EMNITPOINMH KE®PAAAIATOPAL

[MTPOX : Emyaypnoeic  IHopoyng Ezmevovtik@v  Yanpeowdv Kot
IMototka [dpopata

AIIO : Emrpon Kepaiaayopdg
HMEPOMHNIA : 24 Xentepfpiov 2008

AP. ETKYKAIOY : EI'144-2008-20

AP. DAKEAOY : E.K.6.1.14

OEMA : Yroypéwon ywo ava@opd ocuvoiLAY®DV GE TAPAYOYO TPOIOVTA
mov givan eronypéva og puvOmlopevn ayopad

1. H mapodoa eyxdxkiog Ba mpénet va dwafdleton poli tic Eykdxiovg ET'144-2008-04
npoc KEIIEY vy avoaeopd cvvarroayov kot EY(2007-10) oyetikd pe avoeopd
GUVOAAAYDV (CUVEXELR).

2. To mepieyduevo avapopds twv cuvoriayov otnv Emitponn dapopornoteital dote va
neplhappdvel ta mopdymyo mpoidvta to. omoio glvan swonypéva oe puBulopevn
ayopd, KOl OV HEYPL TOPO OEV GLUTEPIAAUPAVOVTAY TNV avAPOPE GUVOAAYDV,
uéow tov ovotnuotog Transaction Reporting System (TRS) tg Emutponig. Ot ev
My® ocvvorrayég Bo mpémel va amootéAhovtal and v Agvtépa, 03 Nogpufpiov
2008.

3. Ta mapbyoyo mpoidvto, ovordymg pe v ayopd mov eivon  glomyuéva
KOOKOTO0VVTOL MG AKOAOVOMG:

o Kwdwonoinon ISIN, ISO 6166 standard, 1
e Kwdwomoinon All, n omola meptlapupdver €61 vmoypemTiKd oTOXElOL KO
GLYKEKPIUEVA T akOAovOaL:

e AIl Exchange Code — Four character ISO 10383 MIC code of the
regulated market that admits the derivative to trading.

e AIl Exchange Product Code — Code maintained by the derivative
exchanges freely and generally available to all parties. It is between one
and 12 characters in length and is uniquely associated with a particular
underlying instrument and settlement type and other characteristics of the
contract.

e AIl Derivative Type — Single character field identifying whether the
instrument is an option or a future.

e AIl Put/Call Identifier — Single character field identifying whether the




option (in case the instrument is an option) is a put or a call. AIl Put/Call
Identifier is always “F” in case of a future.

e AIl Expiry/Delivery/Prompt Date — Exercise date/maturity date of a
derivative contract. ISO 8601 YYYY-MM-DD standard.

e AIl Strike Price — The strike price of an option or other financial
instrument. There is no strike price for futures.

Me Tig véec mpodaypaeés mov @aivovtar oto Ilapdptnua A g mapodoog
Eyxvkhov, divetal 1 duvatdtnTo LVITOPOANG CLVOALAYDV Kl GE TOPEY®YO, TPOIOVTOL
oV lval K®OKomompéva pe tov evorlhakTikd kKmotkd All (Alternative Instrument
Identifier).

Ta medio mov mpootiBevrol yio va eEumnpetoovy To Tpoidvta pe Tov Kodwko All
elvar ta akdAovOa:

Iledio (oto AyyMKkd) Heprypoon (ota Ayylka)

AII Exchange Code Should be a 4 alphanumeric characters and a valid
MIC code for the list of markets that use Al as
identifier.

All Exchange Product Code | Up to 12 alphanumeric characters.

All Derivative Type It should be 1 character:

“O” (for options)

“F” (for futures)

AII Put/Call Identifier It should be 1 character:

“P” (Option Put)

“C” (Option Call)

“F” (Futures)

AIl Expiry/Delivery/Prompt | It should be a valid ISO 8601 YYYY-MM-DD
Date
Al Strike Price It should be a 19 character numeric field that may
contain up to five decimals with a point as the
decimal separator and without any leading or
training zeros. The strike price should be “0” in
case of a future. Negative values are not allowed.

Ynuetovetat 6Tt 6To TOPAYWYo TPOIOVTA TOV KMOKOTOOVVTAL HECH TOV KMOTKOV
ISIN, dev ypewdletar n coUTAP®ON TOV 7O TAve Tedlov kabmg M avoeopd
GUVOAAAYDV TaPAyOY®V TPoidoviov pe Kodwo ISIN uropodv va amoctarovv otnv
Emutponn| pe faon to veiotapeva media.

Evépyeaieg Emontevopévav
Ot Emonttevdpevot kalobvtal 0Tme TpoPovv oTig akOAoLOEG eVvEPYELEG:

i. o oKomovg CLUUOPPOONG LE TO TO TAVE, LEAETHOOLV KOl TPOCUPHOGOVY TO
GUOTNUO TO OO0 £YOLV MON OVOTTVEEL YO TNV OVOPOPA GLUVOALAYDV MOTE VO
TANPOL TIG TEYVIKEG TPOdAYPOPES OV Tapovstalovtal oto Tlapdaptnua A g
TOPOVCOS EYKVKAIOL. Xnuetdverotl 0Tt opliopéva NAEKTPOVIKE apyeio, To omoia
avagépovtol oto [Hapdpmmuo A, dev emcuvdntoviol 6e ovTtd 0ALL dvvavTol vo
AneBovv and T0 SLOOIKTLOKO TOTO ™m¢ Emitpomnc
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(http://www.cysec.gov.cy/trem_gr.aspx). NUEOVETOL TEPAULTEP® OTL, Y10, GKOTOVG
amdALTNG TOOTIONG ME TO LIOAOWTA KPATN HEAN, Ol &V ADY® TPOOIAYPOPES
TaPoLSLALovTal HOVO GTNV OYYAIKT YADCGO.

ii. Amooteihovv oe dokaotikn Pdon mopadeiypato cuvoAAaydv Bdcn  Tov
EVOAAOKTIKOD KOOIKOD GE TOPAywyo TPOTOVIN TOV £Vl KMOTKOTONUEVA [LE TOV
evaArlokTikd kwowod All. H mepiodog dokiyng kabopiletor n 02 Oxktofpiov
péypr ko Tig 31 OxktoPpiov 2008. Enucudveror 0Tt Katd TV TEPi000 SOKIUNG
Y. TO. TOPAY®YQ TPOIOVTA, Ol ETOTTELOUEVOL Bal TPEMEL VO XPNGLOTOLOVV TOV
010 Tpomo amootoAng apyeiwv (FTP Server), uéow g idwog oevbvvong (IP
address), pe Tovg akdA0VBOVE KOOV TPOGPaong:

a. Username: user21
b. Password: pass21

1ii. BeBarwbBovv 611 10 vEIOTANEVO CUGTNHO OVOPOPAS GLVOAAOY®DV UTOPEl va
amooTEIAEL GUVOALOYEC OE TAPAYWDYO TPOTOVTA OV EIVOL KMOTKOTOUUEVA LE TOV
eVOAMOKTIKO Koowo All amd v Agvtépa, 03 Noeguppiov 2008 n omoia
kaBopiletor g m emionun nuepounvia  €vapéng  AMOCTOANG  TPOIOVTWOV
KOOTKOTONUEVOV LE TOV CLYKEKPIUEVO KWOOKO.

iv. "o omotesdnmote amopieg, SIEVKPIVIGELS Kot GAAN OAANAOYpaPio, CYETIKA HE TNV
avaQopd  CLUVOAAAYDV, VO YPNOWOTOOVV TNV MAEKTpoviky  devbBvvon
trem(@cysec.gov.cy.

Me extipnon

I'edpyrog Xapoardpmovg
[Ipdedpog Emrponnc Keporatayopdg Kompov

Kow. Xpnuatiompio A&iov Kompov
Xpnuatiomplo A&uwv ABMvag
Kevtpum Tpanelo Kvmpov
"Epopo ¢ Yrnpeoiog Eronteiog kot Avdmtuéng Xvvepyoatikomv Etoapidv
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MHopdaptypo A
Transaction files format
Transaction report fields are summarized by the table below:
Data
Field Name Data Field Name Data Field Format (*) | Data Field Values Category 'Frlyeplg
(M0
Reporting Regulated Entity Reporting Regulated Entity 11(x) ISO 9362 - SWIFT/Bank Identifier M
Identification Identification Identifier Code (BIC)
Trading Day Trading Day 10(x) ::So?r:ai(,)l(gét?j\i&qggte Datetime M
Trading Time 8(x) Eﬁﬁfﬁ;; ime Format; Datetime M
Trading Time
) . ISO 8601 Time Zone Offset .
Time Identifier S2(n) Format: +/-HH Datetime M
. . B = Buy
Buy/Sell Indicator Buy Sell Indicator 1(a) S = Sell Code M
P = Principal, Own Account
Trading Capacity Trading Capacity 1(a) A = Agent, Customer/Client Code M
Account
ISO 6166 - International
Instrument Identification 2(a)9(x)1(n) Securities Identification Number | Identifier (0]
(ISIN)
Instrument identification or M
All Instrument Identification Composed by 6 Identifier
mandatory fields(**)
Unit price Unit Price Max19(d) Amount M
Price notation Price Notation 3(a) ISO 4217 - Currency Code Code M
Quantity Quantity Max19(d) Quantity M
1) ISO 9362 - SWIFT/Bank
Identifier Code (BIC)
ISO 10383 - Market Identifier
4(x) Code (MIC) M
Counterparty Code
Flagged as Customer/client
Counterparty An optional field may be fulfilled

with the internal code of the
counterparty — 40(x)

Counterparty Code Type

Managed by the XML structure

' M = Mandatory — O = Optional
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11(x)

ISO 9362 - SWIFT/Bank
Identifier Code (BIC)

Client Max 40(x) - | Cod Code M
Client Identification nternal Lode
Client Code Type Managed by the XML structure
ISO 9362 - SWIFT/Bank
11(x) Identifier Code (BIC)
) 4(x) ISO 10383 - SO 10383 - Market .
Trading Venue Code Identifier Code (MIC) Identifier M
Trading venue
4(x)
XOFF for Off the market
Trading Venue Code Type Managed by the XML structure
i Max40
Transaction reference TransactionReferenceNumber ax40() Identifier M
number
. ) Cancelled Instrument I =ISIN -
Technical field Identifier 1(a) A=Al Identifier M
(**) See All fields summary table below for details on All fields format
All fields summary table
Data
Data Field name Cat Field
Data Field Format (*) | Data Field Values ategory Type
(M,0?)
4(x) ISO 10383 - Market Identifier
All Exchange Code Code (MIC) Code M
All Product Code Max 12(x) Code M
O = Option
All Derivative Type 1(a) F = Future Identifier M
P = Put
All Put/Call Identifier 1(a) C =Call Identifier M
F = Future
. . ISO 8601 extended Date .
All Expiry/Delivery/Prompt Date 4(n)- 2(n)- 2(n) Format: YYYY-MM-DD Datetime M
All Strike Price Max19(d) Amount M

(*)Data field format identifiers:

a = Letter

2 M = Mandatory — O = Optional
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= d = Decimal number
= X = alphanumeric

= n=digit

= S =sign

1.1 Transaction File information

In addition to fields exchanged in a transaction report, files containing these reports
will contain characteristics describing the file itself. These fields are:

1.1.1 Authority Key

Definition — This field contains the Regulated Entity’s code. This is the Regulated Entity
which has generated the file.

Standard — The alpha-2 code supplied by the Cyprus Securities and Exchange Commission
(CySEC).

Validation — Field should be a code from one of the 105 approved Regulated Entities (as of
the day of this circular).

1.1.2 Creation date
Definition — The date at which the file was created.

Standard - The extended ISO 8601 Date Format standard YYYY-MM-DD must be used to
identify the creation date.

Validation — It must be the correct date format.

1.1.3 Creation Time

Definition — The time at which the file was generated.

Standard - The ISO 8601 Time Format HH:MM:SS should be used to identify the time at
which the file was generated. A separate field should be included with values '+HH' or '-HH' to
indicate that they used local time zone for the creation of the file is HH hours ahead or behind
UTC.

Validation — Fields must be populated and the correct format must be used.

1.1.4 Version

Definition — The version of the XML Schema Definition (XSD) used to generate the file.
Standard — Should be the exact version number: ex:0.7, 0.8, 1.1 etc...

Validation — The fields must be populated with the exact version number of the XSD.

1.1.5 Summary

Data
: Data Field . Field
Field Name Format (¥) Data Field Values Category Type
(M,0)
. EPEY code supplied -
Authority key 2(x) by CySEC Identifier M
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Version

(n)

Identifier

ISO 8601 extended

Creation Date 4(n)- 2(n)- 2(n) Date Format; YYYY- | Datetime
MM-DD
ISO 8601 Date .
2(n): 2(n): 2(n) Format; HH:MM:SS Datetime
Creation Time :
S2(n) ISO 8601 Time Zone Datetime

Offset Format; SHH

1.2 XML format

As defined by XML standards, XML files are described using XML schemes. The XML
scheme corresponding to transaction report files is below. All the files mentioned in this
Annex can be downloaded from CySEC’s Web Site (http://www.cysec.gov.cy/trem_gr.aspx) —
updated September 2008.

This XML schema is also the IT tool to validate data received and sent between the

Regulated Entities and CySEC.

The main XML scheme is CYSEC_DATTRAZ2.1.xsd.

See attached document XMLTransaction / CYSEC_DATTRAZ2.1.xsd

Sub-schemes are defined

in these files:

See attached document XMLTransaction / TransactionRecordTypes2.1.xsd

See attached document XMLTransaction / CancellationRecordTypes2.1.xsd

You can also find below an example of a file which could be exchanged according to the

scheme presented above:

See attached document XMLTransaction / XZ_DATTRA_CY_005221_08.xml
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