9Ω ς Monetary value 

нΥ Ψt9w/Ω ς Percentage 

оΥ Ψ¸L9[Ω ς Yield 

4: Ψ.!thΩ ς Basis points 
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Field Rq Format Values ESMA Field 

рΥ Ψtb5DΩ - Pending 

6Υ Ψbh!tΩ- Not Applicable 

PriceCurrency + {CURRENCYCODE_3} ISO 4217 Currency code 
Field 34 of RTS 

22 

CountryBranchMembership + ISO 3166 ISO 3166-1 Country code 
Field 37 of RTS 

22 

ByPassControlFlag V {ALPHANUM-5} 

Populate one or more, separated 
by a dash (ex: 1-2):  

0 - No 

1 - Price (Not applicable for 
OBOE) 

2 - LEI  

4 ς Volume (Not applicable for 
ARM and OBOE) 

5 ς TradingDateTime (Not 
applicable for ARM and OBOE) 

  

BusinessUnit o {ALPHANUM-55} No restriction  

FreeText1 o {ALPHANUM-37} No restriction   

FreeText2 o {ALPHANUM-37} No restriction   

FreeText3 o {ALPHANUM-37} No restriction   

FreeText4 o {ALPHANUM-37} No restriction   

FreeText5 o {ALPHANUM-37} No restriction   

NotionalCurrency1 + {CURRENCYCODE_3}  ISO 4217 Currency code 
Field 44 of RTS 

22 

NotionalCurrency2 o {CURRENCYCODE_3}  ISO 4217 Currency code 
Field 45 of RTS 

22 

OTCPostTradeIndicator + {ALPHANUM-25} 

ƴ - ΨBlankΩ 

0 - BENC - Benchmark 

1 - ACTX -Agency cross 

2 - LRGS - Large in scale  

3 - ILQD - Illiquid instrument  

4 - SIZE - Above specified size 

5 - CANC ς Cancellation 

6 - AMND - Amendment 

7  - SDIV - Special Dividend 

8 - RPRI - Price improvement 
(Not applicable for OBOE) 

9 - DUPL - Duplicative (Not 

applicable for OBOE) 

10 - TNCP -Not contributing to 
the price discovery process 

(Not applicable for OBOE) 

11 - TPAC - Package 

12 - XFPH - Exchange for 
Physical (Not applicable for 

OBOE) 

 

Field 63 of RTS 

22 

InvestmentFirmDirectiveIndicator V Int 
0 - False 

1 - True 

 

Field 5 of RTS 22 
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Field Rq Format Values ESMA Field 

TransmissionOfOrderIndicator + Int 
0 - False 

1 - True 

Field 25 of RTS 

22 

TransmittingFirmIDBuyer + {LEI} ISO 17442 ISO 17442 LEI code 

 

Field 26 of RTS 

22 

TransmittingFirmIDSeller + {LEI} ISO 17442 ISO 17442 LEI code 

 

Field 27 of RTS 

22 

TradingDateTime V 

{DATE_TIME_FORMA

T} 

 

Epoch Time in microseconds 

 

 

Field 28 of RTS 

22 

DerivativeNotionalIncreaseDecrease + Int 
1 - Increase 

2 - Decrease 

 

Field 32 of RTS 

22 

Price V 

{DECIMAL-18/17} OR 
{DECIMAL-11/10} OR 
{DECIMAL-18/13} 

 

 

Field 33 of RTS 

22 

NetAmount + {DECIMAL-18/5}  

 

Field 35 of RTS 

22 

UpFrontPayment + Decimal  

 

Field 38 of RTS 

22 

UpFrontPaymentCurrency + ISO 4217 ISO 4217 Currency code 

 

Field 39 of RTS 

22 

ComplexTradeComponentID + {ALPHANUM-35} 

Only applicable if current 
original Order is related to the 
same execution of a 
combination of financial 
instruments (Strategy) 

 

Field 40 of RTS 

22 

SecurityID + {ISIN} ISIN Code ISO 6166 

 

Field 41 of RTS 

22 

InstrumentFullName + {ALPHANUM-350} No restriction 

 

Field 42 of RTS 

22 
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Field Rq Format Values ESMA Field 

InstrumentClassification + {CFI_CODE} ISO 10962 CFI code 

 

Field 43 of RTS 

22 

PriceMultiplier + {DECIMAL-18/17} 
Number of units of the direct 
underlying instrument 

Field 46 of RTS 

22 

underlyinginstrumenttype + {INTEGER-1} 

This field corresponds to the 
type of Underlying used. 

1 - Ψh¢IwΩ 
2 - Ψ{²!t LbΩ 

3 - Ψ{²!t h¦¢Ω 

 

 

 

underlyinginstrumentcode + {ISIN} 
ISIN Code ISO 6166. 
Identification of the direct 
underlying instrument 

 

Field 47 of RTS 

22 

underlyinginstrumentname + {ALPHANUM-25} 
 

ƴ INDEX Alphanumerical [4] 
ƴ Alphanumerical [25] - (if the 
index name is not included in the 
{INDEX} list) 

 

Field 48 of RTS 

22 

underlyinginstrumentindex + 
{INTEGER-3} + 4 
DIGITS 
 

1 - ΨDAYSΩ - days  
2 - ΨWEEKΩ - weeks  
3 - ΨMNTHΩ - months  

4 - ΨYEARΩ - years 

 

Field 49 of RTS 

22 

OptionType + {ALPHANUM-4} 
 

1 - Ψt¦¢hΩ - Put  
2 - Ψ/![[Ω - Call  

3 - Ψh¢IwΩ - where it cannot be 
determined whether it is a call 
or a put 

Field 50 of RTS 

22 

StrikePrice + {DECIMAL-18/13} 
 

 

 

Field 51 of RTS 

22 

StrikePriceCurrency + {CURRENCYCODE_3} ISO 4217 Currency code 

 

Field 52 of RTS 

22 

StrikePriceNotation + Int 

 
1 - Ψahb9Ω ς Monetary value 
2 - Ψt9w/Ω ς Percentage 
3 - Ψ¸L9[Ω ς Yield 
4 - Ψ.!thΩ ς Basis points. 
5 - Ψtb5DΩ ς No price Pending 
6 - Ψbh!tΩς  Not Applicable 

 

OptionExerciseStyle + {ALPHANUM-4} 

Only one of the following 
values can be populated 
ƴ άAMERέ - American 
ƴ άASIAέ - Asian 
ƴ άBERMέ - Bermudan 
ƴ άEUROέ - European 

ƴ άOTHRέ - Other 

Field 53 of RTS 

22 
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Field Rq Format Values ESMA Field 

MaturityDate + {DATEFORMAT} Format YYYY-MM-DD 
Field 54 of RTS 

22 

ExpiryDate + {DATEFORMAT} Format YYYY-MM-DD 
Field 55 of RTS 

22 

DeliveryType + {ALPHANUM-4} 

1 - ΨtI¸{Ω - Physically settled 
2 - Ψ/!{IΩ - Cash settled 

3 - Ψht¢[Ω - Optional for 
counterparty or when 
determined by a third party 

Field 56 of RTS 

22 

InvestmentDecisionWithinFirmType o Int 
1 - National ID 

2 - Code for the algorithm 
 

InvestmentDecisionWithinFirmNatio

nalIDType 
+ Int 

1 - NIDN - Use of National ID 

2 - CCPT - Use of passport 
Number 

3 - CONCAT - Concatenation of 
nationality date of birth and 
name abbreviation 

 

InvestmentDecisionWithinFirm + {ALPHANUM-50} 

{NATIONAL_ID} for Natural 
persons 

{ALPHANUM-50} for 
Algorithms 

 

Field 57 of RTS 

22 

CountryOfInvestor + {COUNTRYCODE_2} ISO 3166-1 country code 
Field 58 of RTS 

22 

ExecutionWithinFirmType o Int 

1 -  National ID 

2 - Code for the algorithm 

3 - NORE 

 

ExecutionWithinFirm V {ALPHANUM-50} 
Please refer to field 
description 

 

Field 59 of RTS 

22 

CountryOfExecutor + {COUNTRYCODE_2} ISO 3166-1 country code 
Field 60 of RTS 

22 

WaiverIndicator V {ALPHANUM-25} 

- Ψ.ƭŀƴƪΩ 
1 - ΨwCt¢Ω - Reference price 
(not available for OBOE) 
2 - Ψb[LvΩ - Negotiated (liquid) 
3 - ΨhL[vΩ - Negotiated (illiquid) 
4 - ΨtwL/Ω - Negotiated 
(conditions) 
5 - Ψ{L½9Ω - Above specified size 
(not available for OBOE) 
6 - ΨL[v5Ω - Illiquid instrument  

 

Field 61 of RTS 

22 
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Field Rq Format Values ESMA Field 

ShortSellingIndicator + Int 

If populated, only one of the 
following values can be 
populated: 
0 - Ψ{9{IΩΣ 
1 - Ψ{{9·ΩΣ 
2 - Ψ{9[[ΩΣ 
3 - ΨUNDIΩ. 

Only applicable when the 
instrument is covered by EU 
and onshored UK Regulation 
236/2012, and the seller is the 
investment firm or a client of 
the investment firm 

 

Field 62 of RTS 

22 

CommodityDerivativeIndicator + Int 
0 - No 

1 - Yes 

 

Field 64 of RTS 

22 

SecFinancingTransactionIndicator V Int 
0 - False 

1 - True 

Field 65 of RTS 

22 

Quantity notation V Int 

1 - UNIT 

2 - MONE (Monetary Value) 

3 - NMNL (Nominal Value) 

 

BuyerIdentificationType V Int 

1 - LEI 
2 - MIC 
3 - ISO 3166 + {NATIONAL_ID}  
for a natural person 

4 - ΨINTCΩ 

 

BuyerIdentificationCode + 

{LEI} 
 {MIC} 
 {NATIONAL_ID} 
 «INTC» 

* LEI 
* MIC 
* ISO 3166 + {NATIONAL_ID}  
for a natural person 

* ΨINTCΩ 

 

Field 7 of RTS 22 

BuyerNationalIDType V Int 

1 - NIDN - Use of National ID 

2 - CCPT - Use of passport 
Number 

3 - CONCAT - Concatenation of 
nationality, date of birth and 
name abbreviation 

 

BuyerCountryBranch + {COUNTRYCODE_2} ISO 3166 country code Field 8 of RTS 22 

BuyerFirstName + {ALPHANUM-140} 

Only applicable if the client is a 
natural person. 
Not populated if ά/ƭƛŜƴǘ 
LŘŜƴǘƛŦƛŎŀǘƛƻƴ /ƻŘŜέ is 
populatedwith a LEI or ΨINTCΩ. 
In case of more than one first 
name, all names shall be 
included in this field separated 
by a comma. 

 

Field 9 of RTS 22 
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Field Rq Format Values ESMA Field 

BuyerSurname + {ALPHANUM-140} 

 
 

 

 

BuyerBirthDate + {DATEFORMAT} 

 
 

 

 

Field 11 of RTS 

22 

BuyerDecisionMakerType + Int 

1 - LEI 
2 - ISO 3166 + {NATIONAL_ID}  
for a natural person 

 

 

BuyerDecisionMakerCode o {ALPHANUM-35} 
 

 

 

Field 12 of RTS 

22 

BuyerDecisionMakerNationalIDType + Int 

1 - NIDN - Use of National ID 

2 - CCPT - Use of passport 
Number 

3 - CONCAT - Concatenation of 
nationality date of birth and 
name abbreviation 

 

BuyerDecisionMakerFirstName o {ALPHANUM-140} 
 

 

Field 13 of RTS 

22 

BuyerDecisionMakerSurname o {ALPHANUM-140} 
 

 

Field 14 of RTS 

22 

BuyerDecisionMakerBirthDate o {DATEFORMAT} 
 

 

Field 15 of RTS 

22 

SellerIdentificationType V Int 

1 - LEI 
2 - MIC 
3 - ISO 3166 + {NATIONAL_ID}  
for a natural person 
4 - ΨINTCΩ 

 

SellerIdentificationCode + 

{LEI} 
 {MIC} 
 {NATIONAL_ID} 
 «INTC» 

* LEI 
* MIC 
* ISO 3166 + {NATIONAL_ID}  
for a natural person 
* ΨINTC 

Field 16 of RTS 22 

SellerNationalIDType V Int 

1 - NIDN - Use of National ID 

2 - CCPT - Use of passport 
Number 

3 - CONCAT - Concatenation of 
nationality date of birth and 
name abbreviation 

 

SellerCountryBranch + {COUNTRYCODE_2} ISO 3166 country code Field 17 of RTS 22 

SellerFirstName + {ALPHANUM-140} 
Only applicable if the client is a 
natural person. 
Not populated if ά/ƭƛŜƴǘ 

 
Field 18 of RTS 22 
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Field Rq Format Values ESMA Field 

LŘŜƴǘƛŦƛŎŀǘƛƻƴ /ƻŘŜέ is 
populatedwith a LEI or ΨINTCΩ. 
In case of more than one first 
name, all names shall be 
included in this field separated 
by a comma. Only capital 
letters allowed 

SellerSurname + {ALPHANUM-140} 
 

Only capital letters allowed 
 

 

SellerBirthDate + {DATEFORMAT} 
 
 
 

 
Field 20 of RTS 

22 

SellerDecisionMakerType + Int 

1 - LEI 
2 - ISO 3166 + {NATIONAL_ID}  
for a natural person 

 

 

SellerDecisionMakerCode o {ALPHANUM-35} 
 
 

Field 21 of RTS 
22 

SellerDecisionMakerNationalIDType + Int 

1 - NIDN - Use of National ID 

2 - CCPT - Use of passport 
Number 

3 - CONCAT - Concatenation of 
nationality date of birth and 
name abbreviation 

 

SellerDecisionMakerFirstName o {ALPHANUM-140} 
 
 

 
Field 22 of RTS 

22 

SellerDecisionMakerSurname o {ALPHANUM-140} 
 
 

Field 23 of RTS 
22 

SellerDecisionMakerBirthDate o {DATEFORMAT} 
 
 

Field 24 of RTS 
22 

 
 
 
 

New transaction:  

 

Action = NEW 

1. All the rejection checks will be applied first, 

2. Then, all the Failed checks required on the mandatory fields must be validated within the check 

library. The ARM validations rules will be performed as required from ESMA. 

3. hƴŎŜ ŀƭƭ ŎƻƴǘǊƻƭǎ ŀǊŜ ǾŀƭƛŘŀǘŜŘ ŀƴŘ ǘƘŜ ǘǊŀŘŜǎ ŀǊŜ ƛƴ ΨΩ/ƘŜŎƪŜŘ ŀƴŘ ǊŜŀŘȅέ ǎǘŀǘǳǎΣ {aturn will:  

¶ Report the corresponding file to NCAs. 

 

Amend transaction:  

 

Action = AMEND 
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1- All the rejection checks on the required fields for an Amendment will be applied first, 

2- ¢ƘŜƴΣ ŀƭƭ ǘƘŜ ŎƘŜŎƪǎ ǘƘŀǘ Ŏŀƴ ƭŜŀŘ ǘƻ ŀ άCŀƛƭŜŘέ ǎǘŀǘǳǎ ǿƛƭƭ ōŜ ŀǇǇƭƛŜŘ ŀǎ ǎǇŜŎified above  
3- Once the amendment has successfully passed through the validations, Saturn check first the fields 

updated then  report to regulators 

For a Cancel transaction:  

Action = CANCEL 

If an ARM trade is cancelled, Saturn must send the cancellation of ARM report file to the regulator. 

 

 

For Recovering transactions 

Action = RECOVERY  

If an ARM trade report is to be recovered, Saturn must process, as the above amendment processing. 

 

IMPORTANT NOTE: 

!ǘ ǘƘŜ ǊŜƎǳƭŀǘƻǊΩǎ ǊŜǉǳŜǎǘΣ ŀ ƴŜǿ ǇǊƻŎŜǎǎ ά¢ǊŀƴǎŀŎǘƛƻƴ ǘƻ ōŜ ǊŜŎƻǾŜǊŜŘέ Ƙŀǎ ōŜŜƴ ƛƳǇƭŜƳŜƴǘŜŘ ƛƴ 
Saturn, to allow clients to modify their transactions already reported but with erroneous data, in order to 
them conform with ARM reporting requirements. 
This process concerns only the following service (i.e. when APA ARM indicator takes value:)  
 

1- ARM 
2- APA (Not applicable) 
3- APA&ARM 
4- OTC Trade (Not applicable) 
5- OBOE  (Not applicable) 
6- OBOE&ARM 

 
¢ƘŜ ŎǳǎǘƻƳŜǊǎ ǎƘƻǳƭŘ ǳǎŜ ǘƘŜ ǊŜŎƻǾŜǊȅ ŀŎǘƛƻƴ ƻƴƭȅ Ǿƛŀ Ϧ¦ǇƭƻŀŘ ŦƛƭŜέ in the GUI.  
This is not possible to recover trades by editing directly in the GUI or by using API. 
 
Note that,  

- As all the files to be recovered are initialised in background, this process can be take over 48h. 
- It is not authorized to update the following key data of the transactions: [Trade ref / Executing 

Firm / Instrument ID / Venue]. However the clients want to change one of them, he can Cancel 
and resubmit a new transaction.  

 

For more details on how to upload files of trades to be recovered, please see directly the last version 

of Saturn User Guide document. 
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4.3.6 Amend Transaction Reporting Section (For Only Euronext Trading Venues) 

ARM Approved Reporting Mechanism 

EM Transaction Reporting for Euronext Members  

 

Please note that this chapter is for Euronext members trading on Euronext Trading Venues only. 

 

This sequence is related to Transaction Reporting on Euronext Markets, i.e. 

ƴ All trading activity performed on the Euronext Trading Venues conducted directly by Euronext Members.  

ƴ Transaction Reporting on Euronext trading venues by Euronext members not subject to MIFIR which have 
to report to Euronext in order for Euronext to report on their behalf to Competent Authorities. 

 

For Transaction Reporting purposes, the following sequence of fields has to be submitted with the action  

Amend. 

Only the fields in the table below are relevant because not known at this stage of the process for Euronext 

trades.  

 

Repeating Section Usage: 

Please note that the repeating section details below are highlighted with a blue border. 

The message contains two repeating sections: 

ƴ The first repeating section is applicable if executing firm is dealing on behalf of a client and if this client 
is related to natural persons who have a joint account (married couple). 

In case of cross trade, this section is related to the BUY side.  

ï Client Identification Code field can have values of: 

§ Populated with a LEI; 

§ Populated with the concatenation of the national country code and the NATIONAL_ID (details in 
the field description section) if the client is related to natural person(s); 

§ Filled with a ΩLb¢/Ω (details in the field description section). 

ï If the field Client Identification Code is populated, this means the executing firm is dealing on behalf 
of a client and the following field becomes mandatory: 

§ Client Country Branch. 

ï If the field Client Identification Code is populated with the concatenation of the national country 
code and the NATIONAL_ID, this means the client is related to natural person(s) and the following 
fields become mandatory: 

§ Client First Name; 

§ Client Surname; 

§ Client Birthdate. 

Fields Client National ID and Client Passport ID are optional. 

The whole section can be repeated with multiple occurrences (twice if a married couple who has joint 
account is the client). In this case both spouses shall be identified. 
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ƴ The second repeating section concerning Client Decision Maker fields is only applicable if the executing 
entity is dealing for a client and the investment decision is made under a power of representation 
(discretionary mandate, power of attorney...).  

ï Client Decision Maker Code can have values of: 

§ Populated with a LEI; 

§ Populated with the concatenation of the national country code and the NATIONAL_ID (details in 
the field description section) if the client is related to natural person(s). 

ï If the field Client decision maker code is populated with the concatenation of the national country 
code and the NATIONAL_ID, this means the client is related to natural person(s) and the following 
fields become mandatory: 

§ Client decision maker first name; 

§ Client decision maker surname; 

§ Client decision maker birthdate. 

Fields Client Decision Maker National ID and Client Decision Maker Passport ID are optional. 
In case of cross trade, this section can be repeated: BUY side then SELL side. 

 
 

Field Rq Format Values ESMA Field 

TradingCapacity1 V Int  

1 - Dealing on own account (DEAL) 
2 - Matched principal (MTCH) ς 
(Not avalaible for OBOE Dublin) 
3 - Any other capacity (AOTC) 

Field 29 of RTS 22 

CountryBranchMembership + ISO 3166 ISO 3166-1 Country code Field 37 of RTS 22 

BusinessUnit o {ALPHANUM-55} No restriction  

FreeText1 o {ALPHANUM-37} No restriction   

FreeText2 o {ALPHANUM-37} No restriction   

FreeText3 o {ALPHANUM-37} No restriction   

FreeText4 o {ALPHANUM-37} No restriction   

FreeText5 o {ALPHANUM-37} No restriction   

InvestmentFirmDirectiveIndicator V Int 
0 - False 

1 - True 
Field 5 of RTS 22 

TransmissionOfOrderIndicator + Int 
0 - False 

1 - True 
Field 25 of RTS 22 

TransmittingFirmIDBuyer + {LEI} ISO 17442 ISO 17442 LEI code Field 26 of RTS 22 

TransmittingFirmIDSeller + {LEI} ISO 17442 ISO 17442 LEI code Field 27 of RTS 22 

NotionalIncreaseDecrease + Int 
1 - Increase 

2 - Decrease 
Field 32 of RTS 22 

UpFrontPayment + Decimal From -2^63+1 to 2^63-1 Field 38 of RTS 22 

UpFrontPaymentCurrency + ISO 4217 ISO 4217 Currency code 
 

Field 39 of RTS 22 

InvestmentDecisionWithinFirmTyp

e 
o Int 

1 - National ID 

2 - code for the algorithm 
 

InvestmentDecisionWithinFirm + {ALPHANUM-50} 
{NATIONAL_ID} for Natural persons 

{ALPHANUM-50} for Algorithms 

 

Field 57 of RTS 22 
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Field Rq Format Values ESMA Field 

CountryOfInvestor + {COUNTRYCODE_2} ISO 3166-1 country code Field 58 of RTS 22 

ExecutionWithinFirmtype o Int 

1 - National ID 

2 - Code for the algorithm 

3 - NORE 

 

ExecutionWithinFirm V {ALPHANUM-50} Please refer to field description. Field 59 of RTS 22 

CountryOfExecutor + {COUNTRYCODE_2} ISO 3166-1 country code Field 60 of RTS 22 

ShortSellingIndicator + Int 

If populated, only one of the 
following values can be populated: 

0 - Ψ{9{IΩΣ 

1 - Ψ{{9·ΩΣ 

2 - Ψ{9[[ΩΣ 

3 - ΨUNDIΩ. 

Only applicable when the 
instrument is covered by EU and 
onshored UK Regulation 236/2012, 
and the seller is the investment 
firm or a client of the investment 
firm. 

Field 62 of RTS 22 

SecFinancingTransactionIndicator V Int 
0 - False 

1 - True 
Field 65 of RTS 22 

BuyerIdentificationType V Int 

1 - LEI 

2 - MIC 

3 - ISO 3166 + {NATIONAL_ID}  for a 
natural person 

4 - ΨINTCΩ 

 

BuyerIdentificationCode + 

{LEI} 
 {MIC} 
 {NATIONAL_ID} 
 «INTC» 

* LEI 

* MIC 

* ISO 3166 + {NATIONAL_ID}  for a 
natural person 

* ΨINTC 

 

Field 7 of RTS 22 

BuyerCountryBranch + {COUNTRYCODE_2} ISO 3166 country code 
 

Field 8 of RTS 22 

BuyerFirstName + {ALPHANUM-140} 

Only applicable if the client is a 
natural person. 
Not populated if άClient 
Identification Codeέ is populated 
with a LEI or ΨINTCΩ. 
In case of more than one first 
name, all names shall be included in 
this field separated by a comma. 

 

Field 9 of RTS 22 

BuyerSurname + {ALPHANUM-140} 

 

 

 

Field 10 of RTS 22 

BuyerBirthDate + {DATEFORMAT} 

 

 

 

 

 

Field 11 of RTS 22 

BuyerDecisionMakerType + Int 1 - LEI  
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Field Rq Format Values ESMA Field 

2 - ISO 3166 + {NATIONAL_ID}  for a 
natural person 

BuyerDecisionMakerCode o {ALPHANUM-35} 
 

 
Field 12 of RTS 22 

BuyerDecisionMakerFirstName o {ALPHANUM-140} 
 

 

 

Field 13 of RTS 22 

BuyerDecisionMakerSurname o {ALPHANUM-140} 
 

 

 

Field 14 of RTS 22 

BuyerDecisionMakerBirthDate o {DATEFORMAT} 
 

 
Field 15 of RTS 22 

SellerIdentificationType V Int 

1 - LEI 

2 - MIC 

3 - ISO 3166 + {NATIONAL_ID}  for a 
natural person 

4 - ΨINTC 

 

SellerIdentificationCode + 

{LEI} 
 {MIC} 
 {NATIONAL_ID} 
 «INTC» 

* LEI 

* MIC 

* ISO 3166 + {NATIONAL_ID}  for a 
natural person 

* ΨINTC 

Field 7 of RTS 22 

SellerCountryBranch + {COUNTRYCODE_2} ISO 3166 country code 
 

Field 8 of RTS 22 

SellerFirstName + {ALPHANUM-140} 

Only applicable if the client is a 
natural person. 
Not populated if άClient 
Identification Codeέ is populated 
with a LEI or ΨINTCΩ. 
In case of more than one first 
name, all names shall be included in 
this field separated by a comma. 

 

Field 9 of RTS 22 

SellerSurname + {ALPHANUM-140} 

 

 

 

Field 10 of RTS 22 

SellerBirthDate + {DATEFORMAT} 

 

 

 

 

Field 11 of RTS 22 

SellerDecisionMakerType + Int 

1 - LEI 

2 - ISO 3166 + {NATIONAL_ID}  for a 
natural person 

 

SellerDecisionMakerCode o {ALPHANUM-35} 
 

 

 

Field 12 of RTS 22 

SellerDecisionMakerFirstName o {ALPHANUM-140} 
 

 
Field 13 of RTS 22 

SellerDecisionMakerSurname o {ALPHANUM-140} 
 

 
Field 14 of RTS 22 

SellerDecisionMakerBirthDate o {DATEFORMAT} 
 

 
Field 15 of RTS 22 
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4.3.7 APA Trade Publication Section 

4.3.7.1 APA Trade Publication Only (APA/ARM Indicator = 2) 

 

 

APA Post Approved Publication Arrangement Post-Trade 

 

For clients of the APA post-trade publication service, the following sequence of fields needs to be added to 

the Transaction Reporting. 

This sequence is only related  to: 

ƴ APA: APA post-trade publication offer 

ï OTC and Systematic Internaliser trades (SI) 

 

Any missing/incorrect field(s) on the sequence below for a trade submission will never lead to a submission 

rejection. The transaction will be integrated into Saturn with a FAILED status. 

Conditions mentioned on the sequence below stands for APA Post-Trade Publication purpose (Euronext or 

ESMA/FCA checks on data). 

bƻǘŜΥ {ȅƴŀǇǎŜ !t! ǘǊŀƴǎŀŎǘƛƻƴǎ ŀǊŜ ƛƴŎƭǳŘŜŘΦ ¢ƘŜ ǾŜƴǳŜ ƛǎ ǎŜǘ ǘƻ Ψ9b{¸Ω 

 

Field Rq Format Values 

Transaction to be cleared  
 

V Int 0 - ΨCŀƭǎŜΩ - transaction not to be cleared 
1 - ΨTruŜΩ - transaction to be cleared   

TradingDateTime V 

{DATE_TIME_FORMAT

} 

 

Eepoch time in 

nanosecondsmicroseconds 

 

TradingCapacity1 V Int 

1 - Dealing on own account (DEAL) 
2 - Matched principal (MTCH) ς (Not 
avalaible for OBOE) 
3 - Any other capacity (AOTC) 
 

TradingCapacity2 (For Cross Trade) V Int 

1 - Dealing on own account (DEAL) 
2 - Matched principal (MTCH) ς (Not 
avalaible for OBOE Dublin) 
3 - Any other capacity (AOTC)  

Quantity V {DECIMAL-18/17}  

QuantityCurrency + {CURRENCYCODE_3} ISO 4217 Currency code 

Quantitynotation V int 

1 - UNIT, 

2 - MONE (Monetary Value), 

3 - NMNL (Nominal Value) 

PriceNotation + Int 

1 - Ψahb9Ω ς Monetary value 
2 - Ψt9w/Ω ς Percentage 
3 - Ψ¸L9[Ω ς Yield 
4 - Ψ.!thΩ ς Basis points. 
5 - Ψbh!tΩς  Not Applicable 

PriceCurrency + {CURRENCYCODE_3} ISO 4217 Currency code 
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Field Rq Format Values 

ByPassControlflag V {ALPHANUM-5}Int 

Populate one or more, separated by a dash 
(ex: 1-2):  

0 - No 

1 - Price (Not applicable for OBOE) 
2 ς LEI 
4 ς Volume (Not applicable for ARM and 
OBOE) 
5 ς TradingDateTime (Not applicable for 
ARM and OBOE) 

BusinessUnit o {ALPHANUM-5555} No restriction 

FreeText1 o {ALPHANUM-3755} No restriction 

FreeText2 o {ALPHANUM-3755} No restriction 

FreeText3 o {ALPHANUM-3755} No restriction 

FreeText4 o {ALPHANUM-3755} No restriction 

FreeText5 o {ALPHANUM-3755} No restriction 

OTCPostTradeIndicator + {ALPHANUM-25} 

ƴ - ΨBlankΩ 

0 - BENC - Benchmark 

1 - ACTX -Agency cross 

2 - LRGS - Large in scale 

3 - ILQD - Illiquid instrument 

4 - SIZE - Above specified size 

5 - CANC ς Cancellation 

6 - AMND - Amendment 

7  - SDIV - Special Dividend 

8 - RPRI - Price improvement (Not 

applicable for OBOE) 

9 - DUPL - Duplicative (Not applicable for 

OBOE) 

10 - TNCP -Not contributing to the price 
discovery process (Not applicable for 

OBOE) 

11 - TPAC - Package (OBOE Bonds Only) 

12 - XFPH - Exchange for Physical (Not 

applicable for OBOE) 

Price V {DECIMAL-18/17}  

SecurityID + {ISIN} ISIN Code ISO 6166 

SecurityID InstrumentID type V+ int 
0 - ΨISIN'  
1 - 'OTHR' 

Instrumentfullname + {ALPHANUM-350} No restriction 

PriceMultiplier + {DECIMAL-18/17} 
Number of units of the direct underlying 
instrument 

underlyinginstrumenttypeunderlyin
gtype 

+ {INTEGER-1} 

This field corresponds to the type of 
Underlying used. 

1 - Ψh¢IwΩ 
2 - Ψ{²!t LbΩ 

3 - Ψ{²!t h¦¢Ω 
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Field Rq Format Values 

underlyinginstrumentcodeUnderlyi
ngSecurityID 

++ {ISIN}{ISIN} 
ISIN Code ISO 6166. 
Identification of the direct underlying 

instrument. Types described in the field  

underlyinginstrumentnameUnderly
ingIndexName 

++ 
{ALPHANUM-25} 
{ALPHANUM-25} 
 

ƴ INDEX Alphanumerical [4] 
ƴ Alphanumerical [25] ς (if the index name is 

not included in the {INDEX} list)LEI or MIC 

underlyinginstrumentindexUnderlyi
ngIndexTerm 

++ 
{INTEGER-3} + 4 DIGITS 
{INTEGER-3} + 4 DIGITS 
 

1 - ΨDAYSΩ - days  
2 - ΨWEEKΩ - weeks  
3 - ΨMNTHΩ - months  
4 - Ψ¸9!wΩ ς years1 - ΨDAYSΩ - days  
2 - ΨWEEKΩ - weeks  
3 - ΨMNTHΩ - months  
4 - ΨYEARΩ ς years 

OptionType + 
{ALPHANUM-4} 
 

1 - Ψt¦¢hΩ - Put  
2 - Ψ/![[Ω - Call  
3 - Ψh¢IwΩ - where it cannot be 
determined whether it is a call or a put 

StrikePrice + 
{DECIMAL-18/13} 
 

 

StrikePriceCurrency + {CURRENCYCODE_3} ISO 4217 Currency code 

StrikePriceNotation + Int 

 
1 - Ψahb9Ω - Monetary value 
2 - Ψt9w/Ω - Percentage 
3 - Ψ¸L9[Ω - Yield 
4 - Ψ.!thΩ - Basis points. 
5 -  Ψtb5DΩ - No price Pending 
6 - Ψbh!tΩ -  Not Applicable 

OptionExerciseStyle + {ALPHANUM-4} 

Only one of the following values can be 
populated 
ƴ άAMERέ - American 
ƴ άASIAέ - Asian 
ƴ άBERMέ - Bermudan 
ƴ άEUROέ - European 
ƴ άOTHRέ - Other 

MaturityDate + {DATEFORMAT} Format YYYY-MM-DD 

ExpiryDate + {DATEFORMAT} Format YYYY-MM-DD 

DeliveryType + {ALPHANUM-4} 

1 - ΨtI¸{Ω - Physically settled 
2 - Ψ/!{IΩ - Cash settled 
3 - Ψht¢[Ω - Optional for counterparty or 
when determined by a third party 

DeferralIndicator V Int  

0 - Immediate Publication 
1 - Deferral (Equity) 
2 - Full Deferral period (Non Equity_D+2) 
3 - Full Deferral period (Non Equity_No 

Volume) 
4 - Full Deferral period (Non Equity_Agg Data) 
5- Deferral (Oslo) 

QuantityNotationInMeasurementU
nit 

+ string 

Ω¢h/5Ω ς tons of carbon dioxide equivalent 

or 

{ALPHANUM-25} otherwise 

QuantityInMeasurementUnit + Decimal From 0 to 2^64-2 

NotionalAmount o Decimal From 0 to 2^64-2 
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Field Rq Format Values 

NotionalCurrency + ISO 4217 ISO 4217 Currency code 

EmissionAllowanceType + Int  

Only applicable for emission allowances 
1 - EUAE - EUA 
2 - CERE - CER 
3 - ERUE - ERU 
4 - EUAA - EUAA 
5 - OTHR - Other (for derivatives only) 

WaiverIndicator V {ALPHANUM-25} 

- Ψ.ƭŀƴƪΩ 
1 - ΨwCt¢Ω - Reference price (not 
available for OBOE) 
2 - Ψb[LvΩ - Negotiated (liquid) 
3 - ΨhL[vΩ - Negotiated (illiquid) 
4 - ΨtwL/Ω - Negotiated (conditions) 
5 - Ψ{L½9Ω - Above specified size (not 
available for OBOE) 
6 - ΨL[v5Ω - Illiquid instrument  

InstrumentClassification + {CFI_CODE} ISO 10962 CFI code 

 
 
 

For New transaction:  

Action = NEW 

1. All the rejection checks will be applied first, 

2. Then, all the Failed checks required on the mandatory fields must be validated within the check 

library as follows:  

¶ For the APA fields, the APA validations rules will be performed as required from ESMA and FCA 

3. Once ŀƭƭ ŎƻƴǘǊƻƭǎ ŀǊŜ ǾŀƭƛŘŀǘŜŘ ŀƴŘ ǘƘŜ ǘǊŀŘŜǎ ŀǊŜ ƛƴ ΨΩ/ƘŜŎƪŜŘ ŀƴŘ ǊŜŀŘȅέ ǎǘŀǘǳǎΣ {ŀǘǳǊƴ ǿƛƭƭ:  

¶ Publish the full trade message, according to deferral publication rules for APA, 

 

For Amend transaction:  

Action = AMEND 

1- All the rejection checks on the required fields for an Amendment will be applied first, 

2- ¢ƘŜƴΣ ŀƭƭ ǘƘŜ ŎƘŜŎƪǎ ǘƘŀǘ Ŏŀƴ ƭŜŀŘ ǘƻ ŀ άCŀƛƭŜŘέ ǎǘŀǘǳǎ ǿƛƭƭ ōŜ ŀǇǇƭƛŜŘ ŀǎ ǎǇŜŎƛŦƛŜŘ ŀōƻǾŜ  
3- Once the amendment has successfully passed through the validations, Saturn check first the fields 

updated that will be resent to Market data for APA. 

 

For a Cancel transaction:  

Action = CANCEL 

If an APA trade is cancelled, Saturn must: 

¶ Publish the cancellation of full trade message with a CANC flag to Market data 
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For Recovering transactions 

Action = RECOVERY (it is not applicable for APA) 

4.3.7.2 APA & ARM Trade Reporting (APA/ARM Indicator = 3) 

 

ARM & APA Post 
Approved Reporting Mechanism  

& Approved Publication Arrangement Post-Trade 

 

A dedicated ARM & APA service is also available and allow to the clients to Publish and report their 

transaction at the same time.  

To use this service the clients need to populate all the fields required to both ARM side and APA side.  

Then, the transaction must pass through all the validation rules required, as decribed above.  

Once the transaction is successed, the process to apply depends on if it is for a New/Amend/Cancel 

transaction:  

 

New transaction:  

 

Action = NEW 

4. All the rejection checks will be applied first, 

5. Then, all the Failed checks required on the mandatory fields must be validated within the check 

library as follows:  

¶ For the APA fields, the APA validations rules will be performed as required from ESMA and FCA 

¶ For the ARM fields, the ARM validations rules will be performed as required from ESMA and FCA 

¶ For common fields to both APA & ARM:  First, controls required for ARM transaction reporting 

purpose will be applied before those linked to APA. 

6. hƴŎŜ ŀƭƭ ŎƻƴǘǊƻƭǎ ŀǊŜ ǾŀƭƛŘŀǘŜŘ ŀƴŘ ǘƘŜ ǘǊŀŘŜǎ ŀǊŜ ƛƴ ΨΩ/ƘŜŎƪŜŘ ŀƴŘ ǊŜŀŘȅέ ǎǘŀǘǳǎΣ {ŀǘǳǊƴ ǿƛƭƭ:  

¶ Publish the full trade message, according to deferral publication rules for APA, 

¶ And Report the corresponding file to NCAs for ARM side. 

 

Amend transaction:  

 

Action = AMEND 

4- All the rejection checks on the required fields for an Amendment will be applied first, 

5- Then, all ǘƘŜ ŎƘŜŎƪǎ ǘƘŀǘ Ŏŀƴ ƭŜŀŘ ǘƻ ŀ άCŀƛƭŜŘέ ǎǘŀǘǳǎ ǿƛƭƭ be applied as specified above  
6- Once the amendment has successfully passed through the validations, Saturn check first the fields 

updated, to know in which case the transaction will be resent either to: 

¶ Market data for APA side 

¶ or to regulators for ARM side 

¶ or Both 
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For more details on the fields updated leading to Re-publication or a Re-sending an ARM file, please see the 

below excel file  [APA & ARM] 

 

APA&ARM

 

 

For a Cancel transaction:  

Action = CANCEL 

If an APA+ARM trade is cancelled, Saturn must: 

¶ Send the cancellation of ARM report file to the regulator. 

¶ Publish the full trade message with a CANC flag in Market data 

 

Note that, it is not possible to cancel only APA side in market data without cancel  ARM side since it is a single 

transaction. 

 

For Recovering transactions 

Action = RECOVERY  

If an APA+ARM trade is to be recovered, Saturn must process, as the above amendment processing. 

 

IMPORTANT NOTE: 

At the ǊŜƎǳƭŀǘƻǊΩǎ ǊŜǉǳŜǎǘΣ ŀ ƴŜǿ ǇǊƻŎŜǎǎ ά¢ǊŀƴǎŀŎǘƛƻƴ ǘƻ ōŜ ǊŜŎƻǾŜǊŜŘέ Ƙŀǎ ōŜŜƴ ƛƳǇƭŜƳŜƴǘŜŘ ƛƴ 
Saturn, to allow clients to modify their transactions already reported but with erroneous data, in order to 
them conform with ARM reporting requirements. 
This process concerns only the following service (i.e. when APA ARM indicator takes value:)  
 

7- ARM 
8- APA (Not applicable) 
9- APA&ARM 
10- OTC Trade (Not applicable) 
11- OBOE  (Not applicable) 
12- OBOE&ARM 

 
¢ƘŜ ŎǳǎǘƻƳŜǊǎ ǎƘƻǳƭŘ ǳǎŜ ǘƘŜ ǊŜŎƻǾŜǊȅ ŀŎǘƛƻƴ ƻƴƭȅ Ǿƛŀ Ϧ¦ǇƭƻŀŘ ŦƛƭŜέ in the GUI.  
This is not possible to recover trades by editing directly in the GUI or by using API. 
 
Note that,  

- As all the files to be recovered are initialised in background, this process can be take over 48h. 
- It is not authorized to update the following key data of the transactions: [Trade ref / Executing 

Firm / Instrument ID / Venue]. However the clients want to change one of them, he can Cancel 
and resubmit a new transaction.  

 

For more details on how to upload files of trades to be recovered, please see directly the last version 

of Saturn User Guide document. 
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4.3.8 Off Book on Exchange Section 

4.3.8.1 OBOE Trade Only  (APA/ARM Indicator = 5) 

 

OBOE Off Book On Exchange Trade Reporting 

 

The following sequence of fields are mandatory and needs to be added to the publication. 

This sequence is only related  to: 

ƴ OBOE: Off Book On Exchange 

ï Publication of Trades performed on Euronext Dublin and Oslo Trading venues 

ƴ Any missing/incorrect field(s) on the sequence below for a trade submission will never lead to a 
submission rejection. The transaction will be integrated into Saturn with a FAILED status. 

 

 

Field Rq Format Values 

TradingDateTime V 

{DATE_TIME_FORMAT} 

 

Epoch time in microseconds 

 

TradingCapacity1 V Int 

1 - Dealing on own account (DEAL) 
2 - Matched principal (MTCH) ς (Not 
avalaible for OBOE Dublin) 
3 - Any other capacity (AOTC) 

Quantity V Int  

ByPassControlflag V {ALPHANUM-5} 

Populate one or more, separated by a dash (ex: 
1-2):  

0 - No 

1 - Price (Not applicable for OBOE) 
2 ς LEI 
4 ς Volume (Not applicable for ARM and 
OBOE) 
5 ς TradingDateTime (Not applicable for 
ARM and OBOE) 

OTCPostTradeIndicator + {ALPHANUM-25} 

ƴ - ΨBlankΩ 

0 - BENC - Benchmark 

1 - ACTX -Agency cross 

2 - LRGS - Large in scale (Only applicable for OBOE 

Bonds Only) 

3 - ILQD - Illiquid instrument (Only applicable for 

OBOE Bonds Only) 

4 - SIZE - Above specified size (Only applicable for 

OBOE Bonds Only) 

5 - CANC ς Cancellation 

6 - AMND - Amendment 

7  - SDIV - Special Dividend 
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Field Rq Format Values 

8 - RPRI - Price improvement (Not applicable for 

OBOE) 

9 - DUPL - Duplicative (Not applicable for OBOE) 

10 - TNCP -Not contributing to the price 
discovery process (Not applicable for OBOE) 

11 - TPAC - Package ((Only applicable for OBOE 

Bonds Only) 

12 - XFPH - Exchange for Physical (Not applicable 

for OBOE) 

Price V {DECIMAL 18/4}  

SecurityID + {Euronext Code} CEuronextCode 

DeferralIndicator V Int  

0 - Immediate Publication 
1 - Deferral (Equity) 
2 - Full Deferral period (Non Equity_D+2) 
3 - Full Deferral period (Non Equity_No Volume) 
4 - Full Deferral period (Non Equity_Agg Data) 
5- Deferral (Oslo) 

CounterpartyType V Int 

1 - LEI 
2 - National ID 
3 - Non-Euronext Member 

EnteringCounterpart + 
ISO 17442 

ISO 10383 

- LEI / Shortcode for OBOE 
- Participant ID otherwise 

WaiverIndicator V {ALPHANUM-25} 

- Ψ.ƭŀƴƪΩ 
1 - ΨwCt¢Ω - Reference price (not available 
for OBOE) 
2 - Ψb[LvΩ - Negotiated (liquid) 
3 - ΨhL[vΩ - Negotiated (illiquid) 
4 - ΨtwL/Ω - Negotiated (conditions) 
5 - Ψ{L½9Ω - Above specified size (not 
available for OBOE) 
6 - ΨL[v5Ω - Illiquid instrument (OBOE Bonds 
only) 
7 - Ψ[L{Ω ς Large in Scale  

EuronextTradeFlags o {ALPHANUM-5} 

Blank 

1 - /tΥ Ψ/ƻƴƴŜŎǘŜŘ tŀǊǘȅ ¢ǊŀŘŜΩ 

2 - [¢Υ Ψ[ŀǘŜ ¢ǊŀŘŜΩ 

3 - {{Υ Ψ{ǇŜŎƛŀƭ {ŜǘǘƭŜƳŜƴǘΩ4 NM, 5 VW, 6 
DT, le reste ordre tableau 

4 - baΥ Ψbƻǘ ǘƻ aŀǊƪŜǘΩ 

5 - ±²Υ Ψ±²!t ¢ǊŀŘŜΩ 

6 - DT: Ψ5ŜǊƛǾŀǘƛǾŜ-ǊŜƭŀǘŜŘ ¢ǊŀŘŜΩ 

7 - h¢Υ ΨhǊŘƛƴŀǊȅ ¢ǊŀŘŜΩ 

8 - hbΥ Ψbƻƴ-ǎǘǊŀƴŘŀǊŘ {ŜǘǘƭŜƳŜƴǘΩ 

9 - w9Υ ΨwŜǇƻΩ 

10 - h9Υ Ψ9ȄŎƘŀƴƎŜ-ƎǊŀƴǘŜŘ ¢ǊŀŘŜΩ 

11 - hIΥ ΨhǘƘŜǊΩ 

12 - h[Υ ΨhŘŘ [ƻǘΩ 

13 - htΥ ΨtŀŎƪŀƎŜ ¢ǊŀƴǎŀŎǘƛƻƴΩ 

SettlementDate O {DATE_FORMAT} YYYY-MM-DD 

RepoSettlementDate O {DATE_FORMAT} YYYY-MM-DD 

 

 

For New transaction:  

Action = NEW 
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1. All the rejection checks will be applied first, 

2. Then, all the Failed checks required on the mandatory fields must be validated within the check 

library. 

3. Once all ŎƻƴǘǊƻƭǎ ŀǊŜ ǾŀƭƛŘŀǘŜŘ ŀƴŘ ǘƘŜ ǘǊŀŘŜǎ ŀǊŜ ƛƴ ΨΩ/ƘŜŎƪŜŘ ŀƴŘ ǊŜŀŘȅέ ƻǊ ά²ŀǊƴƛƴƎέ status, Saturn 

will:  

¶ Publish the full trade message, according to deferral publication rules for OBOE, 

 

For Amend transaction:  

Action = AMEND 

1- All the rejection checks on the required fields for an Amendment will be applied first, 

2- ¢ƘŜƴΣ ŀƭƭ ǘƘŜ ŎƘŜŎƪǎ ǘƘŀǘ Ŏŀƴ ƭŜŀŘ ǘƻ ŀ άCŀƛƭŜŘέ ǎǘŀǘǳǎ ǿƛƭƭ ōŜ ŀǇǇƭƛŜŘ ŀǎ ǎǇŜŎƛŦƛŜŘ ŀōƻǾŜ  
3- Once the amendment has successfully passed through the validations, Saturn check first the fields 

updated that will be resent to Market data for OBOE. 

 

For a Cancel transaction:  

Action = CANCEL 

If an APA trade is cancelled, Saturn must: 

¶ Publish the cancellation of full trade message with a CANC flag to Market data 

 

For Recovering transactions 

Action = RECOVERY (it is not applicable for OBOE) 

4.3.8.2 OBOE & ARM Reporting (APA/ARM Indicator = 6) 

 

ARM & OBOE 
Approved Reporting Mechanism  

& Off Book On Exchange Trade Reporting 

 

A dedicated OBOE & ARM service is also available and allow to the clients to Publish and report their 

transaction at the same time.  

To use this service the clients need to populate all the fields required to both OBOE side and ARM side.  

Then, the transaction must pass through all the validation rules required, as decribed above. 

Once the transaction is successed, the process to apply depends on if it is for a New/Amend/Cancel 

transaction:  

New transaction:  

Action = NEW 

1- All the rejection checks will be applied first, 

2- Then, all the Failed checks required on the mandatory fields must be validated within the check 

library as follows:  

Á For the OBOE fields, the OBOE validations rules will be performed as required from 

Dublin 
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Á For the ARM fields, the ARM validations rules will be performed as required from ESMA 

and FCA 

Á For common fields to both OBOE & ARM:  First, apply controls required for OBOE 

transaction reporting purposes, before those linked to ARM. 

3- Once all controls are validated and the trades are in ΨΩ/ƘŜŎƪŜŘ ŀƴŘ ǊŜŀŘȅέ ǎǘŀǘǳǎΣ {ŀǘǳǊƴ ǿƛƭƭ:  

Á Publish the full trade message, according to deferral publication rules  for OBOE side 

Á And Report the corresponding file to NCAs for ARM side 

Amend transaction:  

Action = AMEND 

1. All the rejection checks on the required field for an Amendment will be applied first, 

2. Then, all the checks that can lead to άCŀƛƭŜŘέ ǎǘŀǘǳǎ ǿƛƭƭ ōŜ ŀǇǇƭƛŜŘ ŀǎ ǎǇŜŎƛŦƛŜŘ ŀōƻǾŜ όƛƴ ŎŀǎŜ ƻŦ 
new)  

3. Once the amendment has successfully passed through the validations, Saturn check first the 
fields updated, to know in which case the transaction will be resent either to: 

¶ Market data for APA side 

¶ or to the regulators for ARM side 

¶ or Both 

 

For more details on the fields updated leading to Re-publication or a Re-sending an ARM file, please see the 

below excel file  [APA & ARM] 

 

OBOE&ARM

 

For a Cancel transaction:  

Action = CANC 

If an APA+ARM trade is cancelled, Saturn must: 

¶ Send the cancellation of ARM report file to the regulator. 

¶ Publish the full trade message with a CANC flag in Market data for OBOE 

 

Note that, it is not possible to cancel only OBOE side in market data without cancel  ARM side since it is a 

single transaction. 

 

For Recovering transactions 

Action = RECOVERY  

If an APA+ARM trade is to be recovered, Saturn must process, as the above amendment processing. 

IMPORTANT NOTE: 
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!ǘ ǘƘŜ ǊŜƎǳƭŀǘƻǊΩǎ ǊŜǉǳŜǎǘΣ ŀ ƴŜǿ ǇǊƻŎŜǎǎ ά¢ǊŀƴǎŀŎǘƛƻƴ ǘƻ ōŜ ǊŜŎƻǾŜǊŜŘέ Ƙŀǎ ōŜŜƴ ƛƳǇƭŜƳŜƴǘŜŘ ƛƴ 
Saturn, to allow clients to modify their transactions already reported but with erroneous data, in order to 
them conform with ARM reporting requirements. 
This process concerns only the following service (i.e. when APA ARM indicator takes value:)  

13- ARM 
14- APA (Not applicable) 
15- APA&ARM 
16- OTC Trade (Not applicable) 
17- OBOE  (Not applicable) 
18- OBOE&ARM 

 
The ŎǳǎǘƻƳŜǊǎ ǎƘƻǳƭŘ ǳǎŜ ǘƘŜ ǊŜŎƻǾŜǊȅ ŀŎǘƛƻƴ ƻƴƭȅ Ǿƛŀ Ϧ¦ǇƭƻŀŘ ŦƛƭŜέ in the GUI.  
This is not possible to recover trades by editing directly in the GUI or by using API. 
 
Note that,  

- As all the files to be recovered are initialised in background, this process can be take over 48h. 
- It is not authorized to update the following key data of the transactions: [Trade ref / Executing 

Firm / Instrument ID / Venue]. However the clients want to change one of them, he can Cancel 
and resubmit a new transaction.  
 

For more details on how to upload files of trades to be recovered, please see directly the last version 

of Saturn User Guide document. 

 
 

 

4.3.9 Statistics 

 

4.3.9.1 Statistics: getCurrentTransactionsStatus 

 

ARM Approved Reporting Mechanism 

APA Post Approved Publication Arrangement Post-Trade 

EM Transaction Reporting for Euronext members  

 

This function returns the total number of ARM transactions per status. 

 

Function: 

Function name:  getCurrentTransactionsStatus 
Request EndPoint: /SaturnWebServices/rest/transactionReports/getCurrentTransactionsStatus 
Method:  GET 

Note: Please note that the total number of transactions returned may be wrong, as currently an 

approximation is used to prevent latency. A fix will be implemented as soon as a solution is found. 

Apologies for the inconvenience. 
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4.3.9.2 Statistics: getCurrentTransactionsStatus response data 

 

ARM Approved Reporting Mechanism 

APA Post Approved Publication Arrangement Post-Trade 

EM Transaction Reporting for Euronext members  

 

 

Response Data Parameters: 

Name Type Data Type Required Description  

Code Attribute Int Yes Status of the function. 200 - OK 

Data Element Sequence of data Yes Detailed description below 

Msg Attribute String Yes Status - Success or failed 

Recordcount Attribute Int Yes Number of retrieved results 

 

Sequence of data 

Name Type Data Type Required Description 

Type Attribute String Yes Name of statistics: transactionStatistics 

nbCancelled Attribute Int Yes Number of Cancelled transactions 

nbFailed Attribute Int Yes Number of Failed transactions 

nbIsinPending Attribute Int Yes Number of Isin Pending transactions 

nbPending Attribute Int Yes Number of Pending transactions 

nbRejected Attribute Int Yes Number of Rejected transactions 

totalItems Attribute Int Yes Number of transactions 

 

Example of the getCurrentTransactionsStatus Response function: 

 

{ 

   "code": 200, 

   "data": [   { 

      "type": "transactionStatistics", 

      "nbCancelled": 1, 

      "nbFailed": 19100, 

      "nbIsinPending": 7, 

      "nbPending": 0, 
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      "nbRejected": 0, 

      "totalItems": 13334 

   }], 

   "msg": "OK", 

   "recordCount": 1 

} 

NB: the only wrong value is the totalItems ŀǎ ƛǘΩǎ ƭƻǿŜǊ ǘƘŀƴ ǘƘŜ ǘƻǘŀƭ ƴǳƳōŜǊ ƻŦ ǘǊŀƴǎŀŎǘƛƻƴǎΦ tƭŜŀǎŜ ǎŜŜ 

note above. 

4.3.9.3 Statistics: getCurrentCommoditiesStat 

 

ALL Euronext Members and Non-Members 

 

This function returns the total number of Commodities positions per status. 

 

Function: 

Function name:  getCurrentCommoditiesStat 
Request EndPoint: /SaturnWebServices/rest/commodityReports/getCurrentCommoditiesStat 
Method:  GET 

Note: Please note that the total number of transactions returned may be wrong, as currently an 

approximation is used to prevent latency. A fix will be implemented as soon as a solution is found. 

Apologies for the inconvenience. 

4.3.9.4 Statistics: getCurrentCommoditiesStat response data 

 

ALL Euronext Members and Non-Members 

 

 

Response Data Parameters: 

Name Type Data Type Required Description  

Code Attribute Int Yes Status of the function. 200 - OK 

Data Element Sequence of data Yes Detailed description below 

Msg Attribute String Yes Status - Success or failed 

Recordcount Attribute Int Yes Number of retrieved results 

 

Sequence of data 
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Name Type Data Type Required Description 

Type Attribute String Yes Name of statistics: positionsStatistics 

nbHedging Attribute Int Yes Number of Hedged positions 

nbNotHedging Attribute Int Yes Number of Not Hedged positions 

nbPositionsCancelled Attribute Int Yes Number of Cancelled positions 

nbPositionsFailed Attribute Int Yes Number of Failed positions 

totalItems Attribute Int Yes Number of positions 

 

Example of the getCurrentCommoditiesStat Response function: 

 

{ 

   "code": 200, 

   "data": [   { 

      "type": "positionsStatistics", 

      "nbHedging": 14, 

      "nbNotHedging": 644, 

      "nbPositionsCancelled": 0, 

      "nbPositionsFailed": 659, 

      "totalItems": 659 

   }], 

   "msg": "succeed", 

   "recordCount": 1 

}  

NB: the only wrong value is the totalItems ŀǎ ƛǘΩǎ ƭƻǿŜǊ ǘƘŀƴ ǘƘŜ ǘƻǘŀƭ ƴǳƳōŜǊ ƻŦ ǇƻǎƛǘƛƻƴǎΦ tƭŜŀǎŜ ǎŜŜ ƴƻǘŜ 

above. 

 

 

 

 

 

4.3.9.5 Statistics: getSlcCurrentStatistics 

 

ALL Euronext Members and Non-Members 
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This function returns the total number of Commodities positions per status. 

 

Function: 

Function name:  getSlcCurrentStatistics 
Request EndPoint: /SaturnWebServices/rest/shortcodeLongcodeResource/getSlcCurrentStatistics 
Method:  GET 

Note: Please note that the total number of transactions returned may be wrong, as currently an 

approximation is used to prevent latency. A fix will be implemented as soon as a solution is found. 

Apologies for the inconvenience. 

4.3.9.6 Statistics: getSlcCurrentStatistics response data 

 

ALL Euronext Members 

 

 

Response Data Parameters: 

Name Type Data Type Required Description  

Code Attribute Int Yes Status of the function. 200 - OK 

Data Element Sequence of data Yes Detailed description below 

Msg Attribute String Yes Status - Success or failed 

Recordcount Attribute Int Yes Number of retrieved results 

 

Sequence of data 

Name Type Data Type Required Description 

Type Attribute String Yes Name of statistics: slcCurrentStatistics 

nbAxBlock Attribute Int Yes Number of AX block Trading shortcodes 

nbBdl Attribute Int Yes Number of Bourse de Luxembourg shortcodes 

nbEnx Attribute Int Yes Number of Euronext shortcodes 

nbFailed Attribute Int Yes Number of Failed shortcodes 

nbSigmaX Attribute Int Yes Number of Sigma-X shortcodes 

nbSynapse Attribute Int Yes Number of Synapse shortcodes 

nbMorganStanley Attribute Int Yes Number of Morgan Stanley shortcodes 

totalItems Attribute Int Yes Number of shortcodes 

 

Example of the getSlcCurrentStatistics Response function: 

 

{ 

   "code": 200, 
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   "data": [   { 

      "type": "slcCurrentStatistics", 

      "nbAxBlock": 2, 

      "nbBdl": 14353, 

      "nbEnx": 23780, 

      "nbFailed": 2, 

      "nbSigmaX": 138, 

      "nbSynapse": 1, 

      "nbMorganStanley": 1, 

      "totalItems": 177856 

   }], 

   "msg": "succeed", 

   "recordCount": 1 

}  

NB: the only wrong value is the totalItems. Please see note above. 

 

4.3.9.7 Statistics: getQuotesCount 

 

APA Pre Approved Publication Arrangement Pre-Trade 

 

This function returns the total number of Commodities positions per status. 

 

Function: 

Function name:  getQuotesCount 
Request EndPoint: /SaturnWebServices/rest/quotes/getQuotesCount 
Method:  POST 

 

4.3.9.8 Statistics: getQuotesCount response data 

 

APA Pre Approved Publication Arrangement Pre-Trade 

 

 

Response Data Parameters: 
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Name Type Data Type Required Description  

Code Attribute Int Yes Status of the function. 200 - OK 

Data Element Sequence of data Yes Detailed description below 

Msg Attribute String Yes Status - Success or failed 

Recordcount Attribute Int Yes Number of retrieved results 

 

Sequence of data 

Name Type Data Type Required Description 

Type Attribute String Yes Name of statistics: long 

value Attribute Int Yes Number of quotes 

Example of the getQuotesCount Response function: 

{ 

   "code": 200, 

   "data": [   { 

      "type": "long", 

      "value": 23 

   }], 

   "msg": "success", 

   "recordCount": 23 

}  

 

 

 

 

 

 

4.3.10 Instrument Basket Fields 

The user has the possibility to declare a basket of instruments. This can be done either by API or CSV file (see 

section 4.14 Submit Trades through CSV). 

Please find below some API example of Instrument basket submission, through the submitTx resource: 

 

1- Equity vs LIBOR 3M Swap 

{ 

  "tradereport": 1, 

  ΧΧΧΦ 
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  "upfrontpayment": "21745", 

  "upfrontpaymentcurrency": "LUF", 

  "underlyingInstruments": [ 

    { 

      "underlyingtype": 3, 

      "underlyinginstrumentname": "LIBO", 

      "underlyinginstrumentindex": "003MNTH" 

    }, 

    { 

      "underlyingtype": 2, 

      "underlyinginstrumentcode": "HK0017000149" 

    } 

  ] 

} 

2- CAC 40 Index vs AEX 25 Swap 

 { 

  "tradereport": 1, 

  ΧΧΧΦ 

  "upfrontpayment": "21745", 

  "upfrontpaymentcurrency": "LUF", 

  "underlyingInstruments": [ 

    { 

      "underlyingtype": 3, 

      "underlyinginstrumentcode": "NL0000000107" 

    }, 

    { 

      "underlyingtype": 2, 

      "underlyinginstrumentcode": "FR0003500008" 

    } 

  ] } 

3- Equity Basket Swap 
 

{ 

  "tradereport": 1, 

  ΧΧΧΦ 

  "upfrontpayment": "21745", 

  "upfrontpaymentcurrency": "LUF", 

  "underlyingInstruments": [ 

    { 
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      "underlyingtype": 3, 

      "underlyinginstrumentcode": "BE0000331406" 

    }, 

    { 

      "underlyingtype": 3, 

      "underlyinginstrumentcode": "BE0000330390" 

    }, 

    { 

      "underlyingtype": 3, 

      "underlyinginstrumentcode": "US37045V1008" 

    }, 

    { 

      "underlyingtype": 2, 

      "underlyinginstrumentcode": "AT000B049226" 

    }, 

    { 

      "underlyingtype": 2, 

      "underlyinginstrumentcode": "AT0000720008" 

    }, 

  ] 

} 

 

 

 

4.4 SUBMIT RESPONSE DATA 

ARM Approved Reporting Mechanism 

APA Post Approved Publication Arrangement Post-Trade 

EM Transaction Reporting for Euronext Members  

OBOE Off Book On Exchange Trade Reporting 

 

Submit ResponseData Parameters (example for New): 

Name Type Data Type Required Description  

Code Attribute Int Yes Status of the function. 200 - success 



EURONEXT GLOBAL REPORTING SOLUTION - SATURN WEB SERVICES Functions Details 

62 
 

Name Type Data Type Required Description  

Data Element 
Sequence of 
data 

Yes Detailed description below 

 

 

Sequence of data 

Name Type Data Type Required Description  

Type Attribute string Yes ά{ǘǊƛƴƎέ 

Value Attribute string Yes ά¢ǊŀŘŜ ŀŘŘŜŘ ϑ¢w9Cлллллллϒ 

 

Possible returned status codes: 

200 - Success 
600 - Failed 

4.5 RETRIEVE TRADES AND/OR TRANSACTIONS DETAILS: GET 

ARM Approved Reporting Mechanism 

APA Post Approved Publication Arrangement Post-Trade 

EM Transaction Reporting for Euronext Members  

OBOE Off Book On Exchange Trade Reporting 

 

This function should be used by the client to retrieve trades and/or transactions1 details and statuses 

(Euronext statuses from the Check Module or statuses based on regulatory feedbacks) from Saturn. 

Function: 

Function name:  Get 
Request EndPoint: /SaturnWebServices/rest/transactionReports/get 
Method:   POST 

Lǘ ƛǎ ǊŜŎƻƳƳŜƴŘŜŘ ǘƻ ǎŜǘ ŀ ά[ƛƳƛǘέ ŀƴŘ άƻŦŦǎŜǘέ ǾŀƭǳŜ ǘƻ ŀǾƻƛŘ ǊŜǘǊƛŜǾŜ ŀƭƭ ǘǊŀŘŜǎ ŦǊƻƳ ǘƘŜ ŘŀǘŀōŀǎŜΦ Please 

note that limit  and offset are defined at request end Point level. The limit  value is used to retrieve a maximum 

number of trades and the offset value is used to retrieve trades from a specific starting point. 

Example: /SaturnWebServices/rest/transactionReports/get?limit=15&offset=0 

limit=15&offset=0, begin from the first trade (offset) and take the 15 following trades (limit) 

 

Request Body: 

This endpoint accepts a request body in one of the following formats: 

1- application/json 

 
1 The term trade used for publication, the term transaction for reporting 
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2- application/xml 

 

Request Parameters 

Name Type Data Type Required Description  

FilterList Element 
Sequence of 
FilterList 

Yes Detail of request (treatment ID, sort..) 

Offset Attribute Int Yes Initial number = 0  

Limit  Int Yes Number of retrieved trades 

 

Sequence of filterList 

Name Type Data Type Required Description  

Name Attribute String Yes Type of request: tid (treatment ID), status 

Value Attribute String Yes status of trade 

Operator Attribute String Yes EQ 

Type Attribute  String Yes Type of report (transaction report) 

Sort Attribute  string Yes DESC or ASC (descending or ascending) 

 

 

 

Example of Get function: 

{               

άfilterListέ: [ 

    { 
      άnameέ: άtidέ, 
άsortέ: άDESCέ 
    }, 

    { 

άnameέ: άstatusέ, 
άvalueέ: ά4έ, 
άoperatorέ: άEQέ 

    } 

  ] 

} 

4.6 GET RESPONSE DATA 

ARM Approved Reporting Mechanism 

APA Post Approved Publication Arrangement Post-Trade 
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EM Transaction Reporting for Euronext Members  

OBOE Off Book On Exchange Trade Reporting 

 

Get ResponseData Parameters: 

Name Type Data Type Require
d 

Description  

Code Attribute Int Yes Status of the function. 200 - success 

Data Element Sequence of data Yes Detailed description below 

Msg Attribute Sequence of data Yes Status - Success or failed 

Recordcount Attribute Sequence of data Yes Number of retrieved trades 

 

Sequence of data 

Name Type Data Type Required Description 

Columns details Attribute List Yes 
block of transactions with all columns populated in 
the database 

 

Example of response data for the get function: 

{ 

{ 

{ 

« code »: 200, 
« data »: [   { 
« type »: « transactionreport », 

      « mifidExtension »:       { 

         άbusinessunitέ:          { 

άideletedέ: 0, 
άnameέ: άBU1έ, 
άparticipanttidέ: 385, 
άtagέ: άBU1έ, 
άtidέ: 3 

         }, 

άcntryofexecutorέ: άDEέ, 
άcntryofinvestorέ: άKWέ, 
άcomplextradecomponentidέ: ά1234567810έ, 
άcountrybranchmembershipέ: άQAέ, 
άderivativenotionalincreasedecreaseέ: 5, 
άexecutionwithinfirmέ: ά1234570000000000000έ, 
άfreetext1έ: άDupontέ, 
άfreetext2έ: άPierreέ, 
άfreetext3έ: άRougeέ, 
άfreetext4έ: άMercedesέ, 
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άfreetext5έ: άLondresέ, 
άinvestmentfirmdirectiveindicatorέ: 0, 
άmifidextensiontidέ: 6, 
άoriginέ: άSATURNέ, 
άotcposttradeindicatorέ: άPKID00000012έ, 
άparticipantέ:          { 
άccountryregistrationέ: άέ, 
άcommercialnameέ: άCOMPANY Xέ, 
άiapaposttradeέ: 0, 
άiapapretradeέ: 0, 
άiarmreportingέ: 1, 
άicommodityreportingέ: 1, 
άidέ: ά00000579έ, 
άimifidcompliantέ: 0, 
άinxtreportingέ: 0, 
άivalidityέ: 2, 
άleicodeέ: άέ, 
άparticipanttypetidέ: 1, 
άreportingregulatortidέ: 0, 
άsaturnuserέ: άέ, 
άsenderfirmidέ: άέ, 
άtidέ: 385 

         }, 

άsaturnuserέ: άuser1έ, 
άsecfinancingtransactionindicatorέ: 1, 
άshortsellingindicatorέ: 0, 
άsideέ: 2, 
άtraderefέ: άTRADEREFERENCEAUUP6959802508έ, 
άtradereportέ: 1, 
άtransmissionoforderindicatorέ: 1, 
άtransmittingfirmidbuyerέ: ά5493005GIOHA4VVQNV28έ, 
άtransmittingfirmidsellerέ: ά549300V7S0SECYXD2130έ, 
άtsreceiveέ: ά2017-06-19T10:57:48έ, 
άupfrontpaymentέ: 4578, 
άupfrontpaymentcurrencyέ: άFKPέ, 
άwaiverindicatorέ: άUPCέ 

      }, 

άstatusέ: 4, 
άtidέ: 6, 

      άtradeLegέ:       { 

         άbusinessunitέ:          { 

άideletedέ: 0, 
άnameέ: άBU1έ, 
άparticipanttidέ: 385, 
άtagέ: άBU1έ, 
άtidέ: 3 

         }, 

άcommodityderivativeindicatorέ: 0, 
άexecutingfirmέ: άBέ, 
άexecwfirmalgotradingindicatorέ: 1, 
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άinvdecwfirmalgotradingindicatorέ: 1234567810, 
άnetamountέ: 123456, 
άparticipantέ:          { 
άccountryregistrationέ: άέ, 
άcommercialnameέ: άCOMPANY Xέ, 
άiapaposttradeέ: 0, 
άiapapretradeέ: 0, 
άiarmreportingέ: 1, 
άicommodityreportingέ: 1, 
άidέ: ά00000579έ, 
άimifidcompliantέ: 0, 
άinxtreportingέ: 0, 
άivalidityέ: 2, 
άleicodeέ: άέ, 
άparticipanttypetidέ: 1, 
άreportingregulatortidέ: 0, 
άsaturnuserέ: άέ, 
άsenderfirmidέ: άέ, 
άtidέ: 385 

         }, 

άpricecurrencyέ: άFKPέ, 
άpricenotationέ: 2, 
άquantitycurrencyέ: άIEPέ, 
άsaturnuserέ: άuser1έ, 
άsideέ: 2, 

         άtradeέ:          { 

            άbusinessunitέ:             { 

άideletedέ: 0, 
άnameέ: άBU1έ, 
άparticipanttidέ: 385, 
άtagέ: άBU1έ, 
άtidέ: 3 

            }, 

άclassificationtypeέ: άEESέ, 
άcurrencyέ: άIEPέ, 
άdeliverytypeέ: άOPTNέ, 
άexpirydateέ: ά2018-01-30έ, 
άfullnameέ: άPRODUCT TEST1έ, 
άinstrumentέ:             { 

άamrέ: άAOAGA150904500Pέ, 
άcdevnmέ: άέ, 
άcfi_codeέ: άOPASPSέ, 
άcisinέ: άXXXXXXXXXXXXέ, 
άcmicέ: άXEUEέ, 
άtick_size_denominatorέ: 100, 
άtick_size_numeratorέ: 1, 
άtidέ: 156 

            }, 

άmaturitydateέ: ά2018-01-02έ, 
άnotionalcurrency1έ: άEURέ, 
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άnotionalcurrency2έ: άUSDέ, 
άoptionexercisestyleέ: άEUROέ, 
άoriginέ: άSATURNέ, 
άparticipantέ:             { 

άccountryregistrationέ: άέ, 
άcommercialnameέ: άCOMPANY Xέ, 
άiapaposttradeέ: 0, 
άiapapretradeέ: 0, 
άiarmreportingέ: 1, 
άicommodityreportingέ: 1, 
άidέ: ά00000579έ, 
άimifidcompliantέ: 0, 
άinxtreportingέ: 0, 
άivalidityέ: 2, 
άleicodeέ: άέ, 
άparticipanttypetidέ: 1, 
άreportingregulatortidέ: 0, 
άsaturnuserέ: άέ, 
άsenderfirmidέ: άέ, 
άtidέ: 385 

            }, 

άpricemultiplierέ: 3, 
άsaturnuserέ: άuser1έ, 
άsecurityidέ: άFR45150903500Pέ, 
άstrikepriceέ: 700.45, 
άstrikepricecurrencyέ: άEURέ, 
άstrikepricenotationέ: 1, 
άtidέ: 7, 
άtradeidέ: άTRADEIDOQKNH24852έ, 
άtradepriceέ: 960262.70923, 
άtraderefέ: άTRADEREFERENCEAUUP6959802508έ, 
άtradereportέ: 1, 
άtradingdatetimeέ: 1477052256954900, 
άunderlyinginstrumentcodeέ: άFR451509035έ, 
άunderlyinginstrumentindexέ: ά784DAYSέ, 
άunderlyinginstrumentnameέ: άINSTRUMENT TEST1έ, 
άvolumeέ: 1285620.2032 

         }, 

άtradelegtidέ: 6, 
άtraderefέ: άTRADEREFERENCEAUUP6959802508έ, 
άtradereportέ: 1, 
άtradingcapacity1έ: 2, 
άtransactionreportingapaindicatorέ: 1, 
« venue »: « XPAR » 
      }, 
« tsgeneration »: « 2017-06-19T10:57:48 » 
   }], 
« msg »: « success », 
άrecordCountέ: 1 
} 
} 
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4.7 RETRIEVE TRADES AND/OR TRANSACTIONS DETAILS: GETTX 

ARM Approved Reporting Mechanism 

APA Post Approved Publication Arrangement Post-Trade 

EM Transaction Reporting for Euronext Members  

OBOE Off Book On Exchange Trade Reporting 

 

This function should be used by the client to retrieve trades and/or transactions2 details and statuses 

(Euronext statuses from the Check Module or statuses based on regulatory feedbacks) from Saturn. 

Function: 

Function name:  getTx 
Request EndPoint: /SaturnWebServices/rest/transactionReports/getTx 
Method:   POST 

Lǘ ƛǎ ǊŜŎƻƳƳŜƴŘŜŘ ǘƻ ǎŜǘ ŀ ά[ƛƳƛǘέ ŀƴŘ άƻŦŦǎŜǘέ ǾŀƭǳŜ ǘƻ ŀǾƻƛŘ ǊŜǘǊƛŜǾŜ ŀƭƭ ǘǊŀŘŜǎ ŦǊƻƳ ǘƘŜ ŘŀǘŀōŀǎŜΦ Please 

note that limit  and offset are defined at request end Point level. The limit  value is used to retrieve a maximum 

number of trades and the offset value is used to retrieve trades from a specific starting point. 

Example: /SaturnWebServices/rest/transactionReports/getTx?limit=15&offset=0 

limit=15&offset=0, begin from the first trade (offset) and take the 15 following trades (limit) 

 

Request Body: 

This endpoint accepts a request body in one of the following formats: 

1. application/json; 
2. application/xml. 

The request body is mandatary even if not filter are setted 

Please note that FIX format will be available in a later version. 

 

Request Parameters 

Name Type Data Type Required Description  

FilterList Element 
Sequence of 
FilterList 

Yes Detail of request (treatment ID, sort..) 

Offset Attribute Int Yes Initial number = 0  

Limit  Int Yes 
Number of retrieved trades  (this 
parameter is Optional). 

 

Sequence of filterList 

 
² The term trade used for publication, the term transaction for reporting 
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Name Type Data Type Required Description  

Name Attribute String Yes Type of request: tid (treatment ID), status 

Value Attribute String Yes status of trade 

Operator Attribute String Yes EQ 

Type Attribute  String Yes Type of report (transaction report) 

Sort Attribute  string Yes DESC or ASC (descending or ascending) 

 

Example of Get function: 

{               

άfilterListέ: [ 

    { 
      άnameέ: άtidέ, 
άǎƻǊǘέΥ ά59{/έ 
    }, 

    { 

άnameέ: άstatusέ, 
άvalueέ: ά4έ, 
άoperatorέ: άEQέ 

    } 

  ] 

} 

 

Example of Get function without filter : 

{ 
"filterList": [ 
                { 
 
} 
] 
} 
 

4.8 GETTX RESPONSE DATA  

 

ARM Approved Reporting Mechanism 

APA Post Approved Publication Arrangement Post-Trade 

EM Transaction Reporting for Euronext Members  

OBOE Off Book On Exchange Trade Reporting 

 

Get ResponseData Parameters: 
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Name Type Data Type Required Description  

Code 
Attribut

e 
Int Yes Status of the function. 200 - success 

Data Element Sequence of data Yes Detailed description below 

Msg Attribut
e 

Sequence of data Yes Status - Success or failed 

Recordcount Attribut
e 

Sequence of data Yes Number of retrieved trades 

 

Sequence of data 

Name Type Data Type Required Description 

Columns details Attribute List Yes 
block of transactions with all columns populated in 
the database 

 

 

 

Example of response data for the getTx function: 

{ 

    "code": 200, 

    "data": [ 

        { 

            "type": "transactions", 

            "businessUnit": { 

                "ideleted": 0, 

                "name": "BU1", 

                "participanttid": 2681, 

                "tag": "BU1", 

                "tid" : 51 

            }, 

            "bypasscontrolflag": 0, 

            "checkByRegulator": 1, 

            "cntryofexecutor": "GB", 

            "cntryofinvestor": "GB", 

            "commodityderivativeindicator": 1, 

            "complextradecomponentid": "CMPLXTRDIDMVAN1253175140", 

            "countrybranchmembership": "GB", 

            "deferralindicator": 0, 

            "errors": "" , 

            "executingfirm": "YMUU1WGHJKORF9E36I98", 
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            "executionwithinfirm": "GB00000000ZA#C#ZA#C#", 

            "executionwithinfirmnationalidtype": 3, 

            "execwfirmalgotradingindicator": 1, 

            "freetext1": "White", 

            "freetext2": "Pierre", 

            "freetext3": "Vert", 

            "freetext4": "Bugatti", 

            "freetext5": "Amsterdam", 

            "invdecwfirmalgotradingindicator": 1, 

            "investmentdecisionwithinfirm": "GB00000000ZA#C#ZA#C#", 

            "investmentdecisionwithinfirmnationalidtype": 3, 

            "investmentfirmdirectiveindicator": 1, 

            "isettlement": 0, 

            "itransactiontobecleared": 0, 

            "netamount": 184474.10494, 

            "notionalamount": 33000000, 

            "origin": "SATURN", 

            "otcposttradeindicator": "11", 

            "participanttid": 2681, 

            "previousStatus": 6, 

            "pricecurrency": "EUR", 

            "pricenotation": 1, 

            "publicationdatetime": 0, 

            "quantitycurrency": "EUR", 

            "quantitynotation": 1, 

            "saturnuser": "italy1", 

            "secfinancingtransactionindicator": 1, 

            "securityid": "DE0005557508", 

            "shortsellingindicator": 1, 

            "side": 2, 

           "status": 6, 

            "submittingentityid": "969500HMVSZ0TCV65D58", 

            "tid" : 3185737, 

            "tradeid": "TRADINGVENUECKUK4088417888", 

            "tradeprice": 663405.64906, 

            "traderef": "TRADEREF1512131167909", 

            "tradereport": 1, 

            "tradingcapacity1": 1, 

            "tradingcapacity2": 1, 



EURONEXT GLOBAL REPORTING SOLUTION - SATURN WEB SERVICES Functions Details 

72 
 

            "tradingdatetime": 1510239776000000, 

            "transactionreportingapaindicator": 1, 

            "transmissionoforderindicator": 0, 

            "tsgeneration": "2017-12-01T12:48:17", 

            "upfrontpayment": 548102, 

            "upfrontpaymentcurrency": "EUR", 

            "venue": "XLON", 

            "volume": 2992682.75375 

        }, 

Χϒϐ 

} 

 

 

Possible returned status codes: 

200 - Success 
600 - Failed 

Technical use & examples: Click here  

 

4.9  FIX 5.0 MESSAGES (FUTURE IMPLEMENTATION) 

4.9.1 TradeCaptureReport (AE)  

Available for: Saturn  

Message Usage:  

The TradeCaptureReport (AE) message is used for sending of APA, ARM & OBOE Trades. 

 

Components Usage within the Message:  

 

Saturn Trades Report use repeating groups for provision of information for reporting or publishing 

transactions and the following fields:  

- ExecutionwithinFirm,  

- InvestmentDecisionwithinFirm,  

- ExecutionWithInFirm. 

- As well as for identificatin of Buyer / Seller  

 

The additional repeating group combination is required to identify the above fields, which should be provided 

with the following values:  

 

¶ PartyID (448) = field in which the ID is provided  
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¶ PartyIDSource (447) = D (Proprietary / Custom Code)  

¶ PartyRole (452) = 17 (Contra Firm)  

¶ PartyRoleQualifier (2376) = 23 (Firm or legal entity)  
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4.9.2 Header Field Mapping 

HEADER 

Tag Field Short Description Format Len Values Presence 

  Message Type       35  = OBOE   

30007 ARM APA Indicator 

This field allows the client to use ARM Transaction 
Reporting, APA publication or both APA/ARM 

services offered in SATURN and OTC trade for 
clearing and OBOE 

Int 1 

1 Transaction reporting 

Mandatory 

2 APA 

3 Both Transaction 
reporting and APA 

4 OTC Trade only 

5 OBOE - Off Book on 
Exchange 

6 OBOE + ARM - Off 
Book on Exchange + 
Approved Reporting 
Mechanism 

30001 Action Identifies Trade Report message transaction type Int 1 
0- New 
1-Cancel                                                                          
2- Replace 

Mandatory 

30003 TradeID 
The unique ID assigned by the matching engine to 

the trade entity, once it is received or matched. 
String 20 From 0 to 2^64-2 Conditional 

30002 Trade Ref Identifier of the trade     (No restriction) Mandatory 

30004 Side Transaction side Int 1 

1- Buy 
Mandatory 

2- Sell 

8- Cross (Not applicable 
for OBOE) 

Not 
Applicable 

30005 Venue 
Market of execution for last fill, or an indication of 

the market where an order was routed 
ISO 10383 8 

ƴ MIC (EEA) MIC Code 
ISO 10383 

Mandatory 

ƴ MIC (Non EEA) MIC 
Code ISO 10383 

ƴ Only Dublin and Oslo 
(excepted Derivative) 
MICs accepted for OBOE 
Services 

ƴ ñXOFFò 

ƴ ñXXXXò 

ƴ ñSINTò 

30006 ExecutingFirm 

Code used to identify the entity executing the 
transaction 

The client's transaction should go to fail if the 
executing LEI is not the LEI set for the participant 

used.  

ISO 17442 20 LEI Mandatory 
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4.9.3 OBOE Fields Mapping 

OBOE 

Euronex
t Tag 

Field Short Description Format 
Le
n 

Values Presence 

30013 LastPx (Traded Price) 
The price in the 
instrumentôs trading 

currency 
Price 10 From -2^63 to 2^63-1 

Mandator
y 

30014 LastQty (Quantity) 

The LastQty indicates 
the quantity of the last fill 

on an instrument (to be 
calculated with Quantity 

Decimals). 

Qty 20 From 0 to 2^64-1 
Mandator

y 

30015 TransacTime 
Date and time of the 

trade 
UTCTimestamp 27 

YYYY = 0000-9999, MM = 01-12, DD 
= 01-31, HH = 00-23, MM = 00-59, 

SS = 00-59, sssssssss = 000000000-
999999999 (nanoseconds) 

Mandator
y 

30012 SecurityID 

Exchange identification 
code of the instrument, 

represented by Euronext 
code of the instrument. 

String 10 From 0 to 2^32-2 
Mandator

y 

30011 Text 

Free Text is manually 
entered by the trader 
issuing the order. This 

field is part of the 
clearing aggregate 

String 18 Alphanumeric 
Mandator

y 

30016 DeferralIndicator 

Trade publication type 
indicator. Indicates 

whether the publication 
is immediate or not 

(differed). 

Char 1 
0 = False (Differed) / 1 = True 

(Immediate) 
Mandator

y 

30018 
LastCapacity / Trading 

Capacity1 

Indicates whether the 
order submission results 
from trading as matched 

principal, on own 
account or as any other 

capacity 

Char 1 

1 - Dealing on own account (DEAL) 
2 - Matched principal (MTCH) ς (Not 
avalaible for OBOE Dublin) 
3 - Any other capacity (AOTC) 

Mandator

y 

453 NoPartyIDs 
Number of PartyID 

entries 
NumIn Group 1 If provided, from 1 to 2 

Mandator
y 

448 PartyID Party identifier/code String 11 {ALPHANUM-12} 
Mandator

y 

447 PartyIDSource Source of PartyID value Char 1 
N = Legal Entity Identifier (LEI) or P = 

Short code identifier 
Mandator

y 

452 PartyRole 
Identifies the type or role 

of the PartyID (448) 
specified 

Int 3 
17 = Contra Firm or 1 = Executing 

Firm 
Mandator

y 

2376 PartyRoleQualifier 
Used to further qualify 

the value of 
PartyRole(452) 

Int 2 23 = Firm or legal entity 
Mandator

y 

30010 ByPassControlFlag 

Control indicator of the 
price and quantity. 
Indicates whether a 

trade should bypass the 
price and quantity 
controls or not. (0: 

Control; 1: No Control) 

Char 1 0 = False  / 1 = True Optional 

30017 
TrdRegPublicationReaso

n 

Waiver Indicator. ESMA 
description of the field: 
Indication as to whether 

the transaction was 
executed under a pre-

trade waiver in 
accordance with Articles 

4 and 9 of EU and 

Int 2 

Blank Optional 

RFPT = 3 

Mandator
y 

NLIQ = 0 

OILQ = 1 

PRIC = 2 
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onshored UK Regulation 
600/2014. OM = 10 

ILQD = 4 

 LIS = 9 

30020 OTCPostTradeIndicator   {ALPHANUM-25} 27 

ƴ - ΨBlankΩ 
 

Optional 

0 - BENC - Benchmark 

1 - ACTX -Agency cross 

2 - LRGS - Large in scale 
(Applicable for OBOE Bonds 
Only) 

3 - ILQD - Illiquid instrument 
(Applicable for OBOE Bonds 
Only) 

4 - SIZE - Above specified size 
(Applicable for OBOE Bonds 
Only) 

5 - CANC ς Cancellation 

6 - AMND - Amendment 

7  - SDIV - Special Dividend 

8 - RPRI - Price improvement 
(Not applicable for OBOE) 

9 - DUPL - Duplicative (Not 
applicable for OBOE) 

10 - TNCP -Not contributing to 
the price discovery process 
(Not applicable for OBOE) 

11 - TPAC - Package (Applicable 
for OBOE Bonds Only) 

12 - XFPH - Exchange for 
Physical (Not applicable for 
OBOE) 

Mandator
y 

30019 Euronext TradeFlags 

Indicates Euronext 
Trade flags. Any 

combination of up to 
thirteen (or none) of the 
following flags can be 

chosen 

Int 5 

Blank Optional 

1 - /tΥ Ψ/ƻƴƴŜŎǘŜŘ tŀǊǘȅ ¢ǊŀŘŜΩ 

2 - LT: Ψ[ŀǘŜ ¢ǊŀŘŜΩ 

3 - {{Υ Ψ{ǇŜŎƛŀƭ {ŜǘǘƭŜƳŜƴǘΩ4 
NM, 5 VW, 6 DT, le reste ordre 
tableau 

4 - baΥ Ψbƻǘ ǘƻ aŀǊƪŜǘΩ 

5 - ±²Υ Ψ±²!t ¢ǊŀŘŜΩ 

6 - 5¢Υ Ψ5ŜǊƛǾŀǘƛǾŜ-related 
¢ǊŀŘŜΩ 

7 - h¢Υ ΨhǊŘƛƴŀǊȅ ¢ǊŀŘŜΩ 

8 - hbΥ Ψbƻƴ-strandard 
{ŜǘǘƭŜƳŜƴǘΩ 

9 - w9Υ ΨwŜǇƻΩ 

10 - h9Υ Ψ9ȄŎƘŀƴƎŜ-granted 
¢ǊŀŘŜΩ 

11 - hIΥ ΨhǘƘŜǊΩ 

12 - h[Υ ΨhŘŘ [ƻǘΩ 

13 - htΥ ΨtŀŎƪŀƎŜ ¢ǊŀƴǎŀŎǘƛƻƴΩ 

Mandator
y 
 
 
 
 
 

64 Settlement Date 

Indicates the settlement 

date of the trade, if 
provided 

{DATE_FORMAT

} 
 YYYY-MM-DD Oprion 

 Repo Settlement Date 
Indicates the repo 
settlement date of the 
trade, if provided 

{DATE_FORMAT
} 

 YYYY-MM-DD Oprion 
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4.9.4 ARM fields mapping (Coming soon) 

The table below is a mapping between ARM field and JSON fields resulting to Get Response data (retrieve 

trades). 

¢ƘŜ ŦƛŜƭŘ ΨhwLDLbΩ ƛƴ ǘƘŜ JSON example above contains the application name from where it has be 

generated. 

In general the JSON field is the ARM field in lowercase without spaces but the name may differ (in blue 

below) 

ARM Field JSON field Values ESMA 
Field 

TradingCapacity1 tradingcapacity1 1 - Dealing on own 
account (DEAL) 
2 - Matched principal 

(MTCH) ς (Not avalaible 
for OBOE Dublin) 

3 - Any other capacity 

(AOTC) 

Field 29 

of RTS 

22 

Quantity Volume  Field 30 

of RTS 

22 

QuantityCurrency quantitycurrency ISO 4217 Currency code Field 31 

of RTS 

22 

PriceNotation Pricenotation 1 - óMONEô ï Monetary 

value 

2 - óPERCô ï Percentage 

3 - óYIELô ï Yield 

4 - óBAPOô ï Basis points. 

5 - óPNDGô Pending 

6 - óNOAPôï  Not 

Applicable 

 

PriceCurrency Pricecurrency ISO 4217 Currency code Field 34 

of RTS 
22 

CountryBranchMembership countrybranchmembership ISO 3166-1 Country code Field 37 

of RTS 

22 

ByPassControlFlag bypasscontrolflag Populate one or more, 
separated by a dash 

(ex: 1-2):  

0 - No 

1 ï Price (Not applicable 
for OBOE) 

2 ï LEI 

4 ï Volume (Not 

applicable for ARM and 

OBOE) 

5 ï TradingDateTime (Not 
applicable for ARM and 

OBOE) 

 

BusinessUnit Businessunit No restriction  

FreeText1 freetext1 No restriction  

FreeText2 freetext2 No restriction  

FreeText3 freetext3 No restriction  
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ARM Field JSON field Values ESMA 
Field 

FreeText4 freetext4 No restriction  

FreeText5 freetext5 No restriction  

NotionalCurrency1 notionalcurrency1 ISO 4217 Currency code Field 44 

of RTS 

22 

NotionalCurrency2 notionalcurrency2  ISO 4217 Currency code Field 45 

of RTS 

22 

OTCPostTradeIndicator otcposttradeindicator ƴ - ΨBlankΩ 

0 - BENC - Benchmark 

1 - ACTX -Agency cross 

2 - LRGS - Large in scale  

3 - ILQD - Illiquid 
instrument  

4 - SIZE - Above specified 
size  

5 - CANC ς Cancellation 

6 - AMND - Amendment 

7  - SDIV - Special 
Dividend 

8 - RPRI - Price 
improvement (Not 

applicable for OBOE) 

9 - DUPL - Duplicative 
(Not applicable for OBOE) 

10 - TNCP -Not 
contributing to the price 
discovery process (Not 

applicable for OBOE) 

11 - TPAC - Package 

12 - XFPH - Exchange for 
Physical (Not applicable for 

OBOE) 

 

Field 63 

of RTS 

22 

InvestmentFirmDirectiveIndic

ator 

investmentfirmdirectiveindicator 0 - False 

1 - True 

 

Field 5 of 

RTS 22 

TransmissionOfOrderIndicat

or 

transmissionoforderindicator 0 - False 

1 - True 

Field 25 

of RTS 

22 

TransmittingFirmIDBuyer transmittingfirmidbuyer ISO 17442 LEI code  

Field 26 

of RTS 

22 

TransmittingFirmIDSeller transmittingfirmidseller ISO 17442 LEI code  

Field 27 

of RTS 

22 

TradingDateTime tradingdatetime  Epoch Time in 

microseconds 

 

 

Field 28 

of RTS 

22 
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ARM Field JSON field Values ESMA 
Field 

DerivativeNotionalIncreaseD

ecrease 

derivativenotionalincreasedecrease 1 - Increase 

2 - Decrease 

 

Field 32 

of RTS 

22 

Price tradeprice   

Field 33 

of RTS 

22 

NetAmount Netamount   

Field 35 

of RTS 

22 

Venue Venue ƴ MIC (EEA) MIC Code 
ISO 10383 

ƴ MIC (Non EEA) MIC 
Code ISO 10383 

ƴ Only Dublin and Oslo 
(excepted Derivative) 
MICs accepted for OBOE 
Services 

ƴ άXOFFέ 

ƴ άXXXXέ 

ƴ ά{Lb¢έ 

 

Field 36 

of RTS 

22 

UpFrontPayment upfrontpayment   

Field 38 

of RTS 

22 

UpFrontPaymentCurrency upfrontpaymentcurrency ISO 4217 Currency code  

Field 39 

of RTS 

22 

ComplexTradeComponentID complextradecomponentid Only applicable if current 
original Order is related to 
the same execution of a 

combination of financial 

instruments (Strategy) 

 

Field 40 

of RTS 

22 

SecurityID securityid ISIN Code ISO 6166  

Field 41 

of RTS 

22 

InstrumentFullName Fullname No restriction  

Field 42 

of RTS 

22 

InstrumentClassification Classificationtype ISO 10962 CFI code  

Field 43 

of RTS 

22 

PriceMultiplier Pricemultiplier Number of units of the 
direct underlying 

instrument 

Field 46 

of RTS 

22 
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ARM Field JSON field Values ESMA 
Field 

Underlyinginstrumenttype underlyingtype Types described in the 

field. 

1 - óOTHRô 
2 - óSWAP INô 

3 - óSWAP OUTô 

 

 

UnderlyingSecurityID underlyinginstrumentcode Types described in the 

field  

 

Field 47 

of RTS 

22 

UnderlyingIndexName underlyinginstrumentname 

 
ƴ INDEX Alphanumerical 
[4] 
ƴ Alphanumerical [25] - (if 

the index name is not 
included in the {INDEX} 

list) 

 

Field 48 

of RTS 

22 

UnderlyingIndexTerm underlyinginstrumentindex 

 

1 - óDAYSô - days  

2 - óWEEKô - weeks  
3 - óMNTHô - months  

4 - óYEARô - years 

 

Field 49 

of RTS 

22 

OptionType optionprice 
 

1 - óPUTOô - Put  
2 - óCALLô - Call  

3 - óOTHRô - where it 
cannot be determined 

whether it is a call or a put 

Field 50 

of RTS 

22 

StrikePrice strikeprice 
 

  

Field 51 

of RTS 

22 

StrikePriceCurrency strikepricecurrency ISO 4217 Currency code  

Field 52 

of RTS 

22 

StrikePriceNotation strikepricenotation  
1 - óMONEô - Monetary 
value 
2 - óPERCô - Percentage 

3 - óYIELô - Yield 
4 - óBAPOô - Basis points. 
5 - óPNDGô - No price 

Pending 
6 - óNOAPô-  Not 

Applicable 

 

OptionExerciseStyle optionexercicestyle Only one of the following 
values can be populated 

ƴ ñAMERò - American 
ƴ ñASIAò - Asian 
ƴ ñBERMò - Bermudan 

ƴ ñEUROò - European 

ƴ ñOTHRò - Other 

Field 53 

of RTS 

22 

MaturityDate Maturitydate Format YYYY-MM-DD Field 54 

of RTS 

22 

ExpiryDate Expirydate Format YYYY-MM-DD Field 55 

of RTS 

22 
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ARM Field JSON field Values ESMA 
Field 

DeliveryType Deliverytype 1 - óPHYSô - 
Physicallysettled 

2 - óCASHô - Cash settled 

3 - óOPTLô - Optional for 
counterparty or when 

determined by a third 

party 

Field 56 

of RTS 

22 

InvestmentDecisionWithinFir

m 

investmentdecisionwithinfirm {NATIONAL_ID} for 
Natural persons 

{ALPHANUM-50} for 
Algorithms 

 

Field 57 

of RTS 

22 

InvestmentDecisionWithinFir

mType 

invdecwfirmalgotradingindicator 1 - National ID 

2 - Code for the algorithm 

 

InvestmentDecisionWithinFir

mNationalIDType 

investmentdecisionwithinfirmnationalidtype 1 - NIDN - Use of National 

ID 

2 - CCPT - Use of 

passport Number 

3 - CONCAT - 

Concatenation of 
nationality date of birth 
and name abbreviation 

 

CountryOfInvestor Cntryofinvestor ISO 3166-1 country code Field 58 

of RTS 

22 

ExecutionWithinFirm executionwithinfirm {National ID} or 
{Code for the algorithm} 
or 

{NORE} 

 

Field 59 

of RTS 

22 

ExecutionWithinFirmType execwfirmalgotradingindicator 1 - National ID 

2 - Code for the algorithm 

3 - NORE 

 

ExecutionWithinFirmNational

IDType 

executionwithinfirmnationalidtype 1 - NIDN - Use of National 

ID 

2 - CCPT - Use of 

passport Number 

3 - CONCAT - 
Concatenation of 

nationality date of birth 

and name abbreviation 

 

CountryOfExecutor Cntryofexecutor ISO 3166-1 country code Field 60 

of RTS 

22 

WaiverIndicator waiverindicator - Ψ.ƭŀƴƪΩ 
1 - ΨwCt¢Ω - Reference 
price (not available for 
OBOE) 
2 - Ψb[LvΩ - Negotiated 
(liquid) 
3 - ΨhL[vΩ - Negotiated 
(illiquid) 
4 - ΨtwL/Ω - Negotiated 
(conditions) 

Field 61 

of RTS 

22 
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ARM Field JSON field Values ESMA 
Field 

5 - Ψ{L½9Ω - Above 
specified size (not 
available for OBOE) 
6 - ΨL[v5Ω - Illiquid 
instrument  

7 - Ψ[L{Ω ς Large in Scale  

ShortSellingIndicator shortsellingindicator If populated, only one of 

the following values can 
be populated: 
0 - óSESHô, 

1 - óSSEXô, 
2 - óSELLô, 
3 - óUNDIô. 

Only applicable when the 
instrument is covered by 

EU and onshored UK 
Regulation 236/2012, and 
the seller is the 

investment firm or a client 

of the investment firm 

 

Field 62 

of RTS 

22 

CommodityDerivativeIndicat

or 

commodityderivativeindicator 0 - No 

1 - Yes 

 

Field 64 

of RTS 

22 

SecFinancingTransactionIndi

cator 

secfinancingtransactionindicator 0 - False 

1 - True 

Field 65 

of RTS 

22 

Quantity notation Quantitynotation 1 - UNIT, 

2 - MONE (Monetary 

Value), 

3 - NMNL (Nominal 

Value) 

 

Clearing Counterpart ID 

(only for getTx, 

getTxClearingOptionCount

erpartAwaiting and 

getTxClearingOption) 

ID 1 (LCH) 

6 (EuroCCP) 

 

Clearing Counterpart Name 

(only for getTx, 

getTxClearingOptionCount

erpartAwaiting and 

getTxClearingOption) 

ccpid_typecol LCH 

EuroCCP 

 

BuyerIdentificationType buyeridentificationtype 1 - LEI 
2 - MIC 

3 - ISO 3166 + 
{NATIONAL_ID}  for a 
natural person 

4 - óINTC 

 

BuyerIdentificationCode buyeridentificationcode * LEI 
* MIC 
* ISO 3166 + 

{NATIONAL_ID}  for a 
natural person 

* óINTC 

 

Field 7 of 

RTS 22 

BuyerNationalIDType buyernationalidtype 1 - NIDN - Use of National 

ID 

2 - CCPT - Use of 

passport Number 

3 - CONCAT - 
Concatenation of 

nationality date of birth 

and name abbreviation 
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ARM Field JSON field Values ESMA 
Field 

BuyerCountryBranch buyercountrybranch ISO 3166 country code Field 8 of 

RTS 22 

BuyerFirstName Buyerfirstname Only applicable if the 
client is a natural person. 
Not populated if ñClient 

Identification Codeò is 
populated with a LEI or 
óINTCô. 

In case of more than one 
first name, all names shall 
be included in this field 

separated by a comma. 

 

Field 9 of 

RTS 22 

BuyerSurname Buyersurname  
 

 

 

BuyerBirthDate Buyerbirthdate Format YYYY-MM-DD 
 

 

 

Field 11 

of RTS 

22 

BuyerDecisionMakerType buyerdecisionmakertype 1 - LEI 
2 - ISO 3166 + 
{NATIONAL_ID}  for a 

natural person 

 

 

BuyerDecisionMakerCode buyerdecisionmakercode  

 

 

Field 12 

of RTS 

22 

BuyerDecisionMakerNational

IDType 

buyerdecisionmakernationalidtype 1 - NIDN - Use of National 

ID 

2 - CCPT - Use of 

passport Number 

3 - CONCAT - 
Concatenation of 

nationality date of birth 
and name abbreviation 

 

BuyerDecisionMakerFirstNa

me 

buyerdecisionmakerfirstname  

 

Field 13 

of RTS 

22 

BuyerDecisionMakerSurnam

e 

buyerdecisionmakersurname  

 

Field 14 

of RTS 

22 

BuyerDecisionMakerBirthDat

e 

buyerdecisionmakerbirthdate Format YYYY-MM-DD 

 

Field 15 

of RTS 

22 

SellerIdentificationType selleridentificationtype 1 - LEI 
2 - MIC 
3 - ISO 3166 + 

{NATIONAL_ID}  for a 
natural person 
4 - óINTC 
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ARM Field JSON field Values ESMA 
Field 

SellerIdentificationCode selleridentificationcode * LEI 
* MIC 
* ISO 3166 + 

{NATIONAL_ID}  for a 
natural person 
* óINTC 

Field 16 

of RTS 

22 

SellerNationalIDType sellernationalidtype 1 - NIDN - Use of National 

ID 

2 - CCPT - Use of 

passport Number 

3 - CONCAT - 
Concatenation of 

nationality date of birth 
and name abbreviation 

 

SellerCountryBranch sellercountrybranch ISO 3166 country code Field 17 

of RTS 

22 

SellerFirstName sellerfirstname Only applicable if the 
client is a natural person. 

Not populated if ñClient 
Identification Codeò is 
populated with a LEI or 

óINTCô. 
In case of more than one 
first name, all names shall 

be included in this field 
separated by a comma. 
Only capital letters 

allowed 

 
Field 18 

of RTS 

22 

SellerSurname sellersurname  
Only capital letters 

allowed 
 

 

SellerBirthDate sellerbirthdate  

 
 

 

Field 20 
of RTS 

22 

SellerDecisionMakerType sellerdecisionmakertype 1 - LEI 
2 - ISO 3166 + 

{NATIONAL_ID}  for a 
natural person 
 

 

SellerDecisionMakerCode sellerdecisionmakercode  
 

Field 21 
of RTS 

22 

SellerDecisionMakerNational

IDType 

sellerdecisionmakernationalidtype 1 - NIDN - Use of National 

ID 

2 - CCPT - Use of 

passport Number 

3 - CONCAT - 
Concatenation of 

nationality date of birth 
and name abbreviation 

 

SellerDecisionMakerFirstNa

me 

sellerdecisionmakerfirstname  

 

 

Field 22 
of RTS 

22 

SellerDecisionMakerSurnam
e 

sellerdecisionmakersurname  
 

Field 23 
of RTS 

22 

SellerDecisionMakerBirthDat
e 

sellerdecisionmakerbirthdate  
 

Field 24 
of RTS 

22 
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4.9.5 APA fields mapping (Coming soon) 

The table below is a mapping between APA fields and JSON fields resulting to Get Response data (retrieve 

trades). 

¢ƘŜ ŦƛŜƭŘ ΨhwLDLbΩ ƛƴ ǘƘŜ W{hb ŜȄŀƳǇƭŜ ŀōƻǾŜ contains application name from it has be generated. 

In general the JSON field is the APA field in lowercase without spaces. but the name may differ (in blue 

below) 

 

Field JSON field Values 

Transaction to be cleared  
 

transactiontobecleared 0 - óFalseô - transaction not to be cleared 

1 - óTrueô -  transaction to be cleared   

Venue venue ƴ MIC (EEA) MIC Code ISO 10383 
ƴ MIC (Non EEA) MIC Code ISO 10383 
ƴ Only Dublin and Oslo (excepted Derivative) MICs accepted 
for OBOE Services 
ƴ ñXOFFò 
ƴ ñXXXXò 

ƴ ñSINTò 

TradingDateTime tradingdatetime 

 

Epoch time in microseconds 

 

TradingCapacity1 tradingcapacity1 1 - Dealing on own account (DEAL) 

2 - Matched principal (MTCH) ς (Not avalaible for OBOE 
Dublin) 
3 - Any other capacity (AOTC) 

TradingCapacity2 (For Cross Trade) tradingcapacity2 1 - Dealing on own account (DEAL) 

2 - Matched principal (MTCH) ς (Not avalaible for OBOE 
Dublin) 
3 - Any other capacity (AOTC) 

Quantity volume  

QuantityCurrency quantitycurrency ISO 4217 Currency code 

PriceNotation pricenotation 1 - óMONEô - Monetary value 
2 - óPERCô - Percentage 
3 - óYIELô - Yield 
4 - óBAPOô - Basis points. 
5 - óNOAPô -  Not Applicable 

Quantity notation quantitynotation 1 - UNIT, 

2 - MONE (Monetary Value), 

3 - NMNL (Nominal Value) 

 

PriceCurrency pricecurrency ISO 4217 Currency code 

ByPassControlflag bypasscontrolflag Populate one or more, separated by a dash (ex: 1-2):  

0 - No 

1 - Price (Not applicable for OBOE) 
2 ï LEI 
4 ï Volume (Not applicable for ARM and OBOE) 
5 ï TradingDateTime (Not applicable for ARM and OBOE) 

BusinessUnit businessunit No restriction 

FreeText1 freetext1 No restriction 

FreeText2 freetext2 No restriction 

FreeText3 freetext3 No restriction 

FreeText4 freetext4 No restriction 

FreeText5 freetext5 No restriction 
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Field JSON field Values 

OTCPostTradeIndicator otcposttradeindicator ƴ - ΨBlankΩ 

0 - BENC - Benchmark 

1 - ACTX -Agency cross 

2 - LRGS - Large in scale  

3 - ILQD - Illiquid instrument  

4 - SIZE - Above specified size  

5 - CANC ς Cancellation 

6 - AMND - Amendment 

7  - SDIV - Special Dividend 

8 - RPRI - Price improvement (Not applicable for 

OBOE) 

9 - DUPL - Duplicative (Not applicable for OBOE) 

10 - TNCP -Not contributing to the price discovery 
process (Not applicable for OBOE) 

11 - TPAC - Package 

12 - XFPH - Exchange for Physical (Not 

applicable for OBOE)E 

Price tradeprice  

SecurityID securityid ISIN Code ISO 6166 

InstrumentID type instrumentidtype 0 - óISIN'  
1 - 'OTHR' 

Instrumentfullname fullname No restriction 

PriceMultiplier pricemultiplier Number of units of the direct underlying instrument 

Underlyinginstrumenttype underlyingtype Types described in the field. 

1 - óOTHRô 
2 - óSWAP INô 

3 - óSWAP OUTô 

 

UnderlyingSecurityID underlyinginstrumentcode Types described in the field  

UnderlyingIndexName underlyinginstrumentname  ƴ INDEX Alphanumerical [4] 
ƴ Alphanumerical [25] - (if the index name is not included in 
the {INDEX} list) 

UnderlyingIndexTerm underlyinginstrumentindex  1 - óDAYSô - days  
2 - óWEEKô - weeks  
3 - óMNTHô - months  
4 - óYEARô - years 

OptionType optiontype 
 

1 - óPUTOô - Put  
2 - óCALLô - Call  
3 - óOTHRô - where it cannot be determined whether it is a 
call or a put 

StrikePrice strikeprice 
 

 

StrikePriceCurrency strikepricecurrency ISO 4217 Currency code 

StrikePriceNotation strikepricenotation  
1 - óMONEô - Monetary value 
2 - óPERCô - Percentage 
3 - óYIELô - Yield 
4 - óBAPOô - Basis points. 
5 - óPNDGô - No price Pending 
6 - óNOAPô -  Not Applicable 

OptionExerciseStyle optionexercisestyle Only one of the following values can be populated 

ƴ ñAMERò - American 
ƴ ñASIAò - Asian 

ƴ ñBERMò - Bermudan 
ƴ ñEUROò - European 
ƴ ñOTHRò - Other 
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Field JSON field Values 

MaturityDate maturitydate Format YYYY-MM-DD 

ExpiryDate expirydate Format YYYY-MM-DD 

DeliveryType deliverytype 1 - óPHYSô - Physically settled 
2 - óCASHô - Cash settled 
3 - óOPTLô - Optional for counterparty or when determined by 
a third party 

DeferralIndicator deferralindicator  0 - Immediate Publication 
1 - Deferral (Equity) 
2 - Full Deferral period (Non Equity_D+2) 

3 - Full Deferral period (Non Equity_No Volume) 
4 - Full Deferral period (Non Equity_Agg Data) 
5- Deferral (Oslo) 

QuantityNotationInMeasurementUnit quantitynotationinmeasurementunit  ôTOCDô - tons of carbon dioxide equivalent 

Or 

{ALPHANUM-25} otherwise 

QuantityInMeasurementUnit quantityinmeasurementunit  From 0 to 2^64-2 

NotionalAmount notionalamount From 0 to 2^64-2 

NotionalCurrency notionalcurrency ISO 4217 Currency code 

EmissionAllowanceType emissionallowancetypetid Only applicable for emission allowances 
1 - EUAE - EUA 
2 - CERE - CER 

3 - ERUE - ERU 
4 - EUAA - EUAA 
5 - OTHR - Other (for derivatives only) 

Clearing Counterpart ID (only for getTx, 
getTxClearingOptionCounterpartAwai
ting and getTxClearingOption) 

ID 1 (LCH) 

6 (EuroCCP) 

 

Clearing Counterpart Name (only for 
getTx, 
getTxClearingOptionCounterpartAwai
ting and getTxClearingOption) 

ccpid_typecol LCH 

EuroCCP 
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4.10 PRICE CONTROL CHECKS 

4.10.1 Scope 

 Price Control Check rules only apply to APA services.  
 ARM is excluded from these checks. 
 Scope of instruments is limited to Equities and ETFs instruments for the start of the APA service. 

Other type of instruments will be added gradually. 
 Scope of currencies is based on the list of authorised currencies. 

 

4.10.2 APA Price control check 

 Only applicable on instruments flagged as eligible for price control checks, hence limited to Equities 
and ETFs instruments for the start of APA services. 

 Only applicable on authorised currencies flagged as eligible for price control checks 
 A price tolerance range of 25% (+/-) will be applied on instrument flagged as eligible for price 

control checks 
 Price control check is applied on customer APA transaction report submission considering the 

instrument/currency/price.  

¶ Price control check is: 
o άƴƻǘ ŀǇǇƭƛŎŀōƭŜέ on trade report submission in case: 

Á There is no eligible instrument price 
Á The currency reported by the customer is not flagged as an eligible 

currency  and for which we cannot use any currency rate  
o άCŀƛƭŜŘέ on trade report submission when the price reported by the customer 

exceeds the price tolerance range defined above applied on the eligible 
instrument price 

o  ά{ǳŎŎŜǎǎŦǳƭέ on trade report submission when the price reported by the 
customer remains within the price tolerance range applied on the eligible 
instrument price. 
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4.10.3 OBOE Price validation and volume control  

 Only applicable on Equities and ETFs instruments. 
 Price and Volume controls for Oslo may exist that limits are specified per instrument. 
 Only applicable on authorized currencies flagged as eligible for price and volume control 
 Depending on the type of operation / waiver  a price tolerance or not could be applied per 

instrument.  
 Depending on the maximum volume authorized by ESMA, a volume threshold could be defined per 

instrument.  
 Both Price and volume control check is applied immediately at the report submission.  
 A report is never rejected based on price or volume control but in some cases members will be 

informed of the potential breach through a failed message or a warning message depending on the 
order book quantity: 

¶ Price Validation is: 
o άƴƻǘ ŀǇǇƭƛŎŀōƭŜέ on trade report submission in case: 

Á There is no eligible instrument price 
Á The currency reported by the customer is not flagged as an eligible 

currency  and for which we cannot use any currency rate. 
o  ά{ǳŎŎŜǎǎŦǳƭέ on trade report submission when the price reported by the 

customer remains within the price tolerance range applied on the eligible 
instrument price. 

o άCŀƛƭŜŘέ on trade report submission when the price reported by the customer 
is out if out threshold, when spread is calculated taking account the order 
quantity. 

o ά²ŀǊƴƛƴƎέ on trade report submission when the price reported by the 
customer, as spread cannot be calculated taking account the order quantity. 

¶ Volume control is: 
o ά{ǳŎŎŜǎǎŦǳƭέ on trade report submission when the volume reported by the 

customer is equal or less than the volume threshold applied on the eligible 
instrument price. 

o ά²ŀǊƴƛƴƎέ on trade report submission when the quantity reported by the 
customer, is not within reasonable range. 

4.11 SUBMIT TRADES THROUGH CSV 

ARM Approved Reporting Mechanism 

APA Post Approved Publication Arrangement Post-Trade 

EM Transaction Reporting for Euronext Members  

OBOE Off Book On Exchange Trade Reporting 

 

The functions below should be used by the client to submit/amend or cancel one or more trades/transactions 

into Saturn system through an automatic upload of a csv file. 

Please note that it is also possible to manually upload a csv file manually through the Saturn GUI.  

Technical use & examples:  Click here    
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4.11.1 Upload  

ARM Approved Reporting Mechanism 

APA Post Approved Publication Arrangement Post-Trade 

EM Transaction Reporting for Euronext Members  

OBOE Off Book On Exchange Trade Reporting 

 

This Upload function should be used by clients to upload a.csv file. 

The Upload file has to be encoded in UTF-8 and the Carriage return has to be in UNIX format. 

 

Function: 

Function name:   Upload 
Request EndPoint:  /SaturnWebServices/rest/files/upload 
Method:   POST 

 

Request Body: 

This endpoint accepts a request body in one of the following formats: 

Name Type Description Notes Validations 

type άFormDataέ 
   

FieldValues List of 

FieldValues 

A key/value pair identifies the form data (field name / value) 

Content-Disposition: form-data; name="undefined"; 

filename="example_of_upload_file.csv" 

The pair name/filename takes the value άǳƴŘŜŦƛƴŜŘέκέŦƛƭŜƴŀƳŜ ǘƻ ōŜ 

ƛƳǇƻǊǘŜŘέ 

  

 

4.11.2 Detailed fields for csv file 

 

ARM Approved Reporting Mechanism 

APA Post Approved Publication Arrangement Post-Trade 

EM Transaction Reporting for Euronext Members  

OBOE Off Book On Exchange Trade Reporting 

 

Please note that the order of columns is not relevant 

In addition the fulfilment of csv fields depends on the subscription. If not subscribed to the service it is 

possible to leave the field blank or not add the column name. 
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The column names are on the first line of the csv file and separated by a semicolon (;) 

Each line must be separated by UNIX Linefeed (LF). 

A csv file example is attached to this document 

Header 

Subscribing Entity / Participant * ISO 17442 Length [20] 
Determined upon Saturn 
connection 

 

Body 

Subscription Column names 
Short 
Description 

Rq Format Values 
ESMA 
Field 

For ARM, APA, 
OBOE 

ARM APA Indicator  V Int  

1 - Transaction 
Reporting 

2 - APA 

3 - Both 
Transaction 
Reporting and APA 

4 - OTC Trade only 

- 5 - OBOE - Off Book 
on Exchange 
6 - Both OBOE and 
Transaction 
Reporting 

  

For ARM, APA, 
OBOE 

Side 
Transaction 
side 

V Int  

1 - Buy 
2 - Sell 
3 - Cross (only for 
APA ---- > ARM APA 
Indicator = 2 or 3) 

  

For ARM, APA, 
OBOE 

Action Trade status V Int  

1 - NEW 
2 - AMEND 
3 ς CANCEL 
4 ς RECOVERY 
(Only Applicable by 
upload file in the 
GUI) 

Field 1 
of RTS 
22 

For ARM, APA, 
OBOE 

Transaction Reference Number 

Identificatio
n number 
that is 
unique to 
the 
executing 
firm for each 
transaction 
report. 
 

V {ALPHANUM-52} No restriction 
Field 2 
of RTS 
22 

For ARM, APA, 
OBOE 

Trading Venue Transaction ID 

Code 
assigned for 
a matched 
trade. 

+ {ALPHANUM-52} 
No restriction, (not 
required) for a new  
transaction 

Field 3 
of RTS 
22 

For ARM, APA, 
OBOE 

Executing Entity ID 

Code used 
to identify 
the entity 
executing 
the 
transaction. 

V {LEI} ISO 17442 LEI 
Field 4 
of RTS 
22 

For ARM only Investment Firm Director Indicator 

Indicates 
whether the 
entity 
identified in 
field 4 is an 

V Int  

0 - False 
1 - True 

Field 5 
of RTS 
22 
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Subscription Column names 
Short 
Description 

Rq Format Values 
ESMA 
Field 

investment 
firm covered 
by Article 
4(1) of 
Directive 
2014/65/EU.  
 

     À       

For ARM only Transmission Of Order Indicator 

True - shall 
be 
populated 
by the 
transmitting 
firm within 
the 
transmitting 
ŦƛǊƳΩǎ ǊŜǇƻǊǘ 
where the 
conditions 
for 
transmission 
specified in 
Article 4 
were not 
satisfied. 

False ς in all 
other 
circumstanc
es 

V Int  

0 - False 
1 - True 

Field 25 
of RTS 
22 

For ARM only Transmitting Firm ID For The Buyer 

Code used 
to identify 
the firm 
transmitting 
the order. 
This shall be 
populated 
by the 
receiving 
firm within 
the receiving 
ŦƛǊƳΩǎ ǊŜǇƻǊǘ 
with the 
identificatio
n code 
provided by 
the 
transmitting 
firm. 

o {LEI} ISO 17442 

LEI or Not 
populated if 
"TradingCapacity" 
is 1 or 2  

Field 26 
of RTS 
22 

For ARM only Transmitting Firm ID For The Seller 

Code used 
to identify 
the firm 
transmitting 
the order. 
This shall be 
populated 
by the 
receiving 
firm within 
the receiving 
ŦƛǊƳΩǎ ǊŜǇƻǊǘ 
with the 
identificatio
n code 
provided by 
the 
transmitting 
firm. 

o {LEI} ISO 17442 

LEI 
or Not populated if 
"TradingCapacity" 
is 1 or 2  

Field 27 
of RTS 
22 
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Subscription Column names 
Short 
Description 

Rq Format Values 
ESMA 
Field 

For ARM, APA, 
OBOE 

Trading Date Time 

Timestamp 
in 
microsecond
s of when 
the 
order/transa
ction 
request was 
initiated/rel
eased by the 
trader or 
trading 
system, or 
time of 
execution/or
der creation. 
(in UTC) 

V 
{DATE_TIME_FORMA
T} 

YYYY-MM-
DDThh:mm:ss.dddd
ddZ 

Field 28 
of RTS 
22 

For ARM, APA, 
OBOE 

Trading Capacity 1 

MiFID II field 
that 
indicates 
whether the 
transaction 
submitted 
results from 
trading as 
matched 
principal, on 
own account 
or as any 
other 
capacity. 

V Int  

1 - Dealing on 
own account 
(DEAL) 
2 - Matched 
principal (MTCH) 
ς (Not avalaible 
for OBOE Dublin) 
3 - Any other 
capacity (AOTC) 

Field 29 
of RTS 
22 

For APA only Trading Capacity 2  

Used in case 
of cross 
trade. 
Information 
about buy or 
sell trade. 

V Int  

1 - Dealing on 
own account 
(DEAL) 
2 - Matched 
principal (MTCH) 
ς (Not avalaible 
for OBOE Dublin) 
3 - Any other  
capacity (AOTC) 

Field 29 
of RTS 
22 

For ARM, APA, 
OBOE 

Quantity 
Total 
transaction 
quantity 

V 
{DECIMAL-18/17} 
{Integer} for OBOE 

  
Field 30 
of RTS 
22 

For ARM & APA Quantity Notation 

Indication as 
to whether 
the quantity 
is expressed 
in monetary 
unit, or 
nominal 
value 
 

V int 

1 - UNIT, 

2 - MONE 

(Monetary 

Value), 

3 - NMNL 

(Nominal Value) 

 

For ARM & APA Quantity Currency 

Currency in 
which the 
quantity is 
expressed. 

+ 
{CURRENCYCODE_3} 
ISO 4217 

ISO 4217 Currency 
code 
Currency in which 
the quantity is 
expressed. Only 
applicable if 
quantity is 
expressed as 
nominal or 
monetary value. 

Field 31 
of RTS 
22 

For ARM only 
Derivative Notional Increase 
Decrease 

Indication as 
to whether 
the 
transaction 
is an 
increase or 

o Int  

Only for Derivatives 
1 - Increase (INCR) 
2 - Decrease (DECR) 

Field 32 
of RTS 
22 
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Subscription Column names 
Short 
Description 

Rq Format Values 
ESMA 
Field 

decrease of 
notional of a 
derivative 
contract. 
 

For ARM, APA, 
OBOE 

Price 
Transaction 
Price 

V 

{DECIMAL-18/17} OR 
{DECIMAL-11/10} 
OR 
{DECIMAL-18/13} 
{DECIMAL-18/4} For 
OBOE 

  
Field 33 
of RTS 
22 

For ARM & APA Price Notation Price type + Int  

1 - ϥahb9Ω ς 
Monetary value 
2 - Ψt9w/Ω ς 
Percentage 
3 - Ψ¸L9[Ω ς Yield 
4 - Ψ.!thΩ ς Basis 
points. 
5 - Ψtb5DΩ ς No 
price Pending 
6 - Ψbh!tΩς  Not 
Applicable 

  

For ARM & APA Price Currency 

Currency in 
which the 
price is 
expressed. 

+ 
{CURRENCYCODE_3} 
ISO 4217 

ISO 4217 Currency 
code 
Currency in which 
the price is 
expressed. 
Applicable if the 
price is expressed 
as monetary value. 

Field 34 
of RTS 
22 

For ARM only Net Amount 

The net 
amount of 
the 
transaction 
means the 
cash amount 
which is paid 
by the buyer 
of the debt 
instrument 
upon the 
settlement 
of the 
transaction. 

+ {DECIMAL-18/5}   
Field 35 
of RTS 
22 

For ARM, APA, 
OBOE 

Venue 

Identificatio
n of the 
venue 
where the 
transaction 
was 
executed. 

V {ALPHANUM-4} 

ƴ MIC (EEA) MIC 
Code ISO 10383 

ƴ MIC (Non EEA) 
MIC Code ISO 
10383 

ƴ Only Dublin and 
Oslo (excepted 
Derivative) MICs 
accepted for OBOE 
Services 

ƴ άXOFFέ 

ƴ άXXXXέ 

ƴ ά{Lb¢έ 

Field 36 
of RTS 
22 

For ARM only Country Branch Membership 

Code used 
to identify 
the country 
of a branch 
of the 
investment 
firm whose 
market 
membership 
was used to 

+ 
{COUNTRYCODE_2} 
ISO 3166 

ISO country code 2 
Field 37 
of RTS 
22 
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Subscription Column names 
Short 
Description 

Rq Format Values 
ESMA 
Field 

execute the 
transaction. 

For ARM only Up-Front Payment 

Monetary 
value of any 
up-front 
payment 
received or 
paid by the 
seller. 

+ {DECIMAL-18/5} 

Only applicable 
when field 
"Derivative 
Notional Increase 
Decrease" is 
populated with any 
value 
or 
CFI = SC**** (CDS)  

Field 38 
of RTS 
22 

For ARM only 
Up-Front Payment Currency 
  

Currency of 
the up-front 
payment. 

+ 
{CURRENCYCODE_3} 
ISO 4217 

Only applicable 
when field "Up-
Front Payment" is 
populated. 

Field 39 
of RTS 
22 

For ARM only ComplexTradeComponentID 

Identifier, 
internal to 
the 
reporting 
firm to 
identify all 
the reports 
related to 
the same 
execution of 
a 
combination 
of financial 
instruments 
in 
accordance 
with Article 
12. 

o {ALPHANUM-35} 

Only applicable if 
current original 
Order is related to 
the same execution 
of a combination of 
financial 
instruments 
(Strategy). 

Field 40 
of RTS 
22 

For ARM, APA, 
OBOE 

ByPassControlFlag 

Control 
indicator of 
the price, 
and LEI, 
volume and 
trading date 
time. 
Indicates 
whether a 
trade should 
bypass the 
price and/or 
,LEI, or 
volume or 
trading date 
time 
controls 
controls or 
not.  

V 

  
{ALPHANUM-5} 

Populate one or 
more, separated 
by a dash (ex: 1-2):  

0 - No 

1 - Price (Not 
applicable for 
OBOE) 
2 ς LEI 
4 ς Volume (Not 
applicable for ARM 
and OBOE) 
5 ς 
TradingDateTime 
(Not applicable for 
ARM and OBOE) 

  

For APA & OBOE DeferralIndicator 

Indicates the 
ǎǳōǎŎǊƛōŜǊΩǎ 
deferred 
publication 
wish. 

V Int  

0 - Immediate 
Publication 
1 - Deferral 
2 - Full Deferral 
period (Non 
Equity_D+2) 
3 - Full Deferral 
period (Non 
Equity_No Volume) 
4 - Full Deferral 
period (Non 
Equity_Agg Data) 
5- Deferral (Oslo) 

  

For APA only 
Quantity Notation In Measurement 
Unit 

Indication of 
the type of 
measureme
nt (e.g. 
number of 

V {ALPHANUM-25} 

Ω¢h/5Ω - tons of 
carbon dioxide 
equivalent 
or 

Field of 
RTS 2 
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Subscription Column names 
Short 
Description 

Rq Format Values 
ESMA 
Field 

units, 
nominal, 
monetary 
value, etc.) 
in which the 
transaction 
quantity is 
expressed. 

{ALPHANUM-25} 
otherwise 

For APA only Quantity In Measurement Unit 

Indication of 
measureme
nt units in 
which the 
quantity in 
measureme
nt unit is 
expressed. 

V {DECIMAL-18}   
Field of 
RTS 2 

For APA only Notional Amount 

Nominal 
amount or 
notional 
amount. 

o  {DECIMAL-18}   
Field of 
RTS 2 

For APA only Emission Allowance Type 

This field is 
only 
applicable 
for 
emission 
allowances 
and 
emission 
allowance 
derivatives. 
Type of 
allowance of 
underlying. 
 

V Int  

Only applicable for 
emission 
allowances 
0 - EUAE - EUA 
1 - CERE - CER 
2 - ERUE - ERU 
3 - EUAA - EUAA 
4 - OTHR - Other 
(for derivatives 
only) 

Field of 
RTS 2 

  
For APA only  

Transaction to be cleared  
Indicator of 
clearing 
process. 

V Int  

0 - ΨCŀƭǎŜΩ - 
transaction not 
to be cleared 
1 - Ψ¢ǊǳŜΩ - 
transaction to be 
cleared   

Field of 
RTS 2 
  

For APA only Instrument ID Type 

ISIN when 
ΨL{LbΩ ŎƻŘŜ 
known 
otherwise 
Ψh¢IwΩ. 

 V  Int 
0 - ΨISIN'  
1 - 'OTHR' 

  

For ARM, APA, 
OBOE 

Entering Counterpart 

Code used 
to identify 
the 
counterpart 
of the 
transaction. 

o {ALPHANUM-20} 

- LEI / Shortcode 
for OBOE 
- Participant ID 

otherwise 

 This 
field 
depend
s on 
Settlem
ent flag 

For APA and OBOE Counter Party Type 
Type of the 
entering 
counterpaty 

o Int 

1 - LEI 
2 - National ID 
3 - Non-Euronext 
Member 

 

For OBOE only 
EuronextTradeFlags 
 

Dedicated 
OBOE Flags 

o {ALPHANUM-5} 

Blank 

1 - /tΥ Ψ/ƻƴƴŜŎǘŜŘ 
tŀǊǘȅ ¢ǊŀŘŜΩ 

2 - [¢Υ Ψ[ŀǘŜ ¢ǊŀŘŜΩ 

3 - {{Υ Ψ{ǇŜŎƛŀƭ 
{ŜǘǘƭŜƳŜƴǘΩп baΣ р 
VW, 6 DT, le reste 
ordre tableau 

4 - baΥ Ψbƻǘ ǘƻ 
aŀǊƪŜǘΩ 

5 - ±²Υ Ψ±²!t 
¢ǊŀŘŜΩ 
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Subscription Column names 
Short 
Description 

Rq Format Values 
ESMA 
Field 

6 - 5¢Υ Ψ5ŜǊƛǾŀǘƛǾŜ-
ǊŜƭŀǘŜŘ ¢ǊŀŘŜΩ 

7 - h¢Υ ΨhǊŘƛƴŀǊȅ 
¢ǊŀŘŜΩ 

8 - ON: Ψbƻƴ-
strandard 
{ŜǘǘƭŜƳŜƴǘΩ 

9 - w9Υ ΨwŜǇƻΩ 

10 - h9Υ Ψ9ȄŎƘŀƴƎŜ-
ƎǊŀƴǘŜŘ ¢ǊŀŘŜΩ 

11 - hIΥ ΨhǘƘŜǊΩ 

12 - h[Υ ΨhŘŘ [ƻǘΩ 

13 - htΥ ΨtŀŎƪŀƎŜ 
¢ǊŀƴǎŀŎǘƛƻƴΩ 

For ARM, APA, 
OBOE 

Business Unit 

Free form 
text 
manually 
entered by 
the client ς 
Custom 
Field. 

o {ALPHANUM-55} No restriction   

For ARM, APA, 
OBOE 

FreeText1 

Free form 
text 
manually 
entered by 
the client ς 
Custom 
Field. 

o {ALPHANUM-37} No restriction   

For ARM & APA FreeText2 

Free form 
text 
manually 
entered by 
the client ς 
Custom 
Field. 

o {ALPHANUM-37} No restriction   

For ARM & APA FreeText3 

Free form 
text 
manually 
entered by 
the client ς 
Custom 
Field. 

o {ALPHANUM-37} No restriction   

For ARM & APA FreeText4 

Free form 
text 
manually 
entered by 
the client ς 
Custom 
Field. 

o {ALPHANUM-37} No restriction   

For ARM & APA FreeText5 

Free form 
text 
manually 
entered by 
the client ς 
Custom 
Field. 

o {ALPHANUM-37} No restriction   

             

For ARM, APA, 
OBOE 

Security ID 

Instrument 
identifier 
based on the 
value of the 
SecurityIDSo
urce.  
please use 
the Euronext 
code for 
Dublin 
Instruments 

+ 

{ISIN}  
Or  
{EURONEXT CODE} 
for OBOE 

ISIN Code ISO 6166 
Field 41 
of RTS 
22 
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Subscription Column names 
Short 
Description 

Rq Format Values 
ESMA 
Field 

For ARM & APA Full Name 
Full name of 
the financial 
instrument. 

+ {ALPHANUM-350} 
Full name of the 
financial 
instrument. 

Field 42 
of RTS 
22 

For ARM & APA Classification Type 

Taxonomy 
used to 
classify the 
financial 
instrument. 
A complete 
and accurate 
CFI code 
shall be 
provided. 

+ {CFI_CODE} CFI Code 
Field 43 
of RTS 
22 

For ARM & APA Notional Currency 1 

Currency in 
which the 
notional is 
denominate
d. 
 

o 
{CURRENCYCODE_3} 
ISO 4217 

Currency code, 
currency in which 
the notional is 
denominated. 

Field 44 
of RTS 
22 

For ARM & APA Notional Currency 2 

Currency in 
which the 
notional is 
denominate
d. 
 

o {CURRENCYCODE_3} 

Currency code, 
In the case of 
multi-currency or 
cross-currency 
swaps the currency 
in which leg 2 of 
the contract is 
denominated. 

Field 45 
of RTS 
22 

For ARM & APA Price Multiplier 

Number of 
units of the 
underlying 
instrument 
represented 
by a single 
derivatives 
contract. 

+ {DECIMAL-18/17} 

Number of units of 
the direct 
underlying 
instrument.  

Field 46 
of RTS 
22 

For ARM & APA Underlying Instrument Type 

This field 
corresponds 
to the type 
of 
Underlying 
used. 

 

o {INTEGER-1} 

1 - Ψh¢IwΩ 
2 - Ψ{²!t LbΩ 

3 - Ψ{²!t h¦¢Ω 
 

For ARM & APA Underlying Security ID 

ISIN code of 
the 
underlying 
instrument. 

o {ISIN} 

ISIN Code ISO 6166. 
Identification of 
the direct 
underlying 
instrument 

Field 47 
of RTS 
22 

For ARM & APA Underlying Index Name 

When the 
underlying is 
an index, the 
name of the 
Index. 

+ {ALPHANUM-25} 

ƴ INDEX 
Alphanumerical [4] 
ƴ Alphanumerical 
[25] - (if the index 
name is not 
included in the 
{INDEX} list) 

Field 48 
of RTS 
22 

For ARM & APA Underlying Instrument Term 

In case the 
underlying is 
an index, the 
term of the 
index. 

+ 
{INTEGER-3} + 4 
DIGITS  

ƴ  Value - an 
integer number of 
up to 3 numerical 
digits  
ƴ  + Unit - a code 
where one of the 
following values 
should be 
populated: 'DAYS', 
'WEEK', 'MNTH', 
'YEAR' 

Field 49 
of RTS 
22 
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Subscription Column names 
Short 
Description 

Rq Format Values 
ESMA 
Field 

For ARM only Underlying Instrument  Type2 

This field 
corresponds 
to the type 
of 
Underlying 
used. 

 

o {INTEGER-1} 

1 - Ψh¢IwΩ 
2 - Ψ{²!t LbΩ 

3 - Ψ{²!t h¦¢Ω 

 

 

For ARM only  Underlying Security ID2 

ISIN code of 
the 
underlying 
instrument. 

o {ISIN} 

ISIN Code ISO 6166. 
Identification of 
the direct 
underlying 
instrument 

Field 47 
of RTS 
22 

For ARM only Underlying Index Name2 

When the 
underlying is 
an index, the 
name of the 
Index. 

+ {ALPHANUM-25} 

ƴ INDEX 
Alphanumerical [4] 
ƴ Alphanumerical 
[25] - (if the index 
name is not 
included in the 
{INDEX} list) 

Field 48 
of RTS 
22 

For ARM only Underlying Instrument Term2 

In case the 
underlying is 
an index, the 
term of the 
index. 

+ 
{INTEGER-3} + 4 
DIGITS  

ƴ  Value - an 
integer number of 
up to 3 numerical 
digits  
ƴ  + Unit - a code 
where one of the 
following values 
should be 
populated: 'DAYS', 
'WEEK', 'MNTH', 
'YEAR' 

Field 49 
of RTS 
22 

Χ
Χ
Χ
Φ

 

For ARM only Underlying Instrument Type9 

This field 
corresponds 
to the type 
of 
Underlying 
used. 

 

o {INTEGER-1} 

1 - Ψh¢IwΩ 
2 - Ψ{²!t LbΩ 

3 - Ψ{²!t 
h¦¢Ω 

 

For ARM only Underlying Security ID9 

ISIN code of 
the 
underlying 
instrument. 

o {ISIN} 

ISIN Code ISO 
6166. 
Identification 
of the direct 
underlying 
instrument 

Field 47 of 
RTS 22 

For ARM only Underlying Index Name9 

When the 
underlying is 
an index, the 
name of the 
Index. 

+ {ALPHANUM-25} 

ƴ INDEX 
Alphanumeric
al [4] 
ƴ 
Alphanumeric
al [25] - (if 
the index 
name is not 
included in 
the {INDEX} 
list) 

Field 48 of 
RTS 22 
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Subscription Column names 
Short 
Description 

Rq Format Values 
ESMA 
Field 

For ARM only Underlying Instrument Term9 

In case the 
underlying is 
an index, the 
term of the 
index. 

+ 
{INTEGER-3} + 4 
DIGITS  

ƴ  Value - an 
integer 
number of up 
to 3 
numerical 
digits  
ƴ  + Unit - a 
code where 
one of the 
following 
values should 
be populated: 
'DAYS', 
'WEEK', 
'MNTH', 
'YEAR' 

Field 49 of 
RTS 22 

For ARM & APA Option Type 

Indication as 
to whether 
the 
derivative 
contract is a 
call or a put. 

o {ALPHANUM-4} 

If populated, 
only one of 
the following 
values can be 
populated: 
ƴ άPUTOέ 
ƴ άCALLέ 
ƴ άh¢Iwέ 

Field 50 of 
RTS 22 

For ARM & APA Strike Price 

price at 
which the 
holder will 
have to buy 
or sell the 
underlying 
instrument. 

+ {DECIMAL-18/13} 

Price at which 
the holder 
will have to 
buy or sell 
the 
underlying 
instrument. 

Field 51 of 
RTS 22 

For ARM & APA Strike Price Notation 

The manner 
in which the 
strike price 
is expressed. 

+ Int  

 
1 - ϥahb9Ω - 
Monetary 
value 
2 - Ψt9w/Ω - 
Percentage 
3 - Ψ¸L9[Ω - 
Yield 
4 -Ψ.!thΩ - 
Basis points. 
5 - Ψtb5DΩ - 
No price 
Pending 
6 - Ψbh!tΩ -  
Not 
Applicable 

  

For ARM & APA Strike Price Currency 
Currency of 
the strike 
price. 

o 
{CURRENCYCODE_3} 
ISO 4217 

Currency of 
the strike 
price. 

Field 52 of 
RTS 22 

For ARM & APA Option Exercise Style 

Indication as 
to whether 
the option 
may be 
exercised. 

+ {ALPHANUM-4} 

Only one of 
the following 
values can be 
populated 
ƴ άAMERέ - 
American 
ƴ άASIAέ - 
Asian 
ƴ άBERMέ - 
Bermudan 
ƴ άEUROέ - 
European 
ƴ άOTHRέ - 
Other 

Field 53 of 
RTS 22 

For ARM & APA Maturity Date 

maturity 
date of the 
financial 
instrument. 

+ {DATEFORMAT} YYYY-MM-DD 
Field 54 of 
RTS 22 
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Subscription Column names 
Short 
Description 

Rq Format Values 
ESMA 
Field 

For ARM & APA Expiry Date 

Expiry date 
of the 
financial 
instrument. 

+ {DATEFORMAT} YYYY-MM-DD 
Field 55 of 
RTS 22 

For ARM & APA Delivery Type 

Indication as 
to whether 
the 
transaction 
is settled 
physically or 
in cash. 

+ {ALPHANUM-4} 

If populated, 
only one of 
the following 
values can be 
populated: 
ƴ άOPTNέ 
Optional 
ƴ άCASHέ 
Cash 
ƴ άPHYSέ 
Physical 

Field 56 of 
RTS 22 

             

For ARM only 
Investment Decision Within Firm 
Type 

 o Int  

1 - National 
ID 
2 - Code for 
the algorithm 

  

For ARM only Investment Decision Within Firm 

Code used 
to identify 
the person 
or algorithm 
within the 
investment 
firm who is 
responsible 
for the 
investment 
decision. 

+ {ALPHANUM-50}  

{NATIONAL_I
D} for Natural 
persons 
{ALPHANUM-
50} for 
Algorithms 

Field 57 of 
RTS 22 

For ARM only 
Investment Decision Within Firm 
National ID Type 

Scheme 
Name 
Identifier 

+ Int  

1  - NIDN 
2  - CCPT 
3  - CONCAT 

  

For ARM only Country Of Investor 

Code used 
to identify 
the country 
of the 
branch of 
the 
investment 
firm for the 
person 
responsible 
for the 
investment 
decision. 

+ 
{COUNTRYCODE_2} 
ISO 3166 

ISO 3166 
country code 
* Only 
applicable 
when 
άLƴǾŜǎǘƳŜƴǘ 
Decision 
ǿƛǘƘƛƴ CƛǊƳέ 
is not null 
* Applicable 
where a 
person is 
responsible 
for the 
investment 
decision and 
a national ID 
of a person 
was 
populated in 
άLƴǾŜǎǘƳŜƴǘ 
Decision 
ǿƛǘƘƛƴ CƛǊƳέ 
field 
* Not 
applicable in 
case an algo 
ID was 
populated in 
άLƴǾŜǎǘƳŜƴǘ 
Decision 
ǿƛǘƘƛƴ CƛǊƳέ 
field 

Field 58 of 
RTS 22 
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Subscription Column names 
Short 
Description 

Rq Format Values 
ESMA 
Field 

For ARM only Execution Within Firm Type  o Int  

1  - National 
ID 
2  - Code for 
the algorithm 
3  - NORE 

  

For ARM only Execution Within Firm 

Code used 
to identify 
the person 
or algorithm 
within the 
investment 
firm who is 
responsible 
for the 
execution. 

 

V {ALPHANUM-50} 

{NATIONAL_I
D} for Natural 
persons 
{ALPHANUM-
50} for 
Algorithms  
NORE 

Field 59 of 
RTS 22 

For ARM only 
Execution Within Firm National ID 
Type 

Scheme 
Name 
Identifier 

+ Int  

1 - NIDN 
2 - CCPT 
3 - CONCAT 

  

For ARM only Country Of Executor 

Code used 
to identify 
the country 
of the 
branch of 
the 
investment 
firm for the 
person 
responsible 
for the 
execution of 
the 
transaction. 

+ 
{COUNTRYCODE_2} 
ISO 3166 

ISO 3166 
country code 
* Mandatory 
where a 
person is 
responsible 
for the 
investment 
decision and 
a national ID 
of a person 
was 
populated in 
ά9ȄŜŎǳǘƛƻƴ 
ǿƛǘƘƛƴ CƛǊƳέ 
field 
* Not 
applicable in 
case an algo 
ID was 
populated in 
ά9ȄŜŎǳǘƛƻn 
ǿƛǘƘƛƴ CƛǊƳέ 
field 

Field 60 of 
RTS 22 

             

For ARM, APA, 
OBOE 

Waiverindicator 

Indication as 
to whether 
the 
transaction 
was 
executed 
under a pre-
trade waiver 
in 
accordance 
with Articles 
4 and 9 of 
EU and 
onshored UK 
Regulation 
600/2014. 

+ {ALPHANUM-25}  

- Ψ.ƭŀƴƪΩ 
1 - ΨwCt¢Ω - 
Reference 
price (not 
available for 
OBOE) 
2 - Ψb[LvΩ - 
Negotiated 
(liquid) 
3 - ΨhL[vΩ - 
Negotiated 
(illiquid) 
4 - ΨtwL/Ω - 
Negotiated 
(conditions) 
5 - Ψ{L½9Ω - 
Above 
specified 
size (not 
available for 
OBOE) 

Field 61 of 
RTS 22 
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Subscription Column names 
Short 
Description 

Rq Format Values 
ESMA 
Field 

6 - ΨL[v5Ω - 
Illiquid 
instrument  
7 - Ψ[L{Ω ς 
Large in 
Scale  

For ARM only ShortSellingIndicator 

A short sale 
concluded 
by an 
investment 
firm on its 
own behalf 
or on behalf 
of a client, 
as described 
in Article 11. 

 

o Int  

If populated, 
only one of 
the following 
values can be 
populated: 
0 - Ψ{9{IΩΣ 
1 - Ψ{{9·ΩΣ 
2 - Ψ{9[[ΩΣ 
3 - 'UNDI'. 
Only 
applicable 
when the 
instrument is 
covered by 
EU and 
onshored UK 
Regulation 
236/2012, 
and the seller 
is the 
investment 
firm or a 
client of the 
investment 
firm. 

Field 62 of 
RTS 22 

For ARM, APA, 
OBOE 

OTCPostTradeIndicator 

Indicator as 
to the type 
of 
transaction 
in 
accordance 
with Articles 
20(3)(a) and 
21(5)(a) of 
EU and 
onshored UK 
Regulation 
No 
600/2014.  
 

o {ALPHANUM-25}  

ƴ - ΨBlankΩ 

0 - BENC - 
Benchmark 

1 - ACTX -
Agency 
cross 

2 - LRGS - 
Large in 
scale  

3 - ILQD - 
Illiquid 
instrument  

4 - SIZE - 
Above 
specified 
size 

5 - CANC ς 
Cancellation 

6 - AMND - 
Amendment 

7  - SDIV - 
Special 
Dividend 

8 - RPRI - 
Price 
improveme
nt (Not 

applicable for 
OBOE) 

Field 63 of 
RTS 22 
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Subscription Column names 
Short 
Description 

Rq Format Values 
ESMA 
Field 

9 - DUPL - 
Duplicative 
(Not 
applicable for 
OBOE) 

10 - TNCP -
Not 
contributing 
to the price 
discovery 
process (Not 

applicable for 
OBOE) 

11 - TPAC - 
Package  

12 - XFPH 
- 
Exchange 
for 
Physical 
(Not 
applicable for 
OBOE) 

For ARM only CommodityDerivativeIndicator 

Indication as 
to whether 
the 
transaction 
reduces risk 
in an 
objectively 
measurable 
way in 
accordance 
with Article 
57 of 
Directive 
2014/65/EU. 
 

+ Int  

Only 
applicable for 
commodity 
derivative 
transactions. 
If populated, 
only true or 
false values 
allowed 
0 - False 
1 - True 

Field 64 of 
RTS 22 

For ARM only 
SecuritiesFinancingTransactionIndic
ator 

True shall be 
populated 
where the 
transaction 
falls within 
the scope of 
activity but 
is exempted 
from 
reporting 
under 
[Securities 
Financing 
Transactions 
Regulation]. 
False shall 
be 
populated 
where the 
transaction 
does not fall 
within the 
scope of 
activity 
under 
[Securities 
Financing 

V Int  

0 - False 
1 - True 

Field 65 of 
RTS 22 
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Subscription Column names 
Short 
Description 

Rq Format Values 
ESMA 
Field 

Transactions 
Regulation]. 

For ARM, APA & 
OTC Trade 

Settlement Flag 

If true the 
transaction 
will be 
cleared via 
Euronext 
OTC with 
clearing 
product.  Fal
se if not 
subscribed 
to this 
ǇǊƻŘǳŎǘέ 
 

V Boolean 
0 - False 
1 - True 

  

For ARM, APA & 
OTC Trade 

Client ID Client ID. + {ALPHANUM-8} No restriction 

This field 
depends on 
Settlement 
flag 

For ARM, APA & 
OTC Trade 

Clearing Firm ID 
Clearing firm 
Identificatio
n. 

+ {ALPHANUM-8} No restriction 

This field 
depends on 
Settlement 
flag 

For ARM, APA & 
OTC Trade 

Guarantee Flag 

This field 
indicates if 
the trade is 
guaranteed 
or not (for 
clearing 
purposes). 

+ Int  

1 - Cleared 
but not 
Guaranteed 
by a Clearing 
House 
2 - Cleared 
and 
Guaranteed 
by a Clearing 
House 

This field 
depends on 
Settlement 
flag 

For ARM, APA & 
OTC Trade 

Settlement Period 

This field 
indicates the 
settlement 
delay in 
trading days, 
from 0 to 30 
days. 

+ Num No restriction 

 This field 
depends on 
Settlement 
flag 

For ARM, APA & 
OTC Trade 

Account Number 

This field 
indicates the 
account type 
for which the 
transaction 
is entered. 
 

 

+ {ALPHANUM- 14} No restriction 

 This field 
depends on 
Settlement 
flag 

For ARM, APA & 
OTC Trade 

Account Type 

This field 
indicates the 
account type 
for which the 
transaction 
is entered. 
 

 

+ Int  

1 - Client 
2 - House 
3 - Retail 
Liquidity 
Provider 
4 - RO 
6 - Liquidity 
Provider 
7 - Related 
Party  
8 - Structured 
Product 
Market 
Maker 

 This field 
depends on 
Settlement 
flag 

For ARM only Buyer Identification Type 

Format used 
for the 
acquirer/dis
poser of the 
financial 
instrument. 

V Int  

1 - LEI 
2 - MIC 
3 - ISO 3166 + 
{NATIONAL_I
D}  for a 
natural 
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Subscription Column names 
Short 
Description 

Rq Format Values 
ESMA 
Field 

person 
4 - ϥLb¢/Ω 

For ARM only Buyer Identification Code 

Code used 
to identify 
the 
acquirer/dis
poser of the 
financial 
instrument. 

 

V 

{LEI} 
 {MIC} 
 {NATIONAL_ID} 
 «INTC» 

* LEI 
* MIC 
* ISO 3166 + 
{NATIONAL_I
D}  for a 
natural 
person 
ϝ ϥLb¢/Ω 

Field 7 of RTS 
22 

For ARM only Buyer National ID Type 
Scheme 
Name 
Identifier 

V Int  

1 - NIDN 
2 - CCPT 
3 - CONCAT 

  

For ARM only Buyer Country Branch 

country of 
the branch 
that 
received the 
order from 
the client or 
made an 
investment 
decision for 
a client. 

+ 
{COUNTRYCODE_2} 
ISO 3166 

ISO 3166 
country code 

Field 8 of RTS 
22 

For ARM only Buyer First Name 

Full first 
name(s) of 
the 
buyer/seller. 

+ {ALPHANUM-140} 

Only 
applicable if 
the client is a 
natural 
person. 
Not 
populated if 
"Client 
Identification 
Code" is 
populated 
with a LEI or 
'INTC'. 
In case of 
more than 
one first 
name, all 
names shall 
be included in 
this field 
separated by 
a comma. 

Field 9 of RTS 
22 

For ARM only Buyer Surname 

Full 
surname(s) 
of the 
Buyer/Seller. 

+ {ALPHANUM-140} 

Only 
applicable if 
the client is a 
natural 
person. 
Not 
populated if 
"Client 
Identification 
Code" is 
populated 
with a LEI or 
'INTC'. 
In case of 
more than 
one surname, 
all surnames 
shall be 
included in 
this field 

Field 10 of 
RTS 22 
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Subscription Column names 
Short 
Description 

Rq Format Values 
ESMA 
Field 

separated by 
a comma.  

For ARM only Buyer BirthDate 

Birth Date of 
the client 
natural 
person. 

+ {DATEFORMAT} 

Only 
applicable if 
the client is a 
natural 
person. 
Not 
populated if 
"Client 
Identification 
Code" is 
populated 
with a LEI or 
'INTC' 
else 
YYYY-MM-DD 

Field 11 of 
RTS 22 

For ARM only Buyer Identification Type2 
Scheme 
Name 
Identifier 

+ Int  

1 - LEI 
2 - MIC 
3 - ISO 3166 + 
{NATIONAL_I
D}  for a 
natural 
person 
4 - ϥLb¢/Ω 

  

For ARM only Buyer Identification Code2 

Code used 
to identify 
the 
acquirer/dis
poser of the 
financial 
instrument. 

 

  

{LEI} 
 {MIC} 
 {NATIONAL_ID} 
 «INTC» 

* LEI 
* MIC 
* ISO 3166 + 
{NATIONAL_I
D}  for a 
natural 
person 
ϝ ϥLb¢/Ω 

Field 16 of 
RTS 22 

For ARM only Buyer National ID Type2 
Scheme 
Name 
Identifier. 

V Int  

1 - NIDN 
2 - CCPT 
3 - CONCAT 

  

For ARM only Buyer Country Branch2 

country of 
the branch 
that 
received the 
order from 
the client or 
made an 
investment 
decision for 
a client. 

+ 
{COUNTRYCODE_2} 
ISO 3166 

ISO 3166 
country code 

Field 17 of 
RTS 22 

For ARM only Buyer First Name2 

Full first 
name(s) of 
the 
buyer/seller. 

+ {ALPHANUM-140} 

Only 
applicable if 
the client is a 
natural 
person. 
Not 
populated if 
"Client 
Identification 
Code" is 
populated 
with a LEI or 
'INTC'. 
In case of 
more than 
one first 
name, all 

Field 18 of 
RTS 22 
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Subscription Column names 
Short 
Description 

Rq Format Values 
ESMA 
Field 

names shall 
be included in 
this field 
separated by 
a comma. 

For ARM only Buyer Surname2 

Full 
surname(s) 
of the 
Buyer/Seller. 

+ {ALPHANUM-140} 

Only 
applicable if 
the client is a 
natural 
person. 
Not 
populated if 
"Client 
Identification 
Code" is 
populated 
with a LEI or 
'INTC'. 
In case of 
more than 
one surname, 
all surnames 
shall be 
included in 
this field 
separated by 
a comma.  

Field 19 of 
RTS 22 

For ARM only Buyer BirthDate2 

Birth Date of 
the client 
natural 
person. 

+ {DATEFORMAT} 

Only 
applicable if 
the client is a 
natural 
person. 
Not 
populated if 
"Client 
Identification 
Code" is 
populated 
with a LEI or 
'INTC' 
else 
YYYY-MM-DD 

Field 20 of 
RTS 22 

For ARM only Seller Identification Type 

Format used 
for the 
acquirer/dis
poser of the 
financial 
instrument. 

+ Int  

1 - LEI 
2 - MIC 
3 - ISO 3166 + 
{NATIONAL_I
D}  for a 
natural 
person 
4 - ϥLb¢/Ω 

  

For ARM only Seller Identification Code 

Code used 
to identify 
the 
acquirer/dis
poser of the 
financial 
instrument. 

 

+ 

{LEI} 
 {MIC} 
 {NATIONAL_ID} 
 «INTC» 

* LEI 
* MIC 
* ISO 3166 + 
{NATIONAL_I
D}  for a 
natural 
person 
ϝ ϥLb¢/Ω 

Field 7 of RTS 
22 

For ARM only Seller National ID Type 
Scheme 
Name 
Identifier. 

V Int  

1 - NIDN 
2 - CCPT 
3 - CONCAT 

  

For ARM only Seller Country Branch 

country of 
the branch 
that 
received the 
order from 

+ 
{COUNTRYCODE_2} 
ISO 3166 

ISO 3166 
country code 

Field 8 of RTS 
22 
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Subscription Column names 
Short 
Description 

Rq Format Values 
ESMA 
Field 

the client or 
made an 
investment 
decision for 
a client. 

For ARM only Seller First Name 

Full first 
name(s) of 
the 
buyer/seller. 

+ {ALPHANUM-140} 

Only 
applicable if 
the client is a 
natural 
person. 
Not 
populated if 
"Client 
Identification 
Code" is 
populated 
with a LEI or 
'INTC'. 
In case of 
more than 
one first 
name, all 
names shall 
be included in 
this field 
separated by 
a comma. 

Field 9 of RTS 
22 

For ARM only Seller Surname 

Full 
surname(s) 
of the 
Buyer/Seller. 

+ {ALPHANUM-140} 

Only 
applicable if 
the client is a 
natural 
person. 
Not 
populated if 
"Client 
Identification 
Code" is 
populated 
with a LEI or 
'INTC'. 
In case of 
more than 
one surname, 
all surnames 
shall be 
included in 
this field 
separated by 
a comma.  

Field 10 of 
RTS 22 

For ARM only Seller BirthDate 

Birth Date of 
the client 
natural 
person. 

+ {DATEFORMAT} 

Only 
applicable if 
the client is a 
natural 
person. 
Not 
populated if 
"Client 
Identification 
Code" is 
populated 
with a LEI or 
'INTC' 
else 
YYYY-MM-DD 

Field 11 of 
RTS 22 

For ARM only Seller Identification Type2 
Scheme 
Name 
Identifier 

+ Int  

1 - LEI 
2 - MIC 
3 - ISO 3166 + 
{NATIONAL_I
D}  for a 
natural 
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Subscription Column names 
Short 
Description 

Rq Format Values 
ESMA 
Field 

person 
4 - ϥLb¢/Ω 

For ARM only Seller Identification Code2 

Code used 
to identify 
the 
acquirer/dis
poser of the 
financial 
instrument. 

 

 + 

{LEI} 
 {MIC} 
 {NATIONAL_ID} 
 «INTC» 

* LEI 
* MIC 
* ISO 3166 + 
{NATIONAL_I
D}  for a 
natural 
person 
ϝ ϥLb¢/Ω 

Field 16 of 
RTS 22 

For ARM only Seller National ID Type2 
Scheme 
Name 
Identifier 

V Int  

1 - NIDN 
2 - CCPT 
3 - CONCAT 

  

For ARM only Seller Country Branch2 

country of 
the branch 
that 
received the 
order from 
the client or 
made an 
investment 
decision for 
a client. 

+ 
{COUNTRYCODE_2} 
ISO 3166 

ISO 3166 
country code 

Field 17 of 
RTS 22 

For ARM only Seller First Name2 

Full first 
name(s) of 
the 
buyer/seller. 

+ {ALPHANUM-140} 

Only 
applicable if 
the client is a 
natural 
person. 
Not 
populated if 
"Client 
Identification 
Code" is 
populated 
with a LEI or 
'INTC'. 
In case of 
more than 
one first 
name, all 
names shall 
be included in 
this field 
separated by 
a comma. 
Only in 
capital letters 

Field 18 of 
RTS 22 

For ARM only Seller Surname2 

Full 
surname(s) 
of the 
Buyer/Seller. 

+ {ALPHANUM-140} 

Only 
applicable if 
the client is a 
natural 
person. 
Not 
populated if 
"Client 
Identification 
Code" is 
populated 
with a LEI or 
'INTC'. 
In case of 
more than 
one surname, 
all surnames 
shall be 
included in 

Field 19 of 
RTS 22 
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Subscription Column names 
Short 
Description 

Rq Format Values 
ESMA 
Field 

this field 
separated by 
a comma.  
Only in 
capital letters 

For ARM only Seller BirthDate2 

Birth Date of 
the client 
natural 
person. 

+ {DATEFORMAT} 

Only 
applicable if 
the client is a 
natural 
person. 
Not 
populated if 
"Client 
Identification 
Code" is 
populated 
with a LEI or 
'INTC' 
else 
YYYY-MM-DD 

Field 20 of 
RTS 22 

             

For ARM only Buyer Decision Maker Type 

Format used 
for the 
acquirer/dis
poser of the 
financial 
instrument. 

+ Int  

1 - LEI 
2 - ISO 3166 + 
{NATIONAL_I
D}  for a 
natural 
person 

  

For ARM only Buyer Decision Maker Code 

Code used 
to identify 
the person 
who makes 
the decision 
to 
acquire/sell 
the financial 
instrument. 

 

+ {ALPHANUM-35} 

Only 
applicable if 
the decision 
maker acts 
under a 
power of 
representatio
n of a 
client:discreti
onary 
mandate, 
power of 
attorney. 
* LEI or 
* ISO 3166 + 
{NATIONAL_I
D} for a 
natural 
person 

Field 12 of 
RTS 22 

For ARM only 
Buyer Decision Maker National ID 
Type 

Scheme 
Name 
Identifier 

V Int  

1 - NIDN 
2 - CCPT 
3 - CONCAT 

  

For ARM only Buyer Decision Maker First Name 

Full first 
name(s) of 
the 
buyer/seller. 

+ {ALPHANUM-140} 

Only 
applicable if 
the decision 
maker acts 
under a 
power of 
representatio
n: 
discretionary 
mandate, 
power of 
attorney. 
And if the 
decision 
maker is 
related to a 
natural 

Field 13 of 
RTS 22 
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Subscription Column names 
Short 
Description 

Rq Format Values 
ESMA 
Field 

person. 
In case of 
more than 
one first 
name, all 
names shall 
be included in 
this field 
separated by 
a comma.  

For ARM only Buyer Decision Maker Surname 

Full 
Surname(s) 
of the 
buyer/seller. 

+ {ALPHANUM-140} 

Only 
applicable if 
the decision 
maker acts 
under a 
power of 
representatio
n: 
discretionary 
mandate, 
power of 
attorney. 
And if the 
decision 
maker is 
related to a 
natural 
person. 
In case of 
more than 
one surname, 
all surnames 
shall be 
included in 
this field 
separated by 
a comma.  

Field 14 of 
RTS 22 

For ARM only Buyer Decision Maker BirthDate 
Birth Date of 
the decision 
maker. 

+ {DATEFORMAT} 

Only 
applicable if 
the decision 
maker acts 
under a 
power of 
representatio
n: 
discretionary 
mandate, 
power of 
attorney. 
And if the 
decision 
maker is 
related to a 
natural 
person 
YYYY-MM-DD 

Field 15 of 
RTS 22 

For ARM only Buyer Decision Maker Type2 

Format used 
for the 
acquirer/dis
poser of the 
financial 
instrument. 

+ Int  

1 - LEI 
2 - ISO 3166 + 
{NATIONAL_I
D}  for a 
natural 
person 

  

For ARM only Buyer Decision Maker Code2 

Code used 
to identify 
the person 
who makes 
the decision 
to 
acquire/sell 

+ {ALPHANUM-35} 

Only 
applicable if 
the decision 
maker acts 
under a 
power of 
representatio
n of a 

Field 21 of 
RTS 22 
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Subscription Column names 
Short 
Description 

Rq Format Values 
ESMA 
Field 

the financial 
instrument. 

 

client:discreti
onary 
mandate, 
power of 
attorney. 
* LEI 
* ISO 3166 + 
{NATIONAL_I
D} for a 
natural 
person 

For ARM only 
Buyer Decision Maker National ID 
Type2 

Scheme 
Name 
Identifier 

V Int  

1 - NIDN 
2 - CCPT 
3 - CONCAT 

  

For ARM only Buyer Decision Maker First Name2 

Full first 
name(s) of 
the 
buyer/seller. 

+ {ALPHANUM-140} 

Only 
applicable if 
the decision 
maker acts 
under a 
power of 
representatio
n: 
discretionary 
mandate, 
power of 
attorney. 
And if the 
decision 
maker is 
related to a 
natural 
person. 
In case of 
more than 
one first 
name, all 
names shall 
be included in 
this field 
separated by 
a comma. 
Only in 
capital letters 

Field 22 of 
RTS 22 

For ARM only Buyer Decision Maker Surname2 

Full 
Surname(s) 
of the 
buyer/seller. 

+ {ALPHANUM-140} 

Only 
applicable if 
the decision 
maker acts 
under a 
power of 
representatio
n: 
discretionary 
mandate, 
power of 
attorney. 
And if the 
decision 
maker is 
related to a 
natural 
person. 
In case of 
more than 
one surname, 
all surnames 
shall be 
included in 
this field 
separated by 

Field 23 of 
RTS 22 
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Subscription Column names 
Short 
Description 

Rq Format Values 
ESMA 
Field 

a comma. 
Only in 
capital letters 

For ARM only Buyer Decision Maker BirthDate2 
Birth Date of 
the decision 
maker. 

+ {DATEFORMAT} 

Only 
applicable if 
the decision 
maker acts 
under a 
power of 
representatio
n: 
discretionary 
mandate, 
power of 
attorney. 
And if the 
decision 
maker is 
related to a 
natural 
person 
YYYY-MM-DD 

Field 24 of 
RTS 22 

             

For ARM only Seller Decision Maker Type 

Format used 
for the 
acquirer/dis
poser of the 
financial 
instrument. 

V Int  

1 - LEI 
2 - ISO 3166 + 
{NATIONAL_I
D}  for a 
natural 
person 

  

For ARM only Seller Decision Maker Code 

Code used 
to identify 
the person 
who makes 
the decision 
to 
acquire/sell 
the financial 
instrument. 

 

V {ALPHANUM-35} 

Only 
applicable if 
the decision 
maker acts 
under a 
power of 
representatio
n of a 
client:discreti
onary 
mandate, 
power of 
attorney. 
* LEI 
* ISO 3166 + 
{NATIONAL_I
D} for a 
natural 
person 

Field 12 of 
RTS 22 

For ARM only 
Seller Decision Maker National ID 
Type 

Scheme 
Name 
Identifier 

V Int  

1 - NIDN 
2 - CCPT 
3 - CONCAT 

  

For ARM only Seller Decision Maker First Name 

Full first 
name(s) of 
the 
buyer/seller. 

+ {ALPHANUM-140} 

Only 
applicable if 
the decision 
maker acts 
under a 
power of 
representatio
n: 
discretionary 
mandate, 

Field 13 of 
RTS 22 
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Subscription Column names 
Short 
Description 

Rq Format Values 
ESMA 
Field 

power of 
attorney. 
And if the 
decision 
maker is 
related to a 
natural 
person. 
In case of 
more than 
one first 
name, all 
names shall 
be included in 
this field 
separated by 
a comma.  

For ARM only Seller Decision Maker Surname 

Full 
Surname(s) 
of the 
buyer/seller. 

+ {ALPHANUM-140} 

Only 
applicable if 
the decision 
maker acts 
under a 
power of 
representatio
n: 
discretionary 
mandate, 
power of 
attorney. 
And if the 
decision 
maker is 
related to a 
natural 
person. 
In case of 
more than 
one surname, 
all surnames 
shall be 
included in 
this field 
separated by 
a comma.  

Field 14 of 
RTS 22 

For ARM only Seller Decision Maker BirthDate 
Birth Date of 
the decision 
maker. 

+ {DATEFORMAT} 

Only 
applicable if 
the decision 
maker acts 
under a 
power of 
representatio
n: 
discretionary 
mandate, 
power of 
attorney. 
And if the 
decision 
maker is 
related to a 
natural 
person 
YYYY-MM-DD 

Field 15 of 
RTS 22 

For ARM only Seller Decision Maker Type2 

Format used 
for the 
acquirer/dis
poser of the 
financial 
instrument. 

+ Int  

1 - LEI 
2 - ISO 3166 + 
{NATIONAL_I
D}  for a 
natural 
person 

  


















































































































































































































































































