Consob position reporting obligation on commodity, emission quota and related
derivatives, pursuant to Article 58, MiFID I1

Technical annex

Transmission of daily reports. Operating instr uctions.

1. Timing for thetransmission of daily reports

Trading venues must send Consob the reports (“deygrts”), referred to in Article 58.1(b)
of Directive 2014/65 / EU - MIFID I, starting fror8 January 2018 by 22:00, European
Central Time, on the working day following the daywhich the reports refer.

Investment firms must send the daily reports reftro in Article 58.2, MiFID I, starting
from 3 January 2018, by 10 pm European Central Tonethe working day following the
day to which the reports refer.

2. Format of daily reports

The trading venues and subjects indicated aboveefigal parties”) must transmit the daily
reports to Consob in XML format.

3. System requirements and methods of exchange

Consob receives the reports directly from extepeaties and checks for correctness and
consistency, then sends a feedback file contaimiogmation on the validations.

Files that external subjects send to Consob andelated feedback that Consob sends back
to them are in XML format and are exchanged witABlprotocol.

4. Communication protocol between Consob and external parties

The exchange protocol between Consob and exteraglep provides the following
functionalities:

* authentication for exchanging files;



» external parties sending files relating to theydareakdown referred to in Article
58.1(b) and Article 58.2 MIFID;

» Consob sending to external parties feedback féteding to the files received.

5. Functionality of the System

The Consob SIPR (Position Reporting System) isupetio support these position reporting
obligations. The SIPR has the following features:

sending feedback files to external parties;

reception of daily breakdown files by external sualts;

verification of the syntactic and semantic correstof the received files;

registration of correctly reported data in theitnsibn’s database.

It should be noted that, in the event of negataexiback, external parties must correct and re-
submit the report as specified above.

6. Characteristics of daily reports

Below are the daily report fields to fulfil obligahs under Article 58.1(b) and Article 58.2,

MIFID.

6.1 Description of field formats

Tablel

Symbol tablefor Table 2

SYMBOL

DATA TYPE

DEFINITION

{ALPHANUM-n}

Up to n alphanumerical
characters

Free text field.

{DECIMAL-n/m}

Decimal number of up to n digits
in total of which up to m digitg
can be fraction digits

sNumerical field for both positive and negati
values:
e decimal separator is ‘.’ (full stop),

(minus).
Where applicable, values are rounded and
truncated.

e negative numbers are prefixed with ‘-

e

not

{DATEFORMAT}

ISO 8601 date format

Dates shall berrfmtted in the following
format: YYYY-MM-DD.

{DATE_TIME_FORMAT}

ISO 8601 date and time format

« Date and time in the following formar:




YYYY-MM-DDThh:mm:ss.ddddddZ.

e 'YYYY'is the year,

* ‘MM’ is the month,

« ‘DD’ is the day,

« ‘T" — means that the letter ‘T’ shall be
used,

* ‘hh’is the hour,

* ‘mm’is the minute,

» ‘ss.dddddd’ is the second and its fractipn
of a second,

e Zis UTC time.

Dates and times shall be reported in UTC.

{ISIN} 12 alphanumerical characters ISIN code, afirkd in 1ISO 6166

{LEI} 20 alphanumerical characters Legal entity ntiier as defined in ISQ
17442

{MIC} 4 alphanumerical characters Market identifees defined in ISO 10383

{NATIONAL_ID} 35 alphanumerical characters The IB ithat set out in Article 6 of thp

Commission Delegated Regulation (EV)
2017/590 ) on transaction reporting
obligations under Article 26 of Regulatign
(EU) No 600/2014 of the Europegn
Parliament and of the Councfl) @nd Annex
Il to that Regulation.

{INTEGER-n} Integer number of up to n digitdfNumerical field for both positive and negatiye
in total integer values.

1. Commission Delegated Regulation (EU) 2017/590 ofJ28 2016 supplementing Regulation (EU) No
600/2014 of the European Parliament and of the €buiith regard to regulatory technical standaristhe
reporting of transactions to competent authorif@3 L 87, 31.3.2017, p. 449).

2. Regulation (EU) No 600/2014 of the European Pasiahand of the Council of 15 May 2014 on markets in
financial instruments and amending Regulation (K0)648/2012 (OJ L 173, 12.6.2014, p. 84).

Table2
Tablesof fidddsto bereported for all positionsacrossall maturities of all contractsfor the
purposesof Article2 (Commisson Implementing Regulation (EU) 2017/1093 of 20 June 2017)

FIELD DETAILSTO BE REPORTED FORMAT FOR REPORTING

Date and time of repoftField to be populated with the date da{DATE_TIME_FORMAT}
sub mission time on which the report is submitted.

Report reference number| Field to be populated with unique|{ALPHANUM-52}
identifier given by the submitter unam
biguously identifying the report to both
submitter and receiving competent pu
thority.

Date of the trading day gfField to be populated with the date pIDATEFORMAT}
the reported position which the reported position is held at the
close of the trading day on the relevant
trading venue.




Report status

Indication as to whether the repsnl
new or a previously submitted report
can celled or amended.

Where a previously submitted report
cancelled or amended, a report wh
con tains all the details of the origin
report and using the original Repq
Reference Number should be sent &
the ‘Report status’ should be flagged
‘CANC".

For amendments a new report that ¢
tains all the details of the original repg
and using the original Report Referen
Number with all necessary deta

status’ should be flagged as ‘AMND".

tNEWT — New

ICANC' — Cancellation ‘AMND’ —
Amendment

is

ch

al

rt

and

as

on
rt
ce
Is

amended should be sent and the ‘Report

Reporting entity ID

The identifier of the reportin
investment firm. Field to be populate
with the Legal Entity Identifier cod
(LED for legal entities of
{NATIONAL_ID} for natural persons
not having an LEI.

6LEI}

2ar
{NATIONAL_ID} — Natural persons

Position holder ID

Field to be populated with theghal
Entity Identifier code (LEIl) for lega
entities or
{NATIONAL_ID} for natural persons
not having an LEI. (Note: if the positio
is held as a proprietary position of t
reporting firm, this field shall
identical to field ‘Reporting entity 1D’).

{LEI}
or
{NATIONAL_ID} — Natural persons

>

he
be

Email address of positio
holder

NEmail address for notifications
position- related matters.

q

fALPHANUM-256}

Ultimate parent entity 1D

Field to be populated hwithe Legal
Entity Identifier code (LEIl) for lega
entities or
{NATIONAL_ID} for natural persons
not having an LEI. Note: this field mg
be identical to field ‘Reporting entit
ID'’ or ‘Position holder ID’ if the
ultimate parent entity holds its ow
positions, or makes its own reports.

y
y

{LEI}
or
{NATIONAL_ID} — Natural persons

n

Email address of ultimat
parent entity

bEmail address for correspondence in 1
tion to aggregated positions.

HALPHANUM-256}

Parent of collective inves
ment scheme status

tField to report on whether the positig
holder is a collective investme
undertak ing that makes investme
decisions inde pendently from its parg
as set out by Article 4(2) of th
Commission Delegated Regulation (E
2017/5919).

MRUE’ — the position holder is &
ntollective investment undertaking th

miakes inde investme

decisions

pendent

EFALSE’ — the position holder is not
Lol lective investment undertaking th

makes independent investment decisiq

At
nt

ns

Identification code of corj

Identifier of the comnitydderivative,

{ISIN}




tract traded on tradin
venues

equivalent to contracts that are traded
trading venues.

jemission  allowance or derivatie
thereof. See field ‘Trading venue
identifier’ for treatment of OTQ
contracts that are eco nomically

on

Venue product code

Field to be populated with ajumiand

unambiguous alphanumeric identifier yti

{ALPHANUM-12}

Trading venue identifier

contracts. Where the segment MIC d
not exist, use the operating MIC.

lised by the trading venue grouping
together contracts with  different
maturities and strike prices in the same
product.

Field to be populated withe 1SO|{MIC}
10383 segment MIC for positions
reported in respect of on-venuye

es

Use MIC code ‘XXXX' for off-venue
posi tions in economically equivale
OTC con tracts.

Use MIC code ‘XOFF for listed
derivatives or emission allowanc
traded off-ex change.

Position type

Field to report whether the positi®in
either futures, options, emission allow
ces or derivatives thereof, commod
derivatives defined under point (c)
Article 4(1)(44) of Directive
2014/65/EU of the European Parliame
and of the Council ¥ or any other
contract type.

pgeparately tradable options on FUT

pbroducts where the option ality is on

‘OPTN’ including

Options,

t$DRV or OTHR excludin

types,
an embedded element
RUTR’ — Futures

‘EMIS’ — Emission allowances an
deriva tives thereof

‘SDRV’ Commodity derivatives
defined under point (c) of Articlg
4(1)(44) of Direc tive 2014/65/EU
‘OTHR’ — any other contract type

Position maturity

Indication of whether the matydtf the
contract comprising the reportg
position relates to the spot month or
all other months. Note: separate repd
are re quired for spot months and
other months.

‘SPOT’ — spot month, including a
@osi tions in position types EMIS ar
®RDV

r@THR’ — all other months
all

Position quantity

Field to be populated with thet

a nega tive number for short positions,
If the position is in commodity

position quantity held in the commodity
derivative, emission allowances pr
derivatives thereof expressed either|in
lots, when the position limits arne
expressed in lots, or units of the
underlying.

This field should be populated with |a

posi tive number for long positions and

WDECIMAL-15/2}




derivatives defined under point (c)
Article 4(1)(44) of

with the number of units held.

Directive
2014/65/EU this field shall be populats

f

O

ed

Notation of the position

quantity

units used
guantity.

to report

This field shall be populated with th
the positig

eLOTS’ — if the position quantity is e
pressed in lots

ex pressed in units of the underlying

pressed in units

{ALPHANUM-25} — a description of
the units used if the position quantity

‘UNIT" — if the position quantity is ex

is

Delta equivalent positionlf the Position Type is ‘OPTN’ or a
option on ‘EMIS’, then this field shal

guantity

contain the delta-equivalent quantity

Quantity’ field.
This field should be populated with

and short calls.

the position reported in the ‘Positid

posi tive number for long calls and short
puts and a negative number for long p

{DECIMAL-15/2}
[
of
n

a

uts

Indicator of whether the
position is risk reducing

activity

2Field to report whether the position

Delegated Regulation
2017/591.

risk reducing in accordance with Artic

in relation to commercial7 of (EU

iISTRUE’ — the position is risk reducin

Yeducing

eFALSE’ — the position is not risk

)

Commission Delegated Regulation (EU) 2017/591 obDdcember 2016 supplementing Directive

2014/65/EU of the European Parliament and of thenCib with regard to regulatory technical standards
for the application of position limits to commoditgrivatives (OJ L 87, 31.3.2017, p. 479).

Directive 2014/65/EU of the European Parliament ahdhe Council of 15 May 2014 on markets in

financial instruments and amending Directive 20Q%#€ and Directive 2011/61/EU (OJ L 173,

12.6.2014, p. 349).

6.2 Description of fieldsin filesto be sent to Consob

Descriptions of the fields in the following sectsoare:

Format: Format of the fields according to the d&bns in table 1
XPath: Position in XSD format

Definition: Specifies what a field must contain
Standard: The standard to be used to populateelae(if applicable)
Validation: Specifies the rules that must be agptethe field (if any)
Notes: Additional field information



6.2.1 Date and time of sending thereport

For mat DateTimeFormat

Xpath DlyRpt/ DateAndTimeOfReportSubmission

Definition Field to be filled in with the date and time of derg the report.
Standard urn:iso:std:iso0:20022

Validation
documentation
DateOfReportSubmission
Note documentation

Field to be filled in with the date and time of derg the report.

6.2.2 Report reference number

Format Max52Text

Xpath DlyRpt/ReportReferenceNumber

Field to be filled in with the unique identifierquided by the notifying
Definition party, which uniquely identifies the relationshigtt for the notifier and
for the receiving authority.

Standard urn:iso:std:iso:20022

Validation
documentation
ReportReferenceNumber
Note documentation

Field to be filled in with the unique identifierquided by the
notifying party, which uniquely identifies the rataship both for the
notifier and for the receiving authority.

6.2.3 Trading date of the position reported in thereport

For mat DateFormat

Xpath DlyRpt/DateOfTheTradingDayOfTheReportedPosition

Field to be completed with the date of the notifsesition held at the
end of the trading day of the trading venue.

Standard urn:iso:std:is0:20022

Validation

Definition

documentation

Note DateOfTheTradingDayOfTheReportedPosition




documentation

Field to be completed with the date of the notifpesition held at the
end of the trading day of the trading venue.

6.2.4 Report status

For mat ReportStatus

Xpath DIlyRpt/ ReportStatus

Indicates whether this is a new report or the déateen or
modification of a previously submitted report. If previously
submitted report is cancelled or modified, a remantaining all the
data in the original report must be submitted usihg reference
Definition | number of the original report, and the word “CAN{"the “report
status”. For changes it is necessary to send arepart containing al
the data of the original report and all the neagsshanges using the
reference number of the original report, and indicAMND” in the
“report status”.

Standard urn:iso:std:iso0:20022

Validation

Documentation
ReportStatus
documentation

Indicates whether this is a new report or the céateen or

modification of a previously submitted report. If @eviously
Note submitted report is cancelled or modified, a regoritaining all the
data in the original report must be submitted udimg reference
number of the original report, and the word “CAN@"the “report
status”. For changes it is necessary to send arepart containing
all the data of the original report and all theessary changes using
the reference number of the original report, ardicete “AMND”
in the “report status”.

6.2.5 Identifier of the entity that makes the communication

Format LeiNationalldEntity
Xpath DlyRpt/ReportingEntityld
Identifier of the investment firm sending the rdparsing the legal
Definition entity identification number (LEI) for legal ene8 or the
{NATIONAL ID} for natural persons who do not have &EI code.
Standard urn:iso:std:is0:20022

Validation




Note

documentation
ReportEntityld

documentation

Identifier of the investment firm sending the reparsing the legal
entity identification number (LEI) for legal ens#s or the
{NATIONAL_ID} for natural persons who do not hava &EI code.

6.2.6 I dentification of the position holder

Format LeiNationalldEntity
Xpath DlyRpt/PositionHolderld
Field to be filled in with the legal entity ident&tion number (LEI) for
legal entities or the {NATIONAL_ID} for individualsvho do not have
Definition an LEI code. (Note: if this is a position of thengmany making the
communication, this field must be identical to fle¢d "Identifier of the
entity making the communication").
Standard urn:iso:std:iso0:20022
Validation
documentation
PositionHolderld
documentation
Note Field to be filled in with the legal entity ideritihtion number (LEI)
for legal entities or the {NATIONAL_ID} for individials who do not
have an LEI code. (Note: if this is a position loé itompany making
the communication, this field must be identicathe field "Identifier
of the entity making the communication”).

6.2.7 E-mail address of the position holder

Format Max256Text
Xpath DlyRpt/EmailAddressOfPositionHolder
Definition E-mail address for notifications about positions.
Standard urn:iso:std:iso:20022
Validation

documentation

EmailAddressOfPositionHolder
Note documentation

E-mail address for notifications about positions.




6.2.8 Identification of the group parent

Format

LeiNationalldEntity

Xpath

DlyRpt/UltimateParentEntityld

Definition

Field to be filled in with the legal entity ident&tion number (LEI) for
legal entities or with the {NATIONAL_ID} for indivdluals who do not
have an LEI code. Note: This field may be identital the field
“Identifier of the reporting entity” or to the fi@l “Position holder
identifier” if the parent company holds the posisoor produces its own
reports.

Standard

urn:iso:std:iso:20022

Validation

Note

documentation
PositionHolderld
documentation

Field to be filled in with the legal entity identation number (LEI)

for legal entities or with the {NATIONAL_ID} for idividuals who

do not have an LEI code. Note: This field may benittal to the field

“Identifier of the reporting entity” or to the figl“Position holder
identifier” if the parent company holds the posigBoor produces its
own reports.

6.2.9 E-mail address of the parent entity

For mat Max256Text
Xpath DlyRpt/EmailAddressOfUltimateParentEntity
Definition | Email address for correspondence relating to cafeeld positions.
Standard urn:iso:std:iso0:20022
Validation
documentation
EmailAddressOfUltimateParentEntity
Note documentation
Email address for correspondence relating to caaesteld positions.




6.2.10 Status of the collective investment scheme parent

Format Max12Text

Xpath DlyRpt/ParentOfCollectivelnvestmentSchemeStatus

Field to indicate whether the holder of the positiz a collective
investment organisation that makes investment messindependently
of the parent organisation, as set out in Articl@ 4f Delegated
Regulation (EU) 2017 / 591 of the Commission
Standard urn:iso:std:iso0:20022

Definition

Validation
documentation
ParentOfCollectivelnvestmentSchemeStatus
documentation

Note

Field to indicate whether the holder of the positis a collective
investment  organisation that makes investment mass
independently of the parent organisation, as setiroérticle 4.2 of
Delegated Regulation (EU) 2017 / 591 of the Comiwmiiss

6.2.11 I dentification code of the trading venue contract

For mat Max12Text

Xpath DlyRpt/IdentificationCodeOfContractTradedOnTradiregWies
Identification of the commodity derivative, of tlenissions quota @
related derivative. See the field “Identificatiohthe trading firm” for
the treatment of OTC contracts that are econonyicadjuivalent tg
contracts traded on trading venues.
Standard | urn:iso:std:is0:20022

=

Definition

Validation
documentation
IdentificationCodeOfContractTradedOnTradingVenues
documentation

Note

Identification of the commodity derivative, of tleenissions quota or
related derivative. See the field “Identificatiohtlee trading firm” for
the treatment of OTC contracts that are econonyiauivalent to
contracts traded on trading venues.




6.2.12 Venue product code

Format Max12Text

Xpath DlyRpt/VenueProductCode
Field to be filled in with a unique and unambigucaiphanumeric
identification code used by the trading venue graups contracts wit

=)

(D

Definition ) L . :
efinitio different expiration dates and exercise pricestedlato the sam
product.
Standard urn:iso:std:is0:20022
Validation
documentation
VenueProductCode
documentation
Note

Field to be filled in with a unique and unambigualphanumeric
identification code used by the trading venue tyaups contracts
with different expiration dates and exercise priadated to the same
product.

6.2.13 I dentification of thetrading venue

For mat MICldentifier
Xpath DlyRpt/ TradingVenueldentifier

Field to be filled in with the 1ISO 10383 complissggment MIC for
the positions communicated with respect to condradded in the
venue. If the segment MIC does not exist, use fegating MIC.

Use the MIC code «XXXX» for positions traded offesiin
economically equivalent OTC contracts.

Use the MIC code «XOFF» for listed derivatives amigsion
allowances traded off regulated markets.

Standard urn:iso:std:iso0:20022

Validation

Definition

documentation
Note CodiceConsob

documentation




Field to be filled in with the ISO 10383 compliassggment MIC for
the positions communicated with respect to cordgréietded in the
venue. If the segment MIC does not exist, use flegating MIC.
Use the MIC code «XXXX» for positions traded offesiin
economically equivalent OTC contracts.

Use the MIC code «XOFF» for listed derivatives anission
allowances traded off regulated markets.

6.2.14 Type of position

For mat PositionType
Xpath DlyRpt/PositionType
Field in which to indicate whether the position irs standardised
financial futures contracts (“futures”), option ¢@Tts, emission
Definition allowances or related derivatives, in commodityi\aggives as defined
in Article 4.1, Point 44 (c) of Directive 2014/69U of the European
Parliament and of the Council, or any other typeaftract.
Standard urn:iso:std:is0:20022
Validation
documentation
PositionType
documentation
Note Field in which to indicate whether the positionims standardised

financial futures contracts (“futures”), option ¢@ctts, emission
allowances or related derivatives, in commodity ivggives as
defined in Article 4.1, Point 44 (c) of Directivdd?4/65 / EU of the
European Parliament and of the Council, or any rottype of
contract.

6.2.15 Expiry of the position

For mat PositionMaturity
Xpath DlyRpt/PositionMaturity
Indicate whether the contract expiry for the positicovered by the
- report concerns the first expiry (spot) month droéther months. Note:
Definition . : :
separate reports are required for the first expiignth and all other
months.
Standard urn:iso:std:iso0:20022
Validation

Note

Documentation




PositionMaturity
Documentation

Indicate whether the contract expiry for the positcovered by the
report concerns the first expiry (spot) month dr gther months.
Note: separate reports are required for the fixpirg month and all
other months.

6.2.16 Quantitative position

Format

{DECIMAL-15/2}

Xpath

DlyRpt/PositionQuantity

Definition

Field to be filled in with the net quantity of thgosition in the
commodity derivatives, emissions quotas or relatédrivatives
expressed in lots, if the position limits are exgsedl in lots, or in units
of the underlying. Fill in the field with a posigBvhumber for long
positions and a negative number for short posititinhe position is in
commodity derivatives as defined in Article 4.1,imio44 (c) of
Directive 2014/65 / EU, report the number of units.

Standard

urn:iso:std:iso0:20022

Validation

Note

documentation
PositionQuantity
documentation

Field to be filled in with the net quantity of thp®sition held in the
commodity derivatives, emissions quotas or relatktivatives
expressed in lots, if the position limits are exgesd in lots, or in units
of the underlying. Fill in the field with a posigvnumber for long
positions and a negative number for short posititithe position is
in commodity derivatives as defined in Article 4dgint 44 (c) of
Directive 2014/65 / EU, report the number of units.

6.2.17 Notation of the position quantity

For mat NotationPositionQuantityField
Xpath DIlyRpt/ NotationOfThePositionQuantity

N Field to be filled in with the units used to comnuate the quantity o
Definition "

the position.

Standard urn:iso:std:iso0:20022
Validation
Note documentation




NotationOfThePositionQuantity

documentation

Field to be filled in with the units used to comnuate the quantity of
the position.

6.2.18 Quantitative of the equivalent position delta

Format PositionQuantity

Xpath DlyRpt/ DeltaEquivalentPositionQuantity

If the position type is “OPTN” or an option on “EBIl, this field
specifies the equivalent delta quantity of the pasiindicated in the
Definition “quantity of position” field. Fill in the field wit a positive number fo
long calls and short puts and a negative numbelofay put and shor

— =

calls.
Standard urn:iso:std:is0:20022
Validation
documentation
DeltaEquivalentPositionQuantity
documentation
Note If the position type is “OPTN” or an option on “EMJI, this field

specifies the equivalent delta quantity of the pasiindicated in the
“quantity of position” field. Fill in the field wh a positive number for
long calls and short puts and a negative numbeofay put and short
calls.

6.2.19 Position indicator that reducesrisk in relation to commercial activities

Format PositionRisk
DlyRpt/IndicatorWhetherPositionIlsRiskReducingInRelaToCommerc
Xpath : .
lalActivity

Field in which to indicate whether the position ueds the risk, in

Definition accordance with Article 7 of Delegated RegulatiB)) 2017/591.
Standard urn:iso:std:iso0:20022
Validation
documentation
IndicatorWhetherPositionlsRiskReducinginRelationda@nercial Actiyity
Note documentation

Field in which to indicate whether the positionueeés the risk, in accordance
with Article 7 of Delegated Regulation (EU) 2017159




6.3 Structur e of thefileto betransmitted to Consob - XSD scheme

—FReportReferenceNumber |

ReportReferenceMumbar

—FDateO‘lTheTradingDal,rOﬂ'heRep... |

CateCHTheTradingDey Of TheReportedPosition

= Re portStatus

|

|

|

|

|

|

|

|

| ReportStatus

|
| ReportingEntinyld
|

|

|

|

|

|

|

|

|

PositionHolderld

PositionHolderId

—FEmailAddressmPositionHoIder |

Emazil & ddressOf PositionHaolder

—{ UltimateParentEntityld

PositionHolderId

—F EmailAddressOflitimate ParentE... |

Email AddressOf PositionHolder

ParentOfCollectivelnvestmentSchemeStatus

| 1dentificationCodeOfContractTra... |

—F’u’enueProduc‘tCode

snusP =

—FTradingVenueldentifier |

= PositionQuantity

P ;

—F NotationOfThePositionQuantity |

Of Thep

IE.'l

—F DeltaEquivalentPositionQuantity |

DehsE entPositionuantit

—FIndit:ator’h'l.l’hetherPositionIsRisk... |

|
|
|
|
|
|
|
|
|
|
|
|
|
|
|
|
|
|
|
TE_:EF—FParentOfCollec‘livelnvestments... | :
|
|
|
|
|
|
|
|
|
|
|
|
|
|
|
|
|
|
|
|

=therPositionlsRiskReducingInfelst




| LeiNationalldEntity

ReportingEntityld E]—I—(—/EEI- =

UltimateParentEntityld [T‘]—l—(—"i} =

6.4 Description of fieldsin the Consob feedback file
The fields contain the following sections:

* Format: Format of the fields according to the dééins in table 1

» XPath: Position in the XSD format

» Definition: Specify what a field must contain

e Standard: The standard to be used to populateetde(if applicable)
« Validation: Specifies the rules that must be agbtethe field (if any)

* Notes: Additional field information



6.4.1 Result code

Format FileResultReferenceType
Xpath Document/FileResult/FileResultReference
Definition Field populated with the result code
Standard urn:iso:std:iso0:20022
Validation

Documentation

FileResultReference
Note Documentation

Field populated with the result code

6.4.2 Result message

Format FileResultMessageType
Xpath Document/FileResult/FileResultMessage
Definition Field populated with the result message.
Standard urn:iso:std:iso:20022
Validation

Documentation

FileResultMessage
Note documentation

Field populated with the result message

6.5 Structure of the feedback file produced by the Consob- schema XSD

[oocumont B




7. XSD FORMAT - Namesof the FORMATS
7.1 Article58.1(b)

The XSD format for the file that the external subjenust send to Consob is detailed in:
DailyReport_Art_ 58 1 B.xsd

The XSD for the feedback file that Consob produsetetailed in:

RES DailyReport_Art_58 1 B.xsd

7.2 Article58.2 MiFID I1

The XSD format for the file that the external subjenust send to Consob is detailed in:
DailyReport_Art_58 2.xsd

The XSD format for the feedback file that Consobdurces is detailed in:
RES DailyReport_Art_58 2.xsd

8. File naming convention

For the daily reports to be sent to Consob andCihvesob feedback files, as established by the
Institute, the naming convention is:

8.1 58.1(b), MiFID I

Files that external subjects send:
DailyReport_YYYYMMDD_ CodeConsob_NN_58 1 B.xml
Consob feedback file:

RES_DailyReport_ YYYYMMDD __CodeConsob_NN_58 1 B.xml

File notes:

Symbols Description

YYYYMMDD Date in format YYYYMMDD
7 character identification code of the subject@s=i by

CodiceConsob Consob and communicated to external parties (starti
with zeros)

NN Progressive two digit number of the day (startinghw
Zeros)




8.2 Article58.2 MiFID 11

Files that external subjects send:

DailyReport_ YYYYMMDD_ CodeConsob_NN_58 2.xml
Feedback file that Consob produces:

RES_DailyReport_ YYYYMMDD __CodeConsob_NN_58 2.xml

File notes:
Symbols Description
YYYYMMDD Date in format YYYYMMDD

7 character identification code of the subject grssil by
Consob and communicated to external parties (stpmrith
Zeros)

Progressive two digit number of the day (startivith zeros)

CodiceConsob

NN

9. Management of fileerrors

The Consob SIPR system validates files from extguagies and generates a feedback file
with the validation result.

The SIPR system checks for:
a) Structural errors;
b) Content errors.

In the absence of errors, the SIPR system recbelslata in the institutional database and
produces a feedback file with status “OK”.

If there is an error, the data are not recordetthéninstitutional database and a feedback file
gives an error code; the types of errors are @etail the next two tables.

9.1 Structural errors

Below is the table of structural errors:

Controls Error code Error message Actions
The file can not b The file can not b Check the
decompressed or the IL-001. decompressed or the compressed file / the
name does not respegt name does not respedile name and correct

the specified format

the specified format

the problem.




Invalid ISO 20022
message identifier in
the BAH (* .xsd)

FIL-007

Invalid ISO 2002z
message identifier in
the BAH (* .xsd).

Correct the message
identifier.

The xml file formai
does not match the
XML format.

If there is an error in | FIL-008
validation the product
message will be
inserted in the
feedback file

The file structure
does not match the
XML format.

Check the validation
result.

When the syster
receives a file it
checks if a file with
the same name
already exists.

The system discards
the new ont

FIL-014

File <Filename>
already sent.

Increase the file nam

9.2 Content errors

Below is the table of content errors:

Controls Error code

Error message

Actions

Check the “Venue
product code” with
a “Report status”
has not already
been sent to
NEWT

POS-001

The following
report has already
been sent.

Check the report and resend.

The MIC identifier
in “Location of the| POS-002
trading venue” is
not a valid MIC.

The MIC identifier
in “Location of the
trading venue” is
not a valid MIC.

Check the MIC and correct

The report date
must be less than

the system date POS-003 The report date is Check the date and correct.
incorrect.

and not before 31-

12-2017.

“Relationship “Relationship

status” can be POS-004 status” value is not| Check "Relationship status" and

NEWT, AMND or valid. correct.

CANC.




10. Communications regar ding the system oper ation start

The Consob server can be reachetdrdtconsob.it and is active from 3 January 2018.

11. Activating the data exchange channel
To activate the exchange channel follow the proszdelow.

This procedure is only for activating the exchamtp@nnel; once successfully completed
there is no need to repeat.

a) The external party reports the following infoatnon to
POSITION_REPORTING@consob.it:

- the name and telephone number of the contact persaarge of activating the
exchange channel;

- IP address from which the files will be sent;

- IP address which will receive the feedback files;

- the credentials for Consob to connect to the eatgrarty server receiving the feedback
files; only communicate the User; the password nbestommunicated by telephone,
by the external contact to the Consob contact;

b) the external subject is contacted by telephopehe Consob representative who will
communicate the credentials for sending files ®o@onsob server; the respective contacts
will activate the exchange channel.

12. Technical support

Support requests can be sentROSI TION_REPORTING@consob.it mailbox



