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PREFACEATURN

ABOUT THIS DOCUMENT

Thisspecificationdocumentis related to the Euronext Saturn Web Services, pa ozNE §F&pottigy
ServicesSaturnoffersa REST ARthich is used to access the services of the gateway. The purpose of this
document is to describe the technologndthe supported messages

TARGET AUDIENCE

This document is targeted to clients of one or several of the following EurdétepdartingServices:
Transaction Reporting on Euronext Markets conducted directiurpnext Members
Transaction Reporting on Euronext Markets conducte&imonext Membersot Subject to MIFIR
ARMTransaction Reportingervices

APA Postrade publication servicend APA Prelrade publication foraSI (SI Quotes)

Cleared OTC trade facility

OBOE Off Book On Exchange Trade Reporting services

<SS

However some services are significant for a subsehefsystem they are marked with small logos as
described below:

Logo Meaning

ARM Approved Reportingylechanism

Approved Publication Arrangement pre trade
APA Post ApprovedPublication Arrangemerost trade
Euronextmembers
Reporting and clearing f@&uronext Members
OBOE Off Book On Exchange Trade Reporting

ALL Function applying to all users

Saturn Solution covers other features:
y"  Commodity Positions Reporting
y" Short Code Long Code Management (SLC)

These serviceare described in separate documemnt
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ASSOCIATED DOCUMENTATION

The following lists the associated documents, which either shoutede in conjunction with this document

or which provide other relevant information to user:

y
y

y

y

https://www.euronext.com/en/tradingservices/euronextapaarm-servicesundermifid-ii

https://www.euronext.com/sites/www.euronext.com/files/euronext global reporting solutien
saturn_interface user guide v2.2.pdf

Intermediate certificate (refer to Section 10 Pre requisite before using API)
https://www.euronext.com/sites/www.euronext.com/files/saturn_certifdigicertclient.pfx
Example of csv fitlgsubmit trades)

i APA/JARM

https://connect2.euronext.com/sites/default/files/i
documentation/saturn_example of oboe upload_file.csv

T OBOE
https://connect2.euronext.com/sites/default/files/idocumentation/saturn _example of apa
arm_upload file.csv

CONTACT

Forfurther informationon this document, pleasePlease find below the contact details:

SR Y

Operational Client Services Deskentsupport@euronext.com
Belgium +32 2 620 0585

France +33 1 8514 8585

Ireland +353 1 617 4289

Netherlands +31 20 721 9585

Portugal +351 2 1060 8585

UK +44 20 7668585

TERMS3ND ACRONYMS

Term/Acronym Description

ARM ApprovedReporting Mechanism

APA Approved Publication Arrangement

Attribute Basic building blocks of XML Schemas.

&

y" An XML element is everything from (including) the eler@estart tag taincluding) the elemer@ end
tag,

Element

Yy Attributes are designed to contain data related to a specific element.

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

HTTPS Hypertext TransfeProtocol Secure

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

REST, or Representational State Transfelies on a stateless, clieserver, cacheable communicatio
protocol. REST ian architecture styl€for designing networked applications. Rather than using con

REST mechanisms such as CORBA, RPC or SOAP to connect between machines, siigleis€dit®make call:
between machines. RESs a lightweight alternative
SSL Secure Sockets Layer (cryptographic protocol)
STP Straightthrough processing
User A person accessing the Saturn services the Web user interface
XML Extensible Markup language
OBOE Off Book On Exchange Trade Reporting Service
Financial Information Exchangeotocol (X is an open specification designed to standagdind streamline
electronic communications in the financial securities industry supporting mulfpimats and types c
FIX protocol oo ) . - . . s
communications between financial entities fisade allocation, order submissions, order changes, execl
reporting and advertisements
HISTORY
REVISION NO| DATE CHANGE DESCRIPTION
1.0 22 Feb 2017 | Initial versioncalled Euronext APA/ARM serviceSaturn Web services
Yy 87.2Submit APA QuotesAPA Prd&lrade Publication
Yy $9Clearing Section
2.0 4 Aug2017 . . . .
g y" 8 10 technical details and examples (upload trades in GUI, Web services, d
retrieval, statistics)
2.0 4Sp2017 Yy §5.1 new fields addedBuyer and Seller National ID Type
Yy §5.1 new fields addedBuyer and Selldbecision Maker thvestmentDecision

2.1 18&p 2017 Within FirmNationallD Type + Executiowithin FirmNationallD Type

Yy 8 414.2 Detailed fields for csv file
2.1 19%ep 2017 Yy 8§ 410to 4.11distinction between APA ARM moved in this section
y" Logos for all paragraphs have been changed
22 27sep 2017 y" Additional definitions have been inserted in the Glossary
Yy Screenshots in English added in sectid*ré&equisitebefore using API
2.3 28 Sp 2017 . ; .
Yy Information added in section 10.4 Result
273 030ct 2017 |Y Fields 5, 58 & 60 corrected to reflect RTS 22
23 060ct 2017 |Y Add csv file example for tradibmission
24 180ct 2017 |V Executing firm inserted in section 4.4 submit trades
25 8 Nov 2017 |Y Modification on APA Quotes URLs and specification
2.6 16 Nov 2017 | Y §14.2 Generate certificate with PEM format
2.6 20 Nov 2017 |Y §7.4 APA Pre tradBublication Kinematic
Yy 89.1 OTC Clearing only
2.7 05Dec017 |\, g92 OTC Clearing with APA and/or ARM
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REVISION NO| DATE CHANGE DESCRIPTION

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

Quantity Notation addedrelated to quantity units

2.7 05 Dec 2017

§ 10Instrument without ISIN code

§ 11 Instrument without ISIN code with csv file
§ 410ARM fields mapping

§ 411 APA fields mapping

§ 9.2 feedback status

§ 49 Geflxresponse data parameters

§ 4.14.6 Getuploadfiles reponse data

§ 4.4.1 Function Subnix

§ 6 Clearing section (mention added about instruments)
§ 4.13 Price control checks

2.7 07 Dec 2017

2.8 13 Dec 2017

§ 6 Retrieve Clearing Declarations
§ 4.4.7 APA trade Publication Section (mentianSgnapse)
Waiver indicatomapplicableto both APA and ARM

Changed Publication Date Time format for API submit trades
Changed Trading Date Time description

Changed description of APl submit trades

| RRSR NBI|jdAMBYASYARGTFENI 6&m i KNP dAK
Changed FreeText length (Submit & csv)

Added recommendation for submitTx & getTx

Changes in 4.10 ARM fields mapping

Changes in 4.11 APA fields mapping

Added example $4.8 Rejection

Added example 5 Retrieve APA Quotes

Added example $6 Retrieve Clearing declarations

Removed APA fieléPublication Date Time (Submit & csv)
Removed ARM fiel®ubmitting Entity ID (Submit & csv)
Removed getOverview, getMark@laiceDetail and getTimeLine oesces
Removed ftisticsresources examples

84.8 getTx resource

$4.9 getTx resourceeRponse

$4.14.7 getuploadedfiles resource

$4.14.8 getuploadedofiles resourceeRponse

$5.11 Retrieve Instruments Referential

$5.1.2 Retrieve Instruments Referential Response

$7.6 Retrieve APA Quotes resourcesRonse

$4.410 InstrumentID Type mandatory

2.8.1 29 Dec 2017

2.8.2 16Jan 2018

LSS SSSSSSSS st ssylssssssesssisss sy <

Added Quantity Notation in $4.11 APA fields mapping

Modified$4.147a DS ! LX 2 RSRTAf Sa¢ aSOtAizy
Modified$4.14.84 DS (i | LI 2NIRBIRFWVI S &R (1 ¢ &S0
Added new status in £11 Saturn Trade StatuENX to be completed

2.8.3 26 Mar 2018

<SS S
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REVISION NO

DATE

CHANGE DESCRIPTION

<SS S

Added $.14.9 Rest API Return Upload Code

Updates of Bypass indicator (Extended to LEI emdieFormat Change
Reorganization of $5 SATURN referential

Added Warning Message about removal of $4.4 submit$&h@ get resource

2.8.4

16 Apr 2018

Added Instrument Basket fields in $4l@Transaction Bporting section

Added Instrument Basket fields in $4.4.7 APA Trade publication section
Addedinstrument Basket fields in $4.10 ARM fields mapping section

Added Instrument Basket fields in $4.11 APA fields mapping section

Added Instrument Basket repeating section in #421Detailed fields for csv file
Added $4.410Instrument Basket Fields

2.8.5

22Jun 2018

Added new status in 11 Saturn Trade Status section
Added new API status returmdes in $6.5 Rest AP Return Status code secti¢
Added new values in the Deferral indicator field

Added new section&APA Post trade (Inc. Deferred Publicajion

2.8.6

14 Se018

Added new schema $4.3.2 Off Book On Exchdngée Reportingchema
Addednew section $4.4.8 Off Book On Exchange section

Added new field $4.12 OBOE Fields Mapping

Added new section $4313OBOFPricevalidation and volumeontrol
Added new section $4.4.8.1 getCurrentTransactionsStatus

Added new section $4.4.8.2 getCurrentTransactionsStatus response data
Added new section $4.4.8.3 getCurrentCommoditiesStat

Added new section $4.4.8.4 getCurrentCommediBtat response data
Added new section $4.4.8detSIcCurrentStatistics

Added new section $4.4.8getSIcCurrentStatisticesponse data

Added new section $4.4.8getQuotesCount

Added new section $4.4.8¢etQuotesCountesponse data

Added two new fieldsn section $4.9 ARM fields Mappingl¢aring Counterpal
ID & Clearing Counterpaftlame)
Added two new fields in sectiod&.0 APAields Mapping (Clearing Counterp
ID & Clearing Counterpaktame)

' RRSR ySo6 {I{GdNYy g¢ Nk RSafOhtigz kpdr

2.8.7

230ct 2018

Added new section 4.9 FIX 5.0 Messages

Added new section 4.3.7.1 APA Trade Publication Only (APA#dRdtor =2)
Added new section 4.3.7.2 APA & ARM Trade Reporting (APA/ARM Indicat
Added new section 4.3.8.1 OBOE Trade Only (APA/ARM Indicator =5)
Added new section 4.3.8.2 OBOE & ARM Trade Reporting (APA/ARM Indic
=6)

Updated section 9.1.3 Scime: OTC Trades WorkFlow

Updatedsection9.1.2 Dedicated Clearing Fields

Updated section 17. Fields Description

2.88

19Dec2018

LRSS S SRS SSYs s s sSssSssSssssssssseslssssisssss s

Updated section 4.3:3Adding mandatoryields for Amendment
Updated section 4.3:4Adding mandatoryieldsforCancellation

Context & System Overview
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REVISION NO

DATE

CHANGE DESCRIPTION

/| KIyaSR a. /| 2y GNBE FEI 3¢
/ KFyaSR at NAOS¢ FyR avdzryaAadeég 5S¢
/| KIyaSR a¢NIRAYy3 /I LI OAGE wmY DBublifh dzs
Updated section 17. Fields Description (Price / Quantity / BypassControl / T
capacityl)

Adding a new check to verify if the Executing firm LEI matches the participa
Updated section 17. Fields Description (Security ID)

Adding anoticein the Secrtity ID field to inform the client to use the Euronext
Code when entering an OBOE trade executed on a Dublin instrument.

eLd aa

Ay

LR SN

2.8.9

11 Mar 2019

Yy Updated Section 4:3ubmit trade,
Addingvalue 4 ini K $radé Repottfield, for recoveringransactions

Yy Updated section 4.5: Transaction reportingARM
by addingan important note regarding the newgrocess forecovering
transactions

Yy Updated section 4.3.7:2APA & ARM
Adding Transaction reporting, by adding an important note regardingnéve
process forecovering transactions

Yy Updated section 4.3.8:DBOE & ARM
Adding Transaction reporting, by adding an important note regarding the ne
process forecovering transactions

<,

Updatedsection 17. Fields Description [Action] by adding vdllRECOVERY

2.9.0

04 Apr 2019

Updatesection 9.1.3 Schem@®TC trades workflow

29.1

02 May 2019

Update section 4.3.1 for Mandatory fields to INSERT
Update section 4.3.3 for Mandatory fields to AMEND
Update section 4.3.4 for Mandatory fields @ANCEL

<<<| <

Oslo Bors Integration:

Context & System Overview

2.9.3

Yy 9EGSYRSR W/ 2dzy (i SNLIwN &
i

Yy 9EGSYRSR
i
i
i

Yy 9EGSYRSR W5STFSNNI f :

14 May 2020 i

y'  Extended Euronext Trade Flags possible values:

¢ceaLsSQ LRraal

3 ¢ Non Euronext Member

Y+ Sy dxtDublig/@sioMECE: S DI £ dzS a
OXOFE

OXXXK

d Lbe¢ce

LYRAOIFG2ND LJRa:
5 - Deferral (Oslo).

baY Wb2dG G2 alNJSGQ

+2Y WY+21t ¢NFRSQ

5¢Y Y5HBKBHIBERIZ NI RSQ

h¢Y WhNRAYFINE ¢NIRSQ

hbY WBERYYRINR {SidtSYySyidaQ
wovY WYwSLRQ
hoy WOHRNKYJSRB
hl'Y WhiKSND

¢ N RSQ

7
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REVISION NO| DATE CHANGE DESCRIPTION
i h[Y WhRR [200 -
i ht Y ORtE 38 ¢NIyal OiAazyQ
Yy a2RAFASR WE¢NIRAY3I /LI OAGEQ @It dzS
i H Wac¢/ 1 Q @LAflIo0ofS F2NJ hatzz y2i(
Yy Modified OTCPost Trade Indicatoralue
i Wet!/ Q | OBOBEnSsRNIyF 2 NJ
Yy Added optionalfields for OBOE trade facilities:
i W{SGidtSYSyid 5F0SQ
i WwSLRGGE SYSyd 51 GSQ
i W/ 2dzy G SNLJ NIe ¢eLlsQ
Yy a2 RATASR W2 [ thadbloWing veliraa@ lavaiBTorOBOEBonds

only:
i SIZE
i ILQD
Y 9YNAOKSR W. &tl ada/2yiNRtCtIl3IQ FASEE
y"  Price and Volume contraddded note that price and volume control for Oslo n
exist provided that limits are specified per instrument.
Yy Updated Support information and links to csv file examples in Preface.
Yy Modified WTC Post Trade Indicatétrthe following values are available fOBOE
Bonds only:
i WL v5Q
2.9.4 29 Jun 2020 W{L¥%90
T PwD{Q

Yy a2RAFTASR W2 YA BISNI2 IO ¥ Hdd CHOENZS W{ L %9

V' A rew two-factor authentication(2FA)mode is available b cannect to Saturr
(TOTR Timebased Ondime Passworyl

2.9.5 20 Nov 2020 Update of sections 4.2.1, 4.2.2 and 4.2.3 Diagramms:addition to RS
authentication mode, dding thenew 2FA(TOTP)con
Yy Section 16.7.4.2 updated: Description of the new method to retrieve the Sub
2.9.6 12 Jan 2021 Response.
Yy Section 4. 7updated:OnenoreRS G Af KlFIa 6SSy I RRS
2.9.7 08 Mar 2021 6GKS G[AYAGE A& hLIAZ2YIf 6KSYy dzaay
Yy Sections 4.3.5 & 4.11.2 updated : different format possible for Price (field
29.8 09Mar 2021
RTS22)
Yy Expiry Date & Maturity Date format change from YYYYMMDD to-MVYDD
(specification alignment with the code)
Yy {SOGA2Y nodémMmMdH dzZLRFGSR Y [/ KIy3SR
information.
299 15 Jun 2021 |Y ByPassControlFlagaddded new values and new description for this field.
y'  Section 5.2 LEI Referential added : descriptiohHif retreval with example an
response
y*  Section 5.3 MIC Referential added : description of MIC retrieval with examp
response
Yy Section 8.2 : New Deferral Calculatiorrules for APA transactions Deferr
2.9.10 04 Oct 2021 Publication Klon Equity)

8
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REVISION NO| DATE CHANGE DESCRIPTION
Yy Section 1 : Added @ferenceon UK DRSgulatory framework governing.
Yy Section 16.5 Added new API return status codes
y"  Section 1 Section 4.3.6, Sectin4.9.3,Section 4112, Section 8.1, Sectn 17 :
29.11 26 Nov 2021 Added a reference on Usshored regulation
Yy Added new Section 2.3 Password Policy
IMPORTANNOTE:

This document is a new version of the Saturn Web Services specifications. It will be updated as |
based on additional regulatory clarifications as well as additional features. Users must refer to the do«
history to get a precise description of updates.
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1. CONTEX& SYSTEM OVERVIEW

As part ofthe implementation ofEUMIFID lland UK onshoredegulation European investment firms must
report their daily transactions to théNational Competent Authoritthey have a reporting obligation tand
make public the details of each tradeecuted outside of a trading venue

Euronext has developeransaction Reportingervices through a new solution call®dturnto allow market
participants in Europe to fulfil their obligations. This solution is availabEut@next Membersas well as
non-members.

Saturn will replace as of the official date of MiFID Il implementatiost of the current Euronext reporting
and publication services supported by the Trade Confirmation System (TCS).

The EuronexTransaction Reportingnd publicatiorServices througlaturncovers the following services

Yy Transaction Reportingn Euronext Mrkets

i All trading activity performed on the Euronext Trading Venues conducted directiubynext
Members

I Transaction Reporting on Euronext Markets for Euromeainbersnot subject toMIFIR, whicthave
to report to Euronext in order for Euronext topert on their behalf to Competent Authorities.

y" Transaction ReportindARM

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

y" Trade ReportingAPA postrade publication

I OTC and Systematic Internaliser (SI) trades
y" Trade ReportingAPA prerade publication

I Sl Quotespublic or for clients on request
y" Trade ReportingOff Book On Exchange

i All trading activity performed orthe EuronextDublinand OsloTrading Venuesnd repated by
Euronext Members

In term of access, subscribeEsufonext Memberand nonmembers) will be allowed to connetd Saturn
(1) by integrating the REST API into their dvatkoffice or middleoffice systens, (2) bylogging on to the
Saturn graphicaluser interface(Ul) using a compatibleveb browser.These two access methods are
complementary.

The APA/ARM sections of this document cogpiith 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:

Yy Message formatREST
Yy Transport mechanismHTTPS

TheSaturnREST API allowsultiple formats:JSONXML FIX(for future uselas well as CSV

2.2 SECURITY

ALL Functionapplying to all users

Services in Saturn are protected by authentication and authorization mechanisms. To access the services,
client is required to log on to the system.

The web services allow the customers to send commands and get reptrtsn Saturn.

The web services agents and the passwords are managed by the Saturn application. The passwords ar
stored encrypted in the Saturn MySql Database.

The agent firssendsalogon request in HTTPS wite name and password encrypted.
Then Satrn 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 tiniethe agent sendsa message ith an expired token, Saturn
NELX ASa 6AGK Iy SNNBN YSaalrasS a¢21Sy SELANBREO®
Passwords and tokens are transmitted in #hethorizationfields of the HTTP header.

In addition, Saturn will use certificate based mutual authenticatiat refers to two partiesauthenticating

each other through verifying the provided digital certificate so that both parties are assured of the @thers
identity. In other terms, it refers to a client (web browser or client application) authenticating themselves to
a server (websiteor server application) and that server also authenticating itself to the client through
verifying thepublic key certificate/digital certificate issued by the trusted Certificate Authorities (CAs). From
a highlevel point of view, the process of autherdiing and establishing an encrypted channel using
certificate-based mutual authentication involves the following steps: A client requests access to a protected
resource

The server presents its certificate to the clipnt

¢KS Of ASyi( oS Milicita;Sa (GKS aSNBSNDa OS

If successful, the client sends its certificate to the server

¢KS aSNISNJI OSNATFASE GKS Of ASyiQa ONBRSY(AL
If successful, the server grants access to the protected resource requested by the client.

arwWNE
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T 0

Verifias Verifies
certificate certificate
{server.cer) Certificate Authority (CA) (client.cer)

/_5 l
@ Requests protected resource

k4

@ Presents certificate (server.cer)

@ Presents certificate (client.cer)
@ Accesses protected resource

€

2.3

PASSWORD POLICY

Functionapplying to all users

Passwords must be created and managed in accordance with this section.
Password RequiremengsAPI & GUI

Old password will be required when usgantsto change password

New passwords cannot libe same as the previougasswords

Passwords must bat least 10 characters in lengttor GUI users, 20 characters for API users
Accounts shall be lockeafter three failed login attemptsand shall remain locked until the
System Administrator unlocks the account

Password Requmentsg GUI

All GUI users passwadill expireevery 90 days and must be changed

New passwords are different from corresponding usernames.

New passwords cannot contamore than 2 equal consecutive characters

New passwords cannotontain any variations of the previous one(e.g., Saturn0l! and
Saturn01!!)

Passwords must contabioth uppercase and lowercase charactdesg., az and AZ).
Passwords must contaat least one numbefe.g., G9).

Passwords must contaat least one speciatharacter(e.g., @#$°&*().).
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Password RequiremengsAPI

- Passwordfor API usersnust be changed from the GUI

- Passwords must contagt least threeuppercase andhree lowercase characterée.g., az and
AZ).

- Passwords must contaat leastthree numbers (e.g., 09).

- Passwords must contaat leastthree special charactes(e.g., @#$"&*().).

24  THE WEB SERVICES AGENTS ANEEBISEON HANDLING

ALL Function applying to all users

To use the services provided by Saturn, the client must first logon tosylseem. After checking the
credentials Saturn creates a token and assigns it to the client. The clienihesiibe allowed to communicate

with the Saturn REST API by using this token in each message. In addition, Saturn will memorise the client |
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 thierdt sends a message with an expired token, Saturn will
NEBLI & gAGK 'y SNNBN YSaal3dS a¢21Sy SELMANBRE

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

2.5 AUTHENTICATION

ALL Function applying to all users

Username and password ansed 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 taliegt.

26 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.

18
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3. FUNCTIONSUMMARY

ARM Approved Reporting/lechanism
Approved Publication ArrangemeRte-Trade
APA Post Approved Publication ArrangemeRbstTrade

Transaction Reporting f&uronext Members

OBOE @ Off Book On Exchange Trade Reporting

Thissection sunsup functions included othe SaturnRESRAPI.
For detailed information on each messagtase refer tesection4: Function Details

Operation Type Description
RetrieveStatistics Query returninglrade Reportingtatistics to the client

Submit Trade(s) to the Saturn system Toansaction Reportingnd/or APA

SubmitTrades purposeand OBOE Trade Reporting

Query returning trade(s) details including trade statuses (Euronext or

RetrieveTradesDetalls regulatory feedbacks statuses) related to Transaction Reporting, APA, or

Submit SI Quote(s) to the Satwsystem for APA PfE€rade transparency

SubmitAPAQuotes
purpose

The function SubmitTrades manages the different status of ataadéor G NI yal QG A2y &
WIib/ 9] Qd bSEG héwdheséviokky &8 RSaONRK 6 S

IMPORTANNOTE:

Decimal fields must havemint "." as a separator, if the separator usecisommad'," the entered
value will be truncated.

Example: 56,23 becomes 56

19
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4. FUNCTIONBETAILS
ARM Approved Reporting/lechanism
Approved Publication Arrangemehte-Trade
APA Post Approved Publication ArrangemeRbst-Trade
Transaction Reporting f&uronext Members
OBOE @ Off Book On Exchange Trade Reporting

ALL Function applying to all users

This section describes tlienctionsa client can perform through th8aturnRESRPI.
Standard data types, for instansg&ing, are described in sectidl8.1Data Format Standards
Sequencédetails, for instanceStbmitTradesare described in sectiod.4 Submit / Amend / Cancel Trades

41  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.

Thetoken is used for session handling. The server returns the token in the HTTPS response header.
¢tKS Of ASyid aSyRa (KFG (G21Sy Ay SIOK NBljdzSad dzaAy
period (parameter to be defined). If thdientserdsa message with an expired token, then Saturn replies

withthe S NNEB NJ YSa & 3 S PasondriisGuyd tokefid die Mah$nitted in the Authorization fields
of the HTTP header.

Function:

Function name: AuthenticateUser

Request EndPoint:  /SaturnWebServices/reigtuthenticatior’ AuthenticateUser
Method: POST

RequestBody:

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:Passwor( Attribute string Yes Concatenate Saturn username and password (MC
encrypted)c Concatenation is encrypted in base 64
(resultin hexadecimag lowercase)

Responsd’arameters:
Name Type Data Type = Required Description
Account Attribute account Yes It contains the client user name, role, and ID of the |

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

The status code of the logon function. See below f

SatusCode Attribute Int Yes -
description.

Message Attribute string Yes Message for the logon function.

Possible returnedtatuscodes:

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

4.2 FOR SATURENVIRONMENT

ALL Functions applying to all users

Please find URbelowused to access SATURRI

ProductionC https://saturn-api-p.euronext.com/

Test environmen€  https://saturn-api-h.euronext.com/

General Schem8ection

ARM Approved Reportingylechanism

Approved Publication ArrangemehRte-Trade

APA Post Approved Publication ArrangemeRbst-Trade

Transaction Reporting f&uronext Members

OBOE @ Off Book On Exchange Trade Reporting
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Saturn offers two ways to submit tradasd/or transactions into Saturn

- REST ARIhich 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 mandato
fields for RTS2&s well azonsistencyor APAand 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 apgovidedin the next sections.

4.2.1 Transaction Rporting schema

Order message MATCHING i(ggg;@ N o
2 > ENGINE —_—

Optiq / UTRD i
Order Ack / Trade (Optiq ) Reconciliation- only available for trac = ' \
Fills

performed by members on Euronex
" trading venues on & off book \l/

Secure
Access

CLIENTS
CHECK Saturn Web
(Mermbers Fended MODULE Interface
& Non o REPORTING : .
-_— Application Real time view
Members) - . TOOL
of MiFID I of trades
Ack message: Data format .
(Checkviodule) e controls XML ISO submitted
oot Web Acceptance 200022 Feedback view
Regulators Service or error Possibility to
feedbacks (REST notification resubmit at D+1
API) of trade
reports in
= _—> real time Transmission D+1: Regulators
< to requlators feedback

REGULATORS
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4.2.2 OBOE Trade Reporting schema

Extended Trade /
Declaration

e

Ack message(*

Secure
Access

Saturn Web
Service
(REST API)

(* Ack Message
will be
available in
Saturn)

v

Acceptance or
rejection of data
submitted
(+ deferred
publication for

trade)

Saturn Web Interface
View on data

submitted, follow up
and statistics

CHECK MODULE EEEEEEEEE

TRADE

PUBLICATION

(v

D
Secur N o7
Accesge)

4.2.4 APA reporting schema

Extended Trade /
Declaration

-—

Ack message

Secure
Access

Saturn Web

Service
(REST API)

~
7

CHECK MODULE
Acceptance or
rejection of data
submitted
(+ deferred
publication for
trade)

Saturn Web Interface
View on data

submitted, follow up
and statistics

23
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4.3  SUBMIT TRADES

‘ Approved Reporting/lechanism

APA Post Approved Publication ArrangemenbBt-Trade

Transaction Reporting f&uronext Members

OBOE | Off Book On Exchange Tradeporting

This functionshould beused bythe client to submit one transaction into Saturihe Submitfunction is
designed for Web Services.

The diferent trade statussfor this function are NEW, AMENIDd CANCEL. Thostatusesare detailed
below.

Function:

Function name: Submit

Request EndPoint:  /SaturnWebServices/refransactionReports/submit
Method: POST

RequestBody:

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 Rqg TAG Values
1-NEW
. TradeReportType(856) 2-AMEND
Tradereport Attribute  Int Yes 3¢ CANCEL
4 ¢ RECOVER®nly used

via Upload filén the GU)

tradeRef Attribute  {ALPHANUM52}  Yes TradelD(1003) No restriction

Client tradelD(TAG 1903) with Tradel

tradelD Attribute  {ALPHANUMS52} ' No type (TAG 1906) with value = 5 No restriction
1-Buy
2-Sell
dde Attribute  Int Yes .
3- CrosgNot applicable for
OBOE)
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Name Type Data Type Rq TAG Values

y MIC (EEA) MIC Code IS
10383

y MIC (Non EEA) MIC Coc
ISO 10383
y Only Dublin and Oslo

Venue Attribute  {ALPHANUM} Yes (excepted Derivative)
MIGs accepted for OBOE

Services
y 0XOFE
Y OXXXK
Yy Lb¢e

Partyld (TAG 1117) with a LEI PartyIC

o . source(TAG 1118)ith N (Legal Entity
executing firm Attribute  LEI Yes Identifier)and PartylDole (TAG 1119) Field 4 of RTS 22

1

1 - Transaction Reporting
2 - APA

3 - Both Transaction
Reporting and APA

arm apa Attribute  Int Yes 4 - OTC Trade only

indicator 5 - OBOE - Off Book on
Exchange

6 - Both OBOE and
Transaction Reporting

SeeTransaction Reporting
section

See Transaction Reportin
section for ARM
Trade Element Partof trade 1 Yes See APA trade publicati

section for APA

See OBOE trade publicati
section for OBOE

SeeTransaction Reporting
section for both arm and
APA

See Transaction Reportin
section for ARM

See APA trade publicatis
section for APA

See OBOE trade publicati
section for OBOE

mifidExtension Element Part of trade 2 No

Those fields provided, the usemst add additionalieldsto the transactiorfor Transaction Reportingnd/or
Publicationand/or clearingpurposes. 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(syA G K (0 KS { eob)be awbvdiligidnTa draiza&i@will lead to a submission
rejection. The transactiowill not be integrated into Saturnln addition any request whatever the status
(new, amend, cancel) is subjected to rejection as well.
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4.3.1 FunctionSubmtTx

Function:

Function name: Submit

Request EndPoint:  /SaturnWebServices/reransactionReports/subntiix
Method: POST

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

1. application/json
2. application/xml

¢tKS RATFSNBYOS osSumbSS yA sUbnidFe Qi «Ral YRT®E G &G NHzOG dz)
have the type AttributeL 1 Q& KA 3IKf & NBO2YYSyRSRwuree. dziS &ddz YAlUC
The first part is the table below

Name Type Data Type Rq TAG Values
1-NEW
487 | 0-NEW 1- CANC2- REPLAGI 2~ AMEND
S 3¢ CANCEL

4 ¢ RECOVER®nly used
via Upload file in the GUI)

Tradereport Attribute ' Int Ye

tradeRef Attribute {ALPHANUMS52} Yes TradelD(1003) No restriction

Client tradelD(TAG 1903) with
tradelD Attribute {ALPHANUM52} No TradelDtype (TAG 1906) with No restriction
value =5
1-Buy
54/ (1- Buy, 2- Sell) 2-Sell
3 - CrosqNot applicable fol
OBOE)

y MIC (EEA) MIC Code IS
10383

Yy MIC (Non EEA) MIC Cot
1ISO 10383
y Only Dublin and Oslo
30 (excepted Derivatives)
Venue Attribute {ALPHANUM} Yes MIGs accepted for OBOE
Services

y 6XOFE
¥ BXXXK
Yo Lbeé

Sde Attribute Int Yes

Partyld(TAG 1117) with a LEI Partyl

L . source(TAG 1118ith N (Legal )
executing firm Attribute LEI Yes Entity Identifierjand PartyID role Field 4 of RTS 22

(TAG 1119) =1
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Name Type Data Type Rq TAG Values

1 - Transaction Reporting
2-APA
3-BothTransaction
Reportingand APA

arm apa indicator = Attribute Int Yes 4-OTC Trade only
5- OBOE Off Book on
Exchange
6 - BothOBOE and
Transaction Reporting

. . . YYYYM-
Trading Date Time Attribute {DATE_TIME_FORM;, Yes DDThh:mm:ss.ddddddz
Settlement Date | Attribute {DATE_FORMAT} No 64 YYY¥M-DD
g:feo Settlement 1 vibute {DATE_FORMAT}  No YYYIM-DD

And the other fields are described in:

Transaction Reportingectiors
AmendTransaction Reportingection
APA trade publication section
OBOHTrade Reportingection

=a =4 =4 =9

Please note that The client's transaction shoud to fail if the ExecutingFirmLEI is not the LEI set for the
participant used.

4.3.2 Status New

‘ Approved Reportingylechanism

APA Post Approved Publication Arrangement PeBtade

Transaction Reporting f&uronext Members

OBOE | Off Book Orexchange Trade Reporting

Atrade has the status¥b 9 2 Q the Kadhsaction numbedTradeRef (please refer to the table above
WubmitParameters for Ne@ 0 A& a4dzo YAGGSR F2NJ 6KS FANRG GAYSO
In case ohduplicate the trade is rejected.

4.3.3 Status Amend

‘ Approved Reportinglechanism

APA Post Approved Publication Arrangement PeBtade
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Transaction Reporting f&uronext Members

OBOE @ Off Book On Exchange Trade Reporting

Atrade hasthe statusW! a9b5Q ¢gKSYy (GKS GNIyalrOlAz2y ydzYoSN we¢
WubmitParameters for Ne@@ 0 A & NB & dzo YatleRIILIZRN IO tKl-afd BES QHp

For Euronextmembers working specifically oREuronext Trading venueplease réer to 5.2 Amend
Transaction Reporting Section.

Forall the others you need to completall the fields described in the above tab¥8ubmitParameters for
NewQand 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, thely e defaulted.

4.3.4 Status Cancel

‘ Approved Reportingylechanism

APA Post Approved Publication Arrangement PeBtade

Transaction Reporting f&uronext Members

OBOE | Off Book On Exchange Trade Reporting

Atradehas the status¥/ ! b/ 9 [ Q exstia@iWI yka$ OG A2y ydzYo SNI We¢ NI RSwS
I 6 2 @8mitParameters for Ne@ 0 A & NI & dzo TradleRIILI2RN IR - (KB Qod

Please note thatyou need to complete the following key fislddescribedin the above tableBubmit
Parameters for Ne\v@

Action = CANC
TradeRef

Side

Venue

ARM APA Indicator
Exeating Firm

I > > > >

The following sections focus on additional data that must be inserted in each transaction after the Key Data
presented in the chapter 4.8ubmit trades.
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4.3.5 TransactionReportingSection

ARM Approved Reporting/lechanism

Whatever transactions are sent to Saturn for any of the services belowrdresaction Reportingequence
must be included in the transactions because it contains the mandatory fields to build a transaction
report/publication. TheTransaction Reportingontains the fields for RTS 22 and other fields of Saturn.

y* Transaction Reportingn Euronext Maréts:
i All trading activity on the Euronext Trading Venues conducted directBubynext Members
I Transaction Reporting on Euron@xadingVenues byEuroneximembersnot subject toMIFIR, which
have to report to Euronext in order for Euronext to report on their behalf to Competent Authorities.
y" Transaction ReportindARM
I All trading activity performed in Europe except on the Euronext Trading Venues (for members and
non-members).
Clients must notéhat in addition to the regulatory reporting field§ive (5) Free Textieldsand a Business
Unit field are available to the client.

Conditions mentioned on below sequence stands for Transaction Reporting purposes (Euronext or
ESMAFCAhecks on data).

Repeating Section Usage:
Please note that the repeating sectidetails below arénighlighted with a blue border.
The message contaiso repeating sections:
y" The first repeating sdton is applicable ithe executing firm is dealing on behalf ofchent and if this
client is related tanatural persons who hava joint account (married couple).
In case of cross trade, this section is related to the BUY side.
I Clientldentification Codefield canhave values of
§ Populatedwith aLE]

§ Populatedwith the concatenation of the nationabuntry codeand theNATIONAL_ID (details
the field description sectiohif the client is related to natural person(s)

§ Populatedwith Q L b(dietaixin the field description sectioh

i If the fieldCleent IdentificationCodeis populated this means the xecuting firm is dealing on behalf
of a clientandthe following field becomgmandatory.

§ dient GuntryBranch.

i If the fieldClientldentificationGodeis populatedwith the concatenation of the nation&lountry
codeand theNATIONAL _I[ahis means the client is related to natural person(s) tredfollowing
fields becomanandatory.

8 ClientFirst Name
8 Client 8rname
8 ClientBirthdate.

Fields Client National l&nd 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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Yy The second repeating sectia@oncerningClientDecision Makefields isonly applicablef the executing
entity is dealing for a client anthe investment decision is made under a power of representation
(discretionary mandate, power of attorney...)

I ClientDecisionMaker Code can have values of:
§ Popuatedwith aLE]J

§ Populatedwith the concatenation of the nationabuntry codeand theNATIONAL_ID (details
the field description sectiohif the client is related to natural person(s)

i If the field Client DecisionMaker Gode is populated with the concatenation of the national
country codeand theNATIONAL_I[Xhis means the client is related to natural person(s) tied
following fields becomenandatory.

8§ Client Decision Maker FirshMe
8§ ClientDecision Makeri®name
§ ClientDecision MakeBirthdate.

Fields ClienDecisionMaker National ID and ClieBecisionMaker Passport ID are optional
In case of cross trade, this sectioreeds tobe repeated:BUY side then SELL side

IMPORTANNOTE:

Whena Euronext member acting diuronextTradingVenuessubmits trades in Saturin the full format
of the Transaction Reportingection, please be advised that several fields are ignored and not contr
by SATURN.

These fields are all the fields containedhe trade performed on the Euronext trading Engine, or fielc
that can be deduced.

LG Aa NBO2YYSYRSR (2 dzaS GKS 4! YSYRé Fdzy Ol A

All fiedsin the tablebeloware linked with the glossary at the enfithis document

Field Rqg Format Values ESMA Field
1- Dealing on own account
(DEAL)
. . - inci Field 29 of RT
TradingCapacityl v | int 2-Matched principal (MTB)q ield 29 of RTS
(Not avalaible for OBOE 22
Dublin)

3- Any other capacity (AOTC)
Field 30 of RTS

Quantity V | {DECIMAL8/17} s
. Field 31 of RTS
QuantityQurrency + | {CURRENCYCODE _| |50 4217 Currency code 22
1: UNIT
Quantitynotation vV | int 2: MONE (Monetary Value),

3: NMNL (Nominal Value)

1: ¥ h b @ Monetary value

HY W¢Pereehtye
PriceNotation + | Int oY wWYield [ Q

4:Y . | g Basks points
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Field Rqg Format Values ESMA Field

pY WtReadDd
6Y Wb Ndt Apglicable

Field 34 of RTS

PriceQurrency + | {CURRENCYCODE_| I1SO 4217 Currency code 29
. Field 37 of RTS
GountryBranchMembership + | ISO 3166 ISO 3166 Country code © 29 ©

Populate one omore, separated
by a dash (ex: £):

0-No
1- Price(Not applicable for
ByPas<ontrolAag V| {ALPHANUMN} OBCE)
2-LEI
4 ¢ Volume (Not applicable for
ARM and OBOE)
5 ¢ TradingDateTime (Not
applicable for ARM and OBOE
Businesshit 0 | {ALPHANUMSS} No restriction
FreeTextl 0 | {ALPHANUMNB7} No restriction
FreeText2 0 {ALPHANUMBT} No restriction
FreeText3 0 | {ALPHANUMNB7} No restriction
FreeText4 0 {ALPHANUMNBT} No restriction
FreeText5 0 {ALPHANUMB7} No restriction
. Field 44 of RTS
NotionalQurrencyl *  {CURRENCYCODE_| ISO 4217 Currency code 22
. Field 45 of RTS
NotionalQurrency2 O {CURRENCYCODE_ ISO 4217 Currency code 22

y - BlaniQ

0-BENG Benchmark

1- ACTXAgency cross
2-LRGSLarge in scale
3-ILQD llliquid instrument

4 - SIZE Above specified size
5- CANQ Cancellation

6 - AMND- Amendment

7 - SDI\+: Special Dividend

OTCPostTradelndicator + {ALPHANUM25} 8- RPRY Price improvement Field gg of RTS

(Not applicable for OBOE)

9 - DUPL- Duplicative(Not
applicable for OBOE)

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

11- TPAG Package

12 - XFPH Exchange for

Physica{Not applicable for
OBOE)

0- False

InvestmentFirmDirectivelndicator .
Vot 1-True Field 5 of RTS 2;
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Field Rqg Format Values ESMA Field
TransmissionOfOrderIndicator +nt 0-False Fleld 25 of RTS
1-True 22

22

Field 27 of RTS
22

TransmittingFirmIDSeller * | {LEIYSO 17442 ISO 17442 LEI code

{DATE_TIME_FORN

. . Epoch Time in microseconds
TradingDateTime vV | T} P

Field 28 of RTS
22

DerivativéNotionalincreaseDecreas + | |t 1-Increase Field 32 of RTS
2 -Decrease 22
_ {DECIMAI18/17}OR _
{DECIMA18/13} 22
NetAmount * | (DECIMAUS/5} Field 35 of RTS
22
UpFrontPayment Dedmal Field 38 of RTS
22
UpFrontPaymentCurrency ISO 4217 ISO 4217 Currency code Field 39 of RTS
22
Only applicable if current
original Order is related to the )
GomplexTradeComponeridl {ALPHANUMSS5} sameexecution of a Field 40 of RTS
combination of financial 22
instruments (Strategy)
SECUI'ity|D {|S|N} ISIN Code ISO 6166 Field 41 of RTS
22
InstrumentFullName {ALPHANUNBSO} No restriction Field 42 of RTS
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Field Rq Format Values ESMA Field
InstrumentClassification + {CFI_CODE} ISO 10962 CFI code Field 43 of RTS
- 22
PriceMultiplier + | [DECIMALS/T} Number of units of the direct Field gg of RTS
underlying instrument
This field corresponds to the
type of Underlying used.
underlyingnstrumentype + 1-Yhel wo
ying P {INTEGER} 2-W{21t LbQ
3-w{21t h'!'¢Q
_ ISIN Code ISO 6166. )
underlyinginstrumentcode + {ISIN} Identification of the direct Field 47 of RTS
underlying instrument 22
Yy INDEX Alphanumerical [4]
undeﬂyinginstrumentname + {ALPHANUMS} )/Alphanumerical [25-] (If the Field 48 of RTS
index name is not included in the 22
{INDEX} list)
(INTEGER) + 4 1-PAYS days
+
underlyinginstrumentindex +  DIGITS g xl‘/ﬁ_'?féweeki Field 49 of RTS
- months 22
4 - WEAR years
1-¥t | ¢hutQ
2-W/ 1-[calQ Field 50 of RTS
OptionType + | {ALPHANUM} 3-Wh ¢ Fwhée it cannot be 22
determined whether it is a call
or a put
SrikePrice + | {DECIMAI18/13} Field 51 of RTS
22
SrikePriceCurrency * | {CURRENCYCODE._ SO 4217 Currency code Field 52 of RTS
22
1-¥ h b @ onetary value
2-Yt 9 gPerentage
StrikePriceNotation + | nt 3-W. LcYigld g
4-Y. | ¢ BaSls points.
5-Wt b g Marice Pending
6-Wb h ¢ NaRApplicable
Only one of the following
values can be populated
. . Y GAMER - American Field 53 of RTS
OptionExercisStyle * | {ALPHANUM} Y GASIA - Asian 29
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Field Rqg Format Values ESMA Field
, Field 54 of RTS
MaturityDate * | (DATEFORMAT} | Format YY¥MM-DD 22
. Field 55 of RTS
ExpiryDate * | {DATEFORMAT} Format YY¥¥MM-DD 22

1-Wt | - PhySically settled
_ 2-¥/ | {Cadh settled Field 56 of RTS
DeliveryType * | {ALPHANUM} 3-Wh t <Optianal for 27
counterparty or when
determined by a third party

1- National ID

InvestmentDecisionWithinFirfiype = o | |t
2 - Code for thealgorithm

1 - NIDN- Use of NationalD

2 - CCPTUse of passport

InvestmentDecisionWithinFirkatio
Number

Int
naliDType 3 - CONCATConcatenation of
nationality date of birth and
name abbreviation
{NATIONAL_ID} for Natural
InvestmentDecisionWithinFirm + persons Field 57 of RTS
{ALPHANURNS0} {ALPHANUNS0} for 22
Algorithms
Field 58 of RTS
GountryOfinvestor * | {COUNTRYCODE_2 ISO 3168 country code 29
_ - 1- National ID
ExecutionWithinFirniype O | Int 2 - Code for the algorithm
3-NORE
ExecutionWithinFirm \Y {ALPHANUMO} Please refer to field Field 59 of RTS
description 22
Field 60 of RTS
GountryOfExecutor * | {COUNTRYCODE_2 ISO 3166. country code 29
-wotlEy1Q

1-Yw C-tRéfdence price
(not available for OBOE)
2-WYb [ -INegStiated (liquid)
. . 3-Wh L-[Negotiated (illiquid)  Ficld 61 of RTS
Waiverlndicator \" {ALPHAN UMS} 4-Wt w Nég@hated 29
(conditions)
5-W{ L- AM®\@ specified size
(not available for OBQE
6-WL [ -\Mligud instrument
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Field Rq Format Values ESMA Field

If populated, only one of the
following values can be
populated:
0-w{9{1 Qsx
1-w{ {9 Q=
2-w{9[[ Q=
ShortSellingIndicator + nt 3-WNDD Field 62 of RTS
Only applicable when the 22
instrument is covered bEU
and onshored URegulation
236/2012, and the seller is the
investment firm or a client of
the investment firm

CommodityDerivativelndicator + | int 0-No Field 64 of RTS
1-Yes 22
. . . . Field 65 of RTS
SecFinancingTransactionindicator | V| | 0-False I 2
1-True
1-UNIT
Quantity notation Vot 2-MONE (Monetary Valuge)

3-NMNL (NominaValue

1-LEI
o 2-MIC
BuyerldentificationType Vot 3-1S0 3166 + {NATIONAL_IC
for a natural person
4-YNTQ@
* LEI
BuyerldentificationCode +  {MIC} *1S0 3166 + {NATIONAL_ID} .
— Field 7 of RTS 2
{NATIONAL_ID} for a natural person I
«INTC» « INT @

1 - NIDN- Use of NationalD
2 - CCPFUse of passport

BuyerNationallDype V| int Number
3 - CONCATConcatenation of
nationality, date of birth and
name abbreviation

BuyerCountryBranch * | {COUNTRYCODE_2 ISO 3166 country code Fleld 8 of RTS 2

Only applicable if the client is .
natural person.
Not populated it / £ A Sy (
) LRSYGAFAGHGAZ2
BuyerFirstName * | {ALPHANUMA40}  populatednith a LEl oBNT@ =
In case of more than one first  F1€/d 9 0TRTS 2
name, all names shall be
included in this field separatec
by a comma
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Field Rq Format Values ESMA Field
BuyerSurname * | {ALPHANUM40}
BuyerBirthDate * | {DATEFORMAT} Field 11 of RTS
22
1-LEI
BuyerDecisionMakerType + | int fzo-r szga?ulg? I;';'::JDNAL—'[
BuyerDecisionMakerCode O | {ALPHANUMS5} Field 12 of RTS
22
1 - NIDN- Use of NationalD
2 - CCPTUse of passport
BuyerDecisionMake¥ationallDType  + | |4t Number
3 - CONCATConcatenation of
nationality date of birth and
nameabbreviation
. . Field 13 of RT
BuyerDecisionMakerFirstName 0 {ALPHANUM40} eld 22 © s
.. Field 14 of RT
BuyerDecisionMakerSurname O | [ALPHANUMA40} eld 29 © s
.. . Field 15 of RT
BuyerDecisionMakerBirthDate O | (DATEFORMAT} eld 22 © S
1-LEI
2-MIC
ZllerldentificationType V | Int 3-1S0 3166 + {NATIONAL_IC
for a natural person
4-YNTQ@
* LEI
{LEI} “MIC
SlleridentificationCode + ELA,LCT}DN ALIDy | *1SO3166 + {NATIONAL_ID) Field160f RTS 2
«NTC» for a natural person
* YNTC
1 - NIDN- Use of NationalD
2 - CCPFUse of passport
SellerNationallDype V | Int Number

3 - CONCATConcatenation of
nationality date of birth and
name abbreviation

SellerCountryBranch

{COUNTRYCODE_2

ISO 3166 country code Field17of RTS 23

SellerFirstName

{ALPHANUM40}

Onlyapplicable if the client is ¢
natural person.
Not populated it / £ A Sy (

Field18of RTS 2]
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Field Rqg Format Values ESMA Field
LRSYUATFTAGH 0A2)
populatedwvith a LEI oHNT@
In case of more than one first
name, all names shall be
included in this field separatec
by a commaOnly capital
letters allowed

SellerSurname + | {ALPHANUMA40} Only capital letters allowed
SellerBirthDate + {DATEFORMAT} Field20 of RTS
22
1-LEI
ZllerDecisionMakerType + | Int 2-1S0 3166 + {NATIONAL_IC
for a natural person
SllerDecisionMakerCode o | {ALPHANUM5} F|eld22120f RTS
1- NIDN- Use of NationalD
2 - CCPTFUse of passport
SelleDecisionMakeXationallDType | + | |4t Number
3 - CONCATConcatenation of
nationality date of birth and
name abbreviation
SllerDecisionMakerFirstName o | {ALPHANUMA40} Field22 of RTS
22
SllerDecisionMakerSurname o | {ALPHANUMA40} F|eld22320f RTS
SllerDecisionMakerBithDate | o | {DATEFORMAT} F'e'dzzf‘z‘)f RTS

New transaction:

Action =NEW

1. All the rejection checks will be applied first,

2. Then, all the Failed checks required on thandatoryfields must be validated within the check
library. The ARM validations rules will be performed as required from ESMA.

3.hyOS |ttt O2yiNRfa FINB QFItARFISR I yaRmwiKS (NI R
1 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,

22 ¢KSys> ff GKS OKSOl1a GKIFG Ol y fikeldbova?2 | G Cl Af

3- Once the amendment has successfully passed through the validations, Saturn check first the fields
updated then report to regulators

For aCancelransaction:
Action =CANEL

If an ARM trade is cancelled, Saturn must send the cancellatidRufreport file to the regulator.

ForRecovering transactions
Action =RECOVERY

If an ARM trade report is to be recovered, Saturn nprstess, as thaboveamendmentprocessing.

IMPORTANT NOTE:
l'd GKS NBIdz I 62NRECNBYaARSQiGE2Y 8560 SINRBSAGS NI
Saturn, to allow clients to modify their transactions already reported but with erroneous data, in or¢

them conform with ARM reporting requirements.
This process concerns only the following serjiee when APA ARM indicator takes value:)

ARM

APA(Not applicable)
APA&ARM
OFCTFradéNot applicable)
OBOE(Not applicable)
OBOE&ARM

PP ENE

¢tKS Odzali2YSNB aK2dzZ R dzaS GKS inNBBOGRGISNE | Ol A 2)
This is not possibléo recover trades by editing directly in the GUI or by usiAg!I.

Note that,
- As all the files to be recovered are initialised in background, this process can be take over
- Itis not authorized to update the following key datatloé transactions[Trade ref / Executing
Firm / Instrument ID / Venue]. However the clients want to change one of them, he can Cal
and resubmit a new transaction.

For more details on how to upload filesf trades to be recoveredplease see diregflthe last version
of Satun User Guide document.
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4.3.6 Amend Transaction Reporting SectighorOnlyEuronextTradingVenuesg

‘ Approved Reporting/lechanism
Transaction Reporting f&uronext Members

Please note thathis chapter is for Euronexinembers trading on EuronextradingVenues only.

This sequence i®lated toTransaction Reportingn Euronext Marketsi.e.

y" All trading activity performed on the Euronext Trading Venues conducted dired8yroypext Members

y" Transaction Reporting on Euronésading venues biEuroneximembersnot subject toMIFRwhichhave
to report to Euronext in order for Euronext to repian their behalf to Competent Authorities.

For Transaction Reporting purposes, the following sequence of fields has to be submitigtie action
Amend

Only the fields in the table below are relevant because not known at this stage of the proc&ssdoext
trades.

Repeating Section Usage:
Please note that the repeating sectidetails below arédnighlighted with a blue border.
The message contaiso repeating sections:
y" The first repeating seon is applicable if gecuting firm is dealing obehalf of a clienand if this client
is related tonatural persons who hava joint account (married couple).
In case of cross trade, this section is related to the BUY side.
I Clientldentification Codefield canhave values of
§ Populatedwith aLE]

§ Populatedwith the concatenation of the nationabuntry codeand theNATIONAL_ID (details
the field description sectiohif the client is related to natural person(s)

§ Filled with aQ L b (detaif3in the field description sectioh

i If the fieldClientldentificationCodeis populated this means the xecuting firm is dealing on behalf
of a clientandthe following field becomgmandatory.

§ dient GuntryBranch.

i If the fieldClientldentificationGodeis populatedwith the concatenabn of the nationacountry
codeand theNATIONAL _Iahis means the client is related to natural person(s) tredfollowing
fields becomanandatory.

8 ClientFirst Name
8 ClientSurname

8 ClientBirthdate.

Fields Client National ID and Cli&assport 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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Yy The second repeating sectia@oncerningClientDecision M&er fields isonly applicablef the executing
entity is dealing for a client anthe investment decision is made under a power of representation
(discretionary mandate, power of attorney...)

I ClientDecisionMaker Code can have values of:
§ Populatedwith aLE]

§ Populatedwith the concatenation of the nationabuntry codeand theNATIONAL_ID (details
the field description sectiohif the client is related to natural person(s)

i Ifthe fieldClientdecision makecodeispopulatedwith the concatenation of the nationabuntry
codeand theNATIONAL_I[his means the clientis related to natural person(s) gxedollowing
fields becomenandatory.

8§ Client decision maker first name
8§ Client decision maker surname
§ Clentdecision makebirthdate.

Fields ClienDecisionMaker National ID and ClieBecisionMaker Passport ID are optional.
In case of cross trade, this section can fepeated:BUY side then SELL side

Field Rq Format Values ESMA Field

1 - Dealing on own account (DEAL
2 - Matched principal (MTE)¢

TradingCapacityl \% Int (Not avalaible for OBCELIblir) Field 29 of RTS 2
3 - Any other capacity (AOTC)

GountryBranchMembership + ISO 3166 ISO 3166 Country code Field 37 of RTS 2

Busines$nit o] {ALPHANUNS5} No restriction

FreeTextl o] {ALPHANUNST} No restriction

FreeText2 o] {ALPHANUNBT7} No restriction

FreeText3 o | {ALPHANUNT} No restriction

FreeText4 o  {ALPHANUNST} No restriction

FreeText5 o | {ALPHANUNT} No restriction

InvestmentFirmDirectivelndicator = V| |t 0-False Field 5 of RTS 24
1-True

TransmissionOfOrderIndicator + Nt 0-False Field 25 of RTS 2
1-True

TransmittingFirmIDBuyer * | {LEIYSO 17442 ISO 17442 LEI code Field 26 of RTS 2

TransmittingFirmIDSeller + | {LEIJSO 17442 ISO 17442 LEI code Field 27 of RTS 2

NotionallncreaseDecrease + | int 1-Increase Field 32 of RTS 2
2 -Decrease

UpFrontPayment +  Decimal From-2763+1 to 27631 Field 38 of RTS 2

UpFrontPaymentCurrency * IS0 4217 ISO 4217 Currency code Field 39 of RTS 2

InvestmentDecisionWithinFiriryp o | int 1 - National ID

e 2 - code for the algorithm

InvestmentDecisionWithinFirm * | {ALPHANUNSO} {NATIONAL_ID} for Natural persor

{ALPHANUNSO} for Algorithms | [1€1d 57 0T RTS 2
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Field Rq Format Values ESMA Field
CountryOfinvestor + {COUNTRYCODE_ SO 3166. country code Field 58 of RTS 2
) o 1- National ID
ExecutionWithinFirttype O nt 2 - (ode for the algorithm
3-NORE
ExecutionWithinFirm V' {ALPHANUNSO} Please refer to field description. | /€/d 59 0f RTS 2
CountryOfExecutor + {COUNTRYCODE._ SO 3166. country code Field 60 of RTS 2
If populated, only one of the
following values can be populated:
0-w{9{1 Qsz
1-w{{9. Q=
2-Ww{9[[ Q=
ShortSellingIndicator ot 3-WNDD Field 62 of RTS 2
Only applicable when the
instrument is covered bgU and
onshored UK Regulatid?86/2012,
and the seller is the investment
firm or a client of the investment
firm.
SecFinancingTransactionindicator V| 0-False Field 65 of RTS 2
1-True
1-LEI
- 2-MiIC
BuyerldentificationType Vont 3-1S0 3166 + {NATIONAL_ID} fo
natural person
4-YNTQ@
* LEI
{LEI} “MIC
BuyerldentificationCode +  {MIC}

BuyerCountryBranch

BuyerFirstName

BuyerSurname

BuyerBirthDate

BuyerDecisionMakerType

{NATIONAL_ID}
«INTC»

{COUNTRYCODE_

{ALPHANUM40}

{ALPHANUM40}

{DATEFORMAT}

Int

41

*1SO 3166 + {NATIONAL_ID} for
natural person

* YNTC
ISO 3166 country code

Only applicable if the client is a
natural person.

Not populated iféClient
Identification Codéis populated
with a LEI oHNT@

In case of more than one first
name, all names shall becluded in
this field separated by a comma

1-LEI

Field 7 of RTS 2

Field 8 of RTS 2

Field 9 of RTS 2

Field 10of RTS 22

Field 11 of RTS 2
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Field Rq Format Values ESMA Field
2-1S0 3166 + {NATIONAL_ID} fo
natural person
BuyerDecisionMakerCode o] {ALPHANUN85} Field 12 of RTS 2
BuyerDecisionMakerFirstName 0 {ALPHANUML40} Field 13 of RTS 2
BuyerDecisionMakerSurname o] {ALPHANUM.40} Field 14 of RTS 2
BuyerDecisionMakerBirthDate o] {DATEFORMAT} Field 15 of RTS 2
1-LEI
I 2-MIC
SellerldentificationType Vont 3-1S0 3166 + {NATIONAL _ID} fo
natural person
4-YNTC
* LEI
{LEI} “MIC
SellerldentificationCode +  {MIC} Field 7 of RTS 2
{(NATIONAL_ID} * |SO 3166 + {NATIONAL_ID} for
«INTC>» natural person
* UNTC
SellerCountryBranch *  {COUNTRYCODE_ ISO 3166 country code Field 8 of RTS 2
Only applicable if the client is a
natural person.
Not populated if6Client
SellerFirstName + Identification Codéis populated
{ALPHANUM 40} with a LEl oHNTQ@ Field 9 of RTS 2
In case of more than one first
name, all names shall be included
this field separated by a comma
SellerSurname + {ALPHANUM40} Field 10of RTS 24
SellerBirthDate +
{DATEFORMAT} Field 11 of RTS 2
o 1-LEI
SellerDecisionMakerType +nt 2-1S0 3166 + {NATIONAL_ID} fo
natural person
SellerDecisionMakerCode o] {ALPHANUMS5} Field 12 of RTS 2
SellerDecisionMakerFirstName 0 {ALPHANUM40} Field 13 of RTS 2
SellerDecisionMakerSurname 0 {ALPHANUM 40} Field 14 of RTS 2
SellerDecisionMakerBirthDate 0 {DATEFORMAT} Field 15 of RTS 2
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4.3.7 APA Tradd?ublicationSection

4.3.7.1 APA Traddé’ublicationOnly (APA/ARM Indicator = 2)

APA Post Approved Publication Arrangement PeBtade

For clients of the APA postade publication service, the following sequence of fields needs to be added to
the Transaction Reporting

This sequence is only related to:

y" APA APA postrade publication offer
I OTC and Systematic Internalisexdes (SI)

Any missing/incorrect field(s) dhe sequencéelowfor a trade submissiowill never lead to a submission
rejection. The transactionvill be integrated into Saturn with a FAILED status

Conditions mentioned othe sequencebelow stands forAPA Posfirade Publication purpose (Euronext or
ESMAFCAchecks on data).

b2GSY {@ylLlAS !'t! GNIyalOiAazya FINB AyOf dRSR® ¢KS

Field Rq Format Values

Transaction to be cleared Int 0-WC I ftran&altion not to be cleared
1- WruS Qransaction to be cleared

{DATE_TIME_FORMA Eepoch time in
TradingDateTime \V/ } nanosecondsiicroseconds

1- Dealing on own account (DEAL)

2 - Matched principal (MTE) ¢ (Not
TradingCapacityl V | Int avalaible for OBOE)

3- Any other capacity (AOTC)

1- Dealing on own account (DEAL)
2 - Matched principal (MTE) ¢ (Not
avalaible for OBOBEublin)

3- Any other capacity (AOTC)

TradingCapacity?2 (For Cross Trade) V | Int

Quantity V | {DECIMA18/17}

QuantityQurrency + | {CURRENCYCODE_3 1SO 4217 Currency code
1-UNIT,

Quantitynotation V | int 2-MONE (Monetary Value),

3-NMNL (Nominal Value)

1-% h b ¢ onetary value

2-Yt 9 gPertentage
PriceNotation + | Int 3-¥, LYigld

4-Y. | ¢ BaSls points.

5-Wb h ¢ NoRApplicable

PriceQurrency + | {CURRENCYCODE_3 1SO 4217 Currency code
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Field

Rq

Format

Values

ByPasgXontrolflag

Busines$nit
FreeTextl
FreeText2
FreeText3
FreeText4

FeeText5

OTCPostTradelndicator

Price

SecuritylD
SecuritylOnstrumentlD type
Instrumentfullname

PriceMultiplier

+

{ALPHANUMS}INt

{ALPHANUNS555}
{ALPHANUMNB755}
{ALPHANUMNB755}
{ALPHANUMNB755}
{ALPHANUMNB755}

{ALPHANUMB755}

{ALPHANUN25}

{DECIMAL18/17}
{ISIN}

int
{ALPHANUMNB50}

{DECIMAI18/17}

Populate one or more, separatedyba dash
(ex: 2-2):

0-No

1- Price(Not applicable for OBOE)
2¢LEI

4 ¢ Volume (Not applicable for ARM an
OBOE)

5 ¢ TradingDateTime (Not applicable fo
ARM and OBOE)

No restriction
No restriction
No restriction
No restriction
No restriction

No restriction

y - Blank

0- BENG Benchmark

1- ACTXAgency cross
2-LRGSLarge in scale

3 - ILQD llliquid instrument

4 - SIZE Above specified size
5- CANQE Cancellation

6 - AMND- Amendment

7 - SDIV- Special Dividend

8- RPRI Price improvemengNot
applicable for OBOE)

9 - DUPL- Duplicative(Not applicable for
OBOE)

10- TNCRNot contributing to the price
discovery proces@lot applicable for
OBOE)

11- TPAG PackaggOBOE Bonds Oily

12 - XFPH Exchange for Physigabt
applicable for OBOE)

ISIN Code ISO 6166

0-48IN'
1-'OTHR'

No restriction

Number of units of the direct underlying
instrument

underlyingnstrumentypeunderlyin
gtype

{INTEGER}

44

This field corresponds to the type of
Underlying used.

1-Whel wQ
2-w{z1t
3-w{z1t

LbQ
hi¢Q
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Field

underlyinginstrumentcodenderlyi
ngSecuritylD

underlyinginstrumentnamenderly
ingIndexName

underlyinginstrumentindeidnderlyi
ngindexTerm

Rq

Format

{ISINHISIN}

{ALPHANUA25}
{ALPHANUA25}

{INTEGER} + 4 DIGIT
{INTEGER} + 4 DIGIT

Values

ISIN Code ISO 6166.

Identification of the direct underlying
instrument Types described in the field
Yy INDEX Alphanumerical [4]

y Alphanumerical [25¢, (if the index name is
not included in the {INDEX} lifzl or MIC

1-PAYS days

2 - WEEKR weeks

3 - WINTH2 months

4-Y 9 dyeafd - PAYS days
2 - WEEKR weeks

3- WINTH2 months

4 - WEARL years

OptionType

SrikePrice

SrikePriceCurrency

StrikePriceNotation

OptionExerciseStyle

MaturityDate

ExpiryDate

DeliveryType

Deferrallndicator

QuantityNotationinMeasurementU
nit

QuantityinMeasurementUnit

NotionalAmount

{ALPHANUM}

{DECIMA18/13}

{CURRENCYCODE_3

Int

{ALPHANUM}

{DATEFORMAT}

{DATEFORMAT}

{ALPHANUM}

Int

string

Decimal

Decimal
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1-Wt | ¢PutQ

2-Y/ 1 -[CalQ

3-Wh ¢ I whéde it cannot be
determined whether it is a call or a put

ISO 4217 Currency code

1-% h b 9MDbnetary value
2-WYt 9Peréentage

3-¥, L-v9idldQ

4-Y . | tBadgk points.

5- WYt b 5NdQrice Pending
6-Wh h + NoRApplicable
Only one of the following values can be
populated

y GAMER - American

Yy GASIA - Asian

y 6BERM - Bermudan

y (EUR®- European

y 6OTHR - Other

Format YY¥MM-DD

Format YY¥MM-DD

1-Wt | - PhySically settled

2-Y/ | {Cadd settled

3-Wh t 4Opti@nal for counterparty or

when determined by a third party

0- Immediate Publication

1- Deferral (Equity)

2 - Full Deferral period (Non Equity_D+2)

3- Full Deferral period (Non Equity_No
Volume)

- Full Deferral period (Non Equity_Agg Dat

- Deferral (Oslo)

(6208

Q ¢ h £ t6rQ of carbon dioxide equivalent
or
{ALPHANUMS5} otherwise

From O to 27642

From 0 to 27642
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Field Rqg Format Values

NotionalCurrency + | 1SO 4217 ISO 4217 Currency code

Only applicable for emission allowance
1-EUAE EUA

2-CERECER

3-ERUEERU

4-EUAA EUAA

5- OTHR Other (for derivatives only)

EmissionAllowandeype + Int

-potlhylQ

1-WYw C-tReéf&ence price (not

available for OBOE)

2-WYh [ -INegtiated (liquid)
Waiverlndicator V | {ALPHANUM25} 3-W¥Yh L-[Neg@tiated (illiquid)

4-Yt wNég6liated (conditions)

5-¥{ L A@ve specified sizgot

available for OBOE)

6-WL [ -Mligud instrument

InstrumentClassification + | {CFI_CODE} ISO 10962 CFI code

For New transaction:
Action =NEW

1. All therejection checks will be applied first,

2. Then, all the Failed checks required on thandatoryfields must be validated within the check
library as follows:

1 For the APA fields, the APA validations rules will be performed as required fromdeg8NFEA
3. Oncel £t O2yiNRBfa FINB GFIftARIFIGSR YR (KS {(N}RSa
91 Publish the full trade message, according to deferral publication rules for APA,

ForAmend transaction:
Action =AMEND

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

22 ¢KSy> Iff GKS OKSO1a GKIFIG OFy €SIR G2 | acCl At

3- Once the amendment has successfully passed through the validations, Saturn check first the fields
updated thatwill beresentto Market data for APA.

For aCancelransaction:
Action =CANEL

If an APArade is cancelled, Saturn must:
91 Publish thecancellation ofull trade message with a CANC fladvtarket data
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ForRecovering transactions
Action =RECOVER(#t is not applicable for APA

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

Approved Reportinglechanism
ARM &APA Post L
& Approved Publication Arrangement PeEiade

A dedicated ARM & APA service is also available and allow to the clieRisbtsh and report their
transaction at the same time.

To use this service the clients need to populate all the fiddsiredto both ARM side and APA side
Then the transactiomrmust pass through all the validation rgleequired as decribed above.

Once the transaction is succesks the process to apply depends dhit is for a New/Amend/Cancel
transaction

New transaction:

Action =NEW

4. All the rejection checks will be applied first,

5. Then, all theFailed checksequired on the mandatoryfields must be validated within the check
library as follows:

1 For the APA fieldshe APA validations rules will be performed as required from E&MA-CA
1 Forthe ARM fields, the ARM validations rules will be performed as required from &&MACA

1 Forcommon fields to both AP& ARM: Firstcontrols required for ARM transaction reporting
purposewill be applied beforehose linked to APA.

6. hyOS |ttt O2yiNRfa FINB GFIftARIFIGSR YR (KS (NI R
91 Publish the fulltade message, according deferral publication rules for APA,
1 And Report the corresponding file to NCAx ARM side

Amend transaction:

Action =AMEND

4- All the rejection checksn the required fieldsor an Amendment will be applied first,

5 Then,alll KS OKSOla GKI G Oy beé&pbliedad specifiedadver f SRé &

6- Once the amendment has successfully passed through the validations, Saturn check first ¢he field
updated, to know in which case the transaction will be resent either to

1 Market data for APAide
i ortoregulators for ARM side
I or Both
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For nore details on the fields updated leading to-Béblication or a Reending an ARM file, please see the
below excel file APA & ARM

@j

APA&ARM

For aCancelransaction:
Action =CANEL

If anAPAFARM trade is cancelled, Saturn must:
1 Send the cancellation &RM report file tahe regulator.
91 Publish the full trade message with a CANC flagdrkbt data

Note that it isnot possible to cancel only AB#&le in market data without cancel ARddesince it is a single
transaction.

ForRecovering transactions
Action =RECOVERY

If an APA+ARM trade is to be recovered, Saturn mrgtess, as thaboveamendmentprocessing

IMPORTANT NOTE:
AttheNB I dzf | G 2NNR& NBldzSaid> I yS¢é LINRPOS&aa a¢NIyas
Saturn, to allow clients to modify their transactions already reported but with erroneous data, in or¢

them conform with ARM reporting requirements.
This processoncerns only the following service (i.e. when APA ARM indicator takes value:)

7- ARM
8- APRA(Not applicable)
9- APA&ARM

10- ©FCTFradéNot applicable)
11- ©BOE(Not applicable)
12- OBOE&ARM

¢KS Odzali2YSNB aK2dzZ R dzaS GKS inNBBGRIGSNE | OGA 2
This is not possibléo recover trades by editing directly in the GUI or by usiAg!I.

Note that,
- As all the files to be recovered are initialised in background, this process can be take over
- Itis not authorized to update the followgnkey data of the transactionglrade ref / Executing
Firm / Instrument ID / Venue]. However the clients want to change one of them, he can Cai
and resubmit a new transaction.

For more details on how to upload filesf trades to be recoveredpleasesee directy the last version
of Satum 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 loecdio the publication

This sequence is only related to:
y" OBOEOff Book On Exchange
I Publication of Trades performed on Euronext Dubliwl Oslolrading venues

y" Any missing/incorrect field(s) on the sequence below for a trade submisgibmever lead to a
submision rejection The transaction will bmtegrated into Saturn with a FAILED status

Field

Values

TradingDateTime

TradingCapacityl

Quantity

ByPas<ontrolflag

OTCPostTradelndicator

{DATE_TIME_FORMAT Epoch time in microseconds

Rq Format
\%

\% Int

\% Int

V | {ALPHANUM}

+ | {ALPHANUM25}

49

1- Dealing on own account (DEAL)
2 - Matched principal (MTE) ¢ (Not
avalaible for OBOBEublin)

3 - Any other capacity (AOTC)

Populate one or more, separatedyba dash (ex:
1-2):

0-No

1 - Price(Not applicable for OBOE)
2¢LEI

4 ¢ Volume (Not applicable for ARM and
OBOE)

5 ¢ TradingDateTime (Not applicable for
ARM and OBOE)

y - BlankQ

0-BENG Benchmark

1- ACTXAgency cross

2-LRGSLarge in scal@nlyapplicable folOBOE
Bonds Only

3-ILQD- llliquid instrument(Onlyapplicable for
OBOE Bonds Only)

4 - SIZE Above specified siz@nlyapplicable for
OBOE Bonds Only)

5- CANGQ; Cancellation
6 - AMND- Amendment
7 - SDIV- Special Dividend
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Field

Format

Values

Price {DECIMAL 18/4}
SecuritylD {EuronextCodg
Deferrallndicator Int
CounterpartyType Int
EnteringCounterpart L

ISO 10383
Waiverlndicator {ALPHANUM25}
EuronextTradeFlags {ALPHANUMNB}
SettlementDate O | {DATE_FORMAT}
RepoSettlementDate O | {DATE_FORMAT}

For New transaction:
Action =NEW
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8- RPR} Price improvementNot applicable for
OBOE)

9 - DUPL- Duplicative(Not applicable for OBOE)
10- TNCRNot contributing to the price
discovery procesgot applicable for OBOE)
11- TPAG Packagé&(Onlyapplicable for OBOE
Bonds Only)

12- XFPH Exchange for Physia@lot applicable
for OBOE)

CEuronextCode

- Immediate Publication

- Deferral (Equity)

- Full Deferral period (Non Equity_D+2)

- Full Deferral period (Non Equity_Nmlume)
- Full Deferral period (Non Equity_Agg Data)
- Deferral (Oslo)

-LEI

- National ID

- Non-Euronext Member

WNPFP OOWNEREO

- LEI / Shortcode for OBOE

- Participant ID otherwise

-potlhylQ

1-WYw C-tReéfdéence price (not available
for OBOE)

2-WYh [ -INegttiated (liquid)

3-WYh L-[Neg@tiated (illiquid)

4-Yt wNég6liated (conditions)

5-Y{ L Ap@\va specified sizgot
available for OBOE)

6-WL [ -\Vlisu instrument(OBOE Bonds

only)

7-W[ ¢Lfrge in Scale

Blank

1-/tY W 2yySOGSR t1}
2-[¢Y W[FGS ¢NIFRSQ
3-{{Y W{ LISOMNM 5VMFBIQ
DT, le reste ordre tableau

4-bayY Wb2id G2 al N)]S$S
5-+2Y Wx21t ¢N}RSQ
6-DT:W5 S NANG fGIASR ¢ NI
7-h¢Y WhNRAYIFNE ¢NJI
8-hbY WHRYYRINR {Si
9-w9Y WwWwSLRQ

10-h9Y WO9-HRKYJY3R ¢ NI
11-h 1Y YhiKSND

12-h[ Y WhRR [20(0Q
13-ht Y Wt O1F3S ¢NIy
YYYY-MM-DD

YYYY-MM-DD
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All the rejection checks will be applied first,

Then, all the Failed checks required on thandatoryfields must be vadlated within the check
library.

3. OncealD2y iNRBf & FNBE @Gl tARIGSR I yR2NK& 2 i iR Samml NS
will:
9 Publish the full trade message, according to deferral publication rule3B@E

ForAmend transaction:
Action =AMEND

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

2- ¢KSy> +ftf GKS OKSOla GKFG OFy €SFR G2 | GCl Af

3- Once the amendment has successfully passed through the validations, Saturn check first the fields
updated that will be resent taviarket data for OBOE

For aCancelransaction:
Action =CANEL
If an APA trade is cancelled, Saturn must:
i Publish the cancellation of full trade message with a CANC flag to Market data

ForRecovering transactions
Action =RECOVER(#t is not applicable foOBOI

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

Approved Reportindylechanism

ARM & OBOE ,
& Off Book On Exchange Trade Reporting

A dedicated OBOE & ARM service is also available and allow to the clients to Publish and report thei
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 transaion must pass through all the validation relequired as decribed above.

Once the transaction is succesk 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 plied first,

2- Then, all the Failed checks required on thendatoryfields must be validated within the check
library as follows:

A For the OBOFHields, the OBOEvalidations rules will be performed as required from
Dublin
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A For the ARM fields, the ARM validats rules will be performed as required from ESMA
and FCA

A For common fields to bottODBOE& ARM: First, apply controlequired for OBOE
transaction reporting purposebeforethose linked to ARM

3- Once all controls are validated and the trades ar?’i/ KSO1 SR YR NBLE Re&¢ 3
A Publish the full trade message, accordingleferral publication rulefor OBOE side
A And Report the corresponding file to NCAs for ARM side

Amend transaction:
Action =AMEND

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

2. Then, all the checks thaanleadtad CIF A f SRé¢ a Gl ddza Attt 06S | LILIX
new)

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

1 Market data for APA side
i or to the regulators for ARM side
I orBoth

For more details on the fields updated leading tegRélication or a Resending an ARM file, please see the
below excel file APA & ARNI

@j

OBOE&ARM

For aCancelransaction:
Action =CANC

If an APA+ARM trade is cancelled, Saturn must:
1 Send the cancellation of ARM report file to the regulator.
91 Publish the full trade message with a CANC fldddrket datafor OBOE

Note that it is not possible to cancel on@BOEside in market data without cancel ARM side since itis a
single transaction.

ForRecovering transactions
Action =RECOVERY

If an APA+ARM trade is to be recovered, Saturn mrgstess, as thaboveamendmentprocessing.

IMPORTANT NOTE:
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'd GKS NB3IdzA | G2NRa NBljdSadas  ySg LINRPOSaa a4
Saturn, to allow clients to modify their transactions already reported but with erroneous datedén 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- ARPA(Not applicable)
15 APA&ARM
16- OFCTrad@éNot applicable)
17- ©BOE(Not applicable)
18 OBOE&ARM

TheOdza 12 YSNE aK2dzZ R dzaS (KS NBOBeBGSINE | OlAzy =z
This is not possibléo recover trades by editing directly in the GUI or by usiAg!I.

Note that,
- As all the files to be recovered are initialised in background, this procadseciake over 48h.
- ltis not authorized to update the following key data of the transactiphisade ref / Executing
Firm / Instrument ID / Venue]. However the clients want to change one of them, he can Cal
and resubmit a new transaction.

Formore details on how to upload filesf trades to be recoveredplease see diregflthe last version
of Satun User Guide document.

4.3.9 Statistics

4.3.9.1 Statistics getCurrentTransactionsStatus

ARM Approved Reportingylechanism

APA Post  ApprovedPublication Arrangement PeStade

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 soca® a solution is found.
Apologies for the inconvenience.
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4.3.9.2 Statistics getCurrentTransactionsStatus response data

‘ Approved Reporting/lechanism

APA Post  Approved Publication Arrangement PeBtade

Transaction Reporting for Euronext members{

Response Data Parameters:

Name Type Data Type Required
Code Attribute  Int Yes
Data Element Sequence of data Yes
Msg Attribute  String Yes
Recordcount Attribute  Int Yes

Sequence of data

Description
Status of the function. 2D- OK
Detailed description below
Status- Success or failed

Number of retrievedesults

Name Type Data Type  Required Description
Type Attribute String Yes Name of statisticstransactionStatistics
nbCancelled Attribute Int Yes Number of Cancelled transactions
nbFailed Attribute Int Yes Number of Failed transactions
nblsinPending Attribute Int Yes Number of Isin Pending transactions
nbPending Attribute Int Yes Number ofPending transactions
nbRejected Attribute Int Yes Number of Rejected transactions
totalltems Attribute Int Yes Number of transactions

Example of thegetCurrentTransactionsStatuResponsdunction:

"code": 200,

"data": [ {
"type": "transactionStatistics",
"nbCancelled"; 1,
"nbFailed": 19100,
"nblsinPending™: 7,
"nbPending": 0,
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"nbRejected": 0,
"totalltems": 13334
1,
"msg": "OK",
"recordCount": 1

}

NB the only wrong valuesithetotalltems & A (1Q& €t 2¢SNJ GKIy GKS G201 f
note above.

4.3.9.3 Statistics getCurrentCommoditiesStat

ALL Euronext Members and Neldlembers

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 nhumber 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 getCurrentCommoditiesStatesponse data

ALL Euronext Members and NelMlembers

Response Dat®arameters:

Name Type Data Type Required Description
Code Attribute  Int Yes  Status of the function. 2ZD- OK
Data Element Sequence of data Yes  Detailed description below
Msg Attribute  String Yes  Status- Success or failed
Recordcount Attribute  Int Yes  Number of retrievedesults

Sequence of data
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Name Type
Type Attribute String
nbHedging Attribute Int
nbNotHedging Attribute Int
nbPositionsCancelled Attribute Int
nbPositionsFailed Attribute Int
totalltems Attribute Int

Data Type

Required

Yes
Yes
Yes
Yes
Yes

Yes

Description
Name of statisticgpositionsStatistics
Number of Hedgegositions
Number of Not Hedged positions
Number of Cancelled positions
Number of Failed positions

Number ofpositions

Example of thegetCurrentCommoditiesStaResponsdunction:

{
"code": 200,

"data™: [ {
"type": "positionsStatistics”,
"nbHedging": 14,
"nbNotHedging": 644,
"nbPositionsCancelled": 0,
"nbPositionsFailed": 659,
"totalltems": 659

1,

"msg": "succeed",

"recordCount"; 1

Functions Details

}
NB: the only wrong value is thiotalltems | & A GQa f26SNJ (iKFy GKS G201 f
above.
4.3.9.5 Statistics getSlcCurrentStatistics
ALL Euronext Members and Nellembers
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This function returns the total number of Commodities positions per status.

Function:

Function name: getSlcCurrentStatistics
Request EndPoint:  /SaturnWebServices/rest/shortcodeLongcodeResource/getSIcCurrentStatistics
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 soas a solution is found.
Apologies for the inconvenience.

4.3.9.6 Statistics getSlcCurrentStatisticeesponse data

ALL Euronext Members

Response Data Parameters:

Name Type Data Type Required Description
Code Attribute  Int Yes  Status of the function. 2ZD- OK
Data Element Sequence of data Yes  Detailed description below
Msg Attribute  String Yes  Status- Success or failed
Recordcount Attribute  Int Yes  Number of retrievedesults

Sequence of data

Name Type Data Type  Required Description
Type Attribute String Yes Name of statisticsslcCurrentStatistics
nbAxBlock Attribute Int Yes Number of Xblock Trading shortcodes
nbBdl Attribute Int Yes Number of Bourse de Luxembourg shortcodes
nbEnNx Attribute Int Yes Number of Euronext shortcodes
nbFailed Attribute Int Yes Number of Failed shortcodes
nbSigmaX Attribute Int Yes Number of Sigme& shortcodes
nbSynapse Attribute Int Yes Number of Synapse shortcodes
nbMorganStanley Attribute Int Yes Number of MorgarStanley shortcodes
totalltems Attribute Int Yes Number of shortcodes

Example of thegetSlcCurrentStatisticResponsdunction:

"code": 200,
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"data": [ {
"type": "slcCurrentStatistics",
"nbAxBlock": 2,
"nbBdI": 14353,
"nbEnx": 23780,
"nbFailed": 2,
"nbSigmaXx": 138,
"nbSynapse™: 1,
"nbMorganStanley 1,
"totalltems": 177856

1,

"msg™: "succeed",

"recordCount": 1

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

Functions Details

4.3.9.7 Statistics getQuotesCount

Approved Publication ArrangemeRte Trade

This function returns the total number fommodities positions per status.

Function:

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

4.3.9.8 Statistics getQuotesCountesponse data

Approved Publication ArrangemeRteTrade

Response Data Parameters:
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Name Type Data Type Required Description
Code Attribute  Int Yes  Status of the function. ZD- OK
Data Element Sequence of data Yes  Detailed description below
Msg Attribute  String Yes  Status- Success or failed
Recordcount Attribute  Int Yes  Number of retrievedesults

Sequence of data

Name Type Data Type  Required Description
Type Attribute String Yes Name of statisticdong
value Attribute Int Yes Number of quotes

Example of thegetQuotesCounResponsdunction:

{
"code": 200,

"data™: [ {
"type": "long",
"value": 23

1,

"msg": "success",

"recordCount": 23

4.3.10 Instrument Basket Fields

Theuser has thepossibility 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 APl example of Instrument basket submission, through the submitTx resource

1- Equityvs LIBOR 3M Swap

{

"tradereport™: 1,

XXX
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"upfrontpayment": "21745",
"upfrontpaymentcurrency": "LUF",
"underlyinglnstruments™: [
{
"underlyingtype™: 3,
"underlyinginstrumentname": "LIBO",
"underlyinginstrumentindex”: "O03MNTH"
2
{
"underlyingtype": 2,
"underlyinginstrumentcode": "HK0017000149"
}
]
}

Functions Details

2- CAC 40 Index vs AEX 25 Swap

{
"tradereport": 1,
XXXo
"upfrontpayment"; "21745",
"upfrontpaymentcurrency": "UF",
"underlyinglnstruments": [
{
"underlyingtype": 3,
"underlyinginstrumentcode": "NLO000000107"
2
{
"underlyingtype": 2,
"underlyinginstrumentcode": "FR0003500008"
}
1}

3- Equity Basket Swap

{
"tradereport": 1,

XXX®P

"upfrontpayment"; "21745",
"upfrontpaymentcurrency": "LUF",
"underlyinginstruments": [

{
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"underlyingtype": 3,
"underlyinginstrumentcode": "BE0000331406"
2
{
"underlyingtype™: 3,
"underlyingnstrumentcode": "BE0000330390"
2
{
"underlyingtype™: 3,
"underlyinginstrumentcode™: "US37045V1008"
2
{
"underlyingtype": 2,
"underlyinginstrumentcode": "AT000B049226"
2
{
"underlyingtype": 2,
"underlyinginstrumentcode": "AT0000720008"
2
]
}

Functions Details

4.4  SUBMIT RESPONSE DATA

ARM Approved Reportingylechanism

APA Post Approved Publication ArrangemeRbstTrade

Transaction Reporting f&uronext Members

OBOE @ OffBook On Exchange Trade Reporting

Submit ResponseData Parametdexamplefor New):

Name Type Data Type ' Required

Description

Code Attribute Int Yes Status of the function. 200success
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Name Type Data Type | Required Description

Sequence of

Data Element
data

Yes  Detailed description below

Sequence of data

Name Type Data Type | Required Description
Type Attribute string Yes a{ ONRAy3¢
Value Attribute string Yes @¢ NI RS RRSR d¢wo9Cnnnn

Possible returnedtatuscodes:

200- Success
600 - Failed

45 RETRIEVE TRAD®D/ORTRANSACTIONMETAILSSET

‘ Approved Reportinglechanism

APA Post Approved Publication ArrangemeRbstTrade

Transaction Reporting f&uronext Members

OBOE | Off Book On Exchange Trade Reporting

This functionshould beused by the client to retrievérades and/or transaction$ 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

LG A& NBO2YYSYRSR 2 aSat I a[AYAUE YR a2PdaseSié

note thatlimit andoffset are defined at request end Point lev&helimit value is used to retrieve a maximum
number of trades and theffset value is used to retrieve trades from a specific starting point.

Example/SaturnWebServices/rest/transactionReports/ghitfit=15&offset=0
limit=15&offset=0, begin from the first trade feet) and take the 15 following trades (limit)

Request Body:
This endpoint accepts a request body in one of the following formats:
1- application/json

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

RequestParametes
Name Type Data Type
. Sequence of
FlterList Element HiterList
Offset Attribute Int
Limit Int

Sequence ofilterList

Name Type Data Type
Name Attribute  String
Value Attribute  String
Operator Attribute  String
Type Attribute ~ String
Sort Attribute = string

Example ofGet function:

{
dfilterList: [
{
‘namet: ctidg,
osortg: 6DESE
h
{

tnamet: ostatust,

avaluet: €,

ooperator: cEQG
}

]
}

Required
Yes

Yes

Yes

Required
Yes
Yes
Yes
Yes

Yes

Functions Details

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

Initial number =0

Number of retrieved trades

Description
Type of requesttid (treatment ID), status
status of trade
EQ
Type ofreport (transation report)
DESC or ASC (descending or ascending

46  GET RESPONBSATA
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Transaction Reporting f&uronext Members

OBOE @ Off Book On Exchange Trade Reporting

Get ResponseDatRarameters:

Name Type Data Type Require Description
d
Gode Attribute Int Yes Status of the function. 200success
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

block of transactions with all colump®pulatedin

Columns details Attribute List YeS e database

Example of response data for the get function:

{
{
{

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

« mifidExtension: {

obusinessuni: {
dgideletedt: 0,
tnamet: dBU X,
Oparticipanttice: 385,
otage: BBUE,
ctidé: 3

h
ocntryofexecutog: cDE,
ccntryofinvestok: dKW\E,
ccomplextradecomponentiél 61234567816,
ocountrybranchmembership 6QA€,
cderivativenotionalincreasedecreaseb,
cexecutionwithinfirmé: 612345700000000000@0
ofreetextl€: dDuponk,
dofreetext2: cPierres,
dfreetext3t: GRouge,
dfreetext4é: dMercedes,
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dfreetexts: dondres,
dgnvestmentfirmdirectiveindicataf: O,
omifidextensiatidé: 6,
ooriginé: 6SATURS
ootcposttradeindicatog: dPKIDO00000 %2
Oparticipant: {
éccountryregistratios: & £
acommercialnamé 6CCOMPANYeX
diapaposttradé: 0,
diapapretrade: 0,
darmreporting: 1,
dcommaodityreporting: 1,
¢idé: 60000057,
amifidcompliank: 0,
dinxtreportingg: 0,
avalidityg: 2,
deicode: a £
Oparticipanttypetict: 1,
oreportingregulatortic: 0,
osaturnuseg: a £
osenderfirmid: & £
atidé: 385

h
osaturnuseg: cuserzk,
osecfinancingtransactionindicatéarl,
oshortsellingindicata: 0,
Osideg: 2,
dtraderefe: ATRADEREFERENCEAUUP69598)2508
ctradereport: 1,
dransmissionoforderindicatar 1,
atransmittingfirmidbuyet: 66493005GIOHA4VVQN\£28
aransmittingfirmidselleé: 6649300V7S0SECYXD24,30
dtsreceive: 2017-06-19T10:57:48,
aupfrontpayment: 4578,
aupfrontpaymentcurrency: 6FKE,
awaiverindicatog: dJUPG
h
éstatust: 4,
ctidé: 6,
dtradeleg: {

obusinessunt: {
dideletedt: O,
tnamet: dBU X,
Oparticipanttice: 385,
otage: BBUE,
atidé: 3

2
ocommodityderivativeindicatar. O,
cexecutingfirng: 6B,
cexecwfirmalgotradingindicatar 1,
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dinvdecwfirmalgotradingindicatdr 1234567810,
onetamount: 123456,
Oparticipant: {
dccountryregistratios: & £
acommercialnamé 6CCOMPANYeX
diapaposttradé: 0,
diapapretrade: 0,
diarmreporting: 1,
dcommodityreporting: 1,
didé: 60000057¢,
amifidcompliank: 0,
dinxtreportingg: 0,
avalidityg: 2,
deicodé: a £
Oparticipanttypetict: 1,
oreportingregulatortic: 0,
osaturnuseg: a £
ésenderfirmic: & £
atidé: 385
h
opricecurrency: oFKE,
opricenotatiore: 2,
oguantitycurrency: GER,
Osaturnuseg: cuserZk,
Osidet: 2,
otradeg: {

obusinessnaite: {
ddeleteck: 0,
oname: BBUZE,
Oparticipanttice: 385,
otage: BBUE,
ctide: 3

3
cclassificationtypé: ¢EES,
ocurrency: AER,
oadeliverytype: 6OPTIN,
cexpirydate: (201801-3C¢,
dfullnamet: PRODUCT TES$T1
anstrumentg: {

camré: GBAOAGA150904508P
écdevnng: & £
ocfi_code: GIOPASRES
OCiSIrE: AXXXXXXXXXEXX
ccmict: IXEUE,
atick_size_denominatdr 100,
dtick_size_numeratar. 1,
ctidé: 156
2
omaturitydatet: 6201801-02¢,
onotionalcurrencyf: EUR,
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onotionalcurrency2: dUSIE,
doptionexercisestylé cEEURG,
ooriginé: 6SATURS
Oparticipant: {
éccountryregistratios: & £
ccommercialnamé 6CCOMPANYeX
diapaposttradé: 0,
diapapretrade: 0,
darmrepatingg: 1,
dcommaodityreporting: 1,
Gidé: 60000057¢,
amifidcompliank: 0,
dginxtreportingg: 0,
avalidityg: 2,
deicodé: a £
Oparticipanttypetict: 1,
oreportingregulatortic: 0,
osaturnuseg: a £
ésenderfirmic: & £
atidé: 385
3
opricemultipliet€: 3,
Osaturnuseg: cuserZk,
osecurityict: FR4515090350@P
ostrikeprice: 700.45,
ostrikepricecurrency. cEUR,
ostrikepricenotatiors: 1,
atide: 7,
dradeide: 6TRADEIDOQKNH24852
dtradepricet: 960262.70923,
araderefe: ATRADEREFERENCEAUUP6959&)2508
ctradereport: 1,
aradingdatetimet: 1477052256954900,
aunderlyinginstrumentcodé 6FR451509035
aunderlyinginstrumentindek 6784DAYS
aunderlyinginstrumentnam& ANSTRUMENT TEST1
avolumee: 1285620.2032

h
dtradelegtick: 6,
araderefe: ATRADEREFERENCEAUUP6959&0)2508
dtradereport: 1,
aradingcapacityd: 2,
dtransactionreportingapaindicatér 1,
«venue»: « XPAR

b
«tsgeneration»: « 201706-19T10:57:48

1,

«MSg». « SUCCess,
arecordCount: 1

}
}
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4.7 RETRIEVE TRADES AND/OR TRANSACTIONS: GETAIKS

‘ Approved Reporting/lechanism

APA Post Approved Publication ArrangemeRbstTrade

Transaction Reporting f&uronext Members

OBOE | Off Book On Exchange Tradeporting

This function should be used by the client to retrieve trades and/or transaétidesils 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/{et

Method: POST

LG Aa NBO2YYSYRSR (2 aSad ¢ a[AYAUE YR a2PdaseSié

note thatlimit andoffset are defined at request end Point lev&helimit value is used to retrieve a maximum
number of trades and theffset value is used to retrieve trades from a specific starting point.

Example/SaturnWebServices/rest/transactionReports/geflimit=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

Sequence of

FilterList Element Yes  Detalil of request (treatment ID, sort..)

FilterList
Offset Attribute Int Yes [nitial number =0
Limit Int Yes Number of retrieved trades (this

parameter iptional).

Sequence of filterList

2The term trade used for publication, the term transaction figporting
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Name Type Data Type Required Description
Name Attribute String Yes  Type of requesttid (treatment ID), status
Value Attribute String Yes  status oftrade
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 Getunction:

{
dfilterList: [
{
onameg: dide,
GazNILéyY a59{/ ¢
3
{
onameg: Gstatuse,
ovalueg: e,
ooperator: cEQ
}
]
}

Example of Get functiomvithout filter :

{

"filterList": [
{

}

]

}

4.8 GETTRESPONSEATA

ARM Approved Reportingylechanism

APA Post Approved Publication ArrangemeRbstTrade

Transaction Reporting f&uronext Members

OBOE @ Off Book On Exchange Trade Reporting

Get ResponseData Parameters:
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Name Type Data Type Required Description
Code AttgbUt Int Yes Status of the function. 200success
Data Element Sequence of daté Yes Detailed description below
Msg Attribut Sequence of daté Yes Status- Success or failed
e
Recordcount Attribut Sequence of daté Yes Number of retrieved trades
e

Sequence of data
Name Type Data Type  Required Description

block of transactions with all colump®pulatedin

Columns details Attribute List YeS e database

Example of response data for thetgefunction:
{
"code" 200,
"data"; [
{

"type": "transactions;
"businessUnit"{

"ideleted™ O,

"name" "BU1"

"participanttid™: 2681,

"tag": "BU1",

"tid": 51
2
"bypasscontrolflag"0,
"checkByRegulator'l,
"cntryofexecutor” "GB',
“cntryofinvestor" "GB",
"commodityderivativeindicator.'1,
"complextradecomponentid™CMPLXTRDIDMVAN1253175140"
"countrybranchmembership™GB",
"deferralindicator" 0,
“errors" ",

"executingfirm" "YMUU1WGHJKORF9E36/98"
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"executionwithinfirm’ "GB00000000Z A#CH#HZ A#CH#"
"executionwithinfirmnationalidtype’'3,

"execwfirmalgotradingindicatorl,

"invdecwfirmalgotradingindicator"l,
"investmentdecisionwithinfirm!"'"GB00000000Z A#C#Z A#C#"
"investmentdecisionwithinfirmnationalidtype'3,
"investmentfirmdirectiveindicator.'1,
"isettlement": O,

"itransactiontobecleared"0,

"netamount”: 184474.10494

"notionalamount’. 33000000

"origin": "SATURN"

"otcposttradeindicator? "11",

"participanttid": 2681,

"previousStatus'6,

"pricecurrency: "EURY

"pricenotation™ 1,

"publicationdatetime” O,

"quantitycurrency” "EURY

"quantitynotation™ 1,

"saturnuser” "italyl1",
"secfinancingtransactionindicatarl,

"securityid" "DE0005557508"
"shortsellingindicator:'1,

"side"™ 2,

"status" 6,

"submittingentityid" "969500HMVSZ0TCV65D58"
"tid": 3185737

"tradeid™: "TRADINGVENUECKUK4088417888"
"tradeprice" 663405.64906

"tradereport™ 1,
"tradingcapacityl1''1,

"tradingcapacity2''1,
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"tradingdatetime” 1510239776000000
"transactionreportingapaindicator'l,
"transmissionoforderindicator0,
"tsgeneration" "2017-12-01T712:48:17,"
"upfrontpayment" 548102
"upfrontpaymentcurrency.""EUR
"venue" "XLON;'

"volume™ 2992682.75375

XY®

Possible returnedtatuscodes:

200- Success
600 - Failed

Technical use & exampleg&lick here

4.9 FIX 5.0 MESSAGERYTURE IMPLEMENTATION)

4.9.1 TradeCaptureReport (AE)

Available for: Saturn
Message Usage:
TheTradeCaptureReport (AE)essage is used feending ofAPA, ARM & OBOE Trades.

Components Usage withthe Message:

Saturn Trades Reportuse repeating groups for provision of informatidar reporting or publishing
transactionsand the followindfields

- ExecutionwithinFirm

- InvestmentDecisionwithinFirm

- ExecutionWithInFirm.

- As well as for identificatin @duyer/ Seller

The additional repeating group combination is required to identifydbeve fieldswhich should be provided
with the following values:

9 PartylD (4485 field in which the ID is provided
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1 PartylDSource (44#D (Proprietary / Custom Code)
1 PartyRole (452517 (Contra Firm)
1 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
1 Transaction reporting
2 APA
3 Both Transaction
This field allows the client to use ARM Transaction reporting and APA
i Reporting, APA publication or both APA/ARM
80007 | ARM APA Indicator services offered in SATURN and OTC trade for Int 1 | 40TC Trade only Mandatory
clearing and OBOE 5 OBOE - Off Book on
Exchange
6 OBOE + ARM - Off
Book on Exchange +
Approved Reporting
Mechanism
0- New
30001 Action Identifies Trade Report message transaction type Int 1 1-Cancel Mandatory
2- Replace
The unique ID assigned by the matching engine to . A .
30003 TradelD the trade entity, once it is received or matched. String 20 From 0 to 2764-2 Conditional
30002 Trade Ref Identifier of the trade (No restriction) Mandatory
1- Buy
Mandatory
30004 Side Transaction side Int 1 2- Sell
8- Cross (Not applicable
for OBOE)
y MI C (EEA)
1ISO 10383
y MIC (Non EH
Code 1SO 10383
y Only Dubl i
Market of execution for last fill, or an indication of (excepted Derivative)
30005 Venue the market where an order was routed 1S 10383 8 MICs_ accepted for OBOE Mandatory
Services
Yy AXOFFO®
Y AXXXX0
y ASINTO
Code used to identify the entity executing the
transaction
30006 ExecutingFirm The client's transaction should go to fail if the 1ISO 17442 20 LEI Mandatory
executing LEI is not the LEI set for the participant
used.
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Functions Details

4.9.3 OBOE Fields Mapping

OBOE
SUIEME Field Short Description Format Le Values Presence
t Tag n
The price in the Mandator
30013 LastPx (Traded Price) instrument 0 Price 10 From -2763 to 2763-1
currency y
The LastQty indicates
the quantity of the last fill Mandator
30014 LastQty (Quantity) on an instrument (to be Qty 20 From 0 to 2"64-1
calculated with Quantity y
Decimals).
YYYY = 0000-9999, MM = 01-12, DD
) Date and time of the . =01-31, HH = 00-23, MM = 00-59, Mandator
30015 TransacTime trade UTCTimestamp 27 SS = 00-59, ssS5S558SS = 000000000- y
999999999 (nanoseconds)
Exchange identification
30012 SecuritylD code of the instrument, String 10 From 0 to 2°32-2 Mandator
represented by Euronext y
code of the instrument.
Free Text is manually
entered by the trader
30011 Text issuing the order. This String 18 Alphanumeric Mandator
field is part of the Y
clearing aggregate
Trade publication type
indicator. Indicates _ . _
30016 Deferralindicator whether the publication Char 1 0=False (Dlﬁergd) /1="True Mandator
L - (Immediate) y
is immediate or not
(differed).
Indicates whether the )
order submission results 1 - Dealing on own account (DEAL)
30018 LastCapacity / Trading from trading as matched Char 1 2 - Matched principal (MTCH)(Not Mandator
Capacityl principal, on own avalaible for OBOE Dui y
account or as any other 3 - Any other capacity (AOTC)
capacity
453 NoPartylDs Number O.f PartylD Numin Group 1 If provided, from 1 to 2 Mandator
entries y
448 PartyID Party identifier/code String 11 {ALPHANUM-12} Ma”gator
447 PartylDSource Source of PartyID value Char 1 N = Legal Entity Ider_ltlfler_(_LEI) orp= Mandator
Short code identifier y
Identifies the type or role _ . _ .
452 PartyRole of the PartylD (448) Int 3 17 = Contra Flrlr:n or 1 = Executing Mandator
A irm y
specified
Used to further qualify
2376 PartyRoleQualifier the value of Int 2 23 = Firm or legal entity Mandator
PartyRole(452) Y
Control indicator of the
price and quantity.
Indicates whether a
30010 ByPassControlFlag trade should bypass the Char 1 0=False /1=True Optional
price and quantity
controls or not. (0:
Control; 1: No Control)
Waiver Indicator. ESMA Blank Optional
description of the field:
Indication as to whether RFPT =3
TrdRegPublicationReaso the transaction was
80017 n executed under a pre- Int 2 NLIQ=0 Mandator
trade waiver in _ y
accordance with Articles onQ=1
4 and 9 of EU and PRIC =2
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onshored UK Regulation
600/2014.

Functions Details

OM =10

ILQD = 4

LIS=9

30020

OTCPostTradelndicator

{ALPHANUM-25}

27

Y - Blank

Optional

0- BENG Benchmark

1- ACTXAgency cross
2-LRGSLarge irscale
(Applicable folOBOE Bonds
Only)

3-ILQD- llliquid instrument
(Applicable folOBOE Bonds
Only)

4 - SIZE Above specified size
(Applicable folOBOE Bonds
Only)

5- CANQ Cancellation

6 - AMND- Amendment

7 - SDIV- Special Dividend
8- RPRI Price improvement
(Not applicable for OBOE)
9 - DUPL: Duplicative(Not
applicable for OBOE)

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

11- TPAG PackagdApplicable
for OBOE Bonds Only)

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

30019

Euronext TradeFlags

Indicates Euronext
Trade flags. Any
combination of up to
thirteen (or none) of the
following flags can be
chosen

Int

Blank

Mandator
y

Optional

1-/tY W 2yySOi

2-LTWY[ S ¢ NI} RS
3-{{Y W{LISOMI

NM, 5 VW, 6 DT, le reste ordrg
tableau

4-ba¥Y Wbz2i G2 ;q
5-+2Y Wx21t ¢NJ
6-5¢Y W5 Sehfedd | i
¢ N} RSQ

7-h¢Y WhNRAYL NI
8-hb Y Miarklafd
{SGGtSYSyiQ
9-w9Y WYWwSLRQ
10-h 9 Y Wo-gréhted y 3
¢ NI RSQ

11-h 1 Y WhiKSND
12-h[ Y WhRR [ 21
13-ht Y Wt 013§

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 ARMfields mapping(Coming soon)

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

trades).
¢tKS TASEtR YSON exBniple &bove yontaihié Spplication name fromvhereit 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
TradingCapacityl tradingcapacityl 1 - Dealing on own Field 29
account (DEAL) of RTS
2 - Matched principal 22
(MTCH) ¢ (Not avalaible
for OBOBDuUbIin
3 - Any other capacity
(AOTC)
Quantity Volume Field 30
of RTS
22
QuantityCurrency quantitycurrency ISO 4217 Currency code Field 31
of RTS
22
PriceNotation Pricenotation 1-6 MO NiEMonetary
value
2-06 P E R @ércentage
3-06 Y| EYield
4 -6 B A Pi@asis points.
5-6PNDG6 Pend
6-6 NOA Mat
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

BusinessUnit
FreeTextl
FreeText2

FreeText3

bypasscontrolflag

Businessunit
freetextl
freetext2

freetext3

77

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

0-No

17 Price (Not applicable
for OBOE)

27 LEI

47 Volume (Not
applicable for ARM and
OBOE)

51 TradingDateTime (Not
applicable for ARM and
OBOE)

No restriction
No restriction
No restriction

No restriction
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ARM Field JSON field Values ESMA
Field
FreeText4 freetext4 No restriction
FreeText5 freetext5 No restriction
NotionalCurrencyl notionalcurrencyl ISO 4217 Currency code Field 44
of RTS
22
NotionalCurrency2 notionalcurrency2 ISO 4217 Currency code Field 45
of RTS
22
OTCPostTradelndicator otcposttradeindicator y - Blank
Field 63
0- BENG Benchmark of RTS
1- ACTXAgency cross 22
2-LRGSLarge in scale
3-ILQD Hliquid
instrument
4 - SIZE Above specified
size
5- CANQ Cancellation
6 - AMND- Amendment
7 - SDIV- Special
Dividend
8- RPR} Price
improvement(Not
applicable for OBOE)
9 - DUPL: Duplicative
(Not applicable for OBOE)
10- TNCRNot
contributing to the price
discovery proces@®ot
applicable for OBOE)
11- TPAG Package
12 - XFPH Exchange for
Physica{Not applicable for
OBOE)
InvestmentFirmDirectivelndic | investmentfirmdirectiveindicator 0 - False
ator 1- True Field 5 of
RTS 22
TransmissionOfOrderindicat | transmissionoforderindicator 0 - False Field 25
or 1 - True of RTS
22
TransmittingFirmlDBuyer transmittingfirmidbuyer ISO 17442 LE| code
Field 26
of RTS
22
TransmittingFirmIDSeller transmittingfirmidseller ISO 17442 LE| 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
DerivativeNotionallncreaseD | derivativenotionalincreasedecrease 1 - Increase
ecrease 2 - Decrease Field 32
of RTS
22
Price tradeprice
Field 33
of RTS
22
NetAmount Netamount
Field 35
of RTS
22
Venue venue Yy MIC (EEA) MIC Code |
ISO 10383 Fleld 36
of RTS
y"MIC (Non EEA) MIC 22
Code ISO 10383
y Only Dublin and Oslo
(excepted Derivative)
MICs accepted for OBOE
Services
y GXOFE
Y BXXXX
Yy Lbe¢é
UpFrontPayment upfrontpayment
Field 38
of RTS
22
UpFrontPaymentCurrency upfrontpaymentcurrency ISO 4217 Currency code
Field 39
of RTS
22
ComplexTradeComponentlD | complextradecomponentid Only applicable if current
original Order is related to | Field 40
the same execution of a of RTS
combination of financial 22
instruments (Strategy)
SecuritylD securityid ISIN Code 1SO 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 Field 46
direct underlying of RTS
instrument 22
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ARM Field JSON field Values ESMA
Field
Underlyinginstrumenttype underlyingtype Types described in the
field.
1-60THROG
2-6 SWAP | N©o
3-6SWAP OUTE®
UnderlyingSecurity|D underlyinginstrumentcode Types described in the
field Field 47
of RTS
22
UnderlyingIndexName underlyinginstrumentname Y | NDEX Al phe
[4] Field 48
y Al phanume(fi ofRTS
the index name is not 22
included in the {INDEX}
list)
UnderlyingIndexTerm underlyinginstrumentindex 1-6 DA Y-8ays
2 -6 WE E-Kvéeks Field 49
3-6 MN T-Hhdnths of RTS
4-06Y E A Rears 22
OptionType optionprice 1-6 PUT-GW Field 50
2-6CALCal of RTS
3-06 OT HRbere it 22
cannot be determined
whether it is a call or a put
StrikePrice strikeprice
Field 51
of RTS
22
StrikePriceCurrency strikepricecurrency ISO 4217 Currency code
Field 52
of RTS
22
StrikePriceNotation strikepricenotation
1-6 MO N-BVonetary
value
2-6 P E R@dcentage
3-0 Y| Eviell
4-06 B A P-Bdsis points.
5-6 P N D-Gl6 price
Pending
6-6 NOA Rot
Applicable
OptionExerciseStyle optionexercicestyle Only one of the following Field 53
values can be populated of RTS
y i A M-EAReérican 22
y @i A SAsiaro
y fi B E-Bbtmudan
y f E U-REGropean
y @ OT-lOmer
MaturityDate Maturitydate Eormat 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 1-6PHY-Sd Field 56
Physicallysettled of RTS
2-0 CA S igdsh settled 22

InvestmentDecisionWithinFir
m

InvestmentDecisionWithinFir
mType

InvestmentDecisionWithinFir
mNationallDType

CountryOfinvestor

ExecutionWithinFirm

ExecutionWithinFirmType

ExecutionWithinFirmNational
IDType

CountryOfExecutor

Waiverlindicator

investmentdecisionwithinfirm

invdecwfirmalgotradingindicator

investmentdecisionwithinfirmnationalidtype

Cntryofinvestor

executionwithinfirm

execwfirmalgotradingindicator

executionwithinfirmnationalidtype

Cntryofexecutor

waiverindicator

81

3-6 OP F Opiional for
counterparty or when
determined by a third

party

{NATIONAL_ID} for

Natural persons Field 57
{ALPHANUM-50} for of RTS
Algorithms 22

1 - National ID

2 - Code for the algorithm

1 - NIDN - Use of National
ID

2 - CCPT - Use of
passport Number

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

ISO 3166-1 country code Field 58

of RTS
22

{National ID} or
{Code for the algorithm} Field 59
or of RTS
{NORE} 22
1 - National ID
2 - Code for the algorithm
3-NORE

1 - NIDN - Use of National
ID

2 - CCPT - Use of
passport Number

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

ISO 3166-1 country code Field 60

of RTS
22

Yoty Q Field 61
1-WYw C-tRéfdence of RTS
price (not available for 22
OBOE)
2-WYh [ -INegttiated
(liquid)
3-Wh L-[Negdtiated
(illiquid)

4-¥Yt wNég6liated
(conditions)
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ARM Field

JSON field

Values ESMA
Field

ShortSellingIndicator

shortsellingindicator

5-¥{ L A0va
specified sizénot
available for OBOE)
6-WL [ -vlligu
instrument

7-W][ ¢Large in Scale
If populated, only one of

the following values can Field 62
be populated: of RTS
0-6 SESHO, 22
1-6 SSEX6,

2-06SELLGO,

3-6UNDI 6

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

CommodityDerivativelndicat | commodityderivativeindicator 0-No
or 1-Yes Field 64
of RTS
22
SecFinancingTransactionindi | secfinancingtransactionindicator 0 - False Field 65
cator 1-True of RTS
22
Quantity notation Quantitynotation 1- UNIT,
2 - MONE (Monetary
Value),
3 - NMNL (Nominal
Value)
Clearing Counterpart ID ID 1(LCH)
(only for getTx, 6 (EuroCCP)
getTxClearingOptionCount
erpartAwaiting and
getTxClearingOption)
Clearing Counterpart Name ccpid_typecol LCH
(only for getTx, EuroCCP
getTxClearingOptionCount
erpartAwaiting and
getTxClearingOption)
BuyerldentificationType buyeridentificationtype 1-LEI
2-MIC
3-1S0O 3166 +
{NATIONAL_ID} for a
natural person
4-61 NTC
BuyerldentificationCode buyeridentificationcode * LEI
*MIC Field 7 of
*1S0O 3166 + RTS 22

BuyerNationallIDType

buyernationalidtype

82

{NATIONAL_ID} fora
natural person

* 601 NTC
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 populatedif A C1 i e | Field 9 of
Il dentificaticc RTS22
populated with a LEI or
61l NTCO.
In case of more than one
first name, all names shall
be included in this field
separated by a comma.
BuyerSurname Buyersurname
BuyerBirthDate Buyerbirthdate Format YYYY-MM-DD
Field 11
of RTS
22
BuyerDecisionMakerType buyerdecisionmakertype 1-LEI
2-1S0 3166 +
{NATIONAL_ID} for a
natural person
BuyerDecisionMakerCode buyerdecisionmakercode
Field 12
of RTS
22
BuyerDecisionMakerNational | buyerdecisionmakernationalidtype 1 - NIDN - Use of National
IDType ID
2 - CCPT - Use of
passport Number
3 - CONCAT -
Concatenation of
nationality date of birth
and name abbreviation
BuyerDecisionMakerFirstNa | buyerdecisionmakerfirstname Field 13
me of RTS
22
BuyerDecisionMakerSurnam = buyerdecisionmakersurname Field 14
e of RTS
22
BuyerDecisionMakerBirthDat = buyerdecisionmakerbirthdate Format YYYY-MM-DD Field 15
e of RTS
22

SellerldentificationType

selleridentificationtype

1-LEI

2-MIC

3-1S0 3166 +
{NATIONAL_ID} fora
natural person

4-61 NTC
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ARM Field JSON field Values ESMA
Field
SellerldentificationCode selleridentificationcode * LEI Field 16
*MIC of RTS
*1S0 3166 + 22

{NATIONAL_ID} fora
natural person
* 01 NTC

SellerNationallDType

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. Field 18
Not popul at ec ofRTS
Il dentificatic 22
populated with a LEI or
61l NTCO.
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 sellersurname
Only capital letters
allowed
SellerBirthDate sellerbirthdate
Field 20
of RTS
22
SellerDecisionMakerType sellerdecisionmakertype 1-LEI
2-1S0 3166 +
{NATIONAL_ID} for a
natural person
SellerDecisionMakerCode sellerdecisionmakercode Field 21
of RTS
22
SellerDecisionMakerNational | sellerdecisionmakernationalidtype 1- NIDN - Use of National
IDType ID
2 - CCPT - Use of
passport Number
3 - CONCAT -
Concatenation of
nationality date of birth
and name abbreviation
SellerDecisionMakerFirstNa sellerdecisionmakerfirstname
me Field 22
of RTS
22
SellerDecisionMakerSurnam | sellerdecisionmakersurname Field 23
e of RTS
22
SellerDecisionMakerBirthDat = sellerdecisionmakerbirthdate Field 24
e 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).

¢tKS FASEtR WhwLDLbQ donfaingdoBicaif rame fidrk it hed e Genefate® & S

In general the JSON field is the APA field in lowercase without sjautele name may differ (in blue
below)

Field JSON field Values

Transaction to be cleared transactiontobecleared 0- 6 F a |- tsams@ction not to be cleared
1-06 T r -utedsaction to be cleared

Venue venue y MIC (EEA) MIC Code |1SO 103
y MIC (Non EEA) MIC Code 1| SO
y Only Dublin and Oslo (exce
for OBOE Services
y HAXOFFOo
Yy AXXXX0
y fASINTO
TradingDateTime tradingdatetime Epoch time in microseconds
TradingCapacityl tradingcapacity1 1 - Dealing on own account (DEAL)
2 - Matched principal (MTCH) ¢ (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) ¢ (Not avalaible for OBOE
Dublin)
3 - Any other capacity (AOTC)
Quantity volume
QuantityCurrency quantitycurrency ISO 4217 Currency code
PriceNotation pricenotation 1-6 MO N-Bvidnetary value
2-06 P E R @drcentage
3-6 Y| Eviefd
4-6 B A P-Bdsis points.
5-6 N O A-PNdt 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)
27 LEI
47 Volume (Not applicable for ARM and OBOE)
51 TradingDateTime (Not applicable for ARM and OBOE)
BusinessUnit businessunit No restriction
FreeTextl freetextl 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

OTCPostTradelndicator otcposttradeindicator y - Blank

0- BENG Benchmark

1- ACTXAgency cross
2-LRGSLarge in scale
3-ILQD- llliquid instrument

4 - SIZE Above specified size
5- CAN Cancellation

6 - AMND- Amendment

7 - SDIV: Special Dividend

8 - RPRI Price improvemengNot applicable for
OBOE)

9 - DUPL: Duplicative(Not applicable for OBOE)

10- TNCRNot contributing to the price discovery
procesgNot applicable for OBOE)

11- TPAG Package

12 - XFPH Exchange for Physigabt
applicable for OBOE)

Price tradeprice
SecuritylD securityid ISIN Code ISO 6166
InstrumentID type instrumentidtype 0-61 SI N’
1-'OTHR'
Instrumentfullname fullname No restriction
PriceMultiplier pricemultiplier Number of units of the direct underlying instrument
Underlyinginstrumenttype underlyingtype Types described in the field.
1-60THROG
2-6 SWAP | Nb
3-6SWAP OUTO®O
UnderlyingSecuritylID underlyinginstrumentcode Types described in the field
UnderlyingindexName underlyinginstrumentname y I NDEX Al phanumerical [ 4]
y Alphanumerical [25] - (if the index name is not included in
the {INDEX} list)
UnderlyingIndexTerm underlyinginstrumentindex 1-6 DA Y-8as
2 - 6 WE E-Kvéeks
3 -6 MN T-thonths
4-06 Y E A Rears

OptionType optiontype 1-6 PUT-6@
2-6 CAL Cad
3-6 OT HMidere it cannot be determined whether it is a
call or a put

StrikePrice strikeprice

StrikePriceCurrency strikepricecurrency ISO 4217 Currency code

StrikePriceNotation strikepricenotation

1-6 MO N-Bvidnetary value
2-06 P E R @dcentage
3-6 Y| Evief
4 -6 B A P-Bdsis points.
5-6 P N D-®l6 price Pending
6 -6 N O A-PNbt Applicable
OptionExerciseStyle optionexercisestyle Only one of the following values can be populated
A M-EAR@rican
A SAsiam
B E-mBdtdudan
E U-REQropean
O T-tOBer

<SS
o 1 s t B B } Jn 1§
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Field JSON field

Functons Details

Values

MaturityDate maturitydate

ExpiryDate expirydate

DeliveryType deliverytype

Deferrallndicator deferralindicator

QuantityNotationinMeasurementUnit

QuantitylnMeasurementUnit quantityinmeasurementunit

NotionalAmount notionalamount

NotionalCurrency notionalcurrency

EmissionAllowanceType emissionallowancetypetid

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

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

ccpid_typecol

guantitynotationinmeasurementunit

87

Format YYYY-MM-DD

Format YYYY-MM-DD

1-6 P H Y-8hysically settled

2-06 CA S Bdsh settled

3 -6 OP F Opiional for counterparty or when determined by
a third party

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)

6 T O G Bpas of carbon dioxide equivalent

Or

{ALPHANUM-25} otherwise

From 0 to 2764-2

From 0 to 2764-2

ISO 4217 Currency code

Only applicable for emission allowances
1- EUAE - EUA

2 - CERE - CER

3-ERUE - ERU

4 - EUAA - EUAA

5 - OTHR - Other (for derivatives only)

1 (LCH)
6 (EuroCCP)

LCH
EuroCCP



EURONEXT GLOBAL REPORTING SOLSATORN WEB SERVICES Functions Details

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 instruniemntise start of the APA service
Other type of instruments will be added gradually.
®  Scope of currencies is based on the lishwthorisedcurrencies

4.10.2 APAPrice control check

=  Only applical®@ 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 26 (+£) 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
9 Price control check is:
o ay2i | Lhdtrad®rgpdrtisdbeission in case:
A There is no eligible instrument price
A The currency reported by the customer is not flagged as an eligible
currency and for which we cannot use any currency rate
0 & C | Aoh taBeéreport submission when the price reported by tlistomer
exceeds the price tolerance range defined above applied on the eligible
instrument price
o & { dzO O srteéade depatt submission when the price reported by the
customer remains within the price tolerance range applied on the eligible
instrument pice.
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4.10.3 OBOE Pricealidation and volumecontrol

Only applicable on Equities and ETFs instruments.
Price and Volume controls for Oslo may ethistt limits are specified panstrument.
Only applicable on authorized currencies flagged as eligible for price and volume control
Depending on the type of operation / waiver price tolerance or not could be applied per
instrument.
=  Depending on the maximum volume authorized by ES&¥olume 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 potemial breach through a failed message or a warning message depending on the
order book quantity:
9 Price Validtion is:
o ay2i | Lhdtrad®©report sBbmission in case:
A There is no eligible instrument price
A The currency reported by the customer is flagged as an eligible
currency and for which we cannot use any currency rate

o a{ dzO O $rteade depoit submission when the price reported by the
customer remains within the price tolerance range applied on the eligible
instrument price.

0 & C| Aohteadedeport submission when the price reported by the customer
is out ifout threshold when spread is calculated taking account the order
quantity.

o a2 | NJ/oh tfadesreport submission when the price reported by the
customer, as spreacannot be calculad taking account the order quantity

1 Volume controls:

o & { dzO O Pritéade depoit submission when the volume reported by the
customer is equal or less than the volume threshold applied on the eligible
instrument price.

o a2 | NJ/oh tfadesreportsubmission when the quantity reported by the
customer, is not within reasonable range

411 SUBMIT TRADES THROUGH CSV

‘ Approved Reporting/lechanism

APA Post Approved Publication ArrangemeRbstTrade

Transaction Reporting f&uronext Members

OBOE @ Off Book On Exchange Trade Reporting

The functions belowhould beused by the client to submit/amend or cancel one or mimagles/transactions
into Saturn systenthroughan automatic upload of asv file.

Please note that it is also possible to rmatly upload a csv file manually through the Saturn.GUI
Technical us& examples Click here
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4.11.1 Upload

‘ Approved Reporting/lechanism

APA Post Approved Publication ArrangemeRbstTrade

Transaction Reporting f&uronext Members

OBOE @ Off Book On Exchange Trade Reporting

This Upload function should be used by cléntupload acsv file
The Upload file has to be encoded in L8T&nd the Carriage return has to be in Udnat.

Function:

Function name: Upload

Request EndPoint /SaturnWebServices/reStles/upload
Method: POST

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

Name Type Description Notes | Validations
type oFormData
HeldValues| Listof Akey/valuepairidentifiesthe form data(field name/ value)
FieldValus ContentDisposition: forrrdata; name="undefined";

filename="example_of_upload_file.csv"
The pair nameffilename takes the valdiedzy RS FA Y SR€ Kk €
AYLR2NISRE

4.11.2 Detailed fields for csv file

‘ Approved Reportingylechanism

APA Post Approved Publication ArrangemeRbstTrade

Transaction Reporting f&uronext Members

OBOE | Off Book On Exchange Tradeporting

Please note that thedprder of columns is not relevant

In addition the fulfilment of csv fields depends tire subscription. If not subscribed to the servitds

possible tdeave the field blank or not add the column name
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The column names aon the first line ofthe csv file and separated laysemicolor;)
Each line must be separated NIX Liafeed (LF).

Acsv file example is attached tthis document

Header

Subscribing Entity / Participant *

Body

Subscription

For ARM, APA,
OBOE

For ARM, APA,
OBOE

For ARM, APA,
OBOE

For ARM, APA,
OBOE

For ARM, APA,
OBOE

For ARM, APA,
OBOE

For ARM only

Column names

ARM APA Indicator

Side

Action

TransactiorReference Number

Trading Venue Transaction ID

Executing Entity 1D

Investment Firm Direct Indicator

ISO 17442 Length [20]

Short
Description

Transaction

side v

Trade status  V

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

Code
assigned for
a matched
trade.

+

Code used
to identify
the entity
executing
the
transaction.
Indicates
whether the
entity \%
identified in
field 4 is an

91

Determined uporSaturn

connection

Format

Int

Int

Int

{ALPHANUMS2}

{ALPHANUN52}

{LEI} I1SO 17442

Int

ESMA

Values Field

1-Transaction
Reporting

2-APA

3-Both

Transaction

Reporting andAPA
4-0OTC Trade only

5- OBOE Off Book

on Exchange

6-Both OBOE and
Transaction

Reporting

1-Buy

2-Sell

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

2-AMEND

3¢ CANCEL Field 1
4 ¢ RECOVERY of RTS
(Only Applicable by 22
upload file in the

GUI)

Field 2
No restriction of RTS
22
No restriction (not ~ Field 3

required) foranew of RTS

transaction 22
Field 4

LEI of RTS
22

0-False Field 5

1-True O RTS
22
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. Short ESMA
Subscription Column names Description Rq Format Values Field
investment
firm covered
by Article
4(1) of
Directive
2014/65/EU.

True-shall

be

populated

by the

transmitting

firm within

the

transmitting

FTANNQaA

where the 0-False Field 25
For ARM only Transmissio®©f Order Indicator conditions \ Int of RTS

1-True

for 22

transmission

specified in

Article 4

were not

satisfied

Falsec in all

other

circumstanc

es

Code used

to identify

the firm

transmitting

the order.

This shall be

populated

by the LElor Not _

receiving . Field 26
For ARM only Transmitting Firm ID For The Buyel firm within o] {LEI} ISO 17442 ,F,’OpUI.atEd i .. | OfRTS

the receiving _TradlngCapacny 22

FANNOQA is1or2

with the

identificatio

n code

provided by

the

transmitting

firm.

Code used

to identify

the firm

transmitting

the order.

This shall be

populated

by the LEI _

" . r_ecelv!ng or Not populated if ey
For ARM only Transmitting Firm ID For The Seller firm within 0 {LEI} ISO 17442 " ) .  OfRTS
L TradingCapacity

the receiving is 1 or2 22

FTANXYQa

with the

identificatio

n code

provided by

the

transmitting

firm.
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. Short ESMA
Subscription Column names Description Rq Format Values Field
Timestamp

in
microsecond

s of when
the
order/transa
ction
request was YYYMIM- Field 28
gcggERM, APA, Trading Date Time initiated/rel %ATE_TIME_FORM; DDThh:mm:ss.dddc of RTS
eased by the ddz 22
trader or
trading
system, or
time of
execution/or
der creation
(in UTC)
MiIFID Il field
that
indicates 1-Dealing on
whether the own account
transaction (DEAL)
For ARM, APA . . f;sbngtfergm 2-Matched Fleld 29
OBOE ' ' Trading Capacity 1 trading as \% Int principal (MTE) of RTS
matched ¢ (Not avalalb_le 22
principal, on for OBOBDubIin
own account 3 - Any other
or as any capacity (AOTC)
other
capacity
1-Dealing on
own account
Used in case (DEAL)
:’r;zreoss 2-Matched Field 29
ForAPA only Trading Capacity 2 Inforn'”lation \% Int principal (MTE@l) of RTS
about buy or ¢ (Not avalaible 22
3- Any other
capacity (AOTC)
For ARM, APA, Quantity ;Ztr?slaction \ {DECIMAULE/17} Eflelilzqrgo
OBOE quantity {Integer} for OBOE 29
Indication as
to whether 1-UNIT,
the quantity 2 -MONE
is expressed (Monetary
For ARM & APA Quantity Notation inmonetary VvV int
unit, or Value),
nominal 3-NMNL
value (Nominal Valug
ISO 4217 Currency
code
Currency in which
Currency in the quantity is Field 31
. which the {CURRENCYCODE_: expressed. Only
For ARM & APA Quantity Currency guantity is - ISO 4217 applicable if g;RTS
expressed quantity is
expressed as
nominal or
monetary value.
Indication as
Derivative Notional Increase :E(;Nhethef Only for Derivatives  Field 32
For ARM only Decrease transaction 0 Int 1-Increase (INCR) of RTS
. 2-Decrease (DECF 22
is an
increase or
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Subscription

For ARM, APA,
OBOE

For ARM & APA

For ARM & APA

For ARM only

For ARM, APA,
OBOE

For ARM only

Column names

Price

Price Notation

Price Currency

Net Amount

Venue

Country Branch Membership

Short
Description
decrease of
notional of a
derivative
contract.

Rq

Transaction

Price v

Price type +

Currency in
which the
price is
expressed

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.

Identificatio

n of the

venue

where the \"
transaction

was

executed

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

{DECIMAL18/17}OR
{DECIMALL1/10}
OR
{DECIMAL18/13}
{DECIMA18/4} For
OBOE

Int

{CURRENCYCODE_!
ISO 4217

{DECIMA18/5}

{ALPHANUM}

{COUNTRYCODE_2}
ISO 3166

Functions Details

ESMA

Values Field

Field 33
of RTS
22

1-dah kg9 Q
Monetary value
2-Wt 9qv/ Q
Percentage

3-¥, LYipld
4-Y. | ¢ BaSls
points.

5-Wt b §BXQ
price Pending
6-Wb h ¢ Na@
Applicable

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

Field 35
of RTS
22

y'MIC (EEA) MIC

Code 1SO 10383

y'MIC (Non EEA)

MIC Code ISO

10383

Yy Only Dublinand = Field 36
Oslo (excepted of RTS
Derivative) MICs 22
accepted for OBOE
Services

y 6XOFE

Y OXXXX

yo Lb¢é

Field 37
ISO country code 2 of RTS
22



EURONEXT GLOBAL REPORTING SOLSATORN WEB SERVICES

Subscription

For ARM only

For ARM only

For ARM only

For ARM, APA,
OBOE

For APA & OBOE

For APA only

Column names

Up-Front Payment

Up-Front Payment Currency

ComplexTradeComponentID

ByPassControlFlag

Deferrallndicator

Quantity Notation In Measurement

Unit

Short

Description
execute the
transaction.

Rq Format

Monetary

value of any
up-front
payment +
received or

paid by the
seller.

{DECIMAL18/5}

Currency of
the upfront
payment

{CURRENCYCODE_!
ISO 4217

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.

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.

0 {ALPHANUMS5}

v {ALPHANUMS}

Indicates the

& dzo & ON.

deferred \ Int
publication

wish.

Indication of

the type of
measureme V
nt (e.g.

number of

95

{ALPHANUM2S}

Functions Details

ESMA

Values Field

Onlyapplicable

when field

"Derivative

Notional Increase Field 38
Decrease" is of RTS
populated with any 22
value

or

CFI = SC*** (CDS)
Onlyapplicable
when field "Up
Font Payment" is
populated

Field 39
of RTS
22

Only applicable if
current original
Order is related_to Field 40
the same &ecution

e of RTS
of a combination of
. . 22
financial
instruments

(Strategy)

Populate one or
more, separated
by a dash (ex: £):
0-No

1- Price(Not
applicable for
OBOE)

2¢GLEI

4 ¢ Volume (Not
applicable for ARM
and OBOE)

5¢
TradingDateTime
(Not applicable for
ARM and OBOE)

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)

Q¢ h fténQof
carbon dioxide
equivalent

or

Field of
RTS 2



EURONEXT GLOBAL REPORTING SOLSATORN WEB SERVICES

Subscription

For APA only

For APAonly

For APA only

For APA only

For APA only

For ARM, APA,
OBOE

Column names

Quantity In Measurement Unit

Notional Amount

Emission Allowance Type

Transaction to be cleared

Instrument ID Type

Entering Counterpart

For APA and OBOE CounterParty Type

For OBOBNly

EuronextTradeFlags

Short
Description
units,
nominal,
monetary
value, etc.)
in which the
transaction
quantityis
expressed
Indication of
measureme
nt units in
which the
quantity in
measureme
nt unit is
expressed
Nominal
amount or
notional
amount.
This field is
only
applicable
for
emission
allowances
and
emission
allowance
derivatives.
Type of
allowance of
underlying

Rq Format

Y, {DECIMAL18}

0 {DECIMAL18}

Int

Indicator of
clearing \"/ Int
process

ISIN when

YL{LbQ

known \"/ Int
otherwise
Yhel wQ
Code used
to identify
the
counterpart
of the
transaction

0 {ALPHANUM2O}

Type of the
entering 0 Int
counterpaty

Dedicated

OBOE Flags {ALPHANUMS}

96

Functions Details

Values

{ALPHANUM5}
otherwise

Only applcable for
emission
allowances
0-EUAE EUA
1-CERECER
2-ERUEERU
3-EUAA EUAA
4 - OTHR Other
(for derivatives
only)

0-wcCcl fas¢
transaction not
to be cleared
1-W¢ NHZS Q
transaction to be
cleared

0-4YSIN'
1-'OTHR'

- LEI/ Shortcode
for OBOE

- Participant ID
otherwise

1-LEI

2 - National ID

3- Non-Euronext
Member

Blank

1-/tY W 2y
F NI & ¢ N
[¢Y W[
{{Y w{L¥E
Sttt SYsy
VW, 6 DT, le reste
ordre tableau
4-bay¥Y Wbz2i
al NJ SiQ
5-+2Y WYtx2|
¢ N} RSQ

t
2.
3-
{

ESMA
Field

Field of
RTS 2

Field of
RTS 2

Field of
RTS 2

Field of
RTS 2

This
field
depend
son
Settlem
ent flag



EURONEXT GLOBAL REPORTING SOLSATORN WEB SERVICES Functions Details

L Short ESMA
Subscription Column names Description Rq Format Values Field
6-5¢Y W5SN
NEtFGESR ¢
7-h¢Y WhNF
¢ NI RSQ
8-ON:Wb 2y
strandard
{SditSYSy
9-w9yY wwSL
10-h9Y WoE
INF YyGSR ¢
11-h 1 Y Whi
12-h[ Y WhR
13-ht Y Wt I
¢NI yal OG A
Free form
text
manually
Business Unit entered by o} {ALPHANUNS5} No restriction
the clientg
Custom
Field
Free form
text
manually
FreeTextl entered by o} {ALPHANUMB7} No restriction
the clientg
Custom
Field
Free form
text
manually
For ARM & APA FreeText2 entered by o] {ALPHANUMB7} No restriction
the clientg
Custom
Field
Free form
text
manually
For ARM & APA FreeText3 entered by o] {ALPHANUMB7} No restriction
the clientg
Custom
Field
Free form
text
manually
For ARM & APA FreeText4 entered by o] {ALPHANUMB7} No restriction
the clientg
Custom
Field
Free form
text
manually
For ARM & APA FreeText5 entered by 0 {ALPHANUM7} No restriction
the clientg
Custom
Field

For ARM, APA,
OBOE

For ARM, APA,
OBOE

Instrument

identifier

based on the

value of the (SIN}

For ARM, APA. SecuritylDSo or Field 41

OBOE Security ID urce + {(EURONEXT CODE} ISIN Code ISO 616t of RTS
please use 22

the Euronext for OBOE
codefor

Dublin

Instruments
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EURONEXT GLOBAL REPORTING SOLSATORN WEB SERVICES Functions Details

L Short ESMA
Subscription Column names Description Rq Format Values Field
Full name of Full name of the Field 42
For ARM & APA FullName the financial ~ + {ALPHANUM50} financial of RTS
instrument. instrument 22
Taxonomy
used to
classify the
financial Field 43
For ARM&APA  Classification Type Instrument -, {CFI_CODE} CFI Code of RTS
A complete 22
and accurate
CFl code
shall be
provided
Currency in
which the Currency code, Field 44
For ARM & APA Notional Currency 1 ”°“°"?' 'S 0 {CURRENCYCODE currency in V.Vh'Ch of RTS
denominate ISO 4217 the notional is 29
d. denominated

Currency code,

Currency in In the case of
whl_ch thg multi-currency or Field 45
For ARM & APA  Notional Currency 2 notionalis |, {CURRENCYCODE_; crosseurrency of RTS
denominate swaps the currency
. . 22
d. in which leg 2 of
the contract is
denominated.
Number of
units of the
!Jnderlylng Numl_oer of units of Field 46
For ARM&APA  Price Multiplier nstrument. - pECIMALS/LT) the direct of RTS
represented underlying 29
by a single instrument
derivatives
contract.
This field
corresponds
to the type 1-Yhel wQ
For ARM & APA Underlyinginstrument Type of 0 {INTEGER} 2-9{21t Lk
Underlying 3-Y{21t h,
used.
ISINCode ISO 6166
:ﬁéN code of Identification of Field 47
For ARM & APA Underlying Security ID . o] {ISIN} the direct of RTS
underlying .
instrument. _underlylng 22
instrument
Y INDEX
When the Alphanumerical [4]
underlying is y Alphanumerical ~ Field 48
For ARM & APA Underlying Index Name an index, the + {ALPHANUM25} [25] - (if the index of RTS
name of the name is not 22
Index included in the
{INDEX} list)
y Value-an
integer number of
up to 3 numerical
In case the digits
underlying is y + Unit-a code Field 49
For ARM & APA Underlying Instrument Term an index, the + {INTEGER} + 4 where one of the of RTS
DIGITS f
term of the following values 22
index should be
populated: 'DAYS',
'WEEK', 'MNTH?,
'YEAR'
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Subscription

For ARM only

For ARM only

For ARM only

For ARM only

For ARM only

For ARM only

For ARM only

Column names

Underlyinglnstrument Type2

Underlying Security

Underlying Index Nani

Underlying Instrument Tergh

UnderlyinginstrumentType9

Underlying Security B

Underlying Index Nan®e

Short
Description

This field
corresponds

to the type

of 0
Underlying
used.

ISIN code of
the
underlying
instrument.

When the
underlying is
anindex, the +
name of the
Index

In case the
underlying is
anindex, the +
term of the
index

XXX®

This field
corresponds

to the type

of 0
Underlying
used.

ISIN code of
the
underlying
instrument.

0

When the
underlying is

anindex, the +

name of the
Index

99

Format

{INTEGER}

{ISIN}

{ALPHANUM25}

{INTEGER} + 4
DIGITS

{INTEGER}

{ISIN}

{ALPHANUM25}

Functions Details

Values

1-Whel wo
2-W{ 21t
3-W{z21t

ESMA
Field

Lk
hi

ISIN Code ISO 616!

Identification of
the direct
underlying
instrument

Y INDEX
Alphanumerical

y Alphanumerical
[25] - (if the index

name is not
included in the
{INDEX} list)

y Value-an

Field 47
of RTS
22

(4

Field 48
of RTS
22

integer number of
up to 3 numerical

digits

y + Unit-a code
where one of the

following values
should be

Field 49
of RTS
22

populated: 'DAYS',

'WEEK', 'MNTH'

'YEAR'

ISIN Code ISC
6166.
Identification
of the direct
underlying
instrument

Yy INDEX
Alphanumeric
al [4]

Alphanumeric
al [25]- (if

the index
name is not
included in
the {INDEX}
list)

Field 47 of
RTS 22

Field 48 of
RTS 22
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Functions Details

. Short ESMA
Subscription Column names Description Rq Format Values Field
y Value-an
integer
number of up
to3
numerical
In case the digits .
underlying is INTEGER} + 4 4 ; Umr:-a Field 49 of
For ARM only Underlying Instrument Terfn an index, the f)IGITS } g(r)]eeo\;vtheere RI‘TSS 29 ©
term of the .
index following
values should
be populated:
'DAYS',
'WEEK',
'MNTH',
'YEAR'
If populated,
Indication as only one of
to whether the following
. the values can be Field 50 of
For ARM & APA Option Type derivative 0 {ALPHANUM} populated: RTS 22
contract is a Yy PUT@
call or a put y 6CALE
yéhel we
price at Price at which
which the the holder
holder will will have to Field 51 of
For ARM & APA Strike Price have to buy =+ {DECIMAI18/13} buy or sell
RTS 22
or sell the the
underlying underlying
instrument instrument
1-Yahb9!
Monetary
value
2-Wt 9w/ !
Percentage
The manner 3-W, L9 [ !
. . . in which the Yield
For ARM & APA Strike Price Notation strike price + Int 49 1t he
is expressed Basis points.
5-Wt b5D!
No price
Pending
6-Wbhhkt !
Not
Applicable
. Currency of {(CURRENCYCODE_; Surmeney of oo of
For ARM & APA Strike Price Currency th(_e strike 0 1SO 4217 thg strike RTS 22
price. price.
Only one of
the following
values can be
populated
Indication as Y GAMER -
to whether Qrgxfglc/? ) Field 53 of
For ARM & APA Option Exercise Style tmh:yoggon + {ALPHANUM} As’ian RTS 22
. Yy 6BERM -
exercised
Bermudan
Yy 6EUR® -
European
Y 60THR -
Other
maturity
. date of the Field 54 of
For ARM & APA Maturity Date financial + {DATEFORMAT} YYYNM-DD RTS 22
instrument
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Subscription

For ARM &APA

For ARM & APA

For ARM only

For ARM only

For ARM only

For ARM only

Column names

Expiry Date

Delivery Type

Investment Decision Within Firm
Type

Investment Decision Within Firm

Investment Decision Within Firm
National ID Type

Country Of Investor

Short
Description
Expiry date
of the
financial
instrument

Rq

Indication as

to whether

the

transaction +
is settled
physically or

in cash.

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

Scheme
Name +
Identifier

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

101

Format

{DATEFORMAT}

{ALPHANUM}

Int

{ALPHANUM50}

Int

{COUNTRYCODE_2}

ISO 3166

Functions Details

ESMA
Values Field
Field 55 of

YYYNIM-DD RTS 22
If populated,
only one of
the following
values can be
populated:
Yy 6OPTN
Optional
y GCASH
Cash
Yy GPHYS
Physical

Field 56 of
RTS 22

1- National
ID

2 - Code for
the algorithm

{NATIONAL_|
D} for Natural
persons
{ALPHANUM
50} for
Algorithms

Field 57 of
RTS 22

1 -NIDN
2 -CCPT
3 - CONCAT

ISO 3166
country code
*Only
applicable
when
aLy@Sad
Decision
GAGKAY
is not null

* Applicable
where a
person is
responsible
for the
investment
decision and
a national ID
of a person
was
populated in
aLY @S4(
Decision
GAGKAY
field

* Not
applicable in
case an algo
ID was
populated in
aLY @S4d
Decision
GAOGKAY
field

Field 58 of
RTS 22
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Subscription

ForARM only

For ARM only

For ARM only

For ARM only

For ARM, APA,

OBOE

Column names

Execution Within Firm Type

Execution Within Firm

Execution Within Firm National ID
Type

Country Of Executor

Waiverindicator

Short
Description

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

Scheme
Name
Identifier

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

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.

102

Rq

\'

Format

Int

{ALPHANUMS0}

Int

{COUNTRYCODE_2}

ISO 3166

{ALPHANUM25}

Functons Details

Values

1 - National
ID

2 - Code for
the algorithm
3 -NORE

{NATIONAL_]I
D} for Natural
persons
{ALPHANUM
50} for
Algorithms
NORE

1-NIDN
2-CCPT
3-CONCAT

ISO 3166
country code
* Mandatory
where a
person is
responsible
for the
investment
decision and
a national ID
of a person
was
populated in
6 9 ESOdz
GAOGKAY
field

* Not
applicable in
case an algo
ID was
populated in
6 9 ESOdz
GAGKAY
field

SR N YA
1-YwC+t ¢
Reference
price (not
available for
OBOE)
2-Wbh[-Lv
Negotiated
(liquid)
3-WhL-v
Negotiated
(illiquid)
4-Wt wl /
Negotiated
(conditions)
5-W{ L 1A¢
Above
specified
size(not
available for
OBOE)

ESMA
Field

Field 59 of

RTS 22

Field 60 of
RTS 22

Field 61 of
RTS 22
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Subscription

For ARMonly

For ARM, APA,
OBOE

Column names

ShortSellingIndicator

OTCPostTradelndicator

Short

Description Rq REfEY

A short sale

concluded

by an

investment

firm on its

own behalf o] Int
or on behalf

of a client,

as described

in Article 11.

Indicator as
to the type

of
transaction
in
accordance
with Articles
20(3)(@ and o
21(5)(a) of
EU and
onshored UK
Regulation
No
600/2014.

{ALPHANUM25}

103

Functions Details

ESMA
Values Field
6-WL[-vE
llliquid
instrument
7-Wle{ ¢
Large in
Scale

If populated,
only one of
the following
values can be
populated:
0-w{9{I ¢
1-w{ {9 !
2-W{9[ [ !
3-'UNDI'.
Only
applicable
when the
instrument is
covered by
EU and
onshored UK
Regulation
236/2012,
and the seller
is the
investment
firmor a

client of the
investment
firm.

Y - Blank2
0-BENG
Benchmark
1-ACTX
Agency
cross
2-LRGS
Large in
scale
3-ILQD
Illiquid
instrument
4 -SIZE
Above Field 63 of
specified RTS 22
size
5-CANC
Cancellation
6 - AMND-
Amendment
7 - SDI-
Special
Dividend
8-RPR}
Price
improveme
nt (Not

applicable for
OBOE)

Field 62 of
RTS 2
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Subscription

For ARM only

For ARM only

Column names

CommodityDerivativelndicator

SecuritiesFinancingTransactionIndi
ator

Short
Description

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

Trueshall be
populated
where the
transaction
falls within
the scope of
activity but
is exempted
from
reporting
under
[Securities
Financing

Transactions V

Regulation]
Falseshall
be
populated
where the
transaction
does not fall
within the
scope of
activity
under
[Securities
Financing

104

Rq

Int

Int

Format

Functions Details

Values

9-DUPI-
Duplicative
(Not
applicable for
OBOE)
10-TNCR
Not
contributing
to the price
discovery
procesgNot
applicable for
OBOE)
11-TPAG
Package

12- XFPH

Exchange
for

Physical
(Not
applicable for
OBOE)

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

0-False
1-True

ESMA
Field

Field 64 of
RTS 22

Field 65 of
RTS 22
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Functions Details

L Short ESMA
Subscription Column names Description Rq Format Values Field
Transactions
Regulation]
If true the
transaction
will be
cleared via
Euronext
OTC with
gc_;rréA .?r’;lgePA& Settlement Flag clearing Boolean 2:_';?&?
product. Fal
se if not
subscribed
to this
LINE R dzO
This field
goTrCAi'\:éAepA& Client ID Client ID. {ALPHANUMS} No restriction dsi'?ﬂee”n(iser‘;”
flag
For ARMAPAZ Clearing firm ;’hls flzld
OOTrC Trac?e Clearing Firm ID Identificatio {ALPHANUMS} No restriction S‘Z?ﬂee”mser‘])t”
n- flag
1-Cleared
This field but not
indicates if Guarantegd L
the trade is by a Clearing This field
For ARMAPAL Guarantee Flag guaranteed Int House depends on
OTC Trade 2-Cleared Settlement
or not (for
clearing and flag
purposes). Guarantee_d
by a Clearing
House
This field
For ARMAPAS. Settlement Period delay in Num No restriction depends on
OTC Trade ; Settlement
trading days, flag
from 0 to 30
days.
This field
indicates the
account type This field
(I:)()TrCA$rl\;I§ePA& Account Number :?;r\:\g;lcct?;: © {ALPHANUM14} Norestriction dsi[;t?enﬁserin
is entered. flag
1-Client
2-House
3 - Retail
This field Liquidity
indicates the Provider
account type 4-RO This field
For ARMAPA& for which the 6 - Liquidity depends on
OTC Trade AccountType transaction o Provider Settlement
is entered. 7 - Related flag
Party
8 - Structured
Product
Market
Maker
Format used 1-LEI
for the 2-MIC
e acquirer/dis 3-1S0 3166 +
For ARM only Buyer Identification Type poser of the Int (NATIONAL |
financial D} fora
instrument. natural
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Subscription

For ARM only

For ARM only

For ARM only

For ARM only

For ARM only

Column names

Buyer Identification Code

Buyer National ID Type

Buyer Country Branch

Buyer First Name

Buyer Surname

Short
Description

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

Scheme
Name
Identifier

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

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

Full
surname(s)
of the

Buyer/Seller.

106

Rq Format
{LEI}
v {MIC}
{NATIONAL_ID}
«INTC»
Vv Int

{COUNTRYCODE_2}

ISO 3166
+ {ALPHANUM 40}
+ {ALPHANUM 40}

Functions Details

Values

person
4-YLb¢/ ¢

*LEI

*MIC

* SO 3166 +
{NATIONAL_I
D} fora
natural
person

F dLb¢/

1-NIDN
2-CCPT
3-CONCAT

ISO 3166
country code

Only
applicable if
the clientis a
natural
person.

Not
populated if
"Client
Identification
Cod¢€'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
acomma.
Only
applicable if
the clientis a
natural
person.

Not
populated if
"Client
Identification
Cod¢€'is
populated
with a LEI or
'INTC".

In case of
more than
one surname,
all surnames
shall be
included in
this field

ESMA
Field

Field 7 of RTS
22

Field 8 of RTY
22

Field 9 of RTS
22

Field 10 of
RTS 22




EURONEXT GLOBAL REPORTING SOLSATORN WEB SERVICES Functions Details

L Short ESMA
Subscription Column names Description Rq Format Values Field

separated by
a comma.
Only
applicable if
the client is a
natural
person.

Birth Date of gc?;ulate dif

For ARM only Buyer BirthDate the client + {DATEFORMAT} "Client Fleld 11 of
natural e RTS 22
person Identlf_lcatlon

Cod¢é' is

populated

with a LEI or

'INTC'

else

YYYMM-DD

1-LEI

2-MIC
Scheme 3-1S0 3166 +

For ARM only Buyer Identification Type2 Name + Int {NATIONAL_I

Identifier D} fora
natural
person
4-QLb¢/ ¢
Code used *LEI
to identify *MIC
the {LEI} * SO 3166 +
T acquirer/dis {MIC} {NATIONAL_I Field 16 of

For ARM only Buyer Identification Code2 poser of the (NATIONAL_ID} D} fora RTS 22
financial «INTC» natural
instrument. person

F UdLbe¢/
Scheme 1-NIDN

For ARM only Buyer National ID Type2 Name v Int 2-CCPT
Identifier. 3-CONCAT
country of
the branch
that
received the
order from {COUNTRYCODE_2} 1S03166 Field 17 of

For ARM only Buyer Country Branch2 the client or " ISO 3166 country code RTS 22
made an
investment
decision for
a client

Only
applicable if
the client is a
natural
person.
Not
Full first populated if
Client )

For ARM only Buyer First Name2 name(s) of + {ALPHANUM 40} Identification FEO]
the . RTS 22
buyer/seller. Codeé'is

populated
with a LEI or
'INTC".

In case of
more than
one first
name, all
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Functions Details

L Short ESMA
Subscription Column names Description Rq Format Values Field
names shall
be included in
this field
separated by
acomma.
Only
applicable if
the client is a
natural
person.
Not
populated if
"Client
Identification
Full Cod¢é' is
surname(s) populated Field 19 of
For ARM only Buyer Surname2 of the + {ALPHANUM 40} witha LEl or | RTS 22
Buyer/Seller. 'INTC".
In case of
more than
one surname,
all surnames
shall be
included in
this field
separated by
acomma.
Only
applicable if
the client is a
natural
person.
Birth Date of E(?rt)ulated if
For ARM only BuyerBirthDate2 theclient \{DATEFORMAT}  "Client ARV Er
natural - RTS 22
person Identlf!catlon
Code'is
populated
with a LEI or
INTC
else
YYYNM-DD
1-LEI
Format used 2-MIC
for the 3-1S0 3166 +
I acquirer/dis {NATIONAL_I
For ARM only Seller Identification Type poser of the + Int D} fora
financial natural
instrument. person
4-QLb¢/ ¢
Code used * LEI
to identify *MIC
the {LEI} * SO 3166 +
I acquirer/dis {MIC} {NATIONAL_I Field 7 of RTS
For ARM only Sellerldentification Code poser of the + (NATIONAL_ID} D} fora 29
financial «INTC» natural
instrument. person
F 4dLbge/
Scheme 1-NIDN
For ARM only SellerNational ID Type Name \/ Int 2-CCPT
Identifier. 3-CONCAT
country of
the branch )
For ARM only Seller Country Branch that + {COUNTRYCODE _2} ISO 3166 AEEIE e
. ISO 3166 country code = 22
received the
order from
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Subscription

For ARM only

For ARM only

For ARM only

For ARM only

Column names

Seller First Name

Seller Surname

Seller BirthDate

Seller Identification Type2

Short
Description
the client or
made an
investment
decision for
aclient.

Rq Format

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

+ {ALPHANUM 40}

Full
surname(s)
of the
Buyer/Seller.

+ {ALPHANUM40}

Birth Date of
the client
natural
person

+ {DATEFORMAT}

Scheme
Name + Int
Identifier

109

Functions Details

ESMA

Values Field

Only

applicable if

the clientis a

natural

person.

Not

populated if

"Client

Identification

Code'is

populated Field 9 of RTS
withaLElor 22

'INTC".

In case of

more than

one first

name, all

names shall

be included in

this field

separated by

acomma.

Only

applicable if

the clientis a

natural

person.

Not

populated if

"Client

Identification

Cod¢€'is

populated Field 10 of
withaLElor RTS 22
INTC".

In case of
more than
one surname,
all surnames
shall be
included in
this field
separated by
acomma.
Only
applicable if
the clientis a
natural
person.

Not
populated if
"Client
Identification
Cod¢€'is
populated
with a LEI or
'INTC'

else
YYYNM-DD
1-LEI
2-MIC
3-1S0 3166 +
{NATIONAL_I
D} fora
natural

Field 11 of
RTS 22
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Subscription

For ARM only

For ARM only

For ARM only

For ARM only

For ARM only

Column names

Seller Identification Code2

Seller National ID Type2

Seller Country Branch2

Seller First Name2

Seller Surname2

Short
Description

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

Scheme
Name
Identifier

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

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

Full
surname(s)
of the

Buyer/Seller.
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Rq

Format

{LEI}

{MIC}
{NATIONAL_ID}
«INTC»

Int

{COUNTRYCODE_2}
ISO 3166

{ALPHANUM 40}

{ALPHANUM 40}

Functions Details

ESMA
Values Field
person

4-YLbe¢/ ¢

*LEI

*MIC

* SO 3166 +
{NATIONAL_I Field 16 of
D} fora RTS 22
natural

person

F dLb¢/

1-NIDN
2-CCPT
3-CONCAT

1ISO3166 Field 17 of
country code RTS 22

Only
applicable if
the clientis a
natural
person.

Not
populated if
"Client
Identification
Cod¢€'is
populated
witha LEl or  Field 18 of
'INTC'. RTS 22
In case of
more than
one first
name, all
names shall
be included in
this field
separated by
acomma.
Only in
capital letters
Only
applicable if
the clientis a
natural
person.

Not
populated if
"Client
Identification
Cod¢€'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

For ARM only

Column names

Seller BirthDate2

Short

Description Rq REfEY

Birth Date of
the client
natural
person

+ {DATEFORMAT}

Functions Details

Values

this field
separated by
a comma.
Only in
capital letters

Only
applicable if
the clientis a
natural
person.

Not
populated if
"Client
Identification
Code'is
populated
with a LEI or
'INTC'

else
YYYMM-DD

ESMA
Field

Field 20 of
RTS 22

For ARM only

For ARM only

For ARM only

For ARM only

Buyer Decision Maker Type

Buyer Decision Maker Code

Buyer Decision Maker National ID

Type

Buyer Decision Maker First Name

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

Code used
to identify
the person
who makes
the decision
to
acquire/sell
the financial
instrument.

+ {ALPHANUMSS}

Scheme
Name \" Int
Identifier

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

+ {ALPHANUM 40}

111

1-LEI

2-1S0 3166 +
{NATIONAL_I
D} fora
natural
person

Only
applicable if
the decision
maker acts
under a
power of
representatio
nof a
clientdiscreti
onary
mandate,
power of
attorney.
*LEl or

* SO 3166 +
{NATIONAL_I
D} for a
natural
person

1-NIDN
2-CCPT
3-CONCAT

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 12 of
RTS 22

Field 13 of
RTS 22
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Subscription

For ARM only

For ARM only

For ARM only

For ARM only

Column names

Buyer Decision Maker Surname

Buyer Decision Maker BirthDate

Buyer Decision Maker Type2

Buyer Decision Maker Code2

Short
Description

Full
Surname(s)
of the
buyer/seller.

Birth Date of
the decision
maker.

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

Code used
to identify
the person
who makes
the decision
to
acquire/sell
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Rq

+

+

+

Format

{ALPHANUM 40}

{DATEFORMAT}

Int

{ALPHANUMSS5}

Functions Details

Values

person.
In case of
more than
one first
name, all
names shll
be included in
this field
separated by
acomma.
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
acomma.
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
YYYNM-DD
1-LEI
2-1S0 3166 +
{NATIONAL_I
D} fora
natural
person

Only
applicable if
the decision
maker acts
under a
power of
representatio
nofa

ESMA
Field

Field 14 of
RTS 22

Field 15 of
RTS 22

Field 21 of
RTS 22




EURONEXT GLOBAL REPORTING SOLSATORN WEB SERVICES Functions Details

. Short ESMA
Subscription Column names Description Rq Format Values Field
the financial clientdiscreti
instrument. onary
mandate,
power of
attorney.
*LEI
*1SO 3166 +
{NATIONAL_I
D} for a
natural
person

Scheme 1-NIDN
Name \" Int 2-CCPT
Identifier 3-CONCAT

Only
applicable if
the decision
maker acts
under a
power of
representatio
n:
discretionary
mandate,
power of
attorney.

Full first Anq If the
decision

name(s) of ) Field 22 of
the + {ALPHANUM 40} maker is RTS 22

related to a
buyer/seller.
natural
person.
In case of
more than
one first
name, all
names shall
be included in
this field
separated by
acomma.
Only in
capital letters
Only
applicable if
the decision
maker acts
under a
power of
representatio
n:
discretionary
mandate,
power of
Full attorney.
Surname(s, And if the Field 23 of
of the © - {ALPHANUM40} decision RTS 22
buyer/seller. maker is
related to a
natural
person.
In case of
more than
one surname,
all surnames
shall be
included in
this field
separated by

Buyer Decision Makeyational ID

For ARM only Type2

For ARM only Buyer Decision Maker First Name2

For ARM only Buyer Decision Maker Surname2
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Subscription

For ARMonly

Column names

Buyer Decision Maker BirthDate2

Short
Description

Birth Date of
the decision
maker.

Rq Format

+ {DATEFORMAT}

Functions Details

Values

a comma.
Only in
capital letters

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
YYYMM-DD

ESMA
Field

Field 24 of
RTS 22

For ARM only

For ARM only

For ARM only

For ARM only

Seller Decision Maker Type

Seller Decision Maker Code

Seller Decision Maker National ID

Type

Seller Decision Maker First Name

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

Code used
to identify
the person
who makes
the decision
to
acquire/sell
the financial
instrument.

Scheme
Name
Identifier

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

114

Y, {ALPHANUMSS}

+ {ALPHANUM 40}

1-LEI

2-1S0 3166 +
{NATIONAL_I
D} fora
natural
person

Only
applicable if
the decision
maker acts
under a
power of
representatio
nofa
clientdiscreti
onary
mandate,
power of
attorney.
*LEI

* SO 3166 +
{NATIONAL_I
D} for a
natural
person

1-NIDN
2-CCPT
3-CONCAT

Only
applicable if
the decision
maker acts
under a
power of
representatio
n:
discretionary
mandate,

Field 12 of
RTS 22

Field 13 of
RTS 22




EURONEXT GLOBAL REPORTING SOLSATORN WEB SERVICES

Subscription

For ARM only

For ARM only

For ARM only

Column names

Seller Decision Maker Surname

Seller Decision Maker BirthDate

Seller Decision Maker Type2

Short
Description

Full
Surname(s)
of the
buyer/seller.

Birth Date of
the decision
maker.

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

115

+

+

Rq

Format

{ALPHANUM40}

{DATEFORMAT}

Int

Functions Details

Values

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
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
acomma.
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
YYYNM-DD
1-LEI
2-1S0 3166 +
{NATIONAL_I
D} fora
natural
person

ESMA
Field

Field 14 of
RTS 22

Field 15 of
RTS 22




























































































































































































































































































































































































































