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1. Document Administration

1.1 Document Change History

Version Date Status Changes Author
1 2017-11-07 Initial - Patrik Strunk, Jan
Document Lehmann, Mathias
Ponnwitz
1.1 2017-11-17 Update - For Transaction Reporting René Heller, Jan
INTERNAL_PARTY_ID as one of the Lehmann, Robert
identification methods has been Moll, Mathias
removed. The according other Ponnwitz
identification choices need to be
applied.

- Details on certificates (decryption,
encryption, signing) and on the the
certificate self-service

1.2 2017-11-24 | Update - Instrument file naming Mathias Ponnwitz,

- Instrument File for MiFID Il / MiFIR Rene Heller

- Corrections and error handling

- Validation and preparation - Positions
and Transactions

- Decryption of provided files

1.3 2017-11-27 | Update - Non-member reporting added (4.2, Jan Lehmann,
5.1.1,5.1.4) Marcus Mittendorf

- Transaction Reporting added
branchMembershipCountry (RTS 22,
Field 37, 5.2.3.2)

- Known issue list (7)

1.4 2018-01-17 Update - Service times added (2.3) Marcus Mittendorf,

- Glossary extended (2.4) Rene Heller

- Separation of position and transaction Jan Lehmann
reports for EEX and Powernext (4.5.3)

- Additional information on the split-up of
positions (5.1.1, 5.3)

- Minor clarifications (5.1, 5.2)

- Hyperlink for the certificate self-service
extended by forward slash (6.2.1)

15 2018-06-07 Update - Position reporting requirement Marcus Mittendorf,
addressed to non-clearing members Rene Heller
only (4.2) Jan Lehmann

- Strict population of the position holder
category field (5.1.3.2)
- Minor clarifications (4.5, 4.6, 5, 5.3)
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2. Introduction.

2.1  Aims of this Document

This document aims at describing the preconditions, steps and knowledge for the use of the MiFID
II/MIFIR Data Services. In this context, the following aspects will, in particular, be presented:

- Preconditions for customers of the MiFID IlI/MiFIR Data Services

- Possibilities for communication between the MIFID [I/MIiFIR Data Services customer and EEX

- Description of the steps related to the amendment of position reports (MIFID 1) and
transaction reports (MiFIR)

- Detailed description of the data provided and reported.

Please note: EEX and Powernext cannot and does not provide legal advice in the context of these Data Services and any
document related hereto. Therefore, all statements or descriptions made in this document shall not be considered as being
legal advice. Please be aware, that further admission or regulatory requirements than those outlined in this document, could
apply to your firm.

2.2 Target Group of this Document

This document is addressed to potential customers of the EEX Group MiFID lI/MiFIR Data Services.

2.3 Contact Details and Availability

In case of any question related to the MiFID II/MiFIR Data Services please contact our Reporting
Services I Support Team under the following contact details.

Reporting Services i Support Team
Phone: +49 341 2156 380 / -165
E-Mail: reporting-services@eex.com

The Support Team is usually available from Monday to Friday between 9am and 5pm CET/CEST.

Support will not be provided during times when EEX or Powernext derivative markets are not open
for trading (e.g. Boxing Day).

2.4 Glossary

Term Definition
EEX European Energy Exchange
GUI Graphical User Interface
PKI Public Key Infrastructure
MIC Market Identification Code

6
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Term Definition
MIFID II Markets in Financial Instruments Directive (2014/65/EU)
MiFIR Markets in Financial Instruments Regulation ((EU) No 600/2014)
NCA National Competent Authority
RRH Regulatory Reporting Hub of Deutsche Borse
XML Extensible Markup Language
XSD XML Schema Definition

7
Release 1.5 © EEX AG T part of eex group



) eex group

3. Preconditions

Various preconditions have to be fulfilled for the use of the MiFID II/MiFIR Data Services.

3.1 Becoming a MiFID lII/MiFIR Data Services Customer

The process for becoming a data services customer is described below along with the applicable

preconditions.

(P Request of the required information and documents
v

@ Provision of the Master Data
v

@ Setup of the relevant accounts/accesses
v

QID Application for a certificate
v

@ Beginning of using the data services in production

3.1.1 Request of the required information and documents

Required information and documents can be downloaded from the URL:
https://www.eex.com/en/regulatory-reporting-services/mifid2-mifir/reporting-
services/overview or requested from the Reporting Services i Support Team (contact details see 2.3
Contact Details).

The future data services customer has to conclude the MiFID II/MiFIR Data Services contract in order
to use these services.

3.1.2 Provision of the Master Data

The master data is necessary for the identification and setup of the data service customer for their
relevant accounts and access.

The master data must be provided to Reporting Services i Support Team in the context of the
conclusion of the MIFID II/MIFIR Data Services Agreement.

Additional to the master data provided the IP address or IP address range of the users/systems,
which should access the Data Services FTP and the PKI Self-Service GUI, must be provided by the
customer via E-Mail to the Reporting Services i Support Team. This is necessary to grant these
users/systems access to the Reporting Services FTP and PKI Self-Service GUI.

8
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3.1.3 Setup of the relevant accounts/accesses

If the Reporting Services i Support Team has received the relevant master data the following
accounts/accesses will be set up by EEX Group.

1. Reporting Services application setup
C You will receive the information that you are set up in the reporting services application.

2. IP Whitelisting
C You will receive the information that the IPs (or IP address range, named by you in

chapter 3.1.2 Provision of the Master Data) is whitelisted.
o Please note: Possibly a whitelisting on customer side is also technically necessary to use the data
services.

3. FTP server account
C You will receive the information (username and other access details via email, password
via telephone) that your FTP server account is set up.

4. PKI Self-Service account
C You will receive the information that you are set up to use the PKI Self-Service and to

request a certificate.
o Please note:
A This certificate is necessary in the process of amending the relevant data.
This concerns the following points:
A Provision of encrypted files/data on the Data Services FTP to the customer.
A Decryption of these files from the Data Services FTP by the customer.

A ltis not possible to use self-signed or third party certificates. Only certificates generated via
the PKI Self-Service are accepted in the context of this Data Services.

Please note: Depending from of the provision of all necessary master data by the customer the process of setting up the
relevant accounts/accesses can take up to 5 working days.

3.1.4 Application for a certificate

To decrypt the files which are provided by EEX Group on data services FTP (see chapter 6.1 FTP Server)
as part of these data services, a data services customer related certificate, provided by EEX, is
necessary. To receive this certificate you have to follow the described steps in the chapter /6.2.1
Application for a Certificateo .

After the completion of i thte dthpqehficateacani be nsedfbpthe a
customer to decrypt the files provided by EEX on the data services FTP (see chapter 6.1 FTP Server).

3.1.5 Beginning of using the data services in production
The data services customer has fulfilled the necessary preconditions and begins to use the data
services in the production environment.

Details related to the reporting and data provision workflow and further technical details can be found
in the following chapters.

9
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4. Reporting Details

4.1 Introduction and Infrastructure

MIFID 1l and MiFIR, which come into effect on 03/01/2017, require a daily reporting of positions and
transactions traded in the commaodity derivatives and emission allowances. The reporting has to be
provided to the related competent national authority of the trading venue. For EEX, the reports must
be provided to BaFIN, and for Powernext to AMF.

MIFIR transaction reporting and MiFID position reporting as part of EEX/Powernext reporting
solutions help clients to meet their reporting requirements.

MIFID II Position and Transaction Reporting Infrastructure

— Member
. Short codes
Tradmg and decodes » »
@ CEGH Initial: Instrument Draft Amended D1rectl
member data reports reports reporting
yeex master data | (daily) (daily) or GUI
- default access
3} guspuint vatues‘
nordic (one time)
v v v
power
e Regulatory Reporting System Regulatory
2px Order and EEX Group Reporting AME
trade data Hub -
Deutsche
— — Birse
ECC Clearing
End-of-day Draft report creation and Final
position and acceptance of amended report position
ECC transaction and =$| BaFIN
data transaction
reports

4.2 Commodity Derivative Position Reporting

Pursuant to Article 58(1)b MiFID I, Investment Firms or market operators operating a Trading Venue
(as defined in Article 4 Paragraph 1 No. 24 MIFID II) will be obliged to provide the NCA daily with a

compl ete breakdown of all positions (APosition Br e
all owances and derivatives thereof (A CommVdeduet y D
Positionso) . -Vénuegositiomsheldihy their cliénts (and the clients of the clients up to

the end client).

To enable Trading Venues to provide such Position Breakdown Data to the NCA, the members of
RMs/ OTFs/ MTFs (i Exc h a togoeplymaethmiste58(3) MiFID H and jerovide at least
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on a daily basis Position Breakdown Data for all Commodity Derivative contracts traded on that
venue to the respective venue, incl. Position Breakdown Data of their clients (up to the end client).

The aforementioned requirements are substantiated by delegated acts (e.g. Commission Delegated
Regulation (EU) 2017/565, Commission Delegated Regulation (EU) 2017/591 and Commission
Implementing Regulation (EU) 2017/1093).

EEX/Powernext will leverage ECC position data to generate a draft report with all the information
available for each exchange member (NCM).

Exchange Members of EEX and Powernext may submit alternatively their Position Breakdown Data
acc. to Art. 58 (3) MIFID Il to the RRH-interface of the DBAG Group for further provision to the
authorities. As a precondition, the member has to tick ADDITIONAL SERVICE 3 in the MIFID IlI/MiFIR
Data Services Agreement of EEX and concluded a separate Connectivity Agreement with DBAG.

If trading members of EEX and Powernext are Investment Firms, who are not in a position to collect
Position Breakdown Data down to the end client, particularly from further Investment Firms, EEX
provides the option of a non-member reporting. Non-members can conclude the MiFID II/MiFIR Data
Services Agreement with ADDITIONAL SERVICE 2 ticked and deliver the required data directly to
EEX.

Please note that the position reporting requirement is addressed to trading participants of
EEX and Powernext and exclusively in their capacity as a non-clearing member of ECC.
Clearing members are not required to provide position reports, unless their positions refer to
their own non-clearing member role.

4.3 Commodity Derivative Transaction Reporting

Art. 26 MIFIR forces investment firms or market operators operating a Trading Venue (as defined in
Article 4 Paragraph 1 No. 24 MiFID II) which execute transactions in financial instruments to report
complete and accurate details of transactions to the competent authority as quickly as possible and
no later than the close of the following working day.

EEX/Powernext will leverage ECC6s position transaction data as we
system (T7) and combine this information with instrument reference data and configuration data

provided by the members, to create a draft MiFIR transaction report. If required by the regulation,

members will amend the data by uploading an amended file via the data services FTP (see chapter 4.5

Reporting Workflow).

Exchange Members of EEX and Powernext may alternatively submit their transaction data directly
into the RRH-interface to provide the report to the authority. As a precondition, the member must first
sign an opt-out form for legal reasons (obligations of the trading venue).

4.4 Instrument File

The purpose of the instrument file is to give the relevant information to create MIFID Il position
reports (ITS 4) and MIFIR transaction reports based on member internal data considering the
relevant instrument details provided by the exchange.
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4.5 Reporting Workflow
Following you will find a description of the reporting workflow.
Step Time (CET/CEST)

@Generatinn and provision — EEX Group till 10:00 a.m.

______________________________ Yoo

Amendement, encryption and upload — customer |[till 02:00 p.m. !

g

e

@Validation and preparation — EEX Group after 02:00 p.m.
v
@Su bmission and provision — EEX Group till 06:00p.m.

-------------- Only necessary if a report is amended by the data services customer.

4.5.1 Generation and provision - Positions in context of MiFID Il

EEXwillaut omatically generate a full positindedr &ECADt
schema described below (see chapter 5.1.3 Report Details) and make it available (see chapter 6.1 FTP Server)

to members by 10:00 a.m. CET/CEST on each business day following an EEX/Powernext trading

day.

The draft report is based on ECC position data, member static data and default values provided by
the member. It always assumes that the relevant Non-Clearing Member (NCM) is the end-client in
accordance with the regulation. For the hedge vs. speculative default, members provide a global
default value as part of the MiFID IlI/MiFIR Data Services Agreement.

Members can download draft position reports and upload new versions using the FTP interface (see
chapter 6.1 FTP Server) of E E X G r datapséndces. For connectivity parameters and other technical
aspects of the interface incl. folder structures (see chapter 6.1.1 Folder structure) and file name conventions
(see chapter 6.1.2 File naming convention), see the following chapters.

4.5.2 Generation and provision - Transactions in context of MiFIR

EEX will automatically generate a full MiFIR transaction report in Deutsche Boérse®& Regulatory
Reporting Hub File format (see chapter 5.2 Reporting of Transactions in context of MiFIR) and make it available
(see chapter 6.1 FTP Server) to members by 10:00 a.m. CET/CEST on each business day following an
EEX/Powernext trading day.

The draft report is based on EEX and Powernext Exchanges (including CEGH, PEX, Gaspoint
Nordic) order and trade data as well as ECC position transaction data, member static data and
default values provided by the member. The draft transactions are provided to the Member (NCM)
finally having the trade after all trade adjustments (incl. Give-ups) to facilitate the correct provision of
the risk reducing flag. Independent from the Member getting the transaction for final adjustment the
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initially acting member will be identified as the executing entity at the exchange using also the
Decision Maker and Executing trader information as provided by that member on the order.

Members can download draft transaction reports and upload new versions using the FTP interface
(see chapter 6.1 FTP Server) Of EEX Gr oupads d Bar aonnsctvityvparaneeters and other
technical aspects of the interface incl. folder structures (see chapter 6.1.1 Folder structure) and file name
conventions (see chapter 6.1.2 File naming convention), see the following chapters.

4.5.3 Amendment, encryption and upload - Positions and Transactions

Members can amend the draft reports provided by EEX or generate reports based on own data
sources. All submitted positionr eport s must use the AExtended FCAO
t he me mb dicaklesposiigng All submitted transaction reports must adhere to the schema
provided by EEX (URL. https:/www.eex.com/en/regulatory-reporting-services/mifid2-mifir/reporting-
services/transaction-reporting)and must include all of the member 6s

The timeline for modifications will be 10:00 7 14:00 CET/CEST. Partial deliveries or reports with a
reduced set of attributes are not supported.

Please note: Corresponding to the respective provision by EEX, members are expected to provide separate position
reports for

1 the EEX trading venue which includes the regulated market and the financial products on the OTF market and

1 the Powernext trading venue which includes the regulated market and the financial products on the OTF market.

The same applies to the transaction reports for both trading venues.

4.5.4 Validation and preparation - Positions and Transactions

After the submission of the amended reports by the member the files will imported and decrypted by
EEX. Afterwards they will be validated and prepared for further submission to the Regulatory
Reporting Hub (RRH) of Deutsche Boérse AG.

Please note: Every received amended Report will be validated against the Instrument File for the
respective business day. This validation shall verify that only relevant Instruments are reported and
that such are reported with the correct attributes, e.g. Position Maturity is specified correct. In
addition, amended reports are also validated against the draft report to verify that all relevant
positions are included and that the correct Position Quantities are reported.

Incorrect or incomplete amended reports may not be used for the submission to the Regulatory
Reporting Hub; as a result, the draft report will be submitted instead.

4.5.5 Submission and provision - Positions and Transactions

RRH automatically submits the reports to the National Competent Authority (NCA). For each
member, EEX will submit the latest received validr epor t . Depending on the m
can either be an uploaded version or the locally generated draft report.
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4.6 Corrections and error handling

An acknowledgement process will be introduced once the entire error handling and response process
from AMF/BaFin down the chain becomes clearer.

EEX will be monitoring the data delivery stream and set the priority to make sure that data arrive at
the a u t h o rintetfaces. sObvious structural issues will be communicated by email to members.
However, it is unlikely that authorities will already validate data on single field level and a respective
email should not be expected in the early days of MiFID II/MiFIR data reporting.

1 what is the cut off time (after the original 2pm CET deadline) by which such resubmission
must be received by yourselves and

1 what is the mechanism for sending such resubmissions? Is it the same as the process for the
initial submission?

Any later submission will not be processed automatically. Manual intervention will not be assured and
can only be handled on a best effort base without any kind of warranty.

14
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5. Description of the data to be reported
5.1 Reporting of Positions in the context of MiFID Il

5.1.1 Overview

As part of MIFID II, there is an obligation for EEX and Powernext to submit a daily/weekly position
report to the relevant National Competent Authorities (NCASs), e.g. BaFin/AMF (Article 58, paragraph
1). EEX/Powernext will leverage ECC position data to generate a draft report with all the information
available for each exchange member (NCM). Exchange members are required to support the
position reporting of the trading venues (Article 58, paragraph 3) and can do so using the regulatory
reporting solution of EEX Group.

Members can access and amend the draft reports provided by the regulatory reporting service of
EEX Group. Members only need to contribute additional information not available to the exchange
(for non-investment firms this will include the hedge/spec flag). Split-up of positions on client level
can be created based on the draft reports generated by EEX.

If trading members of EEX and Powernext are Investment Firms, who are not in a position to collect
Position Breakdown Data down to the end client, particularly from further Investment Firms, EEX
provides the option of a non-member reporting. The dedicated chapter 5.1.4 shall be considered.

Members being Investment firms have the additional obligation to submit own position reports for off-
exchange positions to NCAs. Reporting of off-exchange positions is supported (for derivatives listed
at EEX/Powernext).

5.1.2 Position Report Schema

So far, the Financial Conduct Authority of Great Britain (FCA) is the only National Competent
Authority (NCA) with a published ITS4 adaptation (xml schema and reporting guideline). Other NCAs
(e.g. BaFin/AMF) have not yet published technical interface specifications or a schema file. EEX will
suggest the usage of the FCA schema to our relevant NCAs, BaFin and AMF and therefore bases its
planning activity on this structure.

FI'A has publi shed an abdsedtoremulliedvorksbpsowithsirdiseyrpartners.
This schema offers full consistency for all attributes included in the FCA schema. Additional (optional)
attributes added where required by trading venues or firms for internal processes.

EEX will use t he n&feridaaredckadge with thé mesbehs @amd assumes that the
original FCA schema can be used for data exchange with all relevant NCAs.

5.1.3 Report Details

5.1.3.1 Report Structure

The X ml document of t he @ E xcdnsistsd eofl a Fshdled sc
FininstrmRptgTradgComPosRpt element containing one Header element for general report attributes

and multiple CPR elements for the report data. Depending on the type of record, the CPR element

must contain exactly one of the following elements for the Report Status:

1 NEWT for a newly submitted report record
1 CANC for a cancellation of a previously submitted record
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1 AMND for an amendment of a previously submitted record

5.1.3.2Report Contents and Validation

The table below gives an overvi ew aadsuppdrtedlbg BEXi n t |
Group. Files uploaded always have to be valid with regard to the Schema Definition for the upload

file.

1 ITS4 Field shows the field name as specified in the ITS4 document.
(Fields, which are not part of the ITS4 and have been added with the extension, are marked
withii n/)a o
1 Extended FCA Schema references the entity in the xsd schema.
(The hierarchy levelsuptoiFi nl nstr mRpt gTradgComPos Rpre/ CPR/ <F
omitted; further details on the report structure are provided below.)

1 Format / Valid Values provide the field format, pattern restrictions and lists of valid values
where applicable.

1 Mapping (Draft Report) gives an explanation of the field contents with regard to the draft
report generated by EEX Group. (The specified value ranges apply to both the draft report
and uploaded reports.)

1 Validation (Upload Report) documents additional validation rules applied for uploaded
reports. (As stated above the upload report has to be Schema conformant in the first place to
be processed at all, mentioned validations go beyond the rules defined by the Schema.)

16
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ITS4 Field Extended FCA Schema Format / Valid Values Mapping (Draft Report) Validation (Upload Report)

n/a /Header/VersionInfo/Version Text (25 char) Currentschemaversion( 2. 1. 00) Schema Validation applies.

n/a /Header/Versioninfo/Notes Text (50 char) Schema version description No validation

n/a /Header/Environment Text; enumeration: 'PRO' - for production Environment the report is submitted to
- 'PRO 'SIM' - for all test and acceptance
- 'SIM' environments

n/a /Header/SubmissionID Text (50 char) Populated in the draft for information only. No validation

n/a /Header/SubmitterID Text (35 char) LEI of EEX LEI of EEX

n/a /Header/ReceiverlD Text (35 char) Please also setto NCADEOG f or Baf Novalidation

ANCAFRO findhe upfoddit the
current stage.
Please note that this field must not be empty.

n/a /Header/UltimateReceivingNCA  Text (35 char) ANCADEO for BaFin NCA for the product (using the specified
ANCAFRO for AMF domain values)
Report reference /ReportRefNo (see table in 5.1.3.3 below) Members can apply the reference number
number format defined by EEX Group or use an own
format.

Reference numbers must be unique and
cannot be reused in case a Position is split
up or for different business days)

Date of the trading /CPRBody/BusDt ISO 8601 date Trading day Date value must be Cactual date

day of the reported (YYYY-MM-DD)

position

Reporting entity 1D /CPRBody/RptENt/LEI Text; pattern restriction ~ Member LEI if the member is a legal entity; LEI of the reporting member or empty for a

empty otherwise natural persons

Reporting entity ID /CPRBody/RptEnt/National D/ Text (3-35 char); Member National ID if the member is a National ID of the reporting member or
Othr/ld pattern restriction natural person; empty otherwise empty for legal entities

Reporting entity 1D /CPRBody/RptEnt/NationallD/ Text; pattern restriction:  National ID Schema for schema values "NIDN" or "CCPT" or empty for legal entities
Othr/SchmeNm/Cd - 'NIDN' "NIDN" and "CCPT"; empty for other schema

- 'CCPT values and legal entities

17
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Reporting entity ID

/CPRBody/RptEnt/National D/

Othr/SchmeNm/Prtr

Text; pattern restriction:

- OCONCAT

National ID Schema for schema value
"CONCAT"; empty for other schema values
and legal entities

"CONCAT" or empty for legal entities

ITS4 Field Extended FCA Schema Format / Valid Values Mapping (Draft Report) Validation (Upload Report)
n/a /CPRBody/RptEntMemberID Text (35 char) 5-char member code Member code of the submitting member
(e.g. ABCEX)
n/a /CPRBody/PstnAcct Text (200 char) Not used by EEX Group No validation
Position holder 1D /CPRBody/PstnHIdr/LEI Text; pattern restriction Member LEI if the member is a legal entity; LEI of the position holder or empty for natural

Position holder ID

Position holder ID

Position holder ID

n/a

Email address of
position holder

/CPRBody/PstnHIdr/NationallD/

Othr/Id

/CPRBody/PstnHIdr/NationallD/

Othr/SchmeNm/Cd

/CPRBody/PstnHIdr/NationallD/

Othr/SchmeNm/Prtr

/CPRBody/PstinHIldrCategory

CPRBody/PstinHIdrCntctEml

Text (3-35 char); pattern
restriction

Text; pattern restriction:
- 'NIDN'

- 'CccpT

Text; pattern restriction:
- OCONCAT

Text; enumeration:

- 'Investment Firm or
Credit Institution’

- dnvestment Fundd

- @ther Financial
Institutiond

- &ommercial
Undertaking®

- d@®perators with

compliance obligations

under Directive
2003/87/ECO

Text (3-256 char); pattern

restriction

empty otherwise

Member National ID if the member is a
natural person; empty otherwise

National ID Schema for schema values
"NIDN" and "CCPT"; empty for other schema
values and legal entities

National ID Schema for schema value
"CONCAT"; empty for other schema values
and legal entities

Category as provided by the member

Contact email address provided by the
member for notifications of position-related

persons

National ID of the position holder or empty
for legal entities

"NIDN" or "CCPT" or empty for legal entities

"CONCAT" or empty for legal entities

Category of the position holder

Contact email address of the position holder
for notifications of position-related matters

Release 1.5
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matters

ITS4 Field

Extended FCA Schema

Format / Valid Values

Mapping (Draft Report)

Validation (Upload Report)

Email address of
ultimate parent
entity

Parent of collective
investment scheme
status

Ultimate parent
entity ID
Ultimate parent
entity ID
Ultimate parent
entity ID

Ultimate parent
entity ID

Identification code
of contract traded
on trading venues
Venue product
code

/CPRBody/
ParentPstinHIdrCntctEml

/CPRBody/PstinHIdrIsldpdtind

/CPRBody/PrntEnt/LEI
/CPRBody/PrntEnt/NationallD/
Othr/Id
/CPRBody/PrntEnt/NationallD/
Othr/SchmeNm/Cd

/CPRBody/PrntEnt/NationallD/
Othr/SchmeNm/Prtry

ICPRBody/ISIN

/CPRBody/VenProdCde

Text (3-256 char); pattern
restriction

Text; enumeration:
- TRUE®S
- 'FALSE'

Text; pattern restriction

Text (3-35 char); pattern
restriction

Text; pattern restriction:
- 'NIDN'

- 'CCPT

Text; pattern restriction:
6 CONCAT

Text; pattern restriction

Text (1-12 char)

Contact email address provided by the
member for correspondence in relation to
aggregated positions

Report on whether the member is a collective
investment undertaking that makes
investment decisions independently from its
parent as set out by Article 4(2) of RTS 21;
information as provided by the member

Ultimate parent LEI if the ultimate parent is a
legal entity; empty otherwise

Ultimate parent National ID if the ultimate
parent is a natural person; empty otherwise
National ID Schema for schema values
"NIDN" and "CCPT"; empty for other schema
values and legal entities

National ID Schema for schema value
"CONCAT"; empty for other schema values
and legal entities

Instrument ISIN of the traded instrument (e.g.
future expiry or option contract)

4-character product code

(the MIFID venue product code is aligned
with the limit buckets and therefore
potentially summarizes different ECC
products)

Contact email address of the position

hol der 6s ul t icomespoadenzea r
in relation to aggregated positions

Report on whether the position holder is a
collective investment undertaking that makes
investment decisions independently from its
parent as set out by Article 4(2) of RTS 21.
(value range

LEI of the position h
empty for natural persons
National I' D of the po

parent or empty for legal entities
"NIDN" or "CCPT" or empty for legal entities

"CONCAT" or empty for legal entities
Instrument ISIN of the traded instrument (as
provided in the draft report / instrument file)
Venue product code

(as provided in the draft report / instrument
file)
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ITS4 Field Extended FCA Schema Format / Valid Values Mapping (Draft Report) Validation (Upload Report)
Trading venue /CPRBody/TrdngVenID Text; pattern restriction MIC of Venue (XEER or XPSF for regulated Segment MIC
identifier markets, XEEO or XPOT in case of regulated (as provided in the draft report / instrument
products on OTF market). file)
Paosition type /CPRBody/PstnTyp Text; enumeration: Type of position according to ITS4 MiFID position type
- 'OPTNO (as provided in the draft report / instrument
- 'FUTR file)
- &MISo
- (&DRVO
- @®THRS
Position maturity /CPRBody/PstnMtrty Text; enumeration: Position maturity according to ITS4 MiFID position maturity
- 'SPOT®O (as provided in the draft report / instrument
- @®THRS file)

Note: The Split-up of
positions is currently turned
off. With respect to
overlapping contracts

whose delivery period is not
completely included in the
spot month, such will be
reported as of
positions (‘'OTHR')

according to the respective

ESMA Q&As.
Position quantity /CPRBody/PstnQty Numeric (15-2Real) Net position quantity Total new position quantity on member and
ISIN level must match the draft report
Notation of the /CPRBody/PstnQtyUoM Text; enumeration: Notation of position quantity Notation of position quantity
position quantity - &OTSo6 (A OT H BEdbe used in favour (as provided in the draft report / instrument
- &@NITO of the more detailed file)
- O0OTHE&ER MIFIDQuantityNotationDesc)
Related to /CPRBody/PstnQtyUoMDesc  Text (25 char) Gives for MIFIDQuantityNotation = A O T H Description of the position quantity notation
"Notation of the a more detailed notation definition (e.g. AOTHERO
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position quantity" i MWh o) (as provided in the draft report / instrument
above file)
Delta equivalent /ICPRBody/DeltaPstnQty Numeric (15-2Real) Delta-equivalent quantity of the position No validation
position quantity reported in PstnQty (for PstnTyp = ORTNO
only)
Indicator of whether /CPRBody/RiskRdcInd Text; enumeration: Risk-reducing default value provided by the No validation
the position is risk - TRUED® member
reducing in relation - 'FALSE'
to commercial
activity
ITS4 Field Extended FCA Schema Format / Valid Values Mapping (Draft Report) Validation (Upload Report)
n/a /CPRBody/ClientData/ Text; enumeration: Not used by EEX Group Field excluded
IsNonInvestFirm - TRUE®G

- 'FALSE'
n/a [/ClientData/IsHedgingExempt ~ Text; enumeration: Not used by EEX Group Field excluded

- TRUED®

- 'FALSE'

Please note: Although the population of field <CPRBody/PstinHIdrCategory> is not considered mandatory in the extended FCA schema, EEX
demands a strict population to support the creation of the weekly position report.
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5.1.3.3 Report Reference Number

The following content structure will be applied for the 52 character Report reference number in the
draft report to allow a cross-referencing of the report records to other clearing data sources available
to the member (e.g. ECC reports).

Component Position Example

MIC Code 1-10 000XEERO000

Type Indicator 11 P

Trade Date 12-19 20170919

Member 1D 20-24 ABCEX

Account 25-28 P100

Contract Code 29-46 F1BM22017000000000 (for futures)
PO1BM1220171490000 (for options)

Spot / Other 47 S

Risk-Reducing 48 N

Counter 49-52 0000

Example value: 000XEER000P20170919ABCEXP100PO1BM1220171490000SN0000

5.1.4 Non-Member Reporting

Non-member can report its Position Breakdown Data independently from the trading member who
provides the access to the exchange. The trading member and the non-member shall contractually
clarify that the non-member either provides Position Breakdown Data to the trading member or
directly to EEX. The trading member remains ultimately responsible in case of an insufficient
reporting of the non-member.

The technical requirement follows the rule that the trading member (IF 1) and the non-member (IF 2)
report what they know. Both follow the format requirements from the chapters above.

IF 2, the non-member, would inverse the position it wants to correct by reporting this position for itself

with the inverted sign woeulgd bfiet 5c0036 Oréecptoer gt oebdly &bdy blyF
remains the responsibility of IF 1 and IF 2 to make sure that the position figures are aligned which IF

1 reported initially and IF 2 corrected afterwards. IF 2 would then report its client positions (e.g. client

A A+400, client 2B0Dfi ©3 @d, odl| ifetn5t00¢ fMwi th t he usual
indicated by #fA+0 anid. sBle &as e os anentberrcduld also sk rthis
approach to correct the risk reducing characteristic that might have been indicated wrong by IF1.

By definition the aggregate of all positions reported by IF2, the non-member, from the inversion and
the actual client data has always to be zero. EEX reserves the right to validate the zero sum
characteristics of each position report per ISIN for non-member reports at a later point in time.

There will be no draft position report available for non-members, unless it is set up as a Technical
Non-Clearing Member which requires a more elaborated contractual framework.
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5.2 Reporting of Transactions in context of MiFIR

5.2.1 Overview

As part of MiFIR, there is an obligation for EEX Group exchanges to submit a daily transaction report

for non-investment firms and third-country firms to the relevant National Competent Authorities
(NCAs), e.g. BaFin/AMF (8 26.5, RTS 22).

EEX Group wildl | everage ECC6s position trmadngact.i
system (T7) and combine this information with instrument reference data and configuration data
provided by the members to create a draft MiFIR transaction report.

Applicable exchange members are required to support the transaction reporting of the trading venues
and can do so using the regulatory reporting solution of EEX Group.
1 Members can access and amend the draft reports provided by the regulatory reporting
service of EEX Group
1 Applicable members only need to contribute additional information not available to the
exchange (In the case of exchange trades executed on the continuous market, this is usually
the hedge/spec flag which can be entered at order level, but can also be amended on T+1 up
to an early afternoon deadline)

Investment firms have the obligation to create MiFIR transaction reports. For investment firms EEX
Group will be able to offer the same draft report creation service as stated above. Nonetheless it is
assumed that an investment firm might have more complex amendment requirements and in addition
to the draft reports, further measures have to be implemented.

5.2.2 Transaction Report Schema

The schema applicable forthe EEX Gr oup 6 s d rFIP file upload isbasecod thd dxisting
Deutsche Borse AG Regulatory Reporting Hub (RRH) transaction reporting schema.

5.2.3 Report Details

5.2.3.1 Report Structure

The XML has a multi-layered structure with a header section under the tag reportFile and repeatable
data section under the tag record. The XML-schema and additional details regarding the schema
can be found on the EEX website https://www.eex.com/en/regulatory-reporting-services/mifid2-
mifir/reporting-services/transaction-reporting.

In the following table you find the structure element overview of the Transaction Reporting XML
listing all the relevant structural tags being part of the transaction reporting schema as defined by
Deutsche Borse Group and applicable for EEX based MIFIR transaction reporting:

Structure Element Structure Belongs to Structure
Level

reportFile 0

fileiInformation 1 reportFile

record 1 reportFile

transaction 2 record

processingDetails 3 transaction

mifir 3 transaction
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otherDetails
otherDetails

investmentDecisionld
executionld

Structure Element Structure Belongs to Structure
Level

counterpartyDetails 4 mifir
buyer 5 counterpartyDetails
mifirBuyerDetails 6 buyer
buyerld 7 mifirBuyerDetails
mifirBuyerDecisionMakerDetails 6 buyer
buyerDecisionMakerld 7 mifirBuyerDecisionMakerDetails
seller 5 counterpartyDetails
mifirSellerDetails 6 seller
sellerld 7 mifirSellerDetails
mifirSellerDecisionMakerDetails 6 seller
sellerDecisionMakerld 7 mifirSellerDecisionMakerDetails
transmission 4 mifir
transactionDetails 4 mifir
guantity 5 transactionDetails
price 5 transactionDetails
instrumentDetails 4 mifir
instrumentld 5 instrumentDetails
otherDetails 4 mifir

5

5

5.2.3.2 Report Contents and Validation
The tables below give an overview of the data-fields in the XML Schema. (Please note the obvious:
All upload reports need to be Schema conformant in the first place to be processed at all.)

1 RTS 22 ID refers to the RTS 22 Field ID

1 RTS 22 Reference holds the name of the field as defined in RTS 22
1 Schema Tag Tag name for XML report
1

Belongs to Schema Structure refers to the Transaction XML Structural section of which this
field is part.

1 Format / Valid Values provides the field format, pattern restrictions and lists of valid values
where applicable.

1 Mapping (Draft Report) gives an explanation of the field contents with regard to the draft
report generated by EEX Group. (The specified value ranges apply to both the draft report
and uploaded reports.)

9 Draft indicates if the tag is used in the Draft report, if applicable
Upload indicates if the tag can be used in an upload to EEX Groups SFTP service

1 Mandatory indicates if the tag is a mandatory field for reporting. Tags can be mandatory
(AYO), not maodmadioriyor &INlby mandatory (ACO) . Fo
is mandatory, but which format is a choice therefore the different variants of providing a buyer
ID are all conditionally mandatory, meaning one of the tags needs to be provided.

Please note: The most up-to-date version of this information can always be found on the EEX Webpage -
https://www.eex.com/en/regulatory-reporting-services/mifid2-mifir/reporting-services/transaction-reporting

=

Your counterparty to all on-exchange trades for derivatives of EEX or Powernext operated exchanges is always the central
counterparty, explicitly the ECC with the LEI Af529900M6JY6PULZ
(being it buyer or seller).

Release 1.5


https://www.eex.com/en/regulatory-reporting-services/mifid2-mifir/reporting-services/transaction-reporting

RTS 22 | RTS 22 Schema Tag Belongs to Schema | Format / Valid Values Mapping (Draft Report) Draft Upload Mandatory
ID Reference Structure
1 Report Status actionType processingDetails N - New, M - Modify, C - Cancel N - New Y Y Y
2 Transaction trnRefNumber transactionDetails String 52 characters See chapter 5.2.3.3 Y Y N
Reference Transaction Reference Number
Number
3 Trading Venue tradingVenueTrnldCod | transactionDetails String 52 characters See chapter 5.2.3.4 Trading Y Y N
Transaction 1D e Venue Transaction Identification
(UTI) Code
4 Executing Entity executingEntityld counterpartyDetails LEI of executing firm LEI of Member on Trade, i.e. Y Y Y
executing member for the trade
which is essentially the member
on the Position Transaction with
Suffix "00000".
5 Investment Firm mifidinvestmentFirm counterpartyDetails Y, N Investment Firm Status of Y Y Y
(YIN) Executing Member
6 Submitting Entity | sender fileInformation valid LEI (String with 20 characters) LEI of EEX Group Y Y Y
(529900J0JGLSFDWNFC20)
7 Buyer LEI buyerld valid LEI (String with 20 characters) Depending on Buy or Sell Y Y C
Transaction either the ECC's
LEI or the determinable end
client is formatted (here or in
one of the NATIONAL_ID tags).
For an end-client, if no code is
delivered on the order or the
trade registration the LEI of the
member on the final position
transaction is taken.
7 Buyer MIC buyerld MIC code Y C
7 Buyer NATIONAL_ID_CCPT | buyerld String 35 characters according to see LEI Y Y C
applicable standard
7 Buyer NATIONAL_ID_NIDN buyerld String 35 characters according to see LEI Y Y C
applicable standard
7 Buyer NATIONAL_ID_CONC | buyerld Valid CONCAT Id according to see LEI Y Y C
25
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RTS 22 | RTS 22 Schema Tag Belongs to Schema | Format / Valid Values Mapping (Draft Report) Draft Upload Mandatory
ID Reference Structure
AT applicable standard
7 Buyer NATIONAL_ID_DERC | buyerld String 2 characters see LEI Y Y C
ON
7 Buyer INTC buyerld INTC Y C
7 Buyer INTERNAL_PARTY_ID | buyerld String 35 characters C
8 Country Code of buyerBranchCountry mifirBuyerDetails Two Letter ISO Country Code In Case of a Member LEI the Y Y N
branch Buyer country code of the Branch
holding the relevant
membership is inserted.
9 Buyer first name buyerFirstname mifirBuyerDetails String up to 140 characters Y N
10 Buyer surname buyerSurname mifirBuyerDetails String up to 140 characters Y N
11 Buyer - birthdate | buyerBirthdate mifirBuyerDetails yyyy-mm-dd Y N
12 Buyer Decision LEI buyerDecisionMakerl | valid LEI (String with 20 characters) (structurally left in, but nothing Y Y (03
Maker d automatically added for the draft
report)
12 Buyer Decision NATIONAL_ID_CCPT buyerDecisionMakerl | String 35 characters according to Y C
Maker d applicable standard
12 Buyer Decision NATIONAL_ID_NIDN buyerDecisionMakerl | String 35 characters according to Y C
Maker d applicable standard
12 Buyer Decision NATIONAL_ID_CONC | buyerDecisionMakerl | Valid CONCAT Id according to Y C
Maker AT d applicable standard
12 Buyer Decision NATIONAL_ID_DERC buyerDecisionMakerl | String 2 characters Y C
Maker ON d
12 Buyer Decision INTERNAL_PARTY_ID | buyerDecisionMakerl | String 35 characters C
Maker d
13 Buy Decision buyerDecisionFirstnam | mifirBuyerDecisionM | String up to 140 characters Y N
Maker First Name | e akerDetails
14 Buy Decision buyerDecisionSurname | mifirBuyerDecisionM | String up to 140 characters Y N
Maker surname akerDetails
15 Buy Decision buyerDecisionBirthdate | mifirBuyerDecisionM | yyyy-mm-dd Y N
Maker birthdate akerDetails
16 Seller LEI sellerld valid LEI (String with 20 characters) Depending on Buy or Sell Y Y C
26
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RTS 22 | RTS 22 Schema Tag Belongs to Schema | Format / Valid Values Mapping (Draft Report) Draft Upload Mandatory
ID Reference Structure
Transaction either the ECC's
LEI or the determinable end
client is formatted (here or in
one of the NATIONAL_ID tags).
For an end-client, if no code is
delivered on the order or the
trade registration the LEI of the
member on the final position
transaction is taken.
16 Seller MIC sellerld MIC code Y C
16 Seller NATIONAL ID_CCPT | sellerld String 35 characters according to see LEI Y Y C
applicable standard
16 Seller NATIONAL_ID_NIDN sellerld String 35 characters according to see LEI Y Y C
applicable standard
16 Seller NATIONAL_ID_CONC | sellerld Valid CONCAT Id according to see LEI Y Y C
AT applicable standard
16 Seller NATIONAL_ID_DERC | sellerid String 2 characters see LEI Y Y C
ON
16 Seller INTC sellerld INTC Y C
16 Seller INTERNAL_PARTY_ID | sellerld String 35 characters C
17 Country Code of sellerBranchCountry mifirSellerDetails Two Letter ISO Country Code In Case of a Member LEI the Y Y N
branch Seller country code of the Branch
holding the relevant
membership is inserted.
18 Seller first name sellerFirstname mifirSellerDetails String up to 140 characters Y N
19 Seller surname sellerSurname mifirSellerDetails String up to 140 characters Y N
20 Seller - birthdate | sellerBirthdate mifirSellerDetails yyyy-mm-dd Y N
21 Seller Decision LEI sellerDecisionMakerl | valid LEI (String with 20 characters) (structurly left in, but nothing Y Y C
Maker d automatically added for the draft
report)
21 Seller Decision NATIONAL_ID_CCPT sellerDecisionMakerl | String 35 characters according to Y C
Maker d applicable standard
27
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RTS 22 | RTS 22 Schema Tag Belongs to Schema | Format / Valid Values Mapping (Draft Report) Draft Upload Mandatory
ID Reference Structure
21 Seller Decision NATIONAL_ID_NIDN sellerDecisionMakerl | String 35 characters according to Y C
Maker d applicable standard
21 Seller Decision NATIONAL_ID_CONC | sellerDecisionMakerl | Valid CONCAT Id according to Y C
Maker AT d applicable standard
21 Seller Decision NATIONAL_ID_DERC sellerDecisionMakerl | String 2 characters Y C
Maker ON d
21 Seller Decision INTERNAL_PARTY_ID | sellerDecisionMakerl | String 35 characters Cc
Maker d
22 Sell Decision sellerDecisionFirstnam | mifirSellerDecisionM | String up to 140 characters Y N
Maker First Name | e akerDetails
23 Sell Decision sellerDecisionSurname | mifirSellerDecisionM | String up to 140 characters Y N
Maker surname akerDetails
24 Sell Decision sellerDecisionBirthdate | mifirSellerDecisionM | yyyy-mm-dd Y N
Maker birthdate akerDetails
25 Transmission transmissionld transmission Y, N Always "N" Y Y Y
Indicator
26 Transmitting firm | transmittingEntityBuyer | transmission valid LEI Y N
buyer Id
27 Transmitting firm | transmittingEntitySellerl | transmission valid LEI Y N
seller d
28 Trading Date tradeTime transactionDetails yyyy-mm-ddThh:mmZz Transaction time of trade Y Y N
29 Trading Capacity | mifirTradingCapacity transactionDetails DEAL, MTCH, AOTC DEAL in case the executing Y Y N
Entity is the buyer respectively
seller, otherwise AOTC
30 Quantity UNIT quantity Number Quantity in number of contracts Y Y N
33 Price MONETARY price Number Trade price Y Y N
34 Currency priceCurrency transactionDetails Three Letter Currency Code Currency of trade price notation Y Y N
36 Venue venue transactionDetails MIC (XEER, XPSF, XEEO, XPOT) MIC of Venue (XEER or XPSF Y Y Y
for regulated markets, XEEO or
XPOT in case of regulated
products on OTF market).
37 Country of the branchMembershipCou | counterpartyDetails Two Letter ISO Country Code Branch Country Code Indicator Y Y Y
28
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RTS 22 | RTS 22 Schema Tag Belongs to Schema | Format / Valid Values Mapping (Draft Report) Draft Upload Mandatory
ID Reference Structure
branch ntry of executing entity
membership
40 Complex Trade complexTradeCompon | transactionDetails String 35 characters In case the trade is a leg to a Y Y N
ID entld strategy order a cross reference
ID for all trades based on the
same strategy order execution
is provided, consisting of the
Exchange and the Business
Date followed by a number. (For
example
000XEER000T2017111600000
005623450)
41 Instrument ISIN ISIN instrumentld ISIN (12 characters) Contract ISIN Y Y N
42 Instrument full instrumentName instrumentDetails String 350 characters Contract short code Y Y N
Name representation, for example
"FOBM Mar 2017"
57 Investment NATIONAL_ID_CCPT investmentDecisionld | String 35 characters according to If it is not an ALGO, the Decode Y Y C
Decision within applicable standard of the code or, if there is no
firm code provided on the order
respectively trade registration,
the according detail of the trader
on the trade is formatted
depending on the NATIONAL ID
type applicable for the person
referenced
57 Investment NATIONAL_ID_NIDN investmentDecisionld | String 35 characters according to see NATIONAL_ID_CCPT Y Y C
Decision within applicable standard
firm
57 Investment NATIONAL_ID_CONC investmentDecisionld | Valid CONCAT Id according to see NATIONAL_ID_CCPT Y Y C
Decision within AT applicable standard
firm
57 Investment ALGO investmentDecisionld | String 50 characters Code of Algorithm on order (in Y Y C
29
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RTS 22 | RTS 22 Schema Tag Belongs to Schema | Format / Valid Values Mapping (Draft Report) Draft Upload Mandatory
ID Reference Structure
Decision within case it has been an ALGO)
firm
57 Investment INTERNAL_PARTY_ID | investmentDecisionld | String 35 characters C
Decision within
firm
58 Country of branch | investmentDecisionBra | otherDetails Two Letter ISO Country Code Branch Country Code Indicator Y Y Y
investment nchCountry of executing entity
decision
59 Execution within NATIONAL_ID_CCPT executionld String 35 characters according to If it is not an ALGO, the Decode Y Y C
firm applicable standard of the code or, if there is no
code provided on the order
respectively trade registration,
the according detail of the trader
on the trade is formatted
depending on the NATIONAL ID
type applicable for the person
referenced
59 Execution within NATIONAL_ID_NIDN executionld String 35 characters according to see NATIONAL ID_CCPT Y Y (03
firm applicable standard
59 Execution within NATIONAL_ID_CONC | executionid Valid CONCAT Id according to see NATIONAL_ID_CCPT Y Y C
firm AT applicable standard
59 Execution within ALGO executionld String 50 characters Code of Algorithm on order (in Y Y C
firm case it has been an ALGO)
59 Execution within CLIENT executionld (no cotent expected) Y C
firm
59 Execution within INTERNAL_PARTY_ID | executionld String 35 characters C
firm
60 Country of branch | supervisingBranchCou | otherDetails Two Letter ISO Country Code Branch Country Code Indicator Y Y N
exection ntry of executing entity
61 Waiver Ind waiverlndicator otherDetails RFPT|NLIQ|OILQ|PRIC|SIZE|ILQD Y N
64 Commaodity commodityDerivativeln | otherDetails Y/N Risk reducing Indicator on the Y Y C
derivative ind dicator order if one has been supplied,
30
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RTS 22 | RTS 22 Schema Tag Belongs to Schema | Format / Valid Values Mapping (Draft Report) Draft Upload Mandatory
ID Reference Structure
(risk reducing) otherwise the default value that
has been provided for this
purpose is applied
65 Securities sftrindicator otherDetails Y/N Always "N" Y Y Y
financing
timestamp fileInformation yyyy-mm-ddThh:mmZ Timestamp of report creation Y Y Y
environment fileInformation SIM - Simulation, PRO - Production Reporting environment Y Y Y
version fileInformation Number with the maximum format of Version number of file (for back Y Y Y
it Ht references no automated
handling)
tradeDate processingDetails yyyy-mm-dd Business date Y Y Y
customerTransactionld | processingDetails String 52 characters See chapter Customer Y Y Y
Transaction Identifier
31
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5.2.3.3 Transaction Reference Number
The following content structure will be applied for the 52 character Report reference number in the
draft report to allow a cross-referencing of the report records to other clearing data sources available
to the member (e.g. ECC reports).

Component Position Example Comment

MIC Code 1-10 000XEERO000 XEER, XPSF, (XEEO, XPOT)
Type Indicator 1 T Always T - Transaction

Trade Date 12-19 20171002

Position Transaction 20-25 00AJXF

ID

Position Transaction 26-30 00002

Suffix

Buy Sell Indicator 31 B BorS

Additional Identifier 32-40 0000FG032 Historically an Eurex Classic Order

Number the field is only relevant for
T7 trading were multilateral trades
can lead to a none unique set of
identifiers in the fields 1 through 31

Trade ID 41-48 00000004 zero padded trade ID from the trading
system
Future use 49-52 0000 For Future use fil

Example value: 000XEER000T2017091900AJXF00002B0000FG032000000040000

The field Trade ID is filled with zeroes in case the trade has been registered through STP Trade
Registration processes.

The fields Position Transaction ID, Position Transaction Suffix and Additional Identifier are filled with
zeroes in case the trade has not led to a position transaction. (This refers to the special case only
applicable for none-derivative transactions, e.g. should emission spot transaction activity be deemed
reportable which is an ongoing discussion this might become relevant.)

5.2.3.4 Trading Venue Transaction Identification Code
The following content structure will be applied for the 42 character Trading Venue Transaction Id
Code. The rule follows the EUREX standard for such transaction IDs.

Component Position Example Comment

Environment 1 1 Generically always "1" in the context
Indicator of EEX Group

Security ID 2-21 00000000000000003258 T7 Security ID (numeric ID).

The security ID corresponds to the
instrument ID assigned by T7. The
security ID is a 20-character string
padded with leading zeros. The
security ID can be determined from
the corresponding ETI or FIX
messages.
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Component Position Example Comment

Transaction 22-41 01509640293342679348 Transaction Timestamp - The
Timestamp in transaction timestamp refers to the
Nanoseconds time in the Unix epoch measured in

nanoseconds. The transaction
timestamp is a 20-character string,
padded with leading zeros. The
transaction timestamp can be
determined from the corresponding
ETI or FIX messages.
It is expressed in nanoseconds since
1-1-1970 00:00Z.
On-/Off-book 42 0 0 for on-book, 1 for off-book
Indicator transactions.
Currently only on-book transactions
come out of the T7 context therefore
only 0 is applicable.

Example value: 100000000000000105056015096402933426793480

In case the trade has not occurred on T7 the following pattern will be applied basically
representing a shortened and neutralized transaction reference number:

Component Position Example Comment

MIC Code 1-10 000XEERO000 XEER, XPSF, (XEEO, XPOT)

Type Indicator 1 T Always T - Transaction

Trade Date 12-19 20171002

Position Transaction  20-25 00AJIXF Fill with AOO0O00O0O0O

ID applicable position transaction
information is available.

Contract Code 26-43 F1BM02201700000000 (for futures) For example contained in the MiFID

PO1BM1220171490000 (for options) II/MIFIR Instrument File.

Trade ID 44-51 00000004 zero padded trade ID from the trading
system

Future use 52 0 For Future use fil

Example value: 000XEER000T2017091900AJXFF1BM02201700000000000000040

5.2.3.5 Customer Transaction Identifier
The following content structure will be applied for the 52 character Customer Transaction Identifier in
the draft report to allow references to the reported item.

For the Purpose of simplicity the customer transaction identifier will be populated with the same value
as the transaction reference number. Please refer to the according chapter above.

MiFID IlI/MiFIR Data Services Description 33
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53 Instrument File for MiFID Il / MiFIR

5.3.1 Overview

The purpose of the instrument file is to give the relevant information to create MIFID Il position
reports (ITS 4) and MiFIR transaction reports based on member internal data considering the
relevant instrument details provided by the exchange.

The file will be provided on a daily basis as a download file at the Data Services FTP server (see
chapter 6.1.1 Folder structure) for accordingly registered members. It is currently scheduled to be ready for
download at T+1, 2am CET/CEST.

Please note that only Instrument Files for the 5 recent business days are available on the FTP

Server. The instrument file will not be reported to NCA.

5.3.2 File Details

Below you will find a description of the instrument file.

CSV Tag name Description Example

BusinessDate Business date for which this file is applicable 2017-06-11

GenerationTime The generation time essentially represents the version of the 2017-06-11T22:35Z
file.

Usually there will be only one file per business day, but
realistically there will need to be exceptions.

OperatingMic Market Identifier Code, Operating MIC of the Exchange XPOW, XEEE
Services
InstrumentCode Instrument Code (InstrumentName) with all relevant identifying F1B1 Jun 2017
and defining details with the notation standard at ECC. C O1BM Jul 2017
003650 0
MarketSegmentMic Market Identifier Code, Segment MIC of the relevant market XPSF, XEER,
segment (Exchange XPOT, XEEO
InstrumentISIN ISIN of the Instrument DEOOOA2DBFZ2
ProductISIN ISIN of the Product DEOOOA2DBFK4
MIFIDProductVenueCode The MIFID Venue Product Code is aligned with the limit F1BM
buckets and therefore potentially summarizes different ECC F1BM (also for
Products. O1BM (or F1BY)
Instruments)
ProductCodeECC The Product code at ECC F1BM or O1BM (or
F1BY)
ExpiryYear Year of instrument expiration 2017
ExpiryMonth Month of instrument expiration 7
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OptionType Type of option (Call or Put). C (or P)
StrikePrice Strike Price (Excercise Price) for options 36.50
MIFIDPositionType Type of position according to ITS4 FUTR
OPTN
EMIS (Emission
Spot)
MIFIDMaturity Used to populate Position Maturity according to ITS4. SPOT
SPLIT is the special case where an instrument has to be split OTHR
across SPOT and OTHR reporting, see MIFIDSpotFactor. SPLIT

Note: Currently splitting is turned off and therefore only values
SPOT or OTHR are provided.
MIFIDSpotFactor Multiplier for determining quantities in case of a need to split 1
the reporting for an instrument. (numeric with 2 decimal) 0
A 1 for ASPOTO instruments 031
A 0O for AOTHRO instruments
A ]0;1] for instruments which are
partially A®GKOTO and pa
AOTHRO
In case of a split for SPOT the quantity needs to be multiplied
by the MIFIDSpotFactor and for the OTHR part by 1-
MIFIDSpotFactor).
Note: Currently splitting is turned off and therefore only values
0 or 1 are provided.

MIFIDQuantityNotation Indicates if the quantity is noted in units or lots. For Energy UNIT
Products this might need to £k LOTS
more detailed MIFIDQuantityNotationDesc OTHER
MIFIDQuantityNotationDesc  In case Energy Products require a detailed definition like MWh ~ MWh
this field will contain the according value (discussions with Therm
NCAs not finalized)., also see MIFIDQuantityNotation KTherm
MIFIDUnitsPerContract The multiplier to be used to determine the quantity to be 744 (base load
provided aligned with the Quantity Notation. (The contract size  month covering 31
in days or hours could be the multiplier used, but agreement days in hours)
with NCAs has not been reached with regard to Lot definition.) 1 (base load day in
In case of a maturity split the MifidSpotFactor needs to be days)
consider in the calculation on top of this factor.
OptionDelta Multiplier for translating option quantities into Futures-Delta- 0.5298
Equivalents as required by ITS4.
InstrumentClass Instrument Class , CFl Code FCECFX
ExpiryDate Expiry Date of the instrument, when it is considered last. 2017-06-30
PriceCurrency Currency for the price notation. EUR
StrikePriceCurrency Currency for the strike price notation. EUR
OptionExerciseStyle In case of an option the exercise style applicable, implying the  EURO
points in time when an exercise of the option is possible AMER
OTHR
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DeliveryType The primary delivery type or settlement method for the CASH
instrument. PHYS

Please note: There is no attribute with regard to transaction level waivers contained in the instrument file, since EEX in the
context of MiFIR transaction reporting will not support / apply for product level waivers with regard to liquidity or size.

The related attribute in on-exchange transaction reporting is expected to be left empty

(= excluded from the XML report).
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6. Technical Details

6.1 FTP Server

In the context of the existing REMIT and EMIR data services the EEX Group provides an FTP server
for the provision and exchange of to this data related to these regulations. This FTP server will also
be used for the provision and exchange of data/files related to the MiFID II/MiFIR Data Services.

Following you will find the technical details for this FTP server:

Data port range
IP address URL Type Traffic control port for passive mode
85.239.110.16 rcr.eex.com FTPS* 990 50000-55000
sFTP 22 -

* Implicit FTP over TLS

6.1.1 Folder structure
On the before mentioned data services FTP you will find the following folder structure.

Folder Level Folder Name Description
First First level of the folder structure.
LE| Please note: This folder can also include EMIR files related to
an existing EMIR data services subscription with EEX Group.
MIEID Folder containing MiFID II/MiFIR data services related
Second data/files.
Third Folder containing all files positively validated by and imported in
ARCHIVE to the MiFID II/MIFIR data services application.
Folder containing all files, which are not positively validated by
EEX and not imported by the MiFID II/MiFIR data, services
ERROR application. (see chapter 4.6)
Corrections and error handling)
Folder for the amended and encrypted draft reports uploaded
IN by the customer.
SUT Folder containing all draft reports and the instrument file
provided by EEX Group to the customer.

Please note: Will be supplemented in the next version of the document.

6.1.2 File naming convention

The file naming convention for the different files (transaction, position and instruments) provided by
EEX on the data services FTP is the following.
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- Position file naming:
MiFIDPosition_<MemberID>_<NCA>_<BusinessDay>_<GenerationTimestamp>.xml
Example: MiFIDPosition_ TIGEX_NCADE_2017-11-05 20171106112255.xml

- Position file naming if no data was available:
MiFIDPosition_<MemberlD>_<NCA>_ <BusinessDay>_ <GenerationTimestamp>_NoData.xml
Example: MiFIDPosition_TIGEX _NCADE_2017-11-05 20171106112255 NoData.xml

Pl ease note that ANoDatao files are empty XML whi c
running as expected, but no trading data had to be reported for the respective business day.

- Transaction file naming
MiFIRTransaction_<MemberID>_<NCA>_ <BusinessDay>_ <GenerationTimestamp>.xml|
Example: MiFIRTransaction_TIGEX_NCADE_2017-11-05_20171106112255.xml|

- Transaction file naming
MiFIRTransaction_<MemberlD>_<NCA> <BusinessDay>_<GenerationTimestamp>_NoData.xml
Example: MiFIRTransaction_TIGEX_NCADE_2017-11-05_20171106112255 NoData.xml

Pl ease note that ANoDatao fil es ar eocessepweye XML whi c
running as expected, but no trading data had to be reported for the respective business day.

- Instrument file naming
MiFIDInstrument_<BusinessDay>_<GenerationTimestamp>.csv
Example: MiFIDInstrument_2017-11-21 20171122015523.csv

6.2 Certificates

6.2.1 Application for a Certificate

To decrypt the files which are provided by EEX Group on the data services FTP as part of these data
services, a customer related certificate, provided by EEX, is necessary. To receive this certificate the
following steps are relevant.

1. First Login
The customer has to login at https://rcr.eex.com/Selfservice/. The landing page will look the
following:
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Once the customer has inserted their Username and (initial) Password, an activation code is required
in order to log in.

The landing page will change to the following:

> eex group

Preconditions for this step:
o Fulfilled preconditions from step fASetup of the relev
A Customer is whitelisted to access the PKI Self-Service GUI
A Customer receives via E-Mail: Username, (initial) Password and URL to the PKI Self-Service
A Customer receives the activation code of its PKI Self-Service account via telephone from the
Reporting Services i Support Team

2. Second Login
After the completion of the First Login step, the customer has to login a second time to start the certificate request process.
The landing page will be displayed as seen the images above.
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Preconditions for this step:
o Fulfilled precondLbgbne: from step fAFirst
A Customer has changed his initial Password
A Customer has activated his account with the activation code
A Customer has received a one-time security code
1 This one-time security code will be generated by the application and provided to the
customer by every login into the PKI Self-Service GUI.

3. Requesting and Downloading a certificate
If the Second Login was successful, the customer is forwarded to the Welcome Page of the PKI Self-Service GUI.

) eex group G

Your previously requested certificates

v Created

Create New Certificate

The Welcome Page will display all previously requested certificates. If a customer is logged in the first time, no issued
certificates are displayed. Otherwise, all previously issued certificates are listed, as seen in the image below:
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Your previously requested certificates

Key v Created valid from valid tc

Create New Certificate

On the Welcome Page, a customer has the following options:
1 Initiate the certificate request process inthe PKI Self-Ser vi ce GUI by <clicking on t
New Certificateo
1 Change the password
1 Change specific master data
1 Revoke a certificate
Option 1: Request a new certificate

1. Click on fACreate New Certificatebo
A separate window will appear and your private key will be generated as seen in the image below:

Create Certificate
Create new Private Key (1/6)

Your key pair, consisting of private and public keys, is generated.
This can take up to 30 seconds. Please wait.

®
@
Gg°
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2. Insert a password to protect your private key. Please write down the password of your private key.

Create Certificate X

Protect key pair with password (2/6)

Please keep your key pair with a password.

Password

Repeat Password

Next
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3. Download your private key

Create Certificate X

Save key pair (3/6)

Please save your key pair, consisting of private and public keys. They needed it later to download
their certificates again.

Download
Next
4 Once you clo cakf toenr fitNeextpri vate key was downl oaded, your c
Create Certificate X
Upload CRS And Request Certificate (4/6)

Your certificate is getting requested.

This will take up to one minute. Please wait.

o,
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5. Once your certificate is issued, please insert a password to secure your PKCS#12 file which contains the private
key and the matching public key. Please write down your inserted password.

6. Download your PKCS#12 file

MIFID II/MIiFIR Data Services Description 44
Release 1.5 © EEX AG i part of eex group



























