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1. INTRODUCTION

This document describes the application messages exchanged between an SLE and the SmartPool
platform (ie. the messages processed by the SmartPool application portion of the SLE).

This application portion enables the SLE to enter, modify and cancel orders via SmartPool and to obtain
information about orders, transactions, and the state of securities and security groups.

In this document, the specifications for the SLE's SmartPool applications portion are presented as
follows:

Description of SmartPool trading principles (Chapter 2),
Description of the trading services available to member firms (Chapter 3),

Specifications for SmartPool messages, by service (Chapter 4).

Chapter 5 describes message security related to the application component and the protocol
component of the SLE. The chapter describes the retransmission of messages during the Post-Market
Session.
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2. SMARTPOOL TRADING PRINCIPLES

2.1 _PROCEDURES FOR OPENING THE FLOW OF ORDERS
The following table shows the sequence of events and operations that affect whether the SLE has
open (or closed) access for sending orders. The sequence applies to all securities.

Note: Other states of an individual security also affect whether an order generated by an SLE is
accepted or rejected (security frozen or forbidden). However, this section only shows how SmartPool
handles the global flow of orders and does not discuss the states that pertain to one given security.

SLE SmartPool

The network connection is established. The message-level connection is established.

Reception of the cross call message for a group.

The SLE can send orders for securities in the group that is in cross call.

Reception of a group crossing message.

Reception of a SmartPool Market Operations Intervention message. All incoming orders are
rejected by SmartPool.

Reception of a group in Continuous Matching Session message indicating that the Continuous
Session has begun.

Reception of various cross call messages during the day. The SLE can send orders for
Securities in the group which is in cross call phase.

Reception of a SmartPool Market Operations Intervention message. All incoming orders are
rejected by SmartPool.

Reception of an End-of-Day Inquiry message. All incoming orders are rejected by Smartpool

Reception of a Post-Market Session message security. All incoming orders are rejected by the
Front-End.

When all messages to be transmitted during the Post-Market Session (upon request) have
been sent from SmartPool to the HUB, the session is closed.

If the SLE did not receive all the messages, SLE requests the opening of a session to obtain
them.
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2.2. TYPICAL TRADING DAY FOR TRADED SECURITIES

In SmartPool, session management occurs by security group. The states (phases) of each security
group are managed totally independently. For a security group, a trading day is composed of the
following phases:

POST-MARKET SESSION - MORNING
No impact on the SLE.
BEGINNING-OF-DAY INQUIRY

This phase is reserved for SmartPool Market Operations. SmartPool Market Operations can act
on securities for the coming trading day (e.g. halting and reserving securities). No order entry by
member firms or SmartPool Market Operations is possible during this phase.

VWAP CROSS CALL

This phase allows member firms to enter and update orders eligible for VWAP crossing. Orders
entered during this period are not traded until the official crossing time.

VWAP CROSSING

In this short period of time (randomly triggered within a minute around the official crossing
time), all possible trades are made at VWAP. Trades are held until the end of the day and
communicated as soon as the VWAP of the day is known. During this phase, order entry is not
possible.

SMARTPOOL MARKET OPERATIONS INTERVENTION

During this phase, SmartPool Market Operations can perform all the modifications required to
regulate the market and correct errors. During this phase, neither member firms nor SmartPool
Market Operations can enter orders.

CONTINUOUS MATCHING SESSION

The Continuous Matching Session phase starts right after the Market Operations Intervention
phase. Orders entered are executed, put in the order book or eliminated.

PERIODIC CROSS CALL

This phase allows member firms to enter and update orders eligible for periodic crossing.
Orders entered during this period and orders already in the book are not traded until the official
crossing time. Several periodic crossing sessions are planned during the continuous matching
session (“mid-point” and “closing price” crossings). All groups can trade on continuous basis and via
periodic crossings.

PERIODIC CROSSING

In this short period of time (randomly triggered within a minute around the official crossing
time), all possible trades are made at the crossing price. During this phase, order entry is not
possible. Several periodic crossing sessions are planned during the continuous matching session
(“mid-point” and “closing price” crossings).

SMARTPOOL MARKET OPERATIONS INTERVENTION

During this phase, SmartPool Market Operations can perform all the modifications required to
regulate the market and correct errors. During this phase, neither member firms nor SmartPool
Market Operations can enter orders.
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END-OF-DAY INQUIRY

This phase is reserved for SmartPool Market Operations and allows SmartPool Market
Operations inquiries only. During this phase, member firms and SmartPool Market Operations
cannot enter orders, and member firms cannot receive messages. However, SmartPool Market
Operations can enter commands that do not generate messages to SLC.

POST-MARKET SESSION - EVENING

Neither member firms nor SmartPool Market Operations can access SmartPool: any order sent
by the SLE is rejected (error code=9998)

Various Post-Market Session processing occur. SmartPool performs Post-Market Session batch
processing. During this phase, Post-Market Session messages can be transmitted (upon request) to
member firms (daytime batch processing). In addition, during night batch processing, all remaining
orders are eliminated.

A session timetable defines the times that a group of securities changes from other state to another.
Timetables can vary from one group to another and, for the same group, can vary from one day to
another. For a given group, the change of state is regulated by SmartPool Market Operations.

2.3. WHEN A SECURITY IS TREATED INDEPENDENTLY FROM ITS GROQUP

The halting of a security results from an operation performed by SmartPool Market Operations for
regulatory reasons. The reservation of a security can be initiated manually by SmartPool Market
Operations or performed automatically in order to reflect the instrument status changes on the
reference market.
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3. SMARTPOOL TRADING SERVICES AVAILABLE TO MEMBER F IRMS

3.1. . SOLICITED AND UNSOLICITED SERVICES

SmartPool provides two types of services: solicited services and unsolicited services.

1. Solicited Services

Solicited services include the entry, updating, and processing of orders. These services are
provided in SmartPool based on the client-server model, where the SLE is the client and SmartPool
is the server.

The SLE sends a message to SmartPool requesting a service. SmartPool performs the service
and returns to the SLE the results in the form of one or several messages.

2. Unsolicited Services

Certain services for SLEs are performed by SmartPool without the SLE having sent a message
to request them. Messages called response messages can be sent to SLEs to inform them of the
results of these services. Unsolicited services can relate to:

Orders previously entered by SLEs,
The state of a security or group,
Transactions,

Requests (off-line) for transmission of Post-Market Session messages (see Chapter
5),
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3.2..DESCRIPTION. OF SOLICITED SERVICES

Solicited services available to member firms include order entry, order modification, order
processing, and order cancellation.

3.2.1. BASIC CHARACTERISTICS OF AN ORDER

An order has the following characteristics that determine how it is processed and its evolution in
the system:

SIDE OF THE ORDER

The order can be a buy order or a sell order.
SECURITY CODE

The security code indicates the security on which the order is sent. Dedicated codes
(different from ISIN codes) are set up for SmartPool activity.

TYPE OF PRICE ENTERED, AND PRICE LIMIT

An order can be a VWAP order (only valid during VWAP crossing) or a Block order (valid for
all phases except VWAP crossing). Orders taking part to periodic crossing (except VWAP
crossing) or continuous matching sessions can have a price limit entered by the trader.

The price limit is forbidden during the VWAP crossing phase.
The price limit is not taken into account during the potential routing process between SmartPool
and other venues.

TOTAL QUANTITY

The total quantity indicates the initial number of shares to be traded on SmartPool. This
quantity must be greater tha the minimum platform quantity.

MINIMUM QUANTITY

An order that is entered with a minimum quantity must be executed at least for its minimum
quantity. Otherwise, it remains in the order book until the execution condition can be fulfilled
(during the current trading day). The minimum quantity of the order must be greater than the
minimum platform quantity.

Orders having a minimum quantity can only take part to continuous matching sessions and are
excluded from all periodic crossing sessions.

VALIDITY type AND VALIDITY date

Orders can be Good for Day, FAK (executed or eliminated), FOK (fill or Kill) or Good for all
non-VWAP periodic crossing phases

FAK orders can only be entered during the VWAP call phase and are eliminated after the VWAP
crossing unless they have been executed in full. The FAK validity type is not permitted for any
other phase.

FOK orders are only valid during the continuous trading phase and are completely eliminated if
they can’t be fully executed upon entry.
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Type of Price entered Validity Type

Validity Phase
Code Name Code Name

Fill And Kill VWAP crossing phases only

B Block I Fill Or Kill Any continuous phase

B Block X Good for ngn-VWAP Any non-VWAP crossing phase
crossings

B Block F Good for day All phases except VWAP crossing phase

ROUTING AND NOTICE INDICATOR

Orders can be routed to other venues. The indicator gives SmartPool the authorization to
send an order to other venues to improve execution rates.

Orders can trigger an alert to indicate to SmartPool participants that new interests have
been placed in the order book.

The indicator can have different values:
0 (Blank): no routing & no alert,
o Orders can be routed to another venue but no alert must be triggered upon entry
o Orders can trigger an alert upon entry but no routing process is allowed
o Orders can trigger an alert upon entry and can be routed to another venue.
CLEARING DATA:

o Allocated member code:

This field is optional and corresponds to the ID code of the subscriber receiving the clearing
allocation

o0 Account type of order:

This field is mandatory and allows a particular origin to be defined. All trades with that origin are
then assigned to a specific account.

An order can be a client order, a non-client order, a related party order or a riskless principal
order.

A non-client order is an order entered on behalf of the member firm.

A Related Party order is an order entered on behalf of the subsidiary company. This account type
will be automatically transformed into a non client order account type in the messages sent to the
Clearin agents.

o Client account number:

This field is optional and composed of the information of the posting account member.

o Trader order number

This field is optional and contains the number assigned by the trader. This information is just
conveyed in the Trade Leg Creation message.

o Oiriginating order message entry date

This field is optional and contains the date and time at which the order was entered on the
trader’s workstation.

SLE Message Security - Chapter 3 Page4 - V0.1 June 2008



o Memo

Optional

This field is optional and contains the free text entered, which can serve to transmit additional
information in the Trade Leg Creation message for logging purpose.

0 Posting action

This field is optional and gives information about the positions of the subscriber who entered the
order. It indicates the side in which the posting must be performed in the case that the latter is
requested.

o Clearing of operation mode

Can take the following values: 0, 1, or 2.
0: Manual mode
1: Automatic extraction
2: Automatic allocation

SLE OR MEMBER FIRM THAT PLACED THE ORDER
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3.2.2. ORDER ENTRY
3.2.2.1. PURPOSE
Enables an SLE to submit an order to SmartPool for trading.
3.2.2.2. AVAILABLE FUNCTIONS
When an SLE enters an order, the following functions are available:

Defining the general characteristics of the order
These characteristics were described in the previous section.

Defining an internal reference
The subscriber's internal reference is defined by the SLE when the order is entered, and,
more generally, when a message is transmitted. SmartPool returns this reference in each
message it generates that is related to the message sent by the SLE. These SmartPool
messages include acknowledgements, rejections, execution notices, order eliminations, or
cancellations of transactions related to the order.

When an order is routed from SmartPool to another venue, a new order is generated and a
new subscriber’s internal reference is directly given by SmartPool. The SLE is informed of the
subscriber’s internal reference of the new order thanks to a new dedicated message.

3.2.2.3. THE PROCESSING FLOW

This section shows the sequence of processing that occurs after an order is entered. For a
given order entry event, the section describes how SmartPool processes the order and the
sequence of SmartPool messages transmitted.
The following events are described:
- Entry of a normal buy or sell order sent during the continuous phase (where the order is
rejected or accepted) (see 3.2.2.3.1),
Entry of a normal buy or sell order sent during a cross call phase - except VWAP (see
3.2.2.3.2),
Entry of an order sent during a VWAP cross call phase (see 3.2.2.3.3),
Routing process of a normal buy or sell order sent during the continuous phase (see
3.2.2.3.4)

3.2.2.3.1. NORMAL BUY OR SELL ORDER — CONTINUOUS MA TCHING SESSIONS

To enter an order, an SLE sends an ORDER = ENTRY + MODIFICATION message with a
function code of 0001 (for the specifications of this message, see Section 4.2). In the
message, the SLE provides a subscriber's internal reference.

When SmartPool receives a message with a function code of 0001, it performs numerous
validity checks on the values of parameters.

If a value is not valid, SmartPool returns an ERROR MESSAGE (function code = 0144) (see
4.8) rejecting the message it received and giving the following: the error code of the first error
detected, the function code of the message generating the error, and the subscriber's internal
reference (which enables the SLE to identify the message that caused the error); see the first
part of Figure 1.
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If all values are valid, SmartPool accepts the message received and assigns a sequential
order number to the order (see Figure 2). For a given day and security, numbers are assigned
sequentially. SmartPool acknowledges the order by sending the SLE an ORDER OUTCOME
message (function code = 0172); for the specifications of this message, see Section 4.6. The
ORDER OUTCOME message provides the sequential order number. It also includes the
subscriber's internal reference, which enables the SLE to identify the original message that
relates to the message received.

In an ORDER OUTCOME message received immediately after an order entry, the order
outcome can be:
Put in the order book (part of the order might have been executed),
Eliminated (permanently),
Fully executed.

If the order (or part of the order) has been executed, the SLE receives, immediately after
the ORDER OUTCOME, one (or several) EXECUTION NOTICE messages (function code =
0105) (see 4.9) giving more precise details of the conditions in which the transaction was
executed.

If the order is entered during a continuous trading phase and if it is only valid during a
periodic crossing phase, it is entirely put in the book and potential EXECUTION NOTICES are
only sent after the next periodic crossing (except VWAP).

If the order is put in the order book, the SLE must later receive either of the following
messages:

One (or several) execution messages,
An ORDER ELIMINATION message (function code = 0138)

SLE SmartPool
PART 1: values in the entry message not valid

Order entry (0001)
R1 R

H
U
B

Error

message

0144

R1= internal reference
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Figure 1. Rejection of an Order by SmartPool
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Acceptance and execution of an order
Order numbers are assigned sequentially based on both factors (day and security).
SmartPool returns the subscriber's internal reference in execution messages.

SLE SmartPool

Order = entry + modification (0001)
E——

Order outcome (0172)

Execution notice (0105)
-—

1 Execution nofice (0105)

: Execution nofice (0105)

* Execution notice (0105)

 —
R1 = Internal reference N1 = Sequential

order number

Figure 2. Acceptance and Execution of an Order

If an order is partially filled upon introduction, SmartPool informs the SLE in the ORDER
OUTCOME message that the order was put in the order book (see Section 4.6, ORDER
OUTCOME).
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3.2.2.3.2. NORMAL BUY OR SELL ORDER - PERIODIC CROS S CALL

The process is not different from a continuous order entry (see above) except the fact that
the EXECUTION NOTICES can only be provided after the crossing itself.

If valid, orders are always put in the order book and the corresponding ORDER
OUTCOMES (including subscriber’s internal reference and SmartPool sequential number) are
sent back to the SLE.

If not valid, SmartPool returns an ERROR MESSAGE rejecting the erroneous message it
has received.

If the order can take part to the next crossing phase and is partly or fully executed during
the crossing, the SLE receives, after the ORDER OUTCOME and after the crossing time, one
(or several) EXECUTION NOTICE messages (function code = 0105) giving more precise
details of the conditions in which the transaction was executed.

If the order is entered during a cross call and can only take part to a continuous phase, it is
put in the book and potential EXECUTION NOTICES are only sent during the next continuous
phase (ie after the next crossing).

Since the order is put in the order book, the SLE must later (ie at least after the crossing
time) receive either of the following messages:
One (or several) execution messages,
An ORDER ELIMINATION message (function code = 0138)

3.2.2.3.3 NORMAL BUY OR SELL ORDER - VWAP CROSS CALL

To enter an order during the VWAP cross call, a SLE sends an ORDER = ENTRY +
MODIFICATION message (function code of 0001) with orders’ attributes corresponding to the
VWAP phase:

Type of price entered =V,
Validity type = E,
No price limit.

If one of these values is not valid, SmartPool returns an ERROR MESSAGE (function code
= 0144) rejecting the message received and giving the error code of the first error detected,
the function code of the message generating the error, and the subscriber's internal reference.

If all values are valid, SmartPool accepts the message received, assigns a sequential
order number to the order and acknowledges the order by sending the SLE an ORDER
OUTCOME message (function code = 0172) providing the sequential order number and the
subscriber's internal reference.

All the valid orders entered during the VWAP cross call are put in the order book.

If the order is partly executed during the VWAP crossing, the SLE receives, immediately
after the crossing time, an ORDER ELIMINATION message (function code = 0138) for the
part that hasn’t been executed.

If the order is not executed at all during the VWAP crossing, the SLE receives, immediately
after the crossing time, an ORDER ELIMINATION message (function code = 0138) for the
complete order.

Information given in the ORDER ELIMINATION messages can allow the SLE to determine
the quantities really executed during the VWAP crossing phase (executed quantity = total
quantity — eliminated quantity ).
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If the order is fully executed during the VWAP crossing, the SLE receives no message
after the crossing time.

All the EXECUTION NOTICES (for orders partly or fully executed) giving details of the
conditions in which the transactions were executed (especially the VWAP execution price) are
sent to the SLE at the end of the day, after the closing of the reference markets, when the
VWAP of the day is fully known.

3.2.2.3.4. ROUTING PROCESS IN CONTINUOUS MATCHING SESSIONS

During continuous matching phases, orders eligible to continuous matching can be routed
to NYSE Euronext central order book:
Each time the entering order is not executed at all on SmartPool after a certain delay,
Each time an existing order is partially executed and the remaining quantity becomes
smaller than the minimum platform quantity.

The order entry process and controls has been described in section 3.2.2.3.1
Validity checks are performed by SmartPool when receiving an order from SLE. If some
values are not valid, an ERROR MESSAGE is sent to the SLE to reject the order. If the order
is valid, an ORDER OUTCOME message is sent to the SLE and the order is either
permanently eliminated or fully executed or put in the order book (part of the order might have
been executed).

As explained above, the routing process can only occur when the order is put in the order
book without any execution and after a certain delay or when the remaining quantity (ie after
one or several partial executions) is below the minimum platform quantity.

To be routed an order must fulfil the following conditions:

- The routing & notice indicator is set (the order becomes eligible to routing when the
entity entering the order authorizes SmartPool to transfer the order to NYSE Euronext
markets)

The reference market of the SmartPool instrument is among NYSE Euronext markets,
The firm entering the order is a member on both SmartPool & NYSE Euronext
markets

For orders eligible to routing, a ROUTING NOTICE message (function code = 0206) (see
4.17) is sent to the SLE before the beginning of the routing process. This message contains
the information required to follow the execution of the initial order on 2 different venues. The
foIIowmg information is transmitted in the ROUTING NOTICE message:

Internal subscriber reference of the initial order

Internal subscriber reference of the routed order. This reference is given by
SmartPool and allows the identification of the order sent to NYSE Euronext on behalf
of the firm having entered the initial SmartPool order. This new internal reference will
be used in all the messages sent by NYSE Euronext to the SLE as if the routed order
had been directly sent by the SLE in the first place.

Instrument identification codes on SmartPool and on NYSE Euronext

Characteristics of the order sent to NYSE Euronext (Fill And Kill, Market To Limit
order, minimum quantitiy, etc.)

When the routed order enters the regulated market, it becomes a NYSE Euronext order
and all the validity checks and controls are performed as if it had been directly sent by the
SLE. ERROR MESSAGES (the routed order can be rejected if the instrument is not
authorized on NYSE Euronext market for instance), ORDER OUTCOME (eliminated, fully
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executed, etc.) and EXECUTION NOTICES are sent by NYSE Euronext to the SLE and
include the internal reference of the routed order and a sequential number attributed by NYSE
Euronext (see Figure 3).
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SLE SmartPool NYSE Euronext

Order entry Routed Order
0001 0001

-1 © -1 ©

v
v

Order Outcome e
0172

«

R1 N1

Routing Notice e

0206

WwCIT

WCIT

R1 R2

Routed Order Outcome R2 N2 e
0172

Execution Notices
0105 R2 N2

R1 = internal reference of the initial order

N1 = SmartPool sequential number

R2 = internal reference of the routed order (attributed by SmartPool)
N2 = NYSE Euronext sequential number

0 Initial order is sent to SmartPool by the SLE

e Order Outcome is sent by SmartPool to the SLE. No execution
occurred on SmartPool, the routing process can start

A routing notice is sent to the SLE before routing the order. All information
e required to follow the execution on NYSE Euronext market is provided, including a
new internal reference

e The order is routed to NYSE Euronext central order book with a new internal
reference

e Order Outcome (and error messages) and potential execution notices are directly
sent by NYSE Euronext to the SLE

Figure 3. Routing Process (part 1) SmartPool NYSE Euronext for non-executed orders
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At the end of the routing process and depending on the execution results on NYSE
Euronext regulated market, the routed order is sent back to SmartPool and re-enters the order
book.

A ROUTING CONFIRMATION message (function code = 0207) (see 4.18) is sent to the
SLE at the end of the routing process. This message contains:

Internal subscriber reference of the initial order

Internal subscriber reference of the routed order

Identification of the instrument on SmartPool

Remaining quantity to be executed on SmartPool after the routing process
Traded quantity during the routing process

If the remaining quantity is null, the routed order doesn’'t come back into the SmartPool
order book. The ROUTING CONFIRMATION null quantity must be interpreted as an
“elimination” of the SmartPool initial order since it has been fully executed during the routing
process.

If the remaining quantity is not null, the routed order re-enters the SmartPool order book
until complementary execution or elimination.
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SLE SmartPool NYSE Euronext

Remaining part of
the ronted order

-] ©
Routing Confirmation a H
0207 U
H B
R1 R?
U
B
Execution Notices e
0105
R1 N1

R1 = internal reference of the initial order
N1 = SmartPool sequential number
R2 = internal reference of the routed order (attributed by SmartPool)

e If they're not null, the remaining quantities (ie quantities not executed on NYSE
Euronext regulated market) are sent back to SmartPool. If they're null, no return
occurs

0 Simultaneously, a routing confirmation message is sent to SLE to give
information on the return of the order in SmartPool (remaining quantities,
executed quantities on the regulated maret, etc.)

e After re-entering the SmartPool order book, the order can be executed again in a
“normal” way and execution notices are sent to the SLE by SmartPool

Figure 4. Routing Process (part 2) NYSE Euronext SmartPool for non-executed orders

During the routing process, the initial order can neither be modified nor cancelled
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3.2.3. ORDER MODIFICATION
3.2.3.1. PURPOSE

The order modification process enables a SLE to modify an order in the SmartPool order
book.

3.2.3.2. FUNCTIONS AVAILABLE WHEN MODIFYING ORDERS

A SLE can modify an order entered directly or entered on its behalf by SmartPool Market
Operations. A SLE can only modify an order if it is still in the order book (ie if the order has not
been fully executed, cancelled, or eliminated).

Orders eligible for VWAP crossing sessions can only be modified during the VWAP cross
call. After the crossing time, they can’t be modified anymore.
Orders can’t be modified while they are routed to another venue. The SLE must wait until the
end of the routing process before modifying the initial order.

The security or the side of the order can’t be modified. An order that is modified is
eliminated from the order book and replaced by a new one with a new sequential number.

A SLE can also modify an order entered by another SLE of the same member firm or
entered by SmartPool Market Operations on behalf of the member firm. After having sent the
modification request, the SLE receives the related ORDER OUTCOME message and the
execution notices that relate to the modification.

3.2.3.3. PROCESSING FLOW

To modify an order, the SLE sends an ORDER = ENTRY + MODIFICATION message,
with a function code equal to 0002 (for the specifications of this message, see Section 4.3). In
this message, the SLE specifies the following information that enables SmartPool to identify
the order:

- The security code,
The sequential number of the order,
The side of the order,
The date of the order,
The ID of the member firm (Subscriber ID).

The SLE can provide the same internal reference or a different one.

All other parameters of the order can be modified in the ORDER = ENTRY +
MODIFICATION message, function code = 0002; for rules related to modification, see Section
4.3.

SmartPool performs numerous validity checks on the values of the parameters received.

If the message is not valid, SmartPool sends an ERROR MESSAGE (see 4.8) specifying the
error code of the first error detected. If no parameters were modified, SmartPool sends an
ERROR MESSAGE with error = 2042.

If the message is valid, SmartPool eliminates the previous order from the order book and
replaces it with the new order (the modifyed order), to which it assigns a new sequential order
number. SmartPool sends an acknowledgement of the modification in an ORDER OUTCOME
message (see 4.6). This message provides the new sequential number assigned to the
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modified order. It also indicates the outcome of the modified order. Possible outcomes are the
same as described above in the order entry process.
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SLE Message Security

SLE SmartPool

Order = entry + modification (0001)

Order outcome (0172)

Order = entry + modification (0002)

2 oy Y

Order outcome (0172)

Execution notice (0105)

R1 = Internal reference of the initial order

R2 = Internal reference of the modified order
(can be equal to R1)

N1 = Sequential order number assigned to
initial order

N2 = Sequential order number assigned to
modified order

Figure 5. Order Modification (General Case)
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3.2.4. ORDER CANCELLATION
3.2.4.1. PURPOSE

The order cancellation process enables a SLE to cancel an order in the SmartPool order
book.

3.2.4.2. AVAILABLE FUNCTIONS

When a SLE has entered an order, it can ask to cancel it. The cancellation will only be
performed if the order or part of the order is in the SmartPool order book. A SLE can also
cancel an order entered on its behalf by the SmartPool Market Operations.

Orders eligible for VWAP crossing sessions can only be cancelled during the VWAP cross
call. After the VWAP crossing time, they can't be cancelled anymore.
Orders can’t be cancelled while they are routed to another venue. The SLE must wait until the
end of the routing process before trying to cancell the initial order.

A SLE can also cancel an order entered by another SLE in the same member firm or entered
by SmartPool Market Operations on behalf of another SLE in the member firm. In this case,
the ORDER OUTCOME message related to this order is sent to the SLE that requested the
cancellation.

3.2.4.3. PROCESSING FLOW

To cancel an order, the SLE sends an ORDER CANCELLATION message with a function
code equal to 0003 (for the specifications of this message, see Section 4.4). This message
specifies all the parameters required by SmartPool to identify the order to cancel:
- The security code,

The sequential number of the order,

The side of the order,

The date of the order,

The ID of the member firm (Subscriber ID).

SmartPool performs numerous validity checks on the values of the parameters received.
If the ORDER CANCELLATION message is not valid, SmartPool sends an ERROR
MESSAGE (see 4.8) indicating the error code of the first error detected.
If the ORDER CANCELLATION message is valid, SmartPool sends an acknowledgement of
the cancellation in an ORDER OUTCOME message (see 4.6) indicating the order outcome,
which is always “order cancelled by the trader”.

If the order is cancelled by SmartPool Market Operations on behalf of the member,
SmartPool sends an acknowledgement of the cancellation in the form of an ORDER
OUTCOME message (see 4.6) indicating the order outcome, which is always “order cancelled
by SmartPool Market Operations”.
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Order Outcome
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“Order cancelled by the subscriber”

R1: internal reference of the initial order

N1: sequential number of the initial order

R2: internal reference of the cancellation request
N2: internal reference of the cancellation request

SLE Message Security

Figure 6. Cancellation of an Order
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3.2.5. GLOBAL CANCELLATION OF ORDERS BY THE SLE

Using a single command, a SLE can cancel, for a given security or security group, all its
own orders, all the orders of the member firm, or all the orders of another SLE in the same
member firm. In response, each SLE owning an order that has been cancelled receives a
corresponding ORDER ELIMINATION message.

To perform this global cancellation, the SLE sends a GLOBAL CANCELLATION OF
ORDERS message, function code = 0065 (for the specifications of this message, see Section
4.5). This message can specify:

- The SLE ID of the cancellation initiator,
The ID of another SLE in the member firm,
No ID. In the last case, appropriate orders from all SLEs in the member firm are
eliminated.

In this message, the SLE can further define the orders to be cancelled using the following
criteria: side of the order, order type, and account type.

If the global cancellation is valid (if not, an error message is sent in return) and relates to a
security, the SLE receives in return (n) ORDER ELIMINATION messages (see 4.10) relating to
the order cancellations for that security, followed by a CONFIRMATION OF GLOBAL
CANCELLATION OF ORDERS message, function code = 0175 (see 4.7).

If the global cancellation is valid (if not, an error message is sent in return) and relates to a
security group, the SLE receives in return for each security in the group (n) ORDER
ELIMINATION messages relating to the cancellations for that security. If the security is
forbidden, an error message (error code 3105) is sent to the SLE.

When cancellation processing has occurred for all securities in the group, a CONFIRMATION
OF GLOBAL CANCELLATION OF ORDERS message, function code = 0175 relating to the
group is sent to the SLE.

In all cases, if no orders meet the specified criteria, only a CONFIRMATION OF GLOBAL
CANCELLATION OF ORDERS message is sent to the SLE.
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3.3..RESCRIPTION OF UNSOLICITED SERVICES
An unsolicited service is an action related to a SLE and performed by SmartPool, without any
request message sent first by the SLE.

3.3.1. ENTRY, MODIFICATION, OR CANCELLATION OF AN O RDER BY SMARTPOOL
MARKET OPERATIONS

SmartPool Market Operations can, on request of a member firm or on its own initiative,
enter, modify, or cancel an order in the order book on behalf of a member firm.

SmartPool Market Operations can modify and cancel orders entered on behalf of the
member firm and orders entered by the member firm itself.

These actions can take place during cross calls or continuous matching phases

If an order is entered by SmartPool Market Operations, the default SLE of the member firm
receives a classic ORDER OUTCOME message (see 4.6). The SLE also receives all
messages related to this order (EXECUTION NOTICES, ORDER ELIMINATION, and
RETRANSMITTED ORDER); see Section 4.9, 4.10, and 5.3.

If an order is modified or cancelled by SmartPool Market Operations, the SLE owning the
initial order receives the ORDER OUTCOME message relating to the modification or
cancellation.

In the case of an order modification, the SLE also receives all messages related to the
modifying order (EXECUTION NOTICES, ORDER ELIMINATION).

3.3.2. ELIMINATION OF ORDERS

Orders that remain in the order book are automatically eliminated every night.

3.3.3. CANCELLATION OF A TRADE BY SMARTPOOL MARKET OPERATIONS

SmartPool Market Operations can request the cancellation of a transaction that occurred
during the day. The cancellation can be requested (by telephone) by a member firm or can be
initiated by SmartPool Market Operations.

This cancellation can occur during cross call or continuous matching phases or during
SmartPool Market Operations Interventions.

SmartPool sends a TRADE CANCELLATION NOTICE message, function code = 0100;
(see 4.11) to the two SLEs involved in the trade (the SLEs can belong to 2 different member
firms or to the same member firm). This message provides values for all parameters related to
the cancelled transaction.

3.3.4. CREATION OF A TRADE BY SMARTPOOL MARKET OPER ATIONS

SmartPool Market Operations can also request the creation of a trade. A creation can be
requested for the following reasons:
A trade was cancelled in error,
A member firm made the request with the agreement of the counterpart,
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Other reasons...

A creation of a trade can take place during the continuous matching phase or during
SmartPool Market Operations interventions.

SmartPool sends a TRADE CREATION NOTICE, function code = 103 (see 4.12) to the
default SLEs of the 2 member firms involved in the trade. This message provides values for all
parameters related to the created trade.

3.3.5. INFORMATION ON THE SESSION STATE

SLEs are notified of any changes in security group states.

When a security group state changes, SmartPool notifies all SLEs by sending a
SECURITY GROUP STATE CHANGE NOTICE message, function code = 0101 (see 4.13).
The message indicates the new state of the group:

Beginning-of-Day Inquiry

Cross Call

In the process of Crossing

Continuous matching

SmartPool Market Operations Intervention
End-of-Day Inquiry

Post-Market Session

Interrupted

Forbidden

These messages can be sent asynchronously with respect to ACKNOWLEDGEMENT and
RESPONSE messages.

If SmartPool activity is interrupted for all security groups, an SLE receives a SECURITY
GROUP STATE CHANGE NOTICE (function code = 0102) for each security group. Each
message indicates that trading is interrupted. An interruption can occur because of a technical
problem or because of a SmartPool Market Operations request.

3.3.6. INFORMATION ON THE STATE OF A SECURITY

SLEs are notified of any changes in security states.

SmartPool can modify the state of an individual security independently of the security
group state. In this case, SmartPool sends a SECURITY STATE CHANGE NOTICE (function
code = 0106; see 4.14) to all SLEs. The message indicates the new state of the security, the
type of action causing the change.

In certain cases, when actions occur on a security even without any security state
changes, a SECURITY STATE CHANGE NOTICE is sent to all SLEs.

SECURITY STATE CHANGE NOTICES can be sent asynchronously with respect to
ACKNOWLEDGEMENT and RESPONSE messages.

A security state in SmartPool is defined thanks to two different parameters (see the two
characters of the security state code in Section 4.14):

The first parameter indicates whether the security is authorized or forbidden,
The second parameter indicates whether the security is reserved, halted, or open.

A security state of halted, reserved, and forbidden doesn't remain in effect from one
trading day to another (unless a new SECURITY STATE CHANGE NOTICE is sent indicating
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the change). However, at the beginning of each trading day, a SECURITY STATE CHANGE
NOTICE is sent for information purpose.
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3.3.7. TRANSMISSION OF POST-MARKET SESSION MESSAGES

If a problem occurs on its SLEs, a member firm can request the retransmission of its order
book. This request is entered by SmartPool Market Operations before the Post-Market
Session begins and is processed at the beginning of the Post-Market Session.

For more information, see Chapter 5 on SLE message  security.

Upon request, a member firm receives its entire order book, before daily elimination of the
orders for each SLE (each SLE receives only its own order book). The information is sent
using a set of RETRANSMITTED ORDER messages.
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Chapter 4

SPECIFICATIONS FOR
MESSAGES EXCHANGED BETWEEN
SMARTPOOL AND SLE

(Except for Retransmission Messages)
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4. SPECIFICATIONS FOR MESSAGES EXCHANGED BETWEEN
SMARTPOOL AND SLES

4.1. INTRODUCTION

This chapter presents the specifications for messages exchanged between SmartPool and SLEs
(except the messages resent during the Post-Market Session for the purpose of message security,
which are specified in Chapter 5). The messages described below are the following:

Message (Function Code) g?nnatrlt)go?)ILE or See Section
ORDER = ENTRY + MODIFICATION (0001) * SLE 4.2
ORDER = ENTRY + MODIFICATION (0002) ** | SLE 4.3
ORDER CANCELLATION (0003) SLE 4.4
GLOBAL CANCELLATION OF ORDERS (0065) | SLE 4.5
ORDER OUTCOME (0172) SmartPool 4.6
CONFIRMATION OF GLOBAL CANCELLATION | SmartPool 4.7
OF ORDERS (0175)

ERROR MESSAGE (0144) SmartPool 4.8
EXECUTION NOTICE (0105) SmartPool 4.9
ORDER ELIMINATION (0138) SmartPool 4.10
TRADE CANCELLATION NOTICE (0100) SmartPool 411
TRADE CREATION NOTICE (0103) SmartPool 4.12
SECURITY GROUP STATE CHANGE NOTICE | SmartPool 4.13
(0101 AND 0102)

SECURITY STATE CHANGE NOTICE (0106) SmartPool 4.14
TRADE RETRANSMISSION (0142) SmartPool 4.15
GLOBAL ORDERS ELIMINATION (0139) SmartPool 4.16
ORDER ROUTING NOTICE SmartPool 4.17
ORDER ROUTING CONFIRMATION SmartPool 4.18
*  Order entry

**  Order modification

Chapter 5 presents specifications for the following "retransmission” messages that are retransmitted
in the Post-Market Session for the purposes of message security:

RETRANSMITTED ORDER (0143) SmartPool 5.3.1

For messages sent by the SLE, the discussion of each parameter includes the purpose of each
parameter, a description, the validity checks performed by SmartPool, and corresponding error
codes. For messages received by the SLE, the discussion of each parameter includes the purpose
of each parameter and a description. The lengths of all parameters are given in bytes.
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4.1. MESSAGES DESCRIPTION

Each message is described as follows:

ORDER = ENTRY + MODIFICATION (0001) Type |length

Subscriber’s Internal Reference (1) *

The first column contains the different data making up the message,

The second column called « Type » indicates the type of the data. The possible values are:
X: Alphanumeric
N: Numeric

B: Binary in BIG ENDIAN representation
Px: Price

The third column indicates the data length.

SLE Message Security
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4.2. ORDER =ENTRY. + MODIFICATION

ORDER = ENTRY + MODIFICATION (0001)

Type

length

MMTP HEADER

Subscriber’s Internal Reference (1) *

16

Function Code (2)

Date of the Order (3) (YYYYMMDD)

Sequential Order Number (4)

Security Code (5)

Side of the Order (6)

Total Quantity (7)

Type of Price Entered (8)

XlZ|X[X|Z2|Z2|2]|X

Price Entered (9)
Format indicator
Price

0

X

AN
o

Validity Type of the Order (10)

Validity Date of the Order (11) (YYYYMMDD)

Routing And Notice Indicator (12)

Minimum Quantity (13)

Disclosed Quantity (14)

Member Code (15)

Order Type (16)

Confirmation Indicator (17)

Indicator on Order To Be Processed in Pre-Opening (18)

Z|W[(X[X|z|z|X|[Z2|X|Z %

PIPIP|O|lOo|lO|(rR|O|F|O

Activation Price (19)
Format indicator
Price

U
x

Filler (20)

Filler (20 bis)

Allocated Member Code (21)

Account type of order (22)

Clearing
aggregate
1

SLE Message Security

Client account Number (23)

Trade Order Number (24)

Filler (25)

X|IX|X|X|X|X|[Z2|[Z2 X
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Filler (25 bis)

Filler (25ter)

Originating Order message Entry Date (26)
Memo (27)

Posting action (28)

Filler (28bis)

L Clearing of operation mode (29)

Filler

Filler 69
LENGTH (excluding header) 276

14
18

X|IX|X|X|X[X[Z2|X]|Z2

*  For a description of each parameter, go to the corresponding numbered paragraph, for example (1),
later in this document.
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(1) Subscriber’s Internal Reference

Purpose

To link a message sent by the SLE with the corresponding messages (responses) received from the

central system.

Description

When SmartPool receives an order entry message (or an order modification), SmartPool saves the
subscriber's internal reference that is sent by the SLE. If SmartPool detects an error, it sends an
ERROR MESSAGE containing the value of this parameter. If SmartPool acknowledges the order entry
(or the modification), it assigns to the order a sequential order number associated with the subscriber's
internal reference. SmartPool then sends an ORDER OUTCOME message containing the values for
those two parameters. SmartPool also provides the values for those two parameters any time it sends

the following messages related to the order:

ORDER OUTCOME,
ERROR MESSAGE,
EXECUTION NOTICE,
ORDER ELIMINATION,

TRADE CANCELLATION NOTICE,

TRADE RETRANSMISSION.

SmartPool does not check the value of the internal reference.

(2) Function Code

Purpose
Identifies the message.

Description

Identifies the SmartPool function of the message, which here is to enter an order (a buy order or a sell
order) into the system. The value of the function code is 0001.

SLE Message Security

Validity Checks Performed by SmartPool on Function Code Associated
Error Code
Must be numeric 9016
Must be recognised by SmartPool 1001
The function must be authorised for member firms 1002
(A member firm cannot perform a function reserved for SmartPool
Market Operations)
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(3) Date of the Order
The date should not be provided by the SLE.

Validity Checks Performed by SmartPool Agsociated
Error Code
Must be numeric 1056 / 1061

(4) Sequential Order Number

The sequential order number should not be provided here by the SLE. SmartPool doesn’t check the
value of this parameter.

Validity Checks Performed by SmartPool Associated
Error Code
Must be numeric 1056 / 1061

(5) Security Code

Purpose

This parameter specifies the code of the security for which the order was entered.
Description

The security code is 12 bytes long in conformance with the ISIN standard. Securities traded on
SmartPool are identified by a dedicated security code, always different from the official ISIN code

Validity Checks Performed by SmartPool on Security Code Associated
Error Code

Must be alphanumeric or numeric 9019
Must be recognised by SmartPool (the security must exist) 1000

The list of securities and their security codes are available to all
member firms in the security reference data

Order entry must be authorised for the current state of the group to 1003
which the security belongs

Order entry must be authorised for the current state of the security 1004

The algorithm for calculating the ISIN key is described in Appendix 1.
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(6) Side of the Order
Purpose

Indicates whether the order is a buy order or a sell order.

Description

Validity Checks Performed by SmartPool on Side oft  he Order Associated

Error Code
Must be alphanumeric 9020
Must have one of the following values: 9020
-A ==> Buy
-V ==> Sell
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(7) Total Quantity

Purpose

This parameter specifies the number of shares that the trader wants to trade.

Description
Validity Checks Performed by SmartPool on Associated
Total Quantity Error Code
Must be numeric 9021
Must be less than 100 000 000 2115
Must be greater than the minimum platform quantity

(8) Type of Price Entered

Purpose

Describes the nature of the order price.

Description
Validity Checks Performed by SmartPool on Associated
Type of Price Entered Error Code
Must be alphanumeric 9022
Must have one of the following values: 9022

V ==> VWAP order
B ==> Block order

Must not be B if the security group is in VWAP cross call 2006

Must not be V if the security group is not in VWAP cross call 2006
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(9) Price Entered

Purpose

For a block order, indicates the price limit of the order.

Description

Validity Checks Performed by SmartPool on

Associated

Price Entered Error Code
The value must be numeric 9023
The format of the price must be valid 9023
The price entered must correspond to a valid price step 2014

If Type of Price Entered is V no value should be provided

The price limit is coded using 10 bytes, as follows:
Example: 498.500 €

3* [0 0 0 4 9 8 5 0 0

* The Format indicator (first byte) is variable (between 0 and 6 in the incoming messages).

SLE Message Security - Chapter 4 Pagel0 -

V0.1

June 2008



(10) Validity Type of the Order

Purpose

This parameter indicates the period during which the order remains valid in the system.
Description
The validity type can be:

Good for Day: The order is valid only during the Day the order was sent

Good for all non-VWAP periodic crossing phase: The order is valid only during periodic crossing
phases (except VWAP crossing phase)

FAK: The order is valid only during VWAP crossing phase and the non-executed
quantities are automatically eliminated at the end of the VWAP crossing.

FOK: The order doesn't enter the order book. If the total quantity is not executed
upon order entry, the order is eliminated.

Validity Checks Performed by SmartPool on Validity Type of the | Associated

Order Error Code
Must be alphanumeric or numeric 9024
Must have one of the following values: 9024

F ==> Good for day

X ==> Good for all non-VWAP periodic crossing phase
E ==> FAK (Fill And Kill)

I

==> FOK (Fill Or Kill)
Must be E if the order is a VWAP order

Must be different from E if the order is a Block order
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(11) Validity Date of the Order

Purpose

The parameter should be blank.

Description

Validity Checks Performed by SmartPool on Validity Date of the | Associated
Order Error Code
This parameter should be left blank (=0) 2025

(12) Routing And Notice Indicator

Purpose

The parameter indicates whether the order can be routed to another venue and/or trigger an alert to

participants

Description

Validity Checks Performed by SmartPool on Validity Date of the
Order

Associated
Error Code

Must be alphanumeric or numeric

Must have one of the following values:

R Order can only be routed to another venue
N Good Order can only trigger an alert
B Order can be routed to another venue and trigger an alert

(Blank) No order routing & no alert
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(13) Minimum Quantity

Purpose

This parameter indicates the minimum number of shares that the trader wants to trade on the market.
Even if this minimum quantity can’t be filled immediately upon order entry, the order is put in the order
book. Orders having a minimum quantity can’t take part to any periodic crossing session.

Description
Validity Checks Performed by SmartPool on Associated
Minimum Quantity Error Code
Must be numeric 9026
Must be less than 100 000 000 2115

If a value is provided (>0), then

it must be less than or equal to the total quantity 2028

it must be greater than the minimum platform quantity

(14) Disclosed Quantity

This parameter is not authorized on SmartPool.

Description
Validity Checks Performed by SmartPool on Associated
Disclosed Quantity Error Code

Must be blank for all SmartPool orders

(15) Member Code

Purpose

Identifies the member firm that sent the message. A value must be provided.

Description
Validity Checks Performed by SmartPool on Member Co  de Associated
Error Code
Must be alphanumeric 1028
The ID must be recognised by SmartPool 2033
The ID must belong to the member firm that sent the message (a 2035
member firm cannot place an order on behalf of another member
firm)
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SmartPool checks that the member code is compatible with the physical address (HUB subscriber ID)
by which the message arrived. If this is not the case, SmartPool transmits a rejection message to the

sender.

(16) Order Type

Purpose

This parameter indicates the type of the order or its origin.

Description
Validity Checks Performed by SmartPool on Order Typ e Associated Error
Code
Must be alphanumeric 1029
Must have one of these values: 1029
I Program trading arbitrage on index
P Portfolio strategy
G Unwind order for automatic counterparty handled by the
member firm's automatic client order system
A Other orders
C Cross margining
(17) Confirmation Indicator
Must be 0
Validity Checks Performed by SmartPool on Confirmat ion Associated
indicator Error Code
Must be 0 1030
(18) Indicator on Order To Be Processed in Continuo ___us Matching
Must be 1
Validity Checks Performed by SmartPool on Confirmat ion Associated
indicator Error Code
Must be 1 1031
(19) Activation Price
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Must be 0

Validity Checks Performed by SmartPool on Stop Orde r Associated
Activation Price Error Code
Must be numeric 1032
Invalid price format 2055
The activation price must be at zero in SmartPool 2057

(21) Allocated Member Code

Purpose

OPTIONAL. Code of the member receiving the clearing allocation.

(22) Account Type of the Order

Description

Validity Checks Performed by NSC on Account Type of the Order

Associated Error
Code

Must be numeric

1034 /1041

Must be filled in

1034 /1041

Must have one of the following values:
1 Client order

Non client order

2
7 Related Party order
8

Riskless Principal

(23) _Client Account Number

Purpose

OPTIONAL. It is transmitted to the clearing system.

Validity Checks Performed Associated
Error Code

Must be alphanumeric

1035/1042

(24) Trader Order Number

Purpose

OPTIONAL. Number assigned by the trader.
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Validity Checks Performed Associated
Error Code
Must be alphanumeric 1037 /1044
(25, 25bis, 25ter) Filler
Validity Checks Performed Associated
Error Code
Must be alphanumeric 1056 / 1061
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(26) Originating Order Message Entry Date
Purpose

OPTIONAL. Date and time at which the order was entered on the trader’s workstation.
Description

The format is: YYYYMMDDHHMMSS

Validity Checks Performed by NSC on Date of the Ord  er Associated Error
Code
Must be numeric 1038 /1045
If a value is entered, it must be numeric and less than or equal to the 2066

current date and hour.

If left blank (=0), SmartPool fills in this field with the market session date
and system time of day.

(27) Memo

Purpose

OPTIONAL. Free text entry field, can serve to transmit additional information for logging purposes.

Validity Checks Performed by SmartPool on Side oft  he Order Associated
Error Code
Must be alphanumeric 1057 / 1062

(28) Posting Action
OPTIONAL

Validity Checks Performed by SmartPool on Side oft  he Order Associated
Error Code

Must be alphanumeric 1058 / 1062
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(29) Clearing of Operation Mode

Purpose

OPTIONAL - Indicates whether the operation should be performed automatically by C21 upon
receipt of the trade or whether it requires prior member validation.

Description

Validity Checks Performed by NSC on Account Type of the Order Associated Error

Code
OPTIONAL
Must be alphanumeric 1059/ 1064
Must have one of the following values: 1059/ 1064

0 ==> Manual mode
1 ==> Automatic extraction

2 ==> Automatic allocation
[ space/blank ] ==> Systematic Posting

Description of these different modes:

0: Manual mode: information is not processed in this case, but must be conveyed to the Trade Leg
creation message that is sent to the back-office stations after having recorded the trade in C21.

1: Automatic extraction:  Trade posting is made automatically by C21 on the dedicated account in
according with the account’s structure of the member.

2: Automatic allocation : Trade give-up is made automatically made by C21 to the Give-Up destination
member specified.

[ space/blank ]: Systematic Posting : Trade is automatically sent to the position account.
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ORDER = ENTRY + MODIFICATION (0002)

Type

length

MMTP HEADER

Subscriber’s Internal Reference (1) *

16

Function Code (2)

Date of the Order (3) (YYYYMMDD)

Sequential Order Number (4)

Security Code (5)

Side of the Order (6)

Total Quantity (7)

Type of Price Entered (8)

XlZ|X[X|Z2|Z2|2]|X

Price Entered (9)
Format indicator
Price

0

X

AN
o

Validity Type of the Order (10)

Validity Date of the Order (11) (YYYYMMDD)

Routing And Notice Indicator (12)

Minimum Quantity (13)

Disclosed Quantity (14)

Member Code (15)

Order Type (16)

Confirmation Indicator (17)

Indicator on Order To Be Processed in Pre-Opening (18)

Z|W[(X[X|z|z|X|[Z2|X|Z %

PIPIP|O|lOo|lO|(rR|O|F|O

Activation Price (19)
Format indicator
Price

U
x

Filler (20)

Filler (20 bis)

Allocated Member Code (21)

Account type of order (22)

Clearing
aggregate
1

SLE Message Security

Client account Number (23)

Trade Order Number (24)

Filler (25)

X|IX|X|X|X|X|[Z2|[Z2 X
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Filler (25 bis)

Filler (25ter)

Originating Order message Entry Date (26)
Memo (27)

Posting action (28)

Filler (28bis)

L Clearing of operation mode (29)

Filler

Filler 69
LENGTH (excluding header) 276

14
18

X|IX|X|X|X[X[Z2|X]|Z2
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(1) Subscriber’s Internal Reference

Purpose

To link a message sent by the SLE with the corresponding messages (responses) received from the

central system.

In a modification message, the SLE should provide a value for this parameter (either the value assigned
when the original order was entered or another value). SmartPool returns this value in the

acknowledgement or rejection message.

Description

When SmartPool receives an order entry message (or an order modification), SmartPool saves the
subscriber's internal reference that is sent by the SLE. If SmartPool detects an error, it sends an
ERROR MESSAGE containing the value of this parameter. If SmartPool acknowledges the order entry
(or the modification), it assigns to the order a sequential order number associated with the subscriber's
internal reference. SmartPool then sends an ORDER OUTCOME message containing the values for
those two parameters. SmartPool also provides the values for those two parameters any time it sends

the following messages related to the order:
- ORDER OUTCOME,
ERROR MESSAGE,
EXECUTION NOTICE,
ORDER ELIMINATION,
TRADE CANCELLATION NOTICE,
- TRADE RETRANSMISSION.
SmartPool does not check the value of the internal reference.

(2) Function Code

Purpose
Identifies the message.

Description

Identifies the SmartPool function of the message, which here is to enter an order (a buy order or a sell

order) into the system. The value of the function code is 0002.

SLE Message Security - Chapter 4 Page21 -
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(3) Date of the Order

Purpose

The date indicates when the order to be modified was entered into SmartPool.
Description
This parameter indicates to SmartPool the date when the previous order was entered into the system.

This date was sent to SLE in the acknowledgement of the previous order.
The format is the following: YYYYMMDD

Validity Checks Performed by SmartPool on Date oft he Order  |Associated
Error Code

Must be numeric 1038 /1045
Must be a valid calendar date 2018

(4) Sequential Order Number

Purpose

This parameter identifies the order that the SLE wants to modify. This number was assigned by
SmartPool when the order was entered.

Description
Validity Checks Performed by SmartPool on Associated
Sequential Order Number Error Code
Must be numeric 9018
An order with this number must exist in SmartPool for: 2045

- the member firm entering the order (or for whom the order
was entered),

- the specified security code,
- the specified side of the order,

and must be compatible with the value specified in Date of the
Order (above).

If this is not the case, it means that the order does not exist or is
no longer in the order book

In order for SmartPool to modify an order, values must be provided for Date of the Order and
Sequential Order Number.
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(5) Security Code

Purpose

This parameter specifies the code of the security for which the previous order was entered and for
which the order modification is being made (the security of an order cannot be modified).

Description
Validity Checks Performed by SmartPool on Security Code Associated
Error Code
Must be alphanumeric or numeric 9019
Must be recognised by SmartPool (the security must exist) 1000
The modification of the order must be authorised for the current 1003
security group state
The modification of the order must be authorised for the current 1004
security state

(6) Side of the Order

Purpose

This parameter indicates whether the modification relates to a buy order or a sell order.

Description

Validity Checks Performed by SmartPool on Side oft  he Order Associated

Error Code
Must be alphanumeric 9020
Must be filled 9020
Must have one of the following values: 9020
A Buy
\% Sell
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(7) Total Quantity

Purpose

This parameter specifies the number of shares that the trader wants to trade.

Description
Validity Checks Performed by SmartPool on Associated
Total Quantity Error Code
Must be numeric 9021
Must be less than 100 000 000 2115
Must be greater than the minimum platform quantity

(8) Type of Price Entered

Purpose

Describes the nature of the order price.

Description
Validity Checks Performed by SmartPool on Associated
Type of Price Entered Error Code
Must be alphanumeric 9022
Must have one of the following values: 9022
V ==> VWAP order
B ==> Block order
Must not be B if the security group is in VWAP cross call 2006
Must not be V if the security group is not in VWAP cross call 2006

(9) Price Entered

Purpose

For a block order, indicates the price limit of the order.

Description
Validity Checks Performed by SmartPool on Associated
Price Entered Error Code
The value must be numeric 9023
The format of the price must be valid 9023
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The price entered must correspond to a valid price step

2014

If Type of Price Entered is V no value should be provided
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(10) Validity Type of the Order

Purpose

This parameter indicates the period during which the order remains valid in the system.

Description

Validity Checks Performed by SmartPool on Validity Type of the | Associated
Order Error Code

Must be alphanumeric 9024

Must have one of the following values:

F ==> Good for day
X ==> Good for all non-VWAP periodic crossing phase 9024
E ==> FAK (Fill And Kill)
I ==> FOK (Fill Or Kill)
"" ==> Previous value is unchanged

Must be E if the order is a VWAP order

Must be different from E if the order is a Block order

(11) Validity Date of the Order

Purpose

The parameter should be blank.

Description

Validity Checks Performed by SmartPool on Validity Date of the | Associated
Order Error Code

This parameter should be left blank (=0) 2025

(12) Routing And Notice Indicator

Purpose

The parameter indicates whether the order can be routed to another venue and/or trigger an alert to
participants

Description

Validity Checks Performed by SmartPool on Validity Date of the Associated
Order Error Code

Must be alphanumeric or numeric

SLE Message Security - Chapter 4 Page26 - V0.1 June 2008



Must have one of the following values:

R Order can only be routed to another venue
N Good Order can only trigger an alert
B Order can be routed to another venue and trigger an alert

(Blank) No order routing & no alert

SLE Message Security - Chapter 4 Page27 - V0.1 June 2008



(13) Minimum Quantity

Purpose

This parameter indicates the minimum number of shares that the trader wants to trade on the market.
The minimum quantity can be modified only if the initial order hasn’t been executed at all.

Description
Validity Checks Performed by SmartPool on Associated
Minimum Quantity Error Code
Must be numeric 9026
Must be less than 100 000 000 2115

If a value is provided (>0), then
it must be less than or equal to the total quantity 2028

it must be greater than the minimum platform quantity

Can't be modified if the initial order has been partly executed

(14) Disclosed Quantity

This parameter is not authorized on SmartPool.

Description
Validity Checks Performed by SmartPool on Associated
Disclosed Quantity Error Code

Must be blank for all SmartPool orders
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(15) Member Code

Purpose

Identifies the member firm that sent the message. A value must be provided.

Description

Validity Checks Performed by SmartPool on Member Co  de Associated
Error Code
Must be alphanumeric 1028
The ID must be recognised by SmartPool 2033
The ID must belong to the member firm that sent the message (a 2035
member firm cannot place an order on behalf of another member
firm)

SmartPool checks that the member code is compatible with the physical address (HUB subscriber ID)
by which the message arrived. If this is not the case, SmartPool transmits a rejection message to the

sender.

(16) Order Type

Purpose

This parameter indicates the type of the order or its origin.

Description

Validity Checks Performed by SmartPool on Order Typ e

Associated Error

I
P
G

A
C

member firm's automatic client order system

Code
Must be alphanumeric 1029
Must have one of these values: 1029

Program trading arbitrage on index
Portfolio strategy

Unwind order for automatic counterparty handled by the

Other orders

Cross margining

(17) Confirmation Indicator

Must be 0
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Validity Checks Performed by SmartPool on Confirmat ion Associated
indicator Error Code
Must be 0 1030
(18) Indicator on Order To Be Processed in Continuo us Matching
Must be 1
Validity Checks Performed by SmartPool on Confirmat ion Associated
indicator Error Code
Must be 1 1031
(19) Activation Price
Must be 0
Validity Checks Performed by SmartPool on Stop Orde  r Associated
Activation Price Error Code
Must be numeric 1032
Invalid price format 2055
The activation price must be at zero in SmartPool 2057

(21) Allocated Member Code

Purpose

OPTIONAL. Code of the member receiving the clearing allocation.

(22) Account Type of the Order

Description

Validity Checks Performed by NSC on Account Type of the Order

Associated Error
Code

Must be numeric

1034 /1041

Must be filled in

1034 /1041

Must have one of the following values:
1 Client order
2 Non client order

7 Related Party order
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8 Riskless Principal

(23) Client Account Number

Purpose

OPTIONAL. It is transmitted to the clearing system.

Validity Checks Performed Associated
Error Code
Must be alphanumeric 1035/1042

(24) Trader Order Number

Purpose

OPTIONAL. Number assigned by the trader.

Validity Checks Performed Associated
Error Code
Must be alphanumeric 1037 /1044

(25, 25bis, 25ter) Filler

Validity Checks Performed Associated
Error Code
Must be alphanumeric 1056 / 1061

(26) Originating Order Message Entry Date

Purpose
OPTIONAL. Date and time at which the order was entered on the trader’s workstation.
Description

The format is: YYYYMMDDHHMMSS

Validity Checks Performed by NSC on Date of the Ord  er Associated Error
Code
Must be numeric 1038 /1045
If a value is entered, it must be numeric and less than or equal to the 2066
current date and hour.
If left blank (=0), SmartPool fills in this field with the market session date
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| and system time of day. | |

(27) Memo

Purpose

OPTIONAL. Free text entry field, can serve to transmit additional information for logging purposes.

Validity Checks Performed by SmartPool on Side oft  he Order Associated
Error Code

Must be alphanumeric 1057 / 1062

(28) Posting Action
OPTIONAL

Validity Checks Performed by SmartPool on Side oft  he Order Associated
Error Code

Must be alphanumeric 1058 / 1062

(29) Clearing of Operation Mode

Purpose

OPTIONAL - Indicates whether the operation should be performed automatically by C21 upon
receipt of the trade or whether it requires prior member validation.

Description

Validity Checks Performed by NSC on Account Type of the Order Associated Error

Code
OPTIONAL
Must be alphanumeric 1059/ 1064
Must have one of the following values: 1059/ 1064

0 Manual mode
1 Automatic extraction
2 Automatic allocation

“n

The value is unchanged

[ space/blank ] ==> Systematic Posting
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ORDER CANCELLATION (0003) type |length
MMTP HEADER
Subscriber’s Internal Reference (1) X 16
Function Code (2) 4
Date of the Order (3) N 8
YYYYMMDD
Sequential Order Number (4) N 6
Member Code (5) X 8
Security Code (6) X 12
Side of the Order (7) X 1
LENGTH (excluding header) 55
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(1) Subscriber’s Internal Reference

Purpose

To link a message sent by the SLE with the corresponding message (response) received from the
central system. In a cancellation message, the SLE should provide a value for this parameter (either
the value assigned when the initial order was entered or another value).

Description

When SmartPool receives an order cancellation message, SmartPool saves the subscriber's internal
reference. (SmartPool does not check the value). If SmartPool detects an error, it sends an ERROR
MESSAGE containing the value of this parameter. If SmartPool acknowledges the cancellation, it sends
an ORDER OUTCOME message containing the values for Subscriber's Internal Reference and
Sequential Order Number.

(2) Function Code

Purpose
Identifies the message.
Description

Identifies the SmartPool function of the message, which here is to cancel an order. The value of the
function code is 0003.

Validity Checks Performed by SmartPool on Function Code Associated
Error Code
Must be numeric 9016
Must be recognised by SmartPool 1001
The function must be authorised for member firms 1002
(A member firm cannot perform a function reserved for SmartPool
Market Operations)
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(3) Date of the Order

Purpose

The date indicates when the initial order was entered into the central system.
Description
This parameter indicates to SmartPool the date when the previous order was entered into the system.

This date was sent to SLE in the acknowledgement of the previous order.
The format must be YYYYMMDD

Validity Checks Performed by SmartPool on Date oft he Order  |Associated
Error Code

Must be numeric 9017
Must be a valid calendar date 2018

(4) Sequential Order Number

Purpose

This parameter identifies the order that the SLE wants to cancel. This number was assigned by the
system when the order was entered.

Description

Validity Checks Performed by SmartPool on Sequentia | Order Associated

Number Error Code
Must be numeric 9018
An order with this number must exist in SmartPool for: 2045

- the specified security code,
- the specified side of the order,

and must be compatible with the value specified in Date of the
Order (above).

If this is not the case, it means that the order does not exist or is
no longer in the order book

To cancel an order, values must be provided for Date of the Order and Sequential Order Number.
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(5) Member Code

Purpose

Identifies the member firm that sent the message. A value must be provided.

Description

member firm cannot place an order on behalf of another member
firm)

Validity Checks Performed by SmartPool on Member Co  de Associated
Error Code

Must be alphanumeric 1028
This code must be recognised by SmartPool 2033
The ID must belong to the member firm that sent the message (a 2035

The member Code must correspond to the physical address (HUB subscriber ID) of one of the member
firm's SLEs. SmartPool verifies that the member code is compatible with the physical address by which
the message arrived. If this is not the case, SmartPool transmits a rejection message to the sender.

(6) Security Code

Purpose

This parameter specifies the security code of the order that is being cancelled.

Description

security state

Validity Checks Performed by SmartPool on Security Code Associated

Error Code

Must be alphanumeric 9019

Must be recognised by SmartPool (the security must exist) 1000

The cancellation of the order must be authorised for the current 1003
security group state

The cancellation of the order must be authorised for the current 1004

The security code must be provided in the cancellation message.

SLE Message Security
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(7) Side of the Order

Purpose
This parameter indicates whether a buy order or a sell order is being cancelled.

Description

Validity Checks Performed by SmartPool on Side oft  he Order Associated

Error Code
Must be alphanumeric 9020
Must be filled 9020
Must have one of the following values: 9020
-A==> Buy
-V==> Sell
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GLOBAL CANCELLATION OF ORDERS (0065) type |length
MMTP HEADER
Subscriber’s Internal Reference (1) X 16
Function Code (2) N 4
Member Code (3) X 8
Security Group Code (4) X 2
Security Code (4*) X 12
Side of the Order (5) X 1
Account Type of the Order (6) X 1
Order Type (7) X 1
Interactor ID (HUB subscriber ID) (8) X 11
LENGTH (excluding header) 56
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(1) Subscriber’s Internal Reference

This parameter enables a link to be made between a message sent by the SLE and the corresponding
messages (responses) received from the central system. When SmartPool receives a global
cancellation message, SmartPool saves this internal reference. If SmartPool detects an error, it sends
an ERROR MESSAGE containing this internal reference. If SmartPool acknowledges the request for
the global cancellation, it sends the message CONFIRMATION OF GLOBAL CANCELLATION OF
ORDERS, which also contains this internal reference.

(2) Function Code

Identifies the function of the message, which here is to globally cancel orders. The value of the function

code is 0065.
Validity Checks Performed by SmartPool on Function Code Associated
Error Code
Must be numeric 9016
Must be recognised by SmartPool 1001
The function must be authorised for member firms 1002
(A member firm cannot perform a function reserved for SmartPool
Market Operations)
(3) Member Code
Identifies the member firm that sent the global cancellation message.
Validity Checks Performed by SmartPool on Member Co  de Associated
Error Code
Must be alphanumeric 1028
This ID must be recognised by SmartPool 2033
This ID must be that of the member firm that sent the message (a 2035
member firm cannot cancel an order on behalf of another member
firm)
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(4) and (4%): A value must be provided for only one _ of the two parameters; otherwise, an error
message (code 3016) is sent.

These parameters identify the security or the security group for which a global cancellation is being
made.

(4) Security Group Code

Validity Checks Performed by SmartPool on Security Group Associated

Code Error Code
Must be recognised by SmartPool (the group must exist) 3060
Global cancellation must be authorised for the current security 1003
group state

(4*) Security Code

Validity Checks Performed by SmartPool on Security Code Associated

Error Code

Must be recognised by SmartPool (the security must exist) 1000

Global cancellation must be authorised for the current security 1004
state

(5) Side of the Order (optional)

This criterion can be used to define which orders are to be cancelled.

Validity Checks Performed by SmartPool on Side oft  he Order Associated
Error Code

Mustbe "", AorV 9020

(6) Account Type of the Order (optional)

This criterion can be used to define which orders are to be cancelled.

Validity Checks Performed by SmartPool on Account T ype of Associated

the Order Error Code
Must be numeric 1034 /1041
Mustbe "", 1,2, 7 or 8. 2021
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(7) Order Type (optional)

This criterion can be used to define which orders are to be cancelled.

Validity Checks Performed by SmartPool on Order Typ e Associated Error
Code
If filled, must have one of these values: 1029

I Program trading arbitrage on index

P Portfolio strategy

G Unwind order for automatic counterparty handled by the
member firm's automatic client order system

A Other orders

C Cross margining

(8) Interactor ID (HUB subscriber ID) (optional)

This criterion can be used to define which orders are to be cancelled.
If an Interactor ID (HUB subscriber ID) is not provided, all appropriate orders (from all interactors) of the
member firm that sent the global cancellation request will be cancelled.
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Purpose: Acknowledges an order entry, order modification, or order cancellation.

ORDER OUTCOME (0172) type [length
MMTP HEADER

Subscriber’s Internal Reference (1) X 16
Function Code (2) N 4
Date of the Order (3) N 8
YYYYMMDD

Sequential Order Number (4) N 6
Updated Order Status (5) X 1
Security Code (6) X 12
Total Quantity (7) N 9
Side of the Order (8) X 1
Price Entered (9) Px 10
Format indicator = variable or blank X 1
Price N
Member Code (10) X 8
Filler (11) X 6
Response Time (12) N 6
HHMMSS

Type of Price Entered (13) X 1
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Quantity Executed upon Introduction (14) N 9

Function Code of Originating Message (15) N 4
Date of the Initial Order (16) N 8
Sequential Order Number (of the Initial Order) (17) N 6
Validity Type of the Order (18) X 1
Validity Date of the Order (19) N 8
Filler (20) X 1
Minimum Quantity (21) N 9
Disclosed Quantity (22) N 9
Order Type (23) X 1
Confirmation Indicator (24) B 1
Remaining Quantity from Initial Order (25) N 9
Activation Price (26) Px 10
Format indicator = variable X 1
Price N

Filler (27) N 6
Filler (27bis) 8
Allocated Member Code (28) 8
Account type of order (29) 1
Client account Number (30) 12
Trade Order Number (31) 8
Filler (32)

Filler (32 bis) 1

Filler (32ter)

Originating Order message Entry Date (33) 14

Memo (34) 18

Posting action (35)

X | X | X|Z|X|[Z]|X|[X]|X]|X|X]|X
'_\

Filler (36)
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Clearing of operation mode (37) 1
Filler 20
LENGTH (excluding header)

267
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(1) Subscriber’s Internal Reference

Purpose

This parameter contains the internal reference that the SLE entered in the message to which this
ORDER OUTCOME message is responding.

Description

If the ORDER OUTCOME message is received after an order entry by SmartPool Market Operations, a
value is not provided for this parameter.

If the ORDER OUTCOME message is received after an order modification or order cancellation by
SmartPool Market Operations, the internal reference of the initial order is provided if the initial order
was sent by a member firm (otherwise, a value is not provided).

(2) Function Code

Purpose
Identifies the function of the message (acknowledgement of a message).
Description

Has a value of 0172.

(3) Date of the Order

Purpose
Identifies the date of the order about which the ORDER OUTCOME message was sent.
Description

Case 1: An ORDER OUTCOME message is sent in response to an order entry.

Date of the Order indicates the date the order was entered in SmartPool.
Case 2: An ORDER OUTCOME message is sent in response to an order modification.

Date of the Order indicates the date the new order (the modified order) was entered in SmartPool.
Case 3: An ORDER OUTCOME message is sent in response to an order cancellation.

Date of the Order indicates the date the order to be cancelled was entered in SmartPool.
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(4) Sequential Order Number

Purpose

Identifies the order about which the ORDER OUTCOME message was sent.

Description

Cases1&2: An ORDER OUTCOME is sent in response to an order entry or order modification.
This number, assigned by SmartPool upon reception of a valid order entry or order
modification identifies the entered or modified order in SmartPool.
The number is assigned sequentially for the day and the security.

Case 3: An ORDER OUTCOME is sent in response to an order cancellation.

This parameter indicates the sequential number of the order that the SLE has asked
to be cancelled.

(5) Updated Order Status

Purpose

This parameter indicates to the SLE the outcome of the order that the SLE wanted to enter, modify, or
cancel.

Description
Caseland2: An ORDER OUTCOME message is sentimmediately in response to an order entry or

modification.
This parameter can have one of the following values:

==> Order was put in the order book (part of the order might have been executed),
E ==> Order was permanently eliminated by the market,
X ==> Order was fully executed

Case 3: An ORDER OUTCOME message is sent immediately in response to an order cancel.
This parameter have the following value:
A ==> Order was cancelled by the subscriber
S ==> Order was cancelled by SmartPool Market Operations

(6) Security Code

Purpose
This parameter specifies the code of the security in the SLE message to which this ORDER OUTCOME

message is responding.
The security code used on SmartPool is dedicated ISIN like code.

(7) Total Quantity
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Purpose
Indicates the number of shares in the order to which the ORDER OUTCOME message is responding.
Description

Case 1: An ORDER OUTCOME message is sent in response to an order entry.
This parameter indicates the total number of shares (Total Quantity) in the order entry
message.

Case 2: An ORDER OUTCOME message is sent in response to an order modification.
This parameter indicates the total number of shares (Total Quantity) in the modification
message; or if the value was " ", the remaining quantity of the modified order, which is the
total quantity of the modifed order.

Case 3: An ORDER OUTCOME message is sent in response to an order cancellation.
This parameter indicates the number of shares remaining in the order that was cancelled.
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(8) Side of the Order

Case 1: An ORDER OUTCOME message is sent in response to an order entry:
This parameter specifies the side of the order that the ORDER OUTCOME message is
acknowledging.
This parameter can have one of the following values:
- A ==> Buy,
-V ==>Sell.

Case 2: An ORDER OUTCOME message is sent in response to an order modification:
This parameter indicates the side of the modified order.
This parameter can have one of the following values:
- A ==> Buy,
-V ==> Sell.

Case 3: An ORDER OUTCOME message is sent in response to an order cancellation.
This parameter indicates the side of the cancelled order.
This parameter can have one of the following values:
- A ==> Buy,
-V ==> Sell.

(9) Price Entered

Purpose
Indicates, if appropriate, the price in the order to which the ORDER OUTCOME message is responding.
Description

Case 1: An ORDER OUTCOME message is sent in response to an order entry:
This parameter indicates the price that was entered for the order.

Case 2: An ORDER OUTCOME message is sent in response to an order modification:
This parameter indicates the price of the modifying order, or, if the price was not modified, the
limit price in the order book.

Case 3: An ORDER OUTCOME message is sent in response to an order cancellation:
This parameter indicates the limit price of the order in the order book.

(10) Member Code

Purpose

Identifies the member firm receiving the message.

Description

This parameter indicates the code of the member firm that sent the order entry, order modification, or

order cancellation message (or for whom the message was sent by SmartPool Market Operations) and
that is to receive the ORDER OUTCOME message.
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(12) Response Time

This parameter indicates the official time that SmartPool processed the order entry, order modification,
or order cancellation message to which this ORDER OUTCOME message is responding.

(13) Type of Price Entered

Purpose

Identifies the nature of the price in the order to which the ORDER OUTCOME message is responding.
Description

Can have one of the following values:

V==> VWAP order
B ==> Block order

(14) Quantity Executed upon Introduction

This parameter indicates the quantity executed upon introduction of the (initial or modified) order. A
value is only provided if the Function Code of Originating Message is 0001 or 0002.

(15) Function Code of Originating Message

This parameter indicates the function code of the SLE message to which this ORDER OUTCOME
message is responding.

Can have one of the following values:
- 0001
- 0002
- 0003

(16) Date of the Initial Order

A value is provided here only if the Function Code of Originating Message is 0002. In this case, the
parameter takes the value of the order date in the modification message to which this ORDER
OUTCOME message is responding.

(17) Sequential Order Number (of the Initial Order)

A value is provided here only if the Function Code of Originating Message = 0002. In this case, the
parameter takes the value of the sequential order number in the modification message to which this
ORDER OUTCOME message is responding.

(18) Validity Type of the Order
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If the Function Code of Originating Message is 0001, takes the value in the initial message.

If the Function Code of Originating Message is 0002, takes the value in the modification message; or if
this parameter was not modified, takes the value that is in the order book for the modified order.

If the Function Code of Originating Message is 0003 or is not provided (0000), the parameter takes the
value in the order book.
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(19) Validity Date of the Order

If the Function Code of Originating Message is 0001, takes the value in the initial message.

If the Function Code of Originating Message is 0002, takes the value in the modification message; or if
this parameter has not been modified, takes the value that is in the order book for the modified order.

If the value of Function Code of Originating Message is 0003 or is not provided (0000), takes the value
in the order book.

(21) Minimum Quantity

A value is only provided if the Function Code of Originating Message is 0001. In this case, takes the
value for Minimum Quantity that appeared in the order entry message.

(22) Disclosed Quantity

Always 0.

(23) Order Type

If the Function Code of Originating Message is 0001, takes the value in the initial message.

If the Function Code of Originating Message is 0002, takes the value in the modification message; or if
this parameter was not modified, takes the value in the order book for the modified order.

If the Function Code of Originating Message is 0003 or is not provided (0000), takes the value in the
order book.

(24) Confirmation Indicator

If Function Code of Originating Message is 0001 or 0002, takes the value in the initial message.

If Function Code of Originating Message is 0003 or is not provided (0000), takes a value of zero.

(25) Remaining Quantity from Initial Order

In response to a modification, this parameter contains the quantity that remained in the order book
before the modification.

This parameter was included to compensate for the possible loss of sequentiality between EXECUTION

NOTICE and ORDER OUTCOME messages during the asynchronous transmission of different
categories of messages.

(26) Activation Price
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Always 0

(28) Allocated Member code

If the Function Code of Originating Message is 0001, takes the value in the initial message.

If the Function Code of Originating Message is 0002, takes the value in the modification message; or if
this parameter was not modified, takes the value in the order book for the modified order.

If the Function Code of Originating Message is 0003 or is not provided (0000), takes the value in the
order book.

(29) Account Type of the Order

The value is either 1,2, 7 or 8.
If the Function Code of Originating Message is 0001, takes the value in the initial message.

If the Function Code of Originating Message is 0002, takes the value in the modification message; or if
this parameter was not modified, takes the value in the order book for the modified order.

If the Function Code of Originating Message is 0003 or is not provided (0000), takes the value in the
order book.

(30) _Client Account Number

If the Function Code of Originating Message is 0001, takes the value in the initial message.

If the Function Code of Originating Message is 0002, takes the value in the modification message; or if
this parameter was not modified, takes the value in the order book for the modified order.

If the Function Code of Originating Message is 0003 or is not provided (0000), takes the value in the
order book.

(31) Trader Order Number

If the Function Code of Originating Message is 0001, takes the value in the initial message.

If the Function Code of Originating Message is 0002, takes the value in the modification message; or if
this parameter was not modified, takes the value in the order book for the modified order.

If the Function Code of Originating Message is 0003 or is not provided (0000), takes the value in the
order book.

(33) Originating Order Message Entry Date

If the Function Code of Originating Message is 0001, takes the value in the initial message.
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If the Function Code of Originating Message is 0002, takes the value in the modification message; or if
this parameter was not modified, takes the value in the order book for the modified order.

If the Function Code of Originating Message is 0003 or is not provided (0000), takes the value in the
order book.

(34) Memo

If the Function Code of Originating Message is 0001, takes the value in the initial message.

If the Function Code of Originating Message is 0002, takes the value in the modification message; or if
this parameter was not modified, takes the value in the order book for the modified order.

If the Function Code of Originating Message is 0003 or is not provided (0000), takes the value in the
order book.

(35) Posting Action

If the Function Code of Originating Message is 0001, takes the value in the initial message.

If the Function Code of Originating Message is 0002, takes the value in the modification message; or if
this parameter was not modified, takes the value in the order book for the modified order.

If the Function Code of Originating Message is 0003 or is not provided (0000), takes the value in the
order book.
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CONFIRMATION OF GLOBAL CANCELLATION OF ORDERS type |length
(0175)
MMTP HEADER
Subscriber’s Internal Reference (1) X 16
Function Code (2) N 4
BDM Date and Time (3)
Date of market session N 8
Official BDM time N 6
Member Code (4) X 8
Security Group Code (5) X 2
Security Code (5%) X 12
Side of the Order (6) X 1
Account Type of the Order (7) X 1
Order Type (8) X 1
Interactor ID (HUB subscriber ID) (9) X 11
LENGTH (excluding header) 70
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(1) Subscriber’s Internal Reference

This parameter enables a link to be made between a message sent by the SLE and the corresponding
messages (responses) received from SmartPool.

(2) Function Code

Identifies the function of the message, which here is the confirmation of the global cancellation of
orders. The value of the function code is 0175.

(3) BDM Date and Time

Not intended for use by the SLE.

(4) Member Code

Identifies the member firm that sent the global cancellation message and that is the recipient of this
confirmation message.

(5) and (5%): A value is provided for only 1 of the 2 parameters

Identifies the security or security group for which the confirmation of global cancellation is being made.

(6) Side of the Order (if applicable)

Indicates the side of the order that was used as a selection criterion in the global cancellation request.
Canbe"" AorV.

(7) Account Type of the Order (if applicable)

Indicates the account type that was used as a selection criterion in the global cancellation request. Can
be"" 1,2,7 or8.

(8) Order Type (if applicable)

The values for this parameter have been defined above.

(9) Interactor ID (HUB subscriber ID) (if applicabl __e)
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Indicates the interactor ID (HUB subscriber ID) that was used as a selection criterion in the global
cancellation request.

If a value is not provided, all appropriate orders (from all interactors) of the member firm that sent the
global cancellation request were cancelled.
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ERROR MESSAGE (0144) | type [length

MMTP HEADER

Subscriber’s Internal Reference (1) X 16
Function Code (2) N 4
Function Code of Originating Message (3) N 4
Error Code (4) N 6
Error Description (5) X 71
LENGTH (excluding header) 101
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(1) Subscriber’s Internal Reference

This parameter contains the subscriber's internal reference which was specified by the SLE in the
message that generated this ERROR MESSAGE.

For more information, see Sections 3.2.2 and 3.2.3.

(2) Function Code

Identifies the function of the message, which here is the rejection of a message. The value of the
function code is 0144.

(3) Function Code of Originating Message

This parameter indicates the function code that was in the SLE message that generated this ERROR
MESSAGE.

Can have one of the following values:
- 0001: Error in an order entry,
- 0002: error in the modification of an order,
- 0003: error in the cancellation of an order.
- 0065: error in the global cancellation of the orders

(4) Error Code

This parameter indicates the code of the first error detected by SmartPool when checking the
parameters of the message that generated the ERROR MESSAGE.

To see the relationship between error codes and the validity checks that are performed, see the
specifications for each message sent by the SLE.

If the ERROR MESSAGE is sent because of a technical error, this Error Code parameter has a value of
9999.

A complete list of error codes and corresponding error descriptions appears in Appendix 2.

(5) Error Description

This parameter provides the description related to the Error Code.

A complete list of error codes and corresponding error descriptions appears in Appendix 2.
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SLE Message Security

EXECUTION NOTICE (0105) type |length
MMTP HEADER
Subscriber’s Internal Reference (1) X 16
Function Code (2) 4
Date of the Order (3) N 8
YYYYMMDD
Sequential Order Number (4) N 6
Security Code (5) X 12
Code of the security’s group (5 bis) X 2
Side of the Order (6) X 1
Amount Traded in This Transaction (7) N 9
Transaction Price (8) Px 10
Format indicator = variable or blank X 1
Price N 9
Remaining Shares Indicator (9) N 1
Remaining Quantity (10) N 9
Counterpart Broker Identification (11) X 8
Filler (12) X 1
Order Type (13) X 1
Filler (14) X 6
Response Date (15) N 8
Response Time (16) N 6
HHMMSS
Trade Number (17) N 7
System Date of the Trade (18) N 8
Type of Price Entered (19) X 1
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SLE Message Security

Validity type of the order (20) X 1
Filler (21) X 8
Security’s type (22) X 1
Filler (23) X 8
Allocated Member Code (24) X 8
Account type of order (25) X 1
Client account Number (26) X 12
Trade Order Number (27) X 8
Filler (28) X 1
Filler (28 bis) N 1
Filler (28ter) X 3
Originating Order message Entry Date (29) N 14
Memo (30) X 18
Posting action (31) X 1
Filler (32) X 1
Clearing of operation mode (33) X 1
Filler (34) X a1
LENGTH (excluding header) 302
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An EXECUTION NOTICE message notifies the appropriate SLEs that an order or part of an order has
found a match (counterpart). The message contains all necessary information related to the transaction
that occurred.

The message is sent in two cases:

Case 1:
The message is sent when an SLE sends an order entry or order modification and the order or
part of the order finds a counterpart.

Case 2:
The message is sent when SmartPool Market Operations sends an order entry or order
modification on behalf of a member firm (and a match occurs). In the case of an order entry, the
EXECUTION NOTICE message is sent to the member firm's default SLE (the same SLE to
which the ORDER OUTCOME message was sent to acknowledge the order entry). In the case
of an order modification, the EXECUTION NOTICE message is sent to the owner of the initial
order, as was the ORDER OUTCOME message sent by SmartPool Market Operations to
acknowledge this order modification).

(1) Subscriber’s Internal Reference

Case 1:
This parameter provides the internal reference that the SLE entered in the order entry or order
modification message which is related to this order execution. For more information, see
Sections 3.2.2 and 3.2.3.
Case 2:
- If SmartPool Market Operations entered the order, the value is " ".
- If SmartPool Market Operations modified the order but the initial order was sent by the
member firm, the internal reference entered by the member firm is included here
(otherwise, the value is " ").

(2) Function Code

Identifies the function of the message, which here is the execution of a transaction. The value of the
function code is 0105.

(3) Date of the Order

This parameter indicates the date that the order on which this transaction is based was entered into the
system.

The format is: YYYYMMDD

where YYYY = Year, MM = Month, DD = Day

(4) Sequential Order Number

This parameter identifies the order for which a transaction has been made.

This parameter indicates to the SLE the sequential order number of the executed order. This number
was assigned by SmartPool when the SLE or SmartPool Market Operations entered or modified the
order, and the number was sent to the SLE in the related ORDER OUTCOME message.

SLE Message Security - Chapter 4 Page61 - V0.1 June 2008



(5) Security Code

This parameter specifies the code of the security involved in this transaction.

(5bis) Code of the security’s group

This parameter specifies the code’s group to which the security is belonging.

(6) Side of the Order

This parameter indicates the side of the order taking part in the transaction.
This parameter can have one of the following values:

- A ==> Buy,

-V ==> Sell.

(7) Amount Traded in This Transaction

This parameter indicates the number of shares traded in the transaction ie. the number of shares of the
order that found a counterpart in this transaction.

(8) Transaction Price

This parameter indicates the price of this transaction.
For the price format, see the Price Entered parameter in Section 4.2.

(9) Remaining Shares Indicator

This parameter indicates whether additional shares of the order remain to be traded.
This parameter can have one of the following values:

- 0 ==> no shares remaining to trade

- 1 ==> shares remaining to trade.

In most cases, this indicator is set based on a comparison of the difference between the initially entered
total quantity and  (sum of amounts traded in all related EXECUTION NOTICES, including this one).
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(10) Remaining Quantity

This parameter indicates the number of shares in the order that remain to be traded.
(Remaining Quantity = 0) <==> (Remaining Shares Indicator = 0)

In most cases, this quantity is equal to the difference between the initially entered total quantity and
(quantities traded in the different related EXECUTION NOTICES).

(11) Counterpart Broker identification

The Counterpart Broker Identification field is filled if the order execution notice is related to the internal
matching facility. In all other cases, it is set to blank.

(13) Order Type

This parameter indicates the type of the order related to this transaction (see Order Type in Section
4.2).

(15) Response Date

This parameter indicates the official date that SmartPool processed the order entry, order modification,
or order cancellation message that caused this EXECUTION NOTICE message to be generated.

(16) Response Time

Format: HHMMSS

This parameter indicates the official time that SmartPool processed the order entry, order modification,
or order cancellation message that caused this EXECUTION NOTICE message to be generated.

(17) Trade Number

This parameter indicates the number of the Trade

(18) System Date of the Trade

This parameter indicates the real date of the Trade
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(19) Type of Price Entered

Identifies the nature of the price in the order:

(20) Validity type of the order

Identifies the type validity of the order.

(22) Security’'s type

Identifies the type of the security in the order. It is always setto A shares

(24) Allocated Member code

Optional: identifies the code of the subscriber receiving the clearing allocation.

(25) Account type of Order

Must have one of the following values:

1==>  Client order

2==>  Non client order

7==>  Related Party order

8 ==>  Riskless Principal order

(26) _Client Account Number

identifies the number of the Client’'s account

(27) _Trader Order Number

Number assigned by the trader.

(29) Originating Order Message Entry Date

Date and time at which the order was entered on the trader’s workstation.

(30) Memo

Free text entry field, can serve to transmit additional information for logging purposes..
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(31) Posting Action

This field is not checked.
Can have one of the following values:

O ==> Opening
C==> Closing

(33) _Clearing of Operation Mode

Indicates whether the operation should be performed automatically by C21 upon receipt of the
trade or whether it requires prior member validation.

Can have one of the following values:
0==> Manuel Mode
1==>  Automation extraction
2 ==>  Automation allocation
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An ORDER ELIMINATION message is sent to the SLE owning each order that is eliminated because
of:
- Cancellation by SmartPool Market Operations of all orders for a security or group,
- Global cancellation by SmartPool Market Operations of the orders of a member firm or an SLE,
- Global cancellation by a member firm of the orders of that member firm or one of its SLEs,
- Elimination of an order during the Post-Market Session,
- Elimination of a the remaining quantity after VWAP crossing
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ORDER ELIMINATION (0138) type [ength
MMTP HEADER

Subscriber’s Internal Reference (1) X 16
Function Code (2) N 4
Date of the Order (3) N
YYYYMMDD

Sequential Order Number (4) N 6
Updated Order Status (5) X 1
Security Code (6) X 12
Remaining Quantity (7) N 9
Price Entered (8) Px 10
Format indicator = variable (depending on the group: 0 to 4) or blank | X 1
Price N 9
Member Code (9) X 8
Validity Type of the Order (10) X 1
Account Type of the Order (11) X 1
Validity Date of the Order (12) N 8
YYYYMMDD

Side of the Order (13) X 1
Type of Price Entered (14) X 1
Filler (15) X 6
Response Time (16) N 6
HHMMSS

Odd Lot Indicator (17) N 1
LENGTH (excluding header) 99
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(1) Subscriber’s Internal Reference

This parameter indicates the internal reference in the order that was eliminated:
- A value is provided if the initial order was entered by the member firm
- A value is not provided if the initial order was entered by SmartPool Market Operations

(2) Function Code

This parameter identifies the function of the message. Here, the value of the function code is 0138.

(3) Date of the Order

This parameter indicates the date that the eliminated order was entered into the system.
Format: YYYYMMDD (YYYY = Year, MM = Month, DD = Day)

(4) Sequential Order Number

This parameter identifies the order that was eliminated.

The parameter indicates to the SLE the sequential number of the eliminated order. This number was
assigned by SmartPool when the SLE or SmartPool Market Operations entered or modified the order,
and the number was sent in the ORDER OUTCOME message. This number is assigned sequentially by
security, and by day.

(5) Updated Order Status

This parameter specifies the current status of the order; that is, the reason for its elimination.
This parameter can have the following values:

S ==> Order was eliminated by SmartPool Market Operations.
A ==> Order was eliminated by the subscriber
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(6) Security Code

This parameter specifies the security code in the eliminated order.

(7) Remaining Quantity

This parameter indicates the number of shares that remained to be traded when the order was
eliminated.

(8) Price Entered

The price indicates the limit of the order that was eliminated.

(9) Member code

This parameter identifies the member firm to receive this elimination message.
The parameter indicates the ID of the member firm that entered or modified the order that was

eliminated (or the ID of the member firm for whom SmartPool Market Operations entered or modified
the order). This is the ID of the member firm that will receive this ORDER ELIMINATION message.

(10) Validity Type of the Order

This parameter indicates the validity type of the eliminated order.

For more information about the meaning of these values, see Section 4.2, which describes the ORDER
= ENTRY + MODIFICATION message.

(11) Account Type of the Order

Indicates the account code of the eliminated order.
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(12) Validity Date of the Order

This parameter is never provided.

(13) Side of the Order

This parameter specifies the side of the eliminated order. This parameter can have one of the following
values:

A ==> Buy,

V ==> Sell.

(14) Type of Price Entered

This parameter indicates the type of price in the eliminated order.

(16) Response Time

This parameter indicates the official time of the event that led to the generation of this ORDER
ELIMINATION message.
A value for this parameter is not provided in Post-Market Session elimination messages.

(17) Odd Lot Indicator

Not provided
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TRADE CANCELLATION NOTICE (0100) type |Length
MMTP HEADER
Subscriber’s Internal Reference (1) X 16
Function Code (2) N 4
Date of Market Session (3) N 8
YYYYMMDD
Security Code (4) X 12
Date of the Order (5) N 8
YYYYMMDD
Sequential Order Number (6) N 6
Transaction Price (7) Px 10
Format indicator = variable or blank X 1
Price 9 9
Amount Traded in This Transaction (8) N 9
Transaction Time (9) N 6
HHMMSS
Filler (10) N 6
Response Time (11) N 6
HHMMSS
Counterpart Broker Identification (12) X 8
Trade number (13) N 7
Filler (14) X 10
LENGTH (excluding header) 116
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SmartPool Market Operations can request that SmartPool cancels a trade that has already occurred
(see the following three cases):

Case 1: The trade occurred after an order entry or modification by the member firm.
In this case, trade cancellation messages (TRADE CANCELLATION NOTICES) are sent to the
SLEs that entered the orders that caused the trade.

Case 2: The trade occurred after SmartPool Market Operations entered an order on behalf of a
member firm.
In this case, a TRADE CANCELLATION NOTICE is sent to the default SLE of the member firm
(the ORDER OUTCOME message generated after the order entry by SmartPool Market
Operations as well as related EXECUTION NOTICES were also sent to the default SLE).

Case 3: The trade was created by SmartPool Market Operations using the trade creation command
The TRADE CANCELLATION NOTICE is sent to the default SLE of the member firm (the
TRADE CREATION NOTICE was also sent to the default SLE).

(1) Subscriber’s Internal Reference

Case 1:
This parameter indicates the subscriber's internal reference that was sent by the SLE during the
entry (or modification) of the order for which a trade has been cancelled.

Case 2 and Case 3:
A value is not provided for this parameter.

(2) Function Code

Identifies the function of the message, which here is the cancellation of a trade. The value of the
function code is 0100.

(3) Date of Market Session

This parameter indicates the date when the trade was cancelled (which must be the same date that the
trade occurred).
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(4) Date of the Order

This parameter indicates the date that the order involved in the cancelled trade was originally entered
into the system.

Cases 1 and 2:
The format is the following: YYYYMMDD
where YYYY = Year, MM = Month, DD = Day
Case 3:
This parameter is not filled.

(5) Sequential Order Number

This parameter identifies the order involved in the cancelled trade.

Cases 1 and 2:
This parameter indicates to the SLE the sequential number of the order for which a trade has
been cancelled. This number was assigned by SmartPool when the SLE or SmartPool Market
Operations entered or modified the order, and the number was sent to the SLE in the ORDER
OUTCOME message.

Case 3:
The parameter is not filled.

(6) Security Code

This parameter specifies the code of the security in the cancelled trade.

(7) Transaction Price

This parameter indicates the price of the cancelled trade.

(8) Amount Traded in This Transaction

This parameter indicates the number of shares that were traded in the cancelled trade.
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(9) Transaction Time

Format: HHMMSS
This parameter indicates the time that the trade that has been cancelled originally occurred.

(11) Response Time

Format: HHMMSS

This parameter indicates the official time that SmartPool processed the message which caused this
TRADE CANCELLATION NOTICE to be generated. This time is considered the official time of the
cancellation

(12) Counterpart Broker Identification

The Counterpart Broker Identification field is filled if the order execution notice is related to the internal
matching facility. In all other cases, it is set to blank.

(13) Trade Number

This parameter indicates the number of the Trade
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TRADE CREATION NOTICE (0103) type | length
MMTP HEADER
Subscriber’s Internal Reference (1) X 16
Function Code (2) N 4
Date of Market Session (3) N 8
YYYYMMDD
Security Code (4) X 12
Transaction Price (5) Px 10
Format indicator = variable (depending on the group: 0 to 4) or blank X 1
Price N 9
Amount Traded in This Transaction (6) N 9
Transaction Time (7) N 6
HHMMSS
Side of the Order (8) 1
Counterpart Broker Identification (9) X 8
Information about Creation of Buy or Sell Order (10)
Filler X 1
Order Type of SmartPool Market Operations order X 1
Filler (11) X 6
Response Time N 6
HHMMSS (12)
Trade Number (13) N 7
Filler (14) X 8
Allocated Member code (21) X 8
Account type of order (22) X 1
Client account Number (23) X 12
Trade Order Number (24) X 8
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Filler (25) X 1
Filler (25 bis) N 1
Filler (25ter) X 3
Originating Order message Entry Date (26) N 14
Memo (27) X 18
Posting Action (28) X 1
Filler (29) X 1
Clearing of operation mode (30) X 1
LENGTH (excluding header) 172
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(1) Subscriber’s Internal Reference

No value is provided (" ).

(2) Function Code

This parameter identifies the function of the message (TRADE CREATION NOTICE). The value of the
function code is 0103.

(3) Date of Market Session

This parameter indicates the date when the transaction was created.

(4) Security Code

This parameter indicates the code of the security in the trade.

(5) Transaction Price

This parameter indicates the price of the transaction. For the price format, see the Price Entered
parameter in Section 4.2.

(6) Amount Traded in This Transaction

This parameter indicates the number of shares traded in the transaction.

(7) Transaction Time

This parameter indicates the time that the transaction was created in SmartPool.

(8) Side of the Order

This parameter indicates whether the transaction represents a buy or a sell for the member firm
receiving this message.

The parameter can have one of the following values:

- A ==> Buy,
-V ==> Sell.

(9) Counterpart Broker Identification

The Counterpart Broker Identification field is filled if the order execution notice is related to the internal
matching facility. In all other cases, it is set to blank.
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(10) Information about Creation of Buy or Sell Orde __r

Order Type of SmartPool Market Operations order can have the same values as the Order Type
parameter (see Section 4.2).

(12) Response Time

This parameter indicates the official time of the event that led to the transmission of this TRADE
CREATION NOTICE.

(13) Trade Number

This parameter indicates the number of the Trade

(21) Allocated Member code

Optional: identifies the code of the subscriber receiving the clearing allocation.

(22) Account type of Order

Must have one of the following values:

1==>  Client order

2==>  Non client order

7==>  Related Party order

8 ==>  Riskless Principal order

(23) Client Account Number

Identifies the number of the Client’s account

(24) Trader Order Number

Number assigned by the trader.

(26) Originating Order Message Entry Date

Date and time at which the order was entered on the trader’s workstation.

(27) Memo

Free text entry field, can serve to transmit additional information for logging purposes..
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(28) Posting Action

This field is not checked.

Can have one of the following values:

O ==> Opening
C==> Closing

(30) Clearing of Operation Mode

Indicates whether the operation should be performed automatically by C21 upon receipt of the
trade or whether it requires prior member validation.

Can have one of the following values:
0==> Manuel Mode
1==>  Automation extraction
2 ==>  Automation allocation
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These messages are sent asynchronously with respect to acknowledgement and response messages.

SECURITY GROUP STATE CHANGE NOTICE (0101 or 0102) type |(length

MMTP HEADER

Subscriber’s Internal Reference (1) X 16
Function Code (2) N 4
Security Group Code (3) X 2
Security Group State (4) X 1

BDM Date and Time (5)

Date of market session (YYYYMMDD) N 8
Official BDM time (HHMMSS) N 6
System Date and Time (6)

- System date (YYYYMMDD) N 8

- System time (HHMMSS) N 6
End of day call auction (7) X 1
LENGTH (excluding header) 52
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(1) Subscriber’s Internal Reference

A value is not provided.

(2) Function Code

This parameter indicates the function of the message:
0101 ==> Information on the state of a group
0102 ==> Information about the general interruption of trading

(3) Security Group Code

This parameter identifies the security group described in the message. The parameter contains the
code of the appropriate security group.

(4) Security Group State

This parameter indicates the new state of the group.

If the function code = 0101, the parameter can have one of the following values:

==> Cross call session

==> Beginning-of-Day Inquiry

==> Crossing session

==> Continuous Matching Session

==> End-of-Day Inquiry

==> SmartPool Market Operations Intervention

==> Post-Market Session

==> |Interrupted

==> Forbidden

If the function code = 0102, the parameter can have the following value:
Z ==> Interrupted (general interruption of trading)

“TNmzZzTTunOoO T

(5) BDM Date and Time

Date of market session
This parameter indicates the date of the market session.

Official BDM time
This parameter indicates the official time when the group changed states in SmartPool.

(6) System Date and Time

This parameter indicates the system date and the system time when the group has changed state.
The system date can be different from last BDM date field in the case of non stop trading (24/24).

(7) End of day call auction

Not applicable for SmartPool.
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No value is given for this parameter ("zero").
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These messages are sent asynchronously with respect to ACKNOWLEDGEMENT and RESPONSE

messages.

SLE Message Security

SECURITY STATE CHANGE NOTICE (0106) type |length
MMTP HEADER
Subscriber’s Internal Reference (1) X 16
Function Code (2) N 4
BDM Date and Time (3)
Date of market session (YYYYMMDD) N 8
Official BDM time (HHMMSS) N 6
Security Code (4) X 12
Security State (5) X 2
Action Affecting the Security State (6) X 1
Programmed Opening Time of the Security (HHMMSS) (7) N 6
System Date and Time (8)

- Session date (YYYYMMDD) N 8

- BDM entry time (HHMMSS) 6
LENGTH (excluding header) 69
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(1) Subscriber’s Internal Reference

No value provided.

(2) Function Code

This parameter identifies the function of the message (information about a security). The value of the
function code is 0106.

(3) BDM Date and Time

Date of market session
This parameter indicates the date of the market session.

Official BDM time
This parameter indicates the official time when the security state changed in SmartPool.

(4) Security Code

This parameter indicates the code of the security described in the message. A value must be provided
for this parameter.

(5) Security State

This parameter indicates the new state of the security. The security state is defined by a 2-character
code, with each character providing different information. All combinations of characters are possible.

The first character can have one of the following values:
I ==> Forbidden,
A ==> Authorised.

The second character can have one of the following values:

" ==>0pen,
S ==>Halted,
R ==>Reserved,

(6) Action Affecting the Security State

This parameter indicates the type of action that caused the change (or non-change) of the security
state.

(8) System Date and Time

This parameter indicates the system date and the system time when the security has changed
state. The system date can be different from last BDM date field in the case of non stop trading
(24/24).
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SLE Message Security

TRADE RETRANSMISSION (0142)

type

length

MMTP HEADER

Subscriber's Internal Reference (1)

16

Function Code (2)

Security Code (3)

12

Trade Date (4)

Trade Time (5)

Trade Number (6)

Z|Z2| X[ X]|2Z2]|X

Trade Price (7)
Format indicator: variable (depending on the group: 0 to 4)

Price

Trade Quantity (8)

Buy Order Entry Date (9)

Buy Host Order Number (10)

Buy Broker Identification (11)

Buy Total Quantity (12)

Buy Remaining Quantity (13)

Sell Order Entry Date (14)

Sell Host Order Number (15)

Sell Broker Identification (16)

Sell Total Quantity (17)

Sell Remaining Quantity (18)

Trade Cancellation Flag (19)

Opening Trade Flag (20)

Cross Trade Flag (21)

Pl N O[lO|]O|lOO|OO|lO|O[O|[O®]|0KW)|]©]|]O© K

Filler

X|IX|IX|zZz|Z2|lZz2|X|Z2|(|Zz2|Z2|Z2|X|Z2|Z2|2Z2| X X

AN
©
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LENGTH (excluding header) 175
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(1) Subscriber’s internal reference

This parameter provides the internal reference that the SLE entered in the order entry or order
modification message that is related to this order execution.

(2) Function Code

Identifies the function of the message, which here is the execution of a transaction. The value of the
function code is 0142.

(3) Security Code
This parameter specifies the code of the security involved in this transaction.

(4) Trade Date

This parameter indicates the official date that SmartPool processed the order entry, order modification,
or order cancellation message that caused this Trade Retransmission message to be generated.

(5) Trade Time

Format: HHMMSS
This parameter indicates the official time that SmartPool processed the order entry, order modification,
or order cancellation message that caused this Trade Retransmission message to be generated.

(6) Trade Number

This parameter indicates the number of the Trade.

(7) Trade Price

This parameter indicates the price of this transaction.
For the price format, see the Price Entered parameter in Section 4.2.

(8) Trade Quantity

This parameter indicates the number of shares traded in the transaction, that is, the number of shares
of the order that found a counterpart in this transaction.

(9) Buy Order Entry Date
Indicates the date when the buy order was entered in the system.

(10) Buy Host Order Number

This parameter identifies the order for which a transaction has been made.

This parameter indicates to the SLE the sequential order number of the executed order. This number
was assigned by SmartPool when the SLE or SmartPool Market Operations entered or modified the
order, and the number was sent to the SLE in the related ORDER OUTCOME message.
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(11) Buy Broker Identification

Identifies the member code of the buy order for which this transaction has been made.

(12) Buy Total Quantity

Total quantity of the order linked to this trade.

(13) Buy Remaining Quantity

Remaining quantity of the buy order after this trade occurs.

Idem for the following fields 14, 15, 16, 17, 18 (S__ell Order characteristics)

(19) Trade Cancellation Flag

Indicates if the trade has been cancelled or not:
Can have the following values:

00: cancelled trade

07: normal trade

(20) Opening Trade Flag

Indicates if the trade occurs during crossing session or in continuous session.
Can have the following values:

0: normal trade

1: crossing trade

(21) Cross Trade Flag

Always equal to 5: trade based on the internal matching facility
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SLE Message Security

GLOBAL ORDERS ELIMINATION (0139) type |length
MMTP HEADER
Subscriber's Internal Reference (1) X 16
Function Code (2) N 4
Trade Date (3) N 8
Trade Time (4) N 6
ID of member code (5) X 8
Group code (6) X 2
Instrument code (7) X 12
Side of the order (8) X 1
Type of Clearing account (9) X 1
Code of the technical origin of the order (10) X 1
Interactor ID (HUB subscriber ID) (11) X 11
Order type (12) X 1
Filler X 28
LENGTH (excluding header) 99
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(1) Subscriber’s internal reference

This parameter provides the internal reference that the SLE entered in the order entry or order
modification message that is related to this order execution.

(2) Function Code

Identifies the function of the message, which here is the execution of a transaction. The value of the
function code is 0142.

(3) Trade Date

This parameter indicates the official date that SmartPool processed the order entry, order modification,
or order cancellation message that caused this Trade Retransmission message to be generated.

(4) Trade Time

Format: HHMMSS
This parameter indicates the official time that SmartPool processed the order entry, order modification,
or order cancellation message that caused this Trade Retransmission message to be generated.

(5) ID of the member code

Identifies the member firm that sent the global cancellation message and that is the recipient of this
confirmation message.

(6) and (7) group and instrument codes

Identifies the security or security group for which the confirmation of global cancellation is performed.

(8) (9) (10) (12) Not available

For future use.

(11) Interactor ID (HUB subscriber 1D)

Indicates the interactor ID (HUB subscriber ID) for which the global cancellation was performed.
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SLE Message Security

ORDER ROUTING NOTICE (0206)

Type

length

MMTP HEADER

Subscriber’s Internal Reference (1)

16

Function Code (2)

Instrument identification code on SmartPool (a)

12

Filler

20

Subscriber’s Internal reference for a routed order (b)

16

Function Code of the routed order (c)

Date of the Order (3) (YYYYMMDD)

Sequential Order Number (4)

Security Code (5)

Side of the Order (6)

Total Quantity (7)

Type of Price Entered (8)

X|Z|IX[X|Z2|Z2|Z2|X|[X|X[Z2]|X

Price Entered (9)
Format indicator
Price

R
x

[y
o

Validity Type of the Order (10)

Validity Date of the Order (11) (YYYYMMDD)

Routing And Notice Indicator (12)

Minimum Quantity (13)

Disclosed Quantity (14)

Member Code (15)

Order Type (16)

Confirmation Indicator (17)

Indicator on Order To Be Processed in Pre-Opening (18)

Z|W[(X[X|z|z|x|zZz|X|Z X

PlP[P]|Olo|lO|Rr|0|F|O

Activation Price (19)
Format indicator
Price

U
x

[y
o

Filler (20)

Filler (20 bis)

Allocated Member Code (21)

X|IX[|[Z2[Z2 X

|| |©
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Account type of order (22) X 1
Client account Number (23) X 12
Trade Order Number (24) X

Filler (25) X
Originating Order message Entry Date (26) N 14
Memo (27) X 18
Posting action (28) X

Filler (28bis) X
Clearing of operation mode (29) X

Filler X 49
LENGTH (excluding header) 300

(1) Subscriber’s Internal Reference

Indicates the subscriber’s internal reference of the original SmartPool order.

(2) Function Code

Identifies the SmartPool function of the message. The value of the function code is 0206.

(a) Instrument identification code on SmartPool

Identifies the security code of the instrument in SmartPool as it has been indicated in the ORDER
ENTRY message sent by the SLE to SmartPool.

(b) Subscriber’s Internal reference for a routed or der

Internal reference given by SmartPool on behalf of the member in order to route the order to NYSE
Euronext central Order Book.

NYSE Euronext trading systems will use this reference in all the messages provided to the SLE related
to the routed order (ORDER OUTCOME, ERROR MESSAGE, EXECUTION NOTICE)

(c) Function Code of the routed order

Function code of the order routed to NYSE Euronext central order book.
The value of the function code is 0001. The routed order is considered as a new order sent to NYSE
Euronext central order book.

(3) Date of the Order

Identifies the date of the order that will be routed to NYSE Euronext central Order Book.

(4) Sequential Order Number

The sequential order is not provided by SmartPool.
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This value will be provided by NYSE Euronext trading system and transmitted to the SLE in the order
outcome. This number is assigned sequentially for the day and the security

(5) Security Code

This parameter specifies the code used by NYSE Euronext to identify (on its regulated market) the
security of the routed order. This code is always different from the identification code of the instrument
on SmartPool.
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(6) Side of the Order

Indicates whether the routed order is a buy order or a sell order. The side of the routed order is the
same than the initial order sent by the SLE to SmartPool.

(7) Total Quantity

This parameter specifies the number of shares routed to NYSE Euronext central order book. This value
is equal to the quantity of the SmartPool order just before the routing process (either the total quantity
of the initial order if bo execution occurred on SmartPool or the remaining quantity of the initial order
when inferior to the minimum platform quantity).

(8) Type of Price Entered

Describes the nature of the order price. Orders routed from SmartPool to NYSE Euronext central order
book always have the value M (Market to limit order).

(9) Price Entered

No price entered in the routing process.

(10) Validity Type of the Order

This parameter indicates the period during which the order remains valid in the NYSE Euronext system.
The value is always E (FAK order) for routed orders.

(11) Validity Date of the Order

No Value provided

(12) Routing And Notice Indicator

No value provided

(13) Minimum Quantity

This parameter indicates the minimum number of shares to trade on the market.

If the initial SmartPool order has a minimum quantity and if it is routed without having been executed at
all on SmartPool, the minimum quantity of the routed order sent to NYSE Euronext is equal to the
minimum quantity of the SmartPool initial order.

If the initial SmartPool order hasn't a minimum quantity and if it is routed without having been executed
at all on SmartPool, the minimum quantity of the routed order sent to NYSE Euronext is equal to the
minimum platform quantity of the SmartPool security.

If the initial SmartPool order is routed after having been partly executed on SmartPool, the routed order
sent to NYSE Euronext has no minimum quantity.

(14) Disclosed Quantity
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No value provided

(15) Member Code

Identifies the member firm that sent the initial order to SmartPool. For members of both SmartPool and
NYSE Euronext, codes are identical.

(16) Order Type

This parameter indicates the type of the routed order or its origin and is equal to the initial SmartPool
order type.

(17) Confirmation Indicator

Value provided: 0

(18) Indicator on Order To Be Processed in Continuo ____us Matching

Value provided: 1

(19) Activation Price
Value provided: 0

(21) to (29) Clearing aggregate information

The routed order attributes are the same than the initial SmartPool order information sent by the SLE.
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ORDER ROUTING NOTICE (0206) Type |length

MMTP HEADER

Subscriber’s Internal Reference (1) X 16
Function Code (2) N 4
Subscriber’s Internal reference for a routed order (3) X 16
Instrument identification code on SmartPool (4) X 12
SmartPool Sequential Order Number (5) N
Remaining Quantity (6) N

Traded Quantity (7) N

Filler X 28
LENGTH (excluding header) 100

(1) Subscriber’s Internal Reference

Indicates the subscriber’s internal reference of the original SmartPool order.

(2) Function Code

Identifies the SmartPool function of the message. The value of the function code is 0207.

(3) Subscriber’s Internal reference for a routed or___der

Internal reference given by SmartPool on behalf of the member in order to route the order to NYSE
Euronext central Order Book.

NYSE Euronext trading systems use this reference in all the messages provided to the SLE related to
the routed order (ORDER OUTCOME, ERROR MESSAGE, EXECUTION NOTICE)

(4) Instrument identification code on SmartPool

Identifies the security code of the instrument in SmartPool as it has been indicated in the ORDER
ENTRY message sent by the SLE to SmartPool.

(5) SmartPool Sequential Order Number
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The sequential order has been provided by SmartPool when the initial order entered the SmartPool
order book

This number is assigned sequentially for the day and the security and allows identification of an order

(6) Remaining Quantity

Indicates the quantity remaining after the routing process.

If null, the routed order doesn’t come back to SmartPool order book and the routing confirmation notice
must be interpreted as a n elimination of the initial order. No other messages related to the SmartPool
order will be sent to the SLE.

If not null, the remaining quantity is put back in the SmartPool order book with the same characteristics
than the initial order.

(7) Traded Quantity

Indicates the quantity traded thaks to the routing process.
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Chapter 5

SLE MESSAGE SECURITY
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5. SLE MESSAGE SECURITY

2.1 INTRODUCTION
It is recommended that each member firm establish a system of security for its hardware and the
components used to connect to SmartPool via the HUB. When primary computers malfunction, the
member firm can use backup computers.

Similarly, it is recommended that the software used to access the market (the software that manages
the order book and the order entry—SLE, the software that manages market information that is
broadcast by satellite—SLC; and the front-office software) should have a recovery system that can be
operational at any moment.
However, certain technical or functional problems cannot be resolved by first-level security procedures,
such as:

- When SLE data is altered

- When hardware supporting the software is non-operational for several minutes

- When backed-up data cannot be reloaded

To resolve these difficulties, SmartPool suggests that SLEs use the following message security
(retransmission) services:
- Reconstitution of the order book, upon request, during the Market Session using a recovery
mechanism (see Section 5.2.2).

Note: The specifications for the following messages related to message security (message
retransmission) are presented later in this chapter:

Sent by

SLE or See
Message (Function Code) SmartPool Section
RETRANSMITTED ORDER (0143) SmartPool 5.3.1

Note: In case of a fail-over from Data Centre 1 (DC1) to Data Centre 2 (DC2), SmartPool will restart on
DC2 with an empty order book

5.2. DESCRIPTION OF MESSAGE SECURITY SERVICES AVAIL ABLE TO THE SLE

5.2.1. AUTOMATIC ORDER CANCELLATION IN CASE OF SLE DISCONNECTION

This is an optional service

When an SLE is abnormally disconnected (LAN disconnection, WAN disconnection, etc.) in
either the IN (client to SmartPool) orthe OUT (SmartPool to client) direction, all its orders
remaining in the book (ie those entered with its subscriber ID) are cancelled.

In response, a unique cancellation message (0139) is sent for each instrument.

NB: a message 0139 is sent for an instrument if any orders belonging to this SLE have to be
cancelled, otherwise no message is sent.

Exception: In case of an incident on the HUB that leads to a fail-over being performed, all the
SLEs will be disconnected, but the orders will not be cancelled.
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5.2.2. RETRANSMISSION OF MESSAGES DURING THE POST-MARKET SESSION

The following message security services are available to the SLE during the Post-Market Session
phase:

- Retransmission of the order book (see 5.2.1.1)

5.2.2.1. RETRANSMISSION OF THE ORDER BOOK
52.1.1.1. PURPOSE

SmartPool can send an image of the order book to member firms during the Post-Market
Session to meet the following needs:

- Routine reconciliation of the SLE's order book with the order book on the central system,
- Reconstitution of the SLE's order book (after a loss of data, etc.).

52.1.1.2. DESCRIPTION

The member firm contacts SmartPool Market Operations (by telephone) before the beginning
of the Post-Market Session. SmartPool Market Operations then enters a command on behalf
of the member firm to request retransmission of the order book.

When the Post-Market Session begins, SmartPool sends to the HUB the order book for each
SLE of the member firms placing a request. When ready to receive the messages, each SLE
of the member firm receives its order book in the form of multiple RETRANSMITTED ORDER
messages. (Each SLE receives only its own orders.) Each SLE must drain all the messages
received even if the SLE does not need them. Specifications for the RETRANSMITTED
ORDER message appear in Section 5.3.1.

Note: All Post-Market Session messages are sent sequentially on the SmartPool session.
These messages all belong to the same message category.
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5.3. . SPECIFICATIONS . FOR. . MESSAGES RECEIVED BY THE SLE _DURING_ THE POST-

During the Post-Market Session, SmartPool can transmit or retransmit to the member firm the
following messages for the purpose of message recovery:

- RETRANSMITTED ORDERS (see 5.3.1)

Note: During the Post-Market Session, SmartPool can also transmit ORDER ELIMINATION
messages (for more information, see Sections 5.3.3 and 4.10).
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5.3.1.

SLE Message Security

RETRANSMITTED ORDER (CODE = 0143)

RETRANSMITTED ORDER (0143) type [length
MMTP HEADER
Subscriber’s Internal Reference (1) X 16
Function Code (2) N 4
Security Code (3) X 12
Member code (4) X 8
Date of the Order (5) N 8
YYYYMMDD
Sequential Order Number (6) N 6
Side of the Order (7) X 1
Type of Price Entered (8) X 1
Price Entered (9) Px 10
Format indicator = variable (depending on the group: 0 to 4) X 1
Price N 9
Validity Type of the Order (10) X 1
Validity Date of the Order (11) N 8
YYYYMMDD
Disclosed Quantity (12) N 9
Order Quantity Already Traded (13) N 9
Total Quantity (14) N 9
Order Type (15) X 1
Filler (16) X 1
Activation Price (17) Px 10
Format indicator variable X 1
Price 9
Filler(18) X 8
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Allocated member code (19) X 8
Account type of order (20) X 1
Client account Number (21) X 12
Trade Order Number (22) X 8
Filler (23) X 1
Filler (23 bis) N 1
Filler (23ter) X 3
Originating Order message Entry Date (24) N 14
Memo (25) X 18
Posting action (26) X 1
Filler (27) X 1
Clearing of operation mode (28) X 1
LENGTH (excluding header) 191

(1) Subscriber’s Internal Reference

This parameter indicates to the SLE the internal reference associated with this order in the order book.
If the order was entered by SmartPool Market Operations on behalf of a member firm, a value is not
provided.

(2) Function Code

This parameter identifies the function of the message (retransmission during the Post-Market Session
of an order in the order book). The value of the function code is 0143.

(3) Security Code

This parameter specifies the code of the security in the order.

(4) Member code

This parameter specifies the code of the member firm owning the order in the order book. This is the
code of the member firm that will receive this message.

(5) Date of the Order

This parameter indicates the date that the order in the order book was entered into the system.

(6) Sequential Order Number
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This parameter identifies the order in the order book.
This number is the one that was assigned by SmartPool when the order was introduced. Sequential
order numbers are assigned sequentially by day and by security.

(7) Side of the Order

This parameter specifies the side of the order in the order book:
The parameter can have one of the following values:

- A ==> Buy,

-V ==> Sell.

(8) Type of Price Entered

Identifies the type of the price in the order.
Authorized values are described in section 4.2

(9) Price Entered

This parameter has the value of the limit appearing in the order book.

(10) Validity Type of the Order

Indicates the validity type of the order in the order book. Authorized values are described in section 4.2

(11) Validity Date of the Order

No value is provided

(12) Disclosed Quantity

No value is provided

(13) Order Quantity Already Traded

This parameter indicates the number of shares of the orders that have already been traded.

(14) Total Quantity

This parameter indicates the total number of shares in the order upon introduction.

(15) Order Type

This parameter indicates the type of the order in the order book or its origin.

(17) Activation Price

Not applicable
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(19) Allocated Member code

Optional: identifies the code of the member receiving the clearing allocation.

(20) Account type of Order

Must have one of the following values:
1==>  Client order
2==>  Non client order
7==>  Related Party order
8 ==>  Riskless Principal order

(21) Client Account Number

Identifies the number of the Client’s account

(22) Trader Order Number

Number assigned by the trader.

(24) Originating Order Message Entry Date

Date and time at which the order was entered on the trader’s workstation.

(25) Memo

Free text entry field, can serve to transmit additional information for logging purposes..

(26) Posting Action

This field is not checked.

Can have one of the following values:
O ==> Opening
C==> Closing

(28) Clearing of operation mode

Indicates whether the operation should be performed automatically by c21 upon receipt of the
trade or whether it requires prior member validation.

Can have one of the following values:
0==> Manuel Mode
1==>  Automation extraction
2==>  Automation allocation
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APPENDIX 1. ALGORITHM FOR CALCULATING THE ISIN KEY

DESCRIPTION
As the ISIN code is the international code usedséaurity all over the world, the latter will beeth
unique identification code used in NSC.
Each quotation line is identified by the ISIN caafehe security (excepted multi-listed and French
securities).

The ISIN code is composed of:
- a2-byte alphanumeric prefix indicating the cioyn

- a9 byte alphanumeric containing the Nationauigies Identification Number,
- abyte key

HOW.THE ISIN KEY IS CALCULATED

The key is calculated based on the first 11 charadif the ISIN code, as in the following example:

F R 0 0 0 0 3 1 8 0 0
1 5 2 7 0 0 0 0 3 1 8 0 0 @)
x2 1 2 1 2 1 2 1 2 1 2 1 2 2

2 5 4 7 0 0 0 0 6 1 16 O 0 (©)]
2+5+4+7+0+0+0+0+6+1+1+6+0= 2 (4)
Key=10-2=8 5)
Notes:
(1) Each character in the country code is assignedmerical value. The letter A has the value 10aB
the value 11, and so on, up to Z, which has thaev8b. Thus, for the country code FR (for France),
the following numerical values are assigned: ¥s=and R = 27.

(2)  Every second digit in the code is multipliedhystarting with:

(3)  the rightmost digit

(4)  All digits resulting from the multiplication aradded together (the number 16 comprises 2 digitsare
added separately: 1 + 6).

(5) The ISIN key is obtained by taking the resflthe addition and finding the complement to 1Qhaft
number.
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APPENDIX 2. SMARTPOOL ERROR MESSAGES

The table below lists the values that can appetrarError Code field and the associated Error Byeson field
in a SmartPool ERROR MESSAGE. (For the specificetiof the ERROR MESSAGE, see Section 4.8.)

1000

1001

1002

1003

1004

1005

1006

1007

1008

1009

1010

1011

1011

1017

1027

1028

1029

1030

1031

1032

1033

1034

1035

1037

1038

1041

This instrument does not exist

Unknown function

Forbidden function for subscriber type
Group state does not allow this function
Instrument state does not allow this function
Quantities must be numeric

Price format is not valid

A mandatory area is not or bad filled

Invalid Hour area format

Group or application not authorised for this sultmsr
Mandatory field is not filled

Field 88 is bad filled

Unknown instrument group

Subscriber not authorised to enter an ondé¢his side of BOO Group

Field “Order disclosed quantity” is bad filled
Field “Member ID” is bad filled in

Field “Technical Origin” is bad filled in

Field “Order confirmation flag” is bad filled
Field “Crossing order flag” is bad filled in
Field “Activation Price” is bad filled in

Field “Order validity duration” is bad filled
Field “Type of Clearing account” is bad filled in
Field “Client account number” is bad filled
Field “Trade order number” is bad filled
Field “Original order date” is bad filled.

Field “Type of Clearing Account (2dn ag) " is badied in
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1042

1044

1045

1056

1057

1058

1059

1061

1062

1063

1064

2006

2014

2018

2025

2026

2028

2033

2035

2037

2040

2041

2042

2045

2046

2052

2053

2054

2055

2057

Field “Client account number (2ng ag)” is bad fille
Field “Trade Order Number (2ng ag)” is bad filled
Field “Original Order Date (2ng ag)” is bad fille
Filler (£'ag) contains binary data
Field “Free Text” (Lag) contains binary data
Field “Posting action for an order®(ag) is wrongly filled in
Field “Clearing of operation mode™{4g) is wrongly filled in
Filler (3 ag) contains binary data
Field “Free Text” (¥ ag) contains binary data
Field “Posting action for an order{g) is wrongly filled in
Field “Clearing of operation mode™{zg) is wrongly filled in
Type of price is invalid or not authorised@cling to stock or GR state
Price must be valid against tick table
Invalid Date format
Validity date of FAK, Day or dflt order must not filed
Validity date must be filled
Minimum quantity greater than total quantity
This Subscriber does not exist
Only CC can capture an order for anothercsibies
Order sequential number must be numeric
Minimum quantity cannot be modified
Order account type code can be, A or V oofycfoss orders
No modification for the order
This order is not in the book
Disclosed quantity cannot be greater thal twtremaining gty
FAK: Tot gty not multiple of min gty or (tgty/min qty) >10 or <2
Disclosed gty & Min Qty > 0, forbidden for Rforder
FAK: Tot gty not multiple of dis gty or (tgty/min qty) >10 or <2
Trigger price format is invalid

Activation price invalid for order type
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2066

2071

2115

2130

2137

2500

2501

2601

2602

2603

2605

3016

3060

3067

3105

3139

3400

3401

3914

9015

9016

9017

9018

9019

9020

9021

9022

9023

9024

Origin date greater than current

Price must be >0

Total quantity must be inside the limits

Minimum quantity forbidden in pre-openinggga

Order price is outside the limits

Confirmation mandatory for this order

Order handled in PreOpening - rejected inti@oaus Trading
Buy price must be less or equal to sell price

Invalid price publicity type

Invalid Subscriber type

Subscriber not allowed to enter a Referenioe Pr

Only Instrument Id OR Group ID must be filled

This group does not exist

Data unchanged

Order cancellation forbidden — Instrument forbidderirozen:(Instrument ID)
The reference price must be inside high anwdimits
Reservation with acceptation forbidden for crostafket to limit
Cross order price outside price range

Invalid trade price

Field “Internal subscriber reference” is wrigrfgled in

Field “Function code” is wrongly filled in

Field “Order entry date” is wrongly filled in

Field “Order sequence number” is wrongly filia

Field “Instrument code” is wrongly filled in

Field “Order side” is wrongly filled in

Field “Order total quantity” is wrongly filleid

Field “Type of limit” is wrongly filled in

Field “Original order price” is wrongly filleith

Field “Validity type” is wrongly filled in
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9026 Field “Order minimum quantity” is wrongly &itl in
9998 FLOW SHUT for the Trading Engine

9999 Technical error - Function not performed.

(*) "$$" corresponds to the name of the messade iirewhich the error occurs
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