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TAF GUI USER Manual

This document contains all informations related to the TAF User Interface, integrated to the SOFIE tool.
SOFiE is the solution proposed by CETREL Securities to it's customers, to execute Secured Online File

Exchanges.

The user manual is addressed to final users that have to type in the information that has to be transmitted
to the CSSF.

The reproduction of this document is prohibited wi thout the written authorization of CETREL Securitie  s.

CETREL Securities.
10 Parc d'Activité Syrdall
L-2956 Munsbach

Phone: 00352 3 55 66 - 349
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Introduction

Under the Terms of the Market in Financial Instruments Directive of the European Union, the Luxembourg
transposition law, the CSSF Circular letters and the Level 3 Guidelines of the CESR, a daily reporting is
due throughout the European Union for all transactions in financial instruments executed under defined
conditions. The TAF (Transactions en Actifs Financiers) in Luxembourg is due T+1 for all transactions on
a regulated market, where either:

- the financial institution was a direct market facing company
- the financial institution was dealing for its own accounts (even OTC deals)
- transactions in investment funds were executed outside the Transfer Agent

The TAF report follows a specific XML format whose taxonomy is defined by the financial market
supervisor (CSSF) according to the framework of reportable fields defined by the MiFID Directive, further
information may be found on the CSSF web — site , www.cssf.lu section “Legal Reporting”, sub-section
“TAF".

Limitations:
The tool allows financial institution to introduce the data required by the

TRANSACTION IN FINANCIAL INSTRUMENTS REPORTING (TAF ) in a very simple way. It
integrates control functionalities to verify that t he data will conform to the given syntax
requirements.
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Contacts

User Help Desk

Please contact the User Help Desk for any information you need.
Either for the installation or the use of SOFIE tool.

phone: (+352) 355 66 - 424

e-mail:  helpdesk@cetrel-securities.lu

Commercial Department

Please contact the Commecial Department for any information related to your SOFIE SORT contract.

phone: (+352) 3 55 66 - 349

e-mail: reporting@cetrel -securities.lu




- Cetrel S.C.-

Subscribe

When subscribing the TAF-GUI package you will also need the TAF-package to send the files to the
CSSF. As indicated on the form, send the completed documents to Cetrel Securities.

Package TAF

I'want to subscribe to the TAF package to exchange data with the CSSF
Annual Basis Fee : EUR 400

15 Estimated daily number of TAF transactions reported to CSSF
EUR 450 Estimated annual transactional fees based on the pricing matrix

SOFIE TAF Identifier
ito cormplete in case of modification or cancellation only)

Package TAF GUI

Iweant to subscribe to the TAF GUI package for manual input of TAF data
Annual Basis Fee : EUR 1.600

SOFIE TAF GUI dentifier
ito cormplete in case of modification or cancellation only)

You will soon receive the confirmation that your contract has been registered at Cetrel Securities.
You will get your envelope containing your User-lId and Password.

Refer to the detailed instructions in the User Manual of SOFiE tool for the detail of the installation and
configuration procedure.
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Installation

The installation of theTAF - GUI functionality does not require any special action from your side.

When installing the SOFIE tool, refer to the SOFIE User manual on www.cetrel.lu or Www.cetrel-
securities.lu, you will already have installed the complete software.

Only when your contract has been registered at CETREL Securities., your SOFIE installation will give you
access to the User Interface of the TAF — GUI package.
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Quick guide

The different steps to create your information TAF file for the CSSF.

0. Multi Language

1. New File

Create new file

7. SOFE
Use SOFIE'’s send functionnality
to send the file to CSFF

2. Define Report
Create static information concerning
report parameters

TransactionReport

» TransactionDeclaration

3. New Declaration
Create new tarnsaction declaration

6. Save
Save with the CSSF file name

4. New TrnCancellation

5. New AllTrnCancellation
Create new declaration cancellation

Create new report cancellation
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User Guide

Main menu TAF report

When accessing to the TAF GUI report functionality (element of the Option menu in SOFIE),

Keys installation

MIFID » TAF report
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The following main menu for this function becomes accessible.

Portail - C/{TEMP\ECLIPSE\workspace \MIFID\mifid_g ta\TAFREP_BNKALULLYYY_2007-09-31_000000uml

;

Use the different options available in the file menu to manage your data input.

Notice: Remember that a given datafile is attached to a unique Report BIC.
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The File menu

MIFID - Portail - C:AClient.dat

New: Create a new file.

Open:  Open a TAF File which respects the CSSF format

-10 -
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Select the desired file using the window

CETE—— 2|

Laakin: I@compile j - B ek

|")data

T[]

lfjproperties

E:I logDailyRall
logDailvRoll.log, 2006-01-17
= lagpailyRol log.2006-01-13
logDailvRoll.log, 2006-01-19
logDailvRoll.log, 2008-01-20

File name: I j Open |
Filas of type: ITous las fichiars %) ll Cancel |
A4
When opening the selected file, SOFIE verifies if the file is already in use.
If this is the case, you will get the following information.
warin x|

! : Warning, this document is being modified by another user, Saving data will overwrite this user c__ha'rrge"s.

« If another user is working on the file, it is highly recommended not doing any modification and
saving the file. Just close without saving.

*  This warning message may also occur if you did not correctly close SOFIE the last time you
have been working on your file. In this case you have the last version available and can
continue working.

Notice: You can open any TAF file which respects CSSF format

Save : Save your file with the CSSF naming convention.

I Only when you did execute the save instruction, your data has been stored on your
computer and you can access it after the closingo  f the program!!!

Notice: SOFiE tool verifies the syntax of your file when saving. If any error is detected you are
informed.

-11 -
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Save as: Save your file with your own name

Savein: Ik_':'}compile ﬂ = & £ B

|Cdata

|l

lﬁproperties

E] logDailyR.all

logDailyRall log,2006-01-17
logDailyRoll.log.2006-01-18
logDailyRoll.log.2006-01-13
logDailyRall log,2006-01-20

File name: | S

¢l 1
\U:

Bave as type: ITDUS les fichiers (**) Caneel

Your file is saved in TAF format.

This file is not _ sent to the CSSF.

Remember the file name and the location where you h  ave been saving the file.

Notice: SOFIE verifies the syntax of your file when saving. If any error is detected you are
informed.

Exit:  Leave the program without saving.

-12 -




The HELP menu
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Help: Gives you access to all the explanations about using the MiFID User Interface.

About: Gives you the detailed information about the modules installed. This information might be
necessary when you contact the User Help Desk of CETREL S.C.

%]

HelpDesk phose mtnber : +352 3 35 66 600

CETREL 3.C.

centre da transferts &ectroniques

package #001:
Title:
Wendor:

Veraiomn:

package #002:
Title:
Wendor:

Versiom:

package #003:
Title:
Wendor:

Wersion:

package #004:
Title:
Wendor:

Wersiomn:

package #005:
Title:
Wendor:

Wersion:

package #006:
Title:
Wendor:

Weraiomn:

package #007:
Title:
Wendor:

Veraion:

package #008:
Title:
Vendor:

Versiomn:

package #008;
Title:
Wendor:

Veraion:

package #010:
Title:
Wendor:

Wersion:

general version informations

- 10, Parc d'Actiwvite Syrdall - L-5365 MUNSBACH
adresgse postale: L-2956 LUXEMEOURG - Telephone: 3 55 66-1 - Fax @ 3 55 66-701

lu.cetrel. framework

cetrel framework - CETREL comwon reusable java framework
CETEEL 5.C. Luxembourg - http:/Ammw.cetrel. lu

2.5 {buildl-28/11/2005 11:44:55)

lu.cetrel. framework. qui

cetrel frawework printer gui - CETREL GUI for printing
CETREL &.C. Luxembourg - KEcp: frnmr. ceteel. I

2.5 (buildl-28/11/2005 13:04:24)

lu.cetrel. framework.io.pdf

cetrel framework pdf writer - CETREL java framework to generate PDF files using rHL/AGLIFD
CETEEL 5.C. Luxeubourg - http:/Awmmw.cetrel. lu

2.5 (buildl-28/11/2005 12:29:47)

lu.cetrel. framework. LESOULCES

cetrel frawework resources - CETREL resources bundles reusable java frauework
CETREL 5.C. Luxembourg - http:/rwww.ceteel.lu

2.5 (build?-16/01/2006 14:13:13)

lu.cetrel. franework. xul

cetrel frawework xml - CETREL jawa framework to implement Data Model for XML editor
CETEEL 5.C. Luxembourg - http:/fnmr.cetrel. lu

1.0 {build341-17/01/2006 14:08:22)

org. apache. Logd]

logd)

"Apache Software Foundation”

1.2.3

oriy. apache. ¥eroes. ¥ni

Nerces Native Interface

Apache Foftware Foundation

1.2

org.wic. dom

Document Object Model (DOM) Lewel 3 Core

World Wide Web Consortium

1.0

org.wic. dou. 1=

Document Object Model (DOM) Lewel 3 Load and 3ave

World Wide Weh Consortium

1.0

org.xnl. sax

Simple APT for XML

Dawvid Megginson

2.0.2 (sax2r3) (2.0.2)

10 packages displayed {of 67 loaded)

The shortcuts

The shortcuts allow to access directly to the functions available on the Main menu.

£| Create a new file
|£| Open an existing file

|£| Save a file

? Access the help

ll Leave the program and close the file without saving

-13-
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Report parameters

As already mentioned, one file is containing all the declarations for one report declarant _ (as required by
CSSF).

The first step is to define all the information related to report parameters.

On the main screen, you can directly access to the definition of report parameters.

Report parameters

Reporter BIC* Bk ALLLLYYY Report date* 20070530

Report sequence® (000001 Report ting* 120000

Reporter BIC: The GUI keeps in memory the BIC value of your previous file

Report Date: Local date of your PC

Report sequence: sequence number form your previous TAF file saved by GUI + 1
Report Time: Local time of your PC

Notice: you may change these values manually.

-14 -
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Transaction Declaration

Use this part of the User Interface

to:
» Declare a new transaction
< Edit or change a transaction declaration

* Delete a transaction declaration

The counters on this part of the Interface indicate:

« number of transactions already declared

-15-

0 (0000000000000 2007-0%-30 08:00:00 | LUOSNSTOCKL
] 0000000000001 20070930 08:00:00 5 100 4.0
0 000000000000001 2007-0%-30 0a:00:00 B 100 4.0 LUO0303TOCKL
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Declaring a new transaction

Use thel- button on

to define a new transaction, by accessing the data capture interface

£ MIFID - Reporting GUI - Declarations I_

_ccprevows | wewt>> | usldste | Sevessdeteur | chse |

DO0000000000003 -

2007-06-15
0S:00:00

BN ALILLxHE

-16 -



Use the:

(=2 |

Mext ==

Yalidate |

Save as default

Close |
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to declare a new transaction

to select the previous transaction

to select the next defined transaction

to verify the data (based on the CSSF Electronic Reporting Instruction) of
the transaction and register the data

to save the data of the transaction in memory and have it attached
automatically for the next new transaction you declare

to terminate without registering the data

The rules for completing the data have been defined by the CSSF Electronic Reporting Instruction. For
details please refer to their instructions.

A counter indicates the number of already declared transactions.

Editing a transaction

The list contains all transaction declarations you have already given.

Select a transaction declaration.

Use the ﬂlbutton to get access to the detailed information.

e

Thartton Tradg ey Trad e Busl Hiiy Uit pice Qunty i
r (000ze 47ects A3 A f P 1500 0.0 LL0s0aTOceD
r (00064769 A5 ‘UQ:IU:UD j P 150 ‘IUU.DU LL0s0aTOcHD

e of declrtions m

You get access to the same input screen as for the transaction creation.

Sort the list by clicking on a column header.

-17 -




Deleting a transaction
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Selecting the transactions and using the Delete | button,
Declaration
New Edt Delete
Transaction id Trading day Trading time Buy/5el ficting & Lnit price Quantity 15 id
000002614876218 2007-06-15 09:00:00 B 150,00 100,00 LUogs0sTOCKD
000002614876219 2007-06-15 09:10:00 5 150,00 100,00 LUBos0sTaCKD

Murnber of declarations 2

will delete the transaction (the final deletion will be done when saving).

Sort the list by clicking a column header

-18 -
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Transaction Cancellation

Use this part of the User Interface

~Declaration cancellations

Dedlarank BIC Transaction id

01234567558 123456789012343

i ||

D12 M367356 (00456739012343

Nurnber of declarations cancelations 2

to:
« declare/change transaction declaration cancellation in a template
» define a transaction cancellation

» delete a transaction cancellation
The counters on this part of the Interface indicate:

« number of transaction cancellations already declared

Declaring a new transaction cancellation

UsetheM button

to define a new transaction cancellation, by accessing the data capture interface

£ MIFID - Reporting GUI - Declaration cancellations x|
=< Previous | Mext == Yalidate Save as default | Clase |
Transaction id* |123456?89I]12345
Declarant BIC IEIIES":SE\?BQF'.

-19 -



Use the:

to declare a new transaction cancellation
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to select the previous transaction cancellation

o (=2 |
Mext == | to select the next defined transaction cancellation

validate | to verify the data of the declared transaction cancellation and register the

data

to save the data of the transaction cancellation in memory and have it
Save as default | attached automatically for the next new residual transaction cancellation

you declare

Close | to terminate without registering the data

The rules for completing the data have been defined by the CSSF. For details please refer to their

instructions.

A counter indicates the number of transaction cancellations already given.

Editing a new transaction cancellation

The list contains all transaction cancellations you have already given.

Select transaction cancellation.

Use the ﬂlbutton to get access to the detailed information.

~Dedatation cancelations

Edt | Delete |

Declarant BIC

Transaction id

12345678%

123436783012343

|

012345678%

(0043673901 2345

Humber of declarations cancellations | z

You get access to the same screen as for creation.

Sort the list by clicking on a column header.

-20 -




Deleting a new transaction cancellation

Select the transaction and use the

Delete

- Cetrel S.C.-

| button

~Dedatation cancellations

Declarant BIC

Transaction id

D12345678%,

123456789012343

|

012456739

O00456739012345

Nurnber of declarations cancelations 2

-21 -
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Report Cancellation

Use this part of the User Interface

~Report cancellations

MEw | Edit | Delete

Repart id
EMEALE7S901_2007-09-15_123456
BMEALEFS901_2007-09-19_123456

Mumber of report cancellations I z

)

to:
« declare/change report cancellation in a template
« define a report cancellation

« delete a report cancellation

The counters on this part of the Interface indicate:

* number of report cancellations already declared

Declaring a new report cancellation

UsetheM button

To define a new report cancellation, by accessing the data capture interface

i MIFID - Portail - Annulations de rapport x|

<« Précédent Suivant = Yalider Enreqistrer par defaut Eermer |

Id du rapport® |BMEALULLYYY_2007-09-30_000002

-22 -
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Use the:

Liew | to declare a new report cancellation

to select the previous report cancellation

Mext == | to select the next defined report cancellation

Yalidate | to verify the data of the declared report and register the data

to save the data of report in memory and have it attached automatically for
the next new report cancellation you declare

Close | to terminate without registering the data

The rules for completing the data have been defined by the CSSF. For details, please refer to their
instructions.

Save as default

A counter indicates the number of report cancellations already given.

Editing a report cancellation

The list contains all report cancellations you have already given.

Select report cancellation, by

Using the ﬂlbutton to get access to the detailed information.

~Report cancellations

[ | Edit | Delete

Feport id
BMEALE7SI01_2007-09-15_123456
BMEALEZE901_2007-09-19_123456

Mumber of report cancellations I Z

1

You get access to the same screen as for creation.

Sort the list by clicking on a column header.

Deleting a report cancellation

Delete

Select the report cancellation and use the button

-23-
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~Report cancellations

Mew | Edit | Delete

Report id
BMKALEFS901 _2007-09-15_123456
BMEALEZS901 _2007-09-19_123456

Mumber of repork cancellations I z

1

This will delete the report cancellation (the final deletion will be done when saving).

Sort the list by clicking on a column header

-24 -
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File Structure output

<?xml version="1.0"?>
<!I--Created by MIFID editor version 1.0--><TransactionReport CreationDate="2007-06-15"
CreationLocalTime="15:25:33" Reportldentification="null_null_null"
ReporterldentificationBIC="BNKALULLXXX" Version="1.1" xmIns="http://www.cssf.lu/ns/taf/2007-08-31"
xmins:xsi="http://www.w3.0rg/2001/XMLSchema-instance"
xsi:schemalocation="http://www.cssf.lu/ns/taf/2007-08-31 http://www.cssf.lu/ns/taf/2007-08-
31/TAFDeclarations-v1.1.xsd">
<TransactionDeclaration Transactionldentification="000002614876220">
<TradingDay>2007-06-15</TradingDay>
<TradingLocalTime>09:00:00</TradingLocalTime>
<BuySellindicator>B</BuySellindicator>
<TradingCapacity>A</TradingCapacity>
<Instrument>
<InstrumentTypeCFI>ES</InstrumentTypeCFI>

<Instrumentldentification|SIN>LUO0SO0STOCKO</Instrumentldentification| SIN>

</Instrument>
<UnitPrice Notation="EUR">150.00</UnitPrice>
<Quantity Notation="U">100.00</Quantity>
<CounterPartyCustomer/>
<TradingVenueXOFF/>

</TransactionDeclaration>

<TransactionDeclaration Transactionldentification="000002614876219">

<TradingDay>2007-06-15</TradingDay>
<TradingLocalTime>09:10:00</TradingLocalTime>
<BuySellindicator>S</BuySellindicator>
<TradingCapacity>P</TradingCapacity>
<Instrument>
<InstrumentTypeCFI>ES</InstrumentTypeCFI>

<Instrumentldentification|SIN>LUO0OSO0STOCKO</Instrumentldentification| SIN>
</Instrument>
<UnitPrice Notation="EUR">150.00</UnitPrice>
<Quantity Notation="U">100.00</Quantity>
<CounterPartyCustomer/>
<TradingVenueXOFF/>
</TransactionDeclaration>
<TransactionDeclarationCancellation DeclarantldentificationBIC="0123456789A"
Transactionldentification="123456789012345" />
<TransactionDeclarationCancellation DeclarantldentificationBIC="0123456789B"
Transactionldentification="000456789012345"/>
<TransactionDeclarationCancellation DeclarantldentificationBIC="0123456789A"
Transactionldentification="123456789012345"/>
<AllTransactionsDeclarationCancellation Reportldentification="BNKAL678901_2007-09-
18 123456">
<AllTransactionsDeclarationCancellation Reportldentification="BNKAL678901_2007-09-
19 123456"/>
<AllTransactionsDeclarationCancellation Reportldentification="12345678901_2007-09-
18 123456"/>
</TransactionReport>

-25.
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Main menu TAF feedback

When accessing the TAF GUI feedback functionality (element of the Option menu in SOFIE),

Keys installation

MIFID
TAF Feedback

-26 -
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the following main menu for this function becomes accessible.

MIFID - Porktail

o | m 2] ui]

12345675901 2007-09-07
10:00:00

-27 -
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CSSF — TAF Feedback Message

Editing a feedback message

The list contains all feedback messages you have received from the CSSF.

Select feedback message and

use the -button to get access to the detailed information

B MIFID - Portail - Declarations

Sawe as defaulk

1234067582012345
12345675901

-28 -



