EURONEXT

Document title

SATURN CONFORMANCE TEST SCRIPT

Document type or subject

Conformance Test

Revision number
Revision Number: 1.0

Number of pages
36

Date
24 Nov 2020

Author
Euronext

This document is for information purposes only. The information and materials contained in this document are provided ‘as is” and
Euronext does not warrant the accuracy, adequacy or completeness and expressly disclaims liability for any errors or omissions. This
document is not intended to be, and shall not constitute in any way a binding or legal agreement, or impose any legal obligation on
Euronext. This document and any contents thereof, as well as any prior or subsequent information exchanged with Euronext in
relation to the subject matter of this presentation, are confidential and are for the sole attention of the intended recipient. Except as
described below, all proprietary rights and interest in or connected with this publication shall vest in Euronext. No part of it may be
redistributed or reproduced without the prior written permission of Euronext. Portions of this presentation may contain materials or
information copyrighted, trademarked or otherwise owned by a third party. No permission to use these third party materials should

be inferred from this presentation.

Euronext refers to Euronext N.V. and its affiliates. Information regarding trademarks and intellectual property rights of Euronext is

located at www.euronext.com/terms-use.

© 2020 Euronext N.V. - All rights reserved.


https://www.euronext.com/terms-use

SATURN CONFORMANCE TEST sCRIPT Preface

PREFACE

PURPOSE

The purpose of this document is to provide clients with a description of the Saturn conformance test, with
scenarios for functional data conformance for MiFID Il transaction reporting.

TARGET AUDIENCE

This document is particularly relevant to clients that will need to perform mandatory and optional
conformance tests on Saturn.

WHAT’S NEW?

The following lists only the most recent modification made to this revision/version. For the Document
History table, see the Appendix.

REVISION NO./ DATE AUTHOR CHANGE DESCRIPTION
VERSION NO.
0.1 24 Nov 2020 First Version

ASSOCIATED DOCUMENTS

The following lists the associated documents that either should be read in conjunction with this document
or which provide other relevant information for the user:

m Euronext_Global_Reporting_Solution_-_Saturn_Interface_User_Guide
m Euronext-Saturn-Web_Services_Specifications
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OVERVIEW OF TESTS

1. OVERVIEW OF TESTS

Clients should test all the services that they use.

Tests are not mandatory for those services not used by clients (for example, upload of transactions using
Excel file, upload of transactions using API, upload of OTC transactions).

ARM Client + Trading
Member at Euronext

OPTION

STATUS

ARM Client (Not Euronext
Member)

OPTION

STATUS

Update (Status = ENX To be Optional Not applicable
ARM Euronext Completed) P PP
GUI transaction
. - . Amend (Euronext internal
Updatin Origin Opti Optional Not applicabl
(Up . & (Orig pti) transactions) ptiona otappiicable
transactions
manually in the ARM Non- Create new transaction Optional Optional
GUI) Euronext Amend Optional Optional
Transaction
Cancel Optional Optional
New transactions Mandatory Not applicable
ARM Euronext Update Mandatory Not applicable
transaction Cancel Mandatory Not applicable
If the client Recovery Optional Not applicable
uses File
(GUl Upload) Create new transactions Mandatory Mandatory
ARM Non-
Update Mandatory Mandatory
Euronext
Transact Cancel Mandatory Mandatory
Recovery Optional Optional
SubmitTX ARM Amend Mandatory Not applicable
Euronext
. Cancel Mandator Not applicable
transaction v PPl
SubmitTX ARM New transactions Mandatory Mandatory
non Euronext Amend Mandatory Mandatory
Transact Cancel Mandatory Mandatory
If the client File Upload Amend Mandatory Not applicable
uses API ARM Euronext
. N i
transaction Cancel Mandatory ot applicable
File Upload New transactions Mandatory Mandatory
ARM Non- Amend Mandatory Mandatory
Euronext
Transaction Cancel Mandatory Mandatory
GetTX Mandatory Mandatory
Equities Mandatory Mandatory
Debt instruments Mandatory Mandatory
Types of Collective investment
P . Cash Products ve fnv Optional Optional
Report|ng vehicles
Spot Optional Optional
Financing Optional Optional
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Referential instruments Optional Optional

Entitlement (rights) Optional Optional
Listed options Mandatory Mandatory
Derivatives Futures Mandatory Mandatory
Products Swaps Mandatory Mandatory

ivati Non-listed and |
Derivatives on |.s edan .cump ex Optional Optional
Products listed options

(continued) Forwards Mandatory Mandatory
Strategies Mandatory Mandatory

Others (miscellaneous) Optional Optional
GUI (Updating Create new transaction Mandatory Mandatory
transactions Amend Mandatory Mandatory

manually in the
GUl) Cancel Mandatory Mandatory
Create new transaction Mandatory Mandatory
. File (GUI
If the client U |( d Amend Mandatory Mandatory
uses OTC pload)

Cancel Mandatory Mandatory
Create new transaction Mandatory Mandatory
API Amend Mandatory Mandatory
Cancel Mandatory Mandatory
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2. GUI (UPDATING TRANSACTIONS MANUALLY IN THE GUI)

2.1 ARM EURONEXT TRANSACTIONS (ORIGIN OPTIQ)

2.1.1 Update (Status = ENX To be Completed)

Prerequisites:

Some fields are already pre-filled, for example if the trade is executed on the Optiq matching engine, or if
the transactions benefit from a pre-trade transparency waiver and are executed outside the order book via
TCS.

Instructions:
a. Update the transaction and complete the missing fields

The missing field for transactions executed on a venue should be provided, as per ESMA guidelines.
This means that all mandatory fields need to be properly populated.

b. Transactions submitted are sent to the National Competent Authority (NCA).
Success Criteria:
a. Client confirms that the status of the transaction changes to Checked & Ready

b. Transactions submitted are accepted by the National Competent Authority (NCA).

2.1.2 Amend (Euronext internal transactions)

Instructions:
a. Update a transaction that has status Checked & Ready or Accepted. Client can change one of the
fields that was previously provided and replace or update the value and resend the transaction.

For example, one of the following fields may be updated:
= Update Buyer / Seller code
= Update Execution Decision Within Firm
= Update Investment Decision Within Firm
b. Transactions submitted are sent to the National Competent Authority (NCA).
Success Criteria:
a. Client confirms that the status of the transaction changes to Checked & Readly.

b. Transactions submitted are accepted by the National Competent Authority (NCA).

2.1.3 Cancel

Instructions:

a. Cancel the transaction directly in the GUI. Client should choose a transaction that has the status
Checked & Ready or a transaction that is Accepted by the National Competent Authority (NCA).

b. Transactions submitted are sent to the National Competent Authority (NCA).

Success Criteria:
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a. Client confirms that the status of the transaction changes to Cancel or Cancel Accepted in the case of
a transaction that was Accepted by the National Competent Authority (NCA).
b. Cancellation is received by the National Competent Authority (NCA).

2.2 ARM NON-EURONEXT TRANSACTION

2.2.1 Create new transaction

Instructions:

a. Create a new transaction as per ESMA guidelines and provide all mandatory fields for each
transaction.

b. Transactions submitted are sent to the National Competent Authority (NCA).
Success Criteria:
a. Client confirms that the status of the transaction changes to Checked & Readly.

b. Transactions submitted are accepted by the National Competent Authority (NCA).

2.2.2 Amend

Instructions:

a. Update a transaction that has status Checked & Ready or Accepted. Client can change one of the
fields that was previously provided and replace or update the value and resend the transaction.

For example:
= Update Price
= Update Trade ID
= Update Venue
= Update Buyer Seller
b. Transactions submitted are sent to the National Competent Authority (NCA).

Success Criteria:
a. Client confirms that the status of the transaction changes to Checked & Readly.
b. Transactions submitted are accepted by the National Competent Authority (NCA).

2.2.3 Cancel

Instructions:

a. Cancel the transaction directly in the GUI. Client should choose a transaction that has the status
Checked & Ready or a transaction that is Accepted by the National Competent Authority (NCA).

b. Transactions submitted are sent to the National Competent Authority (NCA).
Success Criteria:

a. Transaction status changes to Cancel or Cancel Accepted in the case of a transaction that was
Accepted by the National Competent Authority (NCA).

b. Cancellation is received by the National Competent Authority (NCA).
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3. FILE (GUI UPLOAD)

3.1 ARM EURONEXT TRANSACTION

3.1.1 Create new transactions

Instructions:

a. Create a .csv file with all mandatory columns and fields/values as specified in
template_saturn_reporting_apa_arm (sheet template ARM). Upload file with Action = 1.

Missing fields for transactions executed on a venue should be provided, as per ESMA guidelines. This
means that all mandatory fields need to be properly populated.

[

K}
template_saturn_re
porting_apa_arm.xls

b. Transactions submitted are sent to the National Competent Authority (NCA).
Success Criteria:

a. Fileis uploaded successfully.

b. Transactions submitted are accepted by the National Competent Authority (NCA).

3.1.2 Update

Instructions:
a. Take the file uploaded in step 1. Change values and submit file using Action = 2.
Fields that may be updated:
= Update Buyer / Seller code
= Update Execution Decision Within Firm
= Update Investment Decision Within Firm
b. Transactions submitted are sent to the National Competent Authority (NCA).
Success Criteria:
a. Fileis uploaded successfully.
b. Transactions submitted are accepted by the National Competent Authority (NCA).

3.1.3 Cancel

Instructions:
a. Take the file uploaded in step 1. Change field Action to value 3 (Action = 3). Upload the file.

b. Transactions cancelled are sent to the National Competent Authority (NCA).

Success Criteria:

a. Fileis uploaded successfully: all transactions are processed and all transactions have status
Cancelled. When an accepted transaction is cancelled the response should be Cancel Accepted.

b. Cancellation is received by the National Competent Authority (NCA).
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3.1.4 Recovery

Prerequisites
The Notice below gives more details about the archive of transactions in Saturn.

MiFID Il SATURN
NEW transaction rec

Instructions:

a. The recovery feature can only be tested if clients have transactions that are archived. Recovery can
only be performed via the upload of a .csv file. Clients should upload exactly the same file that was
originally used with all the fields populated next to the mandatory fields as detailed below. If fields
are blank the recovery will also return these fields blank. Please upload original file with Action = 4.

Below is the list of MANDATORY fields needed in every file upload:

INTERNAL TRADES (EXECUTED ON EURONEXT)

Mandatory Fields Amendable (Y/N)
Transaction Reference Number N (key field)
Executing Entity ID N (key field)
ARM APA Indicator N (key field)
Venue N (key field)
Trading Date Time (UTC) N (key field)
Side N (key field)

b. Transactions submitted are sent to the National Competent Authority (NCA).

Success Criteria:

a. Fileis uploaded successfully; all transactions are processed and all transactions have status Checked
& Ready.
b. Transactions submitted are accepted by the National Competent Authority (NCA).

3.2 ARM NON-EURONEXT TRANSACTION

3.2.1 ARM Non-Euronext Transaction

Instructions:

a. Create a .csv file with all mandatory columns and fields/values as specified in
template_saturn_reporting_apa_arm (sheet template ARM). Upload file with Action = 1.
b. Transactions submitted are sent to the National Competent Authority (NCA).

Success Criteria:
a. Fileis uploaded successfully.

b. Transactions submitted are accepted by the National Competent Authority (NCA).
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3.2.2 Update

Instructions:
a. Take the file uploaded in step 1. Change values and submit file using Action = 2.
Fields that may be updated:

Update Price
Update Trade ID
Update Quantity
b. Transactions submitted are sent to the National Competent Authority (NCA).
Success Criteria:
a. Fileis uploaded successfully.
b. Transactions submitted are accepted by the National Competent Authority (NCA).

3.2.3 Cancel

Instructions:
a. Take the file uploaded in step 1. Change the field Action to value 3 (Action = 3). Upload the file.
b. Cancelled transactions are sent to the National Competent Authority (NCA).

Success Criteria:

a. Fileis uploaded successfully; all transactions are processed and all transactions have status
Cancelled. When an Accepted transaction is cancelled the response should be Cancel Accepted.

b. Cancelled transactions are accepted by the National Competent Authority (NCA).

3.2.4 Recovery

Instructions:

a. The recovery feature can only be tested if clients have transactions that are archived. Recovery can
only be performed via the upload of a .csv file. Client should upload exactly the same file that was
originally used with all the fields populated next to the mandatory fields as mentioned below. If fields
are blank the recovery will also return these fields blank. Please upload original file with Action = 4.

Below is the list of MANDATORY fields needed in every file upload:

EXTERNAL TRADES

Mandatory Fields Amendable (Y/N)
Transaction Reference Number N (key field)
Executing Entity ID N (key field)
ARM APA Indicator Y
Venue Y (only EXTERNAL MIC)
Trading Date Time (UTC) Y
Side Y

© 2020 Euronext N.V. - All rights reserved. 11 of 36 Revision Number: 1.0



SATURN CONFORMANCE TEST sCRIPT FILE (GUI UPLOAD)

b. Transactions submitted are sent to the National Competent Authority (NCA).
Success Criteria:
Validate that transactions that were not visible in the GUI are now available and can be adjusted.

a. Fileis uploaded successfully; all transactions are processed and all transactions have status Checked
& Ready.

b. Transactions submitted are accepted by the National Competent Authority (NCA).
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4. API

Prerequisites:

Services in Saturn are protected by authentication and authorisation mechanisms. To access the services, a
client is required to log on to the system. Before using SATURN API REST, it is required to check that the
connection is made with a valid certificate.

4.1 SUBMITTX ARM EURONEXT TRANSACTION

4.1.1 Amend

Instructions:

a. Client submits a SubmitTX to wupdate a transaction report: set tradereport=2
with the fields received from Optiq, with all mandatory and conditional MiFID Il fields properly
populated

b. Transactions submitted are sent to the National Competent Authority (NCA).
Success Criteria:
a. Client confirms that the status of the transaction changes to Checked & Readly.

b. Transactions submitted are accepted by the National Competent Authority (NCA).

4.1.2 Cancel

Instructions:

a. Client submits a SubmitTX to cancel the transaction report: set tradereport=3
with the fields received from Optiq with all mandatory and conditional MiFID Il fields properly
populated.

b. Transactions submitted are sent to the National Competent Authority (NCA).
Success Criteria:
a. Client confirms that the status of the transaction changes to Cancelled

b. Cancelled transactions are received by the National Competent Authority (NCA)

4.2 SUBMITTX ARM NON-EURONEXT TRANSACTION

4.2.1 New transactions

Instructions:

a. Client submits a SubmitTX to add a new transaction report: set tradereport=1
with all mandatory and conditional MIFID Il fields properly populated in order to create a new
transaction.

b. Transactions submitted are sent to the National Competent Authority (NCA).

Success Criteria:
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a. Client confirms that the status of the transaction changes to Checked & Readly.

b. Transactions submitted are accepted by the National Competent Authority (NCA).

4.2.2 Amend

Instructions:

a. Client submits a SubmitTX to wupdate a transaction report: set tradereport=2
with all mandatory or conditional MiFID Il field in the transaction except executing firm.

= Update the price
= Update trade ID
= Update Venue
= Update Buyer Seller
b. Transactions submitted are sent to the National Competent Authority (NCA).
Success Criteria:
a. Client confirms that the status of the transaction changes to Checked & Readly.

Transactions submitted are accepted by the National Competent Authority (NCA).

4.2.3 Cancel

Instructions:
a. Client submits a SubmitTX to cancel the transaction report: set tradereport=3
b. Transactions submitted are sent to the National Competent Authority (NCA).
Success Criteria:
a. Client confirms that the status of the transaction changes to Cancelled

b. Cancelled transactions are received by the National Competent Authority (NCA).

4.3 FILE UPLOAD ARM EURONEXT TRANSACTION

4.3.1 Amend

Instructions:

a. Client submits a FileUpload to update a transaction report with the fields received from Optiq with
all mandatory and conditional MiFID Il fields properly populated.

b. Transactions submitted are sent to the National Competent Authority (NCA).
Success Criteria:
a. Client confirms that the status of the transaction changes to Checked & Ready

b. Transactions submitted are accepted by the National Competent Authority (NCA).

4.3.2 Cancel

Instructions:
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a. Client submits a FileUpload to cancel the transaction report with the fields received from Optiq with
all mandatory and conditional MiFID Il fields properly populated.

b. Transactions submitted are sent to the National Competent Authority (NCA).
Success Criteria:
a. Client confirms that the status of the transaction changes to Cancelled

b. Cancelled transactions are received by the National Competent Authority (NCA).

4.4 FILE UPLOAD ARM NON-EURONEXT TRANSACTION

4.4,1 New transaction

Instructions:

a. Client submits a FileUpload to add a new transaction report with all mandatory and conditional MiFID
Il fields properly populated in order to create new transaction.

b. Transactions submitted are sent to the National Competent Authority (NCA).
Success Criteria:
a. Client confirms that the status of the transaction changes to Checked & Readly.

b. Transactions submitted are accepted by the National Competent Authority (NCA).

4.4.2 Amend

Instructions:

a. Client submits a FileUpload to update a transaction report with all mandatory or conditional MiFID I
fields in the transaction except executing firm:

= Update Price
= Update trade ID
= Update Venue
= Update Buyer Seller
b. Transactions submitted are sent to the National Competent Authority (NCA).
Success Criteria:
a. Client confirms that the status of the transaction changes to Checked & Readly.

b. Transactions submitted are accepted by the National Competent Authority (NCA).

4.4.3 Cancel

Instructions:
a. Client submits a FileUpload to cancel the transaction report

b. Transactions submitted are sent to the National Competent Authority (NCA).

Success Criteria:

a. Client confirms that the status of the transaction changes to Cancelled
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b. Cancelled transactions are received by the National Competent Authority (NCA).

4.5 GETTX

This function should be used by the Client to retrieve transaction details and statuses from Saturn

Instructions:

The Client submits a GetTX in order to retrieve transaction details and statuses already present on Saturn
using a filter.

Success Criteria:

The Client confirms that the response data for the GetTX function is correct.
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5. TYPES OF REPORTING

Saturn authorises reporting for all the following reporting types:

= Cash Products

Equities

Debt instruments

Collective investment vehicles

Spot cash

Financing

Referential instruments

= Derivatives Products:
— Entitlement (rights)
— Listed options
— Futures
— Swaps
— Non-listed and complex listed options
— Forwards
— Strategies

— Others (miscellaneous)

The referential used by Saturn to check the status of the Instrument (ISIN, SecurityID) is the ESMA (European
Securities and Markets Authority) Referential Database:
https://registers.esma.europa.eu/publication/searchRegister?core=esma_registers_firds

If the instrument exists in the ESMA Referential Database, the client must fill the field “Security ID” to report
the transaction.

If the instrument identification code (ISIN / Security ID) does not exist, or does not exist in the SMA
referential, the client should use the CFI codes validation.

5.1 CASH PRODUCTS

5.1.1 Equities

Instructions:

a. Client completes the mandatory and conditional MIFID Il fields for a transaction on one of the
following types of equities:

= Common/ordinary shares

= Preferred shares

= Common/ordinary convertible shares
= Preferred convertible shares

= Limited partnership units
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= Depositary receipts on equities

= Structured instruments (participation)

=  Miscellaneous

Types of Reporting

If the instrument identification code (ISIN /Security ID) does not exist, or does not exist in the ESMA
referential, the table below provides more detail about how to report all the types of Equity
instruments according to the CFl code:

CFl Code

\[=14 Up-front Up-front | Instrument

amount payment | payment full name
currency

Underlying  Delivery

multiplier  instrument type

code

Common/ordinar
/ v ES**** [0 0 M M M
shares
Preferred shares EP**** (o] 0 M M M
Commo.n/ordmary ECHH*x o o M y M
convertible shares
Preferred convertible EE** % o o M M M
shares
Limit rtnershi

i .I ed partnership EL** %k o o M M M
units
Dep'o's.ltary receipts on ED**** ) o M M M
equities
Struc.ttfred.mstruments Ey*sss o o M M M
(participation)
Miscellaneous EM**** | O o] M M M

M = mandatory; O = optional

b. Transactions submitted are sent to the National Competent Authority (NCA).

Success Criteria:

a. Client confirms that the status of the transaction changes to Checked & Readly.

b. Transactions submitted are accepted by the National Competent Authority (NCA).

5.1.2 Debt instruments

Instructions

a. Client completes the mandatory and conditional MIFID Il fields for a transaction on one of the

following types of Debt instruments:

Bonds

Convertible bonds

Bonds with warrants attached

=  Medium-term notes

=  Money market instruments

= Structured instruments (capital protection)

= Structured instruments (without capital protection)

= Mortgage-backed securities

=  Asset-backed securities

=  Municipal bonds

= Depositary receipts on debt instruments

=  Miscellaneous
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If the instrument identification code (ISIN / Security ID) does not exist, or does not exist in the ESMA
referential, the table below provides more detail about how to report all the types of Debt
instruments according to the CFl code:

CFI Net Up- Up- Instru- | Instru- Notion Price Under- Under- Term of Mat-  Delivery
Construct | amount  front front ment ment  alcurr- | multi- lying lying the urity type
pay- pay- full classific  ency plier instrum  index under- 1
ment ment name ation 1 ent name lying
curr- code index
ency
Bonds DB**** M M M M N/A N/A M M
Convertible bonds DC**** |0 o o M M 0 M M o] o] M M
Bonds with warrants DW***x | 0 o o M M o M M o o M M
attached
Medium-term notes DT**** |0 (o] o M M (o] M M N/A N/A M M
Money market
vioney marke DY**** | O 0 0 M M 0 M M N/A N/A M M
instruments
Structured instruments D§**** o o o M M o M M o o M M

(capital protection)
Structured instruments
(without capital DE**** 0] (0] (0] M M o M M (0} (0} M M
protection)
Mortgage-backed

o DG**** |0 o o] M M o M M o] 0 M M
securities
Asset-backed securities | DA**** M M M M M M
Municipal bonds DN***% M M M M M M
Depo'5|tary receipts on DD**** | 0o o o M M o M M o o M M
debt instruments
Miscellaneous DM**** | O (o] 0 M M o] M M 0 0 M M

M = mandatory; O = optional; N/A = not applicable

b. Transactions submitted are sent to the National Competent Authority (NCA).

Success Criteria:
a. Client confirms that the status of the transaction changes to Checked & Readly.

b. Transactions submitted are accepted by the National Competent Authority (NCA).

5.1.3 Collective Investment Vehicles

Instructions:

a. Client completes the mandatory and conditional MIFID fields Il for a transaction on one of the
following types of collective investment vehicles:

= | Standard (vanilla) investment funds/mutual funds
= H Hedge funds

= B Real estate investment trusts (REIT)

= E Exchange traded funds (ETF)-Real estate

= E Exchange traded funds (ETF)-Debt instruments
ETF)-Equities

ETF)-Convertible securities

= E Exchange traded funds

(
(
= E Exchange traded funds (
= E Exchange traded funds (ETF)-Mixed
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= E Exchange traded funds (ETF)-Commodities

= E Exchange traded funds (ETF)-Derivatives

= E Exchange traded funds (ETF)-Referential instruments
= E Exchange traded funds (ETF)-Credits

= S Pension funds
=  F Funds of funds
= P Private equity funds

=  Miscellaneous

If the instrument identification code (ISIN / Security ID) does not exist, or does not exist in the ESMA
referential, the table below provides more detail about how to report all the types of Collective
Investment Vehicle instruments according to the CFl code:

CFI Net Up-front | Up-front | Instrum | Instrum Notional Price Under- Under- Term of | Delivery
Construct amount paymen paymen | ent full ent currency multipli lying lying the type
t t name classific 1 er instrum index  underlyi
currency ation entcode name ngindex
! Standard (vanilla) o
investment funds/mutual o] o] (o] M M (o] M M o] 0 M
funds
H Hedge funds CH**** 0 0 0 M M 0 M M 0 o M
B Real estate investment CB****
trusts (RE'T) (0] (0] (0] M M (0] M M (0] (6] M
E Exchange traded funds CE**R*
(ETF)-Real estate 0 o ° M M o M M o o M
E Exchange traded funds
CE**B*
(ETF)-Debt instruments 0 0 0 M M 0 M M 0 0 M
E Exchange traded funds
(ETF)-Equities 0 0 0 M M ) M M 0 o M
E Exchange traded funds
: , CE**v* o o o M M o M M o o M
(ETF)-Convertible securities
E Exchange traded funds CE**L*
(ETF)-Mixed 0 0 0 M M 0 M M 0 o M
E Exchange traded funds
CE**C*
(ETF)-Commodities 0 0 ° M M © M M 0 o M
E Exchange traded funds
(ETF)-Derivatives 0 0 0 M M 0 M M 0 0 M
E Exchange traded funds
CE**F*
(ETF)-Referential instruments 0 0 0 M M 0 M M 0 0 M
E Exchange traded funds
(ETF)-Credits 0 0 0 M M 0 M M 0 o M
; CS****
S Pension funds (] (] o M M 0 M M o] o] M
F Funds of funds CFH*** o o o M M o M M o o M
P Private equity funds Cp**** 0 0 0 M M 0 M M 0 0 M
Miscellaneous CIM**** o o o M M o M M o o M

M = mandatory; O = optional;
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b. Transactions submitted are sent to the National Competent Authority (NCA).

Success Criteria:

a. Client confirms that the status of the transaction changes to Checked & Ready.
b. Transactions submitted are accepted by the National Competent Authority (NCA).

5.1.4 Spot

Instructions:
a. Client completes the mandatory and conditional MIFID Il fields for a transaction on one of the
following types of Spot:
= Foreign exchange
=  Commodities

If the instrument identification code (ISIN / Security ID) does not exist, or does not exist in the ESMA
referential, the table below provides more detail about how to report all the types of Spot
instruments according to the CFl code:

CFI Net Up-front | Up-front | Instrum | Instrum Notional Notional Underlyi  Expiry | Delivery
Construct amount paymen paymen | ent full ent currency currency multipli ng date type
t name classific 1 2 instrum
currency ation ent code
Foreign exchange (0] 0 o M M ] 0 M M (o] M
Commodities ITH*** o o o M M o N/A M M o M

M = mandatory; O = optional; N/A = not applicable

b. Transactions submitted are sent to the National Competent Authority (NCA).
Success Criteria:

a. Client confirms that the status of the transaction changes to Checked & Readly.

b. Transactions submitted are accepted by the National Competent Authority (NCA).

5.1.5 Financing

Instructions:

a. Client completes the mandatory and conditional MIFID Il fields for a transaction on one of the
following types of Financing:

= Loan Lease
= Repos
= Securities lending

If the instrument identification code (ISIN / Security ID) does not exist, or does not exist in the ESMA
referential, the table below provides more detail about how to report all the types of financing
products according to the CFl code:
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CFI Net Up-front Up-front | Instrum Instrum  Notional | Price Underlyi | Expiry Delivery
Construct amount | payment payment | entfull ent currency | multiplie ng 1 type
currency hame classifica 1 r instrum
tion ent code
%%k k
Loan Lease LL o) o o) M M o M M o) M
3% %k %k %k
Repos LR o o o M M o M M o M
Securities lending LS**** 0 0 0 M M 0 M M 0 M

M = mandatory; O = optional; N/A = not applicable

b. Transactions submitted are sent to the National Competent Authority (NCA).

Success Criteria:
a. Client confirms that the status of the transaction changes to Checked & Readly.

b. Transactions submitted are accepted by the National Competent Authority (NCA).

5.1.6 Referential instruments

Instructions:

a. Client completes the mandatory and conditional MIFID Il fields for a transaction on one of the
following types of Referential instruments:

=  Currencies

= Commodities

= [Interest Rates

= Indices on Equities

= Indices on Debt instruments
= Indices on Collective Investments
= Indices on Real Estate

= Indices on Commodities

= Indices on Currencies

= Baskets

= Stock Dividends

=  Miscellaneous

If the instrument identification code (ISIN / Security ID) does not exist, or does not exist in the ESMA
referential, the table below provides more detail about how to report all the types of Referential
instruments according to the CFl code:

Up-front Instrum . ) Underlyi
Up-front Instrum Notional Price . .
CFI paymen ent . .. | Ng Maturit Delivery
Net paymen ent full " currency multipli | |
Construct amount 4 t na classific instrum ydate type
currency ation ent code
R TC****
Currencies 0] 0] 0 M M ] M M N/A M
oas TT****
Commodities o] (o] (o] M M (o] M M N/A M
TR****
Interest Rates (o] (o] (o] M M (o] M M N/A M
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Types of Reporting

Indices on Equities TIE*** (o] 0 0 M M 0 M M N/A M
Indices on debt instruments TID*** (0] (o] (o] M M (o] M M o] M
::Slcsi:n(z;;o"emve TIF*** o 0 o M M o M M N/A M
Indices on Real Estate TIR®** 0 0 0 M M o M M N/A M
Indices on Commodities TITH (] o 0 M M 0 M M N/A M
Indices on Currencies TIcH** (o] o] (o] M M (o] M M N/A M
Baskets TBH* 0 0 0 M M o M M N/A M
Stock Dividends TD**** 0 ) ) M M ) M M N/A M
Miscellaneous TM® o 0 0 M M o M M N/A M

M = mandatory; O = optional; N/A = not applicable

b. Transactions submitted are sent to the National Competent Authority (NCA).

Success Criteria:

a. Client confirms that the status of the transaction changes to Checked & Readly.

b. Transactions submitted are accepted by the National Competent Authority (NCA).

5.2 DERIVATIVES PRODUCTS:

5.2.1 Entitlements (rights)

Instructions:

a. Client completes the mandatory and conditional MiFID Il fields for a transaction on one of the

following types of Entitlement:
= Allotment Rights
= Subscription Rights
= Purchase Rights
=  Warrants
= Mini Future Certs
= Depositary Receipts on Entitlements

=  Miscellaneous

If the instrument identification code (ISIN / Security ID) does not exist, or does not exist in the ESMA
referential, the table below provides more detail about how to report all the types of Entitlements

according to the CFI code:
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CFI Up- Up- Instru Instru Notio Price | Unde Strike Strike Optio Expir | Deliv
Construc front | front ment ment nal multi | rlying price  price n y ery
t paym | paym full classif curre plier | instru curre exerci date | type
ent ent name icatio ncyl ment ncy se
curre code style
% %k %k ok
Allotment Rights RA o o o M M o M M |o o o 0 0 0 0 M
inti H 3% 3%k % 3k
Subscription Rights | RS o o) 0 M M o M M 0 o 0 0 o] o] (o] M
H % %k %k %k
Purchase Rights RP o) o) ) M M ) M M ) ) ) 0 0 0 0 M
RWB**
Warrants % 16) 0 0 M M 0 M M (o] (o] M M M M M M
Warrants RWS*** | o o 0 M M o M M |o 0 M M M M M M
RWD**
Warrants % 0 o e} M M 0 M M 0 o] M M M M M M
% %k %k
Warrants RWT o) o) ) M M ) M M ) ) M M M M ) M
kK
Warrants Rwc o) o) o) M M 0 M M o) o) M M M M 0 M
Warrants RWIF** 1 0 0 M M o M M o) o) M M M M M M
RWM**
Warrants * o] o] o] M M o] M M o] o] M M M M 0 M
H" %k %k k
Mini Future Certs RF o 0 0 M M e} M M 0 o) M M M M 0 M
Depositary Receipts RD****
on Ents. (0} (0} (0} M M o M M (0} (0} (0} o o o o M
. RM* %% *
Miscellaneous o] o o M M o M M o o o (o] (o] (o] (o] M

M = mandatory; O = optional; N/A = not applicable

b. Transactions submitted are sent to the National Competent Authority (NCA).
Success Criteria:

a. Client confirms that the status of the transaction changes to Checked & Readly.

b. Transactions submitted are accepted by the National Competent Authority (NCA).

5.2.2 Listed Options

Instructions:

a. Client completes the mandatory and conditional MIFID Il fields for a transaction on one of the
following types of Listed Options:

= Baskets

= Stock-equities
= Debt

= Commodities

=  Currencies

= |ndices
=  Futures
= QOptions
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=  Swaps
®" |nterest Rates

=  Miscellaneous

If the instrument identification code (ISIN / Security ID) does not exist, or does not exist in the ESMA
referential, the table below provides more detail about how to report all the types of Listed Options
according to the CFl code:

CFI Net Up- Up- Instru Instru Notio Notio Unde Optio | Strike | Strike Optio Expir Deliv
Construct amou front front ment ment nal nal rlying n price | price n y ery
nt paym  paym | full classif curre | curre instru type curre exerci date type
ent ent name icatio ncyl ncy2 ment ncy se
curre n code style
%k ok k
Baskets 0**B o o 0 M M o o M M o o M M M M (M M
kR Qk %
Stock-equities | O™"S 0 0 0 M M |o N/A | M M |o 0 M M M M M M
o**D**
Debt 0} (0] (0] M M (6] N/A M M (6] (6] M M M M M M
% kT ok ok
Commodities o**T (0} (0} (0} M M o N/A M M o o M M M M M M
*kkk
Currencies 0**c 0} 0} 0} M M M M M M (6] (6] M M M M M M
dkpkk
Indices o** (0} (0} (0} M M o (0} M o M M M M M M M M
*Rpkk
Futures O**F o o o M M o o M M o o M M M M M M
% %k ()% k
Options 0**0 o o o M M o o M M o o M M M M M M
o**w**
Swaps (0} (0} (0} M M o (0} M M o o M M M M M M
EETNEE D
Interest Rates O0**N (0] (0] (0] M M M N/A M 0] M 0] M M M M M M
%%k %k
Miscellaneous | OM 0 0 0 M M |o 0 M M |o 0 M M M M M M

M = mandatory; O = optional; N/A = not applicable

b. Transactions submitted are sent to the National Competent Authority (NCA).
Success Criteria:

a. Client confirms that the status of the transaction changes to Checked & Readly.

b. Transactions submitted are accepted by the National Competent Authority (NCA).

5.2.3 Futures

Instructions:

a. Client completes the mandatory and conditional MIFID Il fields for a transaction on one of the
following underlying types of futures contract:

= Baskets

= Stock-equities

= Debt

= Currencies
= Indices

= Options

=  Futures

=  Swaps
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®" |nterest Rates
Stock Dividends

=  Miscellaneous

= Commodities

If the instrument identification code (ISIN / Security ID) does not exist, or does not exist in the ESMA
referential, the table below provides more detail about how to report all the types of futures
products according to the CFl code:

CFI Net Up- Up- Instru | Instru Notion Notion | Price Underl Underl | Term Expiry  Deliver
Construct = amoun  front front ment ment al Ell multipl ying ying ofthe date y type
t payme | payme full classific | currenc currenc | ier instru index underly
nt nt name ation yl y2 ment name ing
currenc code index

FFB***

Baskets 0 0 ) M M ) ) M M ) ) M M
FFS***

Stock-equities 0 0 0 M M 0 N/A M M 0 (e} M M
FFD***

Debt 0 0 0] M M ] N/A M M [0) [0} M M
FFC***

Currencies 0 0 o] M M M M M M o] [¢] M M
FFI***

Indices 0 0 0] M M ] ) M 0 M M M M
FFO***

Options 0 0 0] M M (0] [0) M M [0) (0] M M
FFF***

Futures 0 0 0] M M ] ) M M [0) [0} M M
FFW***

Swaps 0 0 ) M M ) N/A M M () ) M M
FFN***

Interest Rates 0 0 0 M M M N/A M 0 M [0} M M

Stock FEV***

Dividends (o] (o] 0 M M 0 N/A M M 0] [0) M M
FFM***

Miscellaneous 0 0 0 M M 0 0 M M 0 [¢] M M

M = mandatory; O = optional; N/A = not applicable

b. Transactions submitted are sent to the National Competent Authority (NCA).
Success Criteria:

a. Client confirms that the status of the transaction changes to Checked & Readly.

b. Transactions submitted are accepted by the National Competent Authority (NCA).

5.2.4 Swaps

Instructions:

a. Client completes the mandatory and conditional MiFID Il fields for a transaction on one of the
following types of Swaps:

= Rates

=  Foreign exchange

= Commodities - Total Return
= Commodities - CFD

= Equity - Total Return

= Equity - CFD
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= Credit - Total Return
= Credit - CDS
=  Miscellaneous

If the instrument identification code (ISIN / Security ID) does not exist, or does not exist in the ESMA
referential, the table below provides more detail about how to report all types of swaps products
according to the CFl code:

CFI \[=14 Up- Up- Instru Notion Notion | Price Underl Underl | Term Expiry  Deliver
Construct amoun front front ment Ell al multipl  ying ying of the date y type
t payme | payme classific | currenc currenc | ier instru index underly

nt nt ation y1l y2 ment name ing
currenc code index

SR****

Rates 0 0 0 M M M NA | M M o 0 o M
Foreign SE¥*** 1o o) o M M M M M M o) o) o) M
exchange
Commodities - | sTeT** | o o M M o NA | M M o o o M
Total Return
Commodities - | sTrc** | 0 0 M M 0 NA M M 0 0 0 M
CFD
Equity - Total | sexT** | 0 0 M M 0 NA M M 0 ) 0 M
Return

. SE*C**
Equity - CFD 0 0 o M M o o M M o 0 o M
Credit - Total SCHT** o v y y M o N/A M " o o o M
Return

. sc*c**
Credit - CDS 0 M M M M o NA | M M o 0 o M
i GIVI* *
Miscellaneous 0 0 o] M M o] o] M M o] 0 o] M

M = mandatory; O = optional; N/A = not applicable

b. Transactions submitted are sent to the National Competent Authority (NCA).
Success Criteria:

a. Client confirms that the status of the transaction changes to Checked & Readly.

b. Transactions submitted are accepted by the National Competent Authority (NCA).

5.2.5 Non-listed and complex listed options

Instructions:

a. The Client completes the mandatory and conditional MiFID Il fields for a transaction on one of the
following types of non-listed and complex listed options:

= Rates

= Commodities

= Equity

= Credit

=  Foreign exchange
= Miscellaneous

If the instrument identification code (ISIN / Security ID) does not exist, or does not exist in the ESMA
referential, the table below provides more detail about how to report all types of non-listed and
complex listed options products according to the CFl code:
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CFI Up- Up- Instru Instru Notio Notio Unde Strike | Strike Optio Expir Deliv
Construct front front ment ment nal nal rlying price | price n y ery
paym paym  full classif curre | curre instru curre exerci date type
ent ent name icatio ncyl ncy2 ment ncy se
curre n code style
HR****
Rates 0 0 0 M M M N/A M M (e} (e} M M M M M M
HT****
Commodities 0 0 0 M M ) N/A M M ) ) M M M M M M
HE****
Equity 0 0 0 M M ] N/A M M ) 0 M M M M M M
Hc****
Credit o) o) o) M M 0 N/A |M M 0 0 M M M M M M
Foreign HE**%*
exchange 0 0 0 M M M M M M o] o] M M M M M M
HM****
Miscellaneous 0 0 0 M M 0 0 M M 0 0 M M M M M M

M = mandatory; O = optional; N/A = not applicable

b. Transactions submitted are sent to the National Competent Authority (NCA).

Success Criteria:
a. Client confirms that the status of the transaction changes to Checked & Readly.

b. Transactions submitted are accepted by the National Competent Authority (NCA).

5.2.6 Forwards

Instructions:

a. The Client completes the mandatory and conditional MiFID Il fields for a transaction on one of the
following types of Forwards:

= EEquity-CFD

= E Equity - Spread Bet

= E Equity - Forward

= F Foreign Exchange

= CCredit - Spread Bet

= CCredit - Forward

= R Rates - Spread Bet

= R Rates - Forward

= T Commodities - CFD

= T Commodities - Forward

If the instrument identification code (ISIN / Security ID) does not exist, or does not exist in the ESMA
referential, the table below provides more detail about how to report all the types of forwards
products according to the CFl code:
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CFI Net Up- Up- Instru | Instru Notion Notion | Price Underl Underl | Term Expiry  Deliver
Construct amoun front front ment ment Ell al multipl  ying ying of the date y type
t payme | payme full classific | currenc currenc | ier instru index underly
nt nt name ation y1l y2 ment name ing
currenc code index
E Equity - CFD (0] (0} o M M o N/A M M o o o M
E Equity - JE¥S* 1o 0 0 M M 0 NA M M 0 o 0 M
Spreadbet
E Equity - JE*F* 1o o o M M o NA | M M o o o M
Forward
F Foreign JEEEE o 0 o M M M M M M o 0 o M
Exchange
it - kG
€ Credit errst o 0 0 M M 0 NA M M 0 o 0 M
Spreadbet
€ Credit - e 1o 0 0 M M 0 NA M M 0 o 0 M
Forward
R Rates - IR**S$* 1o 0 0 M M M NA M M 0 0 0 M
Spreadbet
R Rates - JR**F*
(0] (0] (6] M M M N/A M M (6] (6] (0] M
Forward
iti *k Ok
T Commodities | jy**c* | o o M M o NA | M M o o o M
-CFD
T Commoditi *ok pk
Commodities | yT++F o o o M M o NA M M o o o M
- Forward

M = mandatory; O = optional; N/A = not applicable

b. Transactions submitted are sent to the National Competent Authority (NCA).
Success Criteria:

a. Client confirms that the status of the transaction changes to Checked & Readly.

b. Transactions submitted are accepted by the National Competent Authority (NCA).

5.2.7 Strategies

Prerequisites:
When reporting a strategy, the client must report only the legs of the strategy with their ISIN. It is not

necessary to report the strategy itself.
Instructions:

a. Client completes the mandatory and conditional MIFID Il fields for a transaction on one of the
following types of Strategies:

= Rates

= Commodities

= Equity

= Credit

=  Foreign exchange
= Mixed assets

=  Miscellaneous
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If the instrument identification code (ISIN / Security ID) does not exist, or does not exist in the ESMA
referential, the table below provides more detail about how to report all the types of strategies
products according to the CFl code:

CFI Instr Notio Unde Unde Optio Strik Strik Optio
Construct ume nal rlying rlying n e e n
nt curre instr  index type price price exerc
classi ncy 2 ume name curre ise
ficati nt ncy style
on code
KR****
Rates (0} (0} (0} M M o N/A M M o o (0} (0} o o N/A o M
3% %k %k %k
Commodities | KT o |o |o |m |m Jo NA MM lo jo o o o |o |Nna o M
Equi KE* %%
quity 0} 0} 0} M M (6} N/A M M o o o o (6] (6] (0] (0] M
. KCH***
Credit 0} 0} (0] M M (6] N/A M M (6] (6] o (0} (6] (6] o o M
i ok 3k ok
ZZ;Ef:ge KF o |o o |m |Mm |o |Mm M |mM |na[naA o o |o |o |o |o |m
3% %k %k %k
Mixed assets | KY o |o o |m |M |o |o M |mMm |o |o |o |o |o |o |o |o |m
%%k %k %k
Miscellaneous | KM o |o o [m (M |o Jo |mMm |m |o |o |o |o |o |o |na |o |m

M = mandatory; O = optional; N/A = not applicable

b. Transactions submitted are sent to the National Competent Authority (NCA).

Success Criteria:
a. The Client confirms that the status of the transaction changes to Checked & Ready.

b. Transactions submitted are accepted by the National Competent Authority (NCA).

5.2.8 Others (miscellaneous)

Instructions:
a. Client completes the mandatory and conditional MiFID Il fields for a transaction on the combined
instruments or other assets.
If the instrument identification code (ISIN / Security ID) does not exist. or does not exist in the ESMA

referential, the table below provides more detail about how to report both types according to the
CFl code:

CFI Up- Up- Instru | Instru | Notio | Notio | Price Under Under Term Optio Strike Strike Optio Delive
Construct front | front ment | ment | nal nal multip lying lying ofthe ntype price price n ry
paym | paym full classifi | curren | curren | lier instru index underl curren exerci type

ent ent name | cation |cy1 cy2 ment name ying cy se
curren code index style
cy

Combined VICH*+*
instruments (0] (0] (0] M M (0] (0] M M (0] (0] (0] (0] (0] (0] M

MIVI* ¥ %%
Other assets (0] 0 0 M M 0 0 M M [0) 0 0 [0) [0} [0} M

M = mandatory; O = optional; N/A = not applicable
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b. Transactions submitted are sent to the National Competent Authority (NCA).

Success Criteria:
a. Client confirms that the status of the transaction changes to Checked & Readly.

b. Transactions submitted are accepted by the National Competent Authority (NCA).
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6. OTC

Prerequisites:

a. The Declaring member enters a declaration with ARM APA Indicator set with the value 4 - OTC Trade
only.

The Declaring member must also populate the mandatory field “Venue”, either with:

= XOFF: for instruments that are tradeable on an EEA trading venue but where the trade has been
made off market (i.e. not executed on a trading venue, Sl or non-EEA platform).

= XXXX: for instruments that are not tradeable on an EEA trading venue and are traded off market
(i.e. not traded on a non-EEA platform).

In addition, all the fields below are mandatory in addition to the fields Entering Counterpart, Price,
Quantity, SecuritylD.

REQUIRED VALUES
ARM APA Attribute Int Yes 1. Transaction Reporting
Indicator 2. APA
3. Both Transaction Reporting and APA
4. OTC Trade only
5. OBOE - Off Book on Exchange
6. OBOE + ARM - Off Book on Exchange + Approved
Reporting Mechanism
Tradereport Attribute Int Yes 1. NEW
2. AMEND (not applicable for OTC clearing )
3. CANCEL
4. Recovery (Not applicable for OTC)
TradeRef Attribute {ALPHANU | Yes No restriction
M —-52}
TradelD Attribute {ALPHANU | Under conditions No restriction
M —-52} (only applicable for trade performed on a trading venue, i.e.
not for OTC clearing)
Side Attribute Int Yes 1. Buy
2. Sell
3. Cross
Venue Attribute {ALPHANU | Yes m  MIC (EEA) MIC Code ISO 10383
M-4} MIC (Non EEA) MIC Code 1SO 10383
Only Dublin and Oslo (excepted Derivative) MICs
accepted for OBOE Services
m “XOFF”
m“XXXX”
m “SINT”
Executing firm Attribute LEI Yes LEI of the executing firm
The client's transaction should go to fail if the executing LEl is
not the LEI set for the participant used.

b. Client must create, update and cancel an OTC transactions using all methods listed below where
supported:

= GUI (Updating transactions manually in the GUI)
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= AP
=  File (GUI Upload)

6.1 CREATE NEW TRANSACTION

Instructions:
a. Client must enter a Buy or Sell with counterparty 00000120 (side = Buy or side = Sell)
b. Euronext Operational Client Services Desk will send a Buy/Sell with same characteristics and
counterparty ID of the member
Success Criteria:
a. Client confirms that the status of the transaction is Awaiting Matching
b. Client confirms that the status of the transaction changes to Matching
Instructions:

a. Client must enter a Cross (Side = C)

Success Criteria:

a. Client confirms that the status of the transaction is Matching

6.2 AMEND

Amend is only allowed for ‘Failed’ status, otherwise the Amend declaration is rejected.
Instructions:
a. Client submits an OTC populated with an invalid currency.

b. Client updates the OTC with the currency field populated correctly.

Success Criteria:
a. Client confirms that the status of the transaction is Failed

b. Client confirms that the status of the transaction changes to Awaiting Matching.

6.3 CANCEL

Instructions:
a. If OTCis not a Cross, client and counterparty must submit a cancel request.

Among other mandatory fields (below), the Tradereport field must be populated with
“3 — CANCEL”

b. Transactions submitted are sent to the National Competent Authority (NCA).

Success Criteria:

a. Unlike for a Cross, both parties must send a cancel request. If a cancellation is sent for only one leg
of the cross, the cancellation will not be performed and the OTC transaction will keep the previous
state before the cancellation request.

b. Submitted cancelled transactions are received by the National Competent Authority (NCA).
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Saturn fields

7. SATURN FIELDS

MANDATORY

CONDITIONAL

OPTIONAL

Tradereport QuantityCurrency BusinessUnit
tradeRef PriceNotation FreeTextl
Side PriceCurrency FreeText2
Venue CountryBranchMembership FreeText3
executing firm NotionalCurrencyl FreeText4
arm apa indicator OTCPostTradelndicator FreeText5

Trading Date Time

TransmissionOfOrderindicator

NotionalCurrency2

TradingCapacityl

TransmittingFirmIDBuyer

InvestmentDecisionWithinFirmType

Quantity

TransmittingFirmIDSeller

ExecutionWithinFirmType

Quantitynotation

DerivativeNotionallncreaseDecrease

BuyerDecisionMakerCode

ByPassControlFlag

NetAmount

BuyerDecisionMakerFirstName

InvestmentFirmDirectivelndicator

UpFrontPayment

BuyerDecisionMakerSurname

TradingDateTime

UpFrontPaymentCurrency

BuyerDecisionMakerBirthDate

Price

ComplexTradeComponentID

SellerDecisionMakerCode

ExecutionWithinFirm

SecuritylD

SellerDecisionMakerFirstName

WaiverIndicator

InstrumentFullName

SellerDecisionMakerSurname

SecFinancingTransactionindicator

InstrumentClassification

SellerDecisionMakerBirthDate

Quantity notation

PriceMultiplier

BuyerldentificationType

underlyinginstrumenttype

BuyerNationallDType

underlyinginstrumentcode

SellerldentificationType

underlyinginstrumentname

SellerNationallDType

underlyinginstrumentindex

OptionType

StrikePrice

StrikePriceCurrency

StrikePriceNotation

OptionExerciseStyle

MaturityDate

ExpiryDate

DeliveryType

InvestmentDecisionWithinFirmNationalIDTy
pe

InvestmentDecisionWithinFirm

CountryOfinvestor

CountryOfExecutor

ShortSellingIndicator

CommodityDerivativelndicator

© 2020 Euronext N.V. - All rights reserved.

34 of 36

Revision Number: 1.0


file:///C:/Users/mderbel/AppData/Local/Microsoft/Windows/INetCache/Content.MSO/AAB132E2.xlsx%23RANGE!quantityCurrency
file:///C:/Users/mderbel/AppData/Local/Microsoft/Windows/INetCache/Content.MSO/AAB132E2.xlsx%23RANGE!tradeRef
file:///C:/Users/mderbel/AppData/Local/Microsoft/Windows/INetCache/Content.MSO/AAB132E2.xlsx%23RANGE!priceNotation
file:///C:/Users/mderbel/AppData/Local/Microsoft/Windows/INetCache/Content.MSO/AAB132E2.xlsx%23RANGE!freeText1
file:///C:/Users/mderbel/AppData/Local/Microsoft/Windows/INetCache/Content.MSO/AAB132E2.xlsx%23RANGE!priceCurrency
file:///C:/Users/mderbel/AppData/Local/Microsoft/Windows/INetCache/Content.MSO/AAB132E2.xlsx%23RANGE!freeText2
file:///C:/Users/mderbel/AppData/Local/Microsoft/Windows/INetCache/Content.MSO/AAB132E2.xlsx%23RANGE!countryBranchMembership
file:///C:/Users/mderbel/AppData/Local/Microsoft/Windows/INetCache/Content.MSO/AAB132E2.xlsx%23RANGE!freeText3
file:///C:/Users/mderbel/AppData/Local/Microsoft/Windows/INetCache/Content.MSO/AAB132E2.xlsx%23RANGE!freeText4
file:///C:/Users/mderbel/AppData/Local/Microsoft/Windows/INetCache/Content.MSO/AAB132E2.xlsx%23RANGE!OTCPostTradeIndicator
file:///C:/Users/mderbel/AppData/Local/Microsoft/Windows/INetCache/Content.MSO/AAB132E2.xlsx%23RANGE!freeText5
file:///C:/Users/mderbel/AppData/Local/Microsoft/Windows/INetCache/Content.MSO/AAB132E2.xlsx%23RANGE!transmissionOfOrderIndicator
file:///C:/Users/mderbel/AppData/Local/Microsoft/Windows/INetCache/Content.MSO/AAB132E2.xlsx%23RANGE!tradingCapacity
file:///C:/Users/mderbel/AppData/Local/Microsoft/Windows/INetCache/Content.MSO/AAB132E2.xlsx%23RANGE!transmittingFirmIDBuyer
file:///C:/Users/mderbel/AppData/Local/Microsoft/Windows/INetCache/Content.MSO/AAB132E2.xlsx%23RANGE!investmentDecisionWithinFirm
file:///C:/Users/mderbel/AppData/Local/Microsoft/Windows/INetCache/Content.MSO/AAB132E2.xlsx%23RANGE!quantity
file:///C:/Users/mderbel/AppData/Local/Microsoft/Windows/INetCache/Content.MSO/AAB132E2.xlsx%23RANGE!transmittingFirmIDSeller
file:///C:/Users/mderbel/AppData/Local/Microsoft/Windows/INetCache/Content.MSO/AAB132E2.xlsx%23RANGE!executionWithinFirm
file:///C:/Users/mderbel/AppData/Local/Microsoft/Windows/INetCache/Content.MSO/AAB132E2.xlsx%23RANGE!notionalIncreaseDecrease
file:///C:/Users/mderbel/AppData/Local/Microsoft/Windows/INetCache/Content.MSO/AAB132E2.xlsx%23RANGE!clientDecisionMakerCode
file:///C:/Users/mderbel/AppData/Local/Microsoft/Windows/INetCache/Content.MSO/AAB132E2.xlsx%23RANGE!byPassControlFlag
file:///C:/Users/mderbel/AppData/Local/Microsoft/Windows/INetCache/Content.MSO/AAB132E2.xlsx%23RANGE!clientDecisionMakerFirstName
file:///C:/Users/mderbel/AppData/Local/Microsoft/Windows/INetCache/Content.MSO/AAB132E2.xlsx%23RANGE!upFrontPayment
file:///C:/Users/mderbel/AppData/Local/Microsoft/Windows/INetCache/Content.MSO/AAB132E2.xlsx%23RANGE!clientDecisionMakerSurname
file:///C:/Users/mderbel/AppData/Local/Microsoft/Windows/INetCache/Content.MSO/AAB132E2.xlsx%23RANGE!upFrontPaymentCurrency
file:///C:/Users/mderbel/AppData/Local/Microsoft/Windows/INetCache/Content.MSO/AAB132E2.xlsx%23RANGE!clientDecisionMakerBirthDate
file:///C:/Users/mderbel/AppData/Local/Microsoft/Windows/INetCache/Content.MSO/AAB132E2.xlsx%23RANGE!complexTradeComponentId
file:///C:/Users/mderbel/AppData/Local/Microsoft/Windows/INetCache/Content.MSO/AAB132E2.xlsx%23RANGE!clientDecisionMakerCode
file:///C:/Users/mderbel/AppData/Local/Microsoft/Windows/INetCache/Content.MSO/AAB132E2.xlsx%23RANGE!executionWithinFirm
file:///C:/Users/mderbel/AppData/Local/Microsoft/Windows/INetCache/Content.MSO/AAB132E2.xlsx%23RANGE!securityID
file:///C:/Users/mderbel/AppData/Local/Microsoft/Windows/INetCache/Content.MSO/AAB132E2.xlsx%23RANGE!clientDecisionMakerFirstName
file:///C:/Users/mderbel/AppData/Local/Microsoft/Windows/INetCache/Content.MSO/AAB132E2.xlsx%23RANGE!waiverIndicator
file:///C:/Users/mderbel/AppData/Local/Microsoft/Windows/INetCache/Content.MSO/AAB132E2.xlsx%23RANGE!instrumentFullName
file:///C:/Users/mderbel/AppData/Local/Microsoft/Windows/INetCache/Content.MSO/AAB132E2.xlsx%23RANGE!clientDecisionMakerSurname
file:///C:/Users/mderbel/AppData/Local/Microsoft/Windows/INetCache/Content.MSO/AAB132E2.xlsx%23RANGE!secFinancingTransactionIndicator
file:///C:/Users/mderbel/AppData/Local/Microsoft/Windows/INetCache/Content.MSO/AAB132E2.xlsx%23RANGE!instrumentClassification
file:///C:/Users/mderbel/AppData/Local/Microsoft/Windows/INetCache/Content.MSO/AAB132E2.xlsx%23RANGE!clientDecisionMakerBirthDate
file:///C:/Users/mderbel/AppData/Local/Microsoft/Windows/INetCache/Content.MSO/AAB132E2.xlsx%23RANGE!clientIdentificationCode
file:///C:/Users/mderbel/AppData/Local/Microsoft/Windows/INetCache/Content.MSO/AAB132E2.xlsx%23RANGE!clientIdentificationCode
file:///C:/Users/mderbel/AppData/Local/Microsoft/Windows/INetCache/Content.MSO/AAB132E2.xlsx%23RANGE!optionType
file:///C:/Users/mderbel/AppData/Local/Microsoft/Windows/INetCache/Content.MSO/AAB132E2.xlsx%23RANGE!strikePrice
file:///C:/Users/mderbel/AppData/Local/Microsoft/Windows/INetCache/Content.MSO/AAB132E2.xlsx%23RANGE!strikePriceCurrency
file:///C:/Users/mderbel/AppData/Local/Microsoft/Windows/INetCache/Content.MSO/AAB132E2.xlsx%23RANGE!optionExerciseStyle
file:///C:/Users/mderbel/AppData/Local/Microsoft/Windows/INetCache/Content.MSO/AAB132E2.xlsx%23RANGE!maturityDate
file:///C:/Users/mderbel/AppData/Local/Microsoft/Windows/INetCache/Content.MSO/AAB132E2.xlsx%23RANGE!expiryDate
file:///C:/Users/mderbel/AppData/Local/Microsoft/Windows/INetCache/Content.MSO/AAB132E2.xlsx%23RANGE!deliveryType
file:///C:/Users/mderbel/AppData/Local/Microsoft/Windows/INetCache/Content.MSO/AAB132E2.xlsx%23RANGE!investmentDecisionWithinFirm
file:///C:/Users/mderbel/AppData/Local/Microsoft/Windows/INetCache/Content.MSO/AAB132E2.xlsx%23RANGE!investmentDecisionWithinFirm
file:///C:/Users/mderbel/AppData/Local/Microsoft/Windows/INetCache/Content.MSO/AAB132E2.xlsx%23RANGE!investmentDecisionWithinFirm
file:///C:/Users/mderbel/AppData/Local/Microsoft/Windows/INetCache/Content.MSO/AAB132E2.xlsx%23RANGE!countryOfInvestor
file:///C:/Users/mderbel/AppData/Local/Microsoft/Windows/INetCache/Content.MSO/AAB132E2.xlsx%23RANGE!countryOfExecutor
file:///C:/Users/mderbel/AppData/Local/Microsoft/Windows/INetCache/Content.MSO/AAB132E2.xlsx%23RANGE!shortSellingIndicator
file:///C:/Users/mderbel/AppData/Local/Microsoft/Windows/INetCache/Content.MSO/AAB132E2.xlsx%23RANGE!commodityDerivativeIndicator
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BuyerldentificationCode

BuyerCountryBranch

BuyerFirstName

BuyerSurname

BuyerBirthDate

BuyerDecisionMakerType

BuyerDecisionMakerNationallIDType

SellerldentificationCode

SellerCountryBranch

SellerFirstName

SellerSurname

SellerBirthDate

SellerDecisionMakerType

SellerDecisionMakerNationallDType

TradelD

Settlement Date
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file:///C:/Users/mderbel/AppData/Local/Microsoft/Windows/INetCache/Content.MSO/AAB132E2.xlsx%23RANGE!clientIdentificationCode
file:///C:/Users/mderbel/AppData/Local/Microsoft/Windows/INetCache/Content.MSO/AAB132E2.xlsx%23RANGE!clientCountryBranch
file:///C:/Users/mderbel/AppData/Local/Microsoft/Windows/INetCache/Content.MSO/AAB132E2.xlsx%23RANGE!clientFirstName
file:///C:/Users/mderbel/AppData/Local/Microsoft/Windows/INetCache/Content.MSO/AAB132E2.xlsx%23RANGE!clientSurname
file:///C:/Users/mderbel/AppData/Local/Microsoft/Windows/INetCache/Content.MSO/AAB132E2.xlsx%23RANGE!clientBirthDate
file:///C:/Users/mderbel/AppData/Local/Microsoft/Windows/INetCache/Content.MSO/AAB132E2.xlsx%23RANGE!clientDecisionMakerCode
file:///C:/Users/mderbel/AppData/Local/Microsoft/Windows/INetCache/Content.MSO/AAB132E2.xlsx%23RANGE!clientDecisionMakerCode
file:///C:/Users/mderbel/AppData/Local/Microsoft/Windows/INetCache/Content.MSO/AAB132E2.xlsx%23RANGE!clientIdentificationCode
file:///C:/Users/mderbel/AppData/Local/Microsoft/Windows/INetCache/Content.MSO/AAB132E2.xlsx%23RANGE!clientCountryBranch
file:///C:/Users/mderbel/AppData/Local/Microsoft/Windows/INetCache/Content.MSO/AAB132E2.xlsx%23RANGE!clientFirstName
file:///C:/Users/mderbel/AppData/Local/Microsoft/Windows/INetCache/Content.MSO/AAB132E2.xlsx%23RANGE!clientSurname
file:///C:/Users/mderbel/AppData/Local/Microsoft/Windows/INetCache/Content.MSO/AAB132E2.xlsx%23RANGE!clientBirthDate
file:///C:/Users/mderbel/AppData/Local/Microsoft/Windows/INetCache/Content.MSO/AAB132E2.xlsx%23RANGE!clientDecisionMakerCode
file:///C:/Users/mderbel/AppData/Local/Microsoft/Windows/INetCache/Content.MSO/AAB132E2.xlsx%23RANGE!clientDecisionMakerCode
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Saturn fields
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