-k

PTCS
User Guide

V.1 SEPT 2025

'™ EURONEXT SECURITIES




ES-MIL PTCS SYSTEM USER GUIDE

Contents

About this User GUIde ......cciieirmierimirisirmass s s s sne s s s snssasnn s snnsasnnsnnuns 4
1. INtroduCtion...iciiciciiisierrieresier i sse s sse st s s s ssasansasanamsansmsnnnmsnnnnsnnnnsnnnnsns 5
2. Users’ Roles & Profiles ......cvcverimrrimmriensimsiessimssnnssvnsesvassnnsmsnnsmsnnnmsnnnnsns 6

2.1, BroKer USer .uuueiueieruieresuenesusnesissesussasussasussssussssussssnssssussnsunsnsunsnsnnnnsnnnnsnnnnsns 6

2.2. Custodian USEr ..ccciuieieiieierimreriesesinsesinsessasesinsasansasaasasansassnsassnsassnsnsnnsnsnnnnsns 6
3. APPlication ACCESS iiuuirumirmiraniran i tras i trastrastrsssrassrassrassssnsssnssanssanssnnssnnsnnnns 7

C 30 TP T 1 T ol - 1 o 2 7
4. Dashboards .....cciccieeiemrimrimsimrsmsie i i i i s s s s s s s sansansaasansansnnsnnsnnsnnnnnns 8

4.1. Broker Dashboard ........c.cciciiiiiimiriei i r s v v v v s snm s s nm s nnns 8

4.2, Custodian Dashboard ........c.ccvcrimirimirimiarsr s r s s s s na s nnn s 15
5. AO Execution NOtICe......ccivrimrimrimrimrisiesnessssssansssamsnmsnn s s snnsnnsnnsnnsnnsnnnnns 22

5.1. Transaction Nature 'C’ or empty...ccccveciiiiiiiins i irss e s s srassnnnsnnnsnnnss 22

5.2. Transaction Nature 'S’ ......cciciciiiorire i i i s s s e s s e 25

5.3. Transaction Nature "D’ ....c.iciiririmmmmmmanmanssmssnssnssn s ssassnsanssnssnsnnsnnnsnnsans 26
S 1 27

6.1. DSS Execution NOLtICe ....ccvcrimrerimrrimr i i v v s v s snm s s s na s snm s snnnnnas 27

6.2. DSS Account Table ......ccuirimririmimimrr s s s snesnn s snmsnmsnmnnmnnnns 30
7. DSS Postponement.....cccviriiermsermsesmsesssesssssssesssasssnsssasssnsssnsssnnsnnnsnnnsnnnsnnnsns 32

7.1. Postponement Request for RPA/ARP: ....ccccivimrimmierieriesiesiessessassassassansans 32

7.2. Postponement Request for RPV/VRP: .......c.cciiiiiirimieri i s s s s snnsnnss 32

7.3. Postponement up to 3 times for DSS transactions: .......ccccrverververrenrannans 33

7.4. Settlement Adjustement Notice: .......cccciiiiiiic s e 34
2 TR I o T L= o q s To ] o 35
9. Error ME@SSAQge ..uuuuuumiumrumrumrumsmsumsumsumsumsamsunsanssasnassassansansansansansansansansnnsnnsnnnss 36
0 TR [0 ] - 38

10.1. Forced refusal Notice MT551 for Cash/DSS .....cccvvminincntnnnnsssnssssannnnns 38

10.2. Daily reporting MT548 for Cash/DSS trades......ccccrvrverververrerrnsrasransanss 38

10.3. Liquidation Account Statement ......ccccviiriririrrsrr s 38

10.4. DSS Settlement INStructions ....c.ccvvrieririmmmremssrsss s i s s s ssasnanss 38

10.5. Forced Refusal JOb L+2/L+3 ..ccciciriimicmmsmmsesmsesmsesssasssasssasssasssanssansnnnnns 38
11. Default Management .......ccicuiiiiriiieriie s s e 40

11.1. Impact on existing trades ....ccccviciricmicirieirie s s 40

2| V.1 Sep 2025 ,'.. EURONEXT SECURITIES



ES-MIL PTCS SYSTEM USER GUIDE

11.2. Impact on new trades ....cciiciiiiiii i r s s s nan 40

11.3. Impact on settlement instructions generation ........ccocvviciiiiineienanns 40

3| V.1 Sep 2025 ,'.. EURONEXT SECURITIES



ES-MIL PTCS SYSTEM USER GUIDE

About this User Guide

The User Guide - PTCS Services is designed to help CSD participants’ platform users
effectively navigate and operate the features available in the Euronext Securities Milan
PTCS System. This guide focuses on the tools, roles, data processing flows, and reporting
functionalities.

Purpose
This document provides:

e Step-by-step guidance on using Euronext Securities Milan PTCS System features

IMPORTANT NOTE

This user guide is not intended to replace any operational procedures. The purpose of
this document is to explain key functions and settings and provide guidelines for the use
of the ES-MIL PTCS System. For procedures, flows, timings and deadlines, please refer
to functional and operational documents and materials published by the CSD.
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1. Introduction

This document serves as the consolidated user guide for the PTCS application. It is designed to
provide users with a clear and structured understanding of the application’s features, navigation,
user roles, and processes.

PTCS (Post Trade Confirmation System) described in this document aims to substitute the SBI
platform offered by Euroclear France and would offer mainly the following capabilities:

e AO: Execution Notice
e DSS: Deferred settlement services

e Corporate Actions

e Default Management.
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2. Users’ Roles & Profiles

The following users’ profiles will be maintained in the PTCS application.

2.1. Broker User

e Have access to his transactions across his investor’s custodians.
e Have access to his Dashboards as a broker, across his investor’s custodians.
e Have access to his Reports as a broker, across his investor’s custodians.

2.2. Custodian User

e Have access to his transactions across his brokers.
e Have access to his Dashboards as a Custodian, across his brokers.
e Have access to his Reports as a Custodian, across his brokers.
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3. Application Access

Application access and data view will be managed according to the user profile and the privileges
assigned by role.

3.1. Public App

Users with role Broker or Custodian will have access only to their dedicated space in the public
application
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4. Dashboards

The dashboard presents a global view of the transactions with statistics widgets on transaction status
(Invalid, waiting confirmation, confirmed, refused, settlement accepted), transaction timeline
history, and flow messages content download.

The dashboard access privileges, widgets view, and displayed content are defined according to the
role of the logged in user profile.

So that, different content and features would be available for the three main user roles: Broker and
Custodian

4.1. Broker Dashboard

My Custodians

The custodian landing page dashboard should offer users the ability to click on the overall status
cards to access filtered trade views introducing consolidated view that displays all trades across all
custodians in one interface.

e To access Invalid messages across all Custodians, click on Invalid Card

e To access Waiting Confirmation trades across all custodians, click on Waiting Confirmation
Card

e To access Refused trades across all custodians, click on Refused Card
e To access Confirmed trades across all custodians, click on Confirmed Card

e To access trades with Settlement Accepted status across all custodians, click on Settlement
Accepted Card.

£ oo wounmies

Custodians

Invalid messages for custodians

Upon login to broker dashboard in the custodians landing page, the invalid card is clickable. Once
selected the user is redirected to the invalid messages tab where all rejected flows (MT502/MT503)
for all custodians related to the broker are displayed
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For each custodian a counter of invalid messages is displayed. Once clicked the user is
redirected to invalid messages for custodian selected. A new error code filter is added,
allowing users to search by keyword and select from a predefined list of configured error

codes

4 Brokers v
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Refused Q Forced Refused 9
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Invalid 10
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The trades view will display the following elements:

e Trades details: display all the trades details sent by the broker (trade reference, order
date, settlement date, isin), transaction type (cash/DSS), order type (buy/sell), the
overall settlement amount etc..

e Trades Filters: the left sidebar will display different fields to filter the trades according
to transaction reference, trade reference, transaction type, transaction status, etc..

e Trades Timeline: display transaction timeline with all trade lifecycle steps: trade
capture, acceptance/refusal, alignment notice generation, settlement instruction sending.

For each step, a view flows details button is available, once clicked it will open a popup screen to
display all the received and generated messages information: message type, reception/sending date
and time, download button for the in/out flow messages.

o4 5
[ EURONEXT SECURITIES My Custodians My View
EEH © Invalid Messages | B Statements DSS Account
0 %) 2 %) 9 D) 7 7
Waiting Confirmation Refused Forced Refusal *? Confirmed Settlement Accepted
Filters « Reference Broker Order Date  Transaction Type  AOType  ISIN Quantity Amount Trade Date  Settiement Date Status. @ Export
Transaction reference. ,  3030ZNASAG6XN0O7D N Sep ARM pss 125 Forced Refusa
PR o © FRO000033409 100 UNT 10006~ 30 Jan 2026
Trade reference... 3030ZAASABXNOOBD 11Sep — 12 Sep Sent For
v (ac 2) ® Cash  FRO000033409 100 UNT  10.00€ 16 Sep 2025 el O
AOPR358AN70706XN 3025 —_— 2025 Settiement
Brokers Timeline Matching details
Search.
12Sep 2025 & ° Trade Capture = .
16h35 Il Broker details O Investor details
OrclatDete D View flow details
MM/DD/YYYY - MM/DD/YYYY Common Reference AOPR358AN70706XN AOPR358AN70706XN
12Sep 2025 & ° Acceptance
Transaction type 16h39 Isin FRO000033409 FRO000033409
Search B View flow details
Quantity 100 100
AO Type 12Sep 2025 & " i
16h39 © Aiignment Notices Quantity Unit UNT UNT
0SS Cash
D View flow details
Show More v Amount 10.00€ 10.00€
12 Sep 2025 © Settlement Instruction
26139 ° Currency B evr B Evr
O View flow details
Statements

In the public dashboard, brokers have access to a dedicated screen where they can consult various
reports, including the Daily DSS Report, Daily Cash Report, and Liquidation Account Statement
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' |
¥ EURONEXT SECURITIES My Custodians My View
(=% = ] Trade
& Trades | © Invalid Messages = DSS Account ‘ e 09/01/2025 - 09/30/2025 £
Filters « Report Type Isin Report Date Status
Report Type Daily DSS Report 17 Sep 2025, 9:00 PM Sent &, Download
Daily DSS Report
® Daily Cash Report 17 Sep 2025, 9:00 PM Sent &, Download
Daily Cash Report
Liquidation Account Daily DSS Report 16 Sep 2025, 9:00 PM Sent &, Download
Isin ® Daily Cash Report 16 Sep 2025, 9:00 PM Sent & Download
Search...
Daily DSS Report 15 Sep 2025, 9:00 PM Sent &, Download
Report Date
MM/DD/YYYY - MM/DD/YYYY = [ ® Daily Cash Report 15 Sep 2025, 9:00 PM Sent &, Download
Status Daily DSS Report 14 Sep 2025, 9:00 PM Sent &, Download
Search.
® Daily Cash Report 14 Sep 2025, 9:00 PM Sent & Download
Daily DSS Report 13 Sep 2025, 9:00 PM Sent &, Download
® Daily Cash Report 13 Sep 2025, 9:00 PM Sent &, Download
1 2 3 a4 5 10 Next —>

The user can filter by report type, isin, report date, Status and he can download the report by clicking
on the download button

DSS Account

In the public dashboard, brokers have access to a dedicated screen for consulting DSS accounts and
monitoring corporate action events.

d -
I ™ EURONEXT SECURITIES My Custodians My View
‘ & Trades | ® Invalid Messages | B Statements HMl
0 — 0 ) 0.00€ 0
Total Brokers “ Total Trades Net Cash Volume Postponed Transaction
= » Broker Total Trades Global Cash Amount
g
“ v o -40.00€
September 2025 October 2025 @
o, ISIN Settlement Status Total Trades Global Quantity Global Cash Amount
3
e LU2300204316  Closed Sett t Deta Rojected For Default 1 0 0.00€
> FROOD0033409  Closed Settiement Details Rejected For Default 2 200 -20.00€
> USBI762PI021  Ciosen ttiement Deta Accepted 1 0 0.00€
US56585A1025  Ciosen Sett t De Rejected For Default 1 0 0.00€
> US12572Q1058  Closed Settiement Details Pending 2 200 -20.00€
>  DEOGOA3GPSP7  Closed Settlement De Accepted 0 [ 0.00€

My View
Broker’s View provides an overview of trades, invalid messages, statements and DSS account.

Trades
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The trades view will display the following elements:

e Trades details: display all the trades details sent by the broker (trade reference, order
date, settlement date, isin), transaction type (cash/DSS), order type (buy/sell), the
overall settlement amount etc..

e Trades Filters: the left sidebar will display different fields to filter the trades according
to transaction reference, trade reference, transaction type, transaction status, etc..

e Trades Timeline: display transaction timeline with all trade lifecycle steps: trade
capture, acceptance/refusal, alignment notice generation, settlement instruction sending.

For each step, a view flows details button is available, once clicked it will open a popup screen to
display all the received and generated messages information: message type, reception/sending date
and time, download button for the in/out flow messages.

4y
I ™ EURONEXT SECURITIES My Custodians My View

0 o 2 o B o 8

Waiting Confirmation Refused Forced Refusal Confirmed I Settlement Accepted

Filters o ¢ Reset « Reference Custodian  Order Date Transaction Type AO Type 1SIN Quantity Amount  Trade Date Settiement Date Status. @ Export
Transaction reference.. 30301AASAGXA218D 1sep o) (ecun 15 Sep Sent For ©)
A ( 2) 2 FRO000033409 100 UNT 10.00€ 17 Sep 2025 .
AOPRIS8ZA02006XA 3025 T 2025 o Settiement
Trade reference
Timeline Matching details
15 Sep 2025 & @ Trade Capture - i i
Custodians 20n42 I Broker details O Investor details
Seatoh: D View flow details
Common Reference AOPR158ZA02006XA AOPR158ZA02006XA
Order Date 15 Sep 2025 & ° Acceptance
20h44 Isin FRO000033409 FRO000033409
MM/DD/YYYY - MM/DDIYYYY | £ B Viewi
lew flow details
Quantity 100 100
Transaction type
15 Sep 2025 & i i
Search otk @ Alignment Notices ~ Quantity Unit UNT UNT
[ View flow details
AO Type Amount 10.00€ 10.00€
DSs Cash 15 Sep 2025 & i
¥ Hl: o Settlement Instruction Currency M e M R

Show More v

D View flow details
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Invalid messages

e Intheinvalid messages tab of the broker, a new error code filter is added, allowing users
to search by keyword and select from a predefined list of configured error codes.

4
£ EURONEXT SECURITIES

My Custodians My View

rs Trmmscten Reseronce essoge Tyse 20 Type e Cote
1815000AN0079640 v *Cas
WIS0SASADS79670 v .
[r——
»e J0ISTNASIXNSOTD v o
81505A549679650 v . sep a9 PM
B1505ASA9679610 s . v Se0 2025, 1B PM
ve B1505ASAE79600 wr . ’ “ 7PM
B1505ASAS879520 wr . .o
.
BYL05ASASS7957D . Functiona
w
J0M02AASATXASISD ~rs - r -
Rec ° 18 1505ASA 9879560 L . Li . e ~

In the public dashboard, brokers have access to a dedicated screen where they can consult various
reports, including the Daily DSS Report, Daily Cash Report, and Liquidation Account Statement.

']
I ™ EURONEXT SECURITIES

My Custodians My View

= Trades | ® Invalid Messages m = osSAccount | 9% | 09j03/2025 - 09/30/2025 &)

Filters (<) ReportType Isin Report Date Status
Report Type Daily DSS Report 17 Sep 2025, 3:00 PM Sent & Download
Daily DSS Report
* Daily Cash Report 17 Sep 2025, 9:00 PM Sent & Download
Daily Cash Report
Liquidation Account Daily DSS Report 16 Sep 2025, 9:00 PM Sent & Downioad
Isin ® Daily Cash Repart 16 Sep 2025, 9:00 PM Sent &, Download
Search...
Daily DSS Report 15 Sep 2025, 9:00 PM Sent & Download
Report Date
MM/DD/YYYY - MM/DD/YYYY [ ® Daily Cash Report 15 Sep 2025, 9:00 PM Sent & Download
Status Daily DSS Report 14 Sep 2025, 9:00 PM Sent &, Download
Search...
» Daily Cash Report 14 Sep 2025, 9:00 PM Sent & Download
Daily DSS Report 13 Sep 2025, 9:00 PM Sent & Download
® Daily Cash Report 13 Sep 2025, 9:00 PM Sent &, Download
2 3 4 5 10 Next =

The user can filter by report type, isin, report date, Status and he can download the report by clicking
on the download button.
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DSS Account

In the public dashboard, brokers have access to a dedicated screen for consulting DSS accounts and
monitoring corporate action events.

|
" ™ EURONEXT SECURITIES My Custodians My View
2 Trades | © Invalid Messages = DSS Account L":‘“';a;::: September -2025
0 — 0 ) 0.00€ 0
Total Custodians Total Trades Net Cash Volume Postponed Transaction
Filters < Custodian Total Trades. Global Cash Amount
Custodians v ’ -40.00€
Search...
September 2025 October 2025 @
Filters « ISIN Settlement Status Total Trades  Global Quantity  Global Cash Amount
ISIN > US81762P1021 Closed ettlement Detai Accepted 1 o 0.00€
Search.
> US56585A1025 Closed ettiement Detail Rejected For Default 1 0 0.00€
Liquidation month
Search. > US12572Q1058 Closed Settlement Details Pending 2 200 -20.00€
Settlement Status > DEOOOA3GPSP7  Closed ettlement Detail Accepted [ 0 0.00€
Search...
> LU2300294316 Closed Settlement Detail Rejected For Default 1 0 0.00€
> FRO000033409 Closed ettlement Detai Rejected For Default 2 200 -20.00€
10
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4.2. Custodian Dashboard

My Brokers

The brokers landing page dashboard should offer users the ability to click on the overall status cards
to access filtered trade views introducing consolidated view that displays all trades across all
custodians in one interface.

e To access Invalid messages across all Custodians, click on Invalid Card

e To access Waiting Confirmation trades across all custodians, click on Waiting Confirmation
Card

e To access Refused trades across all custodians, click on Refused Card
e To access Confirmed trades across all custodians, click on Confirmed Card

. To access trades with Settlement Accepted status across all custodians, click on Settlement
Accepted Card.

h EURONEXT SECURITIES My Brokers My View

Brokers

! 5 0 1

Invalid * Wa ting Cenfirmation Refused ) Confirmed 7 Settlement Accepted
Broker
Select... Search by name...
2 Custodians v 2 Custodians v
‘Waiting confirmation 0 Confirmed 1 Waiting confirmation 0 Confirmed 1
Refused 1 Forced Refused 1] Refused 0 Forced Refused a
Settlement Accepted 1 Postponed Q Settiement Accepted 1 Postponed Q
Irvalid 7 Invalid 33
fip) Broker Testidirect) LT ol 4 Custodians ~
Paris France
Waiting confirmation 0 Confirmed o Waiting confirmation 0 Confirmed o
Refused 0 Forced Refused 0 Refused 0  Forced Refused Q
Settlement Accepled 0 Postponed 0 Settlement Accepted 0 Postponed 0
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Invalid messages for brokers

e Upon login to custodian dashboard in the brokers landing page, the invalid card is clickable.
Once selected the user is redirected to the invalid messages tab where all rejected flows
(MT502/MT503) for all custodians related to the broker are displayed.

o
I* ™ EURONEXT SECURITIES My Brokers My View
& 4 Q n Q 26
Technical Rejection Duplicate Messages Functional Rejection
Filters ¢ Peker Transaction Reference Message Type 40 Type Rejection Type Ermor Code  Reception Date
Brokers api 2000, MTS10 ® DSS ® Functional @ 18 Sep 2025, 315 PM &, Download
Search...
eareh 5655 17002500KB00007D WONE  Cash * Functicnal 18 Sep 2025, 10:51 AM &, Download
Transaction Reference... 5655 17092500KB00006D MTs10 ® Cash ® Functional (D544 18 Sep 2025, 10:50 AM & Download
Procapital 3000Z5ANIBXNB2ZD MTE10 * 0SS ® Functional @1 18 Sep 2025, 10:07 AM & Download
Message Type
Search... [ — 1815000ANO07964D MTS10 ® Cash ® Functional @ 17 Sep 2025, 3:56 PM &, Download
AD Type A MT510 * DSS # Functional @ 16 Sep 2025, 2:47 PM & Download
Cash
Dss Prow_pital 30302AASATXASIED MT510 ® Cash ® Functicnal @ 15 Sep 2025, 11:02 PM & Download
Rejection Typa [ T— 3035ZNASIEXNTISD MTS10 ® DSS ® Functional @m 15 Sep 2025, 9:23 PM &, Download
Technical Duplicate _
i 418D MTEI0 ® Cash ® Functional m 15 Sep 2025, 917 PM &, Download
Functional
[ T—— 30301AASABXAIIED MT510 ® Cash ® Duplicate @ 098 15 Sep 2025, 8:45 PM & Download
Error Code
1 2 3 4 5 0 Next -

e For each broke a counter of invalid messages is displayed. Once clicked the user is redirected
to invalid messages for broker selected. A new error code filter is added, allowing users to
search by keyword and select from a predefined list of configured error codes.
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Trades

The trades view will display the following elements:

¢ Trades details: display all the trades details sent by the broker (trade reference, order
date, settlement date, isin), transaction type (cash/DSS), order type (buy/sell), the

overall settlement amount etc..

¢ Trades Filters: the left sidebar will display different fields to filter the trades according
to transaction reference, trade reference, transaction type, transaction status, etc..

e Trades Timeline: display transaction timeline with all trade lifecycle steps: trade
capture, acceptance/refusal, alignment notice generation, settlement instruction sending.

For each step, a view flows details button is available, once clicked it will open a popup screen to
display all the received and generated messages information: message type, reception/sending date
and time, download button for the in/out flow messages.
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]
I ™ EURONEXT SECURITIES

0

Waiting Confirmation

Filters

Transaction reference...

Trade reference..

Custodians

Search..

Order Date

MMWDDIYYYY - MAWDOIY

Transaction type

Search,

AO Type
0SS Cash

Show More v

Statements

o ©

Refused

« Reference

30301AASAGXA418D
AOPR258ZA02006XA

30301AASAGXA218D
AOPRIS8ZA02006XA
Timeline

15Sep 2025 &
20h42

Y

15 Sep 2025 &

15 Sep 2025

15 Sep 2025 &

My Brokers My View
© Invalid Messages | B Statements | = DSS Account |
) © 21
Forced Refusal : Confirmed
Custodian OrderDate  TransactionType  AOType  ISIN Quantity Amount  Trade Date

1 Sep rm— 15 Sep

AC A Cash  FROOOOO: 100 UNT 104
4025 g 258 00 00€ 2025
1 15 Sey
A o Cash  FRODD0033409 100 UNT  10.00€ o 0°
3025 2025

° Trade Capture
D View flow details
@ Acceptance
D View flow details
° Alignment Notices
‘ B View flow details
° Settlement Instruction

O View flow details

Matching details

< Common Reference
Isin
Quantity

< Quantity Unit
Amount

« Currency

i Broker details
AOPRIS8ZA02006XA
FRO000033409
100
UNT
10.00€

8 cur

Settloment Date

17 Sep 2025

17 Sep 2025

Settlement Accepted

Status @ Export
Sent For
Settlerment

G Investor details

AOPRIS8ZA02006XA
FRO000033409

100

UNT

10.00€

B Evr

In the public dashboard, brokers have access to a dedicated screen where they can consult various
reports, including the Daily DSS Report, Daily Cash Report, and Liquidation Account Statement.

A
¥ EURONEXT SECURITIES

My Custodians My View

Trade

=
« Trades date

O Invalid Messages

S Account ‘

09/01/2025 - 09/30/2025  £3

Filters

Report Type
Daily DSS Report
Daily Cash Report

Liquidation Account

Isin
Search...

Report Date

MM/DD/YYYY - MM/DD/YYYY B

Status

Search..

«  ReportType

Daily DSS Report

® Daily Cash Report

Daily DSS Report

® Daily Cash Report

Daily DSS Report

© Daily Cash Report

Daily DSS Report

® Daily Cash Report

Daily DSS Report

® Daily Cash Report

Report Date

17 Sep 2025, 9:00 PM

17 Sep 2025, 9:00 PM

16 Sep 2025, 9:00 PM

16 Sep 2025, 9:00 PM

15 Sep 2025, 9:00 PM

15 Sep 2025, 9:00 PM

14 Sep 2025, 9:00 PM

14 Sep 2025, 9:00 PM

13 Sep 2025, 9:00 PM

13 Sep 2025, 9:00 PM

Status

Sent &, Download
Sent &, Download
Sent &, Download
Sent &, Download
Sent &, Download
Sent &, Download
Sent &, Download
Sent &, Download
Sent &, Download
Sent &, Download

Next =

The user can filter by report type, isin, report date, Status and he can download the report by clicking
on the download button.

DSS Account

In the public dashboard, brokers have access to a dedicated screen for consulting DSS accounts and
monitoring corporate action events.
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T

I ™ EURONEXT SECURITIES My Custodians My View
( 2 Trades | © Invalid Messages atements -: DSS Account
0 - 0 A 0.00€ 0) ]
Total Brokers Total Trades Net Cash Volume Postponed Transaction
; » Broker Total Trades Global Cash Amount
g
@ v o -40.00€
September 2025 October 2025 @
:_ » 1SIN Settlement Status Total Trades Global Quantity Global Cash Amount
i
“ > LU2300294316 Sett ta Rejected For Default 1 0 0.00€
> FRO000033409  Closed 3 nt Deta Rejected For Default 2 200 -20.00€
> USB1762P1021 Closed Settiement Detal Accepted 1 0 0.00€
>  US56585A1025 osed ; ta Rejected For Default 1 0 0.00€
> US12572Q1058 Closed Settlement Details Pending 2 200 -20.00€
> DEOOOA3GPSP7  Closed Sett nt Detal Accepted 0 [} 0.00€
10
My View

Custodian’s View provides an overview of trades, invalid messages, statements and DSS account.

Trades
The trades view will display the following elements:

¢ Trades details: display all the trades details sent by the broker (trade reference, order
date, settlement date, isin), transaction type (cash/DSS), order type (buy/sell), the
overall settlement amount etc..

¢ Trades Filters: the left sidebar will display different fields to filter the trades according
to transaction reference, trade reference, transaction type, transaction status, etc..

e Trades Timeline: display transaction timeline with all trade lifecycle steps: trade
capture, acceptance/refusal, alignment notice generation, settlement instruction sending.

For each step, a view flows details button is available, once clicked it will open a popup screen to
display all the received and generated messages information: message type, reception/sending date
and time, download button for the in/out flow messages.
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I ™ EURONEXT SECURITIES My Brokers My View { o)
® Invalid Messages | B Statements | = DSS Account ‘ T;"ﬂ‘:: 09/01/2025 - 09/30/2025 &
o @ 1 Q 9 o) 0 . 0
Waiting Confirmation Refused Forced Refusal " Confirmed Settiement Accepted
Filters o ¢ Reset « Reference Broker  Order Date Transaction Type AO Type ISIN Quantity Amount  Trade Date Settlement Date Status @ Export
Transaction reference. 030925000F000A1D A S
( AC > h Refuse
Frtm i 35ep 2025 e Cash  DEOOOA3GPSP7 100 UNT 60.50€ 3Sep2025 5 Sep2025 fused
Trade reference. 03092500DF00004D —
3sep202s  ((AC 2) ® Cash  DEOOOA3GPSP7 100 UNT 60.50€ 3Sep2025 S Sep 2025 Sent For Settiement O
03092500DFA0003X R
Brokers 10
Search,
Order Date

MM/DO/YYYY - MWDDIYYYY | £

Transaction type

Search.

A0 Type
Dss Cash

ISIN
ISIN.

Quantity

Invalid messages

e In theinvalid messages tab of the broker, a new error code filter is added, allowing users to
search by keyword and select from a predefined list of configured error codes search by
keyword and select from a predefined list of configured error codes.

o
I ™ EURONEXT SECURITIES My Brokers My View
+ Trades B Statements ] = D55 Account
@ 9 Q’ o’
Technical Rejection Duplicate Messages Funetional Rejection
Filters & Transaction Reference. Message Type AD Type Rejection Type Ermor Code Reception Date
17092500KB000060 NONE » DSS ® Functional T} s5E 18 Sep 2025, 10:49 AM &, Download
Transaction Reference...
12092500KB00003D NONE * DSS * Functional (1) 558 18 Sep 2025, 10:49 AM &, Download
Message Type . ™
3000ZSANEXNBAZD MT502 ® DSS ® Functional (L) 356 17 Sep 2025, 423 PM & Download
Search...
303I5ZNASIEXNBIOD MT502 ® DSS * Duplicate (1) 999 15 Sep 2025, 619 PM &, Download
AQ Typo
Cash 30301AASABXNZIBD MT502 ® D55 ® Functional 1) 60C 15 Sep 2025, 3354 PM &, Download
Dss
203I00AASABXNIOTD MTS03 ® DSS ® Duplicate ) 999 15 Sep 2025, 215 PM &, Download
Rejection Type
Technical Duplicate J0I00AASABXNIOTD MT502 ® DSS ® Duplicate 15 Sep 2025, 2713 PM &, Download
Functional .
0000018BB0007I0D MT502 ® DSS ® Duplicate (D 989 3 Sep 2025, 238 PM &, Download
Error Code
000001BEBO00TI0D MT502 ® DSS ® Functional 1) 556 3 Sep 2025, 233 PM &, Download
Reception Date I0IEONASABINGDID MT503 » DSS ® Functional (1) 515 15ep 2025, 4115 PM &, Download
MDY - MDD YY
1 2 10 Next =

Statements

In the public dashboard, custodians have access to a dedicated screen where they can consult
various reports, including the Daily DSS Report, Daily Cash Report, and Liquidation Account
Statement.
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_" 4 EURONEXT SECURITIES

My Brokers My View

_..| Caceis

= Trades | @ Invalid Messages

Filters «  Peport Type sin Feport Date Status
Report Type Daily D55 Report 18 Sep 2025, 9:00 PM Sent &, Download
Daily DSS Report
® Daily Cash Report 18 Sep 2025, 9:00 PM Sent &, Download
Daily Cash Report
Liquidation Account Daily DSS Report 17 Sep 2025, 9:00 PM Sent &, Download
lain # Dally Cash Report 17 Sep 2025, 9:00 PM Set &, Downioad
Search...
Daily 0SS Report 16 Sep 2025, 9:00 PM Sent & Download
Report Date
MMDDYYYY = MMDDOYYYY ® Daily Cash Report 16 Sep 2025, 9200 PM Senit &, Download
Status Daily D5S Report 15 Sep 2025, 9:00 PM Sent & Download
Search...
® Daily Cash Report 15 Sep 2025, 9:00 PM Sent &, Download
Daily D55 Report 14 Sep 2025, 300 PM Sent &, Download
» Daily Cash Report 14 Sep 2025, 00 PM Sent &, Download
1 2 3 4 5 w0 Next =

The user can filter by report type, isin, report date, Status and he can download the report by clicking
on the download button.

DSS Account

In the public dashboard, brokers have access to a dedicated screen for consulting DSS accounts and
monitoring corporate action events.

I 'y EURONEXT SECURITIES My Brokers My View (=

Trade
date

“ | Caceis

Paris France

= Trades | ® Invalid Messages | B Statements

08/01/2025 - 08/30/2025 B

0 - 0

Total Brokers

2 0.00€ ® 0

Total Trades Net Cash Volume Postponed Transaction

Filters « Brokar Total Trades Global Cash Amount
Brokers Procapital 7 -40.00€
Search
September 2025 October 2025 @
Filters « 1SN Settlement Status Total Trades  Global Quantity  Global Cash Amount
ISIN > USI2572Q1058  Closed Settiement Details Pend 2 200 -20.00€
Search
> DEODOA3GPSP? losed ettiement Accepted o 0 0.00€
Liquidation manth
Search... > LU2300204318  Closes ettiement Rejected For Defauit 1 0 0.00€
Settlement Status > FRO000033409  Cioses ettiement Rejected For Defauit 2 200 -20.00€
Search.
> US81762P1021 Closed Settlement Accepted 1 0 0.00€
> US58585A1025  Closed ettiement Del Rejected For Defauit 1 0 0.00€
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5. AO Execution Notice

5.1. Transaction Nature 'C’ or empty

The reception of cash execution notice MT510 with transaction types of AC/VC with their
confirmation MT502 and refusal MT503.

AC with confirmation: For confirmation the status will be moved to confirmed, alignment notices
will be sent to broker’s settlement agent and custodian settlement agent if they exist. Once
confirmed the trade will be moved to status sent for settlement and an sese023will be generated
and sent to T2S.

e, [ i Eule Frwwmcion Term 5 Ty =N — e it St Sirhm o Exprt
B e
PRI ’ . , * Cash FROCIOGIEIID T . : S0t For Settenen O
Tirwelirs Matchirg detsils
O 0TS Trade Capivre
- o B Broker details O Inwestor cetails
B Wi i che
BOERSOO0COCEN 1A BORELOOOMCCD0
09 Jut 2035 u Ascoptancs
" FReGChO 18333 PO OOMALE
% Vs P chot
- ®
00 Jul 7OTS
a Whgrme it Note a1 ottty L uNT Y
O Wiaw Fiow desaity
A 2.00¢ 2
0 Jul 2035
O sememant nsruction — oo o

AC with refusal: Once receiving the MT503 The status will be moved to refused.

BO2ITIENAMYPS 09
g FROCMOOYNGD

Timeline Matching detads
29 Jun 2025 © Trade Copture
& Droker detatts 0 tnvestor Getads
0 View fiow deesis
AOPRONMTIO 138359 AOPRONMT00338150
29 Jun 2029 Q retusat
FRO0AOOY NSO FRO0MCOYNGO
View fiow detabs
00 w00
Alignment Notices e Y -
004 0%0¢
Settiement instruction
| eun W o
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VC with confirmation: For confirmation the status will be moved to confirmed, an alignment
notices will be sent to broker’s settlement agent and custodian settlement agent if they exist. Once
confirmed the trade will be moved to status sent for settlement and an sese023will be generated

and sent to T2S.

181505ASAD 76409

* Caan FR000004% 340
Timehine Matching detais
28 Jun 2005 o Trade Capture
Viowr Buw detalls

I8 n 2023 © Acceptance
8 A 2008 @ Mignment Notces

(3 View tiow dotain
28 2 2025 © semement Instruction

View fow detan

B Groker dotats
AOPRODOS 32535695
FROCODO4S 340
00
UL L
0.10¢

|

0 Ivestor details
AOPROCOB 2635895
FROCOCOAS346

00

™t

3.90¢

o s

VC with refusal: Once receiving the MT503 The status will be moved to refused.

181505ASA0876440 A Sire
AOPR 639924 2 2025 v ® Cash FRO000045346 M
Timedine Matching details
20 Jun 2025 Trade Capture
. ° r. Broker details

D View fiow details

20 Jun 2025 @ Rotusal

B View flow details

Alignment Notices

Settiernent Instruction

Note: For each MT510 received from the broker
custodian.
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ACPROCO632535024
FROO00045346

100

FMT

0.0¢

o o

0 Investor details

AOPRO00632535924
FROO00045340

100

FMT

0.10¢

| L
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Trade Capture

a8 & Done

Message Type... Flow In Flow Dt
[ Tranasaction reference COO00ILDBOOOOTED
[ Trade reference BOBRS00000000034
= Type MT510
X Received A 9 Jul 2025
0 From
— Flow Type Flow In
[ *; Download ]

O Tranasaction reference

Q000MLDEOODOTED

[ Trade reference BOBRS00000000034
= Type MT50
0 Sem a 9 .Jul 2025
[ Sentto

— Flow Type ® Flow Out

[ = Download J

For each MT502 received from the custodian, a notification out MT502 will be sent to the broker.

Acceptance

= @ Done

Message Type... Flow In Flow Qut
[ Tranasaction reference 00000ILDEOOOOTED
[ Trade reference BOBRSO0000000034
= Type MT502
() Received At 9 Jul 2025
A From
= Flow Type Flow In

[ &, Download
[ Tranasaction reference Q0000ILDEOOOO7ED
[ Trade reference BOBRS00000000034
2 Type MT502
B Sent At 9 Jul 2025
[ Sent to
= Flow Type ® Flow Out
[ & Download

For each MT503 received from the custodian, a notification out MT503 will be sent to the broker.
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Refusal
X
8 & Done

Message Type... Flow In Flow Out

[ Tranasaction reference

[ Trade reference

= Type MTS503
() Received At 18 May 2025
0 From

— Flow Type Flow In

[ &, Download ]
[ Tranasaction reference TH205ASAS87T5516
[ Trade reference ADPROODA02535477
= Type MT503
H Sent At 18 May 2025
D Sent to

= Flow Type # Flow Out

[ - Download ]

5.2. Transaction Nature 'S’

Cash transactions with transaction nature 'S' are managed by matching trades and archiving them
in PTCS without initiating settlement.

The process ends in a final status with the acceptance, no alignment notices, nor settlement
instruction is generated.

9 Apr

171205A5A0576794

AOPRODOZ273754 34 (AC 2 ) ® Cash  FROOMS04233 100 UNT 20000€ :-;::f. 30 Ape 2025 Confumed
Timeline Matching details
29 Apr 2025 © Trade Capture
10n13 & Broker details 0 Investor details
N View flow details
Common Reference AOPROO0227375434 AOPRO00227375434
20 Apr 2025 © Acceptance
10014 ° tun FROO11594233 FROOT1594233
0 View flow detalls
< Quantity 00 00
Alig t Notices « Quantity Unit UNT UNT
¢ Amount 200.00¢ 200.00¢
Settiement Instruction
« Currency B cur B cur
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5.3. Transaction Nature ‘D’

Cash transactions with transaction nature 'D' are managed by processing free-of-payment

settlements.

The settlement instruction SESE023 should include only securities movement details, with cash-
related fields left unfilled.

171275A5A9578303
AOPROO0072338353
Timeline

20 Apr 2025 ©
20 Apr 2028 &
20 Apr 2028 &

20 Apr 2028
10015
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[N View flow details

Acceptance

Alignment Notices

[ View fiow details

I
o
’ B Vo e e
¥]
I

Settlement Instruction

M View fiow details

* Cash FROOMS94233

Matching details

« Common Reference
« Isin

« Quantity

v Quantity Uit

Amount

0O UNT 010¢

&= Broker details
AOPROOOO72338353
FROON594233
00
UNT

0.10€

I euon

Sent For
Sefttement

0 Investor details
AOPROO0072338353
FROOTIS94233

100

UNT

0.%0¢€

I eur
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6. DSS

6.1. DSS Execution Notice

The reception of DSS execution notice MT510 with transaction types of ARM/VRM with their
confirmation MT502 and refusal MT503.

ARM with confirmation: For confirmation the status will be moved to confirmed, the liquidity
account table will be updated, and an alignment notice will be sent to broker settlement agent and
custodian settlement agent if they exist.

Timstine

10 28 2025

4 Jus 1028

SATAMANTIS

Matching detats
Q@ Trate Coprure
@ Beoker detais
DOr2021055L PO
© Accen
FROOIOOWIII
- .
Uptete Liquadity Acooun
QO w qusdey " pees
100¢
Q Aligrmet Noteos
- e
[ep— -

STl et tee

L LY

IO Brohor etails

BOPEAR WS TS MRS

O wetusa
TeG0sE
=
Uigtartes Lngiabetity Acondrt -
1000
Aigrimens Motaes
L

Eoretimrry It
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FROI0OWMIYY

3.00¢

;o

0 Irveaiie detasks
ACPRAS TS TS RE
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VRM with confirmation: For confirmation the status will be moved to confirmed, the liquidity
account table will be updated and an alignment notice will be sent to broker settlement agent and
custodian settlement agent if they exist.

ATIZASASIES

$30018 4
5 R 29 Ape 2025 VRM * 0SS FRO000032658 150 UNT S0.00€ 29 Apr 2025 M
Timesine Matching details
29 Apr 2025 €@ Trade Capture s
10he & Broker details 0 Investor details
O View flow details
ADPRODO822335518 AOPRODDS22335518
20 Ape 2025 @ retusal
10h41 FROO00032658 FROO00032658
D View fiow details
150 150
Update Liquidity Account Ousngy Unk UNT UNT
Amount 150.00¢ 150.00€
Alignment Notices
[ @ e

Settlement Instruction

VRM with refusal The status will be moved to refusal and no updates for the liquidity account table
will occur.

Bt Condiabat ol Coata # fiade Lt Ty AL Ty L) Cuamtity e I - Sl B Gl ki
W0 WASANM AR OO0
N N . . NRM * 055 USTIPERM2] T 4 i 2094 1] 008 it p ]
Timaling Matehing detids
04 Jat 2035 Trade Capture
a B Broker detads 0 Invester detaits
O wiew fiow Sotain
ADPRONIIA TRODRIT AOPRCM2IATROO927
0 Ul 2035 ‘ 4
. Q Acceptance ETITIRE UETITENOE
D Wiew Thowr ciotaiis
w wa wo
048 Jul 2025 a Update Liguidity Aceount I - ot
at0e oot
048 Sl 2025 @ Asgrement Notices
) B o= & s

D Wiww T cilaiis

Settiement Instruction

Note: For each MT510 received from the broker, a notification out MT510 will be sent to the
custodian.
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Acceptance
x
8 & Done
Message Type... Flow In Flow Out
™ Tranasaction reference 000001LDBO0007ED
™ Trade reference BOBRS00000000034
= Type MT502
(© Received At 9 Jul 2025
From
= Flow Type Flow In
[ &, Download ]
[ Tranasaction reference 000001LDBO0007ED
[ Trade reference BOBRS00000000034
= Type MT502
Sent At 9 Jul 2025
™ Sentto
= Flow Type @ Flow Out
[ &, Download ]

For each MT502 received from the custodian, a notification out MT502 will be sent to the

broker.

For each MT503 received from the custodian, a notification out MT503 will be sent to the broker

29 | V.1 Sep 2025

= Refusal v
& Done
Message Type... Flow In Flow Out
[ Tranasaction reference
[ Trade reference
= Type MT503
(© Received At 18 May 2025
From
= Flow Type Flow In
[ &, Download ]
[ Tranasaction reference 171205A5A9875516
[ Trade reference AOPRO00402535477
= Type MT503
Sent At 18 May 2025
M Sentto
® Flow Out

= Flow Type

[

& Download
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6.2. DSS Account Table

A screen to monitor and manage the impact of DSS trades on liquidity account tables,
offering real-time visibility into account movements and key KPIs. This includes confirmed
trades with same broker, custodian, and by ISIN for both the current and next month.

4

Before the settlement the status is “Current” with download button “Settlement Details
greyed-out.

After the settlement the status is “Closed” with download button “Settlement Details”
enabled.

]
I ™ EURONEXT SECURITIES Brokers  Custodians & Referential Data
— Liquidati
| 2 Trades R = DSS Account '““'ma‘):;: May -2025
B 1 - 2 a3 0.00€ [0) ]
Total Custodians “ Total Trades Net Cash Volume Postponed Transaction
oo, Custodian Total Trades. Global Cash Amount
&
@
™ " -2,530.00€
May 2025 June 2025 @
N 1SIN Settlement Status Total Trades Global Quantity Global Cash Amount
&
@ >  FROD19157080  Closec Settlement Details 1 200 -300.00€
> FRO079157080 Closad Settlement Details 2 400 -600.00€
> FROD00045551  Current Settlement Details Pending 1 0 0.00€

The generated SESE.023 can be downloaded from the DSS Account screen by clicking on
the Settlement Details button.

]
I ™ EURONEXT SECURITIES Brokers  Custodians & Referential Data

Liquidation -
month May -2025

‘ = Trades | @ Invalid Messages | @ Statements [EESEVEF YT

5] 1 = 2 A 0.00€ 0] 0
Total Custodians Total Trades Net Cash Volume Postponed Transaction
T, Custodian Total Trades Global Cash Amount
g
“ v 1 -2,530.00€
May 2025 June 2025 O
T, 1SIN Settlement Status Total Trades Global Quantity Global Cash Amount
g
@ > FROO19157080 Closed Settlement Details 1 200 -300.00€
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The user have the ability to filter by: Custodian, isin, liquidation month and settlement

E3 Settlement Details

NLOQ150015R3

[ ISIN

= Type SESEZ24
(©® Received At 22 Jun 2025
= Flow Type Flow In

[ &, Download ]

NLOO15001SR3

B 1SIN

= Type SESE23

[ sent At 22 Jun 2025

= Flow Type ® Flow Out

[ <, Download ]

status.
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7. DSS Postponement

7.1. Postponement Request for RPA/ARP:

RPA and ARP are postponement requests aiming to close and postpone a previously confirmed ARM
buy position before the rollover of a position and open a new DSS buy position on the next month
following the rollover of position.

y"‘ M EURONEXT SECURITIES Brokers  Custodians ® ReferentialData G (D
© Invalid Messagisil 7@ Statements | = DSS Account | T'd:‘:: Nm[ﬂo:s- m Q
f‘)l.mmn Confirmation :?’u-.r-ﬂ ® :i:mi Refusal :D ?ogn' rmed v g-n‘mcm Accepted
Filters o ¢ Reset « Reference Custodian  Order Date Transaction Type  AOType  ISIN Quantity Amount  Trade Date Settlement Date Status @ Export
Transaction reference... ) SHASASOR D 27 Aug 2025 ARM © DSS = DEOOOA3GPSP7 100 UNT  10.00€ 27 Aug2025 310ct2025 Postponed o

AOPRIN3930205189

7.2. Postponement Request for RPV/VRP:

RPV and VRP are postponement requests aiming to close and postpone a previous confirmed VRM
sell position before the rollover of a position and open a new DSS sell position on the next month
following the rollover of position

oA 73
I" ™ EURONEXT SECURITIES Brokers  Custodians & Referential Data L (D
© Invalid Messages l B Statements I = DSS Account T:::: 04/01/2025- 09/19/2025 B
y O 19 151 o 39 0
) HY) Vv
Waiting Confirmation % Refused Z Forced Refusal . Confirmed Settlement Accepted
Filters 0 ¢ Reset « Reference Custodian  Order Date Transaction Type AOType  ISIN Quantity Amount  Trade Date Settlement Date Status @ Export
Transaction reference 171305ASA9875629 O
VRM D! X Postponed
AOPROD0402535678 13 Jun 2025 e DSS 1E0008471009 40 UNT 240.00€ 13Jun2025 31Jul 2025 ostponed

Note: For the couples RPA/ARP and RPV/VRP, the postponement requests will be linked to the
concerned ARM/VRM trade via the trade reference, as the MT510 should contain the trade reference
of the DSS trade to be postponed.

A new transaction notice (RPA/RPV) with its own data with a settlement date equal to the current
liquidation month and to close the buy or sell position on the current liquidation period

A new transaction notice (ARP/VRP) with the amount (as the broker will charge the custodian for his
service to postpone to next liquidation the position) with a settlement date equal to the settlement
day of the next liquidation period. Only if both parts of the transaction (RPA/ARP or RPV/VRP) are
accepted will the liquidation account balance be updated
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']
I ™ EURONEXT SECURITIES Brokers  Custodians & Referential Data
= T Ay e — — = Liquidation
= Trades | & Invalid Messages | [ Statements ISR TISITH month | Suly 2025
0 — 0 a 0.00€ o]
Total Custodians. — Total Trades Net Cash Volume Postponed Transaction
Filters « Custodian Total Trades Global Cash Amourit
Custodians ~ o HE ] -2,014.09€
Search... 1
July 2025 August 2025 @D
; » 1SN Settlernent S1atus Totsl Trades Global Guantity Global Cash Amount
&
é “  IEDOOBATI00G Closed Settlement Details Panding 1 -a0 240.00€
Trades Corporate Actions
Reference Order Date Transaction Typs AQ Type CHaandity Amourt  Trace Date Setthement Date Status
TT305ASAD875629
> 12 Jun 2025 VRM ® DSS 40 UNT 240.00€ 13 Jun 2025 3 Jul 2025 Postponed o

AOPROD0402535678

7.3. Postponement up to 3 times for DSS
transactions:

Postponement process allows an ARM/VRM transaction to be postponed up to three times.

If afourth postponementis requested for the same ARM/VRM trade, the postponement request will
be rejected with the error message "Number of postponements exceeding the maximum limit”.
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7.4. Settlement Adjustement Notice:

Settlement adjustment notices after DSS/Postponement trades confirmation in case the settlement
agents exist:

e The broker’s settlement agent receives an adjustment notice message MT541.

e The custodian’s settlement agent receives an adjustment notice message MT552

Alignment Notices
=]

X
@ Done

Message Type... Flow In Flow Out
[ Tranasaction reference 171205A5A9575441
[ Trade reference AOPROD0022335441
= Type MTS41
H sent At 28 Apr 2025
[ Sent to settlement agent Test 2
—~ Flow Type #® Flow Out

| &+, Download
[ Tranasaction reference 171205A5A9575441
[ Trade reference AOPRO00022335441
= Type MTS552
B Sent At 28 Apr 2025
™ Sent to settlement agent Test
~ Flow Type ® Flow Out

| &, Download |

Note: For Postponement trades the settlement adjustment notices are generated if both legs
(ARP/RPA) or (VRP/RPV) are both confirmed
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8. Trade Export

PTCS includes feature for trades view to export transaction data. By clicking on Export button, all
listed trades should be exported to an Excel File If any filter was applied, only filtered data should
be exported to an Excel File

l"". EURONEXT SECURITIES Brokers  Custodians © Referential Data 073 D
7@ Invalid Messag:; B Statements ] = Dss Account 7::‘:: 04/01/2025 - 0919/2025  ©
0 19 1) 151 D 39 0
Waiting Confirmation Refused Forced Refusal Confirmed Settiement Accepted
Filters « Reference Custodian Order Date  Transaction Type AO Type ISIN Quantity Amount Trade Date  Settlement Date Status @ Export
Transaction reference. > :g::g:::::o?;zzb ‘2;2';"9 ARM © DSS  FRO000033409 3,200 UNT 650.00€ ;2;: 30 Sep 2025 ®
Hade rerance > :gz:?)::x:::;;:o 12;2';"9 (ac2) ® Cash  FRO000033409 100 UNT 10.00€ ‘2::: 3 Sep 2025 P O

If any filter was applied, only filtered data should be exported

Then PTCS generates default refusal message MT551 and send it to both broker and custodian to

p 73
I ™ EURONEXT SECURITIES Brokers  Custodians @ Referential Data o
an > o = Trade
= Trades | © Invalid Messages ISISSITRIINE = DSS Account date 041012025 - 09/19/2025
Filters @ G Reset ¢ ReportType o ReportDote b pon
Report Type © Daily Cash Report 18 Sep 2025, 9:00 PM Sent &, Download
Daily DSS Report
® Dally Cash Report 17 Sep 2025, 9:00 PM Sent &, Download
Daily Cash Report
Liquidation Account ® Daity Cash Report 16 Sep 2025, 9:00 PM Semt &, Download
lsin ® Daily Cash Report 15 Sep 2025, 9:00 PM Sont &, Downioad
Search.
© Daily Cash Report 14 Sep 2025, 9:00 PM Semt &, Download
Report Date
MM/DDIYYYY - MMIDDIYYYY | B3 ® Daily Cash Report 13 Sep 2025, 9:00 PM Sent & Download
Status © Daily Cash Report 12 Sep 2025, 9:00 PM Sent &, Download
Search.
® Daily Cash Report 1 Sep 2025, 9:00 PM Sent &, Download
o Daily Cash Report 10 Sep 2025, 9:00 PM Sent &, Download
® Daily Cash Report 9 Sep 2025, 9:00 PM Sent & Download
2((3| 4] s 10 Next =
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9. Error Message

For each received message (MT510, MT502, MT503), PTCS applies a sum of technical and business
checks on the message structure and content.

In the case where an error occurred during these checks, the message should be considered as
invalid and an error message MT595 containing the rejection reason, would be sent to the initial
sender of the message, either the broker or the custodian.

I' ™ EURONEXT SECURITIES Brokers  Custodians {& Referential Data L\n D

Trade
date

2 Trades [EOGENIIEIVEEEEREEE ) Statements | 3= DSS Account

& 35 Q 106 Q 286
Technical Rejection Duplicate Messages Functional Rejection

1=1_ » Transaction Reference Message Type AO Type Rejection Type Error Code Reception Date

@ 3000Z5AN16XNS5ZD MTS510 ® DSS ® Functional © 101 18 Sep 2025, 3:15 PM &, Download
3000Z5AN16XN82ZD MT510 ® DSS ® Functional © 101 18 Sep 2025, 10:07 AM &, Download
1815000AN007964D MT510 ® Cash ® Functional O 17 Sep 2025, 3:56 PM &, Download
181505ASA987967D MT510 ® DSS ® Functional ® 101 17 Sep 2025, 12:28 PM &, Download
3035ZNAS16XN80ZD MT510 ® DSS ® Functional ® 0 16 Sep 2025, 2:47 PM &, Download
181505ASA987965D MTS10 ® DSS ® Functional C 614 15 Sep 2025, 11:49 PM &, Download
181505ASA987961D MT510 ® Cash @ Functional O 15 Sep 2025, 1118 PM &, Download
181505ASA987960D MTS10 @ Cash ® Functional 617 15 Sep 2025, 11:17 PM &, Download
181505ASA987958D MTS10 ® Cash @ Functional © 547 15 Sep 2025, 11:05 PM &, Download
181505ASA987957D MTS10 e Cash ® Functional ® 54 15 Sep 2025, 11:03 PM &, Download

Message rejection may be one of three categories:

= Technical Rejection: the received message has structure issues that prevents the
message content from being parsed

= Duplicate Messages: the trade reference already exists for the same sender
= Functional Rejection: the message content has breached a predefined business rule

A counter widget and a dedicated tab would provide the number of invalid messages as well as the
rejection category, the message type, the error code and the date/time of the message reception.

All the generated error messages may be downloaded directly from the app.
Email alerts are sent for invalid messages received by PTCS for Cash and DSS trades.

The user can download the linked MT595 from the email.
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[EXTERNAL] Message rejected ~
2 MT595
MTS595 o

L p——

Caution: This email is from outside VERMEG. Do not click on links or open attachments unless you recognize the sender and know the content is safe. When in doubt,
contact Information Security team at INFOSEC@vermeg.com

ﬁ, EURONEXT

__

PTCS Alerts

Rejected Message MT595
181505ASA987691D

Hi,
An invalid message was rejected by the Platform. The
rejection reason and error code are included in the attached
message MT595. Please check PTCS App for more details.

Note: The invalid messages MT510 are only viewed from the broker dashboard.

For the invalid message MT502/MT503 are only viewed from the custodian dashboard"Forced
Refusal" Status
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10. JOB

10.1. Forced refusal Notice MT551 for Cash/DSS

A Forced Refusal Notice MT551, should then be sent to all the Broker/Custodian pairs
related to the trades that have been rejected

10.2. Daily reporting MT548 for Cash/DSS
trades

By the end of the day at 9 PM, a job would be launched to a generate a summary report
that contains counters for the list of received daily execution notices by status (accepted,
refused, waiting..) and the generated message from the platform: transaction notices,
forced refusal, settlement instruction, alignment notice..

Generated as MT584 message, each report would be sent by couple of broker/custodian,
containing the statistics for their related transactions

10.3. Liquidation Account Statement

By the end of each day of the current trading month, at pre-configured batch time
(9PM), PTCS platform will generate and send a daily reporting of Liquidation account
(MT553) message to its participants (broker and custodian) which sent the transaction
notices forming the liquidation account. In the liquidation statement, only accepted
trades will be considered

10.4. DSS Settlement Instructions

At settlement date a job will be executed for all confirmed DSS trades.

Settlement instruction SESE023 will be generated for each liquidation account of the
current month.

All liquidation accounts that have been settled will be moved to "Closed" Status

10.5. Forced Refusal Job L+2/L+3

At L+2, a default refusal job should check all ARM/VRM transactions received on the last
day of trading L (last business day of the month -3) and postponed transactions notice
that have not been accepted or refused by the custodian and refuse them all.
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Then PTCS generates default refusal message MT551 and send it to both broker and
custodian

73

Y EURONEXT SECURITIES Brokers Custodians ® Referential Data o
a7 Trade
& Trades | © Invalid Messages tements date 04/01/2025 - 09/19/2025
Filters @ ¢ Reset ¢« ReportType Isin Report Date Status
Report Type © Daily Cash Report 18 Sep 2025, 9:00 PM Sent & Download
Daily DSS Report
© Daily Cash Report 17 Sep 2025, 9:00 PM Sent &, Download
Daily Cash Report
Liquidation Account # Daity Cash Report 16 Sep 2025, 9:00 PM Semt &, Download
Isin © Daily Cash Report 15 Sep 2025, 9:00 PM Sent & Download
Search...
© Daily Cash Report 14 Sep 2025, 9:00 PM Sent & Download
Report Date
MM/DDIYYYY - MMIDDIYYYY £ ® Daity Cash Report 13 Sep 2025, 9:00 PM Sent &, Download
Status ® Daily Cash Report 12 Sep 2025, 9:00 PM sent & Download
Search.
® Daily Cash Report 1 Sep 2025, 9:00 PM Sent & Download
© Daily Cash Report 10 Sep 2025, 9:00 PM Sent &, Download
@ Daity Cash Report 9 Sep 2025, 9:00 PM Semt &, Download
1 2 3 4 5 10 Next =
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11. Default Management

11.1. Impact on existing trades

When a participant (Broker, Custodian, or Settlement Agent) is declared in default, PTCS must reject
existing transaction notices already present in the system that have status Confirmed or Waiting
Confirmation and their status should move to Rejected Due to Default

11.2. Impact on new trades

When a participant (Broker, Custodian, or Settlement Agent) is declared in default, PTCS must reject
new transaction notices notice with a specific refusal reason code 101 and error message “rejected
due to default

11.3. Impact on settlement instructions
generation

If a participant defaults, the creation of any new settlement instructions for cash and DSS that have
not yet been generated will be prevented.

Ruforence Cuatodun Order Date Transaction Type AD Type L] Quantity Amcunt  Trade Date Settoment Date Statun @ Expont

30301AASASXAZ2ZD
) AC A . Ll * 2 i o aFor Deteslt [0)
ADPRISBAZZID0GKA 16 Sep 2025 Cash FROO00033400 %00 UNT 00 15 Sep 2025 4 Sep 2025 J

Timeline
W Sep 2025 @ Trade Capture

O View flow detaits

© Acceptance

[ View Now detaits

Alignment Notices

Settlement Instruction

Cash orders: No settlement instruction is generated if any participant has defaulted

DSS orders: At settlement date, the liquidity account related to any defaulted participant will be
closed and its status will be “Rejected for default” Update on GUI

Some updates are added for External app (Brokers and Custodians).
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Custodian Dashboard

My View

Once connected with a defaulted custodian, the status “In Default” that appears also in the header
for Trades tab, Invalid Messages, Statements and DSS Account.

7' EURONEXT SECURITIES My Brokers My View

© Irvolid Messsges l ) S‘mam«\x-[ = 0SS Account | Tode | oajovz0s - 090028 B

My Brokers

Any defaulted broker linked to the connected custodian should have a status “In Default” that
appears also in the header for Trades tab, Invalid Messages, Statements and DSS Account.

J
I" ¥ EURONEXT SECURITIES

Brokers

2 Cumtodises ¥ 2 Custodians

Wiaiting contitmatios 0 co d 7 Wiaiting canfirmat jon 0 Confirmed ]
Refused 2 Forced Refused 8 Refused O  Forced Refused (']
Settlement Accepted 7 Postponed ] Settlement Accepted 1 Postponed ]
Inveal 51 Invalid ]
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Broker Dashboard

My View

Once connected with a defaulted broker, the status “In Default” appears also in the header for Trades
tab, Invalid Messages, Statements and DSS Account

Ay
™ EURONEXT SECURITIES My Custodians My View P

© ivataessoges | @ stomens | = ossaceoms | Tt (AR ONBOREEIIE)

My Custodian

Any defaulted custodian linked to the connected broker should have a status “In Default” appears
also in the header for Trades tab, Invalid Messages, Statements and DSS Account

Ja
™ EURONEXT SECURITIES

Custodians

Waiting confirmation Q Confiemed 7 Waiting confiemation Q Confitmed 1
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