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UPDATE DATE VERSION  DESCRIPTION AUTHOR
December 20, 2013 1.0 Initial version BME Clearing IT
July 4, 2014 1.1 Change Request June 2014 BME Clearing IT
November 21, 2015 1.2 Change Request October 2014 BME Clearing IT
March 23, 2015 1.3 Change Request March 2015 BME Clearing IT
May 18, 2015 1.4 New values BME Clearing IT
November 13, 2015 1.5 Descriptions changes BME Clearing IT
September 23, 2016 1.6 PRO version September 2016 BME Clearing IT
Inclusion of new fields to inform the Fixed
November 24, 2016 1.7 Income segment and changes for Equity BME Clearing
segment for adaptation to T2S.
May 18, 2017 1.8 New table 16 “Supervision Information” BME Clearing IT
December 1, 2017 1.9 gbggf’s‘:’sﬂi’T‘;;:;EZ:]%'f,‘,‘#z:j";s:;;::,,f.°rmati°""' BME Clearing IT
February 1, 2018 1.10 i:g::;%’:"“ked Debtin the Fixed Income BME Clearing IT
February 6, 2018 1.1 Changes due to the new account structure BME Clearing IT
March 15, 2019 1.14 New Trade Type Z for the Equity Segment. BME Clearing IT
Table 4 “Trade Types”: new type I (EQ) and change
ocoreszots a5 lndescptionofiadesandahTabe ' ameciaring
“Types of Cash Movements": new concept 37 (FI).
Change in valid value inTable 14 “Types of
February 15, 2020 117 Assets”. New valid value in Table 7 “Participant =~ BME Clearing IT
Entity Types”.
June 19, 2020 1.18 rl:ll(eavr\lg\;zg.d values in Table 10 for additional BME Clearing IT
March 1, 2021 1.19 New product type in Table 3. BME Clearing IT
February 1, 2022 1.20 New cash movements types in Table 11. BME Clearing IT
February 4, 2022 1.21 New cash movements types in Table 11. BME Clearing IT
March 24, 2022 1.22 New cash movements tVypes in Table 11. BME Clearing IT
May 3, 2022 1.23 New CSD in Table 13. New cash movements types BME Clearing IT

in Table 11
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UPDATE DATE VERSION DESCRIPTION AUTHOR
New Table 18 “Depositary bank codes”. Review
November 11, 2022 1.24 concepts in Table 11. Updated Types of Assetsin BME Clearing IT
Table 14
Review concepts in Table 11. Scope extension in .
February 13, 2023 1.25 order to include IRS Segment. BME Clearing ITV
Concepts reviewed in Table 4. Concepts reviewed BME Clearing
January 25, 2024 1.26 in Table 11. Architecture
March 14, 2024 1.27 Concepts reviewed in Table 11. BME Flearlng
Architecture
July 8, 2024 1.28 Concepts reviewed in Table 2 and Table 11 BME_CIearlng
Architecture
October 4, 2024 1.29 New Depositary Bank code in Table 18 BME .Clearmg
Architecture

Outlined below are the main changes from the documentation v1.28 published on July 8,
2024:

- Table 18 Depositary bank codes: new code is included.
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Table 2. Securities Groups 5
Table 3. Product Types 6
Table 4. Trade Types 8
Table 5. Trading segments )

Table 6. CCP Code s
Table 7. Participant Entity Types 10
Table 8. Person Types 10
Table 9. Position Account Types 11
Table 10. Required Margin Types 11
Table 11. Types of Cash Movements 12
Table 12. Methods for Posting Margins 18
Table 13. Central Securities Depositary Codes 18
Table 14. Types of Assets 18
Table 15. Types of Account Identification 19
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Table 17. Account Structure Type 21
Table 18. Depositary bank codes 21
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CODE DESCRIPTION

co BME Clearing Equities

2 BME Clearing Financial Derivatives

C7 BME Clearing Energy

c8 BME Clearing Repo

9 BME Clearing IRS

CD BME Clearing Financial Derivatives Currencies

Valid values for Equity segment

CODE DESCRIPTION

AC Shares

DE Subscription Rights
cp Savings Banks shares
CE Electronic Pits

NC Non traded funds
OA ETFs

[ Certificates

WA Warrants

Wo Other

EE Growth companies
SI SICAVs

Equity,Fixed Income and IRS Segments
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CODE DESCRIPTION

SO SOCIMIs

FC Venture Capital

IL Hedge Funds

IC Funds of hedge Funds
AL LATIBEX shares

DL LATIBEX rights

SC BME Scale

Valid values for Fixed Income segment

CODE DESCRIPTION

SD Spanish Government Debt

AT Austrian Government Debt
DE German Government Debt

FR French Government Debt

IT Italian Government Debt

NL Dutch Government Debt

PT Portuguese Government Debt

Valid values for Equity segment

CODE DESCRIPTION

A Stocks

B Structured bonds
C Certificates

D Subscription rights
E Hedge Funds
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CODE DESCRIPTION

F Funds

[ Discount

H Bonus CAP

I Inlines

J Stay Low

K Bonus

L Sprint

M Very New Shares
N New stocks

0 Other products

P Turbo Pros

R Preference shares
S Underlyings

T Turbo Warrants

U Participating shares (Savings Banks shares)
' Convertible bond rights
w Warrants

X Participations

Y Stay High

z Multis

1 SICAVs NAV D+1

2 SICAVs NAV D+2

3 SICAVs NAV D+3

Equity,Fixed Income and IRS Segments - Codification Tables
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Valid values for Fixed Income segment

(o)) 3 DESCRIPTION

BON Bond

OBL Treasury-Note

LET Treasury-Bill

IDX Inflation-linked Debt

FIX TRADE CODES

DESCRIPTION

1 Initial Leg of Buy/Sell-Back or classic Repo 1 1001
2 Final Leg of Buy/Sell-Back or classic Repo 1 1002
3 Settlement Instruction Generation 2009 0

6 Buy-in 2012 0

7 Cash Settlement 2014 0

B Settlement of Settlement Instruction 2020 0

C Adjustments for Corporate Actions 2000 0

D Internal Allocation Transaction 3 10

G External Allocation Transaction 2001 0

Q Block Trade 1 34
M Market Trade 0 0

A Special Trade 1 33

L Delta Trade 2018 0

0 Trade at net asset value, SICAVs 2019 0

N Netting/Aggregation 2016 0

T Transfer Transaction 3 2

Equity,Fixed Income and IRS Segments - Codification Tables
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FIX TRADE CODES
DESCRIPTION TrdType TrdSubType
[828] [829]
X Cancellation Transaction 2004 0
U Bilateral Trade coming from IBERCLEAR 1 33
E Exercise and Maturity of the Derivatives Segment 15 0
w Transformations 2002 0
z Close out trade due to default - RV 2013 0
z Trade Transfer - RF 2013 0
I Transfer of Settlement Instruction 2015 0

Valid values for Equity segment

CODE DESCRIPTION

EQ Equities and Electronic Pits
TF ETFs

cw Certificates and Warrants
MA MAB

LT LATIBEX

CODE DESCRIPTION

™M CCP code - Central Clearing House
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CODE DESCRIPTION

MNCO Ordinary Non-Clearing Member
MNCS Segregated Non-Clearing Member
MCI Individual Clearing Member

MCIE Special Individual Clearing Member
MCG General Clearing Member

EP Settlement Participant

AP Payment Agent

CODE DESCRIPTION

AV Investment Service Company (agency) B Banks
CA Savings Banks

CB Community of goods

CL Clients

CcM Commercial Undertakings

cs Insurance Companies

EF Other Financial Companies FI Investment Funds
FP Pension Funds

oT Others

PF Natural Person

P) Other legal entities

sV Investment Service Company (agency and principal)
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CcD Daily

CP Proprietary

CTB Third-Party Gross Account

CTN Third-Party Net Account

I Individual Account

CIEB Financial Intermediary Gross Account
CIEN Financial Intermediary Net Account
CIG Indirect Client for GOSA

101 Default Fund Contribution

102 Individual Fund for fulfillment of Stress Test criteria related to the
Default Fund

103 Shareholders’ Equity Deficit

104 Margin due to Risk Limits

105 Intraday Risk Limit

106 Extraordinary margins due to Margin Call

107 Other extraordinary margins

108 Initial margin to be posted b){ the clearing meml;!er (not covered by
account holders or non-clearing members’ margins).

109 Second tier Register Margin (only applies to certain CCP segments)

110 Margin due to Margin Call Limit

11 Individual Fund required in the Fixed Income Securities Segment

112 Individual Fund for Position

113 Volunteer Individual Fund for Position

114 Sponsored Direct Clearing Client Default Fund contribution

115 Intraday Extraordinary Margin

116 Intraday Individual Margin

Equity,Fixed Income and IRS Segments - Codification Tables
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DESCRIPTION I:EI:Il\\IxfII\II‘\ELS POWER 1|:Ic)<()E|3£ EQUITIES IRS CRYTO
01 Margins X X X X X X
02 Other Margins X X X X X X
03 Variation Margin X X X X
05 Premiums X
09 Monthly Minimun Fee Adjustment X
10 Daily trading fees X X X
11 Daily clearing fees X X X
12 Coupons X
13 Considerations X
14 PAI X
15 Notionals Exchange X
20 Segment Member fee (EQ) X
21 Segment Clearing Fee (EQ) X
22 Account maintenance Fee X
24 Settlement Instruction Fee (EQ) X
25 GUIFee (EQ) X
28 Brokerage Fee X
29 Member fee IRS X
30 Clearing fee IRS X
31 Segment Member fee (FI) X
32 Segment Clearing Fee (FI) X
33 Settlement Instruction Fee (FI) X
34 GUI Fee (FI) X
36 Account maintenance Fee (FI) X
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DESCRIPTION [::EIRNI‘\\IX:':II\II-\ELS POWER II\E?gEIaE EQUITIES IRS CRYTO
37 Coupons (FI) X
40 PVB Gas delivery settlement X
41 Deferral Fee (FX) X
42 Deferral Fee (xRS) X
43 Compensatory payments (XRS) X
44 Deferral flow (xRS) X
45 Intraday Margin Call X
46 Cash Collateral Release X
47 Physical Delivery Fee PW X
48 TVB Gas delivery settlement X
98 Other concepts MEFF X X X X X
99 Other concepts (BME Clearing) X X X X X
A1 Non-cash Collateral Fees DF X
A2 Non-cash Collateral Fees ENE X
A3 Non-cash Collateral Fees RF X
A4 Non-cash Collateral Fees RV X
A5 Non-cash Collateral Fees IRS X
A6 Non-cash Collateral Fees Crypto X
A7 Non-cash Collateral Fees FX X
B1 Interest on cash collateral DF X
B2 Interest on cash collateral ENE X
B3 Interest on cash collateral RF X
B4 Interest on cash collateral RV X
B5 Interest on cash collateral IRS X
B6 Interest on cash collateral Crypto X
B7 Interest on cash collateral FX X
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DESCRIPTION [::EIRNI‘\\IX:':II\II-\ELS POWER II\E?gEIaE EQUITIES IRS CRYTO
Cc2 ISA account maintenance Fee ENE X
G Single OSA account maintenance X

Fee FD
C4 ISA account maintenance fee FD X
6 Mu!tiple OSA accounts X

maintenance fee ENE
7 0SAsingle account maintenance X

fee ENE
c8 Multiple OSA accounts X
1C Account Maintenance Fee FX X
E1 Cash movement fee FD X
E2 Cash movement fee ENE X
E3 Cash movement fee EQ X
E4 Cash movement fee FI X
E5 Cash movement fee IRS X
E6 Cash movement fee Crypto X
E7 Cash movement fee FX X
F2 Collateral movement fee FD X
F3 Collateral movement fee ENE X
F4 Collateral movement fee EQ X
F5 Collateral movement fee FI X
F6 Collateral movement fee IRS X
F7 Collateral movement fee Crypto X
2F Collateral movement Fee FX X
61 Minimum fee BME Clearing RegisTR X

FD
G2 BME Clearing RegisTR PW X
G3 BME Clearing RegisTR IRS X

Equity,Fixed Income and IRS Segments - Codification Tables
October 4, 2024 - Version 1.29



BME

BOLSAS Y MERCADOS ESPANOLES

a SIX company
FINANCIAL FIXED
DESCRIPTION DERIVATIVES POWER INCOME EQUITIES IRS CRYTO
G4 RegisTR Level 1 UTI sent Trades X X
G5 RegisTR Level 1 UTI sent Position X
RegisTR Level 2 UTI sent Trades
G6 X
Member
RegisTR Level 2 UTI sent Trades
G7 . X
Legal Entity
RegisTR Level 2 UTI sent Position
G8 X
Member
RegisTR Level 2UTI sent Position
G9 . X
Legal Entity
il Cash Flow segregation Fee EQ X
J2 Cash Flow segregation Fee DF X
3 Cash Flow segregation Fee ENE X
J4 Cash Flow segregation Fee RF X
J5 Cash Flow segregation Fee IRS X
J6 Cash Flow segregation Fee FX X
L1 Lei Lapsed Fee DF X
L2 Lei Lapsed Fee ENE X
L3 Lei Lapsed Fee IRS X
L4 Lei Lapsed Fee Crypto X
R1 CSD Collateral settlement and X
custody fees FD
R2 CSD Collateral settlement and X
custody fees ENE
R3 CSD Collateral settlement and X
custody fees EQ
CSD Collateral settlement and
R4 X
custody fees FI
RS CSD Collateral settlement and X
custody fees IRS
R6 CSD Collateral settlement and X

custody fees Crypto
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DESCRIPTION [::EIRNII:Ixfll\II‘\ELS POWER II\E?gEIaE EQUITIES IRS CRYTO
TO Position Transfer FX X
™ Access Fee MEFF X
T2 Historical Position Transfer ENE X
T3 Historical Position Transfer FD X
T4 Position Transfer FD X
T5 Position Transfer ENE X
T8 Access Fee ENE X
T9 Historical Position Transfer FX X
U1 Rebate BME CLEARING FX X
u2 Rebate MEFF FX X
u3 Rollover Rebate BME CLEARING X
u4 Position Transfer Crypto X
us Member Fee BME CLEARING Crypto X
X1 Administrative costs (EQ) X
X2 Administrative costs (FI) X
X3 Penalties CSD (EQ) X
X4 Penalties CSD (FI) X
X5 Member Fee Meff FD X
X6 Member Fee Meff Power X
X7 Member Fee BME CLEARING FD X
X8 Member Fee BME CLEARING ENE X
X9 Member Fee BME CLEARING GAS X
5X Member Fee MEFF FX X
7X Member Fee BME CLEARING FX X
Y1 Connection Fee for Developers and X

Providers FD

Equity,Fixed Income and IRS Segments - Codification Tables
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DESCRIPTION [::EIRNIl\\Ix'fII\II‘\ELS POWER II\E?gEIaE EQUITIES IRS CRYTO
Y2 Connection Fee PW (File Download) X
3 Connection Fee EQ (VPN, File X
Download)
Y4 EQ data file download fee X
Y5 Average Price Fee X
Y6 COnr!ection Fee for Developers and X
Providers Crypto
5Y Average Price Fee FX X
1 CNMV Representation Fees X X
Z2 Specific works DF X
3 Specific works ENE X
Z4 Specific works EQ X
Z5 Specific works FI X
Z6 Specific works IRS X X
z7 BME Fee CNMV Taxes DF X
Z8 CNMV Representation Fees ENE X
29 BME Fee CNMV Taxes ENE X
27 Specific Works FX X
1T IBEX Mini Options MEFF X
2T IBEX Mini Options BME Clearing X
3T Shares Options MEFF X
4T Shares Options BME Clearing X
5T IBEX Futures MEFF X
6T IBEX Futures BME Clearing X
T Shares Dividend Futures MEFF X
8T Shares Futures MEFF X
9T Shares Futures BME Clearing X

Equity,Fixed Income and IRS Segments - Codification Tables
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C Cash

I Pledge not using IBERCLEAR as CSD P Pledge in IBERCLEAR
S Transfer of securities not using IBERCLEAR as CSD

T Transfer of securities using IBERCLEAR

0 NOT APPLICABLE
1 IBERCLEAR

2 CLEARSTREAM

3 EUROCLEAR

7 SIX SIS

ACE Spanish Shares

DE German Bond

AT Austrian Bond

BE Belgian Bond

FR French Bond

NL Dutch Bond

IT Italian Bond

BON Spanish Government Bonds
BPV Basque Bond

UK UK Bond

Equity,Fixed Income and IRS Segments - Codification Tables
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CODE DESCRIPTION

us American Bond

EUR Cash Euro

IDX Inflation Linked Debt

LET Treasury Notes

OBL Government Bonds (Long Term)
CHF Cash Swiss Franc

GBP Cash British Pound Sterling
usb Cash United States Dollar
AUD Cash Australian Dollar

JPY Cash Japanese Yen

CH Swiss Bond

BP Portuguese Bond

CODE DESCRIPTION

B BIC
C CIF
E NIE
N NIF
0 Other

Equity,Fixed Income and IRS Segments - Codification Tables
October 4, 2024 - Version 1.29



BME

BOLSAS Y MERCADOS ESPANOLES

a SIX company

Possible values for each segment are listed

CODE DESCRIPTION RF RV
STSS Start of Session - YYYY-MM-DD X X
STO01-S Start of Night Cycle - YYYY-MM-DD X X
STO1-E End of Night Cycle - YYYY-MM-DD X X
ST02-S-n  Start of Intermediate Aggregation Window - YYYY-MM-DD X
ST02-E-n  End of Intermediate Aggregation Window - YYYY-MM-DD X
STO03-S Start of Last Aggregation Window - YYYY-MM-DD X
STO3-E End of Last Aggregation Window - YYYY-MM-DD X
STEA End of External Allocation Period - YYYY-MM-DD X
STIA End of Internal Allocation Period - YYYY-MM-DD X
STCC Start of Clearing Calculation - YYYY-MM-DD X X
STSG End of Segment - YYYY-MM-DD X X
STSE End of Session - YYYY-MM-DD X X
SPRV Supervision Information X X
Being:

n = Number of iterations of the Intermediate Aggregation Window.

YYYY-MM-DD = session date

Equity,Fixed Income and IRS Segments - Codification Tables
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CODE DESCRIPTION

HS House structure (Proprietary)
IS ISA

0s OSA

GS GOSA

Required CM not related to Position Account NC

o Required NCM not related to Position Account BCBuffer
CM (Collateral not related to margins) BN Buffer NCM (Collateral not
related to margins

(o)) 3 DESCRIPTION

0 For BME: European Central Bank
8 Citi - Dublin

9 Citi- NY

A Citi-London

B Deutsche Bank - NY

Equity,Fixed Income and IRS Segments - Codification Tables
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Bolsas y Mercados Espafioles
Plaza de la Lealtad, 1

Palacio de la Bolsa

28014 Madrid

www.bolsasymercados.es

This material has been prepared by Bolsas y Mercados Espafioles, Sociedad Holding de Mercados y Sistemas Financieros S. A. (BME)
and/or its subsidiaries (collectively, “BME", all of the foregoing entities belonging to the group headed by SIX Group Ltd., hereinafter
“SIX Group”) for the exclusive use of the persons to whom BME delivers this material. This material or any of its contents should not
be construed as a binding agreement, recommendation, investment advice, solicitation, invitation or offer to buy or sell any financial
information, products, solutions or services. Nor is this information a reflection of the firm positions (of its own or of third parties) of
the participants in the Spanish Stock Market.

Neither BME nor SIX Group is under any obligation to update, revise or keep current the content of this material, and it is subject to
change without notice at any time. No representation, warranty or undertaking - express or implied - is or will be given by BME or
SIX Group as to the accuracy, completeness, adequacy, suitability or reliability of the content of this material. Neither BME nor SIX
guarantee the legality, reliability, usefulness, truthfulness, accuracy, completeness and timeliness of the information provided by
external sources, particularly in the data used throughout the report. Therefore, neither BME nor SIX shall be liable for any damages
that users may suffer as a result of the unlawfulness, unreliability, inaccuracy, lack of truthfulness, incompleteness and/or non-time-
liness of the contents.

As it reflects theoretical opinions, its content is merely informative and therefore should not be used for the valuation of portfolios
or assets, nor serve as a basis for investment recommendations. The Contributing Entities, BME and the entities belonging to the SIX
Group shall not be liable for any financial loss or decision made on the basis of the information contained in this material. In general,
neither BME nor any of its subsidiaries, nor the Contributing Entities, their administrators, representatives, associates, controlled
companies, directors, partners, employees or advisors assume any liability in relation to such information, nor for any unauthorized
use thereof.

This material is the property of BME and may not be printed, copied, reproduced, published, transmitted, disclosed or distributed in
any form without the prior written consent of BME.

2025 Bolsas y Mercados Espafioles, Sociedad Holding de Mercados y Sistemas Financieros S. A. All rights reserved.
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