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PREFACE

ABOUT THIS DOCUMENT

This document is about thBrop CopyService that provides, nearly, areattime copies ofrequired
information produced by Optiq underadereportsand order message$ormat.

To be able to connect to the Drop Copy gatewdignes will havea dedicated connection setup that fits
their needswith a Drop Copy configuration allowing them to accesstgousdlogical Accessgsor one,
or acrosglifferent Optig Segments.

DOCUMENT AUDIENCE

¢tKA&d R20dzYSyid YdzAadG 68 NBFR o0& 9 dz2NP yRESleMatagemeént A Sy (i &
BaclkOffice, and Compliancedomains.

SCOPE

The scope of this document is listed belowlf scopelJ Out of scope):

Optig Segment Segment Value | In/Out of Scope
Euronext Cash Market
Equities EQ| 1 v
Funds FNO| 2 v
Fixed Incomerx| 3 v
Warrants and CertificatesH 4 v
Blockzl 14 v
S FORE] 15 U
Irish Bonds and Fund(El 16 U

Euronext Derivatives Market

Commodity DerivativesaviO| 8 v

Index Derivative§DD)| 11 v
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Equity DerivativeS=0L] 12 v

Euronext Indices

Indicesi Indice§ 9 Vv

Euronext Approved Publication Arrangement (APRgcility

Trade Reporting and Publicatifiiz 10 U

Other Markets

Luxembourg Stock Exchargel| 5 v

ASSOCIATHDOCUMENTS

The following list of the associated documents, which either should be read in conjunction with this
document or whictprovide other relevant information for the user:

Optig OEG FIX 5.0 Messagéterface SpecificationEuronext Cash and Derivatives Markets
Optig OEG MD6&Kinematics SpecificatiorEuronext Cash Markets

Optig OEG MD6&KinematicsSpecification Euronext Derivatives Markets

Optiqg OEG T@3rror Lisk Technical SpecificatiorEuronextCash and Derivativédarkets(.csv)
Optiq Files Interface SpecificationEuronext Cash and Derivatives Markets

Optig OEG Connectivity Specificatq EuronextCash and Derivativédarkets

<SS S S S

Clients areadditionallyadvised to also refer to the Euronext Rules and Requlations documents for more
details.

For the latest version of documentation please wisé IT Documentation page

SUPPORT

Operational Client Services Desk

Email.clientsupport@euronext.com
Telephone N° by country:

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 7660 8585
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The following lists only alécent modifications made to this version.

For the Document History table see thecument History in Appendix

Version

Changes Description

5.29.0

The following changes have been made to this version of the document:
-+ |t dz8ssighpdBroker) is added in FIX §389(AccountCode
-+ | f dz8n @ 6 w Cadded iNFIRTRG X GMradeType
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1. FUNCTIONADVERVIEW

1.1. INTRODUCTION

Drop Copy is a service, providing near 4t#ak copies of trade reportandorder messages, usually used
by risk managemenbackoffice andcompliance teams

Clients require a dedicated connection to receive Drop Copy messages, which can be setup with
configuration that fits their needsDrop Copy set up for a firm is independent from its Optig access
configuration

Drop Copy Sessions can monitor multiple Optiq Order Egsgions Logical Accesseboth within or
across Optig Segmemnigthin a market Cash or Derivatives).

Drop Copy can only be used to receive messages. A Drop Copy connection cannot be used to submit any
trading activity entryor to perform any other operation on the markethe scope of data iBrop Copy
couldsupplymessage$o clientsfor variousLogicalAccessedpr one, oracross different Optiq Segments.

The data providednh these messages based on thaame one carried in private messages oégular

Ot ASyiQa hNRSNJ 9y iGNER {Satay> K2gSOHSNE Al Aada LINROD

y" Allow the use of a different network /connectivity bandwidth from the one used by the private
Order Entry messages for trading purposes,

Y tNBOGSOG FTNRBY AYyFROSNISY(d LINRGJAAAZ2@ENdeommadR YY I YV R3
data entry, but otty, allows the reception of events that have occurred on the market for fellow
up purposes,

y" Simplify the integration as only a limited number of messages are provided.

1.2. GLOSSARY
This section provides a list of some terargl abbreviations commonly used ihis document.

Please note that some of these terms are described in more details in the dedicated sections within this
document or in the associated Optiq specifications documents.

y" Order Entry Gateway (OEQ$.the software that manages the accessEochang® dients, and
acts as the private interface between the clients and the OjgidchingEngine.

Market Data Gateway (MDGJs the software that provides higtpeedandreattime market data
(publicmess 3Sa 0 F2 N M&ikts 9 EOKI y3ISQa

y
Yy Matching EngineNME: A4 (GKS a2FdgtNB GKIFIG YIyr3asSa GKS GN
y

Markets.

MyENX platform MyEuronext is a digital platform that incorporates several digital applications
built in it, where the Loigal Access Application is one of the application.

© 2023Euronext N.V- All rights reserved. Page7 of 136 5.29.0
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Yy Optig Segmentdefines a universe of instruments habitually sharing common trading properties.
An Optig Segment can contain one or several asset classes. An Optiq Ségoesd is setup
through a Logicakccess.

y" Partition: is a technical subdivision of an Optig Segm&hichmay be comprised of at least one
or several partitions, physically independent one from another, but connected to each other
within the context of the Optig Segment. Instruments mayuwadrom one partition to another
within an OptigSegment.

Yy Logical Accesss an Order Entry Gatew@EG entry point, setup for clients to connect to a single
hLIiAll {S3aYSyids O2yidltAyAy3da GKS G§SOKyAO!I f O2y TA
Logical Accesses can share the same SFTI line. Individual Logical Accesses are required for
connection to the trading OEG and the Drop Copy gateways.

Yy OE Sessioristhe individual physical connection, to a single Partition. A single Légicass may
have @& manyOrder Entry QB sessions as there are partitions in the Opfisgment. The OE
sessions connectivity rules are different for the OEG and Drop Copy gateways, for more details
please review the Euronext Markeg€Optig OEG Connectivity Specificatialogument.

Y Central Order Book (COBs(i KS 9dzNRYSEG ¢NI RAY3I tflFdF2NY¥Qa 2\
which allOn-exchange©On-book submittedor modified orders are held untihatched, expird or
withdrawn.

Yy EuronextTrade Confirmation System(TCS)is used for declaring, flishing and reportingall
transactions madeOff the Central Ordebook (COB) buOn-the exchange, for all instruments
(Fquities, ETFs\Varrants, Certificates andBonds) listed on Euronext Cash Markets and, more
generally for other regulated market trades, such as negotiated deals.

1.3. SUBSCRIBING TO THE SERVICE

/| tASyta akKz2dzZ R dzaS GKS a5 KRvalabeantiMyENS Ql&tfara Logitas | G A 2 v
Access Applicatiomo subscribe to the Drop Copy service.
Drop Copy may require clients to order extra bandwidth on their SFTI® infrastructure. If in doubt, clients

wishing to set up one or more Drop Copy logical accesses should therefore liaisgpeititional Client
Senices Deslat clientsupport@euronext.corin order to validate that they have sufficient bandwidth.

For any additional information associated to the setup of access to the Drop Copy service, clients should
contact Customer Access Servicesa@euronext.com

1.4. MAINRUNCTIONAEEATURES OF TEHRVICE
TheDrop Copy serviciéselfis provided irthe FIX5.0 protocol.

While Drop Copy is provided in FIX protocol, the service can receive datéoframnitor), trading Order
Entry sessions / Logical Accesses that use e8B& or FIgrotocol. Notes on SBE and FIX compatibility
are provided later in this document.

© 2023Euronext N.V- All rights reserved. PageB of 136 5.29.0
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Forvarious Euronexmnarkets this service in Optids provided for Order and Trade messages using the FIX
ExecutionReport (8) and OrderCancelReject(9) message for COB and Euronext MTFsand
TradeCaptureReportAcfAR message for TCS

Clients will have the ability teelect the scope ahstrumentsand MemberCode activitythat their Drop
Copy accessill receive During thecreation orthe modificationof the individual Drop Copy connectids
configuration clients mayselect

TheMarket (Cash or Derivatives)

One or more Optiq Segment$ the Marke
TheFirm ID Member Codg

TheLogical Access

TheType of Messages to receive

<SS S

dients may order multiple Drop CopgpgicalAccesses

1.4.1 Selection of Market

Clients may choose to obtain their Drop CapygicalAccess for Cash or Derivatives markets. Odgical
Accessesire dedicatedor each market. Thdata for each market can be provided acregegmentshat
are part of the market selected.

1.4.2 Selection of Optiq Segment

Cliensmay choose to assign their DropCopylogicalAccessone or moreOptiq Segmentsetup for the
Market on which they havéradingrights orare setup as the Risk Manageks such a single Drop Copy
Logical Access can receive messages from multiple segments of Qptigssegment)of the same
Market

A 2 4 A x

The list ofOptiq Segmentd KI & OF'y 0SS &St SOUSR A& ths@bld I 6 S Ay &

1.4.3 Member Code (or Firm ID)

ADrop CopyogicalAccesanay beassgnedto a MemberCode (or Firm ID) with which the client is setup
to trade on the Euronextlarkets or whichisidentified asRisk Manager role.

In case a single legal entity possesses muligenber Codes (Firm IDs), or if thoddember Codes are
manageddy the same Risk Managéhen a single Drop CopygicalAccesger Marketcan be setup to
receive data for multipléMemberCodes

For maximum flexibility, data for the sandember Code may be setup (and provided) to multiple
different Drop CopyogicalAccesses

© 2023Euronext N.V- All rights reserved. Paged of 136 5.29.0
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For ExampleA backoffice handling a specifidemberCodefor the Derivativedlarketsmay setup a Drop
CopyAccess, and the sandemberCode may be assigned to a Drop Céggess for the Risk Manager
following thatMemberCode).

1.4.4 Logical Access

A Drop CopyogicalAccess is assigned at leastone Trading Logicélcces§OEG}hat belongsat least
to one of theMemberCodes setup for that Drop CoppgicalAccess.

AsingleMemberCode maytrade onEuronextMarkets with multipleLogicalAccesses, either for baakp
and reduction of operational risk purposes, dnem accessing multiple segments.

The default Optiq Drop CopwpgicalAccesssetup,for the Castand Derivativesnarkets is to assigrfand
to receive data forall defined Trading Logical Accesg€&EGJor that MemberCode.

Information for adngle Trading LogicAcces{OEG)or all Trading LogicAtcesse$OEG)pelonging to a
MemberCGodefor a Market may be setup to be sent to multiple different Drop CapgicalAccesses.

If required, clients could choose to segregate their Drop Copy connections to receive informatéon for
single Trading Logical Acces$€EG) a subset, butnot all trading Logical Accesses, per Drop Copy
account.

For Example: A Sponsored Access client of a membe®immay request a Drop CojggicalAccess for
their own activity performed under a dedicated tradibggical Access, at the same time baoKice
handling all activity of that member firA¢ may setup a separate Drop Cdmgical Access which will
receive data for all activity, includingahof the Sponsored Access client.

1.45 Type of Messages

dients will be able to choose the configuratiorof their Drop Copy Logical Access the type of messages
theywould like to receive, from the list below

y" Order messages from the CQBash and Derivaidg), and Euronext MTHEash;

y  Trademessage$rom COBCash and Derivativgsand thevariousNon-CORrades' (Derivatives)
[default service];

y" Trade Confirmation System (T@38)filled orPre-matched declaration§Cash)

The message types listed above could be combiodxk receivedy a single Drop Copy Logical Access.

1Non-COB trades for Derivatives cover varioustioibk Onrexchange Facilitiesincluding Wholesales (EMN¥) and Request for
Cross (EMM 7)

© 2023Euronext N.V- All rights reserved. PagelOof 136 5.29.0
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For more details on the events covered in scope of messages sent via Drop Copy for the various levels of
service identified please refer to thiedicated section within this document.

© 2023Euronext N.V- All rights reserved. Pagellof 136 5.29.0
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2. TECHNICADVERVIEW

2.1. CONNECTIVITY DBOP COPY

To receive Drop CopfpC)messages client should connect to the gatewagésjicated to Drop Copy
servicedor the appropriate Market

More information on DC connectivitg provided below.

2.1.1 nnectionInformation

To connect to the Drop Copy service clients require a dedida@dgical Accesshich can be obtained
using existing Connectivity request forrist S & S & SlscB8dQdl theS¥rviEad

With the creation of thidDCLogicalAccess clients will also be provided with the Drop Copy ID, and the
associated connectivity information to which thegveto connect

Drop Copy connectivity for Cash and DerivatMeskets is separate and different.

As Drop Copy service may provide cresgment informationfor a Market (Cash or Derivatives)
connectivity information for theappropriate MarketQ & & & Mdusled $1 theCash and Derivatives
Standing data filg, provided for each Optig Segmentthe section associated to connectivity.

While the Order Entry connectivity information provided for each Ofgtigment is specific only to that
segment, the Drop Copy connectivity information included in the individual segment standing data files is
the same for all OptiGegments of a specifiglarket (e.g. Cash).

For more details on the standing data $lelients should review théuronext Markets; Optiq File
Specificatiordocument

Standing data filemay contain connectivity information for multglDrop Copy IDsyhich represent
different Drop Copy connectivity information. Clients must use only the connectivity information for the
Drop Copy IDo whichthey were assigned. Any attempts at connecting to other Drop Copy IDs will be
rejected.

For moreinformation about connectivity clients should refer to théeuronext Markets; Optig OEG
Connectivity Specificatiadocument.

2.1.2 Drop CopyLogon& Administrative Messages

Yy Message Header:
Drop Copy services for Euronext and Luxembourg Stock Exchasegéhe same infrastructureso, or
Drop Copyuse,the client should sethe Exchange IB A (| K BURONEXT Ay |t f :SY@ANRYYS

© 2023Euronext N.V- All rights reserved. Pagel2of 136 5.29.0
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I ForSBEThe fieldExchange IWill be used for this. It iprovided in outgoing messages

I ForFIX HeldsTargetCompl@Tag: 56) an&enderComplDrag: 49ill be used for this. They

are needed in incoming and outgoing messages

y" Logon (A) message

Technical Overview

To receive Drop Copy messages clients first need to successfully connect to the Drop Copy gateway, by
sending d_ogon(A) message

Upona successful logarelient will receive d.ogon(A) message providing treequence numbenf the

last message received from the clielthile, h case of an unsuccessful logon clients will receiRejact

(3) message

Drop Copy ga&way is available only for sending copies of messages to clients, and not for any instructions

to be submitted to Euronext. As such some of the fields inLibgon(A) message (listed below) are not
relevant or applicable when connecting to the Drop Copye@ay, and if provided will be handled as

described below.

Field Name FIX Tag Use in Drop Copy

HeartBtint 108 While FIX allows clients to set a value for Heartbeat interval, in Optiq this
will be restricted to the maximum allowed by tegchange anthade available
in configuration of the segment.

EncryptMethod 98 Always set to zero (0)

OEPartitionID 21019 | Field used, and must be specified with OE Partition ID setup for the Drop
gatewaylD. If notprovided orprovided with an incorrect Drop Copy gatew:
ID, thenthe Logon will not be accepted.

LogicalAccessID 21021 | Field used, and must be specifiediwtihe Logical Access ID setup for the D
Copy connection

NextExpectedMsgSegNum 789 Mandatoryto be provided. The field always indicates the sequence numbg
the next message the client is expecting to receive from the Drop (
gateway. For thdirst logon of the day the field must be set to one (1).

Queueing Indicator 21020 | Mandatory to be provided Y R ¢ KA f S fuictionaly®isgdiai Dropd
Copy the value provided in theefd must be set to one of the possible valu
for this field as dscribed in the FIX specifications.

DefaultApplVerID 1137 Mandatory to be provided and should be set by default to 9 = FIX50SP2

Software Provider 21050 | Optional fieldin which clients may provide details of the software provig

used for their solution. This field may be used by Exehange for improveq
troubleshooting and service purposes.

Yy Heartbeat (0) / TestRequest (1) messages:

Asalimited number of messagestisceived by the Drop Copy gateway from clients, in order to maintain
their Drop Copy connection active, just like on the trading OEG, it is expectethéh@f A Sy (i & Q
either sendsHeartbeat(0) messages within the pidefined delay of inactivity terval, or replies to the

9 E OK | Tesifequas(l) messages.

© 2023Euronext N.V- All rights reserved.
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TheDrop Copy gateway behaw# a similar manner to the one of the Optiq trading OB6 with the
trading OEG the delay of inactivity parameter for the Drop Copy gateway is provided @ptioeOEG
Gonnectivityspecificationglocument.

Yy ResendRequest (2) / SequenceReset (4) messages:
The ResendRequesf2) andthe SequenceResegid) behaviar in Drop Copy gateway follows the same
behaviar as for a trading OEG. The handling of the main cases for these messages is provided in the
Euronext Markets Optiq OEG Client SpecificatiodX 5.0 Interfacdocument.

2.1.3 ThroughputLimits

Themessages sentia Drop Copy artargeted to beprovided innearreaktime, as events on the trading
platform occur.

Drop Gopy Logical Accesses do not have a throughput limit. Inbound throttling is not applicable to the
Drop Gopy connections and outbound messagae not subject to throttling and will be sent as soon as
processed.

The performance of a single Drop Copy Access monitoringtipial LogicalAccesses and / or across
segments will encounter increased latency

2.1.4 Conformance Testing for Drop Copy

Drop Copy sessions aa@ optionalpart of the overall Full Conformance for the SBE and FIX Interfaces.

The conformance script contains specific test cases to validate that orders and/or trades generated by the
exchange via trading (OEG)gicalAOO0SaaSa | NB NB OS DOS®py ogicalickeSs. Odza G 2
Clients using SBE for their trading (OE@jcd Accesses may use these tests to validate data compatibility

between their SBE incoming messages, and the outgoing FIX message sent to Drop Copy.

2.2. DATA COMPATIBILITY BETWEEN PROTOCOLS

Clients are urged to carefully review the guidelines of foridantified in the message specifications for
both SBE and FIX on format in which data should be sent in private messages, to ensure the most
appropriate correct interpretation of the data.

2.3. SCOPE (BEVENTS & ASSOCIAMESSAGE

This document provides detailof the Drop Cop$gervice provided to the clients of Euronext covered by
Optigq.

© 2023Euronext N.V- All rights reserved. Pagel4of 136 5.29.0
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Via the Drop Cop§ervice clients receive messages associated only to the application messages (e.g. New
Order, Fill) exchanged through the trading Order E@ageways / paritions.

Administrativemessags (e.g. Logon (A)are only used to technically connect to tHerop Copy&ervice
The &ndingof copies equivalent to the administrative messages, from the trading Order Entry Gateways
/ partitions to the clientdsnot inthe Drop Copyervicescope

When setting up their Drop Copy connection clients may choose the typpplicationmessages to
receive via theservice.Sectionsbelow providemore detailsabout the possiblescopeassociatedo the
selection ofmessages

AcknowledgementP QuotgCash and Derivatived)/holesaleand Request for Cross (REGhmissions
(Derivativesare not sent via the Drop Copgyut when quotesgenerate arade it would be sent via the
service as any other trade

2.3.1 Order Messages for CQihd Request for Liquidityor Price via Quote Reque$RFQ

Fororder related DropCopy, the clients will receive dlorder related messages which are submitted to
COB for Cash and Derivatives markets, and Dark Trades for Euronext MTFs on the Cash market.

The Order messages in Drop C&wvice provide clients with a copy of orders submitted by the client to
the selectedsegment(s) and Market

The scope of order copies sent will be defined by Member Code(s), trading (OEG) Logiéaktess(es)
and/or Optiqg Segment(s), and the Market assigned & authorized for the Drop Copy Logisd.

The clientcanchoose toreceive either order messages only, or bothde and order messagel both
casesthey willreceive copies of acknowledgement, triggering, modification and cancellation of orders
using the FIXExecutionRepor{8) messages.

y" ForOrdersCancellation:

I Orders thatare cancelled due to a command submitted biReskGuard risk manageran be
recognized by the value in thExecTypeg(tag: 150) set toP (Cancelled by Member Risk
Manage).

I Thecancellation of ordersvith validity typeequal toGTDor GTCthat are eliminated for the
previous session, and those eliminated due to Corporate Events, are sent in the Drop Copy at
the start of the next trading session, with the figlddStatus(tag: 39) set to valud (Done for
Day)

y" ForRequestof Quote (RFQ) Ac
In Drop Copy, the acknowledgement of RFQ messages are sent oetivatives markets onlyupon
submission of requests for liquidity by the clients to market EiecutionReport(8) message. The
messages are not sent for Cash markets or for any other events. These message&kewEyadtag:
150) set tg (RFQ Ack).

Yy For LRQuote:
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The Drop CopyExecutionReport(8) messages are not generated fd? Quote(Cash and Derivatives)

submissions, however corresponding messages are sent in case such submission matches and generates

a trade.

y" Order Rejection:

As part of theorder message service, Drop Capgvides arExecutionRepor(8) forthe rejection of new
orders While it provides an OrderCancelRejec(9) for the rejection of orders modification or

cancellation

The events (and associated SBE messages) that ttiggeending oExecutiorReport(8) for ordersare:

Event Cash Market berlvatives
Market

AnAcknowledgement of a new order submissfon Central Order Book (COB) Y Y
An Acknowledgement of a new submissfonWholesales and Request for Cross (RFC) N N
using EMM 4 and 7
Triggering or conversion of previously submitted orderg(Stop Y N2
b20ATAOFGA2Y 38y OMheislipRedquéstla) f(RXSULE) Maéssaded § Y Y
Cancellation of an order Y Y
Please note, that GTD / GTC orders eliminated for the end of the previous session, a
those eliminated due to Corporate Events willdsnt in the Drop Copy at the start of the
next trading session, with the field OrdStatus (tag: 39) set to value 3 (Done for Day)
Modification of an order Y Y
Confirmation of a Order that breached collars Y N
An Acknowledgement of a Request faquidity (RFQ) N Y
Rejection of New Orders, Modification of Orders, Cancellation of Orders N Y

TheMapping of SBE and FIX messages and values are provided in the table below for various cases.

SBE FIX (ExecutionReport (8))
Message Field Value ExecType (150) OrdStatus
Event Value (39) Value Cash | Derivatives
Acknowledgeme_nt pf al ack (03) | Ack type 0 = New Order 0 = New 0 = New v v
new order submission Ack
. L = Triggered or
3 = Stop Triggere( . S = Stop >
Ack (03) | Ack type Ack [C] Activated by Triggered Ack Y N
System
Ack (03) 5 = Refilled e = Refilled _
Triggering or Acktype Iceberg Ack [C] Iceberg Ack 0= New Y N
conversion of _ L = Triggered or _
previously submitted Ack (03) Ack type 6= I\A/I(-:rll_ [gt]econd Activated by S;erc;rll\ngck Y N2
orders System
14 = Iceberg h = Iceberg
Ack (03) Transformed to Transformed to _
Acktype Limit due to Limit due to 0= New Y N
Minimum size [C]| Minimum size
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SBE FIX (ExecutionReport (8))
Message Field Value ExecType (150) OrdStatus
Event Value (39) Value Cash | Derivatives
_ L = Triggered or _
Ack (03) Ack type Tr1i6 _er\(/e'(:jL,JA/::/If [CC] Activated by T?i - Z::e'?j \:(::(k: Y N
99 System 99
Notification generated . .
. 15 = Ownership k = Ownership | =Order
by client recovery Ack (03) | Ack type Request Ack [C] Request Ack Status Y Y
messages
) Kill 1 = Order
Kill (05) Reason Canc_elled by 4 =Cancelled | 4 =Cancelled] Y Y
Client
Kill cii:el?ergeg P =Cancelled by
Kill (05) oy Member Risk | 4 = Cancelled] N Y
Reason member risk
Manager
manager
24 = Order v = Order
Kill (05) Kill canczlelled.by canczlelled.by 4 = Cancelled N v
Reason clearing risk clearing risk
manager manager
11 = Order b = Order
Kill Cancelled due to| Cancelled due to
Kill (05) Cancel On Cancel On 4 =Cancelled] Y Y
Reason . .
Disconnect Disconnect
Mechanism Mechanism
Kill 8 = Remaining X = Remaining
Kill (05) Reason quantity killed quantity killed 4 =Cancelled| Y Y
(10C) (10C)
. Kill 7 = Cancelled by| a = Cancelled by| , _
Kill (05) Reason STP STP 4 = Cancelled Y Y
Kill (05) R Kill 5 = Done for day| 3 = Done for Day 3= Bone for Y Y
Cancellation of an orde eason 26 ay
. = Order o
Kill (05) K"\ Ejiminated due to| © = Elminated by _ oo ncelied| v N
Reason corporate event
Corporate Event
3 = Order U = Order
. Kill Cancelled by Cancelled by _
Kill (05) Reason Market Market 4 = Cancelled Y Y
Operations Operations
23 = Order u = Order
. Kill cancelled due to | cancelled due to _
Kill (05) Reason | Market Maker Market Maker 4 =Cancelled N Y
Protection Protection
26 = Order w = Order
. Kill cancelled due to | Cancelled due to _
Kill (05) Reason Trade Price Trade Price 4 =Cancelled) N Y
Validation Validation
36 = Order n = Order
. Kill Cancelled due to| Cancelled due to _
Kill (05) Reason | a potential trade | a potential trade 4 = Cancelled N Y
outside FSP limit§ outside FSP limits
. Kill 9 = Beginning of | Y = Beginning of _
KIT(O5) | Reason| PAKO Period PAKO period | 4~ Cancelled ¥ N
Kill (05) Kill 2 = Order Expired C = Expired 4 = Cancelled Y Y
Reason
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SBE FIX (ExecutionReport (8))
Message Field Value ExecType (150) OrdStatus
Event Value (39) Value Cash | Derivatives
. 17 = Order _
Kill (05) Kill cancelled due to g V= ancelled dug 4 = Cancelled Y Y
Reason . to a Kill command
Kill command
41 =Order a¢a = Order
. cancelled due to | cancelled due to
Kill (05) R(gl;on Order Price Order Price| 4 =Cancelled Y N
Control Collar | Control Collar
breach breach attempt
43 = Cancelled | * = Cancelled due
. Kill due to Breach of | 1 Breach ofVIEP
Kill (05) MEP set by a . 4 = Cancelled N Y
Reason S set by a clearing
clearing risk .
manager risk manager
44 = Cancelled | # = Cancelled du
. Kill due to Breach of |+ Breach ofVIEP
Kill (05) MEP seby a 4 =Cancelled] N Y
Reason . set by a member
member risk .
manager risk manager
cl\)/llrggflcatlon ofan Ack (03) | Acktype| 1 =Replace Ack 5 = Replaced 5 = Replaced Y Y
Confirmation of a 4 = Collar d = Collar _
breached collar order Ack (03) | Acktype Confirmation Ack| Confirmation Ack 5 = Replaced
Request for Liquidity Ack (03) | Ack type 11 = RFQ Ack j = RFQ Ack 0 = New N

2.3.2 Trade MessagegDefault Service]

Fortrade related Dropopy, the clientswill receiveall trade executionmessages from

y" (1) COB for Cash and Derivatives markets,
Yy (2) Dark trades for Euronext MTFs on the Cash market,
Yy (3) the various Noi€COB trades for the Derivatives markets.

The default level of th®rop Copyservicefor trade messages is th#te serviceprovidesthe clients with
a copy of their COB tradgBarktrades and OfBook On Exchange trades

The scope ahetrade copies sent will be defined by tMemberCode(s), trading (OEG) Logiéatess(es)
and/or Optiqg Segment(s), and the Matkassigned & authorized for the Drop Copy Logkcakss.

The clientcanchoose to receiveither trade messages only, or both trade and order messalyeboth
casestheywill receive copies of trade confirmation messages using thExXdgutionRepor{8) message.

As for any other trades, Drop CopyecutionRepor{8) messages are sent whanLP QuotgCash and
Derivatives) Wholesalessubmissions (Derivativesy Request for Crossransactions (Derivativesjre
matched and generate a trade.

The trading events that triggethe sending oExecutiorReport (8)messages for tradegre:
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y" Tradeexecution
y" Cancellatiorof a TradgTrade Bust

Case of strategy trade:

y Strategy trade execution:

For Derivatives Markethe trade is sent for the strategyith the list of allegs In this case, amdividual
execution messageill be sent for the strategy trade listing individual legs in the same message.

y  Strategy trades cancellation:

For the Derivatives Markgethe strategy trade cancellation is sentrfeach individual leg of the strategy
Inthiscasé Yy AYRAQGARdzZ £ SESOdziAzy YSaalk3asS gatt 068 asSyil
i The field ParentExecl§21094) identifies theExecID(17) provided in the original trade
message,

I The ParentSecurityl21093) represents the Symbol Index of the strategy from the original
trade message.

This allows to map all cancellations of individual legs to the original message sent for the stradegy tr
The individuaExecReflP19), in such trade cancellation messagissthe Execution ID of each individual
leg provided in the repeating group of the original trade message inlfegExeclL893).

Trade Cancellation of Leg 1
ExeclD leg 1 456
| ParentExeclD Strategy 123
Trade ExecReflD leg 1 456
ExeclD Strategy 123
LegExeclD leg 1 456
Leg 2 951
Trade Cancellation of Leg 2
ExeclD leg 1 951
| ParentExecID Strategy 123
> ExecRefID leg 1 951

Case ol.IS wholesaldérade:

Forcancellation of a LIS wholesale tradee trade cancellation messages include ti&TransactionID
(21085) toenable the mapping ahe individual cancellation to the overall wholesale transaction.

The mapping of SBE and FIX messages and velu#se trade relatedevents are provided in the table
below:

FIX (ExecutionReport (8))
Event SBE Message ExecType (150) Value | OrdStatus (39) Value| Cash | Derivatives
Trade Execution Fill (04) F = Trade (partial fill or fill) | 1 = Partiallyfilled Y Y
Fill (04) F = Trade (partial fill or fill) | 2 = Filled Y Y
Trade Cancellation Trade Bust Notification (19| H = Trade Cancel H = Trade Cancel Y Y
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2.3.3 Clear Book following a Failover

LYy OF&S 2F FILA{208SNI gAGK I Ffd 2y AyadNdzySydaz al N
.221Q O02YYIFIYyR® ¢KA& O2YYFIYR A& GNARIISNBR 6KSy (272
This command generates in DropcopglaarBookU75) message for each Book to be cleared.

2.3.4 TCS Messagdg€ash Market)

To receive messages associated to the FilleBreiMatched declarations from TGS$he clients must
specificallyrequest for this configuration to be setup in the Euron8ydtem. This should be identified on
the setup of the type of messages to receive for the Drop Copy trade service eittie creation of the
associated Logicé&kccess, or oithe request to modiy it.

In TCS messagssope, theDrop Copy connection would transmit a copy of fradeCaptureReportAck
(AR) message3he events that triggethe sending ofTradeCaptureReportAckAR messages for TCS
Declarationare:

y" PreMatching of aDeclaration
Yy Declaration being Filled
y" Cancellatiorof a Declaration

Mapping of SBE and FIX values for the declarations are provided in the table below:

SBE (Declaration Notice (42)) FIX (TradeCaptureReportAck (AR))
Event Values in Fieldeclaration Status Values in Field rdRptStatug939)
Declaration Filled 7 = Filled 19 = Filled
Declaration Prévlatched 13 = PreMatched 18 = PreMatched
Trade Cancelled 5 = Cancelled 2 = Cancelled

2.3.5 Order &Trade Messages

If a client subscribes teeceive bothOrderand Trade messages, theyill receive all messagedentified
asavailable by defaulh scope of the two individual services Ofidersmessageandthe Trademessages

Selecting Ordeand Trade messages carsalbe combined witlthe selection of other scope of messages,
namely [claratiors from TCSfor the CastMarkets)
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2.3.6 What is Not in Scope

With exception oimessages and functionalitiédentified in this document, other messages that may be

in use on the trding OEGre not in scope of the Drop Capylessags used in Drop Copmay be used

for multiplefunctionalitiesin the trading OEG and as such have a wider range of values, fields and features.
The following functionalities and messages ac in scope of the Drop Copy:

y" EuronextRiskGuardERGJnanagement associated messag@eser Notification, Acks of ERG Risk
manager messages)

Implied prices

Request for Implied Executipn

Acknowledgement oQuotes submissiomessages

Market Maker Sigtin,

Market Maker protection

Acknowledgement of Wholesale and Request for Cross (RFC) submissions

S

24, a{ ¢! w¢ hC 5B5UR &€ .91 ! £Lh

Following a successful logon Boop Copy Gateway, for thefirst connection of theTrading Session the
Drop Copy will send to the clients the messagbsit were processed durinthe end of theprevious
trading sessions as described below

Regular OEG wiknd cancellation (Kill) messages for any GTD / GTC orders that expired at the end of the
previous trading session, as well as any orders that were cancelled after the trading session due to
corporate action at the start of the trading session. Drop ceyily also send these order cancellation
messages.

In addition to this, Drop copy withlsa send out messages for orders that are cancelled at the end of the
previous trading session (i.e. expiring Day ordBxedtaNeutral orders etc).

All these are servia message=xecutionReport8),whichis flagged with the fiel®rdStatugtag 39) set
with one of the following values:

y" 3 = Done for Day
Yy 4 =Cancelled
y" C =Expired

2.5. DROP CORBEHAVIOQR INCASE OFAILURE

The kehaviar of Drop Gopy in case of failures described in theEuronext Marketsg Optiq OEG
Connectivity Specificatiog®cument.
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3.

MESSAGE STRUCTBRR INDIVIDUAL CASES

TheFIXExecutionRepor(8) message covers multiple cases of messages sent back to the clienBropoCopythe list of cases is limited, and
the list offields and possible valuess provided in the sections below on a case by case basis.

3.1.

COMPATIBILITY BETWEEN SBE AND FIX

Dueto differences in representation of fields and values available between SBE aimddal3é the original OEG messages are submitted
in SBE protocol, thiéelds listed belown Drop Copyre provideds A G K @ f dzSa @Daddiood) LILX A OF 6t S¢

I PartyRole (452)

I PartyRoleQualifier (2376)

I NestedPartyRole (538)

I NestedPartyRoleQualifier (2384)

Values present in SBE in the field Trade Type that are identified as not in use, or in useMdatikdiypata messages are not present in
FIX, and are not used in Drop Copy

Timestamps in Drop Copy messages are provided as follows:
i AllCOBmessages contain eith&ookINTim&21002) orTransactTim&60),

I The actual time othe message being sent out tbe client by the Drop Copateway, is in the header of the FIX messagehe field
SendingTimé52).

3.2.

NOTES ON REPRESENTATIOMESBAGES & CASES

While full set of usable fields and values are present in the overall message strudeseribedin the FIX mesage specifications to
accommodate all required cases, only the fields and values that areilusadh individual case are listed in the tatielow.

The graphic representation conventions used in this section are the same as those usedramext Markets Optig OEG Client
Specifications FIX 5.0 Interfacdocument, notablythe use of &ible border outlines to represent repeating section#/here useful and
applicable, tables below provide multiple repetitions of the rows, to represent gadaided viathe repeating sections.
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Yy ¢CK®MCE O2ftdzyYy Ay (GKS I 0 fpfosidesiesdncs bf thi field $ &anididdbal cass, fadéses the notation
identified below.The values in this fielthay differ from the overalpresence value provided in the FIX message specifications documents
I M: Mandatoryfor FIX 5.0 protocol,
i A: Always provided by Euronext even if not Mandatory for FIX pragtocol
i C:Conditiona)
i O: Optional
I F: Future Use

Yy FutureUsefields are provided in the structure, to indicate fields that would become active in future versions of Optig, but aréngot go
to be provided for the current version of implementatiorhese fields wilNOT be present in the messages sent by the Drop Copy until
the implementation of the associated functionalities.

Y Inthe tables for each case2d dzYy a=+| f dz§ 9EIl YL S&ad¢ A& fSTd o0ftlyl] 6KSNB GKS FASt

use.

3.3. ORDER MESSAGES FOR COB

Examples of various Order message cases are probiled in individual sections

3.3.1 Acknowledgement oNew Order and Request for Liquiditpr Price via Quote Reque$RFQ

Message: ExecutionReport (8)

Sample valuegrovided in this example represent an acknowledgement of a newly entered LimitwittilDay validityoninstrumentwith Symbol
Index1110530in Central order book

In case of an order in a strategy, the fi@dcurityl§48) will provide the Symbol Index of that strategy

Tag Field Name Format Len Possible Values M/C | Short Description, Compatibility Notegy Value
& Conditions Example

Message Header M
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Tag Field Name Format Len Possible Values M/C | Short Description, Compatibility Notegy Value
& Conditions Example
21005 | ClientMessageSer| UTCTimestam 27 | Timestamp C Indicates the time of message transmissio 20190214
dingTime p the consistency of the time provided is nof 15:30:01.4
checked by the Exchange. 62743346
5979 | OEGINFromMemk UTCTimestam 27 | Timestamp C | Order Entry Gateway IN time from membeg 20190214
er p (in ns), measuredwhen inbound message | 15:28:52.8
enters the gateway 33883664
7764 | OEGOUTTOME UTCTimestam 27 | Timestamp C | Gateway OUT time to ME (in ns), measur{ 20190214
p when inbound message leaves the gatewg 15:28:52.8
34193232
21002 | BookINTime UTCTimestam 27 | Timestamp A Time of order creation in ME 20190214
p 15:28:52.8
40530924
21003 | BookOUTTime UTCTimestam 27 | Timestamp C Matching Engine OUT time (in ns), when | 20190214
p message leaves the Matching EngiNE) 15:28:52.8
40568733
7765 | OEGINFromME UTCTimestam| 27 | Timestamp C | Gateway IN time from ME (in ns), measur{ 20190214
p when outbound message enters the 15:28:52.8
gateway 33883664
11 ClOrdID String 20 | From-2"63 to 2631 A Identifier of anOrder assigned by the Clien 190
when submitting an order to the Exchange
48 SecuritylD String 10 | From O to 2"322 M Exchange defined ID of an 1110530
instrumentcontract
22 SecuritylDSource String 1 | 8 = Symbol Index M Type of the SecuritylAlways set to 8 8
20020 | EMM Int 2 | 1 =Cash and Derivative Central Order Book (CO| A Exchange Market Mechanism 1
7 =Derivative On Exchange Off book
8 = ETF MTHNAV Central Order Book
37 OrderID String 20 | From O to 27642 M Numerical order identifier assigned by ME| 5
For acknowledgement of RFQ populated
with the same value as in fiel@uoteReqID
(131)
39 OrdStatus Char 1 | 0=New M Order status 0
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Tag Field Name Format Len Possible Values M/C | Short Description, Compatibility Notegy Value
& Conditions Example
21004 | OrderPriority Int 20 | From 0 to 27641 C Rank / priority of an order. Order with 2
lowest value in OrderPriority has the
highest priority Value that can be used to
reconcile orders between private and publ
messages.
20052 | DarkExecutioninst| MultipleCharV| 9 | First Position = Dark Indicator (0: No ; 1: Yes) C CASH ONLY 000
ruction alue Forth Position = Sweep Order Indicator (0: No ; 1 Field used as instruction for dark order
Yes) handling.
Fifth Position = Minimum Quantity Type (0: MAQ
1: MES)
44 Price Price 20 | From-2763 to 27631 C Instrument price per quantity unit 25
Field populatedor Limit, Iceberg (Cash) an
Stop Limit (Cash) orders. Not provided for
Market, Stopmarket (Cash), Peg (Cash) a
MTL orders.
38 OrderQty Qty 20 | From 0 to 27641 C Total order quantity, per quantity unit 1050
151 | LeavesQty Qty 20 | From-1 to 2"642 M Indicates theremaining quantity of an ordej 1050
(quantity open for further execution)
For RFQ Ack field populated with valie
17 ExecID String 10 | From 0 to 2"322 M Set to NA for nosirade related messages | NA
150 | ExecType Char 1 0 = New M Describes the specific type of 0
i = OrderCreation By Market Operations ExecutionReport (8) message while
j = RFQ Ack OrdStatus (39%lways identifieshe current
e = Refilled Iceberg Ack order status (e.g. Partially Filled).
h = Iceberg Transformed to Limit due to Minimum
size
99 StopPx Price 20 | From-2"63+1 to 2631 C CASH ONLY
Stop Trigger Price / Mandatory for Stop
orders
20004 | UndisclosedPrice Price 20 F CASH ONLY
Future Use
1138 | DisplayQty Qty 20 | From O to 27641 C Maximum quantity shown to market
participants (for Iceberg Order only)
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12 = Executing Trader
999 = NotApplicable

(448) specified.

For Execution with Firm short code in Dro
Copywhere the values in the original
trading OEG message
1  were received in SBE protodbk
value will be set t®99 (Not
Applicablé;
1  were received in FIX protocol, th
value will be set to 3 (Client ID) ¢

12 (Executing Trader)

Tag Field Name Format Len Possible Values M/C | Short Description, Compatibility Notegy Value
& Conditions Example
20175 | TriggeredStopTim Char 1 | 0=Day C CASH ONLY
elnForce 1 = Good Till Cancel Specifies the maximum validity of an
6 =Good till Date triggered stop order. On triggering of a Stq
order the value in this field is populated in
the field TimelnForce (59).
131 | QuoteReqID String 20 | From O to 27642 C Numerical RFQ identifier assigned by the
matching engine, unique per instrument
and EMM.
21037 | RFQAnswerlndica Int 1 |0=No C CASH ONLY
or 1=Yes Indicates whether the message is, or not,
guote sent as an answer to a QuoteReque
(R) message.
21038 | RFQConfirmationl Int 1 |0=No C CASH ONLY
ndicator 1=Yes Indicates whether the message is, or not,
order sent as a confirmation of a
QuoteRequest (R) message.
21800 | ConditionalOrderF| Int 1 | 0= Firm (default) C CASH ONLY
lag 1 = Conditional Indicates if the order is a conditional or a
firm order
453 | NoPartylDs NumInGroup | 1 | Always setto 1 A Number of PartylD entries 1
448 | PartylD String 11 | Alphanumeric A In this case provides the 59786
ExecutionWithinFirmShortCode
447 | PartylDSource Char 1 | P = Short code identifier A Source of PartylD value P
452 | PartyRole Int 3 | 3=ClientID A Identifies the type orole of the PartylD 3
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Tag Field Name Format Len Possible Values M/C | Short Description, Compatibility Notegy Value
& Conditions Example
2376 | PartyRoleQualifier Int 2 | 22 = Algorithm C Used to further qualify the value of 23
23 = Firm or legal entity PartyRolg452)
24 = Natural person
99 = Not Applicable ForExecutionWitinFirmShortCodé Drop
Copywhere the values in the original
trading OEG message
1  were received in SBE protocol th
value will be set t®9 (Not
Applicable;
1 were received in FIX protocol, th
value will be set to 2RAlgorithm)
or 23 (Firm or Legal Entity) or 24
(Natural Person);
1724 | OrderOrigination Int 1 | 5= Order received from a direct access or C Identifies the origin of the order
sponsored access customer
2593 | NoOrderAttribute | NumInGroup | 1 | If provided, from 1 to 2 C Number of order attribute entries
S
2594 | OrderAttributeTyp Int 1 | 0= Aggregated order C Used in case client needs to indicate valug
e 1 = Pending allocation of AGGR or PNAL, OR in Risk Reduction
3 = Risk reduction order order
2595 | OrderAttributeVal String 1 | Y=Yes C | Always set to Yes if OrderAttributeType
ue (2594) if provided
29 LastCapacity Char 1 | 7 =Dealing on own account (DEAL) A Indicates whether the ordesubmission 7
8 = Matched principal (MTCH) results from trading as matched principal,
9 = Any other capacity (AOTC) on own account or as any other capacity.
110 | MinQty Qty 20 | Value '0' by default and depending to a minimum| C Minimum quantity to be executed upon
value for the given instrument and/or market type order entry (else the order is rejected).
Only provided whersubmitted in the
original order entry message
21013 | AckPhase Char 1 | 1=Continuous Trading Phase A Indicates the trading phase during which | 1
2 = Call Phase the Matching Engine has received the ord
3 = Halt Phase
5 = Trading At Lagthase Values 5 and 8 apply only for Cash marke
6 = Reserved
7 = Suspended
8 = Random Uncrossing Phase
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Tag Field Name Format Len Possible Values M/C | Short Description, Compatibility Notegy Value
& Conditions Example
21014 | AckQualifiers MultipleCharV| 15 | 0 = Darkndicator A Field used to provide additional informatiol 000000
alue 1 = Queue Indicator on thecorresponding order. 00
2 = Request with Client Order ID
3 = Use of Cross Partition For Derivatives position 0 is not applicable
4 = Internall and is always set to 0.
5 = Internal2
6 = Execution Upon Entry flag Enabled
7 = Executed Upon Entry flag
21019 | OEPartitionID Int 5 | From 0 to 2161 A Identifies uniquely an OE Optiq partition by 10
which the engine is reached.
21021 | LogicalAccessID Int 10 | From O to 27321 A Identifier of the Logical Access. 30597
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Message Structure For Individual Cases

Tag

Field Name

Format

Len

Possible Values

M/C

Short Description, Compatibility Notes

& Conditions

Value
Example

432

ExpireDate

LocalMktDate

Date

Provided for:

Orders submitted with
TimelnForce (59) set to 6 = Gooq
Till Date (GTD). Indicates the las
day the order can trade ;

Orders submitted with
TimelnForce (59) set to 1= Good
Till Cancel (GTC). Indicates the |
day the order can trade. Please
note this information wilNOTbe
provided for all events of the
orderon the day of its
submission Only in theday after
the submgsion- if the order has
not been fully matched or
cancelled the day beforethe
ExpireDate (432) will be provided
for all events(order modification,
order cancellation, partial or full
execution, trade cancellation, ref
of iceberg, trigger of stopodar
breach confirmatioror as a result
of an OrderMassStatusRequest
(AF))communicated through the
ExecutionReport (8) message.

14

CumQty

Qty

20

From-1to 2"64-2

Cumulated quantity (to be calculated with
Quantity Decimals).

For RFQ Ack field populated with vatie
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Message Structure For Individual Cases

Tag Field Name Format Len Possible Values M/C | Short Description, Compatibility Notegy Value
& Conditions Example
336 | TradingSessionID String 3 | 101 =Session 1 C Defines the validity time periods for Valid | 101
102 = Session 2 For Session orders.
103 = Session 3 Sessions represent the following:
104 = Sesglon 4 ) Yy Session &, Normal Trading Hours
205 =Session 1 and Session 3 (Cash)
313 = Session 1, 3 and Session 4 . .
123 = All Sessions, deprecated (no more used or y SeSS.IOI‘I.Z Normal Trading Hours
Optiq) (Derivatives for future use)
Yy Session § Extended Trading Hours (fo
Index Derivatives segment, correspon
to the extension 17.30 CEP2.00 CET
for future usec for Structured Products
segment, corresponds to the first
extension 18.30 CEDR0.00 CET)
Yy Session 4 Second Extendeddding
Hours (for Structured Products
segment, corresponds to the second
extension 20.00 CET to 22.00 CET)
For Cash:
- Except Structured Product©nly
101 = Session 1 is valid
- For Structured Productsl01 =
Session 1, 205 =Session 1 +
Session 3, 313 = SewssEl, 3 and
Session 4 are allowed;
ForDerivatives
- The field is not provided
40 OrdType Char 1 | 1= Market A Type of Order 2
2 = Limit
3 = StopMarket / StopMarket on quote Values 3, 4, K, P, T and X are only for Ca
4 = Stop limit / Stop on quote limit Markets
K = Market to limit
P = Peg
T = Average Price
X =Iceberg
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Message Structure For Individual Cases

Tag Field Name Format Len Possible Values M/C | Short Description, Compatibility Notegy Value
& Conditions Example
59 TimelnForce Char 1 | 0=Day A Specifies the maximum validity of an orde| O
1 = Good Till Cancel (GTC)
3 = Immediate or Cancel (I0C) Values7 and Bare only for Cash Markets
4 = Fill or Kill (FOK)
6 = Good till Date (GTD)
7 = At the Close
A = Good folime (GTT)
B = Good for auction (GFA)
552 | NoSides NumInGroup | 1 | From 1to 2 A Number of sides. 1
54 Side Char 1 | 1=Buy C Indicates the side of therder. 1
2 = Sell
May not be populated for RFQ Ack
577 | Clearinglnstructio Int 4 | 0 = Process normally (formerly Systematic postinif C | Clearing Instruction 0
n 8 = Manual mode
9 = Automatic posting mode Populated in Drop Copy onlypifovided on
10 = Automatic givelp mode order entry by the client.
58 Text String 18 | Alphanumeric (0] Free Text is manually entered by the tradg Free Text
issuing the order.
Populated in Drop Copy only if provided o
order entry by the client.
1 Account String 12 | Alphanumeric C | Account Number. Client account number
identifying the investor's account.
Populated in Drop Copy only if provided o
order entry by the client.

6399 | AccountCode Int 1 | 1=_Client A Indicates the account type for which the | 2
2 = House order is entered. For example, an order cg
4=RO be entered for a client account, a house
5 = Assigned Broker account or diquidity provider account.

6 = Liquidity Provider

7 = Related Party Values 45, 7, and 8are only for Cash

8 = Structured Product Market Maker Markets

14 = Omega Client Values 14 and lare only for Derivatives
15 = Ceres Client Markets
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Message Structure For Individual Cases

Tag Field Name Format Len Possible Values M/C | Short Description, Compatibility Notegy Value
& Conditions Example
20021 | LPRole Int 1 | 1= Liquidity Provider or Market Maker C Liquidity Provider Role identifies the type
3 = Retall Liquidity Provider [C] the Liquidity Provider when AccountCode
12 = RFQ Liquidity Provider [C] (6399)is equal to "Liquidity Provider".
Only value 1 is applicable for the Derivativ,
Markets.
9941 | TechnicalOrdType Char 1 | 1=Index trading arbitrage C Indicates the origin of the order; for
2 = Portfolio strategy example, manual entry, or an order comin
3 = Unwind order from a Program Trading system.
4 = Other orders (default)
5 = Cross margining
7443 | PostingAction MultipleCharV| 19 | 0 = Field Actively Used O Posting action code (Open/Close) forthe | 000000
alue l=Leg1l order. 0000
2=Lleg?2
3=Leg3 Populated in Drop Copy only if provided o
4=leg4 order entry by the client.
5=Leg5
6 =Leg 6 Only positions 0 and 1 apply for the Cash
7=Leg?7 markets
8 =Leg 8
9=Leg9
21804 | LongClientID String 16 | Alphanumeric (0] Field used to identify the Client (investor), Long
2NJ 6N RSNNR&a NBTFSNEBy| ClientID
number for a preposting, entered as a free
text used for clearing purposes. This field
part of the clearing aggregate for
Derivatives.
For Cash Marketsis field is ignored excep)
for IPOfor whichthis field is used to
L provide the information of the tax code.
539 | NoNestedPartylD§ NuminGroup | 1 | From1to 5 C | Number of NestedPartyID entries. 5
524 | NestedPartylD String 11 | Alphanumeric C | This use of the repeating group is to provi{ 59
InvestmentDecisionwithinShortCode
I 525 | NestedPartylDSou Char 1 | P = Short code identifier C Source of NestedPartylID value. P
rce
I 538 | NestedPartyRole Int 3 | 122 = Investment decision maker (¢ Identifies the type érole of the 122

NestedPartyID (524) specified.
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Message Structure For Individual Cases

Tag Field Name Format

Len

Possible Values

M/C | Short Description, Compatibility Notegy Value
& Conditions Example

2384 | NestedPartyRoleQ Int
ualifier

22 = Algorithm
24 = Natural person
99 = Not Applicable

C Used to further qualify the value of 23
NestedPartyRol€538).

For InvestmenDecision within short code
in Drop Copyvhere the values in the
original trading OEG message
1 were received in SBE protodbk
value will be set t®9 (Not
Applicablg;
1  were received in FIX protocol the
value will be set t@2 (Algorithm)
or 24 (NaturaPerson)

524 | NestedPartylD String

11

Alphanumeric

C | This use of the repeating group is to provi{ 95
ClientldentificationShortCode

525 | NestedPartylDSou Char
rce

P = Short code identifier

C | Source of NestedPartyID value P

3 =Client ID

C Identifies the type or role of the 3
NestedPartyID (524) specified

23 = Firm or legal entity
24 = Natural person
99 = Not Applicable

C Used to further qualify the value of 23
NestedPartyRol€538).

ForClientldentificationShortCodé Drop
Copywhere the values in the original
trading OEG message:

1  were received in SBE protocol th
value will be set t®9 (Not
Applicablé;

1  were received in FIX protocol the
value will be set t@&3 Firm or
Legal Entity) or 24 (Natural
person)

11

Alphanumeric

C | This use of the repeating group is to provi¢ 300
NonExecutionBrokerShortCode

525 | NestedPartylDSou Char
rce

538 | NestedPartyRole Int

2384 | NestedPartyRoleQ Int
ualifier

524 | NestedPartylD String

P = Short code identifier

C Source oNestedPartyID value. P
Populated only if provided in the original
order message
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Message Structure For Individual Cases

Tag Field Name Format

Len

Possible Values

M/C

Short Description, Compatibility Notes
& Conditions

Value
Example

538 | NestedPartyRole Int

26 = Correspondent Broker

Identifies the type or role of the
NestedPartyID (524) specified.
Populated only if provided in the original
order message

26

2384 | NestedPartyRoleQ Int
ualifier

23 = Firm or legal entity
99 = Not Applicable

Used to further qualify the value of
NestedPartyRol¢538).

Populated only if provided in the original
order message
ForNonExecutionBrokerShortCodeDrop
Copywhere the values in the original
trading OEG message:

1  were received in SBE protocol th
value will be set t®9 (Not
Applicable);

1  were received in FIX protocol the
value will be set t@3 (Firm or
LegalEntity);

23

524 | NestedPartylD String

11

Alphanumeric

This use of the repeating group is to provi
Clearing Firm ID

645

525 | NestedPartylDSou Char
rce

D = Proprietary / Custom code

Source of NestedPartyID value.

538 | NestedPartyRole Int

4 =Clearing Firm

Identifies the type or role of the
NestedPartyID (524) specified.

524 | NestedPartylD String

11

Alphanumeric

CASH ONLY

This use of the repeating group is to provi
Client IDprovided in scope of the clearing
data. This combination of fields is used for
Cash markets only. For the Derivatives
markets equivalent data is provided via
LongClientID (21804) field.

1158

525 | NestedPartylDSou Char
rce

D = Proprietary / Custorrode

Source of NestedPartylD value.

538 | NestedPartyRole Int

3 =Client ID

Identifies the type or role of the

NestedPartyID (524) specified.
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Message Structure For Individual Cases

Tag Field Name Format Len Possible Values M/C | Short Description, Compatibility Notegy Value
& Conditions Example
2384 | NestedPartyRoleQ Int 2 | 23 =Firm or legal entity C Used tofurther qualify the value of 23
ualifier 99 = Not Applicable NestedPartyRolé538).
ForClient IDin Drop Copyvhere the values
in the original trading OEG message:
1 were received in SBE protocol th
value will be set t®9 (Not
Applicable);
1  were received in FIX protocol the
value will ke set to23 (Firm or
Legal Entity);
126 | ExpireTime UTCTimestam 27 | Date & Time C CASH ONLY
p For Future Use
Time of order expiration for validity type
GTT
21015 | STPAggressorindi Int 1 | 0= Cancel resting order [C] C Field used as instruction for order handling
ator 1 = Cancel incoming order [C] (STP is not applicable for Dark Orders)
2 =Cancel both orders
9 = Disable STP [C]
21016 | DisclosedQtyRand Int 1 |0=No C CASH ONLY
Indicator 1=Yes Indicates whether the client requests or na
arandomization for the disclosed quantity
of his iceberg order.
21018 | CancelOnDisconn Int 1 | 0 =Per Default Configuration A Indicates if order is in scope of the Cancel| 1
ectionindicator 1 = Order not in the scope of Cancel On Disconng OnDisconnect mechanism or is persisted
1094 | PegPriceType Int 1 | 2 =Midprice peg (mieprice of inside quote) [C] (0] CASH ONLY
4 = Market peg [C] Defines the type of the peg order.
5 = Primary peg (primary markebuy at bid or sell
at offer) [C]
211 | PegOffsetValue Int 3 | From-128 to 127 C CASH ONLY
Tick offset for a pegged order.
Message Trailer M
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Message Structure For Individual Cases

3.3.2 Triggering of &reviously Qubmitted Order (Cash Makets Only)

Message: ExecutionReport (8)

Sample values provéd in this example represent triggering a previouslyentered Stop Limitorder (becomes Limitjith Time in Force for the
triggered order set tdayon instrument with Symbol Indek110530in Central order book.

Tag Field Name Format Len Possible Values M/C | Short Description, Compatibility Notey  Value
& Conditions Example
Message Header M
21005 | ClientMessageSer| UTCTimestam 27 | Timestamp C Indicates the time of message transmissio| 20190214
dingTime p the consistency of the timprovided is not | 15:30:01.4
checked by the Exchange. 62743346
21002 | BookINTime UTCTimestam 27 | Timestamp A Time oftriggeredorder creation in ME 20180312
p 08593000
0011000
21003 | BookOUTTime UTCTimestam| 27 | Timestamp C Matching Engine OUT time (is), when 20190214
p message leaves the Matching EngihE) 15:28:52.8
40568733
11 ClOrdID String 20 | From-2763 to 27631 A Identifier of an Order assigned by the Cliel 117
when submitting an order to the Exchange
48 SecuritylD String 10 | From O to2"32-2 M Exchange defined ID of an 1110530
instrumentcontract
22 SecuritylDSource String 1 | 8 = Symbol Index M Type of the SecuritylAlways set to 8 8
20020 | EMM Int 2 | 1 =Cash and Derivative Central Order Book (CO| A Exchange Market Mechanism 1
8 = ETF MTHNAV Central Order Book
37 OrderID String 20 | From 0 to 27642 M Numerical order identifier assigned by ME| 7
39 OrdStatus Char 1 | Q=VFU/VFC Triggered Ack M Order status S
S = Stop Triggered Ack
T = MTL Second Ack
21004 | OrderPriority Int 20 | From 0 to 27641 C Rank / priority of an order. Order with 95
lowest value in OrderPriority has the
highest priority Value that can be used
reconcile orders between private and publ
messages.
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Message Structure For Iniiiual Cases

Tag Field Name Format Len Possible Values M/C | Short Description, Compatibility Notegy Value
& Conditions Example
20052 | DarkExecutioninst| MultipleCharV| 9 | First Position = Dark Indicator (0: No ; 1: Yes) C CASH ONLY
ruction alue Forth Position = Sweep Order Indicator (0: No ; 1 Field used as instruction for dark order
Yes) handling.
Fifth Position = Minimum Quantity Type (0: MAQ
1: MES)
44 Price Price 20 | From-2763 to 27631 C Instrument price pequantity unit 25
Field populatedor Limit, Iceberg (Cash) an
Stop Limit (Cash) orders. Not provided for
Market, Stopmarket (Cash), Peg (Cash) a
MTL orders.
38 OrderQty Qty 20 | From 0 to 27641 C Total order quantity, per quantity unit 1000
151 | LeavesQty Qty 20 | From-1 to 2"642 M Indicates the remaining quantity of an ord¢ 1000
(quantity open for further execution)
17 ExecIlD String 10 | From 0 to 2322 M Set to NA for nosirade related messages | NA
150 | ExecType Char 1 L = Triggered okctivated by System M Describes the specific type of L
ExecutionReport (8) message while
OrdStatus (39) always identifies the currer
order status (e.g. Partially Filled).
20004 | UndisclosedPrice Price 20 F CASH ONLY
Future Use
20175 | TriggeredStopTim Char 1 | 0=Day C CASH ONLY
elnForce 1 = Good Till Cancel Specifies the maximum validity of an
6 = Good till Date triggered stop order. On triggering of a Std
order the value in this field is populated in
the field TimelnForce (59).
1138 | DisplayQty Qty 20 | From 0O to 27641 C Maximum quantity shown to market
participants (for Iceberg Order only)
131 | QuoteReqID String 20 | From O to 27642 C Numerical RFQ identifier assigned by the
matching engine, unique per instrument
and EMM.
21037 | RFQAnswerlndical Int 1 |0=No C CASH ONLY
or 1=Yes Indicates whether the message is, or not,
quote sent as an answer to a QuoteReque
(R) message.
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Message Structure For Individual Cases

Tag Field Name Format

Len

Possible Values

M/C

Short Description, Compatibility Note§y Value
& Conditions Example

21038 | RFQConfirmationl Int
ndicator

0=No
1=Yes

CASH ONLY
Indicates whether the message is, or not,

order sent as a confirmation of a
QuoteRequest (R) message.

21800 | ConditionalOrderF| Int
lag

0 = Firm (default)
1 = Conditional

CASH ONLY
Indicates if the order is a conditional or a

firm order

453 | NoPartylDs NumInGroup

Always set to 1

Number of PartylD entries 1

448 | PartylD String

11

Alphanumeric

In this case provides the 29636
ExecutionWithinFirmShortCode

447 | PartylDSource Char

P = Short code identifier

Source of PartylD value P

452 | PartyRole Int

3 =Client ID
12 = Executing Trader
999 = NotApplicable

Identifies the type orole of the PartylD 12
(448) specified.

For ExecutionwitimFirmshortcode in Drop
Copywhere the values in the original
trading OEG message:

1 were received in SBE protocol th
value will be set t®99 (Not
Applicable);

1  were received in FIX protocol, th
value will be set to 3 (Client ID) ¢
12 (Executing Trader)

2376 | PartyRoleQualifier Int

22 = Algorithm

23 = Firm or legal entity
24 =Natural person

99 = Not Applicable

Used to further qualify the value of 23
PartyRolg452)

For ExecutionwitimFirmshortcode in Drop
Copywhere the values in the original
trading OEG message:

1  were received in SBE protocol th
value will be set t®9 (Not
Applicable);

1  were received in FIX protocol, th
value will be set to 22 (Algorithm
or 23 (Firm or Legal Entity) or 24
(Natural Person);
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Message Structure For Individual Cases

Tag Field Name Format Len Possible Values M/C | Short Description, Compatibility Notegy Value
& Conditions Example
1724 | OrderQOrigination Int 1 | 5= Order received from a direct access or C Identifies the origin of the order
sponsored access customer
2593 | NoOrderAttribute | NuminGroup | 1 | If provided, from 1 to 2 C Number of order attribute entries
S
2594 | OrderAttributeTyp Int 1 | 0= Aggregated order C Used in caselient needs to indicate values
e 1 = Pending allocation of AGGR or PNAL, OR in Risk Reduction
3 = Risk reduction order order
2595 | OrderAttributeVal String 1 | Y=Yes C | Always set to Yes if OrderAttributeType
ue (2594) if provided
29 LastCapacity Char 1 | 7 =Dealing on own account (DEAL) A Indicates whether the order submission 7
8 =Matched principal (MTCH) results from trading as matched principal,
9 = Any other capacity (AOTC) on own account or as any other capacity.
110 | MinQty Qty 20 | Value '0' by default and depending to a minimum| C Minimum quantity to be executed upon
value for the given instrument and/or market type order entry (else the order is rejected).
21013 | AckPhase Char 1 | 1= Continuous Trading Phase A Indicates the trading phase during which | 1
2 = Call Phase the Matching Engine has received the ord
3 = Halt Phase
5 = Trading At Last Phase Values 5 and 8 apply only for Cash marke
6 =Reserved
7 = Suspended
8 = Random Uncrossing Phase
21014 | AckQualifiers MultipleCharV| 15 | 0 = Dark Indicator A Field used to provide additional informatiof 00000 0
alue 1 =Queue Indicator on the corresponding order. 00
2 = Request with Client Order ID
3 = Use of Cross Partition ForDerivatives positions 0 is not applicabl
4 = Internall and is always set to 0.
5 = Internal2
6 = Execution Upon Entry flag Enabled
7 = Executed Upon Entry flag
21019 | OEPartitionID Int 5 | From O to 2161 A Identifies uniquely an OE Optiq partition by 10
which the engine is reached.
21021 | LogicalAccessID Int 10 | From 0 to2"32-1 A Identifier of the Logical Access. 617
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Message Structure For Individual Cases

Tag

Field Name

Format

Len

Possible Values

M/C

Short Description, Compatibility Notes

& Conditions

Value
Example

432

ExpireDate

LocalMktDate

Date

Provided for:

Orders submitted with
TimelnForce (59) set to 6 = Gooq
Till Date (GTD). Indicates the las
day the order can trade ;

Orders submitted with
TimelnForce (59) set to 1= Good
Till Cancel (GTC). Indicates the |
day the order can trade. Please
note this information wilNOTbe
provided for all events of the
orderon the day of its
submission Only in theday after
the submissiont if the order has
not been fully matched or
cancelled the day beforethe
ExpireDate (432) will be provided
for all events(order modification,
order cancellation, partial or full
execution, trade cancellation, ref
of iceberg, trigger of sip, collar
breach confirmation or as a resul
of an OrderMassStatusRequest
(AF))communicated through the
ExecutionReport (8) message.

14

CumQty

Qty

20

From-1to 2"64-2

Cumulated quantity (to be calculated with
Quantity Decimals).
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Message Structure For Individual Cases

Tag Field Name Format Len Possible Values M/C | Short Description, Compatibility Notegy Value
& Conditions Example
336 | TradingSessionID String 3 | 101 =Session 1 C Defines the validity time periods for Valid | 101
102 = Session 2 For Session orders.
103 = Session 3 Sessions represent the following:
104 = Sesglon 4 ) Yy Session &, Normal Trading Hours
205 =Session 1 and Session 3 (Cash)
313 = Session 1, 3 and Session 4 . .
123 = All Sessions, deprecated (no more used or y SeSS.IOI‘I.Z Normal Trading Hours
Optiq) (Derivatives for future use)
Yy Session § Extended Trading Hours (fo
Index Derivatives segment, correspon
to the extension 17.30 CEP2.00 CET
for future usec for Structured Products
segment, corresponds to the first
extension 18.30 CEDR0.00 CET)
Yy Session 4 Second Extendeddding
Hours (for Structured Products
segment, corresponds to the second
extension 20.00 CET to 22.00 CET)
For Cash:
- Except Structured Product©nly
101 = Session 1 is valid
- For Structured Productsl01 =
Session 1, 205 =Session 1 +
Session 3, 313 = SewssEl, 3 and
Session 4 are allowed;
ForDerivatives
- The field is not provided
40 OrdType Char 1 | 1= Market C | Type of Order 2
2 = Limit
3 = StopMarket / StopMarket on quote Values 3, 4, K, P, T and X are only for Ca
4 = Stop limit / Stop on quote limit Markets
K = Market to limit
P = Peg
T = Average Price
X =Iceberg
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Tag Field Name Format Len Possible Values M/C | Short Description, Compatibility Notegy Value
& Conditions Example
59 TimelnForce Char 1 | 0=Day A Specifies the maximum validity of an orde| O
1 = Good Till Cancel (GTC)
3 = Immediate or Cancel (I0C) Values7 and Bare only for Cash Markets
4 = Fill or Kill (FOK)
6 = Good till Date (GTD)
7 = At the Close
A = Good folime (GTT)
B = Good for auction (GFA)
552 | NoSides NumInGroup | 1 | From 1to 2 A Number of sides. 1
54 Side Char 1 | 1=Buy A Indicates the side of therder. 1
2 = Sell
577 | Clearinglnstructio Int 4 | 0 = Process normally (formerly Systematic postinif C | Clearing Instruction 0
n 8 = Manual mode
9 = Automatic posting mode Populated in Drop Copy only if provided o
10 = Automatic givelp mode order entry by theclient.
58 Text String 18 | Alphanumeric (0] Free Text is manually entered by the tradg Free Text
issuing the order.
Populated in Drop Copy only if provided o
order entry by the client.
1 Account String 12 | Alphanumeric C | Account Number. Client account number
identifying the investor's account.
Populated in Drop Copy only if provided o
order entry by the client.
6399 | AccountCode Int 1 | 1=Client A Indicates the account type for which the | 2
2 = House order is entered. For example, an order cg
4 =RO be entered for a client account, a house
5 = Assigned Broker account or a liquidity provider account.
6 = Liquidity Provider
7 = Related Party Values 45, 7, and 8are only for Cash
8 = Structured Product Market Maker Markets
14 = Omega Client Values 14 and lare only for Derivatives
15 = Ceres Client Markets
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Tag Field Name Format Len Possible Values M/C | Short Description, Compatibility Notegy Value
& Conditions Example
20021 | LPRole Int 1 | 1= Liquidity Provider or Market Maker C Liquidity Provider Role identifies the type
3 = Retail Liquidity Provider [C] the Liquidity Provider when Accou@bde is
12 = RFQiquidity Provider [C] equal to "Liquidity Provider".
Only value 1 is applicable for the Derivativ,
Markets.
9941 | TechnicalOrdType Char 1 | 1=Index trading arbitrage C Indicates the origin of the order; for
2 = Portfolio strategy example, manual entry, or an order comin
3 = Unwind order from a Program Trading system.
4 = Other orders (default)
5 = Cross margining
7443 | PostingAction MultipleCharV| 19 | 0 = Field Actively Used (0] Posting action code (Open/Close) forthe | 0000 0 O
alue l=Leg1l order. 0000
2=Lleg?2
3=Leg3 Populated in Drop Copy only if provided o
4=leg4 order entry by the client.
5=Leg5
6 =Leg 6 Only positions 0 and 1 apply for the Cash
7=Leg?7 markets
8 =Leg 8
L 9=Leg9
539 | NoNestedPartylD§ NuminGroup | 1 | From 1 to 2 C | Number of NestedPartylID entries. 2
524 | NestedPartylD String 11 | Alphanumeric C | This use of the repeating group is to provi( 678
InvestmentDecisionwithinShortCode
525 | NestedPartylDSou Char 1 | P = Short code identifier C | Source olNestedPartyID value. P
rce
538 | NestedPartyRole Int 3 | 122 = Investment decision maker C Identifies the type érole of the 122
NestedPartyID (524) specified.
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Tag

Field Name

Format

Len

Possible Values

M/C

Short Description, Compatibility Notes
& Conditions

Value
Example

2384

NestedPartyRoleQ
ualifier

Int

22 = Algorithm
24 = Natural person
99 = Not Applicable

Used to further qualify the value of
NestedPartyRol€538).

ForlnvestmentDecisionwithinshortcoda
Drop Copywhere the values in the original
trading OEG message:

1  were received in SBE protocol th
value will be set t®9 (Not
Applicable);

1 werereceived in FIX protocol the
value will be set t@2 (Algorithm)
or 24 (Natural Person);

23

524

NestedPartylD

String

11

Alphanumeric

This use of the repeating group is to provi
ClientldentificationShortCode

95

I 525

NestedPartylDSou
rce

Char

P = Short code identifier

Source of NestedPartyID value

538

NestedPartyRole

Int

3 =Client ID

Identifies the type or role of the
NestedPartyID (524) specified

2384

NestedPartyRoleQ
ualifier

Int

23 = Firm or legal entity
24 = Natural person
99 = Not Applicable

Used to further qualify the value of
NestedPartyRol€538).

ForClientldentificationShortCodé Drop
Copywhere the values in the original
trading OEG message:

1 were received in SBE pozol the
value will be set t®9 (Not
Applicable);

1  were received in FIX protocol the
value will be set t@3 (Firm or
Legal Entity) or 24 (Natural
person)

23

126

ExpireTime

UTCTimestam
p

27

Date & Time

CASH ONLY
For Future Use
Time of order egiration for validity type

GTT
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Message Structure For Individual Cases

Tag Field Name Format Len Possible Values M/C | Short Description, Compatibility Notegy Value
& Conditions Example
21015 | STPAggressorindif Int 1 | 0 =Cancel resting order [C] C Field used as instruction for order handling
ator 1 = Cancel incoming order [C] (STP is not applicable for Dadkders)
2 = Cancel both orders
9 = Disable STP [C]
21016 | DisclosedQtyRand Int 1 |0=No C CASH ONLY
Indicator 1=VYes Indicates whether the client requests or ng
a randomization for the disclosed quantity
of his iceberg order.
21018 | CancelOnDisconn Int 1 | 0= Per Defaul€onfiguration A Indicates if order is in scope of the Cancel| 1
ectionlindicator 1 = Order not in the scope of Cancel On Disconng On Disconnect mechanism or is persisted
1094 | PegPriceType Int 1 | 2 = Midprice peg (midprice of inside quote) [C] (0] CASH ONLY
4 = Market peg [C] Defines the type of the peg order.
5 = Primary peg (primary markebuy at bid or sell
at offer) [C]
211 | PegOffsetValue Int 3 | From-128 to 127 C CASH ONLY
Tickoffset for a pegged order.
Message Trailer M

3.3.3 Notification After Ownership Request

Message: ExecutionReport (8)

Sample values provided in this example represematification sent for arexistingLimit orderwith Day validity on instrumemwith Symbol Index

1110530in Central order book.

Tag Field Name Format Len Possible Values M/C | Short Description, Compatibility Notey  Value
& Conditions Example
Message Header M
21005 | ClientMessageSer| UTCTimestam 27 | Timestamp C Indicates the time of message transmissio 20190214
dingTime p the consistency of the time provided is not 15:30:01.4
checked by the Exchange. 62743346
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Message Structure For Individual Cases

Forth Position = Sweep Order Indicator (0: No ; 1
Yes)

Fifth Position = Minimum Quantity Type (0: MAQ
1: MES)

handling.

Tag Field Name Format Len Possible Values M/C | Short Description, Compatibility Notegy  Value
& Conditions Example
5979 | OEGINFromMemk UTCTimestam 27 | Timestamp C Order Entry Gateway IN time from membeg 20190214
er p (in ns), measured when inbound message| 15:28:52.8
enters the gateway 33883664
7764 | OEGOUTTOME UTCTimestam 27 | Timestamp C Gateway OUT time to ME (in ns), measur¢ 20190214
p when inbound message leaves the gatewg 15:28:52.8
34193232
21002 | BookINTime UTCTimestam 27 | Timestamp A Time of order creation in ME 20180312
p 08593000
0011000
21003 | BookOUTTime UTCTimestam 27 | Timestamp C Matching Engine OUT time (in ns), when | 20190214
p message leaves the Matching EngiNE) 15:28:52.8
40568733
7765 | OEGINFromME UTCTimestam 27 | Timestamp C Gateway IN time from ME (in ns), measur{ 20190214
p when outbound message enters the 15:28:52.8
gateway 33883664
11 ClOordID String 20 | From-2"63 to 2"631 A Identifier of an Order assigned by the Clie| 157
when submitting an order to the Exchange
48 SecuritylD String 10 | From O to 2"322 M Exchange defined ID of an 1110530
instrumentcontract
22 SecuritylDSource String 1 | 8 = Symbol Index M Type of the SecuritylAlways set to 8 8
20020 | EMM Int 2 | 1 =Cash and Derivative Central Order Book (CO| C Exchange Market Mechanism 1
8 = ETF MTHNAV Central Order Book
37 OrderID String 20 | From O to 27642 M Numerical order identifier assigned by ME| 94856
39 OrdStatus Char 1 | = Order Status M Order status |
21004 | OrderPriority Int 20 | From O to 27641 C Rank / priority of an order. Order with 682
lowest value in OrderPriority has the
highest priority Value that can be used to
reconcile orders between private and publ
messages.
20052 | DarkExecutionInst| MultipleCharV| 9 | First Position = Dark Indicator (0: No ; 1: Yes) C CASH ONLY
ruction alue Field used as instruction for dark order
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Message Structure For Individuases

Tag

Field Name

Format

Len

Possible Values

M/C

Short Description, Compatibility Notes
& Conditions

Value
Example

44

Price

Price

20

From-2763 to 2631

Instrument price per quantity unit

Field populatedor Limit, Iceberg (Cash) an
Stop Limit (Cash) orders. Not provided for
Market, Stopmarket (Cash), Peg (Cash) a
MTL orders.

205

38

OrderQty

Qty

20

From 0 to 27641

Total order quantity, per quantity unit

500

151

LeavesQty

Qty

20

From-1 to 27642

Indicates the remaining quantity of an ordg
(quantity open for furtheexecution)

500

17

ExeclD

String

10

From 0 to 2/32

Set to NA for nosirade related messages

NA

150

ExecType

Char

k = Ownership Request Ack

Describes the specific type of
ExecutionReport (8) message while
OrdStatus (39) always identifies tharrent
order status (e.g. Partially Filled).

99

StopPx

Price

20

From-2763+1 to 2"63L

CASH ONLY
Stop Trigger Price / Mandatory for Stop
orders

20004

UndisclosedPrice

Price

20

CASH ONLY
Future Use

1138

DisplayQty

Qty

20

From 0O to 27641

Maximum quantity shown to market
participants (for Iceberg Order only)

20175

TriggeredStopTim
elnForce

Char

0 = Day

1 = Good Till Cancel
6 = Good till Date

CASH ONLY

Specifies the maximum validity of an
triggered stop order. On triggering of a Stq
order the value in this field is populated in
the field TimelnForce (59).

131

QuoteReqID

String

20

From O to 2642

Numerical RFQ identifier assigned by the
matching engine, unique per instrument
and EMM.

21037

RFQAnNswerlndical
or

Int

0=No
1=Yes

CASH ONLY
Indicates whether the message is, or not,

guote sent as an answer to a QuoteReque
(R) message.

21038

RFQConfirmationl
ndicator

Int

0=No
1=Yes

CASH ONLY
Indicates whether the message is, or not,

order sent as a confirmation of a
QuoteRequest (R) message.
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Message Structure For Individual Cases

Tag Field Name Format Len Possible Values M/C | Short Description, Compatibility Notegy  Value
& Conditions Example
21800 | ConditionalOrderF| Int 1 | 0 =Firm (default) C CASH ONLY
lag 1 = Conditional Indicates if the order is a conditional or a
firm order
453 | NoPartylDs NuminGroup | 1 | Always setto 1 A Number of PartylD entries 1
448 | PartylD String 11 | Alphanumeric A In this case provides the 9514
ExecutionWithinFirmShortCode
447 | PartylDSource Char 1 | P = Short code identifier A Source of PartyID value P
452 | PartyRole Int 3 | 3=ClientID A Identifies the type orole of the PartylD 12
12 = Executing Trader (448) specified.
999 = Not Applicable
For Execution with Firm short code in Dro
Copywhere the values in the original
trading OEG message:
1 were received in SBE protocol th
value will be set t®99 (Not
Applicable);
1 were received in FIX protocol, th
value will be set to 3 (Client ID) ¢
12 (Executing Trader)
2376 | PartyRoleQualifier Int 2 | 22 = Algorithm C Used to further qualify the value of 23
23 = Firm or legal entity PartyRolg452)
24 = Natural person
99 = Not Applicable For ExecutionwitimFirmshortcode in Drop
Copywhere the values in theriginal
trading OEG message:
1  were received in SBE protocol th
value will be set t®9 (Not
Applicable);
1  were received in FIX protocol, th
value will be set to 22 (Algorithm
or 23 (Firm or Legal Entity) or 24
(Natural Person);
1724 | OrderOrigination Int 1 | 5= Order received from a direct access or C Identifies the origin of the order
sponsored access customer
2593 | NoOrderAttribute | NuminGroup | 1 | If provided, from 1 to 2 C Number of order attribute entries
S
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Message Structure For Individual Cases

Tag Field Name Format Len Possible Values M/C | Short Description, Compatibility Notegy  Value
& Conditions Example
2594 | OrderAttributeTyp Int 1 | 0= Aggregated order C Used in case client needs to indicate value
e 1 = Pending allocation of AGGR or PNAL, OR in Risk Reduction
3 = Risk reduction order order
2595 | OrderAttributeVal String 1 [Y=Yes C Always set to Yes if OrderAttributeType
ue (2594) ifprovided
29 LastCapacity Char 1 | 7 = Dealing on own account (DEAL) A Indicates whether the ordesubmission 7
8 = Matched principal (MTCH) results from trading as matched principal,
9 = Any other capacity (AOTC) on own account or as any other capacity.
110 | MinQty Qty 20 | Value '0' by default and depending to a minimum| C Minimum quantity to be executed upon
value for the given instrument and/or market type order entry (else the order is rejected).
21013 | AckPhase Char 1 | 1= Continuous Trading Phase A Indicates the trading phase during which | 1
2 = Call Phase the Matching Engine has received the ord
3 = Halt Phase
5 = Trading At Last Phase Values 5 and 8 apply only for Cash marke
6 = Reserved
7 = Suspended
8 = Randontncrossing Phase
21014 | AckQualifiers MultipleCharV| 15 | 0 = Dark Indicator A Field used to provide additional informatiol 00000 0
alue 1 = Queue Indicator on the corresponding order. 00
2 = Request with Client Order ID
3 = Use of Cross Partition For Derivatives positions 0 is not applicab
4 =Internall and is always set to 0.
5 = Internal2
6 = Execution Upon Entry flag Enabled
7 = Executed Upon Entry flag
21019 | OEPartitionID Int 5 | From 0O to 2161 A Identifies uniquely an OE Optiq partition by 10
which the engine is reached.
21021 | LogicalAccessID Int 10 | From 0 to 27321 A Identifier of the Logical Access. 9967
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Message Structure For Individual Cases

Tag

Field Name

Format

Len

Possible Values

M/C

Short Description, Compatibility Notes

& Conditions

Value
Example

432

ExpireDate

LocalMktDate

Date

Provided for:

Orders submitted with
TimelnForce (59) set to 6 = Gooq
Till Date(GTD). Indicates the last
day the order can trade ;

Orders submitted with
TimelnForce (59) set to 1= Good
Till Cancel (GTC). Indicates the |
day the order can trade. Please
note this information wilNOTbe
provided for all events of the
orderon the dey of its
submission Only in theday after
the submission if the order has
not been fully matched or
cancelled the day beforethe
ExpireDate (432) will be provided
for all events(order modification,
order cancellation, partial or full
execution, trade cancellation, ref
of iceberg, trigger of stop, collar
breach confirmation or as a resul
of an OrderMassStatusRequest
(AF))communicated through the
ExecutionReport (8) message.

14

CumQty

Qty

20

From-1to 2"64-2

Cumulated quantity (to be calculated with
Quantity Decimals).
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Message Structure For Individual Cases

Tag Field Name Format Len Possible Values M/C | Short Description, Compatibility Notegy  Value
& Conditions Example
336 | TradingSessionID String 3 | 101 =Session 1 C Defines the validity time periods for Valid | 101
102 = Session 2 For Session orders.
103 = Session 3 Sessions represent the following:
104 = Sesglon 4 ) Yy Session &, Normal Trading Hours
205 =Session 1 and Session 3 (Cash)
313 = Session 1, 3 and Session 4 . .
123 = All Sessions, deprecated (no more used or y SeSS.IOI‘I.Z Normal Tradig Hours
Optiq) (Derivatives for future use)
Yy Session § Extended Trading Hours (fo
Index Derivatives segment, correspon
to the extension 17.30 CEP2.00 CET
for future usec for Structured Products
segment, corresponds to the first
extension 18.30 CEDR0.00 CET)
Yy Session 4 Second Extendeddding
Hours (for Structured Products
segment, corresponds to the second
extension 20.00 CET to 22.00 CET)
For Cash:
- Except Structured Product©nly
101 = Session 1 is valid
- For Structured Productsl01 =
Session 1, 205 =Session 1 +
Session 3, 313Sessionl, 3 and
Session 4 are allowed;
ForDerivatives
- The field is not provided
40 OrdType Char 1 | 1= Market A Type of Order 2
2 = Limit
3 = StopMarket / StopMarket on quote Values 3, 4, K, P, T and X are only for Ca
4 = Stop limit / Stop on quote limit Markets
K = Market to limit
P = Peg
T =Average Price
X = Iceberg
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Message Structure For Individual Cases

Tag Field Name Format Len Possible Values M/C | Short Description, Compatibility Notegy  Value
& Conditions Example
59 TimelnForce Char 1 | 0=Day A Specifies thenaximum validity of an order.| 0
1 = Good Till Cancel (GTC)
3 = Immediate or Cancel (I0C) Values7 and Bare only for Cash Markets
4 = Fill or Kill (FOK)
6 = Good till Date (GTD)
7 = At the Close
A = Good for Time (GTT)
B = Good for auction (GFA)
552 | NoSides NumInGroup | 1 | From 1to 2 A Number of sides. 1
54 Side Char 1 | 1=Buy A Indicates the side of the order. 1
2 = Sell
577 | Clearinglnstructio Int 4 | 0 = Process normally (formerly Systematic postini C Clearing Instruction 0
n 8 = Manual mode
9 = Automatic posting mode Populated in Drop Copy only if provided o
10 = Automatic givelp mode order entry by the client.
58 Text String 18 | Alphanumeric (0] Free Text is manually entered by the tradg Free Text
issuing the order.
Populated in Drop Copy only if provided o
order entry by theclient.
1 Account String 12 | Alphanumeric C | Account Number. Client account number | 957856
identifying the investor's account.
Populated in Drop Copy only if provided o
order entry by the client.
6399 | AccountCode Int 1 | 1=Client A Indicates the account type for which the | 2
2 = House order is entered. For example, an order cg
4 =RO be entered for a client account, a house
5 = Assigned Broker account or a liquidity provider account.
6 = Liquidity Provider
7 = Related Party Values 45, 7, and 8 are only for Cash
8 = Structured Product Market Maker Markets
14 = Omega Client Values 14 and 15 are only for Derivatives
15 = Ceres Client Markets
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Message Structure For Individual Cases

Tag Field Name Format Len Possible Values M/C | Short Description, Compatibility Notegy  Value
& Conditions Example
20021 | LPRole Int 1 | 1= Liquidity Provider or Market Maker C Liquidity Provider Role identifies the type
3 = Retall Liquidity Provider [C] the Liquidity Provider when AccountCode
12 = RFQ Liquidity Provider [C] equal to "Liquidity Provider".
Only value 1 is applicable for the Derivativ,
Markets.
9941 | TechnicalOrdType Char 1 | 1=Index trading arbitrage C Indicates the origin of the order; for
2 = Portfolio strategy example, manual entry, or an order comin
3 = Unwind order from a Program Trading system.
4 = Other orders (default)
5 = Cross margining
7443 | PostingAction MultipleCharV| 19 | 0 = Field Actively Used (e Posting action code (Open/Close) forthe | 000000
alue l=Leg1l order. 0000
2=Lleg?2
3=Leg3 Populated in Drop Copy only if provided o
4=leg4 order entry by the client.
5=Leg5
6 =Leg 6 Only positions 0 and 1 apply for the Cash
7=Leg?7 markets
8=Leg8
9=Leg9
21804 | LongClientID String 16 | Alphanumeric (0] Field used to identify the Client (investor), Long
2 NJ (i NéfdreSodXpdsting order Client ID
number for a preposting, entered as a free
text used for clearing purposes. This field
part of the clearing aggregate for
Derivatives.
For Cash Markets this field is ignored excs
for IPOfor whichthis field is used to
L provide the information of the tax code.
539 | NoNestedPartylD§ NuminGroup | 1 | From1to 5 C | Number of NestedPartyID entries. 5
524 | NestedPartylD String 11 | Alphanumeric C This use of the repeating group is to provi( 66558
InvestmentDecisionwithinShortCode
I 525 | NestedPartylDSou Char 1 | P = Short code identifier C Source of NestedPartylID value. P
rce
I 538 | NestedPartyRole Int 3 | 122 = Investment decision maker C Identifies the type érole of the 122

NestedPartyID (524) specified.
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Message Structre For Individual Cases

Tag

Field Name

Format

Len

Possible Values

M/C

Short Description, Compatibility Notes
& Conditions

Value
Example

2384

NestedPartyRoleQ
ualifier

Int

22 = Algorithm
24 = Natural person
99 = Not Applicable

Used to further qualify the value of
NestedPartyRol€538).

For Investment Decision within short code
in Drop Copyvhere the values in the
original trading OEG message:

1  were received in SBE protocol th
value will be set t®9 (Not
Applicable);

1  were received in FIX protocol the
valuewill be set to22 (Algorithm)
or 24 (Natural Person);

23

524

NestedPartylD

String

11

Alphanumeric

This use of the repeating group is to provi
ClientldentificationShortCode

95

525

NestedPartylDSou
rce

Char

P = Short code identifier

Source of NestedPartyID value

NestedPartyRole

Int

3 =Client ID

Identifies the type or role of the
NestedPartyID (524) specified

NestedPartyRoleQ
ualifier

Int

23 = Firm or legal entity
24 = Natural person
99 = Not Applicable

Used to further qualify the value of
NestedPartyRol€538).

ForClientldentificationShortCodé Drop
Copywhere the values in the original
trading OEG message:

1  were received in SBE protocol th
value will be set t®9 (Not
Applicable);

1  were received in FIX protocol the
value will be set t@3 (Firm or
Legal Entity) or 24 (Natural
person)

23

NestedPartylD

String

11

Alphanumeric

This use of the repeating group is to provi
NonExecutionBrokerShortCode

300

525

538
2384
524

NestedPartylDSou
rce

Char

P = Short code identifier

Source of NestedPartylID value.
Populated only if provided in the original

order message
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Message Structure For Individual Cases

Tag Field Name Format

Len

Possible Values

M/C

Short Description, Compatibility Notes
& Conditions

Value
Example

538 | NestedPartyRole Int

26 = Correspondent Broker

Identifies the type or role of the
NestedPartyID (524) specified.
Populated only iprovided in the original
order message

26

2384 | NestedPartyRoleQ Int
ualifier

23 = Firm or legal entity
99 = Not Applicable

Used to further qualify the value of
NestedPartyRol¢538).

Populated only if provided in the original
order message
ForNonExecutionBrokerShortCodeDrop
Copywhere the values in the original
trading OEG message:

1  were received in SBE protocol th
value will be set t®9 (Not
Applicable);

1  were received in FIX protocol the
value will be set t@3 (Firm or
Legal Entity);

23

524 | NestedPartylD String

11

Alphanumeric

This use of the repeating group is to provi
Clearing Firm ID

9995

525 | NestedPartylDSou Char
rce

D = Proprietary / Custom code

Source of NestedPartyID value.

538 | NestedPartyRole Int

4 = Clearing Firm

Identifies the type or role of the
NestedPartyID (524pecified.

524 | NestedPartylD String

11

Alphanumeric

CASH ONLY

This use of the repeating group is to provi
Client IDprovided in scope of the clearing
data. This combination of fields is used for
Cash markets only. For the Derivatives
markets equivalent data is provided via
LongClientID (21804) field.

1581

525 | NestedPartylDSou Char
rce

D = Proprietary / Custom code

Source of NestedPartylD value.

538 | NestedPartyRole Int

3 =Client ID

Identifies the type or role of the

NestedPartyID (524) specified.
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Message Structure For Individual Cases

Tag Field Name Format Len Possible Values M/C | Short Description, Compatibility Notegy  Value
& Conditions Example
2384 | NestedPartyRoleQ Int 2 | 23 =Firm or legal entity C Usedto further qualify the value of 23
ualifier 99 = Not Applicable NestedPartyRolé538).
ForClient IDin Drop Copyvhere the values
in the original trading OEG message:
1 were received in SBE protocol th
value will be set t®9 (Not
Applicable);
1  were received in FIX protocol the
value will be set t@3 (Firm or
Legal Entity);
126 | ExpireTime UTCTimestam 27 | Date & Time C CASH ONLY
p For Future Use
Time of order epiration for validity type
GTT
21015 | STPAggressorindi Int 1 | 0= Cancel resting order [C] C Field used as instruction for order handling
ator 1 = Cancel incoming order [C] (STP is not applicable for Dark Orders)
2 =Cancel both orders
9 = Disable STP [C]
21016 | DisclosedQtyRand Int 1 |0=No C CASH ONLY
Indicator 1=Yes Indicates whether the client requests or na
a randomization for thelisclosed quantity
of his iceberg order.
21018 | CancelOnDisconn Int 1 | 0 =Per Default Configuration A Indicates if order is in scope of the Cancel| 1
ectionindicator 1 = Order not in the scope of Cancel On Disconng On Disconnect mechanism or is persisted
1094 | PegPriceType Int 1 | 2 =Midprice peg (midprice of inside quote) [C] (0] CASH ONLY
4 = Market peg [C] Defines the type of the peg order.
5 = Primary peg (primary markebuy at bid or sell
at offer) [C]
211 | PegOffsetValue Int 3 | From-128 to 127 C CASH ONLY
Tick offset for a pegged order.
Message Trailer M
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Message Structure For Individual Cases

3.3.4 Cancellation of arOrder

Message: ExecutionReport (8)

Sample values provided in this example represent a message sent for cancellation of a Limititbr@@exy validity on instrumenwith Symbol
Index1110530in Central order book.

Tag Field Name Format Len Possible Values M/C | Short DescriptionCompatibility Notes| Value
& Conditions Example
Message Header M
21005 | ClientMessageSer| UTCTimestam 27 | Timestamp C Indicates the time of message transmissio| 20190214
dingTime p the consistency of the time provided is not 15:30:01.4
checked by the Exchange. 62743346
5979 | OEGINFromMemk UTCTimestam| 27 | Timestamp C Order Entry Gateway IN time from membe 20190214
er p (in ns), measured when inbound messagel 15:28:52.8
enters the gateway 33883664
7764 | OEGOUTToME UTCTimestam 27 | Timestamp C Gateway OUT time to ME (in ns), measurd 20190214
p when inbound message leaves the gatewg 15:28:52.8
34193232
21002 | BookINTime UTCTimestam 27 | Timestamp A Time of ordercancellation by theViIE 20180312
p 08593000
0011000
21003 | BookOUTTime UTCTimestam 27 | Timestamp C Matching Engine OUT time (in ns), when | 20190214
p message leaves the Matching EngihE) 15:28:52.8
40568733
7765 | OEGINFromME UTCTimestam 27 | Timestamp C Gateway IN time from ME (in ns), measur{ 20190214
p when outbound message enters the 15:28:52.8
gateway 33883664
11 ClOordID String 20 | From-2763 to 27631 A Identifier of an OrdeCancellation messageg g9
assigned by the Client when submittitige
Order Cancellation messagethe
Exchange
41 OrigClOrdID String 20 | From-2"63 to 2631 A Client order ID of the original ordénat 35
client is requesting to cancel
48 SecuritylD String 10 | From O to 232 M Exchange defined ID of an 1110530
instrumentcontract
22 SecuritylDSource String 1 | 8 = Symbol Index M Type of the SecuritylAlways set to 8 8
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Message Structure For Individual Cases

Tag Field Name Format Len Possible Values M/C | Short DescriptionCompatibility Notes| Value
& Conditions Example
20020 | EMM Int 2 | 1= Cash and Derivative Central Order Book (CO| C Exchange Market Mechanism 1
7 = Derivatives On Exchange Off book
8 = ETF MTHNAV CentraDrder Book
37 OrderID String 20 | From 0 to 2642 M Numerical order identifier assigned by ME| 598
39 OrdStatus Char 1 | 3 =Done for Day M Order status 4
4 = Cancelled
C = Expired
21004 | OrderPriority Int 20 | From O to 2”641 C Rank / priority of an order. Order with 27
lowest value in OrderPriority has the
highest priority Value that can be used to
reconcile orders between private and publ
messages.
20052 | DarkExecutioninst| MultipleCharV| 9 | First Position = Dark Indicator (0: No ; 1: Yes) C CASH ONLY
ruction alue Forth Position = Sweep Order Indicator (0: No ; 1 Field used as instruction for dark order
Yes) handling.
Fifth Position = Minimum Quantity Type (0: MAQ
1: MES)
44 Price Price 20 | From-2"63 to 2631 C Instrument price per quantity unit 56
Field populatedor Limit, Iceberg (Cash) an
StopLimit (Cash) orders. Not provided for
Market, Stopmarket (Cash), Peg (Cash) a
MTL orders.
38 OrderQty Qty 20 | From 0 to 2”641 C Total order quantity, per quantity unit 10
151 | LeavesQty Qty 20 | From-1 to 27642 M Indicates the remaining quantity of an ord¢ 10
(quantity open for further execution)
17 ExecID String 10 | From O to 2322 M Set to NA for nosirade related messages | NA
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Message Structure For Individual Cases

6 = Good till Date

triggered stop order. On triggering of a Stq
order the value in this field is populated in

the field TimelnForce (59).

Tag Field Name Format Len Possible Values M/C | Short DescriptionCompatibility Notes| Value
& Conditions Example
150 | ExecType Char 1 3 = Done for Day M Describes the specific type of 4
4 = Cancelled ExecutionReport (8) message while
a = Cancelled by STP OrdStatus (39) alwayg identjfies the currer
b = Order Cancelled due to Cancel On Disconneq order status (e.g. Partially Filled).
Mechanism
n =Order Cancelled due tootential trade
outside FSP limits
u = Order cancelled due to Market Maker
Protection
v = Order cancelled by clearing risk manager
w = Order Cancelled due to Trade Price Validatio
C = Expired
O = Eliminated by corporate event
P = Cancelled by MembersRiManager
U = Order Cancelled by Market Operations
V = Cancelled due to a Kill command
X = Remaining quantity killed (I0C)
Y = Beginning of PAKO Period
* = Cancelled due to Breach of MEP set by a
clearing risk manager
# = Cancelled due to Breach of MEPIsea
member risk manager
99 StopPx Price 20 | From-2763+1 to 27631 C CASH ONLY
Stop Trigger Price / Mandatory for Stop
orders
20004 | UndisclosedPrice Price 20 F CASH ONLY
Future Use
1138 | DisplayQty Qty 20 | From 0 to 2”641 C Maximum quantity shown to market
participants (for Iceberg Order only)
20175 | TriggeredStopTim Char 1 | 0=Day C CASH ONLY
elnForce 1 = Good Till Cancel Specifies the maximum validity of an
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12 = Executing Trader
999 = Not Applicable

(448) specified.

For ExecutionwitimFirmshortcode in Drop
Copywhere the values in the original
trading OEG message:

1  were received in SBE protocol th
value will be set t®99 (Not
Applicable);

1 were received in FIX protocol, th
valuewill be set to 3 (Client ID) o
12 (Executing Trader)

Tag Field Name Format Len Possible Values M/C | Short DescriptionCompatibility Notes| Value
& Conditions Example
131 | QuoteReqID String 20 | From O to 2”642 C Numerical RFQ identifier assigned by the
matching engine, unique per instrument
and EMM.
21037 | RFQAnswerlndica Int 1 |0=No C CASH ONLY
or 1=Yes Indicates whether the message is, or not,
guote sent as an answer to a QuoteReque
(R) message.
21038 | RFQConfirmationl Int 1 |0=No C CASH ONLY
ndicator 1= Yes Indicates whether the message is, or not,
order sent as a confirmation of a
QuoteRequest (R) message.
21800 | ConditionalOrderF Int 1 | 0= Firm (default) cC CASH ONLY
lag 1 = Conditional Indicates if the order is a conditional or a
firm order
453 | NoPartylDs NumiInGroup | 1 | Always setto 1 A Number of PartylD entries 1
448 | PartylD String 11 | Alphanumeric A In this case provides the 9756
ExecutionWithinFirmShortCode
447 | PartylDSource Char 1 | P = Short code identifier A Source of PartylD value P
452 | PartyRole Int 3 | 3=ClientID A Identifies the type orole of the PartylD 12
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Tag Field Name Format Len Possible Values M/C | Short DescriptionCompatibility Notes| Value
& Conditions Example
2376 | PartyRoleQualifier Int 2 | 22 = Algorithm C Used to further qualify thealue of 23
23 = Firm or legal entity PartyRolg452)
24 = Natural person
99 = Not Applicable For ExecutionwitmFirmshortcode in Drop
Copywhere the values in the original
trading OEG message:
1  were received in SBE protocol th
value will be set t®9 (Not
Applicable);
1 were received in FIX protocol, th
value will beset to 22 (Algorithm)
or 23 (Firm or Legal Entity) or 24
(Natural Person);
1724 | OrderOrigination Int 1 | 5= 0Order received from a direct access or C Identifies the origin of the order 5
sponsored access customer
2593 | NoOrderAttribute | NumInGroup | 1 | If provided, from 1 to 2 C Number of order attribute entries
S
2594 | OrderAttributeTyp Int 1 | 0= Aggregated order C Used in case client needs to indicate valug
e 1 = Pending allocation of AGGR or PNAL, OR in Risk Reduction
3 = Risk reduction order order
2595 | OrderAttributeVal String 1 |Y=Yes C Always set to Yes if OrderAttributeType
ue (2594) ifprovided
29 LastCapacity Char 1 | 7 = Dealing on own account (DEAL) A Indicates whether the ordesubmission 9
8 = Matched principal (MTCH) results from trading as matched principal,
9 = Any other capacity (AOTC) on own account or as any other capacity.
110 | MinQty Qty 20 | Value '0' by default and depending to a minimum| C Minimum quantity to be executed upon
value for the given instrument and/or market type order entry (else the order is rejected).
21013 | AckPhase Char 1 | 1= Continuous Trading Phase A Indicates the trading phase during which | 1
2 = Call Phase the Matching Engine has received the ord
3 = Halt Phase
5 = Trading At Last Phase Values 5 and 8 apply only for Cash marke
6 = Reserved
7 = Suspended
8 = RandonUncrossing Phase
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Tag Field Name Format Len Possible Values M/C | Short DescriptionCompatibility Notes| Value
& Conditions Example
21014 | AckQualifiers MultipleCharV| 15 | 0 = Dark Indicator A Field used to provide additional informatiol 000000
alue 1 = Queue Indicator on the corresponding order. 00
2 = Request with Client Order ID
3 = Use of Cross Partition For Derivatives positions 0 is not applicab
4 =Internall and is always set to 0.
5 = Internal2
6 = Execution Upon Entry flag Enabled
7 = Executed Upon Entry flag
21019 | OEPartitionID Int 5 | From 0to 2716l A Identifies uniquely an OE Optiq partition by 12
which the engine iseached.
21021 | LogicalAccessID Int 10 | From O to 27321 A Identifier of the Logical Access. 65537
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Tag

Field Name

Format

Len

Possible Values

M/C

Short DescriptionCompatibility Notes

& Conditions

Value
Example

432

ExpireDate

LocalMktDate

Date

Provided for:

Orders submitted with
TimelnForce (59) set to 6 = Gooq
Till Date(GTD). Indicates the last
day the order can trade ;

Orders submitted with
TimelnForce (59) set to 1= Good
Till Cancel (GTC). Indicates the |
day the order can trade. Please
note this information wilNOTbe
provided for all events of the
orderon theday of its
submission Only in theday after
the submission if the order has
not been fully matched or
cancelled the day beforethe
ExpireDate (432) will be provided
for all events(order modification,
order cancellation, partial or full
execution, trae cancellation, refil
of iceberg, trigger of stop, collar
breach confirmation or as a resul
of an OrderMassStatusRequest
(AF))communicated through the
ExecutionReport (8) message.

14

CumQty

Qty

20

From-1to 2"64-2

Cumulated quantity (to be calculated with
Quantity Decimals).
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Tag Field Name Format Len Possible Values M/C | Short DescriptionCompatibility Notes| Value
& Conditions Example
336 | TradingSessionID String 3 | 101 =Session 1 C Defines the validity time periods for Valid | 101
102 = Session 2 For Session orders.
103 = Session 3 Sessions represent the following:
104 = Sesglon 4 . Yy Session &, Normal Trading Hours
205 =Session 1 and Session 3 (Cash)
313 = Session 1, 3 and Session 4 . .
123 = All Sessions, deprecated (no more used on y SeSS.IOI'I.Z Normal Trading Hours
Optiq) (Derivatives for future use)
Yy Session § Extended Trading Hours (fo
Index Derivatives segment, correspon
to the extension 17.30 CEP2.00 CET
for future usec for Structured Products
segment, corresponds to the first
extension 18.30 CEDR0.00 CET)
Yy Session 4 Second Extendeddding
Hours (for Structured Products
segment, corresponds to the second
extension 20.00 CET to 22.00 CET)
For Cash:
- Except Structured Product©nly
101 = Session 1 is valid
- For Structured Productsl01 =
Session 1, 205 =Session 1 +
Session 3, 313 = Sestl, 3 and
Session 4 are allowed;
ForDerivatives
- The field is not provided
40 OrdType Char 1 | 1=Market C | Type of Order 2
2 = Limit
3 = StopMarket / StopMarket on quote Values 3, 4, K, P, T and X are only for Ca
4 = Stop limit / Stop on quote limit Markets
K = Market to limit
P = Peg
T =Average Price
X = Iceberg
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Tag Field Name Format Len Possible Values M/C | Short DescriptionCompatibility Notes| Value
& Conditions Example
59 TimelnForce Char 1 | 0=Day A Specifies the maximum validity of an orde| O
1 = Good Till Cancel (GTC)
3 = Immediate or Cancel (I0OC) Values7 and Bare only for Cash Markets
4 = Fill or Kill (FOK)
6 = Good till Date (GTD)
7 = At the Close
A = Good for Time (GTT)
B = Good for auction (GFA)
552 | NoSides NumInGroup | 1 | From1to2 A Number of sides. 1
54 Side Char 1 | 1=Buy A Indicates the side of the order. 1
2 =Sell
577 | Clearinglnstructio Int 4 | 0 =Process normally (formerly Systematic postinl C Clearing Instruction 10
n 8 = Manual mode
9 = Automatic posting mode Populated in Drop Copy only if provided o
10 = Automatic givelp mode order entry by the client.
58 Text String 18 | Alphanumeric (0] Free Text is manually entered by the tradg Free Text
issuing the order.
Populated in Drop Copy only if provided o
order entry by theclient.
1 Account String 12 | Alphanumeric C | Account Number. Client account number | 19765
identifying the investor's account.
Populated in Drop Copy only if provided o
order entry by the client.
6399 | AccountCode Int 1 | 1=Client A Indicates the account type for which the | 1
2 = House order is entered. For example, an order cg
4 =RO be entered for a client account, a house
5 = Assigned Broker account or a liquidity provider account.
6 = Liquidity Provider
7 = Related Party Values 45, 7, and 8 are only for Cash
8 = Structured Product Mark&laker Markets
14 = Omega Client Values 14 and 15 are only for Derivatives
15 = Ceres Client Markets
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Tag Field Name Format Len Possible Values M/C | Short DescriptionCompatibility Notes| Value
& Conditions Example
20021 | LPRole Int 1 | 1= Liquidity Provider or Market Maker C Liquidity Provider Role identifies the type
3 = Retall Liquidity Provider [C] the Liquidity Provider when AccountCode
12 = RFQ Liquidity Provider [C] equal to"Liquidity Provider".
Only value 1 is applicable for the Derivativ,
Markets.
9941 | TechnicalOrdType Char 1 | 1=Index trading arbitrage C Indicates the origin of the order; for
2 = Portfolio strategy example, manual entry, or an order comin
3 = Unwind order from a Program Trading system.
4 = Other orders (default)
5 = Cross margining
7443 | PostingAction MultipleCharV| 19 | 0 = Field Actively Used (0] Posting action code (Open/Close) forthe | 000000
alue l=Leg1l order. 0000
2=Leg?2
3=Leg3 Populated in Drop Copy only if provided o
4=leg4 order entry by the client.
5=Leg5
6 =Leg 6 Only positions 0 and 1 apply for the Cash
7=Leg?7 markets
8=Leg8
9=Leg9
21804 | LongClientID String 16 | Alphanumeric (0] Field used to identify the Client (investor),| Long
2NJ 6N RSNDRa NBTSNBYy| ClientID
number for a preposting, entered as a free
text used for clearing purposes. This field
part of theclearing aggregate for
Derivatives.
For Cash Markets this field is ignored excs
for IPOfor whichthis field is used to
L provide the information of the tax code.
539 | NoNestedPartylD§ NuminGroup | 1 | From1to 3 C | Number of NestedPartyID entries. 3
524 | NestedPartylD String 11 | Alphanumeric C This use of the repeating group is to provi{ 9976
ClientldentificationShortCode
I 525 | NestedPartylDSou Char 1 | P = Short code identifier C Source of NestedPartyID value P
rce
538 | NestedPartyRole Int 3 | 3=Client ID C Identifies the type or role of the 3
NestedPartylD (524) specified
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Tag Field Name Format Len Possible Values M/C | Short DescriptionCompatibility Notes| Value
& Conditions Example
2384 | NestedPartyRoleQ Int 2 | 23 = Firm or legal entity C Used to further qualify the value of 23
ualifier 24 = Natural person NestedPartyRolé538).
99 =Not Applicable
ForClientldentificationShortCodé Drop
Copywhere the values in the original
trading OEG message:
1  were received in SBE protocol th
value will be set t®9 (Not
Applicable);
1  were received in FIX protocol the
value will be set t@3 (Firm or
Legal Entity) or 24 (Natural
person)
524 | NestedPartylD String 11 | Alphanumeric C | This use of the repeating group is to provi{ 3674
Clearing Firm ID
525 | NestedPartylDSou Char 1 | D = Proprietary / Custom code C Source of NestedPartyID value. D
rce
538 | NestedPartyRole Int 3 | 4 =Clearing Firm C Identifies the type or role of the 4
NestedPartyID (524) specified.
524 | NestedPartylD String 11 | Alphanumeric C CASH ONLY 995887
This use of the repeating group is to provi
Client IDprovided in scope of the clearing
data This combination of fields is used for,
Cash markets only. For the Derivatives
markets equivalent data is provided via
LongClientID (21804) field.
525 | NestedPartylDSou Char 1 | D = Proprietary / Custom code C Source of NestedPartyID value. D
rce
538 | NestedPartyRole Int 3 | 3=Client ID C Identifies the type or role of the 3
NestedPartyID (524pecified.
2384 | NestedPartyRoleQ Int 2 | 23 = Firm or legal entity C Used to further qualify the value of 23
ualifier NestedPartyRol€538).
126 | ExpireTime UTCTimestam 27 | Date & Time C CASH ONLY
p For Future Use
Time of order expiration for validity type
GTT
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Tag Field Name Format Len Possible Values M/C | Short DescriptionCompatibility Notes| Value
& Conditions Example
21015 | STPAggressorindi Int 1 | 0 =Cancel resting order [C] C Field used as instruction for order handling
ator 1 = Cancel incoming ordge] (STP is not applicable for Dark Orders)
2 = Cancel both orders
9 = Disable STP [C]
21016 | DisclosedQtyRand Int 1 |0=No C CASH ONLY
Indicator 1=Yes Indicates whether the client requests or ng
a randomization for thelisclosed quantity
of his iceberg order.
21018 | CancelOnDisconn Int 1 | 0= Per Default Configuration A Indicates if order is in scope of the Cancel| 0
ectionlindicator 1 = Order not in the scope of Cancel On Disconn On Disconnect mechanism or is persisted
1094 | PegPriceType Int 1 | 2 =Midprice peg (midprice of inside quote) [C] (0] CASH ONLY
4 = Market peg [C] Defines the type of the peg order.
5 = Primary peg (primary markebuy at bid or sell
at offer) [C]
211 | PegOffsetValue Int 3 | From-128 to 127 C CASH ONLY
Tick offset for a pegged order.
21807 | KillReason Char 5 Future Use C Future Use
Message Trailer M
© 2023Euronext N.V- All rights reserved. Page68of 136 5.29.0




Interface SpecificationEuronext Cash and Derivatives Markets

Message Structure For Individual Cases

3.3.5 Modification of anOrder

Message: ExecutionReport (8)

Sample values provided in this example represent a modification of an existing Limit order with Day validity on instrgm8gtnlibl Index
1110530in Central order book

Tag Field Name Format Len Possible Values M/C | Short DescriptionCompatibility Notes| Value
& Conditions Example
Message Header M
21005 | ClientMessageSer| UTCTimestam 27 | Timestamp C Indicates the time of message transmissio| 20190214
dingTime p the consistency of the time provided is not 15:30:01.4
checked by the Exchange. 62743346
5979 | OEGINFromMemk UTCTimestam 27 | Timestamp C | Order Entry Gateway IN time from membg 20190214
er p (in ns), measured when inbound messagel 15:28:52.8
enters the gateway 33883664
7764 | OEGOUTToME UTCTimestam 27 | Timestamp C Gateway OUT time to ME (in ns), measurd 20190214
p when inbound message leaves the gatewg 15:28:52.8
34193232
21002 | BookINTime UTCTimestam| 27 | Timestamp A Time of ordemodification is processebly 20180312
p the ME 08593000
0011000
21003 | BookOUTTime UTCTimestam| 27 | Timestamp C Matching Engine OUT time (in ns), when | 20190214
p message leaves the Matching EngihE) 15:28:52.8
40568733
7765 | OEGINFromME UTCTimestam| 27 | Timestamp C Gateway IN time from ME (in ns), measur{ 20190214
p when outbound messagenters the 15:28:52.8
gateway 33883664
11 ClOordID String 20 | From-2"63 to 2"631 A Identifier of an OrdeModification message| 25
assigned by the Client when submittitige
order modification messag® the
Exchange
41 OrigClOrdID String 20 | From-2763 to 27631 A Client order ID of the original ordénat 7
client is requesting to modify
48 SecuritylD String 10 | From O to 2"322 M Exchange defined ID of an 1110530
instrumentcontract
22 SecuritylDSource String 1 | 8 = Symbol Index M Type of the SecuritylAlways set to 8 8
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Tag Field Name Format Len Possible Values M/C | Short DescriptionCompatibility Notes| Value
& Conditions Example
20020 | EMM Int 2 | 1= Cash and Derivative Central Order Book (CO| C Exchange Marketvlechanism 1
8 = ETF MTHNAV Central Order Book
37 OrderID String 20 | From O to 27642 M Numerical order identifier assigned by ME| 15
39 OrdStatus Char 1 | 5=Replaced M Order status 5
21004 | OrderPriority Int 20 | From 0 to 27641 C Rank / priority of an order. Order with 57
lowest value in OrderPriority has the
highest priority Value thaican be used to
reconcile orders between private and publ
messages.
20052 | DarkExecutioninst| MultipleCharV| 9 | First Position = Dark Indicator (0: No ; 1: Yes) C | CASHONLY 000
ruction alue Forth Position = Sweep Order Indicator (0: No : 1 Field used as instruction for dark order
Yes) handling.
Fifth Position = Minimum Quantity Type (0: MAQ
1: MES)
44 Price Price 20 | From-2763 to 27631 C Instrument price per quantity unit 25
Field populatedor Limit, Iceberg (Cash) an
Stop Limit (Cash) orders. Not provided for
Market, Stopmarket (Cash), Peg (Cash) a
MTLorders.
38 OrderQty Qty 20 | From 0 to 27641 C Total order quantity, per quantity unit 150
151 | LeavesQty Qty 20 | From-1 to 2642 M Indicates the remaining quantity of an ord¢ 150
(quantity open for further execution)
17 ExeclD String 10 | From O to 2322 M Set to NA for no#irade related messages | NA
150 | ExecType Char 1 5 = Replaced M Describes the specific type of 5
ExecutionReport (8) message while
OrdStatus (39) always identifies the currer
order status (e.g. Partially Filled).
99 StopPx Price 20 | From-2"63+1 to 2631 C CASH ONLY
Stop Trigger Price / Mandatory for Stop
orders
20004 | UndisclosedPrice Price 20 F CASH ONLY
Future Use
1138 | DisplayQty Qty 20 | From O to 27641 C CASH ONLY
Maximum quantity shown to market
participants (for Iceberg Order only)
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12 = Executing Trader
999 = Not Applicable

(448) specified.

For Execution with Firm short code in Dro
Copywhere the values in the original
trading OEG message:

1  were received in SBE protocol th
value will be set t®99 (Not
Applicable);

1 were received in FIgrotocol, the
value will be set to 3 (Client ID) ¢

12 (Executing Trader)

Tag Field Name Format Len Possible Values M/C | Short DescriptionCompatibility Notes| Value
& Conditions Example
20175 | TriggeredStopTim Char 1 | 0=Day C CASH ONLY
elnForce 1 = Good Till Cancel Specifies the maximum validity of an
6 = Good till Date triggered stop order. On triggering of a Stq
order the value in this field igopulated in
the field TimelnForce (59).
131 | QuoteReqID String 20 | From O to 27642 C Numerical RFQ identifier assigned by the
matching engine, unique per instrument
and EMM.
21037 | RFQAnswerlndica Int 1 |0=No C CASH ONLY
or 1=Yes Indicates whether the message is, or not,
guote sent as an answer to a QuoteReque
(R) message.
21038 | RFQConfirmationl Int 1 |0=No C CASH ONLY
ndicator 1=Yes Indicates whether the message is, or not,
order sent as a confirmation of a
QuoteRequest (R) message.
21800 | ConditionalOrderF| Int 1 | 0= Firm (default) C CASH ONLY
lag 1 = Conditional Indicates if the order is a conditional or a
firm order
453 | NoPartylDs NumInGroup | 1 | Always setto 1 A Number of PartyID entries 1
448 | PartylD String 11 | Alphanumeric A In this case provides the 6786
ExecutionWithinFirmShortCode
447 | PartylDSource Char 1 | P = Short code identifier A Source of PartylD value P
452 | PartyRole Int 3 | 3=ClientID A Identifies the type orole of the PartylD 12
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Tag Field Name Format Len Possible Values M/C | Short DescriptionCompatibility Notes| Value
& Conditions Example
2376 | PartyRoleQualifier Int 2 | 22 = Algorithm C Used to further qualify thealue of 23
23 = Firm or legal entity PartyRolg452)
24 = Natural person
99 = Not Applicable For ExecutionwitmFirmshortcode in Drop
Copywhere the values in the original
trading OEG message:
1  were received in SBE protocol th
value will be set t®9 (Not
Applicable);
1 were received in FIX protocol, th
value will be seta 22 (Algorithm)
or 23 (Firm or Legal Entity) or 24
(Natural Person);
1724 | OrderOrigination Int 1 | 5= Order received from a direct access or C Identifies the origin of the order
sponsored access customer
2593 | NoOrderAttribute | NumInGroup | 1 | If provided, from 1 to 2 C Number of order attribute entries
S
2594 | OrderAttributeTyp Int 1 | 0= Aggregated order C Used in case client needs to indicate valug
e 1 = Pending allocation of AGGR or PNAL, OR in Risk Reduction
3 = Risk reduction order order
2595 | OrderAttributeVal String 1 | Y=Yes C | Always set to Yes if OrderAttributeType
ue (2594) ifprovided
29 LastCapacity Char 1 | 7 =Dealing on own account (DEAL) A Indicates whether the ordesubmission 7
8 = Matched principal (MTCH) results from trading as matched principal,
9 = Any other capacity (AOTC) on own account or as any other capacity.
110 | MinQty Qty 20 | Value '0' by default and depending to a minimum| C Minimum quantity to be executed upon
value for the given instrument and/or market type order entry (else the order is rejected).
21013 | AckPhase Char 1 | 1= Continuous Trading Phase A Indicates the trading phase during which | 1
2 = Call Phase the Matching Engine hagceived the order
3 = Halt Phase
5 = Trading At Last Phase Values 5 and 8 apply only for Cash marke
6 = Reserved
7 = Suspended
8 = Random Uncrossing Phase
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Tag Field Name Format Len Possible Values M/C | Short DescriptionCompatibility Notes| Value
& Conditions Example
21014 | AckQualifiers MultipleCharV| 15 | 0 = Dark Indicator A Field used to provide additional informatiol 000000
alue 1 = Queue Indicator on the corresponding order. 00
2 = Request with Client Order ID
3 = Use of Cross Partition For Derivatives positions 0 is not applicab
4 =Internall and is always set to 0.
5 = Internal2
6 = Execution Upon Entry flag Enabled
7 = Executed Upon Entry flag
21019 | OEPartitionID Int 5 | From 0 to 2161 A Identifies uniquely an OE Optiq partition by 10
which the engine iseached.
21021 | LogicalAccessID Int 10 | From O to 27321 A Identifier of the Logical Access. 9702

© 2023Euronext N.V- All rights reserved.

Page73of 136

5.29.0




Interface SpecificationEuronext Cash and Derivatives Markets

Message Structure For IndivialuCases

Tag

Field Name

Format

Len

Possible Values

M/C

Short DescriptionCompatibility Notes

& Conditions

Value
Example

432

ExpireDate

LocalMktDate

Date

Provided for:

Orders submitted with
TimelnForce (59) set to 6 = Gooq
Till Date (GTD). Indicates the las
day theorder can trade ;

Orders submitted with
TimelnForce (59) set to 1= Good
Till Cancel (GTC). Indicates the |
day the order can trade. Please
note this information wilNOTbe
provided for all events of the
orderon the day of its
submission Only in theday after
the submission if the order has
not been fully matched or
cancelled the day beforethe
ExpireDate (432) will be provided
for all events(order modification,
order cancellation, partial or full
execution, trade cancellation, ref
of icebergtrigger of stop, collar
breach confirmation or as a resul
of an OrderMassStatusRequest
(AF))communicated through the
ExecutionReport (8) message.

14

CumQty

Qty

20

From-1to 2"64-2

Cumulated quantity (to be calculated with
Quantity Decimals).
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Tag Field Name Format Len Possible Values M/C | Short DescriptionCompatibility Notes| Value
& Conditions Example
336 | TradingSessionID String 3 | 101 =Session 1 C Defines the validity time periods for Valid | 101
102 = Session 2 For Session orders.
103 = Session 3 Sessions represent the following:
104 = Sesglon 4 ) Yy Session &, Normal Trading Hours
205 =Session 1 and Session 3 (Cash)
313 = Session 1, 3 and Session 4 . .
123 = All Sessions, deprecated (no more used or y SeSS.IOI‘I.Z Normal Tradig Hours
Optiq) (Derivatives for future use)
Yy Session § Extended Trading Hours (fo
Index Derivatives segment, correspon
to the extension 17.30 CEP2.00 CET
for future usec for Structured Products
segment, corresponds to the first
extension 18.30 CEDR0.00 CET)
Yy Session 4 Second Extendeddding
Hours (for Structured Products
segment, corresponds to the second
extension 20.00 CET to 22.00 CET)
For Cash:
- Except Structured Product©nly
101 = Session 1 is valid
- For Structured Productsl01 =
Session 1, 205 =Session 1 +
Session 3, 313Sessionl, 3 and
Session 4 are allowed;
ForDerivatives
- The field is not provided
40 OrdType Char 1 | 1= Market A Type of Order 2
2 = Limit
3 = StopMarket / StopMarket on quote Values 3, 4, K, P, T and X are only for Ca
4 = Stop limit / Stop on quote limit Markets
K = Market to limit
P = Peg
T =Average Price
X = Iceberg
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Tag Field Name Format Len Possible Values M/C | Short DescriptionCompatibility Notes| Value
& Conditions Example
59 TimelnForce Char 1 | 0=Day A Specifies thenaximum validity of an order.| 0
1 = Good Till Cancel (GTC)
3 = Immediate or Cancel (I0C) Values7 and Bare only for Cash Markets
4 = Fill or Kill (FOK)
6 = Good till Date (GTD)
7 = At the Close
A = Good for Time (GTT)
B = Good for auction (GFA)
552 | NoSides NumInGroup | 1 | From 1to 2 A Number of sides. 1
54 Side Char 1 | 1=Buy A Indicates the side of the order. 1
2 = Sell
577 | Clearinglnstructio Int 4 | 0 = Process normally (formerly Systematic postinif C | Clearing Instruction 0
n 8 = Manual mode
9 = Automatic posting mode Populated in Drop Copy only if provided o
10 = Automatic givelp mode order entry by the client.
58 Text String 18 | Alphanumeric (0] Free Text is manually entered by the tradg Free Text
issuing the order.
Populated in Drop Copy only if provided o
order entry by theclient.
1 Account String 12 | Alphanumeric C | Account Number. Client account number
identifying the investor's account.
Populated in Drop Copy only if provided o
order entry by the client.
6399 | AccountCode Int 1 | 1=Client A Indicates the account type for which the | 2
2 = House order is entered. For example, an order cg
4 =RO be entered for a client account, a house
5 = Assigned Broker account or a liquidity provider account.
6 = Liquidity Provider
7 = Related Party Values 45, 7, and 8 are only for Cash
8 = Structured Product Market Maker Markets
14 = Omega Client Values 14 and 15 are only for Derivatives
15 = Ceres Client Markets
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Message Structure For Individual Cases

Tag Field Name Format Len Possible Values M/C | Short DescriptionCompatibility Notes| Value
& Conditions Example
20021 | LPRole Int 1 | 1= Liquidity Provider or Market Maker C Liquidity Provider Role identifies the type
3 = Retall Liquidity Provider [C] the Liquidity Provider when AccountCode
12 = RFQ Liquidity Provider [C] equal to"Liquidity Provider".
Only value 1 is applicable for the Derivativ,
Markets.
9941 | TechnicalOrdType Char 1 | 1=Index trading arbitrage C Indicates the origin of the order; for
2 = Portfolio strategy example, manual entry, or an order comin
3 = Unwind order from a Program Trading system.
4 = Other orders (default)
5 = Cross margining
7443 | PostingAction MultipleCharV| 19 | 0 = Field Actively Used O Posting action code (Open/Close) forthe | 000000
alue l=Leg1l order. 0000
2=Lleg?2
3=Leg3 Populated in Drop Copy only if provided o
4=leg4 order entry by the client.
5=Leg5
6 =Leg 6 Only positions 0 and 1 apply for the Cash
7=Leg?7 markets
8=Leg8
9=Leg9
21804 | LongClientID String 16 | Alphanumeric (0] Field used to identify the Client (investor), Long
2NJ 6N RSNNR&a NBTFSNEBy| ClientID
number for a preposting, entered as a free
text used for clearing purposes. This field
part of theclearing aggregate for
Derivatives.
For Cash Markets this field is ignored excs
for IPOfor whichthis field is used to
L provide the information of the tax code.
539 | NoNestedPartylD§ NuminGroup | 1 | From1to 5 C | Number of NestedPartylD entries 5
524 | NestedPartylD String 11 | Alphanumeric C | This use of the repeating group is to provi( 463
InvestmentDecisionwithinShortCode
I 525 | NestedPartylDSou Char 1 | P = Short code identifier C Source of NestedPartylID value. P
rce
I 538 | NestedPartyRole Int 3 | 122 = Investment decision maker (¢ Identifies the type érole of the 122

NestedPartyID (524) specified.
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Message Structure For Individual Cases

Tag Field Name Format

Len

Possible Values

M/C | Short DescriptionCompatibility Notes| Value
& Conditions Example

2384 | NestedPartyRoleQ Int
ualifier

22 = Algorithm
24 = Natural person
99 = Not Applicable

C Used to further qualify the value of 23
NestedPartyRol€538).

For Investment Decision within short code|
in Drop Copyvhere the values in the
original trading OEG message:

1  were received in SBE protocol th
value will be set t®9 (Not
Applicable);

1  were received in FIX protocol the
value will ke set to22 (Algorithm)
or 24 (Natural Person);

524 | NestedPartylD String

11

Alphanumeric

C | This use of the repeating group is to provi( 463
ClientldentificationShortCode

525 | NestedPartylDSou Char
rce

P = Short code identifier

C | Source of NestedPartyID value P

3 =Client ID

C Identifies the type or role of the 3
NestedPartyID (524) specified

23 = Firm or legal entity
24 = Natural person
99 = Not Applicable

C Used to further qualify the value of 23
NestedPartyRol€538).

ForClientldentificationShortCodé Drop
Copywhere the values in the original
trading OEG message:

1  were received in SBE protocol th
value will be set t®9 (Not
Applicable);

1  were received in FIX protocol the
value will be set t@3 (Firm or
Legal Entity) or 24 (Natural
person)

11

Alphanumeric

C | This use of the repeating group is to provi¢ 300
NonExecutionBrokerShortCode

525 | NestedPartylDSou Char
rce

538 | NestedPartyRole Int

2384 | NestedPartyRoleQ Int
ualifier

524 | NestedPartylD String

P = Short code identifier

C Source of NestedPartylID value. P
Populated only if provided in the original
order message
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Message Structure For Individual Cases

Tag Field Name Format

Len

Possible Values

M/C

Short DescriptionCompatibility Notes
& Conditions

Value
Example

538 | NestedPartyRole Int

26 = Correspondent Broker

Identifies the type or role of the
NestedPartyID (524) specified.
Populated only iprovided in the original
order message

26

2384 | NestedPartyRoleQ Int
ualifier

23 = Firm or legal entity
99 = Not Applicable

Used to further qualify the value of
NestedPartyRol¢538).

Populated only if provided in the original
order message
ForNonExecutionBrokerShortCodeDrop
Copywhere the values in the original
trading OEG message:

1  were received in SBE protocol th
value will be set t®9 (Not
Applicable);

1  were received in FIX protocol the
value will be set t@3 (Firm or
Legal Entity);

23

524 | NestedPartylD String

11

Alphanumeric

This use of the repeating group is to provi
Clearing Firm ID

809

525 | NestedPartylDSou Char
rce

D = Proprietary / Custom code

Source of NestedPartyID value.

538 | NestedPartyRole Int

4 = Clearing Firm

Identifies the type or role of the
NestedPartyID (524pecified.

524 | NestedPartylD String

11

Alphanumeric

CASH ONLY

This use of the repeating group is to provi
Client IDprovided in scope of the clearing
data. This combination of fields is used for
Cash markets only. For the Derivatives
markets equivalent data is provided via
LongClientID (21804) field.

73

525 | NestedPartylDSou Char
rce

D = Proprietary / Custom code

Source of NestedPartylD value.

538 | NestedPartyRole Int

3 =Client ID

Identifies the type or role of the

NestedPartyID (524) specified.
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Message Structure For Individual Cases

Tag Field Name Format Len Possible Values M/C | Short DescriptionCompatibility Notes| Value
& Conditions Example
2384 | NestedPartyRoleQ Int 2 | 23 =Firm or legal entity C Usedto further qualify the value of 23
ualifier 99 = Not Applicable NestedPartyRolé538).
ForClient IDin Drop Copyvhere the values
in the original trading OEG message:
1 were received in SBE protocol th
value will be set t®9 (Not
Applicable);
1  were received in FIX protocol the
value wil be set to23 (Firm or
Legal Entity);
126 | ExpireTime UTCTimestam 27 | Date & Time C CASH ONLY
p For Future Use
Time of order gpiration for validity type
GTT
21015 | STPAggressorindi Int 1 | 0= Cancel resting order [C] C Field used as instruction for order handling
ator 1 = Cancel incoming order [C] (STP is not applicable for Dark Orders)
2 =Cancel both orders
9 = Disable STP [C]
21016 | DisclosedQtyRand Int 1 |0=No C CASH ONLY
Indicator 1=Yes Indicates whether the client requests or na
a randomization for thelisclosed quantity
of his iceberg order.
21018 | CancelOnDisconn Int 1 | 0 =Per Default Configuration A Indicates if order is in scope of the Cancel| 1
ectionindicator 1 = Order not in the scope of Cancel On Disconng On Disconnect mechanism or is persisted
1094 | PegPriceType Int 1 | 2 =Midprice peg (midprice of inside quote) [C] (0] CASH ONLY
4 = Market peg [C] Defines the type of the peg order.
5 = Primary peg (primary markebuy at bid or sell
at offer) [C]
211 | PegOffsetValue Int 3 | From-128 to 127 C CASH ONLY
Tick offset for a pegged order.
Message Trailer M
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Message Sucture For Individual Cases

3.3.6 Rejection of a New Order

Message: ExecutionReport (8)

Sample values provided in this example represent a rejectiddeafOrder on instrument with Symbol Indedd 10530in COB.

7 = Derivatives On Exchange Off book

Tag Field Name Format Len Possible Values M/C | Short Description, Compatibility Notegy  Value
& Conditions Example
Message Header M
21005 | ClientMessageSer| UTCTimestam| 27 | Timestamp C Indicates the time of message transmissio 20190214
dingTime p the consistency of the time provided is not 15:30:01.4
checked byhe Exchange. 62743346
5979 | OEGINFromMemk UTCTimestam| 27 | Timestamp C | Order Entry Gateway IN time from membg 20190214
er p (in ns), measured when inbound message| 15:28:52.8
enters the gateway 33883664
7764 | OEGOUTTOME | UTCTimestam| 27 | Timestamp C | Gateway OUT time to ME (in ns), measurq 20190214
p when inbound message leaves the gatewq 15:28:52.8
34193232
21002 | BookINTime UTCTimestam| 27 | Timestamp A Time of ordemodification is processeby | 20180312
p the ME 08593000
0011000
21003 | BookOUTTime UTCTimestam| 27 | Timestamp C Matching Engine OUT time (in ns), when | 20190214
p message leaves thdatching EnginéME) 15:28:52.8
40568733
7765 | OEGINFromME | UTCTimestam| 27 | Timestamp C Gateway IN time from ME (in ns), measur¢ 20190214
p when outbound message enters the 15:28:52.8
gateway 33883664
11 ClOrdID String 20 | From-2763 to 27631 C Identifier of an Order assigned by the Clie| g7
when submitting an order to the Exchange
48 SecuritylD String 10 | From O to 2"322 M Exchange defined ID of an 1110530
instrumentcontract
22 SecuritylDSource String 1 | 8 = Symbol Index M Type of the SecuritylAlways set to 8 8
20020 | EMM Int 2 | 1 =Cash and Dedtive Central Order Book (COB)| C Exchange Markd¥lechanism 1
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Message Structure For Individual Cases

Tag Field Name Format

Len

Possible Values

M/C

Short Description, Compatibility Noteg
& Conditions

Value
Example

37 OrderID String

20

From 0 to 2764

Numerical order identifier assigned by ME|
Order ID$ provided in case the rejection o
the order isFunctional.

In case a FIX message is rejected for
Technical reasons, it is not processed by t
matching enginend then the OrderID is
not allocated and not provided in the
rejection message.

15

151 | LeavesQty Qty

20

From-1 to 2642

Indicates the remaining quantity of an ordg
(quantity open for further execution)

For RFQ Ack field populated with valie

1050

17 ExecIlD String

10

From 0 to 232

Set to NA for nosirade related messages

NA

14 CumQty Qty

20

From-1to 2"64-2

Cumulated quantity (to be calculated with
Quantity Decimals).

For RFQ Ack field populated with valie

39 OrdStatus Char

8 = Rejected

Order status

150 | ExeType Char

8 = Rejected

Describes the specific type of
ExecutionReport (8) message while
OrdStatus (39) always identifies the currer
order status (e.g. Partially Filled).

453 | NoPartylDs NumInGroup

Always set to 1

Number of PartyID entries

448 | PartylD String

11

Alphanumeric

In this case provides the
ExecutionWithinFirmShortCode

6786

447 | PartylDSource Char

P = Short code identifier

Source of PartylD value
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Message Structure For Individual Cases

12 = Executing Trader
999 = Not Applicable

Tag Field Name Format Len Possible Values M/C | Short Description, Compatibility Notegy Value
& Conditions Example
452 | PartyRole Int 3 | 3=ClientID A Identifies the type orole of the PartylD 12

(448) specified.

For Execution with Firm short code in Dro
Copywhere the values in the original
trading OEG message:

1  were received in SBE protocol th
value will be set t®99 (Not
Applicable);

1 were received in FIX protocol, th
value will be set to 3 (Client ID) ¢
12 (Executing Trader)

2376 | PartyRoleQualifier Int 2 | 22 = Algorithm

23 = Firm or legal entity
24 = Natural person

99 = Not Applicable

C Used to further qualify thealue of 23
PartyRolg452)

ForExecutionWitinFirmShortCodé Drop
Copywhere the values in the original
trading OEG message:

1 were received in SBE protocol th
value will be set t®9 (Not
Applicable);

1 were received in FIX protocol, th
value will be setda 22 (Algorithm)
or 23 (Firm or Legal Entity) or 24
(Natural Person);

1724 | OrderOrigination Int 1 | 5= Order received from a direct access or
sponsored access customer

C Identifies the origin of the order

2593 | NoOrderAttribute | NumiInGroup | 1 | If provided, from 1 to 2

C Number of order attribute entries

S
2594 | OrderAttributeTyp Int 1 | 0= Aggregated order C Used in case client needs to indicate valug
e 1 = Pending allocation of AGGR or PNAL, OR in Risk Reduction
3 = Risk reduction order order
2595 | OrderAttributeVal String 1 | Y=Yes C | Always set to Yes if OrderAttributeType
ue (2594) ifprovided
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Message Structure For Individual Cases

Tag Field Name Format Len Possible Values M/C | Short Description, Compatibility Notegy Value
& Conditions Example
21014 | AckQualifiers MultipleCharV| 15 | 0 = Dark Indicator A Field used to provide additional informatiol 000000
alue 1 = Queue Indicator on the corresponding order. 00
2 = Request with Client Order ID
3 = Use of Cross Partition For Derivatives positions 0 is not applicab
4 =Internall and is always set to 0.
5 = Internal2
6 = Execution Upon Entry flag Enabled
7 = Executed Upon Entry flag
59 TimelnForce Char 1 | 0=Day A Specifies the maximum validity of an orde| 0
1 = Good Till Cancel (GTC)
3 = Immediate or Cancel (I0OC) Values7 and Bare only for Cash Markets
4 = Fill or Kill (FOK)
6 = Good till Date (GTD)
7 = At the Close
A = Good for Time (GTT)
B = Good for auction (GFA)
552 | NoSides NumiInGroup | 1 | Always setto 1 A Two fill messages are sent for Cross ordel 1
54 Side Char 1 1=Buy A Indicates the side of the order. 1
2 = Sell
21019 | OEPartitionID Int 5 | From O to 2161 C Identifies uniquely an OE Optiq partition by 10
which the engine is reached.
21021 | LogicalAccessID Int 10 | From O to 2/321 C Identifier of the Logical Access. 9702
9955 | ErrorCode Int 5 | From 0 to 2"1&2 A Error code in case of rejection. 2101
Message Trailer M
3.3.7 Rejection of Order Modification or Cancellation
Message: OrderCancelReject (9)
Sample values provided in this example represemjactionof ordermodificationon instrument with Symbol Indek110530in COB
Tag Field Name Format Len Possible Values M/C | Short Description, Compatibility Notegy Value
& Conditions Example
Message Header M
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Message Structure For Individual Cases

Tag Field Name Format Len Possible Values M/C | Short Description, Compatibility Notegy Value
& Conditions Example
21005 | ClientMessageSer| UTCTimestam 27 | Timestamp C Indicates the time of message transmissio| 20180312
dingTime p the consistency of the time provided is nof 08593000
checked by the Exchange. 0009000
5979 | OEGINFromMeml UTCTimestam 27 | Timestamp C Order Entry Gateway IN time from membe
er p (in ns), measured when inbound message|
enters the gateway
7764 | OEGOUTToME UTCTimestam 27 | Timestamp C Gateway OUT time to ME (in ns), measurg
p when inbound messageaves the gateway
21002 | BookINTime UTCTimestam| 27 | Timestamp C | Time of ordemaodification rejection
p processed byhe ME
21003 | BookOUTTime UTCTimestam| 27 | Timestamp C Matching Engine OUT time (in ns), when
p message leaves the Matching EngihtE)
7765 | OEGINFromME UTCTimestam| 27 | Timestamp C | Gateway IN time from ME (in ns), measur
p when outbound message enters the
gateway
11 ClOrdID String 20 | From-2"63 to 2"631 C Identifier of an OrdeModification message| 171
assigned b the Client when submitting the
order modification messag the
Exchange
48 SecuritylD String 10 | From O to 2"322 C Exchange defined ID of an 1110530
instrumentcontract
22 SecuritylDSource String 1 | 8 = Symbol Index C Type of the SecuritylAlways set to 8 8
20020 | EMM Int 2 | 1 =Cash and Derivative Central Order Book (CO| C Exchange Market Mechanism 1
37 OrderID String 20 | From O to 27642 C Numerical order identifier assigned by ME| 15
9955 | ErrorCode Int 5 | From 0 to 2"1&2 A Error code in case o&jection. 2101
434 | CxIRejResponseT| Char 1 | 1 =OrderCancelRequest (F) M Identifies the type of request that the 1
2 = OrderCancelReplaceRequest (G) OrderCancelReject (9) is in response to.
3 = MassQuote (i)
4 = OrderMassCancelRequest (q)
39 OrdStatus Char 1 | 8 =Rejected M Order status 8
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Message Structure For Individual Cases

Tag Field Name Format Len Possible Values M/C | Short Description, Compatibility Notegy Value
& Conditions Example
21014 | AckQualifiers MultipleCharV| 15 | 0 = Dark Indicator A Field used to provide additional informatiol 000000
alue 1 = Queue Indicator on the corresponding order. 00
2 = Request with Client Order ID
3 = Use of Cross Partition For Derivatives positions 0 is not applicab
4 = Internall and is alway set to 0.
5 = Internal2
6 = Execution Upon Entry flag Enabled
7 = Executed Upon Entry flag
21019 | OEPartitionID Int 5 | From 0 to 2161 C Identifies uniquely an OE Optiq partition by 10
which the engine is reached.
Provided in case
21021 | LogicalAccessID Int 10 | From O to 27321 C Identifier of the Logical Access. 9702
Message Trailer M
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3.4. TRADE MESSAGES

Examples of variousade message cases are provided below in individual sections

3.4.1 Trading Venue Transaction Identification Co@EVTIC)

The Trading Venue Transaction Identification Code (TVTIC) is the unique identifier of a trade in the EU and UK Miklarkl facte individual
trade has a corresponding TVTIC. As a reminder, MiFID Il reporting is at leg level.

The different wag to get a trade TVTIC are:

For Cash / Outright trades:

§ Using the public Market Data feed, getting theade Unique Identifién the Full Tradelnformation (1004) message;
§ Using the private Order Entry feed:
i In SBEill (04) or SBPeclaration Noticg42): getting theTrade Unigue Identifie

I In FIXExecutionRepor(8) or FIXTradeCaptureReportAckAR) : getting th&Regulatory Trade I@ith Regulatory Trade ID Type
equals 5 (TVTIC)

§ Retrieving the TVTIC field fraime EOD Day Trade filEYRRNI

ForStrategies:

§ Using the private Order Entry feed:
i In SBEFill (04): getting theTrade Unique IdentdrA y { G N> 4§ S3& FA St REadalhigue Mdenyfieri 2 IS4G G KS

I In FIXExecutionReport(8): getting the Regulatory Trade IDwith Regulatory Trade IDlype equals 5 (TVTICWhere
RegulatoryLegRefl@guals the correspondinigeg IDn NoLegs section.

For APA Trades:
§ Using the public Market Data feed, getting theade Unique Identifien the APA Full Trade Informatio(fl028) message.
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3.4.2 TradeExecution (Full or Partial Filf) Individual Instrument (Cash) / Outright (Derivatives)

Sample values provided in this example represent a newly exettdadd, with details of either fully or partially filled orderAtrade message
contains the required details of participatedders. Bch participant receivespecific data detailassociated to their order The example below
is for a FulRll of a Limit order with Day validity on instrument with Symbol Inti£k0530in Central order book.

Yy For Wholesale Trades:
The trade execution for a Wholesale Transaction is provided via the ExecutionReport (8) message. For an Outright gr, thistrategsage will
be with EMM = 4 (Derivative Wholesales).

The executions for wholade transactions done on strategies send individual ExecutionReport (8) messages for each leg of the strategy. This mean
that for DeltaNeutral with a Cash underlying, submitted ast@lesale transactiorthe clientreceives a private message for the Cash instrument
that is part of the Deltaeutral strategy.
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Yy For Request for Cross (RFC) Trades:
The trade execution for Request for Cross (RFC) faciktyprovided via the ExecutionReport (8) messdge an Outright or a teategy. This

message will be with EMM =(Derivative On Exchange Off bgok

Message: ExecutionReport (8)

Message Structure For Individual Cases

Tag

Field Name

Format

Len

Possible Values

M/C

Short Description, Compatibility
Notes & Conditions

Value
Example

Message Header

60

TransactTime

UTCTimestam
p

27

Timestamp

Indicates the time of message transmissi
In ExecutionReport (8) it is provided only
case of Fill or Partial Fill.

20190214

15:28:49.
80223235
1

21005

ClientMessageSer
dingTime

UTCTimestam
p

27

Timestamp

Indicates the time of message
transmission, the consistency of the time
provided is not checked by the Exchange

20190214

15:30:01.
46242585
7

21003

BookOUTTime

UTCTimestam
p

27

Timestamp

Matching Engine OUT time (in ns), when
message leaves the Matching Engine

20190214
15:28:49.
80223235
1

41

OrigClOrdID

UTCTimestam
p

27

Timestamp

Identifies the Client Order ID of the origin
order, used to identify the previous order
on cancel and replacement requests.

11500009
22

48

SecuritylD

String

10

From 0O to 2"32

Exchange identification code of the
instrumentrepresented by SecurityID. Thi
identifier is unique per triplet: MIC, ISIN
and currency. The correspondence
between the SecuritylD and the instrumer
characteristics is provided in the standing
data messages and associated files.

1110530

22

SecuritylDSource

String

8 = Symbol Index

Type of the SecuritylAlways set to 8
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Message Structure For Individual Cases

Tag Field Name Format Len Possible Values M/C Short Description, Compatibility Value
Notes & Conditions Example
20020 | EMM Int 2 | 1=Cash and Derivative Central Order Book (0 A Defines the Exchange Market Mechanisn] 1
4 = Derivative Wholesales applied on eaclplatform.
7 = Derivative On Exchange Off book
8 = ETF MTHNAYV Central Order Book
37 OrderID String 20 | From 0 to 27642 M Numerical order identifier assigned by thg 9756482
matching engine, unique per instrument
and EMM.
ClOrdID(11) is not provided in unsolicited
messages, however the order can be
identified using the provided OrderID (37
39 OrdStatus Char 1 | 1=Partially filled M Order status 2
2 = Filled
21004 | OrderPriority Int 20 C Rank / priority of an order. Order with 2
lowest value in OrderPriority has the
highest priority Value that can be used to
reconcile orders between private and
public messages.
20052 | DarkExecutionInst| MultipleCharV| 9 | First Position = Dark Indicator (0: No ; 1: Yes) C CASH ONLY 000
ruction alue Forth Position = Sweep Order Indicator (0: No | Field used as instruction for dark order
Yes) handling.
Fifth Position = Minimum Quantity Type (0: MA
; 1: MES)
44 Price Price 20 | From-2763 to 27631 @) Instrument price per quantity unit (to be | 25
calculated with Price/Index Level
Decimals).
Field populatedor Limit, Iceberg (Cash)
and Stop Limit (Cash) orders. Not provide
for Market, Stopmarket (Cash), Peg (Cas
and MTL orders.
For trade prices clients should rely on fiel
LastPx (31).
38 OrderQty Qty 20 | From O to 27641 @) Total order quantity, per quantity unit (to | 100
be calculated with Quantity Decimals).
110 | MinQty Qty 20 | Value '0' by default and depending to a minimu C Minimum quantity to be executed upon
value for the given instrument and/or market order entry (else the order is rejected).
type
31 LastPx Price 20 | From-2763 to 27631 A Price at which order is filled 002475
32 LastQty Qty 20 | From 0 to 27641 A Quantity of the fill 100
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Message Structur€or Individual Cases

Tag Field Name Format Len Possible Values M/C Short Description, Compatibility Value
Notes & Conditions Example
151 | LeavesQty Qty 20 | From-1 to 2642 M Indicates the remaining quantity of an 0
order, i.e. the quantity open for further
execution (to becalculated with Quantity
Decimals).
17 ExeclD String 10 | From 0 to 27322 M The ExeclD is unique per instrument and| 9856741
per day. It is the unique identifier of a
trade per instrument. This field rovided
in case of fill, partial fill or trade
cancellation.
150 | ExecType Char 1 | F=Trade M Describes the specific ExecutionReport | F
G = Trade Creation by Market Operation while OrdStatus (39) will always identify
R = RFQ patrtially or fully matched with other the current order stéus (e.g. Partially
counterparts Filled).
21807 | ParentRegulatoryT String 16 | Trade Unique Identifier of the strategy C Provided for Leg Trade Cancellation CDE234
radelD
453 | NoPartylDs NumInGroup | 1 | Always setto 1 A Number of PartyID entries. 1
448 | PartylD String 11 | Alphanumeric A In this case provides the 59786
ExecutionWithinFirmShortCode
447 | PartylDSource Char 1 | P = Short code identifier A Source of PartylD value P
452 | PartyRole Int 3 | 3=ClientID A Identifies the type orole of the PartylD 12
12 = Executing Trader (448) specified.
999 = Not Applicable
For Execution with Firm short code in Drg
Copywhere the values in the original
trading OEG message:
1  were received in SBE protocol
the value will be set t®99 (Not
Applicable);
1  were received in FIX protocol,
the valie will be set to 3 (Client
ID) or 12 (Executing Trader)
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Message Structure For Individual Cases

Tag Field Name Format Len Possible Values M/C Short Description, Compatibility Value
Notes & Conditions Example
2376 | PartyRoleQualifier Int 2 | 22 = Algorithm C Used to further qualify theralue of 23
23 = Firm or legal entity PartyRolg452)
24 = Natural person
99 = Not Applicable For ExecutionWitimFirmShortCode in Droy
Copywhere the values in the original
trading OEG message:
1 were received in SBE protocol
the value will be set t@9 (Not
Applicable);
1  were received in FIX protocol,
the value will be seta 22
(Algorithm) or 23 (Firm or Legal
Entity) or 24 (Natural Person);
1724 | OrderOrigination Int 1 | 5= Order received from a direct access or C Identifies the origin of the order
sponsored access customer
2593 | NoOrderAttribute | NumInGroup | 1 | If provided, from 1 to 2 C Number of order attribute entries
S
2594 | OrderAttributeTyp Int 1 | 0= Aggregated order C Used in case client needs to indicate valu
e 1 = Pending allocation of AGGR or PNAL, OR in Risk Reduction
3 = Risk reduction order order
Provided if filled in the original order is
flagged wih one of the possible values
2595 | OrderAttributeVal String 1 | Y=Yes C Provided if OrderAttributeType (2594) is
ue specified
29 LastCapacity Char 1 | 7 = Dealing on own account (DEAL) A Indicates whether the order that 7
8 = Matched principal (MTCH) participated in the trade results from
9 = Any other capacifAOTC) trading as matched principal, on own
account or as any other capacity.
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Message Structure For Individual Cases

Tag

Field Name

Format

Len

Possible Values

M/C

Short Description, Compatibility
Notes & Conditions

Value
Example

21010

TradeType

Int

1 = Conventional Trade (Cash and Derivatives)
2 = Large in Scale (LiS) Trade (Derivatives Onl
5 = Guaranteed Cross Trade (Cash and
Derivatives)

6 = Against Actual Trade (Derivatives Only)

9 = Exchange for Swaps Trade (Derivatives On
11 = Strategy Leg Conventional Trade (Derivat
Only)

20 = BoB Trade (Cash Only)

26 = Delta Neutral TraddJnderlying Cash Leg
(Cash Only)

30 = Request for Cross Trade (Derivatives Only
31 = Request for cross strategy Leg Trade
(Derivatives Only)

33 = Dark Trade (Cash Only)

34 = Delta Neutral TraddJnderlying Future Leg
(Derivatives Only)

39 = Guaranteed Css¢ Negotiated deal NLIQ
(Liquid)

40 = Guaranteed CrogdNegotiated deal OILQ
(illiquid)

41 = Large in Scale (LIS) Trade (Cash)

42 = Large in Scale (LiS) Trade in basis points
(Derivatives Only)

43 = Large in Scale (LiS) Package Trade in bag
points (Deivatives Only)

100 = Conventional Tradérovisional price

101 = Large in Scale (LiS) Tradeovisional price
102 = Large in Scale (LiS) Package Frade
Provisional price

104 = RFQ &de

Type of trade

1

21023

ExecPhase

Char

1 = Continuous Trading Phase
2 = Uncrossing Phase
3 = Trading At Last Phase

4 = Continuous Uncrossing Phase

Indicates the trading phase during which
the trade has occurred.
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Message Structure For Individual Cases

Tag Field Name Format Len Possible Values M/C Short Description, Compatibility Value
Notes & Conditions Example
21080 | TradeQualifier MultipleCharV| 15 | 0 =Uncrossing Trade A Trade Qualifier. This field can containup | 2
alue 1 = First Trade Price 7 values, space delimited, provided in
2 = Passive Order different positions.
3 = Aggressive Order
4 = Trade Creation bylarket Operations
5 = NAV Trade expressed in bps
6 = NAV Trade expressed in price currency
7 = Deferred Publication
375 | ContraBroker String 20 | From 0O to 27641 C CASH ONLY
ID of the Counterpart Firm in specific cas
21019 | OEPartitionID Int 5 | From 0 to 2161 A Identifies uniquely an OE Optiq partition § 10
which theengine is reached.
21021 | LogicalAccessID Int 10 | From O to 27321 A Identifier of the Logical Access. 9875
1907 | NoRegulatoryTradi NumInGroup | 1 | If provided, 1 C Number of RegulatoryTradelDGrp entrieg 1
elDs
1903 | RegulatoryTradel String 16 | Alphanumerical ID C Alphanumerical code unique, consistent | ABC123
D and persistent per 1ISO10383 segment Ml
and per trading day assigned by the tradi
venue to a transaction. Tradénique
Identifier (TUI) is a field aimed at
identifying an individual transaction and
used as Trading Venue Transaction
Identification Code (TVTIC). This is a unig
transaction identification code generated
by trading venues and disseminated to
both the kuying and the selling parties, in
accordance with Article 12 of the
Commission Delegated Regulation (EU)
2017/580 Regulatory Technical Standard
(RTS).
1906 | RegulatoryTradel Int 1 | 5=TVTIC C Specifies the type of trade identifier 5
DType provided in RegulatoryTradelD(1903).
2411 | RegulatoryLegRef| Int 10 | From 0 to 27321 C Identifies the leg of the trade the 99999999
D RegulatoryTradelD applies to by 98
referencing the leg's LegID(1788).
14 CumQty Qty 20 | From-1to 2"64-2 M Cumulated quantity (to be calculated with| 100
Quantity Decimals).
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Message Structure For Individual Cases

Tag Field Name Format Len Possible Values M/C Short Description, Compatibility Value
Notes & Conditions Example
336 | TradingSessionID String 3 | 101 =Session 1 C Defines the validity time periods for Valid| 101
102 = Session 2 For Session orders.
103 = Session 3 Sessions represent the following:
104 = Sesglon 4 ) y" Session & Normal Trading Hours
205 =Session 1 and Session 3 (Cash)
313 = Session 1, 3 and Session 4 Yy Session 2 Normal Tradig Hours
123 = All Sessions, deprecated (no more used L
Optiq) (Derivatives for future use)
y~ Session & Extended Trading Hours
(for Index Derivatives segment,
corresponds to the extension 17.30
CET 22.00 CET for future usgfor
Structured Products segment,
corresponds to the first extension
18.30 CET20.00 CET)
Yy~ Session 4 Second Extended Trading
Hours (for Structured Products
segment, corresponds to the second
extension 20.00 CET to 22.00 CET)
For Cash:
- Except Structured Product©Only
101 = Session 1 is valid
- For Structured Productsl01 =
Session 1, 205 =Session 1 +
Session 3, 313 = Sessionl, 3 an
Session 4 are allowed;
ForDerivatives
- The field is not provided
40 OrdType Char 1 | 1=Market A Type of Order. 2
2 = Limit
3 = StopMarket / StopMarket on quote Values 3, 4, K, P, T and X are only for Ca
4 = Stop limit / Stop on quote limit Markets
K = Market to limit
P = Peg
T =Average Price
X = Iceberg
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Message Structure For Individual Cases

Tag Field Name Format Len Possible Values M/C Short Description, Compatibility Value
Notes & Conditions Example
59 TimelnForce Char 1 | 0=Day C Specifies the maximum validity of an ordg 0
1 = Good Till Cancel (GTC)
3 = Immediate or Cancel (I0C) Values7 and Bare only for Cash Markets
4 = Fill or Kill (FOK)
6 = Good till Date (GTD)
7 = At the Close
A = Good for Time (GTT)
B = Good for auction (GFA)
552 | NoSides NuminGroup | 1 | Always setto 1 A Two fill messages are sent for Cross ordg 1
54 Side Char 1 | 1=Buy A Indicates the side of the order. 1
2 = Sell
577 | Clearinglnstructio Int 4 | 0 =Process normally (formerly Systematic C Clearing Instruction.
n posting)
8 = Manual mode Populated in Drop Copy only if provided @
9 = Automatic posting mode order entry by the client.
10 = Automatic givelp mode
58 Text String 18 | Alphanumeric (0] Free Text is manually entered by the trad
issuing the order. This field is part of the
clearing data.
Populated in DrofCopy only if provided on
order entry by the client.
1 Account String 12 | Alphanumeric C Account Number. Client account number
identifying the investor's account. This fie
is part of the clearing data.
6399 | AccountCode Int 1 | 1=Client A Indicates the account type for which the | 2
2 = House order is entered. For example, an order c
4 =RO be entered for a client account, a house
5 = Assigned Broker account or a liquidity provider account.
6 = Liquidity Provider
7 = Related Party Values 45, 7, and 8 are only for Cash
8 = Structured Product Market Maker Markets
14 = Omega Client Values 14 and 15 are only for Derivatives
15 = Ceres Client Markets
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Message Structure For Individual Cases

Tag Field Name Format Len Possible Values M/C Short Description, Compatibility Value
Notes & Conditions Example
20021 | LPRole Int 1 | 1= Liquidity Provider or Market Maker C Liquidity Provider Role identifies the type
3 = Retail Liquidity Provider [C] of the Liquidity Provider when
12 = RFQ Liquidity Provider [C] AccountCode is equal thiquidity
Provider".
Only value 1 is applicable for the
Derivatives Markets.
7443 | PostingAction MultipleCharV| 19 | 0 = Field Actively Used (0] Posting action code (Open/Close) forthe| 00000 O
alue l1=Lleg1l order. 0000
2=1Lleg?2
3=Leg3 Populated in Drop Copy only if provided @
4=leg4 order entry by the client.
5=Leg5
6 =Leg 6 Only positions 0 and 1 apply for the Cash|
7=Leg?7 markets
8=Leg8
9=Leg9
21804 | LongClientID String 16 | Alphanumeric (e) Field used to identify the Client (investor) Long
2 NJ (i NéfdrReSddXpasting order Client ID
number for a preposting, entered as a free
text used for clearing purposes. This field
part of the clearing aggregate for
Derivatives.
For Cash Markets this field is ignored
except for IP@or whichthis field is used to
L provide the information of the tax code.
539 | NoNestedPartylD§ NuminGroup | 1 | From 1to 6 C Number of NestedPartyID entries. 6
524 | NestedPartylD String 11 | Alphanumeric C This use of the repeating group is to 463
provide
InvestmentDecisionwithinShortCode
525 | NestedPartylDSou Char 1 | P = Short code identifier (¢ Source of NestedPartyID value. P
rce
538 | NestedPartyRole Int 3 | 122 = Investment decision maker C Identifies the type brole of the 122

NestedPartyID (524) specified.
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Message Structure For Individual Cases

Tag Field Name Format

Len

Possible Values

M/C

Short Description, Compatibility
Notes & Conditions

Value
Example

2384 | NestedPartyRoleQ Int
ualifier

22 = Algorithm
24 = Natural person
99 = Not Applicable

Used to further qualify the value of
NestedPartyRol€538).

For Investment Decision within short codg
in Drop Copyvhere the values in the
original trading OEG message:

1 were received in SBE protocol
the value will be set t®9 (Not
Applicable);

1  were received in FIX protocol th
valuewill be set to22
(Algorithm) or 24 (Natural
Person);

23

524 | NestedPartylD String

11

Alphanumeric

This use of the repeating group is to
provide ClientldentificationShortCode

463

525 | NestedPartylDSou Char
rce

P = Short code identifier

Source of NestedPartyID value

538 | NestedPartyRole Int

3 =Client ID

Identifies the type or role of the
NestedPartyID (524pecified

2384 | NestedPartyRoleQ Int
ualifier

23 = Firm or legal entity
24 = Natural person
99 = Not Applicable

Used to further qualify the value of
NestedPartyRol€538).

ForClientldentificationShortCodén Drop
Copywhere the values in the original
trading OEG message:

1  were received in SBE protocol
the value will be set t®9 (Not
Applicable);

1 were received in FIX protocol th
value will be set t@3 (Firm or
Legal Entity) or 24 (Natural
person)

23

524 | NestedPartylD String

11

Alphanumeric

This use of the repeating group is to
provideNonExecutionBrokerShortCode

300

525 | NestedPartylDSou Char
rce

P = Short code identifier

Source of NestedPartyID value.
Populated only if provided in the original

order message

© 2023Euronext N.V- All rights reserved.

Page98of 136

5.29.0




Interface SpecificationEuronext Cash and Derivatives Markets

Message Structure For Individual Cases

Tag Field Name Format

Len

Possible Values

M/C

Short Description, Compatibility
Notes & Conditions

Value
Example

538 | NestedPartyRole Int

26 = Correspondent Broker

Identifies the type or role of the
NestedPartylD (524) specified.
Populated only iprovided in the original
order message

26

2384 | NestedPartyRoleQ Int
ualifier

23 = Firm or legal entity
99 = Not Applicable

Used to further qualify the value of
NestedPartyRolé538).

Populated only if provided in the original
order message
ForNonExecutionBrokerShortCodeDrop
Copywhere the values in the original
trading OEG message:

1 were received in SBE protocol
the value will be set t®9 (Not
Applicable);

1 were received in FIX protocol th
value will be set t@3 (Firm or
Legal Entity);

23

524 | NestedPartylD String

11

Alphanumeric

This use of the repeating group is to
provideClearing Firm ID

9995

525 | NestedPartylDSou Char
rce

D = Proprietary / Custom code

Source of NestedPartyID value

538 | NestedPartyRole Int

4 = Clearing Firm

Identifies the type or role of the
NestedPartylD (524) specified

524 | NestedPartylD String

11

Alphanumeric

CASH ONLY

This use of the repeating group is to
provideClient IDprovided in scope of the
clearing dataThis combination of fields is
used for Cash markets only. For the
Derivatives markets equivalent data is
provided via LongClientID (21804) field.

1581

525 | NestedPartylDSou Char
rce

D = Proprietary / Custom code

Source of NestedPartyID value

538 | NestedPartyRole Int

3 =Client ID

Identifies the type or role of the

NestedPartyID (524pecified
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Message Structure For Individual Cases

Tag Field Name Format

Len

Possible Values

M/C

Short Description, Compatibility
Notes & Conditions

Value
Example

2384 | NestedPartyRoleQ Int
ualifier

23 = Firm or legal entity
99 = Not Applicable

Used to further qualify the value of
NestedPartyRol€538).

ForClient IDn Drop Copyvhere the values|
in the original trading OEG message:

M  were received in SBE protocol
the value will be set t®9 (Not
Applicable);

1 were received in FIX protocol th
value will be set t®3 (Firm or
Legal Entity);

23

21096 | ESCBMembership Int

0 = False
1="True

ForWholesale Tradesnly (Outright and
Strateqy)

Indicates if the trade is submitted by a
member of the European System of Cent
Bank (ESCB) in performance of monetary
foreign exchange and financial stability

policy.

21802 | EvaluatedPrice Price

20

From-2763+1 t0263-1

For TRF and MOC contracts only

This field is used for the Total Return
Future (TRF) and Market On Close (MOQ
contracts to provide the trade price
calculated against provisional (a.k.a.
preliminary) or final price of the underlyin
index or stockwhile Last Traded Price
provides price in Spread (in basis or inde
points). The value in field Trade Type
allows to identify if the trade message
contains provisional or final price.

35

21803 | MessagePriceNotg Enumerated

tion

1=Price
2=Spread itbasis points
3=Spread

For TRF and MOC contracts only

This field provides the type of price

notation used per message. For TRF and
ah/ LINRBRdzOG& GKS gl
¢!la GNIFRAY3I Y2RS:z |
olara LRAYyGaAE YR (

TAIC trading mode.
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Message Structure For Iniiiual Cases

Tag Field Name Format Len Possible Values M/C Short Description, Compatibility Value
Notes & Conditions Example
21805 | FinalSecuritylD String 10 | From 0 to 2732 C For MOC contracts only
Used only for trades of Market On Close
Future Provided in the Final trade to allo
linking to the Temporary trade.
21806 | FinalExecID String 10 | From 0 to2”32-2 C For MOC contracts only
Used only for trades of Market On Close
Future Provided in the Final trade to allo
linking to the Temporary trade.
21085 | LISTransactionID String 10 | From O to 2322 C ForWholesale Tradesnly (Outright and 957831
Strateqy)
ID that can be used to associated
Executions belonging to the same LIS
Transaction

In case the wholesale is done on a Strategy, in addition to the fields already identified in the section above f&x&catien, the following
repeating group is provided for each leg of the strategy.

555 NoLegs NumInGroup | 2 | From1lto7 C ForWholesale Tradesn Strategy only 1
Provides the number of repeating groups
Maximum number of legs is 7

600 LegSymbol String 10 | From 0 to 27322 M ForWholesale Tradesn Strategy only 90030000
When populated should always contain th
Symbol Index of the Contract

602 LegSecuritylD String 10 | From O to 2322 C ForWholesale Tradesn Strategy only 90030001
Symbol Index of theeg

603 LegSecuritylDSoul String 1 | 8 = Symbol Index C ForWholesale Tradesn Strategy only 8

ce

Required if LegSecuritylD (602) is provide
For Derivatives markets only.

637 LegLastPx Price 20 | From-2763+1 to 2631 C ForWholesaleTradeson Strategy only -5
Execution price assigned to a leg
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Tag Field Name Format Len Possible Values M/C Short Description, Compatibility Value
Notes & Conditions Example
1418 | LegLastQty Qty 20 | From O to 2642 C ForWholesale Tradesn Strategy only 10
Execution quantity for the leg
624 LegSide Char 1 | 1=Buy C ForWholesale Tradesn Strategy only 1
2 = Sell

Indicates the side of the trade leg.
1893 | LegExeclD String 10 | From 0 to 22322 C ForWholesale Tradesn Strategy only 1

The Leg Execution ID is unique per
instrument and per day. It is the unique
identifier of a trade for each leg tiie
strategy trade. This field is provided in ca
of fill, partial fill or trade cancellation for a
strategy.

Message Trailer M

3.4.3 Cancellation ofa Trade

Message: ExecutionReport (8)

Sample values provided in this example represecarcellation of a previoushxecutedtrade. The details of the order that participated in the
cancelled trade aréor a FullFll of a Limit order with Day validity on instrument with Symbol Inti&k0530in Central order book.

Tag Field Name Format Len Possible Values M/C | ShortDescription, Compatibility Notes| Value

& Conditions Example
Message Header M

5979 | OEGINFromMemk UTCTimestam 27 | Timestamp A Order Entry Gateway IN time from membg 20180312
er p (in ns), measured when inbound messagel 08593000

enters the gateway 0020700
21002 | BookINTime UTCTimestam| 27 | Timestamp A Time oftrade cancellation iprocessedy 20180312
p the ME 08593000

0021000
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Message Structure For Individual Cases

Tag Field Name Format

Len

Possible Values

M/C

ShortDescription, Compatibility Notes
& Conditions

Value
Example

21003 UTCTimestam

p

BookOUTTime

27

Timestamp

Matching Engine OUT time (in ns), when
message leaves the Matching EngihiE)

20180312
08593000
00210

48 SecuritylD String

10

From 0 to 2"32

Exchange identification code of the
instrumentrepresented by SecuritylD. Thig
identifier is unique per triplet: MIC, ISIN ar|
currency. The correspondence between th
SecuritylD and the instrument
characteristics is provided in the standing
data messages and associated files.

1110530

22 SecuritylDSource String

8 = Symbol Index

Type of the SecuritylAlways set to 8

20020 | EMM Int

1 = Cash and Derivative Central Order Book (C
4 = Derivative Wholesales

7 = Derivative On Exchange Off book

8 =ETF MTFNAYV Central Order Book

Defines the Exchange Market Mechanism
applied on each platform.

37 OrderID String

20

From 0O to 27642

Numerical order identifier assigned by the
matching engine, unigue per instrument
and EMM.

ClOrdID(11) is not provided in unsolicited
messages, however the order can be
identified using the provided OrderID (37)

9756482

39 OrdStatus Char

H = Cancel Trade

Order status

H

31 LastPx Price

20

From-2763 to 2631

Price at which order is filled

002475

32 LastQty Qty

20

From O to 27641

Quantity of the fill

100

151 | LeavesQty

Qty

20

From-1 to 27642

x>

Remaining quantity of an order is providedg
3 omMDdz§2W ¢ NI RS OF

-1

17 ExeclID String

10

From 0 to 232

<

The ExeclID is unique per instrument and
per day. It is the unique identifier of a trad
per instrument. In case of Cancellation thi
field contains the same value as the one
provided in field ExecRefID, which identifig
the ID of the trade being cancelled.

587

150 | ExecType Char

H = Cancel Trade

Describes the specific type of
ExecutionReport (8) message while
OrdStatus (39) always identifies the currer

order status (e.g. Partially Filled).
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Message Structure For Individual Cases

Tag Field Name Format Len Possible Values M/C | ShortDescription, Compatibility Notes| Value
& Conditions Example
21094 | ParentExeclD String 10 | From 0 to2732-2 C Used for a Strategy only Derivatives Only | 8789
Unique identifier of a parent trade execute
on the strategy.
21093 | ParentSecuritylD String 10 | From 0 to 27322 C Used for a Strategy onlperivatives Only | 9998000
Unique identifier of the strategy owhich
the trade was executed.
21807 | ParentRegulatoryT String 16 | Trade Unique Identifier of the strategy C Provided for Leg Trade Cancellation CDE234
radelD
1907 | NoRegulatoryTradi NumInGroup | 1 | If provided, 1 C Number ofRegulatoryTradelDGrp entries. | 1
elDs
1903 | RegulatoryTradel String 16 | Alphanumerical ID C Alphanumerical code unique, consistent | ABC123
D and persistent per 1ISO10383 segment MI(
and per trading day assigned by the tradin
venue to a transaction. Trade Unique
Identifier (TUI) is a field aimed at identifyin
an individual transaction and used as
Trading Venue Transaction Identification
Code (TVTIC). This is a unique transactio
identification code generated by trading
venues and disseminated to both the
buying ad the selling parties, in
accordance with Article 12 of the
Commission Delegated Regulation (EU)
2017/580 Regulatory Technical Standardg
(RTS).
1906 | RegulatoryTradel Int 1 | 5=TVTIC C Specifies the type of trade identifier 5
DType provided inRegulatoryTradelD(1903).
2411 | RegulatorylegRef Int 10 | From O to 27321 C Identifies the leg of the trade the 99999999
D RegulatoryTradelD applies to by referenci| 98
the leg's LegID(1788).
453 | NoPartylDs NumInGroup | 1 | Alwayssetto 1 A Number of PartyID entries. 1
448 | PartylD String 11 | Alphanumeric A In this case provides the 59786
ExecutionWithinFirmShortCode
447 | PartylDSource Char 1 | P = Short code identifier A Source of PartyID value P
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Message Structure For Individual Cases

Tag Field Name Format Len Possible Values M/C | ShortDescription, Compatibility Notes| Value
& Conditions Example
452 | PartyRole Int 3 | 3=ClientID A Identifies the type orole of the PartylD 12
12 = Executing Trader (448) specified.
999 = Not Applicable
For Execution with Firm short code in Dro
Copywhere the values in the original
trading OEG message:
1  were received in SBE protocol th
value will be set t®99 (Not
Applicable);
1 were received in FIX protocol, th
value will be set to 3 (Client ID) @
12 (Executing Trader)
2376 | PartyRoleQualifier Int 2 | 22 = Algorithm C Used to further qualify the value of 23
23 = Firm or legal entity PartyRolg452)
24 = Natural person
99 = Not Applicable For ExecutionWitimFirmShortCode in Drop,
Copywhere the values in theriginal
trading OEG message:
1  were received in SBE protocol th
value will be set t®9 (Not
Applicable);
1 were received in FIX protocol, th
value will be set to 22 (Algorithm
or 23 (Firm or Legal Entity) or 24
(Natural Person);
1724 | OrderOrigination Int 1 | 5= Order received from a direct access or C Identifies the origin of the order
sponsored access customer
29 LastCapacity Char 1 | 7 = Dealing on own account (DEAL) A Indicates whether the order that 7
8 = Matched principal (MTCH) participated in the trade results from
9 = Any other capacity (AOTC) trading as matched principal, on own
account or as any other capacity.
21010 | TradeType Int 2 | 24 = Trade Cancellation (Cash and Derivatives C Type of trade 1
21023 | ExecPhase Char 1 | 1= Continuous Trading Phase A Indicates the trading phase during which | 1
2 = Uncrossing Phase the trade has occurred.
3 =Trading at Last Phase
4 = Continuous Uncrossing Phase
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Message Structure For Individual Cases

Tag Field Name Format Len Possible Values M/C | ShortDescription, Compatibility Notes| Value
& Conditions Example
21080 | TradeQualifier MultipleCharV| 15 | 0 =Uncrossing Trade A Trade Qualifier. This field can contain up t{ 2
alue 1 = First Trade Price 7 values, space delimited, provided in
2 = Passive Order different positions.
3 = Aggressive Order
4 = Trade Creation Bylarket Operations (Future
Use)
5 = NAV Trade expressed in bps (Future Use)
6 = NAV Trade expressed in price currency (Fu
Use)
375 | ContraBroker String 20 | From 0O to 27641 C CASH ONLY
ID of the Counterpart Firm in specific case
21019 | OEPartitionID Int 5 | From 0 to 2161 A Identifies uniquely an OE Optiq partition by 10
which the engine is reached.
21021 | LogicalAccessID Int 10 | From O to 27321 A Identifier of the Logical Access. 9875
19 ExecReflID String 10 | Sequential number. From 0 to 232 C The ExecRefID is an unique identifier of a| 587
trade being cancelled. In the original Trad
message this value is provided in the field
ExeclID (17). This field is provided in case
trade cancellation.
14 | CumQty Qty 20 | From-1to 2642 M [ dzYdzf F SR ljdz yiAGa( -1
for Trade cancellation.
40 OrdType Char 1 | 1= Market A Type of Order. 2
2 = Limit
3 = StopMarket / StopMarket on quote Values 3, 4, K, P, T and X are only for Ca
4 = Stop limit / Stop on quote limit Markets
K = Market to limit
P = Peg
T = Average Price
X = Iceberg
59 TimelnForce Char 1 | 0=Day C Specifies the maximum validity of an orde| O
1 = Good Till Cancel (GTC)
3 = Immediate or Cancel (I0OC) Values? and Bare only for Cash Markets
4 = Fill or Kill (FOK)
6 = Good till Date (GTD)
7 = At the Close
A = Good for Time (GTT)
B = Good for auction (GFA)
552 | NoSides NuminGroup | 1 | Always setto 1 A Two fill messages are sent for Cross orde| 1
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Message Structure For Individual Cases

Tag Field Name Format Len Possible Values M/C | ShortDescription, Compatibility Notes| Value
& Conditions Example
54 Side Char 1 | 1=Buy A Indicates the side of the order. 1
2 = Sell
577 | Clearinglnstructio Int 4 | 0 = Process normally (formerly Systematic C Clearing Instruction.
n posting)
8 = Manual mode Populated in Drop Copy only if provided o
9 = Automatic posting mode order entry by theclient.
10 = Automatic givelp mode
58 Text String 18 | Alphanumeric (0] Free Text is manually entered by the trade
issuing the order. This field is part of the
clearing data.
Populated in Drop Copy only if provided o
order entry by the client.

1 Account String 12 | Alphanumeric C Account Number. Client account number
identifying the investor's account. This fiel
ispart of the clearing data.

6399 | AccountCode Int 1 | 1=Client A Indicates the account type for which the | 2
2 = House order is entered. For example, an order cg
4=RO be entered for a client account, a house
5 = Assigned Broker account or a liquidity provider account.

6 = Liquidity Provider

7 = Related Party Values 45, 7, and 8 are only for Cash

8 = Structured Product Market Maker Markets

14 = Omega Client Values 14 and 15 are only for Derivatives
15 = Ceres Client Ul

20021 | LPRole Int 1 | 1 =Liquidity Provider or Market Maker C Liquidity Provider Role identifies the type
3 = Retail Liquidity Provider [C] the Liquidity Provider when AccountCode
12 = RFQ Liquidity Provider [C] equal to "Liquidity Provider".

Only value 1 is applicable for the Derivativ,
Markets.
7443 | PostingAction MultipleCharV| 19 | 1=Leg1l (0] Posting action code (Open/Close) for the
alue order. This field is part of the clearing data

Populated in Drop Copy only if provided o

L order entry by the client.

I 539 | NoNestedPartyID§ NuminGroup | 1 | From 1 to4 C Number of NestedPartyID entries. 6
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Interface SpecificationEuronext Cash and Derivatives Markets

Messag@ Structure For Individual Cases

Tag Field Name Format Len Possible Values M/C | ShortDescription, Compatibility Notes| Value
& Conditions Example
524 | NestedPartylD String 11 | Alphanumeric C This use of the repeating group is to provi( 463
InvestmentDecisionwithinShortCode
525 | NestedPartylDSou Char 1 | P = Short code identifier C Source of NestedPartyID value P
rce
538 | NestedPartyRole Int 3 | 122 = Investment decision maker C Identifies the type érole of the 122
NestedPartyID (524) specified.
2384 | NestedPartyRoleQ Int 2 | 22 = Algorithm C Used to further qualify the value of 23
ualifier 24 = Natural person NestedPartyRol€538).
99 = Not Applicable
For Investment Decision within short code
in Drop Copyvhere the values in the
original trading OEG message:
1  were received in SBE protocol th
value will be set t®9 (Not
Applicable);
1  were received in FIX protocol the
valuewill be set to22 (Algorithm)
or 24 (Natural Person);
524 | NestedPartylD String 11 | Alphanumeric C This use of the repeating group is to provi{ 463
ClientldentificationShortCode
525 | NestedPartylDSou Char 1 | P = Short code identifier C Source of NestedPartyID value P
rce
538 | NestedPartyRole Int 3 | 3=ClientID C Identifies the type or role of the 3
NestedPartyID (524pecified
2384 | NestedPartyRoleQ Int 2 | 23 = Firm or legal entity C Used to further qualify the value of 23
ualifier 24 = Natural person NestedPartyRol€538).

99 = Not Applicable

ForClientldentificationShortCodé Drop
Copywhere the values in the original
trading OEG message:

1 were received in SBE protocol th
value will be set t®9 (Not
Applicable);

1  were received in FIX protocol the
value will be set t@3 (Firm or
Legal Entity) or 24 (Natural

person)
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Interface SpecificationEuronext Cash and Derivatives Markets

Message Structure For Individual Cases

Tag Field Name Format Len Possible Values M/C | ShortDescription, Compatibility Notes| Value
& Conditions Example
524 | NestedPartylD String 11 | Alphanumeric C This use of the repeating group is to provi( 300
NonExecutionBrokerShortCode
525 | NestedPartylDSou Char 1 | P = Short code identifier C Source of NestedPartyID value. P
rce Populated only if provided in the original
order message
538 | NestedPartyRole Int 3 | 26 = Correspondent Broker C Identifies the type or role of the 26
NestedPartyID (524) specified.
Populated only iprovided in the original
order message
2384 | NestedPartyRoleQ Int 2 | 23 = Firm or legal entity C Used to further qualify the value of 23
ualifier 99 = Not Applicable NestedPartyRol€538).
Populated only if provided in the original
order message
ForNonExecutionBrokerShortCodeDrop
Copywhere the values in the original
trading OEG message:
1  were received in SBE protocol th
value will be set t®9 (Not
Applicable);
1  were received in FIX protocol the
value will be set t@3 (Firm or
Legal Entity);
524 | NestedPartylD String 11 | Alphanumeric C This use of the repeating group is to provi{ 9995
Clearing Firm ID
525 | NestedPartylDSou Char 1 | D = Proprietary / Custom code C Source of NestedPartyID value D
rce
538 | NestedPartyRole Int 3 | 4 =Clearing Firm C Identifies the type or role of the 4
NestedPartyID (524) specified
Message Trailer M
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Interface SpecificationEuronext Cash and Derivatives Markets Message Structure For Individual Cases

3.5. CLEAR BOOK MESSAGE

In case of a Trading Chain Failover and under certain circumstances, Market Operationang#yger the sending oflear BooKU75) message
on Cashequities segmentKill ordersthrough ExecutionReporimessage) are sent to members followed by @leaBook (U75) message. Only
members having orders on the halted book are concerned.

Tag Field Name Format Len Possible Values M/C | Short Description, Compatibility Notegy  Value
& Conditions Example
Message Header M
48 SecuritylD String 10 | From O to 2"322 M Exchange identification code of the 111053®

instrument represented by SecuritylD. Thij 87
identifier is unique petriplet: MIC, ISIN ang
currency. The correspondence between th
SecuritylD and the instrument
characteristics is provided in the standing
data messages and associated files.

22 SecuritylDSource String 1 | 8 = Symbol Index M Type of the SecuritylBAlways set to 8 8
20020 | EMM Int 2 | 1=Cash and Derivative Central Order Book (C{| M Defines the Exchange Market Mechanism| 1
4 = Derivative Wholesales applied on each platform.

7 = Derivative On Exchange Off book
8 = ETF MTHNAYV Central OrdeBook
Message Trailer M
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Message Structure For Individuases

3.6.

TCS MESSAGERASH ONLY)

MIFID Il short codeare not sentback in TCS declaration messages in Qony.

3.6.1 OAPre-Matcheds Declaration Notice

Message: TradeCaptureReportAck (AR)

The structure of gre-matched declaration notice is as follows:

Tag Field Format Len Possible Values M/C/A Short Description, Compatibility Value
Notes & Conditions Example
Message Header M
571 | TradeReportlD String 20 | From-2"63+1 to 2631 A Unique identifier of trade capture report | 15
1003 | TradelD String 20 | From 0 to 27642 A The unique ID assigned by the matching
engine to the trade entity, once it is
received omatched.
939 | TrdRptStatus Int 2 18 = PreMatched A Trade Report Type 18
828 | TrdType Int 2 51 = Volume weighted average trade A Type of Operation 1004
1001 = Declaration of a trade outside the bod
1002 = Fund order (quantity)
1003 =Fund order (cash amount)
1004 = Declaration of a trade on a Secondar
listing place
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Interface SpecificationEuronext Cash and Derivatives Markets

Message Structure For Individual Cases

Tag Field Format

Len

Possible Values

M/C/A

Short Description, Compatibility
Notes & Conditions

Value
Example

48 SecuritylD String

10

From 0 to 2732

Exchange identification code of the
instrument, represented by SecuritylD. Th
identifier is unique per triplet: MIC, ISIN
and currency. The correspondence
between the SecuritylD and the instrume
characteristics is provided in the standing
data messages and associated files

1110530

22 SecuritylDSource String

8 = Symbol Index

Type of the SecuritylD. Always set to 8

20020 | EMM String

5 = Cash On Exchange Off book [C]

Defines the Exchange Market Mechanism
applied on each platform.

21065 | MICofSecondaryLi

sting

String

10

Identifies the secondary listing place to
which an instrument belongs by its MIC
(Market Identification Code), segment Ml
according to 1ISO 10383

In inbound TradeCaptureReport (AE)
messages for declarations on theecondary
listing place (TrdType = '1004"), the fields
SecuritylD and MICofSecondaryListing must
be provided.

In associated outbound messages, provided
only to acknowledge receipt of the original
declaration

10042 | PreMatchingIndic Int

ator

2 = Prematched for the next fixing

3 = Prematched for the second nefixing
4 = Prematched for the third next fixing
5 = Prematched for the fourth next fixing
6 = Prematched for the fifth next fixing

Prematching delay indicator for a TCS
Declaration

Provided only in messages with TrdType
(828) set to 1002 = Fund ond@uantity)
OR 1003 = Fund order (cash amount)

60 TransacTime
p

UTCTimestam

27

Valid values:
YYYY = 0068899, MM = 0112, DD = 0:B1,

=000000006999999999 (nanoseconds)

HH = 023, MM = 0059, SS = 089, SSSSSSSSS

Indicates the time ofmessage transmissior
(Format: YYYYMMDBBH:MM:SS.SSSSSSSS
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Interface SpecificationEuronext Cash and Derivatives Markets

Message Structure For Individual Cases

Tag Field Format Len Possible Values M/C/A Short Description, Compatibility Value
Notes & Conditions Example
2670 | TrdRegPublication Int 2 0 =NLIQ C Waiver Indicator
Reason 1=0ILQ
2=PRIC In outbound TradeCaptureReportAck (AR
3 =RFPT messages (from TCS) field
4=1LQD TrdRegPublicationReason (2670) is filled
5= SIZE with one of the possible values if
TrdRptStatus (939) is set t@ £ Filled OR
6 = LRGS (Future Use 18 = Praviatched: AND the transaction
7 =ILQIR deferred meets the conditions required for a waive
8 = SIZE deferred
552 | NoSides NuminGroup | 1 |!t gl &a asSd G2 wmQ Number of sides
54 Side Char 1 1 =Buy Indicates the side of the order
2 = Sell
1 Account String 12 | Alphanumeric (@) Account Number. Client accounumber
identifying the investor's account. This fie
is part of the clearing aggregate.
6399 | AccountCode Int 1 1 = Client A Indicates the account type for which the
2 = House order is entered. For example, an order ¢
4 =RO be entered for a client account, a house
5 = Assigned Broker account or a liguidity provider account.
6 = Liquidity Provider
7 = Related Party Values 45, 7, and 8 are only for Cash
8 = Structured Product Market Maker Markets
14 =Omega Client Values 14 and 15 are only for Derivatives
15 = Ceres Client Marketdndicates-the-acecount-type-for
which-the-orderis-entered—Forexample,
an-ordercan-be-entered-fora-chent
accounta-house-account-oraliguidity
provider-account.
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Interface SpecificationEuronext Cash and Derivatives Markets

Message Structure For Individual Cases

Tag Field Format Len Possible Values M/C/A Short Description, Compatibility Value
Notes & Conditions Example
29 LastCapacity Char 1 7 = Dealing on owaccount (DEAL) A MIFID Il field that indicates whether the
8 = Matched principal (MTCH) order submission results from trading as
9 = Any other capacity (AOTC) matched pr|n0|pgl, on own account or as
any other capacity.

58 Text String 18 | Alphanumeric (0] Free Text is manually entered by the trad
issuing the order. This field is part of the
clearing aggregate.

2015 | PrincipalCode String 20 | Alphanumeric (0] Identifies the beneficiary of the transactio
when trading on behalf of another
establishment.

53 Quantity Qty 20 | From O to 27642 C Number of traded or ordered units (to be
calculated with Quantity Decimals).

44 Price Price 20 | From-2763+1 to 2"631 C Instrument price per quantity unit (to be
calculated withPrice/Index Level
Decimals).

453 | NoPartylDs NuminGroup | 1 |!fgl&a asSd G2 wmQ M Number of PartylD entries. 1

448 | PartylD String 11 | Alphanumeric M In this case provides th@ounterParty ID | 7894

447 | PartylDSource Char 1 D = Proprietary / Custom code M Source of NestedPartylD value. D

452 | PartyRole Int 3 17 = Contra Broker M Identifies the type or role of the 17
NestedPartylD (524) specified.

2376 | PartyRoleQualifier Int 2 23 = Firm or legal entity M Used to further qualify the value of 23
NestedPartyRole(538).

539 | NestedPartylD NumInGroup 1 If provided, from 1 to 2 Number ofNestedPartyID entries. 1

524 | NestedPartylD String 11 | Alphanumeric Party identifier/code. See
NestedPartylDSource (525) and
NestedPartyRole (538).

525 | NestedPartylDSouy Char 1 D = Proprietary / Custom code C Source oNestedPartyID value.

rce P = Short code identifier
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file:///C:/Users/fbonnevie/AppData/Local/Microsoft/Windows/INetCache/Content.Outlook/SZ2LHQJ7/Optiq%20Drop%20Copy%20Service%20-%20Interface%20Specification%20-%20Euronext%20Cash%20and%20Derivatives%20Markets%20-%20External%20-%20v5.x.0%20WIP.docx%23FIX_NoPartyIDs_Tag
file:///C:/Users/fbonnevie/AppData/Local/Microsoft/Windows/INetCache/Content.Outlook/SZ2LHQJ7/Optiq%20Drop%20Copy%20Service%20-%20Interface%20Specification%20-%20Euronext%20Cash%20and%20Derivatives%20Markets%20-%20External%20-%20v5.x.0%20WIP.docx%23FIX_NoPartyIDs
file:///C:/Users/fbonnevie/AppData/Local/Microsoft/Windows/INetCache/Content.Outlook/SZ2LHQJ7/Optiq%20Drop%20Copy%20Service%20-%20Interface%20Specification%20-%20Euronext%20Cash%20and%20Derivatives%20Markets%20-%20External%20-%20v5.x.0%20WIP.docx%23FIX_PartyID_Tag
file:///C:/Users/fbonnevie/AppData/Local/Microsoft/Windows/INetCache/Content.Outlook/SZ2LHQJ7/Optiq%20Drop%20Copy%20Service%20-%20Interface%20Specification%20-%20Euronext%20Cash%20and%20Derivatives%20Markets%20-%20External%20-%20v5.x.0%20WIP.docx%23FIX_PartyID
file:///C:/Users/fbonnevie/AppData/Local/Microsoft/Windows/INetCache/Content.Outlook/SZ2LHQJ7/Optiq%20Drop%20Copy%20Service%20-%20Interface%20Specification%20-%20Euronext%20Cash%20and%20Derivatives%20Markets%20-%20External%20-%20v5.x.0%20WIP.docx%23FIX_PartyIDSource_Tag
file:///C:/Users/fbonnevie/AppData/Local/Microsoft/Windows/INetCache/Content.Outlook/SZ2LHQJ7/Optiq%20Drop%20Copy%20Service%20-%20Interface%20Specification%20-%20Euronext%20Cash%20and%20Derivatives%20Markets%20-%20External%20-%20v5.x.0%20WIP.docx%23FIX_PartyIDSource
file:///C:/Users/fbonnevie/AppData/Local/Microsoft/Windows/INetCache/Content.Outlook/SZ2LHQJ7/Optiq%20Drop%20Copy%20Service%20-%20Interface%20Specification%20-%20Euronext%20Cash%20and%20Derivatives%20Markets%20-%20External%20-%20v5.x.0%20WIP.docx%23FIX_PartyRole_Tag
file:///C:/Users/fbonnevie/AppData/Local/Microsoft/Windows/INetCache/Content.Outlook/SZ2LHQJ7/Optiq%20Drop%20Copy%20Service%20-%20Interface%20Specification%20-%20Euronext%20Cash%20and%20Derivatives%20Markets%20-%20External%20-%20v5.x.0%20WIP.docx%23FIX_PartyRole
file:///C:/Users/fbonnevie/AppData/Local/Microsoft/Windows/INetCache/Content.Outlook/SZ2LHQJ7/Optiq%20Drop%20Copy%20Service%20-%20Interface%20Specification%20-%20Euronext%20Cash%20and%20Derivatives%20Markets%20-%20External%20-%20v5.x.0%20WIP.docx%23FIX_PartyRoleQualifier_Tag
file:///C:/Users/fbonnevie/AppData/Local/Microsoft/Windows/INetCache/Content.Outlook/SZ2LHQJ7/Optiq%20Drop%20Copy%20Service%20-%20Interface%20Specification%20-%20Euronext%20Cash%20and%20Derivatives%20Markets%20-%20External%20-%20v5.x.0%20WIP.docx%23FIX_PartyRoleQualifier

Interface SpecificationEuronext Cash and Derivatives Markets

Message Structure For Individual Cases

Tag Field Format Len Possible Values M/C/A Short Description, Compatibility Value
Notes & Conditions Example
538 | NestedPartyRole Int 3 | 4 =Clearing Firm C Identifies the type or role of the
17 = Contra Firm NestedPartylD (524) specified.
122 = Investment decision maker
2384 | NestedPartyRoleC Int 2 | 3 =General clearing member C Used to further qualify the value of
ualifier 4 =Individual clearing member NestedPartyRole(538).
22 = Algorithm
24 = Natural person
2670 | TrdRegPublication Int 2 0 =NLIQ C Waiver Indicator
Reason 1=0ILQ
2=PRIC In outbownd TradeCaptureReportAck (AR
3 = RFPT messages (from TCS) field
4=1LQD TrdRegPublicationReason (2670) is filled
5= SIZE with one of the possible values if
TrdRptStatus (939) is set to 19 = Filled O
6 = LRGS (Future Use 18 = PreMatched; AND the transaction
7 =ILQIR deferred meets the conditions required for a waive
8 = SIZE deferred

552 | NoSides NuminGroup | 1 |! fgltea aSid (2 wmQ M Number of sides

453 | NoPartylDs NuminGroup | 1 [!'f gl &a asSi G2 wmQ M Number of PartyID entries.

539 | NestedPartylD NumInGroup 1 If provided, from 1 t® C Number of NestedPartyID entries.

9952 | PreviousDayFlag Boolean 1 0 = False C Flag indicator whether declaration

1= True matched at D or E1. (0: [indicated as
False] means "matched at D" ; 1: [indicats
as True] means "matched atD)

137 | MiscFeeAmt Amt 20 | From-2"63+1 to 263 C Miscellaneous Fee Value. Total order fee
related to the funds share creation or
redemption applied by the Asset Manage
per order.
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Interface SpecificationEuronext Cash and Derivatives Markets

Message Structure For Individual Cases

e

Provided only if set in the inbound messages

by the client AND is relevant to the type of
product / market.

the Euronext Funds Service: Paris is not
identified by the fund agent; as such there¢
is no technical at-off of a trading session
set for such funds.

Centralisation date may be used by the
client to inform the fund agent for which
session the declaration should be eligible
for, and may be used as a criteria by the
fund agent to accept, or not, a declaratio
When used, the declaration should be
automatically accepted for the following
order collection cycle / session if:

- centralisation date is not specified by the
client AND the session has passed its cut
off, OR

- centralisation date is specified, anchiili
agent elects not to acknowledge the
declaration during the session identified if
tKS oNRB|1SND&a YSaal g
the declaration.

Should be provided in binary equivalent o
YYYXM-DD, where YYYY = 068@99,
MM = 0212, DD = 081

Should be pruided for Euronext Funds
Service: Paris instruments only.

Tag Field Format Len Possible Values M/C/A Short Description, Compatibility Value
Notes & Conditions Example
21068 | CentralisationDat String 10 | YYYY = 0062999, MM = 0112, DD = 01 C Cutoff for the trading cycle / session on
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Message Structure For Individual Cases

Tag Field Format Len Possible Values M/C/A Short Description, Compatibility Value
Notes & Conditions Example
2104 | CCPID Char 1 0= No CCP C Clearing House code attached to a firm
1=LCHSA
2= Bilateral Settlement (Traditional)
3= LCH Limited
5= SIXxlear
6 = EuroCCP
7 = Bilateral Settlement (Italian model)
9 = Euronext Clearing
Message Trailer M
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Interface SpecificationEuronext Cash and Derivatives Markets Message Structre For Individual Cases

362 GCAffSRE 5SOfFNIGAZ2Y b203AOS
Message: TradeCaptureReportAck (AR)

Trading Venue Transaction ldentification Co@EVTIC) is the unique identifier of a trade in the MiFID Il framework. Each individual trade has a
corresponding TVTIC.

The different ways to get a trade TVTIC are:

§ Using the public Market Data feed, getting theade Unique Identifidield in theFull Tradelnformation (1004) message
§ Retrieving the TVTIC field fraitme EOD Day Trade fi[ETRRN}

Using the private Order Entry feed, getting tRegulatoryTrade ID for which Regulatory Trade ID Typuals 5 (TVTIC) from the FIX
TradeCaptureReportAcfAR message.

Tag Field Format Len Possible Values M/c/A | Short Description, Compatibility Notey  Value
& Conditions Example
Message Header M
571 | TradeReportID String 20 | From-2763+1 to 27631 A Unique identifier of trade capture report 15
1003 | TradelD String 20 | From O to 27642 A The unique ID assigned by the matching

engine to the trade entity, once it is
received or matched.

939 | TrdRptStatus Int 2 | 7=Filled A Trade Report Type 18
828 | TrdType Int 2 | 51 = Volume weighted average trade A Type of Operation 1004
1001 = Declaration of a trade outside the
book

1002 = Fund order (quantity)
1003 = Fund order (casimount)

1004 = Declaration of a trade on a Seconda
listing place
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Tag Field Format

Len Possible Values

M/C/A

Short Description, Compatibility Noteg
& Conditions

Value
Example

48 SecuritylD String

10 | From 0 to 27322

Exchange identification code of the
instrument, represented by SecuritylD. Th
identifier is unique petriplet: MIC, ISIN ang
currency. The correspondence between th
SecuritylD and the instrument
characteristics is provided in the standing
data messages and associated files

1110530

22 SecuritylDSource String

8 = Symbol Index

Type of the SecuritylD. Always set to 8

20020 | EMM String

2 | 5=Cash On Exchange Off book [C]

Defines the Exchange Market Mechanism| 5

applied on each platform.

1907 | NoRegulatoryTrad
elDs

NumInGroup

1 | If provided, 1

Number of RegulatoryTradelDGrp entries.

1903 | RegulatoryTradel
D

String

16 | Alphanumerical ID

Alphanumerical code unique, consistent
and persistent per 1ISO10383 segment MI(
and per trading day assigned by the tradin
venue to a transaction. Trade Unique
Identifier (TUI) is a field aimed at identifyin
an individual transaction and used as
Trading Venue Transaction Identification
Code (TVTIC). This is a unique transactio
identification code generated by trading
venues and disseminated to both the
buying and the selling parties, in
accordance with Artie 12 of the
Commission Delegated Regulation (EU)
2017/580 Regulatory Technical Standardg
(RTS).

ABC123

1906 | RegulatoryTradel Int
DType

1 | 5=TVTIC

Specifies the type of trade identifier
provided in RegulatoryTradelD(1903).
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Message Structure For Individual Cases

Tag Field Format Len Possible Values m/c/A | Short Description, Compatibility Note  Value
& Conditions Example
21065 | MICofSecondaryLi String 10 C Identifies the secondary listing place to
sting which an instrument belongs by its MIC
(Market Identification Code), segment MIC
according to 1ISO 10383
In inbound TradeCaptureReport (AE)
messages for declarations on the seconda
listing place (TrdType = '1004"), the fields
SecuritylD and MICofSecondaryListing must be
provided.
In associated outbound messages, provided
only to acknowledge receipt of the original
declaration
10042 | PreMatchingindic Int 1 | 2 =Prematched for the next fixing C Prematching delay indicator for a TCS
ator 3 = Prematched for the second next fixing Declaration
4 = Prematched for the third next fixing
5 = Prematched for the fourth next fixing Provided only in messages with TrdType
6 = Prematched for the fifth next fixing (828) set to 1002 = Fund order (quantity)
OR 1003 = Fund order (cash amount)
60 TransacTime UTCTimestam| 27 | Valid values: C Indicates the time of message transmissio
p YYYY = 0068999, MM = 0112, DD 91-31, (Format: YYYYMMDBHBH:MM:SS.SSSSSSSSS
HH = 023, MM = 0059, SS = 069, SsSSSSsS
= 00000000899999999 (nanoseconds)
2670 | TrdRegPublication Int 2 | 0=NLIQ C Waiver Indicator
Reason 1=0ILQ
2=PRIC In outbound TradeCaptureReportAck (AR
3 = RFPT messages (from TCS) field
4=1LQD TrdRegPublicationReason (2670) is filled
5= SIZE with one of the possible values if
- TrdRptStatus (939) is set to 19 = Filled OF
6 = LRGS (Future Use 18 = PreMatched; AND the tmasaction
7 = ILQL, deferred meets the conditions required for a waiver
8 = SIZE deferred
552 | NoSides NuminGroup | 1 |[! f gl &a aSd G2 wmQ M Number of sides 1
54 Side Char 1 1=Buy M Indicates the side of the order 1
2 = Sell
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Message Structure For Individual Cases

Tag Field Format Len Possible Values M/C/A Short Description, Compatibility Notegy  Value
& Conditions Example
1 Account String 12 | Alphanumeric (0] Account Number. Client account number
identifying the investor's account. This fiel
is part of the clearin@ggregate.
6399 | AccountCode Int 1 | 1=Client A Indicates the account type for which the
2 = House order is entered. For example, an order cg
4=RO be entered for a client account, a house
5 = Assigned Broker account or a liguidity provider account.
6 = Liquidity Provider
7 = Related Party Values 45, 7, and 8 are only for Cash
8 = Structured Product Market Maker Markets
14 = Omega Client Values 14 and 15 are only for Derivatives
15 = Ceres Client Marketdrdicates-the-account-typefor
which-the-orderigntered-Forexample;-an
. t
heuse-accountora-ligdity-provider
account.

29 LastCapacity Char 1 | 7 = Dealing on own account (DEAL) A MIFID lIffield that indicates whether the

8 = Matched principal (MTCH) order submission results from trading as
9 = Any other capacity (AOTC) matched principgl, on own account or as
any other capacity.

58 Text String 18 | Alphanumeric (0] Free Text is manually entered by the trade
issuing the order. This field is parttbe
clearing aggregate.

2015 | PrincipalCode String 20 | Alphanumeric (@) Identifies the beneficiary of the transaction
when trading on behalf of another
establishment.

53 | Quantity Qty 20 | From 0 to 2642 C Number of traded or ordered units (to be
calculated with Quantity Decimals).

44 Price Price 20 | From-2763+1 to 27631 C Instrument price per quantity unit (to be
calculated with Price/Index Level Decimal

453 | NoPartyIDs NuminGroup | 1 |[!f gl &8&a &aSd G2 wWmQ M Number of PartyID entries. 1

448 | PartylD String 11 | Alphanumeric M In this case provides th@ounterParty ID 7894

447 | PartylDSource Char 1 | D = Proprietary / Custom code M Source of NestedPartyID value. D
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Message Structure For Individual Cases

Tag Field Format Len Possible Values m/c/A | Short Description, Compatibility Note  Value
& Conditions Example
452 | PartyRole Int 3 | 17 = Contra Broker M Identifies the type or role of the 17
NestedPartyID (524) specified.
2376 | PartyRoleQualifier Int 2 | 23 =Firm or legal entity M Used to further qualify the value of 23
NestedPartyRole(538).
539 | NestedPartylD NumInGroup | 1 | If provided, from 1 to 2 C Number of NestedPartyID entries. 1
524 | NestedPartylD String 11 | Alphanumeric C Party identifier/code. See
NestedPartylDSource (525) and
NestedPartyRole (538).
525 | NestedPartylDSou Char 1 | D = Proprietary / Custom code C Source of NestedPartyID value.
rce P = Short code identifier
538 | NestedPartyRole Int 3 | 4 =Clearing Firm C Identifies the type or role of the
17 = Contra Firm NestedPartylD (524) specified.
122 = Investment decision maker
2384 | NestedPartyRoleQ Int 2 | 3 = General clearing member C Used to further qualify the value of
ualifier 4 = Individual clearinmember NestedPartyRole(538).
22 = Algorithm
24 = Natural person
10055 | SettlPeriod Int 2 | From0to 30 C Indicates the settlement delay in trading | 1
days, from 0 to 30 days
Provided only if the SettlementFlag (9970
is setto 1 = True
9970 | SettlementFlag Char 1 | 0=False C Indicates whether the trade must be settle| 1
1= True or not. (0: Not Settled ; 1: Settled)
9971 | GuaranteeFlag Char 1 | 1=_Cleared but not Guaranteed C Indicates if the trade is guaranteed or not | 2
2 = Cleared and Guaranteed (for clearingpurposes)
Provided only if the SettlementFlag (9970
issetto 1 =True
1839 | TradePriceConditi Int 1 | 15 = Nomnprice forming trade (NPFT) C Contribution to price formation or the price
on 101 = Plain Vanilla Trade discovery process. Provided only if set in
102 = Trade Not Contributing to Price the inbound messages by the client.
Discovery Process
103 = Dark Trade (for future use)
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Message Structure For Individual Cases

related to the funds share creation or
redemption applied by the Asset Manager
per order.

Tag Field Format Len Possible Values m/c/A | Short Description, Compatibility Note  Value
& Conditions Example
10026 | VWAPBegTime UTCTimestam 27 | YYYYMMDBIH:MM:SS.sss.nnn 0] Start time for the Volume Weight Average
p price computation period.
10027 | VWAPENdTime UTCTimestam| 27 | YYYYMMDBIH:MM:SS.sss.nnn o End time for the Volume Weight Average
p price computation period.
381 | GrossTradeAmt Amt 9 | Amount C Total amount of a Declaration
Provided only in case the transaction is
associated to Funds
9952 | PreviousDayFlag Boolean 1 | 0=False C Flag indicator whether declaration matche
1 = True at D or B1. (O: [indicated as False] means
"matched at D" ; 1: [indicated as True]
means "matched at 2")
137 | MiscFeeAmt Amt 20 | From-2"63+1 to 2763 C Miscellaneous Fee Value. Total order fees
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Tag

Field

Format

Len

Possible Values

M/C/A

Short Description, Compatibility Notes
& Conditions

Value
Example

21068

CentralisationDate|

String

10

YYYY = 0068999, MM = 0112, DD = 0B1

Provided only if set in the inboundessages
by the client AND is relevant to the type of
product / market.

Cutoff for the trading cycle / session on th
Euronext Funds Service: Paris is not
identified by the fund agent; as such there|
is no technical cubff of a trading session
set forsuch funds.

Centralisation date may be used by the
client to inform the fund agent for which
session the declaration should be eligible
for, and may be used as a criteria by the
fund agent to accept, or not, a declaration

When used, the declaration shoutbe
automatically accepted for the following
order collection cycle / session if:

- centralisation date is not specified by the
client AND the session has passed its cut
off, OR

- centralisation date is specified, and fund
agent elects not to acknowledgbée
declaration during the session identified in
iKS oNRB{1SNR&a YSaal 3
the declaration.

Should be provided in binary equivalent of
YYYXM-DD, where YYYY = 068@99,

MM = 0112, DD = 081

Should be provided for Euronext Funds
Service: Pds instruments only.

2104

CCPID

Char

0=No CCP
1=LCHSA

2= Bilateral Settlement
3= LCH Limited

5= SIX xlear

6 = EuroCCP

9 = Euronext Clearing

Clearing House code attached to a firm

Message Trailer
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