,'. EURONEXT

Document title

TOTAL RETURN FUTURES CONVERSION PARAMETERS FILES

Document type or subject

Specifications

Revision number/ Version number Date

1.6 16 Jan 2019
Number of pages Author

11 Euronext

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

Euronext refers to Euronext N.V. and its affiliates. Information regarding trademarks and intellectual property rights of Euronext is
located at https://www.euronext.com/terms-use.

© 2019 Euronext N.V. - All rights reserved.


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

Total Return Futures Conversion Parameters Files Preface

PREFACE

ABOUT THIS DOCUMENT

This document sets out the file format specifications for Total Return Futures Conversion Parameters files
and provides detailed field descriptions.

ASSOCIATED DOCUMENTS

Please visit https://derivatives.euronext.com/fr/total-return-futures

SUPPORT

m EUA environment: ctsg@euronext.com or +33 1 8514 8588.

m Production environment (derivative markets): EMSDerivatives@euronext.com or +31 20 721 9585.
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CHANGE SUMMARY

The following lists only the most recent modification made to this revision / version of the document.
Please see the Appendix for the document revision history.

REVISION NO. |DATE CHANGE DESCRIPTION
1.5 09/10/2018 | Header change for field #17 ‘Cumulatative_Dividend_Index’
New file name and file directory on the EFS following change in segments.
Two segment & folders removed: Futures; Options
Three new segments added: EquityDerivatives; IndexDerivatives; FinancialDerivatives
16 16/01/2019 Header changﬂe f’?r field Cumulatativ?Dividen(:ﬂndgx_ in XML filel, corrected name by removing
unnecessary “ta”. Corrected name - ‘CumulativeDividendIndex
Sample data updated to dates in 2018.
Format and naming changes.
Updated references from Preliminary to “Start of Day (SOD)” and from Final to “End Of Day (EOD)”
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1. INTRODUCTION

The TRF Conversion Parameters files provide the following data to the members on a daily basis:

m Contract referential data: Contract code, Maturity, Number of days to expiry, Daily Settlement Price, etc.

m Pricing of Funding leg and Dividend leg: Daily accrued funding, Daily accrued dividend, Accumulated
funding, Accumulated dividend, etc.

For additional information on the TRF Conversion Parameters files and on the EFS please contact

m EUA environment: Euronext Customer Technical Support Group (CTSG) team : ctsg@euronext.com

m Production environment (Derivative markets): EMSDerivatives@euronext.com
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2. TRF CONVERSION PARAMETERS FILES DELIVERY TIMES

Two TRF Conversion Parameters files are produced each day. A Start Of Day (SOD) file is available before
opening with limited data at 7:00 CET and an End Of Day (EOD) file is available after closing with extended
data before 20:00 CET. Those files are available via the Euronext File Server (EFS) and on Euronext website.
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File Contents

3. FILE CONTENTS

The TRF Conversion Parameters files provide the following data on a daily basis:

m Contract characteristics: Maturity name, Number of days to expiry, Daily Settlement Price...

m Indices values of the previous day and current day: CAC 40 Funding index, CAC 40 Synthetic index and
the CAC 40 Cumulative Dividend index.

3.1 FILE ACCESS

Below is the folder structure that will contain files for 5 rolling trading days on the EFS:

hitecture

OptigMDG

Description

Defines that all the following files are OptigMDG

L Environment

Defines if this is in “Production”, “v-EUA” or “p-EUA”

L Segment

Defines the segment

L Current

For the current day file

The Segment can be:

- EquityDerivatives

- IndexDerivatives

- FinancialDerivatives
- Commodities

The file will be available under the “IndexDerivatives” segment.

)| Aamistation

¥ £ OptighDG
v Ev-EUA
» (3 Indices
» (1 Commodities
v B IndexDerivatives
3 Carent
> 3 EquityDerivatives
>3 Bd
» (3 Funds.
» (] Fixedincome
» (3 Equities.
» £ WarranisAndCertifcates
£ current
» (2 TradeRaportingAndPubication
» (1 ApprovedPublicationArrangement
> CIpEua

© 2019 Euronext N.V. - All rights reserved.
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File 4| size Last Modified
OptigDG_v-EUA_Derivatives StandngDataFie_inde; 2518 20190111 23:22:03
OptigDG_v-EUA_Derivatives StandngDataFie 2518 2019-01-14 23:20:54
OptigNDG_v-EUA_DerivativesStandngDataFie 2518 20190115 23:21:57
OptighDG_y-EUA_Derivatives StandngDataFie 2518 20190116 23:17:54
OptigHDG_v-EUA_Openinterestile_index 172K 20190111 22:13:31
OplighDG_y-EUA_Openints 20190115.xmi 172K 20180114 22:13:48
OptighDG_v-EUA_Op 20130116.xmi 172K 20180145 22:44:39
OptigHDG_v-EUA_Openints . 20190117.xm! 172K 20180116 22:13:03
_vEUA] EOD_20130111.csv 54KB 2018-01-11 19:08:57
_v-EUA T EOD_20180111.xm! 257KB 20190111 19:08:57
s vEUA T EOD_20130114.c5v 54KB 2019-01-14 19:07:28
s vEUA T ._EOD_20190114.xmi 257KB 2019-01-14 19:07:28
_vEUA T ;_EOD_20190115.c5v 54K8 20180115 19:05:48
_vEUA T ;_EOD_20190115.xmi 257KB 20180115 19:07:55
_v-EUAT ._EOD_20190116.c5v 54KB 2019-01-16 19:06:13
_v-EUA_] ;_EOD_20190116.xmi 257KB 2019-01-16 19:06:13
 v-EUAT 500_20190111.csv 26KB 20190111 07:02:01
_v-EUA ] 50D_20180111.xm! 229K8 20190111 07:04:09
_v-EUA ] 50D_20130114.c5v 26KB 2019-01-14 07:03:40
s_v-EUA T 50D_20190114xml 229KB 2019-01-14 07:03:40
:_vEUA T ._S0D_20190115.csv 25K8 20180145 12:03:51
_vEUA] ._S0D_20190115.xm! 229K8 20190118 12:03:51
_v-EUA_] 50D_20130116.c5v 26KB 2018-01-16 07:02:16
_v-EUA T ._S0D_20130116:xm! 29K8 2018-01-16 07:02:16
:_vEUA 50D_20190117.c5v 26KB 20190117 07:02:14
:_vEUA . S0D_20190117.xm! 220KB 20190117 07:02:14

1.6



Total Return Futures Conversion Parameters Files File Format

4. FILE FORMAT

4.1 FILE NAME

File name will follow this template:

UTPDerivatives_<ENV>_TotalReturnFuturesConversionParameters_IndexDerivatives_SOD_YYYYMMDD.csv
UTPDerivatives_<ENV>_TotalReturnFuturesConversionParameters_IndexDerivatives_SOD_YYYYMMDD.xml
UTPDerivatives_<ENV>_TotalReturnFuturesConversionParameters_IndexDerivatives_EOD_YYYYMMDD.csv
UTPDerivatives_<ENV>_TotalReturnFuturesConversionParameters_IndexDerivatives_EOD_YYYYMMDD.xml

Where <ENV> can take the following values: Production, v-EUA, p-EUA.
Where SOD stand for Start Of Day and EOD for End Of Day.

4.2 FILE LAYOUT
The layout of the file is the same between the Start Of Day (SOD) and the End Of Day (EOD) file.

The field formats represented in this document are in the following format:

Functional Description
Format P

Date Date of an event. YYYYMMDD hh:mm:ssZ where Z = UTC
Numerical Generic numerical field.
Text Text in 1ISO-8859-15.

4.3 CSV FILE FORMAT FOR TRF CONVERSION PARAMETERS FILE

- Field separator: “;”
- Separator at the end of the line
- First line contains columns’ header

- Decimals separator: “.
- Numeric can be negatively signed: “-“
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File Format

Format Description Example Values Preliminary Final
_— . . S 20181004
1 | Publication_time Date Time when the file is generated 18:02:08 X
2 | Contract_code Text Contract identifier JFFCS X
Expiry_code Text Maturity identifier with format MMMYY DEC18 X
4 | Symbol_index Text Contract symbol index 4184600006 X
20181004
5 | ProdBusDate Date Date of current day 00:00:00 X
6 | AnnualisationFactor Numerical | Always equal to 360 360 X
7 | BusinessDayOffset Numerical | Always equal to 2 2 X
. 20181008
8 | DaySettlDate Date Date of current day + 2 business day 00:00:00 X
. . Today's DaySettIDate - Yesterday's
9 | FundingDays Numerical DaySettiDate 3 X
20181004
10 | InstBusDate Date Date of current day 00:00:00 X
. . 20181227
11 | ExpSettlDate Date Expiry date + 2 business days 00:00:00 X
12 | DaysToMaturity Numerical | The days to maturity for each expiry 80 X
13 | SettiSpread Numerical | Orderbook settlement price in index points 0.59369 X
14 | SettlBasis Numerical | Orderbook settlement price in basis points 5 X
15 | SettIClgPrc Numerical | DSP in index points 5822.81 X
16 | Funding_Index Numerical | Funding index of current day (C4FU) -0.27799613 X
17 | Cumulative_Dividend_Index | Numerical Accumulated dividend index of current day 330.83 X
(C4CD)
18 | Preliminarylndex Numerical | CAC index close of the previous business day 5491.40435428 X
19 | Finallndex Numerical | CAC index close of the current day 5410.84609635 X
20 | FundingRate Numerical | EONIA index of the previous business day -0.00365 X
21 | DailyFunding Numerical Today s Funding Index Close - Yesterday's -0.1670311 «
Funding Index Close
Today's Accumulated dividend Index Close - 0
22 | DailyDistribution Numerical | Yesterday's Accumulated dividend Index X
Close
23 | syntheticDividendindex Numerical CAC synthetic dividend index (C4SD) close of 5741.40200420 «
the current day
© 2019 Euronext N.V. - All rights reserved. 9o0f11 1.6
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4.4 XML FILE FORMAT FOR TRF CONVERSION PARAMETERS FILE

Field Format ‘ Len ‘ Description Values Preliminary Final

TRFConversionParametersFile

ExpiryConversionParametersUnitary

- Time when the file is 20181004
PublicationTime Date 17 generated 18:02:08 X X
ContractCode Text 5 | Contract identifier JFFCS X X
. Maturity identifier with format
ExpiryCode Text 5 MMMYY DEC18 X X
Symbolindex Text 10 | Contract symbol index 4184600006 X X
20181004
ProdBusDate Date 17 | Date of current day 00:00:00 X X
AnnualisationFactor Numerical 1 | Always equal to 360 360 X
BusinessDayOffset Numerical 1 | Always equal to2 2 X
Date of current day + 2 20181008
DaysettiDate Date 17 business day 00:00:00 X
. . Today's DaySettIDate -
FundingDays Numerical 1 Yesterday's DaySettiDate 3 X
20181004
InstBusDate Date 17 | Date of current day 00:00:00 X
. . 20181227
ExpSettiDate Date 17 | Expiry date + 2 business days 00:00:00 X
DaysToMaturity Numerical 1 The.days to maturity for each 80 X X
expiry
SettlSpread Numerical 8 Qrderbo9k settlement price in 0.59369 X
index points
Sett|Basis Numerical 3 Ord.erbo.ok settlement price in 5 «
basis points
SettlClgPrc Numerical 8 | DSPin index points 5822.81 X
FundingIndex Numerical 8 Funding index of current day -0.27799613 X X
(CAFU)
CumulativeDividendIndex Numerical 8 Accumulated dividend index of 330.83 X X
current day (C4CD)
. ) CAC index close of the 5491.40435428
Preliminarylndex Numerical 8 . K X X
previous business day
. . CAC index close of the current 5410.84609635
Finalindex Numerical 8 day X
FundingRate Numerical 3 EONIA index of the previous -0.00365 X
business day
Today's Funding Index Close - -0.1670311
DailyFunding Numerical 8 | Yesterday's Funding Index X
Close
Today's Accumulated dividend | O
I . Index Close - Yesterday's
DailyDistribution Numerical 8 Accumulated dividend Index X
Close
N . CAC synthetic dividend index 5741.40200420
SyntheticDividendIndex Numerical 8 (C4SD) close of the current day X
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APPENDIX A: REVIEW LOG, DOCUMENT HISTORY, SIGN-OFF

DOCUMENT HISTORY

REVISION NO. |DATE CHANGE DESCRIPTION

New file name and file directory on the EFS following change in segments.
Two segment & folders removed: Futures; Options
Three new segments added: EquityDerivatives; IndexDerivatives; FinancialDerivatives

Header change for field CumulatativeDividendindex in XML file, corrected name by removing
1.6 16/01/2019 | unnecessary “ta”. Corrected name - ‘CumulativeDividendIndex’

Sample data updated to dates in 2018.
Format and naming changes.
Updated references from Preliminary to “Start of Day (SOD)” and from Final to “End Of Day

(EOD)”
Header change for field #17 ‘Cumulatative_Dividend_Index’, corrected name by removing

1.5 09/10/2018 | unnecessary “ta” from ‘Cumulatative_Dividend_Index’ to ‘Cumulative_Dividend_Index’ in CSV
file

1.4 10/09/2018 | Changing the file directory

1.3 17/08/2018 | New file name on the EFS

1.2 19/07/2018 | Removing spaces in the field name of the xml file

1.1 17/07/2018 | Adding Symbol Index in the client file

1.0 23/04/2018 | Initial version
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