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PREFACEATURN

ABOUT THIS DOCUMENT

Thisspecificationdocumentis related to the Euronext Saturn Web Services, pa@ ozNE R poitiy
ServicesSaturnoffers aREST ARhich is $ed to access the services of the gateway. The purpose of this
document is to describe the technologndthe supported messages

TARGET AUDIENCE

This document is targeted to clients of one or several of the following EuréepdrtingServices:
Transadbn Reporting on Euronext Markets conducted directlyHoyonext Members
Transaction Reporting on Euronext Markets conducte&irponext Membersiot Subject to MIFIR
ARMTransaction Reportingervices

APA Posfrade publication servicand APA Prelrack publication for a SI (S| Quotes)

Cleared OTC trade facility

OBOE Off Book On Exchange Trade Reporting services

<SS S S

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

Logo Meaning

ALY Authorized Reporting Mechanism

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

ALL Furction applying to all users

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

These serviceare described in separate document



EURONEXT global reporting solui@ATURN WEB SERSICE

ASSOCIATED DOCUMENDTN

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

document or which provide other relevant information to user:

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

Yy https://www.euronext.com/sites/www.euronext.com/files/eronext global reporting_solution

saturn _interface user quide v2.2.pdf

Yy Intermediate certificate (refer to Section 10 Pre requisite before using API)
https://www.euronext.com/sites/www.euronext.com/files/saturn certifdigicertclient.pfx

Yy Example of csv figsubmit trades)

APA/ARM

https://www.euronext.com/sites/www.euronext.com/files/saturn _example of apem upload file.csv

OBOE

https://www.euronext.com/sites/www.euronext.com/files/satur example of oboe upload file.csv

CONTACT

Forfurther informationon this document,pleasecontact your relationship manager atc@euronext.com

The EMS Customer Technical Support GralipsG@euronext.cowill provide support toclients while
testing throughout the EUA period.

TERMS AND ACRONYMS

Term/Acronym Description

ARM Authorized Reporting Mechanism

APA Approved Publication Arrangement

Attribute Basic building locks of XML Schemas.

& Yy An XML element is everything from (including) the eler@start tag to (including) the eleme@tend

tag;

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

Client An application, i.e. a system thata@asses the services in Saturn through the API gateway.

HTTPS Hypertext Transfer Protocol Secure

Function A specific action in the Saturn REST API gateway, for example, Logon, Logoff, SubmitTrades etc.
REST, or Representational State Transfelies on a stateless, clieiserver, cacheable communicatio

REST protocol. REST ian architecture styl€for designing networked applications. Rather than using comr
mechanisms such as CORBA, RPC or SOAP to connect between machines, sirBgeisr® mak calls
between machines. RESs a lightweight alternative

SSL Secure Sockets Layer (cryptographic protocol)
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Term/Acronym Description
STP Straightthrough processing
User A person accessing the Saturn services the Web user interface
XML Extensible Markup language
OBOE Off Bk On Exchange Trade Reporting Service
Financial Information Exchang@rotocol X is an open specification designed to standzediand
FIX protocol streamline electronic communications in the financial securities industry supporting multiple forma:
P types of communications between financial entities fiade allocation, order submissions, order chang
execution reporting and advertisements
HISTORY
REVISION NO| DATE CHANGE DESCRIPTION
1.0 22 Fep 2017 | Initial versioncalled :Euronext APA/ARM sdces- Saturn Web services
Yy §7.2Submit APA QuotesAPA Prdrade Publication
Yy $9Clearing Section
2.0 4 Aug2017 . . . .
9 y" 8§10 technical details and examples (upload trades in GUI, Web services, d
retrieval, statistics)
2.0 4Sp2017 Yy §5.1 new fields addedBuyer and Seller National ID Type
Yy 85.1 new fields addedBuyer and Sellebecision Maker tnvestmentDecision
2.1 18%p 2017 Within FirmNationallD Type + Executiowithin FirmNationallD Type
Yy 8414.2 Detailed fields for csvdi
21 19p 2017 Yy §410to 4.11distinction between APA ARM moved in this section
y" Logos for all paragraphs have been changed
22 27sep 2017 Yy Additional definitions have been inserted in the Glossary
Yy Screenshots in English added in section 9 Pre reguisfore using API
23 28%p 2017 |/ nformation added in section 10.4 Result
23 030ct 2017 |V Fields 5, 58 & 60 corrected to reflect RTS 22
23 060ct 2017 | Y Add csv file example for trade submission
24 180ct 2017 |Y Executing firm inserted in section 4.4 submit trades
25 8 Nov 2017 y"  Modification on APA Quotes URLs and specification
26 16 Nov 2017 |Y 814.2 Generate certificate with PEM format
26 20 Nov 2017 |Y §7.4 APA Pre trade Publication Kinematic
Yy 89.1 OTC Clearing only
2.7 05De017 |/ g9 OTC Clearing with APA aodARM
Yy Fields transaction price type, duplicative trade indicator, special dividend tra
2.7 05 Dec 2017 removed
Yy Quantity Notation addedrelated to quantity units
y"  §10Instrument without ISIN code
2.7 07 Dec 2017 Yy 811lInstrument without ISIN code withsu file

4
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REVISION NO| DATE CHANGE DESCRIPTION

§ 410 ARM fields mapping
8§ 411 APA fields mapping

§ 9.2 feedback status

§ 49 Geflx response data parameters

§ 4.14.6 Getuploadfiles reponse data

§ 4.4.1 Function SubnTit

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

8§ 6 Retrieve Clearing Declarations

§ 4.4.7 APA trade Publication Section (mention for Synapse)
Waiver indicatoapplicableto both APA and ARM

2.8 13 Dec 2017

Changed Publication Date Time format for APl submit trades

Changed lading Date Time description

Changed description of API submit trades

!l RRSR NBIljdzZA NBYAYh 6 FTZNI ®5&m i KNB dz3 K

2.8.1 29 Dec 2017

Changed FreeText length (Submit & csv)

Added recommendation for submitTx & getTx

Changes in 4.10 ARM fields npam

Changes in 4.11 APA fields mapping

Added example $4.8 Rejection

Added example 5 Retrieve APA Quotes

Added example $6 Retrieve Clearing declarations
Removed APA field : Publication Date Time (Submit & csv)
Removed ARM field : Submitting Entity(Eubmit & csv)
Removed getOverview, getMark@iaceDetail and getTimeLine oesces
Removed Statistia®sources examples

84.8 getTx resource

$4.9 getTx resourceeRponse

$4.14.7 getuploadedfiles resource

$4.14.8 getuploadedfiles resourceeRponse

$5.11 Rdrieve Instruments Referential

$5.1.2 Retrieve Instruments Referential Response

$7.6 Retrieve APA Quotes resouraesBonse
$4.410InstrumentID Type mandatory

2.8.2 16Jan 2018

LSS S S S S S S S SS9 s usssss<s<s<ivgs

Added Quantity Notation in $4.11 APA fields mapping

Modified$4.147G DS G RERFAE S&a¢ aSOdAzy
Modified$4.1484 DS ! LJX 2 RSRTAf Sa NXalLkkyas
Added new status in £11 Saturn Trade Status : ENX to be completed
Added $1.14.9 Rest API Return Upload Code

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

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

2.8.3 26 Mar 2018

R
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REVISION NO| DATE CHANGE DESCRIPTION

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

Added Instrument Basket fields in $4.4.7 APA Traddication section

Added Instrument Basket fields in $4.10 ARM fields mapping section
Added Instrument Basket fields in $4.11 APA fields mapping section
Added Instrument Basket repeating section in $421Detailed fields for csv file
Added $4.410 Instument Basket Fields

2.8.4 16 Apr 2018

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

Added new section®APA Post tradénc. Deferred Publication)

2.8.5 22Jun 2018

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

Added new field $4.12 OBOE Fields Mapping

Added new section $4313 OBOFPricevalidaion and volumecontrol
Added new section $4.4.8.1 getCurrentTransactionsStatus

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

Added new section $4.4.8.4 getCurrentCommodities&tgponse data
Added new section $4.4.8detSIcCurrentStatistics

Added new section $4.4.8detSIcCurrentStatisticesponse data

Added new section $4.4.8gktQuotesCount

Added new section $4.4.8d¢etQuotesCountesponse data

Added two new fields in seicin $4.9 ARM fields MappingClearing Counterpa
ID& Clearing Counterpaftiame)

Added two new fields in sectiord$L0 APAields Mapping (Clearing Counterp
ID & Clearing Counterpakiame)

' RRSR yS¢ {FGdNYy g¢ NARSaSOLAER b bN

2.8.6 14 Se018

Added new section 4.9 FIX 5.0 Messages

Added new section 4.3.7.1 APA Trade Publication Only (APA/ARM Indicato
Added new section 4.3.7.2 APA & ARM Trade Reporting (APA/ARM Indicat
Added new section 4.3.8.1 OBOE Trade Only (APA/A#ibAtor =5)

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

Updated section 9.1.3 Schema : OTC Trades WorkFlow
Updatedsection9.1.2 Dedicated Clearing Fields

Updated section 17. Fields Description

2.87 230ct 2018

Updated setion 4.3.3: Adding mandatoryields for Amendment
Updated section 4.3.4Adding mandatoryields forCancellation

. @LJ da / madeéinmaRdatiory forlNBw/amend and optional in case
cancellation

/ K yaSR Gt NAOSé¢ YR avOBDE GAlG&é 5SC
[/ KFy3a3SR G¢NIRAYy3A /LI OAGE wmY =+ f dzS
Updated section 17. Fields Description (Price / Quantity / BypassControl / T
capacityl)

2.88 07 Dec2018
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IMPORTANNOTE:

This document is a new version of the Saturn Web Services specifgdtiavill be updated as require
based on additional regulatory clarifications as well as additional features. Users must refer
document history to get a precise description of updates.
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1. CONTEXT & SYSTEM RVEEW

As part ofthe implementation ofMiFID llregulation European investment firms museport their daily
transactians to the National Competent Authoritthey have a reporting obligation tand make public the
details of each tradexecuted outside of a trading venue

Euronext has developediransaction Reportingervices through a new solution call&hturnto allow
market participants in Europe to fulfil their obligations. This solution is availabiutonext Membersas

well as noamembers.

Saturn will replace as of the official date of MiFID Il implementation most of the current Euronext reporting
and publicatiorservices supported by the Trade Confirmation System (TCS).

The EuronexTransaction Reportingnd publicationServices througsaturncovers the following services

Yy~ Transaction Reportingn Euronext Markets

I All trading activity performed on the EuroneXrading Venues conducted directly Epronext
Members

i Transaction Reporting on Euronext Markets for Euromeainbersnot subject toMIFIR, whiclhave
to report to Euronext in order for Euronext to report on their behalf to Competent Authorities.

y" Transadbn Reporting ARM

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

y" Trade Reporting APA postrade publication

I OTC and Systematic Internaliser (SI) trades
y" Trade Reporting APA preade publiation

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

I Al trading activity performed orthe EuronextDublin Trading Venuesind reported byEuronext
Members

In term of access, subscribeBufonext Memberand nonmembes) will be allowed to connedb Saturn
(1) by integrating the REST API into their dvatkoffice or middleoffice systens, (2) bylogging on to the
Saturn graphical user interfac€Ul) using a compatibleveb browser.These two access methods are
complenentary.

12
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2. TECHNOLOGY

2.1 WEB SERVICE

ALL Function applying to all users

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

Yy Message formatREST
y* Transport mechanismtHTTPS

TheSaturnREST API allowrsultiple formats:JSONXML FIX(for future use)as well as CSV

2.2 SECURITY

ALL Functionapplying to all users

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

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

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

The agent firssendsalogon request in HTTPS witename andpassword encrypted.
Then Saturn checks the credentials, assign a token and reply the token to the agent.
Then the agent is allowed to communicate with Saturn in Rest API by using this token in each message.

Tokens are valid for a defined period of tinilethe agent sendsa message with an expired token, Saturn
NEBLI ASa 6AGK 'y SNNRBN YS&aalrasS ac¢21Sy SELANBREO®
Passwords and tokens are transmitted in #hgthorizationfields of the HTTP header.

In addition, Saturn will use certificate based mutual authenticatiwat refers to two parties authenticating
each other through verifying the provided digital certificate so that both parties are assured of the @thers
identity. In other terms, it refers to a client (web browser or client application) authenticatingsbb/es

to a server (website or server application) and that server also authenticating itself to the client through
verifying thepublic key certificate/digital certificate issued by the trusted Certificate Authorities (CAS).
From a higHevel point of vew, the process of authenticating and establishing an encrypted channel using
certificatebased mutual authentication involves the following steps: A client requests access to a protected
resource

The server presents its certificate to the clipnt

Thecby i GSNATFTASE GKS ASNBSNDRAE OSNIATFTAOIGS

If successful, the client sends its certificate to the server

¢KS aASNIBSN) OSNAFASE (GKS Of ASyiQa ONBRSYGAL
If successful, the server grants access to the protected resource requested by the client.

arLONPE
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T 0

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

/'_5 ]
@ Requests protected resource

@ Presents certificate (server.cer)
@ Presents certificate (client.cer)

@ Accesses protected resource

k4

3

2.3  SESSION HANDGN

ALL Function applying to all users

To use the services provided by Saturn, the client must first logon to the system. After checking the
credentials Saturn creates a token and assigns it to the client. The clientthah be allowed to
communicate vith the Saturn REST API by using this token in each message. In addition, Saturn will
memorise the client IP from the login request and will check that each message is sent by the same client
IP.

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

Tokens are valid for a defined period of time. If the client sends a message with an expired token, Saturn
gAtt NBLX & 6AGK Ly SNNRBN YS&4al3S ac¢21Sy SELANBRE

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

14
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24  AUTHENTICATION

ALL Function applying to all users

Username and password aused to authenticate a client logging on to the system. These client credentials
are stored in the Saturn database.

Note: The password is stored encrypted into the database

After a successful logon, a token is created by Saturn and is returned to thatclie

25 LOGOFF

ALL Function applying to all users

If a client is logged on to the system for more than a configurable number of minutes without performing
any operation, the system will automatically log the client off and terminate the session.

If the client invokes an operation when logged off, a REST error will be returned to the client. In this case,
the client needs to log on to the system again to be able to perform any further operations.

15
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3. FUNCTIONSUMMARY

ARM Authorized Reporting Mechanism

Approved Publication ArrangemeRreTrade

APA Post  Approved Publication ArrangemeRbstTrade

Transaction Reporting f@uronext Members

OBOE | Off Book On Exchange Trade Reporting

Thissection sumns up functions included othe SaturnRESRPI.
Fordetailed information on each messag#ease refer tasection4: Function Details

Operation Type Description
RetrieveStatistics Query returningTrade Reportingtatistics to the client

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

SubmitTrades purposeand OBOE Trade Reporting

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

REWEVE NAatesDetalls feedbacks statses) related to Transaction Reporting, APA, or both

Submit SI Quote(s) to the Saturn system for APATPaee transparency

SubmitAPAQuotes
purpose

The function SubmitTrades manages the different status of a teaator I G N> yal OG A2y ®
and®! b/ 9] Qd b SEG hewlheséwiotky 8 RS&EONRK 6 S

IMPORTANNOTE:

Decimal fields must havepint "." as a separator, if the separator usecisomma’,” the entered value
will be truncated.

Example: 56,23 becomes 56

16
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4. FUNCTIONBETAILS

ARM Authorized Reporting Mechanism

Approved Publication ArrangemehRte-Trade

APA Post = Approved Publication ArrangemeRbst-Trade

‘ Transaction Reporting f@uronext Members

OBOE | Off Book On Exchange Trade Reporting

ALL Function applying to all user

This section describes tlienctionsa client can perform through th8aturnRESAPI.
Standard data types, for instanstring, are described in sectidl8.1Data Format Standards

Sequencdetails for instanceStbmitTrades, aredescribed in sectiod.4 Submit / Amend Lancel Trades

41  AUTHENTICATEUSER

ALL Function applying to all users

The client must perform this function before any other. If successful, the function creates a session on the
server and returns a token that a client needs to pass along with all gubseée functions during the
ongoing session.

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

¢tKS Ot ASyd aSyRa (KFd G21Sy Ay SIOK NBljdzSad dzaAy
period (parameter to be defined). If thedientsendsa message with an expired token, then Saturn replies

withtheSNNER NJ YS & & 3 S Passwdriis&uytl tokehs die kah$ritted in the Authorization fields
of the HTTP header.

Function:

Function name: AuthenticateUser

Request EndPoint:  /SaturnWebServices/refauthenticatior/ AuthenticateUser
Method: POST

RequestBody:

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

1. application/json
2. application/xml

17



EURONEXT global reporting solui@ATURN WEB SERSICE Functions Details

Request Parameters:
Name Type Data Type @ Required Description

Username:Passwor(Attribute string Yes Concatenate Saturn username and password (MD!
encrypted)c Concatenation is encrypted in base 64
(resultin hexadecimad, lowercase)

Respong Parameters:
Name Type Data Type @ Required Description

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

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

The status code of the logon function. See befow

SatusCode Attribute Int Yes -
description.

Message Attribute string Yes Message for the logon function.

Possible returnedtatuscodes:

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

4.2 FOR SATURENVIDNMENT

ALL Functions applying to all users

Please find URbelowused to access SATURRI

ProductionC https://saturn-apip.euronext.com/

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

General Schem8ection
ARM Authorized Reporting Mechanism

Approved Publication ArrangemeBRte-Trade
APA Post = Approved Publication ArrangemeRbst-Trade

EM Transaction Reporting f@uronext Members

18
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OBOE

Off Book On Exchange Trade Reporting

Saturn offers two ways to submit tradagad/or transactions into Saturn

- REST ARlhich is used to access the services of the gateway

- Web services

Whatever the process integration used (via REST API or Weltesdra check module controls the
mandatory fields for RTS2% well asconsistencyfor APAand a mandatory block detailed in the next

section 4.8 Submit trades

Functions Details

All functions (submission, publication, retrieval) are associated with an ACK message knegpoase
data. Detailed examples apgovidedin the next sections.

4.2.1 Transaction Rporting

Order message

—>
«—
Order Ack / Trade
Fills
CLIENTS
(Members Extended
& Non >
Members) &=

Ack message:
(Check Module

Regulators
feedbacks

schema

MATCHING
ENGINE

e

(Optiq / UTRD)

Secure
Access

“

Saturn
Web

Service
(REST
API)

Reconciliation- only available for tra
performed by members on Euronex
trading venues on & off book

CHECK
MODULE
Application
of MiFID I

controls

REPORTI®I
TOOL

Data format
XML ISO
200022

Acceptance
or error
notification
of trade
reports in
real time

Transmission
to requlators

Saturn Web
Interface
Real time view
of trades
submitted
Feedback view

Possibilityto
resubmit at D+1

D+1: Regulators
feedback

REGULATORS
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Functions Details

4.2.2 OBOE Trade Reporting schema

Extended Trade /[SEU .WEb
Declaration Service
(REST API)
—_—

Ack message(* (* Ack Message

will be
available in
SEy))

Secure
Access

CHECK MODULE
Acceptance or
rejection of data

submitted
(+ deferred
publication for
trade)

Saturn Web Interface

View on data
submitted, follow up
and statistics

TRADE

PUBLICATION

(v

Secure TN
Accessiell]

4.2.3 APA reporting schema

Secure
Access

Extended Trade /

Declaration
> Sdurn Web
& Service
Ack message (REST API)
=| —>
= < —

\ 4

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

Saturn Web Interface
View on data

submitted, follow up
and statistics

20
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4.3  SUBMIT TRADES

ARM Authorized Reporting Mechanism

APA Bst = Approved Publication ArrangemenbBt-Trade

Transaction Reporting fd&uronext Members

OBOE | Off Book On Exchange Trade Reporting

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

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

Function:

Function name: Submit

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

RequestBody:

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

1. application/json
2. application/xml

Submit Parameters for New:

Name Type Data Type Rq TAG Values
1-NEW
Tradereport Attribute  Int Yes TradeReportType(856) 2- AMEND
3-CANCEL
tradeRef Attribute  {ALPHANUMS52}  Yes TradelD(1003) No restriction

Client tradelD(TAG 1903) with TradelC

tradelD Attribute | {ALPHANUMbS52}  No type (TAG 1906) with value = 5 No restriction
1-Buy
. 2-Sell
Sde Attribute  Int Yes )
3- Cros¢Not applicable for
OBOE)
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Name Type Data Type Rq TAG Values

y MIC (EEA) MIC Code IS
10383

y'MIC (Non EEA) MIC Cod
ISO 10383

. Yy XMSM, XATL and XESM
Venue Attribute  {ALPHANUM} Yes only MIC accepted for

OBOE Services
y 6XOFE

y BXXXX

y& Lb¢e

Partyld (TAG 1117) with a LEI PartylD

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

1

1 - Transaction Reporting
2 - APA

3 - Both Transaction
Reporting and APA

arm apa Attribute It Yes 4 - OTC Trade only

indicator 5 - OBOE - Off Book on
Exchange

6 - Both OBOE and
Transaction Reporting

SeeTransaction Reporting
section
See Transaction Reportin
section for ARM

Trade Element Part of trade 1 Yes See APA trade publicatio
section for APA

See OBOE trade publicati
section for OBOE

SeeTransaction Reporting
section for both arm and
APA

See Transaction Reportin
section for ARM

See APA trade publicatic
sectian for APA

See OBOE trade publicati
section for OBOE

mifidExtension Element Part of trade 2 No

Those fields provided, the usenust add additionafields to the transactionfor Transaction Reporting
and/or Publicationand/or clearingpurposes. The Saturn integration of a trade can be done tjinoone
single submission or several, but the key data has to be provided for any submission.

Any missing field(sy A 0 K (0 KS { ®dhidse abbvelisioNh dadzsaciidwill lead to a submission
rejection. The transactiowill not be integrated intoSaturn.In addition any request whatever the status
(new, amend, cancel) is subjected to rejection as well.

22
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4.3.1 FunctionSubmiTx

Function:

Function name: Submit

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

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

1. application/json
2. application/xml

¢tKS RAFTFSNBYyOS os6bnbiSS yA seniFE 0 R A&l VRTFWI G &4 NHzO G dal
have the type AttributeL (i Q & rekommdaded to use submitTx over submaisource.
The first part is the table below

Name Type Data Type Rq TAG Values

1-NEW

Action Attribute  Int Yes 487 / 0-NEW, 1- CANC2 - REPLAQI 2~ AMEND
3-CANCEL

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

. Client tradelD(TAG 1903) with Trade -
ALPHANUM52 :

tradelD Attribute { UM52} No type (TAG 1906) with value = & No restriction

1-Buy
54/ (1-Buy, 2 Sell 2-Sell

dde Attribute Int Yes ( y ) )
3 - CrosqNot applicable for
OBOE)
y MIC (EEA) MIC Code IS!
10383
Yy MIC (Non EEA) MIC Coc
ISO 10383
y XMSM, XATL and XESM

. 30 only MIC accepted for

Venue Attribute {ALPHANUM} Yes OBOE Services
y 6XOFE
y XX X%
yé& Lb¢¢

Partyld (TAG 1117) with a LEI Partyl
o . source(TAG 1118yith N (Legal Entity _
executing firm Attribute LEI Yes Identifier)and PartyID role (TAG 111 Field 4 of RTS 22

=1
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Name Type Data Type Rq TAG Values

1 - Transaction Reporting
2-APA

3 - BothTransaction
Reportingand APA

arm apa indicator = Attribute Int Yes 4-0OTC Trade only
5- OBOE Off Book on
Exchange

6 - BothOBOE and
Transaction Reporting

Trading Date Time ) YYYMWIM-
(Only for oBOE)  Attribute {DATE_TIME_FORM/ Yes DDThh:mm:ss.ddddddz

And the other fidds are described in:

Transaction Reportingection
AmendTransaction Reportingection
APA trade publication section
OBOHTrade Reportingection

= =4 —a A

4.3.2 Status New

| Authorized Reporting Mechanism

APA Post = Approved Publication Arrangement Peitade

Transction Reporting foEuronext Members

OBOE | Off Book On Exchange Trade Reporting

A trade has the statusPb 9 2 Q the Kahsaction numbeliTradeRef (please refer to the table above
WBubmitParameters for Ne@ 0 A & &dzo YA GG SR ¥ & bontiblis$erfrineddnithisifidld’ S ©
In case ohduplicate the trade is rejected.

4.3.3 Status Amend

| Authorized Reporting Mechanism

APA Post  Approved Publication Arrangement PeBtade

Transaction Reporting f&uronext Members

OBOE | Off Book On Exange Trade Reporting

Atrade has thestatusW! a9b5Q G6KSY (GKS (NI yalrOGA2y ydzyo SN W¢
WubmitParameters for Ne@ 0 A & NB & dzo TYatlaRIILI2RNIGQ- Kl-af 8BS O
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For Euronextmembers working specificallpn Euronext Trading venueplease refer to 5.2 Amend
Transaction Reporting Section.

Forall the others you need to complete the following key fisldlescribed also in the above tab&ubmit
Parameters for Ne® Y

Action = [AMEND]

TradeRef

Side

Venue

ARMAPA Indicator

Exeaiting Firm

+ ByPassControlFla@fly for OBOE
+ Trading Date Timénly for OBOE

I I I D D D

4.3.4 Status Cancel

| Authorized Reporting Mechanism

APA Post = Approved Publication Arrangement Peitade

Transaction Reporting fduronext Members

OBOE | Off Book On Exchange Trade Reporting

Atrade has the statusW/ ! b/ 9 [ Q exista@iyNI VKiS OGA2Y yYdzYo SNI We¢ NI RSwS
I 6 2 @dmitParameters for Ne@@ 0 A & NI & dzo TrableRIILI2RN TGO -tk (S Qub

Please notethat, you need to complete the following key fisldlescribedin the above tableBubmit
Parameters for Ne® Y

Action = CANC

TradeRef

Side

Venue

ARM APA Indicator

Exeaiting Firm

+ Trading Date Timénly for OBOE

I I D D D

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

ARM Authorized Reporting Mechanism

Whatever transactions are sent to Saturn for any of the servicdewhethe Transaction Reporting
sequence must be included in the transactions because it contains the mandatory fields to build a
transaction report/publication. Th&ransaction Reportingontains the fields for RTS 22 and other fields of
Saturn.

Yy~ Transadbn Reportingon Euronext Markets:
I All trading activity on the Euronext Trading Venues conducted directubynext Members

I Transaction Reporting on Euronektading Venues byEuronextmembersnot subject to MIFIR,
which have to report to Euronext in der for Euronext to report on their behalf to Competent
Authorities.

y" Transaction ReportingARM

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

Clients must note that in addition to the regulayoreporting fields five (5) Free Textieldsand a Business
Unit field are available to the client.

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

Repeating Section Usage:
Please notehat the repeating sectiodetails below ardighlighted with a blue border.
The message contaiso repeating sections:
y" The first repeating seiton is applicable ithe executing firm is dealing on behalf of a clieartd if this
client is related tanatural persons who hava joint account (married couple).
In case of cross trade, this section is related to the BUY side.
i Clientldentification Godefield canhave values of
8§ Populatedwith a LE]

§ Populatedwith the concatenation of the nationaountry cade and theNATIONAL_ID (details
in the field description sectiohif the client is related to natural person(s)

8§ Populatedwith Q L b (detaisin the field description sectioh

i If the fieldClientldentificationGodeis populated this means theeecuing firm is dealing on behalf
of a clientandthe following field becomemandatory.

§ dient Gountry Branch.

1 If the field Client Identification Code is populated with the concatenation of the national
country codeand the NATIONAL_IDthis means the clients related to natural person(s) and
the following fields becomenandatory:.

8 ClientFrst Name
8§ Client 8rname
§ ClientBirthdate.
Fields Client National ID and Client Passport ID are optional.

26



EURONEXT global reporting solui@ATURN WEB SERSICE Functions Details

The whole section can be repeated with multiple occurrences (twice if a married couple who has joint
account is the client). In this case both spouses shall be identified.

Yy The second repeating sectioconcerning Client Decision Makerfields isonly applicableif the
executing entity is dealing for a client aride investment decision is made under a power of
representation (discretionary mandate, power of attorney...)

i ClientDecisionMaker Gode can have values of:
§ Populatedwith a LE]
§ Populatedwith the concatenation of the nationalountry codeand the NATIONAL _IQdetails
in the field description sectiohif the client is related to natural person(s)

i If the field Client DecisionMaker Gode is populated with the concatenation of the national
country codeand the NATIONAL_IDthis means the client is related to naél person(s) and
the following fields becomenandatory:

8§ Client Decision Maker Firsaie
8§ ClientDecision MakeriBname
8§ ClientDecision Maker iBhdate.

Fields ClienbDecisionMaker National ID and ClieBecisionMaker Passport ID are optional
In caseof cross trade, this sectioneeds tobe repeated:BUY side then SELL side

IMPORTANNOTE:

Whena Euronext member acting duronextlradingVenuessubmits trades in Saturin the full formatof
the Transaction Reportingection, please be atsed that several fields are ignored and not controlled b
SATURN.

These fields are all the fields contained in the trade performed on the Euronext trading Engine, or fie
that can be deduced.

z

LG Aa NBO2YYSYRSR (2 dza Spe ofkeforting! SéESsgdian 5.F.dzy Ol A 2

All fiedsin the tablebeloware linked with the glossary at the end of this document

Field Rq Format Values ESMA Field

1- Dealing on own account
(DEAL)

TradingCapacityl V | Int 2 - Matched principal (MT8)¢ @ Field 29 of RTS 2
(Not avalaible for OBOE)
3 - Any other capacity (AOTC)

Quantity V | {DECIMAI18/17} Field 30 of RTS 2

QuantityQurrency + | {CURRENCYCODE_: |50 4217 Currency code Field 31 of RTS 2
1:UNIT

Quantitynotation Vv |int 2: MONE (Monetary Value),

3:NMNL (Nominal Value)

1: @ h b ¢ Konetary value
HY W¢Pereehtége

oY WYield[ Q

nyY W¢BasishpQints

PriceNotation + | Int

pPY WtResdDA
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Field Rq Format Values ESMA Field
6Y Wb Ndt Apflicable

PriceQurrency + | {CURRENCYCODE_: ISO 4217 Currency code Field 34 of RTS 2
CountryBranchMembership + | ISO 3166 ISO 3166 Country code Field 37 of RTS 2

Populate one or more, separated
by a dash (ex: R):

0-No

1 - Price(Not applicable for
OBOE)

2-LEI

ByPas<ControlHag V | {ALPHANUMS}

BusinesShit 0 | {ALPHANUMNS5} No restriction

FreeTextl 0 {ALPHANUMNB7} No restriction

FreeText2 0  {ALPHANUMNB7} No restriction

FreeText3 0 {ALPHANUMNB7} No restriction

FreeText4 0 {ALPHANUMNB7} No restriction

FreeText5 0 {ALPHANUMNB7} No restriction

NotionalQurrencyl * | [CURRENCYCODE_: SO 4217 Currency code Field 44 of RTS 2
NotionalQurrency2 © | {CURRENCYCODE_ ISO 4217 Currency code Fleld 45 of RTS 2

y - BlankQ
0- BENG Benchmark
1- ACTXAgency cross

2-LRGSLarge in scalgNot
applicable for OBOE)

3- ILQD- llliquid instrument
(Not applicable for OBOE)

4 - SIZE Above specified size
(Not applicable for OBOE)

7 - SDIV- Special Divided

8- RPR{ Price improvement Field 63 of RTS 2
(Not applicable for OBOE)

9 - DUPL: Duplicative(Not
applicable for OBOE)

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

11- TPAG PackagéNot
applicable for OBOE)

12 - XFPH Exchage for
Physica(Not applicable for OBOE]

OTCPostTradelndicator + {ALPHAIUM-25}

. L . 0- False

InvestmentFirmDirectivelndicator \" Int 1 True Field 5 of RTS 2

TransmissionOfOrderlndicator + | Int 0-False Field 25 of RTS 2
1-True
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Field

Format

Values

Functions Details

ESMA Field

TransmittingFirmIDBuyer

TransmittingFirmIDSeller

TradingDateTime

DerivativeNotionallncreaseDecrease

Price

NetAmount

UpFrontPayment

UpFrontRaymentCurrency

GComplexTradeComponeridl

SecuritylD

InstrumentFullName

InstrumentClassification

{LEIISO 17442

{LEIJSO 17442

{DATE_TIME_FORM,

T}

Int

{DECIMAE18/17}

{DECIMAL18/5}

Dedmal

ISO 4217

{ALPHANUAS5}

{ISIN}

{ALPHANUMS50}

{CFI_CODE}

29

ISO 17442 LEI code

ISO 17442 LEI code

Epoch Time in microseconds

1-Increase
2 - Decrease

ISO 4217 Currency code

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

ISIN Code ISO 6166

Norestriction

ISO 10962 CFI code

Field 26 of RTS 2

Field 27 of RTS 2

Field 28 of RTS 2

Field 32 of RTS 2

Field 33 of RTS 2

Field 35 of RTS 2

Field 38 of RTS 2

Field 39 of RTS 2

Field 40 of RTS 2

Field 41 of RTS 2

Field 42 of RTS 2

Field 43 of RTS 2
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Field

Format

Values

Functions Details

ESMA Field

PriceMultiplier

{DECIMA18/17}

Number of units of the direct
underlying instrument

Field 46 of RTZ2

underlyingnstrumentype

underlyinginstrumentcode

underlyinginstrumentname

underlyinginstrumentindex

{INTEGER}

{ISIN}

{ALPHANUA25}

{INTEGER} + 4
DIGITS

This field corresponds to the
type of Underlying used.
1-Whel wQ

2-Y{z21t LbQ
3-w{21t h!¢Q

ISIN Code ISO 6166.
Identification of the direct
underlying instrument

Y INDEX Alphanumerical [4]

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

1-PAY® days
2 - WEEK? weeks
3 - WINTH2 months

4-WEAR yeas

Field 4 of RTS 23

Field 48 of RTS 2

Field 49 of RTS 2

OptionType

SrikePrice

SrikePriceCurrency

StrikePriceNotation

OptionExerciseStyle

MaturityDate

{ALPHANUM}

{DECIMAL18/13}

{CURRENCYCODE_:

Int

{ALPHANUM}

{DATEFORMAT}

30

1-Wt ! ¢rutQ

2-Y/ I [CalIQ

3-Yh ¢ Iwhéke it cannot be
determined whether it is a call
or a put

ISO 4217 Currency code

1-% h b g Konetary vale
2-WYt 9 gPertentage
3-¥, LYigld

4-Y. | t BaSls points.
5-Wt b § Morice Pending
6-Wb h ¢ Na®Applicable

Only one of the following
values can be populated
y 6AMER - American

y GASIA - Asian

Yy 6BERM - Bermudan

y CEUR®- European

y 6OTHR - Other

Format YYYYMMDD

Field 50 of RTS 2

Field 51 of RTS 2

Field 52 of RTS 2

Field 53 of RTS 2

Field 54 of RTS 2
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Field Rq Format Values ESMA Field

ExpiryDate * | {DATEFORMAT} | Format YYYYMMDD Fleld 55 0T RTS 2

1-¥t | PhySically settled
2-Y/ I {Cadd settled
DeliveryType + {ALPHANUM} 3-Wh t <Opti@anal for Field 56 of RTS2
counterparty or when
determined by a third party

1- National ID

InvestmentDecisionWithinFirfrype O | Int
2 - Code for the algorithm

1- NIDN- Use of NationalD

2 - CCPT Use of passport
Number

3 - CONCATConcatenation of
nationality date of birth and
name abbreviation

InvestmentDecisionWithinFirMatio
nallDType Int

{NATIONAL_ID} for Natural
InvegmentDecisionWithinFirm + {ALPHANUMSO} persons

{ALPHANUM0} for Algorithms

Field 57 of RTS 2

CountryOfinvestor + {COUNTRYCODE_2} 1SO 3168 country code Field 58 of RTS 2
1- National ID
ExecutionWithinFirnType O | Int 2 - Code for the algorithm
3-NORE
ExecutionWithinFirm V' {ALPHANUNSO} Please refer to field desctipn | Fiald 59 of RTS 2
GuntryOfExecutor * | {COUNTRYCODE_2} ISO 3168L country code FIeld 60 0f RTS 2
Y -W.tlylQ

1- WY w C-tRefdence price
(Not applicable for OBOE)

2-Wh [ -INegtiated (liquid)
3-Wh L{Negatiated (illiquid)
Waiverindicator V' {ALPHANUMZ5} 4-Wt wNeg@iated (conditions) ©1€/d 61 0f RTS 2

5-W{ L- A0\ specified size
(Not applicable for OBOE)

6-Y Lv 5Ifquid instrument
(Not applicable for OBOE)

7¢W[ ¢Large in Scale
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Field Rq Format Values ESMA Field

If populated, only one of the

followingvalues can be

populated:

0o-w{9{1I Q%

1-9{ {9 - Qs

2-W{9[[ Q=
ShortSellingIndicator *nt 3-WNDD

Field 62 of RTS 2
Only applicable when the

instrument is covered by
Regulation (EU) 236/2012, anc
the seller is the investment firm
or a client of the investment
firm

CommodityDerivativelndicator + 0-No .
tyberivativeind Int 1 Ves Field 64 of RTS 2

SecFinancingTransactionindicator | V| | 0-False Field 65 of RTS 2
1-True

1-UNIT
Quantity notation Vo nt 2 - MONE (Monetary Value)

3-NMNL (Nominal Valye

1-LEI
o 2-MIC
BuyerldentificationType Vol nt 3-1S0O 3166 + {NATIONAL_ID
for a natural person
4-YNTQ@
* LEI
BuyerldentificationCode + {MIc} *1S0O 3166 + {NATIONAL_ID} ;
— Field 7 of RTS 24
{NATIONAL_ID} for a natural persn
«INTC» « UNT@

1 - NIDN- Use of NationalD

2 - CCPTUse of passport
BuyerNationallDype V| nt Number

3 - CONCATConcatenation of

nationality, date of birth and

name abbreviation

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

Only applicable if the client is a

natural person.

Not populated i / £ A Sy i
) IdentifiOl G A2yis / 2RS

BuyerFirstName * | {ALPHANUM40} populatedwith a LEI obNT@

In case of more than one first

name, all names shall be

included in this field separated

by a comma

Field 9 of RTS 22
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Field Rq Format Values ESMA Field
BuyerSurname T {ALPHANUM 40}
BuyerBirthDate + {DATEFORMAT}

Field 11 of RTS 2

1-LEI
BuyerDecisionMakerType + | int f20-r ' :gai}g? ;;:::J'ONAL—' )
BuyerDecisionMakerCode O | {ALPHANUMBS} Field 12 of RTS 2

1 - NIDN- Use of NationalD

2 - CCPTUse of passport
Number

3 - CONCATConcatenation of
nationality date of birth and
name abbreviation

+

BuyerDecisionMakeMationallDType Int

BuyerDecisionMakerFirstName o] {ALPHANUM40} Field 13 of RTS 2
BuyerDecisionMakerSurname O | {ALPHANUMA40} Field 14 of RTS 2
BUyerDeCiSionMakerBiI'thDate (o] {DATEFORMAT} Field 15 of RTS 2
1-LEI
2-MIC
ZellerldentificationType V | nt 3-1S0 3166 + {NATIONAL_ID!
for a natural person
4-UNT@
* LEI
{LEI} AMIC
- {MIC} x Field16 of RTS 22
SellerldentificationCode + {NATIONAL_ID} ISO 366 + {NATIONAL_ID}
«INTC» for a natural person
* UNTC
1- NIDN- Use of NationalD
2 - CCPTUse of passport
SellerNationallDype V | Int Number

3 - CONCATConcatenation of
nationality date of bith and
name abbreviation

SellerCountryBranch + | {COUNTRYCODE_2} ISO 3166 country code Field17 of RTS 22

Only applicable if the client is a
natural person. )
Not populated i / £ A §y  FIEld180TRTS 22
LRSYGATAQ GA2Y

SllerFirstName + | {ALPHANUMA40}
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Field Rq Format Values ESMA Field

populatedvith a LEI oHNT@

In case of more than one first
name, all names shall be
included in this field separated
by a commaOnly capital
letters allowed

SellerSurname + | {ALPHANUM40} Only capital letters allowed

SellerBirthDate + | {DATEFORMAT} Field20of RTS 22

1-LEl
2-1S0 3166 + {NATIONAL_ID

SllerDecisionMakerType + | Int
for a natural person

SllerDecisionMakerCode o | {ALPHANUM85} Field21 of RTS 22

1- NIDN- Use of NationalD

2 - CCPTUse of passport
SelleDecisionMakrNationallDType | + | |4t Number

3 - CONCATConcatenation of

nationality date of birth and

name abbreviation

SllerDecisionMakerFirstName o | {ALPHANUMA40} Field22 of RTS 24
SllerDecisionMakerSurname o | {ALPHANUMA40} Field23 of RTS 22
SellerDecisionMakerBirthDa o {DATEFORMAT} Field24 of RTS 22

4.3.6 Amend Transaction Reporting Section
ARM Authorized Reporting Mechanism

EM Transaction Reporting fd&uronext Members

Please note thathis chapter is for Euronexhembers trading on Euronexifrading Venues only

This sequence iglated toTransaction Reportingn Euronext Marketsi.e.

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

y" Transaction Reporting on Euronexading venues byEuronextmembersnot subject to MIFR which
have to report to Euronext in order for Euronext to report on their behalf to Competent Authorities.

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

34



EURONEXT global reporting solui@ATURN WEB SERSICE Functions Details

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

Repeating Section Usage:

Please note that the repeating sectidetails below ardighlighted with a blue border.

The message contaimso repeating sections

y" The first repeating se@n is applicable if eecuting firm is dealing on behalf of a cliemd if this client
is related tonatural persons who have joint account (married couple).

In case of cross trade, this section is related to the BUY side.
I Cleent ldentification Godefield canhave values of

§ Populatedwith aLE]

§ Populatedwith the concatenation of the nationalountry codeand theNATIONAL _ID (details
in the field description sectiohif the client is related to natural person(s)
8 Filled wih aQ L b(dletaif®in the field description sectioh
i If the fieldClientldentificationCodeis populated this means theecuting firm is dealing on behalf
of a clientandthe following field becomemandatory:
§ dient Gountry Branch.

I If the field Clismt Identification Code is populated with the concatenation of the national
country codeand the NATIONAL _IDthis means the client is related to natural person(s) and
the following fields becomenandatory:.

8§ ClientFrst Name
§ Clienturname

§ ClientBirthdate.

Fields Client National ID and Client Passport ID are optional.

The whole section can be repeated with multiple occurrences (twice if a married couple who has joint
account is the client). In this case both spouses shall be identified.

Yy The second repding section concerning Client Decision Makerfields isonly applicableif the
executing entity is dealing for a client artde investment decision is made under a power of
representation (discretionary mandate, power of attorney...)

I ClientDecisionMaker Gode can have values of:
§ Populatedwith a LE]

§ Populatedwith the concatenation of the nationalountry codeand theNATIONAL ID (details
in the field description sectiohif the client is related to natural person(s)

I If the field Clientdecision makeicode is populated with the concatenation of the national
country codeand the NATIONAL _IDthis means the client is related to natural person(s) and
the following fields becomenandatory:.

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

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

Field Rq Format Values ESMA Field
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Field Rq Format Values ESMA Field
1-Dealing on own account (DEAL)
) . 2 - Matched principal (MTE) ¢ (Not .
TradingCapacityl \' Int avalaible for OBOE) Field 29 of RTS 2.
3 - Any other capacity (AOTC)
GountryBranchMembership + ISO 3166 ISO 3166L Country code Field 37 of RTS 2.
Busines$nit 0 {ALPHANURBS} No restriction
FreeTextl o] {ALPHANURS7} No restriction
FreeText2 o] {ALPHANUMST} No restriction
FreeText3 0 {ALPHANUNB7} No restriction
FreeText4 o] {ALPHANUMST} No restriction
FreeTexts 0 {ALPHANUMgT7} No restriction
InvestmentFirmDirectivelndicator = V| | 0-False Field 5 of RTS 22
1-True
TransmissionOfOrderIndicator + | nt 0-False Field 25 of RTS 2,
1-True
TransmittingFirmIDSeller + {LEIYSO 17442 ISO 17442 LEI code Field 27 of RTS 2|
NotionallncreaseDecrease + | nt 1-Increase Field 32 of RTS 2
2-Decrease
UpFrontPayment + Decimal From-2763+1 to 27631 Field 38 of RTS 2!
UpFrontPaymentCurrency IS0 4217 ISO 4217 Currency code Field 39 of RTS 2|
InvestmentDecisionWithinFiriype = 0 ¢ 1-National ID
2 - code for the ayorithm
InvestmentDecisionWithinFirm + {NATIONAL_ID} for Natural person;
ALPHANUNSO
{ b (ALPHANUNSO} for Algorithms Field 57 of RTS 2|
CountryOfInvestor + {COUNTRYCO@ 1ISO 3166L Country code Field 58 of RTS 2
) o 1- National ID
ExecutionWithinFirrtype O lint 2 - Code for the algorithm
3-NORE
ExectionWithinFirm V' | {ALPHANUNSO} Please refer to field description. Field 59 of RTS 2
CountryOfExecutor + {COUNTRYCODE_ 1SO 3166L country code Field 60 of RTS 2|
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Field Rq Format Values ESMA Field

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

0-w{9{1 Q=
1-w{ {9 Qx>
2-W{9[[ Q=

ShortSellintndicator + Int 3- WNDD Field 62 of RTS 2|
Only applicable when the instrumer
is covered by Regulation (EU)
236/2012, and theseller is the
investment firm or a client of the
investment firm
SecFinancingTransactionindicator V| |t 0-False Field 65 of RTS 2
1-True
1-LEI
I 2-MIC
BuyeridentiicationTypz Vot 3-1SO 3166 + {NATIONAL_ID} for
natural person
4-YNTQ@
* LEI
{LEI} * MIC
BuyerldentificionCode +  {MIC} 1 ]
{NATIONAL_ID} * SO 3166 + {NATIONAL_ID} fore Field 7 of RTS 24
«INTC>» natural person
* YNTC
BuyerCountryBranch * {COUNTRYCODE_: ISO 3166 country code Field 8 of RTS 22
Only applicable if the client is a
natural person.
Not populated if6Client
BuyerFirstName + Identification Codéis populated
{ALPHANUM40} with a LEl odNT@ Field 9 of RTS 24
In case of more than one first name
all names shall be atuded in this
field separated by a comma
BuyerSurname + {ALPHANUM.40} Field 10of RTS 22
BuyerBirthDate + {DATEFORMAT}
Field 11 of RTS 2
. 1-LEI
BuyerDecisionMakerType T nt 2-1S0 3166 + {NATIONAL_ID} for
natural person
BuyerDecisionMakerCode 0 {ALPHANUMB5} Field 12 of RS 22
BuyerDecisionMakerFirstName 0 {ALPHANUM40} Field 13 of RTS 2
BuyerDecisionMakerSurname 0 {ALPHANUM40} Field 14 of RTS 2
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Field Rq Format Values ESMA Field
BuyerDecisionMakerBirthDate 0 {DATEFORMAT} Field 15 of RTS 2
1-LEI
o 2-MIC
SellerldentificationType Vont 3-1S0 3166 + {NATIONAL_ID} &0
natural person
4-YNTC
* LEI
{LEI} * MIC
SellerldentificationCode +  {MIC} | Field 7 of RTS 24
{NATIONAL ID} SO 3166 + {NATIONAL_ID} for &
«INTC>» natural person
* UNTC
SellerCountryBranch *  {COUNTRYCODE_: ISO 3166 country code Field 8 of RTS 22
Only applicable if the client is a
natural person.
Not populated if6Client
SellerFirstName + Identification Codéispopulated
{ALPHANUM 40} with a LEl odNT@ Field 9 of RTS 27
In case of more than one first name
all names shall be included in this
field separated by a comma
SellerSurname + {ALPHANUM40} Field 10of RTS 22
SellerBirthDate +
{DATEFORMAT} Field 11 of RTS 2
. 1-LEl
SellerDecisionMakerType ot 2-1S0 3166 + {NATIONAL_ID} for
natural person
SellerDecisionMakerCode o] {ALPHANUM85} Field 12 of RTS 2
SellerDecisionMakerFirstName 0 {ALPHANUM.40} Field 13 of RTS 2
SellerDecisionMakerSurname o] {ALPHANUM.40} Field 14 of RTS 2
SellerDecisionMakerBirthDate 0 (DATEFORMAT} Field 15 of RTS 2

4.3.7 APA Traddé”ublicationSection

4.3.7.1 APA Tradeé”ublicationOnly (APA/ARM Idicator = 2)

APA Post = Approved Publication Arrangement PeBtade
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For clients of the APA pesitade publication service, the following sequence of fields needs to be added to
the Transaction Reporting

This sequence is only related to:
Yy APA: APA postrade publication offer
I OTC and Systematic Internaliser trades (SI)

Any missing/incorrect field(s) othe sequencebelow for a trade submissiorwill never lead to a
submission rejection The transactiomwill be integrated into Saturn with a FAILED status

Conditions mentioned othe sequencebelow stands for APA Podirade Publication purpose (Euronext or
ESMA checks on data).

b23SY {eéeylrL®as 't! dNIyalOiGA2ya INE AyOt dRSR® ¢KSE

Field Rq Format Values
Transaction to be cleared v Int 0-WC I ftranSaction not to be cleared
1-WruS Gransaction to be cleared
Eepoch time in

{DATE_TIME_FORMA’ .
TradingDateTime \V/ nanosecondsiicroseconds

1 - Dealing on own account (DEAL)

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

3- Any other capacity (AOTC)

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

3 - Any other capaity (AOTC)

TradingCapacity? (For Cross Trade)  V Int

Quantity V | {DECIMAI18/17}

QuantityQurrency + | {CURRENCYCODE_3} I1SO 4217 Currency code
1-UNIT,

Quantitynotation \Y int 2 - MONE (Monetary Value),

3-NMNL (Nominal Value)

1-% h b g Konetary value

2-Wt 9 g@Perlentage
PriceNotation + Int 3-¥Y, LYipld

4-Y. | t BaSls pots.

5-Wb h ¢ NaDApplicable

PriceQurrency + | {CURRENCYCODE_3} ISO 4217 Currency code
Populate one omore, separated iy a dash
(ex: 1:2):

ByPas<ontrolflag V | {ALPHANUMS}INt 0-No
1 - Price(Not applicable for OBOE)
2-LEI

Businessnit 0 {ALPHANUMS555} No restriction

FreeTextl 0 {ALPHANUMB755} No restriction
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Field

Rq

Format

Values

FreeText2

FreeText3

FreeText4

FreeText5

OTCPostTradelndicator

Price

SecuritylD

SecuritylDnstrumentID type

Instrumentfullname

PriceMultiplier

+

{ALPIANUM3755}
{ALPHANUMB755}
{ALPHANUMB755}

{ALPHANUMB755}

{ALPHANUM2S5}

{DECIMAL18/17}
{ISIN}

int
{ALPHANURB50}

{DECIMAL18/17}

No restriction
No restriction
No restriction

No restriction

V-, £t ylQ
0- BENG Benchmark
1- ACTXAgency cross

2-LRGSLarge in scaléNot applicable
for OBOE)

3- ILQD- llliquid instrument(Not
applicable for OBOE)

4 - SIZE Above spedied size(Not
applicable for OBOE)

7 - SDI- Special Dividend

8- RPRI Price improvemen¢Not
applicable for OBOE)

9 - DUPL- Duplicative(Not applicable for
OBOE)

10- TNCRNot contributing to the price
discovery proces@Not applicable for
OBOE)

11- TPAG PackagéNot applicable for
OBOE)

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

ISIN Code ISO 6166

0-4YSIN'
1-'OTHR’

No restriction

Numberof units of the direct underlying
instrument

underlyingnstrumentypeunderlyin
gtype

underlyinginstrumentcodenderlyin
gSecuritylD

underlyinginstrumentnamenderlyi
ngindexName

underlyinginstrumentindednderlyi
nglndexTerm

++

++

++

{INTEGER}

{ISINJISIN}

{ALPHANUM2S5}
{ALPHANUM25}

{INTEGER} + 4 DIGITS
{INTEGER} + 4 DIGITS

This field corresponds to the type of
Underlying used.

1-Whel wQ
2-w{z211¢
3-Ww{ 21t

LbQ
h!¢Q

ISIN Code ISO 6166.

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

y Alphanumerical [25f (if the index name is
not included in the {INDEX} lis&l or MIC

1-PAY® days

2 - WEEK? weeks

3 - WINTH2 months

4-Y 9 ¢yeafd - DAYS days
2 - WEER weeks

3 - WINTH2 months

40

Functions Details



EURONEXT global reporting solui@ATURN WEB SERSICE Functions Details

Field Rq Format Values
4- WEARY, years

1-Wt | ¢RuQ
. {ALPHANUM} 2-w/ | {CalQ
OptionType + 3-Wh ¢ I whée it cannot be

determined whether it is a call or a put

SrikePrice . | {DECIMAL8/13}

SrikePriceCurrency + | {CURRENCYCODE_3} ISO 4217 Currency code

1-¥H h b 9Mbnetary value

2-Yt 9wPeréentage
StrikePriceNotation + Int 3-¥, L 9i¢ldQ

4-Y. | tBags points.

5- Wt b 5NbQ@rice Pending

6-Wb h + NaDApplicable

Only one of the following values can be

populated

y 6AMER - American
OptionExeciseStyle + | {ALPHANUM} Yy 6ASIA - Asian

y 6BERM - Bermudan

Yy 6EUR®- European

y 6OTHR - Other

MaturityDate + | {DATEFORMAT} Format YYYYMMDD

ExpiryDate + | {DATEFORMAT} Format YYYYMMDD

1-Wt | - PhySically settled
2-Y/ I {Casd settled
3-WYh t @Opti@nal for counterparty or
when determined by a third party
0 - Immediate Publication
1 - Deferral (Equity)
2 - Full Deferral period (Non Equity_D+2)
Deferrallndicator \" Int 3 - Full Deferral period (Non Equity_No
Volume)
4 - Full Deferral period (Non Equity_Agg Date

DeliveryType + {ALPHANUM}

QuantityNotationinMeasurementUr Q ¢ h £ténQ of carbon dioxide equivalent

it string or

{ALPHANUM25} otherwise
QuantityInMeasurementUnit + Decimal From 0 to 27642
NotionalAmount o] Decimal From O to 27642
NotionalCurrency + ISO 4217 ISO 4217 Currency code

Only applicable for emission allowances
1-EUAE EUA

2-CERECER

3-ERUEERU

4-EUAA EUAA

5- OTHR Other (for derivatives only)

EmissionAllowanckype + Int
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Field Rq Format Values

Y -¢ Blank2

1- Y w C-tRefdence price
(Not applicable for OBOE)

2-Yb [ -INegBtiated (liquid)

3-WYh L-[Negatiated (illiquid)
Waiverlndicator \"/ {ALPHANUA25} . "

4-Yt wNég6liated (conditions)

5-W{ L-A@dv@ specified size
(Not applicable for OBOE)

6-WL [QVlBuid instrument
(Not applicable for OBOE)

7-W[ ¢Large in Scale

InstrumentClassification + | {CFI_CODE} ISO 10962 CFI code

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

Authorized Reporting Mechanism
& Approved Publication Arrangement PeBtade

ARM &APA Post

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

To use this service the clients need to popeilall the fieldsequiredto both ARM side and APA side
Then the transactiormust pass through all the validation relequired as decribed above.

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

New transaction:

Action =NEW

1. All the rejection checks will be applied first,

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

i1 For the APA fieldshe APA validations rulesll be performed as required from ESMA
i1 For the ARM fields, the ARM validations rules will be performed as required from ESMA

1 For common fields to both AP®AARM: Firstcontrols required for ARM transaction reporting
purposewill be applied befor¢hoselinked to APA.

3.hyOS +tf O2yGNRBfa INB GFftARFGSR YR GKS (NI RS
9 Publish the full trade message, accordiagleferral publication rules for APA,
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1 And Report the corresponding file to NCAx ARM side

Amend transaction:

Action =AMEND

1- All the rejection checksn the required field$or an Amendment will be applied first,

2- ¢KSYy> Fft GKS OKSO1a K lbéiapphddyis speSifieRabav® | G Cl A f
3- Once the amendment has successfully pas$edugh the validations, Saturn check first the field
updated, to know in which case the transaction will be resent either to :

1 Market data for APAide
1 or to the regulators for ARM side
1 orBoth

For nore details on the fields updated leading to-Rablicaion or a Resending an ARM file, please see the
below excel file APA & ARNI

@

APA&ARM

For aCancelransaction:
Action =CANC

If anAPA-ARM trade is cancelled, Saturn must:

1 Send the cancellation &RM report file tahe regulator.
1 Publish the full trade message with a CANC flag amket data

Note that , it isnot possible to cancel only ARAde in market data without cancel ARlesince it is a
single transaction.

4.3.8 Off Book on Exchange Section

4.3.8.1 OBOE Trade Only (APA/ARM IndicatoB)

OBOE | Off Book On Exchange Trade Reporting

The following sequence of fields are mandatory and needs to le@do the publication
This sequence is only related to:
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Yy OBOE Off Book On Exchange

I Publication of Trades performed on Euronext Dublediirg venues

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

Field

Rq

Format

Values

TradingDateTime

TradingCapacityl

Quantity

ByPasgontrolflag

OTCPostTradelndicator

Price

SecuritylD

Deferrallndicator

EnteringCounterpart

+

{DATE_TIME_FORMA' Epoch time in microseconds

Int

Int

{ALPHANUNS}

{ALPHANUM2S5}

{DECIMAL 18/4}

{ISIN}

Int

ISO 17442
ISO 10383

44

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

3- Any other capacity (AOTC)

Populate one or more, separatedyba dash
(ex: 22):

0-No

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

y - BlaniQ

0- BENG Benchmark

1- ACTXAgency cross

2-LRGSLarge in scal@Not applicable for
OBOE)

3-ILQD llliquid instument (Not
applicable for OBOE)

4 - SIZE Above specified siz@lot
applicable for OBOE)

7 - SDI- Special Dividend

8- RPRI Price improvemengNot
applicable for OBOE)

9 - DUPL: Duplicative(Not applicable for
OBOE)

10- TNCRNot contributing to tte price
discovery proceséot applicable for OBOE)
11- TPAG PackagéNot applicable for
OBOE)

12 - XFPH Exchange for Physigalot
applicable for OBOE)

ISIN Code ISO 6166

0 - Immediate Publication

1 - Deferral (Equity)

2 - Full Deferréperiod (Non Equity_D+2)

3 - Full Deferral period (Non Equity_No
Volume)

4 - Full Deferral period (Non Equity_Agg Date

- LEV Shortcodefor OBOE
- Participant ID otherwise
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Field Rq Format Values

y - Blank

1- Y w CtReéféence price
(Not applicable for OBOE)

2-WYb [ -INegQtiated (liquid)

3-Wh L {Negatiated (illiquid)

Waiverlndicator V | {ALPHANUM25} 4-Wt wNég@iated (conditions)

5-WY{ L- @R specified size
(Not applicable for OBOE)

6-WYL [ -viigud instrument
(Not applicable for OBOE)

7-W[ ¢Lar@e in Scale

y - Blani
1 /tyYy Y/ 2

EuronextTradeFlags o | {ALPHANUMS}

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

Authorizd Reporting Mechanism
ARM & OBOE .
& Off Book On Exchange Trade Reporting

A dedicated OBOE & ARM service is also available and allow to the clients to Publish and report theil
transaction at the same time.

To use this service the clients need to populate all ibkel$ required to both OBOE side and ARM side.
Then, the transaction must pass through all the validationstéguired as decribed above.

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

New transaction:
Action =NEW

1- All the rejection checks will be applied first,

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

A For the OBOHields, the OBOEvalidations rules will be p&srmed as required from
Dublin

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

A For common fields to botftOBOE& ARM: First, apply controlequired for OBOE
transaction reporting purpose beforethose linked to ARM

3 hyOS Ittt O2yuNRtfa INB GFItARFIGSR FyR 0KS GNX
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A Publish the full trade message, accordingleferral publication ruledor OBOE side
A And Report the corresponding file to NCAs for ARM side

Amend transacion:
Action =AMEND

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

2. Then, all the checks thaanleadtay CIF A f SRé¢ adl Gdza 6Aff 0S8 I LILIK
new)

3. Once the amendment has successfully pdsd@ough the validations, Saturn check first the
fieldsupdated, to know in which case the transaction will be resent either to :

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

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

|‘._le

OBOE&ARM

For aCancelransaction:
Action =CANC

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

1 Send the cancellation of ARM report file to the regulator.
1 Publish the full trade message with a CANC flag in Marketfda@BOE

Note that , it is not possible to cancel ofBOEside in market data without cancel ARM side since it is a
single transaction.

4.3.9 Statistics

4.3.9.1 Statistics: getCurrentTransactionsStas

AR Authorized Reporting Mechanism
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APA Post = Approved Publication Arrangement PeEtade

Transaction Reporting for Euronext members

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

Function:

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

Note: Please note that the total number of transactions returned may be wrong, as currently an
approximation is used to prevent latency. fix will be implemented as soon as a solution is found.
Apologies for the inconvenience.

4.3.9.2 Statistics: getCurrentTransactionsStatus response data

| Authorized Reporting Mechanism

APA Post = Approved Publication Arrangement Peitade

Transaction Repting for Euronext members

Response Data Parameters:

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

Sequence of data

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

totalltems Attribute Int Yes Number of transactions

Example of thegetCurrentTransactionsStatuResponsdunction:

"code": 200,

"data™: [ {
"type": "transactionStatistics",
"nbCancelld": 1,
"nbFailed": 19100,
"nblsinPending": 7,
"nbPending": 0,
"nbRejected": 0,
"totalltems™: 13334

1,

"msg": "OK",

"recordCount™: 1

}

NB :the only wrong value is thiotalltems & A (1 Qa f 2 ¢ SNJ ( KttaysactibisSPleas? see f
note above.

4.3.9.3 Statistics: getCurrentCommoditiesStat

ALL Euronext Members and Nellembers

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

Function:

Function name: getCurrentCommoditiesStat

Request EdPoint: /SaturnWebServices/rest/commodityReports/getCurrentCommoditiesStat
Method: GET

Note: Please note that the total number of transactions returned may be wrong, as currently an
approximation is used to prevent latency. A fix will be implemented asosoas a solution is found.
Apologies for the inconvenience.
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4.3.9.4 Statistics: getCurrentCommoditiesStatesponse data

ALL Euronext Members and Neklembers

Response Data Parameters:

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

Sequence of data

Name Type Data Type |Required Description
Type Attribute String Yes Name of statisticspositionsStatistics
nbHedging Attribute Int Yes Number of Hedged positions
nbNotHedging Attribute Int Yes Number of Not Hedged positions
nbPositionsCancelled Attribute Int Yes Number of Cancelled positions
nbPositionsFailed Attribute Int Yes Number of Failed positions
totalltems Attribute Int Yes Number of positions

Example of thegetCurrentCommaoditiesStaResponsdunction:

"code": 200,

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

1,

"msg": "succeed",

"recordCount"; 1
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(e
N
[e=N
—

NB :the only wrong value isetotalltemsl & A G Qa f 26SNJ GKIy GKS
above.

4.3.9.5 Statistics: getSlcCurrentStatistics

ALL Euronext Members and Nellembers

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

Function:

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

Note: Please note that the total number of transactions returned may be wrong, as currently an
approximation isused to prevent latency. A fix will be implemented as soon as a solution is found.
Apologies for the inconvenience.

4.3.9.6 Statistics: getSlcCurrentStatisticeesponse data

ALL Euronext Members

Response Data Parameters:

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

Sequence of data

Name Type Data Type |Required Description

Type Attribute String Yes Name of statisticsslcCurrentStatistics
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Name Type
nbAxBlock Attribute
nbBdl Attribute
nbEnNx Attribute
nbFailed Attribute
nbSigmaX Attribute
nbSynapse Attribute
nbMorganStanley Attribute
totalltems Attribute

Example of thgyetSlcCurrentStatisticResponsdunction:

"code": 200,
"data™: [ {

Int
Int
Int
Int
Int
Int
Int

Int

"type": "slcCurrentStatistics",

"nbAxBlock": 2,
"nbBdI": 14353,
"nbEnx": 23780,
"nbFailed": 2,
"nbSigmax": 138,
"nbSynapse": 1,
"nbMorganStanlety 1,
"totalltems": 177856

1,

"msg": "succeed",

"recordCount"; 1

Data Type | Required

Yes
Yes
Yes
Yes
Yes
Yes
Yes

Yes

Description
Number of Xblock Trading shortcodes
Number of Bouse de Luxembourg shortcodes
Number of Euronext shortcodes
Number of Failed shortcodes
Number of Sigm& shortcodes
Number of Synapse shortcodes
Number of Morgartanley shortcodes

Number of shortcodes

}
NB :the only wrongvalue is thetotalltems. Please see note above.

4.3.9.7 Statistics: getQuotesCount

Approved Publication ArrangemeRtre Trade

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

Function name: getQuotesCount

RequesEndPoint: /SaturnWebServices/rest/quotes/getQuotesCount
Method: POST

4.3.9.8 Statistics: getQuotesCountesponse data

Approved Publication ArrangemeRte-Trade

Response Data Parameters:

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

Squence of data

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

Example of thegetQuotesCounResponsdunction:

{
"code": 200,

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

ik

"msg": "success",

"recordCount™; 23
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4.3.10 Instrument Basket Fields

The user has theossibility to declare a basket of instruments. This can be done either by API or CSV file
(see section 4.14 Submit Trades through)CSV

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

1- Equity vs LIBOR 3M Swap

{

"tradereport": 1,
XXX
"upfrontpayment”: "21745",
"upfrontpaymentcurrency": "LUF",
"underlyingInstruments": [
{
"underlyingtype": 3,
"underlyinginstrumentname": "LIBO",
"underlyinginstrumentindex": "003MNTH"
h
{
"underlyingtype": 2,
"underlyinginstrumentcode": "HK0017000149"
}
]
}

2- CAC 40 Index vs AEX 25 Swap

{

"tradereport™: 1,
XXX
"upfrontpayment": "21745",
"upfrontpaymentcurrency": "LUF",
"underlyinglnstruments™: [
{
"underlyingtype": 3,
"underlyinginstrumentcode": "NLO000000107"
h
{
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"underlyingtype": 2,
"underlyinginstrunentcode": "FR0003500008"
}
1}

3- Equity Basket Swap

{

"tradereport": 1,
XXX
"upfrontpayment"; "21745",
"upfrontpaymentcurrency": "LUF",
"underlyinglInstruments": [
{
"underlyingtype": 3,
"underlyinginstrumentcode™: "BE0O00032806"
h
{
"underlyingtype": 3,
"underlyinginstrumentcode™: "BE0000330390"
h
{
"underlyingtype": 3,
"underlyinginstrumentcode": "US37045V1008"
h
{
"underlyingtype": 2,
"underlyinginstrumentcode"AT000B049226"
h
{
"underlyingtype": 2,
"underlyinginstrumentcode": "AT0000720008"
h
]
}
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4.4  SUBMIT RESPONSE DATA

ARM Authorized Reporting Mechanism

APA Post = Approved Publication ArrangemeRbstTrade

Transaction Reportmfor Euronext Members

OBOE | Off Book On Exchange Trade Reporting

Submit ResponseData Parametdexamplefor New):
Name Type Data Type | Required Description
Code Attribute  Int Yes  Status of the function. 200success

Sequence of

Yes  Detailed description below
data

Data Element

Sequence of data

Name Type Data Type @ Required Description
Type Attribute string Yes a{ GNRARy3E
Value Attribute string Yes G¢NJ} RS FRRSR 9¢wo9Cnnnn

Possible returnedtatuscodes:

200- Success
600 - Failed

4.5 RETRIEVE TRADYE/ORTRANSACTIONEETAILSGET

| Authorized Reporting Mechanism

APA Post Approved Publication ArrangemeRbstTrade

Transaction Reporting f@uronext Members

OBOE | Off Book On Exchange Trade Reporting

This functionshould beused by the client to retrievérades and/or transactions details and statuses
(Euronext statuses from the Check Module or statuses based on regulatory feedbacks) from Saturn.

Function:

' The term trade used for publication, the term transaction for reporting
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Function name: Get

Request EndPoint:  /SaturnWebServices/rest/transactionReports/get

Method: POST

LG A& NBO2YYSYRSR (2 aSidi | G[AYAléE FyR a2MdaseSisé

note that limit and offset are defined at request end Point levélhelimit value is usd to retrieve a
maximum number of trades and tha#fset value is used to retrieve trades from a specific starting point.

Example /SaturnWebServices/rest/transactionReports/gkt?it=15&offset=0
limit=15&offset=0, begin from the first trade (offset) arake the 15 following trades (limit)

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

1- application/json
2- application/xml

RequestParametes
Name Type Data Type Required Description
FlterList Element zﬁg:ﬁgce of Yes Detail of request (treatment ID, sort..)
Offset Attribute | Int Yes Initial number =0
Limit Int Yes Number of retrieved trades
Sequence dfilterList
Name Type Data Type Required Description
Name Attribute  String Yes Type of request : tid (treatment ID), status
Value Attribute  String Yes status of trade
Operator Attribute  String Yes EQ
Type Attribute = String Yes Type of report (transetion report)
Sort Attribute | string Yes DESC or ASC (descending or ascending)

Example oiGet function:
{
dfilterList: [
{
onameg: dide,
osortg: ADESE
h
{
thamet: ostatus,
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ovalues: ¢de,
ooperatore: 6EQG
}

]
}

Functions Details

46 GET RESPONBSATA

| Authorized Reporting Mechanism

APA Post  Approved Publication ArrangemeRbstTrade

Transaction Reporting fd&uronext Members

OBOE | Off Book On Exchange Trade Reporting

Get ResponseData Parameters:

Name Type Data Type Require Description
d

Gode Attribute Int Yes Status of the function. 200success
Data Element Sequence of data Yes Detailed description below
Msg Attribute Sequence of data Yes Status- Success or failed
Recordcount Attribute Sequence of dat Yes Number of retrieved trades
Sequence of data

Name Type Data Type |Required Description
Columns details Attribute  List Yes block of transactions with all colump®pulatedin

Example of response data for the get function:

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

« mifidExtensions: {
obusinessunt: {

ddeleteck: 0,

onamet: BBUZ,

Oparticipanttick: 385,

otage: BUE,

ctidé: 3
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|3
ccntryofexecutog: DE,
ccntryofinvestog: oKW,
ocomplextradecomponentiél (12345678186,
ocountrybranchmembership 6Q4€,
cderivativenotionalincreasedecreaseb,
cexecutionwithinfirmé: 61.2345700000000000@0
ofreetextl1€: 0DUpONE,
dfreetext: dPierre,
ofreetext3t: 0Rouge,
dfreetext4s: dMercedes,
dfreetexts: dondres,
dinvestmentfirmdirectiveindicatat: O,
dmifidextensiontid: 6,
oorigine: 6SATURSY
ootcposttradeindicatog: PKIDO00000X2
Oparticipant: {
occountryregistratios: & £
ocommercialnamé GCCOMPANYé€X
Giapaposttradé: 0,
Giapapretradée: 0,
darmreporting: 1,
dgcommodityreporting: 1,
Gidé: 60000057,
agmifidcompliank: 0,
ginxtreportingg: 0,
avalidityg: 2,
deicodé&: a £
oparticipanttypetick: 1,
areportingregulatortic: 0,
Gsaturnuset: & £
ésenderfirmid: & £
ctidé: 385

|3
osaturnuseg: duserk,
osecfinancingtransactionindicatéarl,
oshortsellingindicatag: 0,
osidet: 2,
draderef: 6TRADEREFERENCEAUUP69598(2508
otradereport: 1,
otransmissionoforderindicatdr 1,
otransmittingfirmidbuyeg: (6493005GIOHA/VQNV28
ctransmittingfirmidselleé: (5649300V7SO0SECYXDZ130
otsreceivé: 2017-06-19T710:57:48,
aupfrontpayment: 4578,
aupfrontpaymentcurrency. 6FKE,
owaiverindicatogé: dAUPG
h
Gstatus: 4,
ctide: 6,
dtradeleg: {
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obusinesunit: {
ddeleteck: 0,
onamet: BUZ,
OparticipantticE: 385,
otage: BUE,
otidé: 3

|3
ocommodityderivativeindicatar. 0,
cexecutingfirng: oB¢,
cexecwfirmalgotradingindicatar 1,
agnvdecwfirmalgotradingindicatdr 1234567810,
tnetamourté; 123456,
oparticipant: {
occountryregistratios: & £
ocommercialnamé GCCOMPANYé&X
Giapaposttrade: 0,
Giapapretradé: 0,
darmreporting: 1,
dgcommodityreporting: 1,
aidé: 60000057¢,
amifidcompliant: 0,
anxtreportinge: 0,
avaliditye: 2,
deicodé&: a £
oparticipanttypetict: 1,
areportingregulatortid: 0,
Gsaturnuset: & £
ésenderfirmid: & £
ctidé: 385

|3
opricecurrency: oFKE,
opricenotatiore: 2,
oguantitycurrency: AER,
osaturnuseg: cuserk,
osidet: 2,

otradeg: {

dbusinessnité: {
ddeleteck: 0,
onamet: BBUZ,
Oparticipanttick: 385,
‘tage: BBUE,
ctidé: 3
|3

cclassificationtypé: 6EES,
ocurrency: AER,
odeliverytype: 6OPTN,
cexpirydate: (201801-30¢,
ofullnamet: PRODUCT TEST1
anstrumentg: {

camrg: GAOAGA150904508P
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ocdevnng: 4 £
ocfi_codé: GOPASRES
OCISIrE: XXX XXX XXX XEXX
ccmice: AXEUE,
c¢tick_size_denominatdr 100,
¢tick_size_numeratar. 1,
ctide: 156
|3
omaturitydateg: 201801-02¢,
onotionalcurrencyt: GEUR,
onotionalcurrency2: dUSIE,
ooptionexercisestylé GEUR®,
oorigirg: 6SATURS
oparticipant: {
occountryregistratios: & £
ocommercialnamé GCCOMPANYéEX
Giapaposttradé: 0,
Giapapretradée: 0,
darmreporting: 1,
dgcommodityreporting: 1,
aidé: 60000057¢,
amifidcompliant: 0,
anxtreportinge: 0,
avalidityg: 2,
deicodé&: ¢ £
oparticipanttypetict: 1,
areportingregulatortid: 0,
Gsaturnuset: & £
ésenderfirmid: & £
ctidé: 385
|3
opricemultipliee: 3,
Gsaturnuset:; duserik,
osecurityic: FR4515090350@P
ostrikeprice: 700.45,
ostrikepricecurrency. cEUR,
ostrikepricenotation: 1,
otide: 7,
dradeids: ATRADEIDOQKNH24852
otradepricet: 960262.70923,
draderefe: 6TRADEREFERENCEAUUP69598(2508
otradereporte: 1,
ctradingdatetimet: 1477052256954900,
aunderlyinginstrumentcod&é (FR451509035
aunderlyinginstrumentindesk &784DAYS
aunderlyinginstrumentnamé& ANSTRUMENT TEST1
avolumeg: 1285620.2032

}1
otradelegtick: 6,
Gtraderefs: 6TRADEREFEREMUUP695980250)8
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¢tradereport: 1,

¢tradingcapacityd: 2,
¢transactionreportingapaindicatér 1,
«venue»: « XPAR

h
«tsgeneration»: « 2017-06-19T10:57:48>

«MSQ»: « SUCCESS,
érecordCount: 1

}
}

4.7 RETRIEVE TRADES ADBDTRANSACTIONETAILS : GETTX

| Authorized Reporting Mechanism

APA Post  Approved Publication ArrangemeRbstTrade

Transaction Reporting f@uronext Members

OBOE | Off Book On Exchange Trade Reporting

This function should be used by the client to retrievedtra and/or transactiorfsdetails and statuses
(Euronext statuses from the Check Module or statuses based on regulatory feedbacks) from Saturn.

Function:

Function name: getTx

Request EndPoint:  /SaturnWebServices/rest/transactionReports/gat

Method: POST

LG A& NBO2YYSYRSR (2 aSid I G[AYAlé FyR a2MdaseSisé

note that limit and offset are defined at request end Point levélhelimit value is used to retrieve a
maximum number of trades and thafset value is used to retrieve trades from a specific starting point.

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

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

1. application/json
2. application/xml

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

Request Parameters

2The term trade used for publication, the term transaction for reporting
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Name Type Data Type Required
FilterList Element S_e que_nceaf Yes
FilterList
Offset Attribute Int Yes
Limit Int Yes

Sequence of filterLis

Name Type Data Type Required
Name Attribute String Yes
Value Attribute String Yes
Operator Attribute String Yes
Type Attribute String Yes
Sort Attribute string Yes

Example of Get function:

{
dfilterLisE: [
{
onameg: dide,
GazNIéyY a59{/ ¢
h
{
thamet:; ostatus,
Gvaluet: o€,
ooperatore: 6EQG
}
]
}

Functions Details

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

Initial number =0

Number of retrieved trades

Description
Type of request : tid (treatment ID), status
status oftrade
EQ
Type of report (transaction report)

DESC or ASC (descending or ascending)

4.8 GETTRESPONEDATA

| Authorized Reporting Mechanism

APA Post = Approved Publication ArrangemeRbstTrade

Transaction Reporting f@uronext Members

OBOE | Off Book On Exchange Trade Reporting

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

Sequence of data
Name Type Data Type | Required Description

block of transactions with all colump®pulatedin

Columns details Attribute List YeS e database

Example of response data for thet@efunction:

{
"code": 200,

"data™ [
{

"type": "transactions’
"businessunit’’{

"ideleted™ O,

"name" "BU1",

"participanttid™: 2681,

"tag": "BUL",

"tid": 51
h
"bypasscontrolflag"0,
"checkByRegulator'l,
"cntryofexecutor” "GB",
"cntryofinvestor" "GB",
"commodityderivativeindicator."1,
"complextradecompoantid": "CMPLXTRDIDMVAN1253175140"
"countrybranchmembership™'GB",
"deferralindicator" O,
"errors™: ",

"executingfirm” "YMUU1WGHJKORF9E36)98"
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"executionwithinfirm" "GB00000000Z A#CHZ A#CH"
"executionwithinfirmnationalidtype’'3,
"execwfirmalgotradingindicator"l,

"freetext1": "White",

"freetext2": "Pierre",

"freetext3"; "Vert",

"freetext4"; "Bugatti",

"freetext5": "Amsterdam’,
"invdecwfirmalgotradingindicator"l,
"investmentdecisionwithinfirm:"GB00000000Z A#C#Z A#C#"
"investmentdecisionwithinfirmnationalidtype'3,
"investmentfirmdirectiveindicator:'1,
"isettlement™ 0,

“itransactiontobecleared"0,

"netamount”; 184474.10494

"notionalamount" 33000000

"origin": "SATURN"

"otcposttradeindicator? "11",

"participanttid": 2681,

"previousStatus"6,

"pricecurrency’ "EURY

"pricenotation™ 1,

"publicationdatetime” 0,

"quantitycurrency” "EUR?

"quantitynotation™: 1,

"saturnuser" "italyl1",
"secfinancingtransactionindicatarl,

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

"side": 2,

"status™ 6,

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

"tradeid": "TRADINGVENUECKUK4088417888"
"tradeprice" 663405.64906

"traderef": "TRADEREF1512131167909"
"tradereport": 1,

"tradingcapacity1''1,

"tradingcapacity2''1,
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"tradingdatetime” 15102397760000Q0
"transactionreportingapaindicator'l,
"transmissionoforderindicator"0,
"tsgeneration" "2017-12-01T12:48:17,"
"upfrontpayment" 548102
"upfrontpaymentcurrency” "EUR
"venue" "XLON;

"volume" 2992682.75375

XY 8

Possible returnedtatuscodes:

200- Success
600 - Failed

Technical use & exampleglick here

4.9 FIX 5.0 MESSAGES

4.9.1 TradeCaptueReport (AE)

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

Components Usage within the Message:

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

- ExecutionwithinFirm

- InvestmentDecisionwithinFirm

- ExecutionWithInFirm.

- As well as for identificatin @duyer/ Seller

The additional repeating group combination is required to identify @deove fields which should be
provided with the following values:

1 PartylD (4485 field in which the ID is provided
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1 PartylDSource (44#D (Proprietary / Custom Code)
1 PartyRole (452517 (Contra Firm)
1 PartyRoleQualifier (2376)23 (Firm or legal entit)

Functions Details

4.9.2 Header Field Mapping

HEADER

Tag

Field

Short Description

Format

Len

Values

Presence

Message Type

35 = OBOE

30007

ARM APA Indicator

This field allows the client to use ARM Transaction
Reporting, APA publication or both APA/ARM
services offered in SATURN and OTC trade for
clearing and OBOE

Int

1 Transaction reporting

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

Mandatory

30001

Action

Identifies Trade Report message transaction type

Int

0- New
1-Cancel
2- Replace

Mandatory

30003

TradelD

The unique ID assigned by the matching engine to
the trade entity, once it is received or matched.

String

20

From 0O to 2"64-2

Conditional

30002

Trade Ref

Identifier of the trade

(No restriction)

Mandatory

30004

Side

Transaction side

Int

1- Buy

2- Sell

Mandatory

8- Cross (Not applicable
for OBOE)

30005

Venue

Market of execution for last fill, or an indication of the
market where an order was routed

ISO 10383

Y MIC
ISO 10383

(EEA) N

MI C ( Non EBH
Code ISO 10383

Yy XMSM,
XESM , only MIC
accepted for OBOE
Services

XATL

Yy fXOFF&

Y AXXXX0

Yy ASINTO

Mandatory

30006

ExecutingFirm

Code used to identify the entity executing the
transaction

ISO 17442

20

LEI

Mandatory

66




EURONEXT global reporting solui@ATURN WEB SERSICE

Functions Details

4.9.3 OBOE Fields Mapping

OBOE
Eu;(;r;ext Field Short Description Format Len Values Presence
The price in the
30013 LastPx (Traded Price) instrumentd Price 10 From -2763 to 2763-1 Mandatory
currency
The LastQty indicates the
quantity of the last fill on
30014 LastQty (Quantity) an instrument (to be Qty 20 From O to 2764-1 Mandatory
calculated with Quantity
Decimals).
YYYY = 0000-9999, MM = 01-12, DD =
) ) ) 01-31, HH = 00-23, MM = 00-59, SS =
30015 TransacTime Date and time of the trade | UTCTimestamp 27 00-59, 555555555 = 000000000- Mandatory
999999999 (nanoseconds)
Exchange identification
30012 SecuritylD code of the instrument, String 10 From 0 to 2/32-2 Mandatory
represented by SecurityID.
Free Text is manually
entered by the trader
30011 Text issuing the order. This String 18 Alphanumeric Mandatory
field is part of the clearing
aggregate
Trade publication type
indicator. Indicates _ . _
30016 Deferrallndicator whether the publication is Char 1 0= False (lefert_ad) [1=True Mandatory
) : (Immediate)
immediate or not
(differed).
Indicates \_Nh_ether the 1 = Any other capacity (AOTC) Only for
. . order submission results _ i
30018 LastCapacny / Tading from trading as matched Char 1 cross Trade / 4 = Dealing on own Mandatory
Capacityl fincinal. on own account account (DEAL) / 3 = Matched principal
principa, ¢ (MTCH) - Not Applicable for OBOE
or as any other capacity
453 NoPartylDs Number of PartylD entries Numin Group 1 If provided, from 1 to 2 Mandatory
448 PartylD Party identifier/code String 11 {ALPHANUM-12} Mandatory
N = Legal Entity Identifier (LEI) or P =
447 PartylDSource Source of PartyID value Char 1 Short code identifier Mandatory
Identifies the type or role
452 PartyRole of the PartyID (448) Int 3 17 = Contra Firm or 1 = Executing Firm | Mandatory
specified
e Used to further qualify the - .
2376 PartyRoleQualifier value of PartyRole(452) Int 2 23 = Firm or legal entity Mandatory
Control indicator of the
price and quantity.
Indicates whether a trade
30010 ByPassControlFlag should bypass the price Char 1 0 =False /1=True Optional
and quantity controls or
not. (0: Control ; 1: No
Control)
Waiver Indicator. ESMA Blank Optional
description of the field:
Indication as to whether RFPT =3
o the transaction was
30017 TrdRegPublicationReason executed under a pre- Int 2 NLIQ = 0
o e Mandatory
trade waiver in oInLg-=-1
accordance with Articles 4 —
and 9 of Regulation (EU) PRIC =2
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OM =10

ILQD =4

LIS=9

Optional
Mandatory
Mandatory
Mandatory
0 BENC - Benchmark
1 ACTX -Agency cross
2 LRGS - Large in scale (Not Mandatory
applicable for OBOE)
3 ILQD - llliquid instrument (Not
applicable for OBOE) Mandatory
4 SIZE - Above specified size (Not
’ {ALPHANUM- applicable for OBOE)
30020 OTCPostTradelndicator 25} 27 7 SDIV - Special Dividend
8 RPRI - Price improvement (Not Mandatory
applicable for OBOE)
9 DUPL - Duplicative (Not applicable
for OBOE)
10 TNCP -Not contributing to the price Mandatory
discovery process
11 TPAC - Package
12 XFPH - Exchange for Physical Mandatory
Mandatory
Mandatory
Mandatory
Mandatory
Blank Optional
Indicates Euronext Trade
flags. Any combination of 1-CP: o6Connected Par| Mandatory
30019 Euronext TradeFlags up to three (ornone) of the Int 5
following flags can be
h :
chosen 2L T: o6Late Tradebd Mandatory
3SS: 6Special Sett || Mandatory

4.9.4 ARMfields mapping(Coming soon)

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

trades).

¢tKS FASEtR WhwLDLbQ Ay (i &pplicafiom bamé fiotwifdrdit Bas bed 2 & S
generated.
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In general the JSON field is the ARM field in lowercase without sjatehe name may differ (in blue
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below)
ARM Field JSON field Values ESMA
Field
TradingCapacityl tradingcapacityl 1 - Dealing on own Field 29
account (DEAL) of RTS
2 - Matched principal 22
(MTCH) ¢ (Not avalaible
for OBOE)
3 - Any other capacity
(AOTC)
Quantity Volume Field 30
of RTS
22
QuantityCurrency quantitycurrency ISO 4217 Currency code Field 31
of RTS
22
PriceNotation Pricenotation 1-6 MO NiEMonetary
value
2 -6 P E R ®ércentage
3-6 Y| EYiedd
4 -6 B A P Mésis points.
5-6PNDG6 Pend
6-6 NOA Mot
Applicable
PriceCurrency Pricecurrency ISO 4217 Currency code Field 34
of RTS
22
CountryBranchMembership countrybranchmembership ISO 3166-1 Country code Field 37
of RTS
22
ByPassControlFlag bypasscontrolflag Populate one or more,
separated by a dash (ex:
1-2):
0-No
17 Price (Not applicable
for OBOE)
2 - LEI
BusinessUnit Businessunit No restriction
FreeTextl freetextl No restriction
FreeText2 freetext2 No restriction
FreeText3 freetext3 No restriction
FreeText4 freetext4 No restriction
FreeText5 freetext5 No restriction
NotionalCurrencyl notionalcurrencyl ISO 4217 Currency code Field 44
of RTS
22
NotionalCurrency?2 notionalcurrency2 ISO 4217 Currency code Field 45
of RTS
22
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ARM Field JSON field Values ESMA
Field
OTCPostTradelndicator otcposttradeindicator y-6Bl anko
0 - BENC - Benchmark Field 63
1- ACTX -Agency cross of I;ZTS
2 - LRGS - Large in scale
(Not applicable for OBOE)
3 - ILQD - llliquid
instrument (Not applicable
for OBOE)
4 - SIZE - Above specified
size (Not applicable for
OBOE)
7 - SDIV - Special
Dividend
8 - RPRI - Price
improvement (Not
applicable for OBOE)
9 - DUPL - Duplicative
(Not applicable for OBOE)
10 - TNCP -Not
contributing to the price
discovery process (Not
applicable for OBOE)
11 - TPAC - Package (Not
applicable for OBOE)
12 - XFPH - Exchange for
Physical (Not applicable
for OBOE)
InvestmentFirmDirectivelndic | investmentfirmdirectiveindicator 0 - False
ator 1-True Field 5 of
RTS 22
TransmissionOfOrderindicato | transmissionoforderindicator 0 - False Field 25
r 1 - True of RTS
22
TransmittingFirmIDBuyer transmittingfirmidbuyer ISO 17442 LEI code
Field 26
of RTS
22
TransmittingFirmIDSeller transmittingfirmidseller 1SO 17442 LEI code
Field 27
of RTS
22
TradingDateTime tradingdatetime Epoch Time in
microseconds Field 28
of RTS
22
DerivativeNotionallncreaseDe @ derivativenotionalincreasedecrease 1 - Increase
crease 2 - Decrease Field 32
of RTS
22
Price tradeprice
Field 33
of RTS
22
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ARM Field JSON field Values ESMA
Field
NetAmount Netamount
Field 35
of RTS
22
Venue Venue MI C (EEA) M
ISO 10383 Field 36
Yy Ml CnEEAMIC of RTS
Code ISO 10383 22
y fAXOFFO
y fiSINTO
y AXXXX0
UpFrontPayment upfrontpayment
Field 38
of RTS
22
UpFrontPaymentCurrency upfrontpaymentcurrency ISO 4217 Currency code
Field 39
of RTS
22
ComplexTradeComponentID | complextradecomponentid Only applicable if current
original Order is related to Field 40
the same execution of a of RTS
combination of financial 22
instruments (Strategy)
SecuritylD securityid ISIN Code ISO 6166
Field 41
of RTS
22
InstrumentFullName Fullname No restriction
Field 42
of RTS
22
InstrumentClassification Classificationtype 1SO 10962 CFI code
Field 43
of RTS
22
PriceMultiplier Pricemultiplier Number of units of the Field 46
direct underlying of RTS
instrument 22
Underlyinginstrumenttype underlyingtype Types described in the
field.
1-60THRD?
2-06SWAP | NO
3-06SWAP OUTH
UnderlyingSecuritylD underlyinginstrumentcode Types described in the
field Field 47
of RTS
22
UnderlyingindexName underlyinginstrumentname Y | NDEX Al pha
[4] Field 48
y Al phanume(fi ofRTS
the index name is not 22
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ARM Field JSON field Values ESMA
Field
UnderlyingIndexTerm underlyinginstrumentindex 1-6 DA Y-8as
2 - 6 WE E-Kvéeks Field 49
3 -6 MN T-khonths of RTS
4-0Y E A Rears 22
OptionType optionprice 1-6 PUT-BG@ Field 50
2-6 CLAL-&all of RTS
3-6 OT HRiere it 22
cannot be determined
whether it is a call or a put
StrikePrice strikeprice
Field 51
of RTS
22
StrikePriceCurrency strikepricecurrency ISO 4217 Currency code
Field 52
of RTS
22
StrikePriceNotation strikepricenotation
1-6 MO N-Bvidnetary
value
2 -6 P E R Gdrcentage
3-6 Y| Evied
4 -6 B A P-Bdsis points.
5-6 P N D-®l6 price
Pending
6-6 NOA NGt
Applicable
OptionExerciseStyle optionexercicestyle Only one of the following Field 53
values can be populated of RTS
y i A MBEARé@rican 22
y fi A SAsiam
y f B E-B&tdudan
y A E U-FEQrapean
y fi OT-tORer
MaturityDate Maturitydate Format YYYYMMDD Field 54
of RTS
22
ExpiryDate Expirydate Format YYYYMMDD Field 55
of RTS
22
DeliveryType Deliverytype 1-6PHY-SH Field 56
Physicallysettled of RTS
2-06 CA S gdsh settled 22
3-6 OP TF Ogiional for
counterparty or when
determined by a third party
InvestmentDecisionWithinFir investmentdecisionwithinfirm {NATIONAL_ID} for
m Natural persons Field 57
{ALPHANUM-50} for of RTS
Algorithms 22
InvestmentDecisionWithinFir invdecwfirmalgotradingindicator 1 - National ID

mType
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ARM Field JSON field Values ESMA

Field
InvestmentDecisionWithinFir investmentdecisionwithinfirmnationalidtype 1 - NIDN - Use of National
mNationallDType ID

2 - CCPT - Use of
passport Number

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

CountryOfinvestor Cntryofinvestor ISO 3166-1 country code Field 58
of RTS
22
ExecutionWithinFirm executionwithinfirm {National ID} or
{Code for the algorithm} or Field 59
{NORE} of RTS
22
ExecutionWithinFirmType execwfirmalgotradingindicator 1 - National ID
2 - Code for the algorithm
3 - NORE
ExecutionWithinFirmNationall | executionwithinfirmnationalidtype 1 - NIDN - Use of National
DType ID

2 - CCPT - Use of

passport Number

3 - CONCAT -

Concatenation of

nationality date of birth

and name abbreviation
CountryOfExecutor Cntryofexecutor ISO 3166-1 country code Field 60

of RTS
22

WaiverIndicator waiverindicator y-6Bl ankd Field 61
of RTS

1-6 RF P Relerence 22

price
(Not applicable for OBOE)

2-6 NL I Nggotiated
(liquid)

3-6 Ol LNggotiated
(illiquid)

4 -6 P R} Negotiated
(conditions)

5-6 S| ZAbdve
specified size
(Not applicable for OBOE)

6-0 1 L Qibgdid
instrument
(Not applicable for OBOE)

77 6 L i Babge in Scale

ShortSellingIndicator shortsellingindicator If populated, only one of
the following values can Field 62
be populated: of RTS
0-6 SESHb, 22
1-6 SSEXO6,
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JSON field
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Values ESMA
Field

2-6SELLGOG,
3-6UNDI 6.

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

CommodityDerivativelndicato | commodityderivativeindicator 0- No
r 1-Yes Field 64
of RTS
22
SecFinancingTransactionindi | secfinancingtransactionindicator 0 - False Field 65
cator 1- True of RTS
22
Quantity notation Quantitynotation 1 - UNIT,
2 - MONE (Monetary
Value),
3 - NMNL (Nominal Value)
Clearing Counterpart ID (only | ID 1 (LCH)
for getTx, 6 (EuroCCP)
getTxClearingOptionCount
erpartAwaiting and
getTxClearingOption)
Clearing Counterpart Name ccpid_typecol LCH
(only for getTx, EuroCCP
getTxClearingOptionCount
erpartAwaiting and
getTxClearingOption)
BuyerldentificationType buyeridentificationtype 1-LEI
2-MiIC
3-1S0O 3166 +
{NATIONAL_ID} for a
natural person
4-61 NTC
BuyerldentificationCode buyeridentificationcode * LEI
*MIC Field 7 of
*1SO 3166 + RTS 22
{NATIONAL_ID} fora
natural person
* 61 NTC
BuyerNationallDType buyernationalidtype 1 - NIDN - Use of National
ID
2 - CCPT - Use of
passport Number
3 - CONCAT -
Concatenation of
nationality date of birth
and name abbreviation
BuyerCountryBranch buyercountrybranch ISO 3166 country code Field 8 of
RTS 22
BuyerFirstName Buyerfirstname Only applicable if the client

74
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Not popul at ed Field9of
Il dentificati o RTS22
populated with a LEI or

61 NTC6o.

In case of more than one
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ARM Field JSON field Values ESMA
Field
be included in this field
separated by a comma.
BuyerSurname Buyersurname
BuyerBirthDate Buyerbirthdate Format YYYY-MM-DD
Field 11
of RTS
22
BuyerDecisionMakerType buyerdecisionmakertype 1-LEI
2 -1S0O 3166 +
{NATIONAL_ID} for a
natural person
BuyerDecisionMakerCode buyerdecisionmakercode
Field 12
of RTS
22
BuyerDecisionMakerNationall | buyerdecisionmakernationalidtype 1 - NIDN - Use of National
DType ID
2 - CCPT - Use of
passport Number
3 - CONCAT -
Concatenation of
nationality date of birth
and name abbreviation
BuyerDecisionMakerFirstNam | buyerdecisionmakerfirsthame Field 13
e of RTS
22
BuyerDecisionMakerSurname | buyerdecisionmakersurname Field 14
of RTS
22
BuyerDecisionMakerBirthDat | buyerdecisionmakerbirthdate Format YYYY-MM-DD Field 15
e of RTS
22
SellerldentificationType selleridentificationtype 1-LEI
2-MiC
3-1S0O 3166 +
{NATIONAL_ID} fora
natural person
4-61 NTC
SellerldentificationCode selleridentificationcode * LEI Field 16
*MIC of RTS
*1SO 3166 + 22

{NATIONAL_ID} for a
natural person
* 61 NTC

SellerNationallDType

sellernationalidtype

1 - NIDN - Use of National
ID

2 - CCPT - Use of
passport Number

3 - CONCAT -
Concatenation of
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ARM Field JSON field Values ESMA
Field
nationality date of birth
and name abbreviation
SellerCountryBranch sellercountrybranch ISO 3166 country code Field 17
of RTS
22
SellerFirstName sellerfirstname Only applicable if the client
is a natural person. Field 18
Not popul ated ofRTS
Il denti ficatio 22
populated with a LEI or
61 NTCOH.
In case of more than one
first name, all names shall
be included in this field
separated by a comma.
Only capital letters allowed
SellerSurname sellersurname
Only capital letters allowed
SellerBirthDate sellerbirthdate
Field 20
of RTS
22
SellerDecisionMakerType sellerdecisionmakertype 1-LEI
2-1S0 3166 +
{NATIONAL_ID} fora
natural person
SellerDecisionMakerCode sellerdecisionmakercode Field 21
of RTS
22
SellerDecisionMakerNationall | sellerdecisionmakernationalidtype 1 - NIDN - Use of National
DType ID
2 - CCPT - Use of
passport Number
3 - CONCAT -
Concatenation of
nationality date of birth
and name abbreviation
SellerDecisionMakerFirstNam | sellerdecisionmakerfirstname
e Field 22
of RTS
22
SellerDecisionMakerSurname | sellerdecisionmakersurname Field 23
of RTS
22
SellerDecisionMakerBirthDat sellerdecisionmakerbirthdate Field 24
e of RTS
22
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4.9.5 APA fields mapping (Coming soon)

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

¢tKS FASER WhwLDLbQ Ay (KS W{ hbroS iEHasrbelgeSerated. 2 3S 0O2y

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

Field JSON field Values

Transaction to be cleared transactiontobecleared 0-6 F a |- tsamséction not to be cleared
1-6 T r utmi@saction to be cleared

Venue venue Yy MIC (EEA) MIC Code 1SO 1038
y MIC (Non EEA) MIC Code | SO
y AXOFFO
Y AXXXXd
y fASINTO

TradingDateTime tradingdatetime Epoch time in microseconds

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

TradingCapacity2 (For Cross Trade) tradingcapacity2 1 - Dealing on own account (DEAL)
2 - Matched principal (MTCH) ¢ (Not avalaible for OBOE)
3 - Any other capacity (AOTC)

Quantity volume

QuantityCurrency quantitycurrency ISO 4217 Currency code

PriceNotation pricenotation 1-6 MO N-BMnetary value
2-6 P E R @drcentage
3-6 Y| Eviek
4 -6 B A P-Bdsis points.
5-6 N O A-P\t Applicable

Quantity notation quantitynotation 1-UNIT,
2 - MONE (Monetary Value),
3 - NMNL (Nominal Value)

PriceCurrency pricecurrency ISO 4217 Currency code

ByPassControlflag bypasscontrolflag Populate one or more, separated by a dash (ex: 1-2):
0-No
1 - Price (Not applicable for OBOE)
2 - LEI

BusinessUnit businessunit No restriction

FreeTextl freetextl No restriction

FreeText2 freetext2 No restriction

7



EURONEXT global reporting solui@ATURN WEB SERSICE

Field

JSON field

Values

FreeText3

FreeText4

FreeText5

OTCPostTradelndicator

Price

SecuritylD

InstrumentID type

Instrumentfullname

PriceMultiplier

freetext3

freetext4

freetext5

otcposttradeindicator

tradeprice

securityid

instrumentidtype

fullname

pricemultiplier

No restriction

No restriction

No restriction

y-6Bl anko

0 - BENC - Benchmark

1- ACTX -Agency cross

2 - LRGS - Large in scale (Not applicable for OBOE)

3 - ILQD - llliquid instrument (Not applicable for OBOE)

4 - SIZE - Above specified size (Not applicable for OBOE)
7 - SDIV - Special Dividend

8 - RPRI - Price improvement (Not applicable for OBOE)
9 - DUPL - Duplicative (Not applicable for OBOE)

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

11 - TPAC - Package (Not applicable for OBOE)

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

ISIN Code ISO 6166

No restriction

Number of units of the direct underlying instrument

Underlyinginstrumenttype

UnderlyingSecuritylD

UnderlyingindexName

UnderlyingindexTerm

underlyingtype

underlyinginstrumentcode

underlyinginstrumentname

underlyinginstrumentindex

Types described in the field.
1-60THRO
2-BWAP | N6

3-6 SWAP OUT®

Types described in the field

Yy I NDEX Al phanumerical [ 4]
y Al phan u me(if thecirmléx ngm2 & fot included in
the {INDEX} list)

1-6 DA Y-8ays

2 -6 WE E-Kvéeks

3-6 MN T-thonths

4-6 Y E A Rears

OptionType

StrikePrice

StrikePriceCurrency

StrikePriceNotation

OptionExerciseStyle

MaturityDate

ExpiryDate

optiontype

strikeprice

strikepricecurrency

strikepricenotation

optionexercisestyle

maturitydate

expirydate

78

1-6 PUT-6@

2-6 CALCal

3-6 OT HRere it cannot be determined whether it is a call
or a put

ISO 4217 Currency code

1-6 MO N-Bvibnetary value

2-6 P E R @drcentage

3-6 Y| EYield

4 -6 B A P-Bdsis points.

5-6 P N D-®l6 price Pending

6 -6 N O A-PNit Applicable

Only one of the following values can be populated

y A A MBEARérican
y i A SAsian

y i B E-Bbhmudan
y A E U-FE@Qrapean
y A OT-tDmeér
Format YYYYMMDD
Format YYYYMMDD

Functions Details
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Field

JSON field

Values

DeliveryType

Deferralindicator

QuantityNotationInMeasurementUnit

QuantityinMeasurementUnit

NotionalAmount

NotionalCurrency

EmissionAllowanceType

Clearing Counterpart ID (only for getTx,
getTxClearingOptionCounterpartAwait
ing and getTxClearingOption)

Clearing Counterpart Name (only for
getTx,
getTxClearingOptionCounterpartAwait
ing and getTxClearingOption)

deliverytype

deferralindicator

quantitynotationinmeasurementunit

quantityinmeasurementunit

notionalamount

notionalcurrency

emissionallowancetypetid

ccpid_typecol

1-6 P H Y- 8hysically settled

2-06 CA S igésh settled

3 -6 OP T Oglional for counterparty or when determined by a
third party

- Immediate Publication

- Deferral (Equity)

- Full Deferral period (Non Equity_D+2)

- Full Deferral period (Non Equity_No Volume)

- Full Deferral period (Non Equity_Agg Data)

ArWNRFO

6 T O G ipds of carbon dioxide equivalent
Or
{ALPHANUM-25} otherwise

From 0 to 2764-2

From 0 to 2764-2

ISO 4217 Currency code

Only applicable for emission allowances
1- EUAE - EUA

- CERE - CER

- ERUE - ERU

- EUAA - EUAA

- OTHR - Other (for derivatives only)

abwnN

1 (LCH)
6 (EuroCCP)

LCH
EuroCCP

410 PRICE CONTROL CHECKS

4.10.1 Scope

= Price Control Check rules only apply to APA services.

®  ARM is excluded fro these checks.

®  Scope of instruments is limited to Equities and ETFs instrunfi@ntise start of the APA service
Other type of instruments will be added gradually.

®  Scope of currencies is based on the lishathorisedcurrencies
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4.10.2 APAPrice control chek

Only applicable on instruments flagged as eligible for price control checks, hence limited to Equities
and ETFs instruments for the start of APA services.
Only applicable on authorised currencies flagged as eligible for price control checks
A price toleance range of 25% (/will be applied on instrument flagged as eligible for price
control checks
Price control check is applied on customer APA transaction report submission considering the
instrument/currency/price.
1 Price control check is:
o ay2i |loLinsttdd©report submission in case:
A There is no eligible instrument price
A The currency reported by the customer is not flagged as an eligible
currency and for which we cannot use any currency rate
0 & C | Aoh tkaBetreport submission when the priceported by the customer
exceeds the price tolerance range defined above applied on the eligible
instrument price
o a{ dzO O snitéade depoit submission when the price reported by the
customer remains within the price tolerance range applied on thebddigi
instrument price.

4.10.3 OBOE Pricealidation and volumecontrol

Only applicable on Equities and ETFs instruments.
Only applicable on authorized currencies flagged as eligible for price and volume control
Depending on the type of operation / waiver price tolerance or not could be applied per
instrument.
Depending on the maximum volume authorized by ESMA, a volume threshold could be defined per
instrument.
Both Price and volume control check is applied immediately at the report submission
A report isnever rejected based on price or volume control but in some cases members will be
informed of the potential breach through a failed message or a warning message depending on the
order book quantity:
9 Price Validtion is:
o ayz2i I Lhditrdd®report sBbission in case:
A There is no eligible instrument price
A The currency reported by the customer is not flagged as an eligible
currency and for which we cannot use any currency rate

o & { dzO O ®rtéade depait submission when the price reported by the
cusiomer remains within the price tolerance range applied on the eligible
instrument price.

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

o « 2 | Ndoh tyade report submission when the price reported by the
customer, as spreadannot be calculatethking account the order quantity,

1 Volume controis:
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0 a{ dzO O riteade depait submission when the volume reported by the
customer is equal or legsean the volume threshold applied on the eligible
instrument price.

o « 2 I NJ/oh tyadesreport submission when the quantity reported by the
customer, is not within reasonable range

411 SUBMIT TRADES THROUTSYV

| Authorized Reporting Mechanism

APA Post  Approved Publication ArrangemeitostTrade

Transaction Reporting fd&uronext Members

OBOE | Off Book On Exchange Trade Reporting

The functions belowshould be used by the client to submit/amend or cancel one or more
tradesftransactions into Saturn systethroughan automatic upload of asv file.

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

4.11.1 Upload

| Authorized Reportig Mechanism

APA Post  Approved Publication ArrangemeRbstTrade

Transaction Reporting f@uronext Members

OBOE | Off Book On Exchange Trade Reporting

This Upload function should be used by cléntupload a.csv file
The Upload file has to lencoded in UTB and the Carriage return has to be in UNIX format.

Function:

Function name: Upload

Request EndPoint : /SaturnWebServices/reftles/upload
Method : POST

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

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

filename="example_of_upload_file.csv"
Thepaiy  YSk FAE Syl YS GF1Sa GKS @ fc
AYLR NI SRE

4.11.2 Detailed fields for csv file

| Authorized Reporting Mechanism

APA Post = Approved Publication ArrangemeRbstTrade

Transaction Reporting f@uronext Members

OBOE | Off Book @ Exchange Trade Reporting

Please note that theorder of columns is not relevant

In addition the fulfilment of csv fields depends tre subscription. If not subscribed to the servitds
possible tdeave the field blank or not add the column name

The column names aren the first line ofthe csv file and separated laysemicolor(;)
Each line must be separated INIX Liefeed (LF).

Acsv file example is attached tthis document

Header
Subscribing Entity / Participant & ISO 17442 Length [20] Determr_1ed UTECaN) SETT
connection
Body
L Short ESMA
Subscription Column names Description Rq Format Values Field

1- Transaction
Reporting
2-APA
3-Both
Transaction

g‘)Br()A;M' APA, ARM APA Indicator Voot Reporting and APA
4-0OTC Trade only
5 - OBOE Off Book
on Exchange
6 - Both OBOE and
Transaction
Reporting
1-Buy

For ARM, APA, Side Transaction v = 2-Sell

OBOE side 3-Cross (only for

APA----> ARM APA
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Subscription

For ARM, APA,
OBOE

For ARM, APA,
OBOE

For ARM, APA,
OBOE

ForARM, APA,
OBOE

For ARM only

For ARM only

For ARM only

Column names

Action

Transaction Reference Number

Trading Venue Transaction ID

Executing Entity ID

Investment Firm Direcot Indicator

Transmissioi®©f Order Indicator

Transmittng Firm ID For The Buyer

Short
Description

Trade status  V

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

Code
assigned for
a matched
trade.

Code used to
identify the
entity
executing
the
transaction.
Indicates
whether the
entity
identified in
field 4 is an
investment
firm covered
by Article
4(1) of
Directive
2014/65/EU.

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

Falsec in all
other
circumstance
s

Code used to
identify the
firm
transmitting
the order.
This shall be

0o

83

Format

Int

{ALPHANUMN2}

{ALPHANUN52}

{LEI} ISO 17442

Int

Int

{LEI} 1SO 17442

Functions Details

Values

Indicabr = 2 or 3)

1-NEW
2-AMEND
3-CANCEL

No restriction

No restriction (not
required) for a new
transaction

LEI

0- False
1-True

0- False
1-True

LElor Not
populated if
"TradingCapacity"
is1or2

ESMA
Field

Field 1
of RTS
22

Field 2
of RTS
22

Field 3
of RTS
22

Field 4
of RTS
22

Field 5
of RTS
22

Field 25
of RTS
22

Field 26
of RTS
22
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Subscription

For ARM only

For ARM, APA,
OBOE

For ARM, APA,
OBOE

For APA only

Column names

Transmitting Firm ID For The Seller

Trading Date Time

Trading Capacity 1

Trading Capacity 2

Short
Description
populated by
the receiving
firm within
the receiving
TANKNVQA
with the
identification
code
provided by
the
transmitting
firm.

Code used to
identify the
firm
transmitting
the order.
This shall be
populated by
the receiving
firm within
the receiving
FTANYQaA
with the
identification
code
provided by
the
transmitting
firm.

Rq

Timestamp
in
microsecond
s of when
the
order/transa
ction request
was
initiated/rele = V
ased by the
trader or
trading
system, or
time of
execution/or
der creation
(in UTC)
MIFID Il field
that
indicates
whether the
transaction
submitted
results from
trading as
matched
principal, on
own account
or as any
other
capacity

}

\"/ Int

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

\" Int

84

Format

0 {LEI} ISO 17442

{DATE_TIME_FORMZ

Functions Details

Values

LEI

or Not populated if
"TradingCapacity"
is1or2

YYYNIM-
DDThh:mm:ss.ddd
dddz

1- Dealing on
own account
(DEAL)

2 - Matched
principal (MTEl)
¢ (Not avalaible
for OBOE)

3- Any other
capacity (AOTC)

1- Dealing on
own account
(DEAL)

2 - Matched
principal (MTE)
¢ (Not avalaible

ESMA
Field

Field 27
of RTS
22

Field 28
of RTS
22

Field 29
of RTS
22

Field 29
of RTS
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Subscription

For ARM, APA,
OBOE

For ARM & APA

For ARM & APA

For ARM only

For ARM, APA,
OBOE

For ARM & APA

For ARM & APA

For ARM only

Column names

Quantity

Quantity Notation

Quantty Currency

Derivative Notional Increase
Decrease

Price

Price Notation

Price Currency

Net Amount

Short
Description

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

Currency in
which the
guantity is
expressed

Indication as
to whether
the
transaction is
an increase
or decrease
of notional

of a
derivative
contract.

Transaction
Price

Price type

Currency in
which the
price is
expressed

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

85

Rq

Format

{DECIMA18/17}
{Integer} for OBOE

int

{CURRENCYCODE_Z2

ISO 4217

Int

{DECIMA18/17}
{DECIMA18/4} For
OBOE

Int

{CURRENCYCODE_¢

ISO 4217

{DECIMAL18/5}

Functions Details

ESMA

Values Field

for OBOE)
3- Any other
capacity (AOTC)
Field 30

of RTS
22

1-UNIT,
2-MONE
(Monetary
Value),
3-NMNL
(Nominal Valug

ISO 4217 Currency
code

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

Field 31
of RTS
22

Only for

Derivatives Feld 32
1-Increase (INCR) of RTS
2 - Decrease 22
(DECR)

Field 33
of RTS
22
1-Yahkx9Q
Monetary value
2-Yt 9gv/ Q
Percentage
3-¥, LYipld
4-Y. | tBaSls
points.
5-WYt b §MQ
price Pending
6-¥b h ¢ No@
Applicable
ISO 4217 Currency
code
Currency in which
the price is
expressed.
Applicable if the
price is expressed
as monetary value.

Field 34
of RTS
22

Field 35
of RTS
22
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L Short ESMA
Subscription Column names Description Rq Format Values Field
settlement
of the
transaction.
Yy MIC (EEA) MIC

Identification Code ISO 10383

of the venue .
y'MIC (Non EEA)  Field 36
goBrg;M' APA, Venue X::ﬁsrié:gn V. {ALPHANUM} g/l(;?t’:ggode ISO (Z)fz RS
was \
executed ));SXOFE g
Code used to
identify the
country of a
branch of the
investment Field 37
For ARM only Country Branch Membership firm whose + Eggg’:ggYCODE—Z} ISO country code 2 of RTS
market 22
membership
was used to
execute the
transaction.
Only applicable
Monetary when field
value of any "Derivative
up-front Notional Increase Field 38
For ARM only Up-Front Payment payment + {DECIMA{18/5} Decrease" is of RTS
received or populated with any 22
paid by the value
seller or
CFl = SC**** (CDS)
Up-Front Payment Currency Currency of (CURRENCYCODE _2 gﬂgnafiﬁgqfﬁle Field 39
For ARM only the upfront  + 1SO 4217 — Front Payment" is of RTS
payment 22
populated
Identifier,
internal to
the reporting
firm to
Itﬂinruefgoé:ltls Only applicable if
related to current original
Order is related to .
the same the same execution FERIAL
For ARM only ComplexTradeComponentID execution of o {ALPHANUM5} of a combination of of RTS
a ! K 22
S financial
combination .
of financial |r;sttruments
instruments (Strategy)
in
accordance
with Article
12.
Control
indicator of
the price and Populate one or
LEI code more, separated
Indicates by a dash (ex1-2):
For ARM, APA, BypassControlFlag whethera V. a pHANUNS) 0-No
OBOE trade should 1- Price(Not
bypass the applicable for
price andor OBOE)
LElcontrols 2-LEI
or not.
Indicates the Publicaon
. adz0 @ ONJ 1 - Deferral (Equity)
For APA & OBOE Deferrallndicator deferred \"/ Int > Full Teferral
pgblication period (Non
wish Equity_D+2)
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Subscription

For APA only

For APA only

For APA only

For APA only

For APA only

For APA only

For ARM, APA,
OBOE

For ARA and OBOE

For OBOENly

Column names

Quantity Notation In Measurement
Unit

Quantity In Measurement Unit

Notional Amount

Emission Allowance Type

Transaction to be clead

Instrument ID Type

Entering Counterpart

CounterpartyType

EuronextTradeFlags

Short

Description Rq Format

Indication of

the type of
measuremen

t (e.0.

number of

units,

nominal, \
monetary
value, etc.) in
which the
transaction
guantity is
expressed
Indication of
measuremen
t units in
which the
quantity in
measuremen
t unit is
expressed
Nominal
amount or
notional
amount.

This field is
only
applicable
for

emission
allowances
and emission V Int
allowance

derivatives.

Type of

allowance of

underlying

{ALPHANUNR5}

v {DECIMA{18}

0 {DECIMA{18}

Indicator of
clearing v Int
process

ISIN when

WL{LbQ

known \"/ Int
otherwise

Yhel wQ

Code used to
identify the
counterpart o
of the
transaction

{ALPHANUN20}

Type of the
entering 0 Int
counterpaty
Dedicated
OBOE Flags

87

{ALPHANUNS}

Functions Details

ESMA
Values Field
3 - Full Deferral
period (Non
Equity_No
Volume)
4 - Full Deferral
period (Non
Equity_Agg
Data)
Q ¢ h ft@nQof
carbon dioxide
equivalent Field of
or RTS 2
{ALPHANUM25}
otherwise
Field d
RTS 2
Field of
RTS 2
Only applecable for
emission
allowances
0- EUAE EUA
1-CERECER Field of
2-ERUEERU RTS 2
3- EUAA EUAA
4 - OTHR Other
(for derivatives
only)
0-wCl £ aSs¢
transaction not )
to be cleared E'flsd ;f
1-W¢ NHzS Q
transaction to be
cleared
0-YSIN'
1-'OTHR'
This

- LEI / Shortcode field

for OBOE depend

- Participant ID son

otherwise Settlem
ent flag

1-LEI

2 - National ID

Blank
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Subscription

For ARM, APA,
OBOE

For ARM, APA,
OBOE

For ARM & APA

For ARM & APA

For ARM & APA

For ARM & APA

For ARM, APA,
OBOE

For ARM & APA

For ARM & APA

Column names

Business Unit

FreeTextl

FreeText2

FreeText3

FreeText4

FreeText5

Security ID

Full Name

Classification Type

Short
Description
for Euronext
Dublin

Free form
text
manually
entered by
the clientg
Custom
Field

Free form
text
manually
entered by
the client¢
Custom
Field

Free form
text
manually
entered by
the clientg
Custom
Field

Free form
text
manually
entered by
the clientg
Custom
Field

Free form
text
manually
entered by
the clientg
Custom
Field

Free form
text
manually
entered by
the clientg
Custom
Field

Instrument
identifier
based on the
value of the
SecuritylDSo
urce.

Full name of
the financial
instrument.
Taxonomy
used to
classify the
financial
instrument
A complete
and accurate
CFl code
shall be
provided

88

Rq

Format

{ALPHANUNS5}

{ALPHANUNBT}

{ALPHANUNBT}

{ALPHANUNB7}

{ALPHANUMB7}

{ALPHANM-37}

{ISIN}

{ALPHANUMS50}

{CFI_CODE}

Functions Details

Values

1-/tY W 2y
Party¢ NI RS Q

2-[¢Y W[

3-{{Y Ww{L¥
{SGGt SYSy

No restriction

No restriction

No restriction

No restriction

No restriction

No restriction

ISIN Code ISO 616!

Full name of the
financial
instrument

CH Code

ESMA
Field

Field 41
of RTS
22

Field 42
of RTS
22

Field 43
of RTS
22
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Functions Details

- Short ESMA
Subscription Column names Description Rq Format Values Field
Currency in
Whi.Ch th(_a Currency_code_, Field 44
For ARM & APA Notional Currency 1 notlongl 'S 0 {CURRENCYCODE ¢ currency in V.Vh'Ch of RTS
denominated I1SO 4217 the notional is 29
denominated
Currency code,
Curency in In the case of
WhI.Ch th(_a multi-currency or Field 45
For ARM & APA  Notional Currency 2 notionalis | {CURRENCYCODE_z crosscurrency of RTS
denominated swaps the currency 29
in which leg 2 of
the contract is
denominated.
Number of
units of the
underlyin Number of units of  _.
) - instrurzer?t the direct Fleld 46
For ARM & APA Price Multiplier + {DECIMA{18/17} . of RTS
represented underlying 22
by a single instrument
derivatives
contract.
This field
corresponds
to the type 1-Whel wQ
For ARM & APA Underlyinginstrument Type of o {INTEGER} 2-w{=21t Lt
Underlying 3-w{21t h,j
used.
ISIN Code ISO 616
ISIN code of Identification of  Field 47
For ARM & APA Underlying Security ID . o {ISIN} the direct of RTS
underlying .
instrument. _underlylng 22
instrument
Yy INDEX
When the Alphanumerical [4]
underlying is y Alphanumerical = Field 48
For ARM & RA Underlying Index Name an index, the + {ALPHANUM25} [25] - (if the index ~ of RTS
name of the name is not 22
Index included in the
{INDEX} list)
y Value- an
integer number of
up to 3 numerical
In case the digits
underlying is y + Unit- a code Field 49
For ARM & APA Underlying Instrurent Term an index, the + {INTEGER} + 4 where one of the of RTS
DIGITS .
term of the following values 22
index should be
populated: 'DAYS',
'WEEK', 'MNTH/,
'YEAR'
This field
corresponds 1-Whe¢l wQ
to the type 2-w{z211t Lt
For ARM only Underlyinginstrument Type2 of 0 {INTEGER}
. 3-w{21t hj
Underlying
used.
ISIN Code ISO 616
SIN code of Identification of  Field 47
For ARM only Underlying Security D . 0 {ISIN} the direct of RTS
underlying .
instrument. _underlylng 22
instrument
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Subscription

For ARM only

For ARM only

For ARM only

For ARM only

For ARM only

For ARM only

Column names

Underlying Index Nani

Underlying Instrument Tergh

UnderlyinglnstrumentType9

Underlying Security

Underlying Index Nange

Underlying Instrument Tergh

Short
Description

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

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

XXX o

This field
corresponds
to the type
of
Underlying
used.

ISIN code of
the
underlying
instrument.

When the
underlying is

an index, the +

name of the
Index

In case the
underlying is

an index, the +

term of the
index

Rq Format

{ALPHANUMN25}

{INTEGER} + 4
DIGITS

{INTEGER}

{ISIN}

{ALPHANUMN25}

{(INTEGER} + 4
DIGITS

Functions Details

Values

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

y Value- an
integer number of
up to 3 numerical
digits

Yy + Unit- a code
where one of the
following values
should be
populated: 'DAYS',
'WEEK', 'MNTH/,
'YEAR'

N &
-~ ~+ g

D~

ISIN Code I1SO
6166.
Identification

ESMA
Field

Field 48
of RTS
22

Field 49
of RTS
22

Field 47 of

of the direct RT2

underlying
instrument

Y INDEX
Alphanumeric
al [4]

Alphanumeric = Field 48 of

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

y Value- an
integer
number of up
to 3 numerical
digits

y + Unit-a
code where

RTS 22

Field 49 of
RTS 22

one of the
following
values should
be populated:
'DAYS',
'WEEK',
'MNTH',
'YEAR'
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Functions Details

Subscription Column names Short_ . Format Values E.SMA
Description Field
If populated,
Indication as only one of
to whether the following
. the values can be Field 50 of
For ARM & APA Option Type derivative {ALPHANUM} populated: RTS 22
contract 5 a Yy 6PUT@
call or a put Yy 6CALE
yeh el wé
\‘/)vrt;(i:shatthe Price at which
: the holder will
holder will have to buy or Field 51 of
For ARM & APA Strike Price have to buy {DECIMAL18/13}
or sell the sell the_ RTS 22
. underlying
underlying .
. instrument
instrument
1-'MONE}
Monetary
value
2-Yt 9w/ ¢
Percentage
The manner 3-Y, L9 ¢
) . . in which the Yield
For ARM & APA Strike Price Notation strike price is Int 49 1t hC
expressed Basis points.
5-Wt b5D(
No price
Pending
6-Wbhtt(
Not
Applicable
o Currency of CURRENCYCODE 3 SuUmency of 55 o
For ARM & APA Strike Price Currency thg strike ESO 4217 = thg strike RTS 22
price. price.
Only one of
the following
values can be
populated
Indication as Y GAMER -
to whether ;A/r&eglc/:m Field 53 of
For ARM & APA Option Exercise Style tmhgyoggon {ALPHANUM} As,ian RTS 22
. y 6BERM -
exercised
Bermudan
y 6EURE -
European
Y 6OTHR -
Other
maturity
. date of the Field 54 of
For ARM & APA Maturity Date financial {DATEFORMAT} YYYNM-DD RTS 22
instrument
Expiry date
. of the Field 55 of
For ARM & APA Expiry Date financial {DATEFORMAT} YYYXNM-DD RTS 22
instrument
If populated,
only one of
Indication as the following
to whether values can be
the populated: Field 56 of
For ARM & APA Delivery Type transaction is {ALPHANUM} Yy 6OPTN
- RTS 22
settled Optional
physically or y 6CASHE
in cash. Cash
Yy OPHYS
Physica
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L Short ESMA
Subscription Column names Description Rq Format Values Field

. - 1- National ID
For ARM only Investment Decision Within Firm o = - Code for

Type the algorithm
Code used to
identify the
person or (NATIONAL _|
algorithm
within the D} for Natural _
- T . persons Field 57 of
For ARM only Investment Decision Within Firm investment + {ALPHANUMNS0} {ALPHANUM  RTS 22
firm who is
. 50} for
responsible Algorithms
for the
investment
decision
- T Scleme 1 -NIDN
For ARM only m;’ss;”;ﬁ’g ?5;5'0” Within Firm 2 me + Int 2 -CCPT
Identifier 3 -CONCAT
ISO 3166
country code
* Only
applicable
when
aLyoSai
Decision
GAUKAY
not null
* Applicable
Code used to where a
identify the person is
country of responsible
the branch of for the
the investment
investment {COUNTRYCODE_2} decisionanda Field 58 of
For ARM only Country Of Investor frmforthe ©  1SO 3166 national ID of ~ RTS 22
person a person was
responsible populated in
for the aLy@Sai
investment Decision
dedsion GAUGKAY
field
* Not
applicable in
case an algo
ID was
populated in
aLy@Sai
Decision
GAUKAY
field
1 - National
ID
For ARM only Execution Within Firm Type o Int 2 - Codefor
the algorithm
3 -NORE
Code used to
identify the
person or {NATIONAL_I
algorithm D} for Natural
within the persons Field 59 of
For ARM only Execution Within Firm investment \' {ALPHANUMNS0} {ALPHANUM RTS 22
firm who is 50} for
responsible Algorithms
for the NORE
execution.
For ARM only Exegution Within Firm National ID ng;f:ﬁe . - ;:(’\ZIICDPNT
yp Identifier 3-CONCAT
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Subscription

For ARM only

For ARM, APA,
OBOE

Column names

Country Of Executor

Waiverhdicator

Short

Description Rq

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

Indication as
to whether
the
transaction
was
executed
under a pre
trade waiver = +
in
accordance
with Articles
4 and 9 of
Regulation
(EV)
600/2014.

93

Format

{COUNTRYCODE_2}

1ISO 3166

{ALPHANUA2S5}

Functions Details

ESMA

Values Field
1ISO 3166
country code
* Mandatory
where a
person is
responsible
for the
investment
decision and a
national ID of
a person was
populated in
69 ESOdzi
GAUKAY
field
* Not
applicable in
case an algo
ID was
populated in
69 ESOdzii
GAGKAY
field

Field 60 of
RTS 22

Populate one
or more,
separated by
a dash (ex: 2
4-6):

Y - BlaniQ

1-YwCt ¢ ¢
Refaence
price

(Not
applicable for
OBOE)

2-Wb[-Lv(
Negotiated
(liquid)

3-Wh L v
Negotiated
(illiquid) Field 61 of
RTS 22
4-Wt wlL/ ¢

Negotiated

(conditions)

5-W{ [-%9 ¢
Above
specified size
(Not
applicable for
OBOE)

6-WL[-v5¢
llliquid
instrument
(Not

applicale for
OBOE)

7-¥[ ¢ {Q
Large in Scale
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Subscription

For ARM only

For ARM, APA,
OBOE

Column names

ShortSellingIndicator

OTCPostTradelndicator

Short

Description Rq Format

A short sale

concluded by

an

investment

firm on its

own behalf 0 Int
or on behalf

of a client, as

described in

Article 11.

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

{ALPHANUA2S5}
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Functions Details

Values

If populated,
only one of
the following
values can be
populated:
0-w{9{I¢
1-w{ {9 ¢
2-W{9[[¢
3-'UNDI'.
Only
applicable
when the
instrument is
covered by
Regulation
(EV)
236/2012,
and the seller
is the
investment
firm or a
client of the
investment
firm.

Populate one
or more
separated by
a dash (ex: 2
4-7):

y-w. t Iy
0-BENG
Benchmark
1-ACTX
Agency cross
2-LRGS
Large in scale
(Not
applicable for
OBOE)
3-ILQD
llliquid
instrument
(Not
applicable for
OBOE)
4-SIZE
Above
specified size
(Not
applicable for
OBOE)
7-SDI:
Speail
Dividend

8- RPR} Price
improvement
(Not
applicable for
OBOE)
9-DUPL:
Duplicative
(Not
applicable for
OBOE)

10- TNCR
Not
contributing
to the price
discovery

ESMA
Field

Field 62 of
RTS 22

Field 63 of
RTS 22
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Subscription

For ARM only

For ARM only

Column names

CommodityDerivativelndicator

SecuritiesFinancingTransactionindic
or

Short
Description

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

Trueshall be
populated
where the
transaction
falls within
the scope of
activity but is
exempted
from
reporting
under
[Securities
Financing
Transactions
Regulation]
Falseshall be
populated
where the
transaction
does not fall
within the
scope of
activity
under
[Securiies
Financing
Transactions
Regulation)
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Rq

Functions Details

ESMA

Values Field

Format

procesgNot
applicable for
OBOE)
11-TPAG
PackagéNot
applicable for
OBOE)

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

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

Field 64 of
RTS 22

Field 65 of
RTS 22

0- False

Int
i 1-True
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Functions Details

_ Short ESMA
Subscription Column names Description Rq Format Values Field
If true the
transaction
will be
cleared via
Euronext
For ARMAPA& OTC with 0- False
OTC Trade Settlement Flag clearing Boolean 1-True
product. Fals
eif not
subscribed to
GKAa LI
This field
For ARNAPAS Client ID ClientiD.  +  {ALPHANUMS} No restriction "% °f
flag
For ARMAPA& Clearing firm ghls flzld
O('JrrC Trac?e Clearing Firm ID Identification  + {ALPHANUAS} No restriction Si?t?gmser?tn
flag
1- Cleared
g but not
indicates Guaranteed
the trade is by a Clearing  This field
For ARMAPAZ Guarantee Flag guaranteed + Int House depends on
OTC Trade 2 - Cleared Settlement
or no_t (for and flag
;E%gr;%s) Guaranteed
' by a Clearing
House
This field
indicates the This field
settlement
For ARMAPAZ Settlement Period delay in + Num No restricton depends on
OTC Trade : Settlement
trading days, flag
from 0 to 30
days.
This field
indicates the
account type This field
g?rr(? _I?r'\:?ePA& Account Number I?a:nvgglc(:t?o;h; + {ALPHANUML4} No restriction gi?f;:se:tn
entered. flag
1-Client
2-House
This field 3- Retall
indicates the Liquidity
account type provider This field
For ARMAPAL AccountType for Whlch th? + Int 6 - Liquidity depends on
OTC Tradl transaction is . Settlement
entered. Provider fla
7 - Related g
Party
8- Structured
Product
Market Maker
1-LEI
Format used 2-MIC
for the 3-1S0 3166 +
I acquirer/disp {NATIONAL_
For ARM only Buyer Identification Type oser of the \"/ Int D} fora
financial natural
instrument. person
4-YLb¢/ ¢
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_ Short ESMA
Subscription Column names Description Rq Format Values Field
*
Code used to . k/ﬁé
ffanIint/Z?sp (LET} *1SO 3166 +
1 q
For ARM only Buyer Identification Code oser of the \% m,IAC':I'}I ONAL_ID} E'\;A; IrOaNAL—I glzeld 7 OfRTS
flnanCIaI «INTC» B natural
instrument. person
*1be¢e/ Q
Scheme 1- NIDN
For ARM only Buyer National ID Type Name \Y Int 2-CCPT
Identifier 3-CONCAT
country of
the branch
that received
the order
from the {COUNTRYCODE_2} ISO 3166 Field 8 of RTH
For ARM only Buyer Country Branch client or i ISO 3166 country code 22
made an
investment
decision for a
client
Only
applicable if
the client is a
natural
person.
Noat populated
if "Client
Identification
Full first ggsg;fe g
1 q
For ARM only Buyer First Name :‘h""eme(s) of |, {ALPHANUM40} with a LEI or ;';'d 9 of RTS
'INTC".
buyer/seller. In case of
more than
one first
name, all
names shall
be included in
this field
separated by
a comma.
Only
applicable if
the clientis a
natural
person.
Not populated
if "Client
Identification
Full codels
populate :
For ARM only Buyer Surname surname(s) + {ALPHANUM 40} with a LEI or oo
of the INTC RTS 22
Buyer/&ller. n casé of
more than
one surname,
all surnames
shall be
included in
this field
separated by
a comma.
Only
Birth Date of applicable if
. the client theclientisa Feld 11 of
For ARM only Buyer BirthDate natural + {DATEFORMAT} natural RTS 22
person person.
Not populated
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Subscription

For ARM only

For ARM only

For ARM only

For ARM only

For ARM only

For ARM only

Column names

Buyer Identification Type2

Buyer Identification Code2

Buyer National ID Type2

Buyer Country Branch2

Buyer First Name2

Buyer Surname2

Short

Description Rq Format

Scheme
Name + Int
Identifier

Code sed to
identify the
acquirer/disp
oser of the
financial
instrument.

{LEI}

{MIC}
{NATIONAL_ID}
«INTC»

Scheme
Name \" Int
Identifier.

country of
the branch
that received
the order

from the . {COUNTRYCODE_2}

client or 1ISO 3166
made an

investment

decision for a

client

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

+ {ALPHANUM 40}

Full
surname(s)
of the
Buyer/Seller.

+ {ALPHANUM 40}
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Functions Details

ESMA
Values Field
if "Client
Identification
Cod¢e is
populated
with a LEI or
'INTC'
else
YYY¥IM-DD
1-LEI
2-MIC
3-1S0O 3166 +
{NATIONAL_I
D} fora
natural
person
4-ULb¢/ ¢
* LEI
*MIC
*|SO 3166 +
{NATIONAL_| Field 16 of
D} fora RTS 22
natural
person
F UdLb¢/

1-NIDN
2-CCPT
3-CONCAT

ISO 366 Field 17 of
country code  RTS 22

Only
applicable if
the clientis a
natural
person.

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

In case of
more than
one first
name, all
names shall
be included in
this field
separated by
a comma.
Only
applicable if
the clientis a
natural
person.

Not populated
if "Client
Identification
Cod¢e is
populated
with a LEI or

Field 18 of
RTS 22

Field 19 of
RTS 22
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Functions Details

_ Short ESMA
Subscription Column names Description Rq Format Values Field
'INTC'".
In case of
more than
one surname,
all surnames
shall be
included in
this field
separated by
a comma.
Only
applicable if
the clientis a
natural
person.
Birth Date of Not populated
. the client if "Client Field 20 of
For ARM only Buyer BirthDate2 natural {DATEFORMAT} Identification | RTS 22
person Code is
populated
with a LEI or
'INTC'
else
YYYNM-DD
1-LEI
Format used 2-MIC
for the 3-1S0 3166 +
e acquirer/disp {NATIONAL_I
For ARM only Seller Identification Type oser of the Int D} for a
financial natural
instrument. person
4-YLb¢/ ¢
Code used to . II:/EIC
oo U5 ool PO
I ie 0 9
For ARM only Seller Identification Code grs]z;]gifatlhe + {(NATIONAL_ID} D} fora 29
instrument. «INTC» natural
person
F UdLbc¢/
Scheme 1- NIDN
For ARM only Seller National ID Type Name Int 2-CCPT
Identifier. 3-CONCAT
country of
the branch
that received
the order
from the {COUNTRYCODE_2} ISO 316 Field 8 of RTS
For ARM only Seller Country Branch client or 1SO 3166 country code | 22
made an
investment
decision for a
client
Only
applicable if
the clientis a
natural
person.
Not populated
Full first if "Client
. name(s) of Identification ~ Field 9 of RTS
For ARM only Seller First Name the {ALPHANUM40} Codé is 22
buyer/seller. populated
with a LEI or
'INTC'.
In case of
more than
one first
name, all
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Subscription

For ARM only

For ARM only

For ARM only

For ARM only

For ARM only

For ARM only

Column names

Seller Surname

Seller BirthDate

Seller Identification Type2

Seller Identification Code2

Seller National ID Type2

Seller Country Branch2

Short
Description

Full
surname(s)
of the
Buyer/Seller.

Birth Date of
the client
natural
person

Scheme
Name
Identifier

Code used to
identify the
acquirer/disp
oser of the
financial
instrument.

Scheme
Name
Identifier

country of
the branch
that received
the order
from the
client or
made an

100

Rq

+

+

Format

{ALPHANUM 40}

{DATEFORMAT}

Int

{LEI}

{MIC}
{NATIONAL_ID}
«INTC»

Int

{COUNTRYCODE_2}
ISO 3166

Functions Details

ESMA
Values Field
names shall
be included in
this field
separated by
a comma.

Only
applicable if
the clientis a
natural
person.

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

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

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

else
YYYXM-DD
1-LEI
2-MIC
3-1S0 3166 +
{NATIONAL_|I
D} fora
natural
person
4-ULb¢/ ¢
* LEI

*MIC

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

person

F 4dLbe/

1-NIDN
2-CCPT
3-CONCAT

Field 10 of
RTS 22

Field 11 of
RTS 22

ISO 3866
country code

Field 17 of
RTS 22
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Subscription

For ARM only

For ARM only

For ARM only

Column names

Seller First Name2

Seller Surname2

Seller BirthDate2

Short
Description
investment
decision for a
client

Rq Format

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

+ {ALPHANUM 40}

Full
surname(s)
of the
Buyer/Seller.

+ {ALPHANUM 40}

Birth Date of
the client
natural
person

+ {DATEFORMAT}

Functions Details

ESMA

Values Field

Only
applicable if
the clientis a
natural
person.

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

In case of
more than
one first
name, all
names shall
be included in
this field
separated by
a comma.
Only in capital
letters

Only
applicable if
the clientis a
natural
person.

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

In case of
more than
one surname,
all surnames
shall be
included in
this field
separated by
a comma.
Only in capital
letters

Only
applicable if
the clientis a
natural
person.

Not populated
if "Client Field 20 of
Identification RTS 22
Cod¢e is
populated
with a LEI or
'INTC'

else
YYYYMM-DD

Field 18 of
RTS 22

Field 19 of
RTS 22

For ARM only

Buyer Decision Maker Type

Format used

for the

acquirer/disp + Int
oser of the

financial

101

1-LEI

2-1S0O 3166 +
{NATIONAL_I
D} fora
natural
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Subscription Column names

For ARM only Buyer Decision Maketode

For ARM only Buyer Decision Maker National ID
Type

For ARM only Buyer Decision Mak First Name

For ARM only Buyer Decision Maker Surname

Short
Description
instrument.

Rq Format

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

the financial
instrument.

{ALPHANUNB5}

Scheme
Name \"/ Int
Identifier

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

+ {ALPHANUM 40}

Full
Surname(s)
of the
buyer/seller.

+ {ALPHANUM 40}
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Functions Details

ESMA

Values Field

person

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

* LElor

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

1-NIDN
2-CCPT
3-CONCAT

Only
applicable if
the decision
maker acts
under a
power of
representatio
n:
discretionary
mandate,
power of
attorney.
And if the
decision
maker is
related to a
natural
person.

In case ®
more than
one first
name, all
names shall
be included in
this field
separated by
a comma.
Only
applicable if
the decision
maker acts
under a
power of
representatio
n: Field 14 of
discretionary ~ RTS 22
mandate,
power of
attorney.
And if the
decision
maker is
related to a

Field 12 of
RTS 22

Field 13 of
RTS 22
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Subscription

For ARM only

For ARM only

For ARM only

For ARM only

For ARM only

Column names

Buyer Decision Maker BirthDate

Buyer Decision Maker Type2

Buyer Decision Maker Code2

Buyer Decision Maker National ID
Type2

Buyer Decision Maker First Name2

Short

Description Rq Format

Birth Date of
the decision ~ +
maker.

{DATEFORMAT}

Format used
for the
acquirer/disp
oser of the
financial
instrument.

Int

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

the financial
instrument.

{ALPHANUMS5}

Scheme
Name \" Int
Identifier

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

+ {ALPHANUM 40}
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Functions Details

ESMA

Values Field
natural
person.
In case of
more than
one surname,
all surnames
shall be
included in
this field
separated by
a comma.
Only
applicable if
the decision
maker acts
under a
power of
representatio
n:
discretionary
mandate,
power of
attorney.
And if the
decision
maker is
related to a
natural
person
YYYXM-DD
1-LEI
2-1S0 3166 +
{NATIONAL_I
D} fora
natural
person
Only
applicable if
the decision
maker acts
under a
power of
representatio
nofa
clientdiscreti
onary
mandate,
power of
attorney.
* LEI
*1S0O 3166 +
{NATIONAL_|I
D} for a
natural
person

1-NIDN
2-CCPT
3-CONCAT

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

Field 15 of
RTS 22

Field 21 of
RTS 22

Field 22 of
RTS 22
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Subscription Column names =l o Rq Format Values E.SMA
Description Field

attorney.
And if the
decision
maker is
related to a
natural
person.
In case of
more than
one first
name, all
names shall
be included in
this field
separated by
a comma.
Only in capital
letters
Only
applicable if
the decision
maker acts
under a
power of
representatio
n:
discretionary
mandate,
power of
attorney.
And if the
Full -
decision

Surname(s) . Field 23 of
of the + {ALPHANUM-140} maker is RTS 22

related to a
buyer/seller.
natural
person.
In case of
more than
one surname,
all surnames
shall be
included in
this field
separated by
a comma.
Only in capital
letters
Only
applicable if
the decision
maker acts
under a
power of
representatio
n:
Birth Date of discretionay
For ARM only Buyer Decision Maker BirthDate2 the decision ~ + {DATEFORMAT} mandate,
maker. power of
attorney.
And if the
decision
maker is
related to a
natural
person
YYYMM-DD

For ARM only Buyer Decision Maker Surname2

Field 24 of
RTS 22
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Subscription Column names

For ARM only Seller Decision Maker Type

For ARM only Seller Decision Maker Code

For ARM only Seller Decision Maker National ID
Type

For ARM only Seller Decision Maker First Name

For ARM only Seller Decision M@r Surname

Short
Description
Format used
for the
acquirer/disp

\
oser of the
financial
instrument.

Rq Format

Int

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

the financial
instrument.

{ALPHANUNB5}

Scheme
Name \"/ Int
Identifier

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

+ {ALPHANUM 40}

Full
Surname(s)
of the
buyer/seller.

+ {ALPHANUM 40}
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Functions Details

ESMA

Values Field
1-LEI
2-1S0O 3166 +
{NATIONAL_I
D} fora
natural
person
Only
applicable if
the decision
maker acts
under a
power of
representatio
nofa
clientdiscreti
onary
mandate,
power of
attorney.
* LEI
*|SO 3166 +
{NATIONAL_I
D} for a
natural
person

1-NIDN
2-CCPT
3-CONCAT

Only
applicable if
the decision
maker acts
under a
power of
representatio
n:
discretionary
mandate,
power of
attorney.
And if the
decision
maker is
related to a
natural
person.

In case of
more than
one first
name, all
names shall
be included in
this field
separated by
a comma.
Only
applicable if
the decision
maker acts
under a
power of
representatio
n:

Field 12 of
RTS 22

Field 13 of
RTS 22

Field 14 of
: RTS 22
discretionary

mandate,

power of

attorney.

And if the

decision




EURONEXT global reporting solui@ATURN WEB SERSICE Functions Details

_ Short ESMA
Subscription Column names Description Rq Format Values Field
maker is
related to a
natural
person.
In case of
more than
one surname,
all surnames
shall be
included in
this field
separated by
a comma.
Only
applicable if
the decision
maker acts
under a
power of
representatio
n:
Birth Date of discretionary
For ARM only Seller Decision Maker BirthDate the decision  + {DATEFORMAT} mandate,
maker. power of
attorney.
And if the
decision
maker is
related to a
natural
person
YYY¥M-DD
Format used 1-LEI
for the 2-1S0 3166 +
acquirer/disp = {NATIONAL_I
oser of the D} fora
financial natural
instrument. person
Only
applicable if
the decision
maker acts
under a
Code used to power of
identify the representatio
person who nofa
makes the clientdiscreti
For ARM only Seller Decision Maker Code2 decision to + {ALPHANUM35} onary
acquire/sell mandate,
the financial power of
instrument. attorney.
* LEI
*|SO 3166 +
{NATIONAL |
D} for a
natural
person

. . Scheme 1-NIDN
For ARM only Seller Decision Maker Natial ID Name v int >_CCPT

e Identifier 3-CONCAT

Field 15 of
RTS 22

For ARM only Seller Decision Maker Type2

Field 21 of
RTS 22

106



EURONEXT global reporting solui@ATURN WEB SERSICE Functions Details

- Short ESMA
Subscription Column names Description Rq Format Values Field
Only
applicable if
the decision
maler acts
under a
power of
representatio
n:
discretionary
mandate,
power of
) attorney.

Full first And if the

name(s) of . Field 22 of
the + {ALPHANUM40} decision RTS 22

buyer/seller. maker is
related to a
natural
person.
In case of
more than
one first
name, all
names shall
be included in
this field
separated by
a comma.
Only
applicable if
the decision
maker acts
under a
power of
representatio
n:
discretionary
mandate,
power of
attorney.
Full And if the

Surname(s) - Field 23 of
of the + {ALPHANUM40} decision 2TS 9o

buyer/seller. maker is
related to a
natural
person.
In case of
more than
one surname,
all surnames
shall be
included in
this field
separated by
a comma.
Only
applicabe if
the decision
maker acts
under a
power of
representatio
n: Field 24 of
discretionary RTS 22
mandate,
power of
attorney.
And if the
decision
maker is
related to a

For ARM only Seller Decision Maker First Name2

For ARM only Seller Decision Maker Surname2

Birth Date of
For ARM only Seller Decision Maker BirthDate2 the decision ~ + {DATEFORMAT}
maker.
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- Short ESMA
Subscription Column names Description Rq Format Values Field
natural
person
YYYXM-DD

4.11.3 Upload response data

| Authorized Reporting Mechanism

APAPost = Approved Publication ArrangemeRbstTrade

Transaction Reporting f@uronext Members

OBOE | Off Book On Exchange Trade Reporting

This function returns the status of the file reception.
Response Dat®arameters:
Name Type Data Type Required Description
Code Attribute  Int Yes Status of the function. 2D- OK, ®0- FAILED

Sequence of

Data Element
data

Yes Detailed description below

Sequence of data

Name Type Data Type Required Description
Type Attribute String Yes Name of statistics UploadedFileStatus
Filename Attribute  Sring Yes Csv file name
Size Attribute  Int Yes Csv file size
Status Attribute String Yes FlagW
Tid Attribute String Yes Treatment ID
UploadedDate Attribute Date Yes YYYWIM-DDTHH:MM:SS

Example of response data for the Upload function:
In case of awccesul upload:

{
ocodet: 200,
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odateg: [ {

otypeg: cuploadedFileStatis

dfileName: dtest.cs¥,

Gsizet: 8642,

éstatus: AWE,

ctide: 261,

auploadedDateé: 62017-06-28T09:14:3¢
1,

omsc: 00K,

dérecordCount: 1

In case of d&ailedupload:

{
6écodes; 600,
odateg: [ {
otypeg: duploadedFileStatis
oserverMsg: oFile [oversized_csv.csv] Invalid file size, maximum upload si2é/iB 4,
osizé: 0,
ostatus: & £
ctidé: 0

1,

émsg: GFAILER
arecordCount: 1

}
200- Success

600 - Failed

Technical us& examples: Click here

4.11.4 GetUploaded

| Authorized Reporting Mechanism

APA Post  Approved Publication ArrangemeRbstTrade

Transa&tion Reporting foEuronext Members

OBOE | Off Book On Exchange Trade Reporting

This function returns the list of error messages at a transaction level after following the upload of a csv file.

Function:
Function name: Getupload
Request EndPoint: /SaturnWebServices/rest/files/getuploaded
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Method: GET

Functions Details

4.11.5 GetUpload response data

| Authorized Reporting Mechanism

APA Post  Approved Publication ArrangemeRbstTrade

Transaction Reporting f@&uronext Members

OBOE | Off Book On Exchange Trade Reparti

Responsdata Parameters:

Name Type Data Type Required Description
Code Attribute  Int Yes  Status of the function. 2D- OK
Data Element Sequence of data Yes  Detailed description below
Sequence of data

Name Type Data Type | Required Description

Type Attribute String Yes Name of statistics UploadedFileStatus
Filename Attribute string Yes Csv file name
Msg Attribute Int Yes Detailed message by trade and column
Size Attribute String Yes Filename size
status Attribute String Yes E
Tid Attribute Int Treatment IDsequential number
UploadedDate Attribute date Yes YYYMWM-DDTHH:MM:SS

Exampleof the GetUploadedresponsdunction:
6codet: 200,

odatee: |

{

otypeg: dUploadedFileStatus

dfileNamee: dtest_3123.cs¥,

OMSGE: [

dine[3] Invalid Argument for: SIBE

dine[4] field [ACTION] Unknown action tgpe

dine[5] Invalid Argument for: TRADEREF

dine[6]ERROR: Data too long for colulRADEIMat row I,

dine[9]Invalid argument fo[NVESTMENTFIRMDIRECTIVEINDICATOR] with value [M] of type [5]reason:

Stoi,
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dine[12]Invalid argument for [TRANSMISSIONOFORDERINDICATOR] with value [M] of type [5]reason:
stoi€,

dine[13] Invalid Argument for: TRADEREF

dine[14] Invalid Argument for: BE,

dine[15]Invalid argument for [TRADINGDATETIME] with value [hhhh] of type [9]reason: Wrong
timestamp format, should be YY-¥N/1-DDThh:mm:ss.ddddddZ

dine[16]Invalid argument for [TRADINGCAPACITY1] with value [MM] of type [5]reasfn: stoi

dine[17]Invalid argument for [VOLUME] with value [mmm] of type [4]reason:&tod

dine[18]ERROR: Data too long for colU@JANTITYCURRERE Yow X,

dine[20]Invalid argument for [TRADEPRICE] with value [mmm] of type [4]reaso#: stod

dine[22] Invalid Argumentoir: SIDE,

dine[35] field [Instrument ID] is required].

dine[107] Invalid Argument for: SIDE

I
osizet: 50386,

ostatus: 6,

ctidé: 295,

auploadedDaté: ¢2017-06-28T15:34:2¢

2

Possible returnedtatuscodes:

200-OK
600- FAILED

4.11.6 GetUploadedfiles

| Authorized Reporting Mechanism

APA Post Approved Publication ArrangemeRbstTrade

Transaction Reporting fd&uronext Members

OBOE | Off Book On Exchange Trade Reporting

This function returns the list of error messages at asaction level after following the upload of a csv file.
It also gives the possibility to filter results.

Function:

Function name: Getuploackdfiles

Request EndPoint: /SaturnWebServices/rest/files/getuploadfiles
Method: POST
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It is recommendedtosdt a[ AYAGE YR a&27¥7FaSiiesfrodlthe datibaseRleased 2 A |
note that limit and offset are defined at request end Point levélhelimit value is used to retrieve a
maximum number ofilesand theoffset value is used to retrievilesfrom a specific starting point.

Example /SaturnWebServices/rediles getuploaddfilesimit=15&offset=0
limit=15&o0ffset=0, begin from the firdiles (offset) and take the 15 followinfijes (limit)

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

1. application/json
2. application/xml

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

Request Parameters
Name Type Data Type Required Description

Sequence of

HlterList Element FlterList Yes Detail of request (treatment ID, sort..)
Offset Attribute Int Yes Initial number =0
Limit Int Yes Number of retrievediles

Sequence of filterList

Name Type Data Type Required Description
Name Attribute String Yes Type of request : tid (treatment ID), statu
Value Attribute String Yes status of trade
Operator Attribute  String Yes EQ
Type Attribute = String Yes Type of report (transetion report)
Sort Attribute = string Yes DE® or ASC (descending or ascending)

Example of Getploadedfilesfunction:

{
"filterList": [
{
"name": "status"”,
"value": "W",
"operator": "EQ"
}
]
}

4.11.7 GetUploadfiles response data
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ARM Authorized Reporting Mechanism

APA Post = Approved Publication ArrangemeRstTrade

Transaction Reporting fd&uronext Members

OBOE | Off Book On Exchange Trade Reporting

GetUploadfilesResponseData Parameters:

Functions Details

Name Type Data Type Require Description
d

code Attribute Int Yes Status of the function. 200success
data Element Sequence of data Yes Detailed description below
Msg Attribute Sequence of data Yes Status- Success or failed
Recordcount Attribute Sequence of data Yes Number of retrievediles
Sequence of data

Name Type Data Type | Required Description
Columns details Attribute  List Yes block offileswith all columngpopulatedin the

Example of GaiploadedfilesResponsdunction:

{
"code": 200,

"data": [ {
"type": "uploadedFileStatus",
"fileName": "ShortLongCodes 20171208 12345678_1 06.dat",
"msg": "Line [2] [sShortCode][1040] Value already exists
"size"; 89,
"status": "K",
"tid": 1800,
"uploadedDate"; "20181-03T13:28:34"
1,
"msg": "OK",
"recordCount"; 3

}

database

4.11.8 RestAPIReturnUpload Code
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ALL

Trade Status
Value

W

@)

Status

Saturn status

Saturn status

Saturn status

Saturn status

Function applying to all users

Upload Status

Working
OK

Error

KO
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Functions Details

Comment

Uploackdfile sent and currently under processing
Uploackdfile processed successfully.
Uploackd file processed, but with errors raised.

(ONLY FOR SLC)
Uploaded file processed, but with error raised.














































































































































































































































































































































































