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Data Centre Migration

il

LSEG continues to review its Data Centre spaces and services.

Manage risk Grow Change
Our new Primary DC The new site allows Moving to a new world
As part of the Groups latest review, LSEG has made the decision  sjte is a purpose built ~ development of class, highly efficient
to exit the current Primary Data Centre (PDC) facility located in  f5ility located within 5  dedicated DC space to  dedicated DC facility
City of London and operate our Trading Market Data services from iles of our current support L SE provides continued
a campus within Docklands. location. growth. The new facility resilience and an

Is well provisioned and  opportunity to refresh
remains within a central and design new
London location. products and services.
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Data Centre Migration

Hosting and Connectivity

Hosting

Customers will need to relocate into the
new PDC ahead of market readiness and
dress rehearsals.

A number of commercial and technical
features will be available to
assist customer transition between sites.

LSEG DC

Customer Migration Team will support each
customer on a 1:1 basis throughout the
transition.

Connectivity Products

CMC

CMC customers will need to order new
circuits to the new LSEG PDC.

Alternatively, customers can make use of
the Groups resilient CMC connectivity hub
sites including:

- London Interxion

- Equinix Slough

- Equinix Frankfurt

- Telehouse and Interxion Paris
- Equinix New York and Chicago

Client connectivity is supported on local
CMC infrastructure in these locations.

CMC VPN

CMC VPN Customers will
need to established a new VPN to
the new LSEG PDC.

VAN & NSP

VAN & NSP providers will
need to order new circuits to the
new LSEG PDC.

Across all connectivity products a
dedicated DC Exit Project Manager will be
available to support customers.
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Data Centre Migration

Trading, Market Data Services and Customer Environments

New IP addresses

For all services and
targeted availability by the end of
2021.

¢ London Stock Exchange
¢ Turquoise

¢ CurveGlobal Markets

¢ TRADEcho

¢ Market Data (GTP/ HSVF)

Customer Development Service
(CDS)

Targeted in Q2 2022

¢ Parallel run expected to be
available for one week to allow
clients to connect to CDS in the
new Data Centre

Request Service Enablement

Clients will be required to request
network enablement to access
services in the new Data Centre.

Quasi Live Environment

New Production

environment targeted availability mid
Q2 2022 for London Stock Exchange
and Turquoise markets

¢ New technical configuration to be
issued for testing

¢ Reference data expected to match
current environment

Technical Configuration

Existing technical configuration
(ComplDs, etc) should remain for the
Customer Development Service and
Production.

Customer Dress Rehearsals

Targeted in Q3 2022, successful
attendance will be mandatory
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Data Centre Migration

Targeted Key Dates

Q32021 Q4 2021 Q1 2022 Q2 2022 Q3 2022

Hosting and DC New IP addresses Connectivity LSE Network and LSE, Turquoise and

equipment installs  published end 2021 customer circuit CDS avalability Market Data

can begin installations can Customer Market
begin Dress Rehearsals

and Market cut-
over weekend
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Data Centre Migration

Contacts

Hosting & Connectivity
DCMigration@I|seqg.com

Trading, Market Data Services and Customer Environments

londontam@Iseq.com
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London Stock Exchange 1 Next Functional
Release 9.6.12
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24 London
ey Stock Exchange

LSE 9.6.12 Release - Summary

A Replacing unsupported characters received on Account, Client Order ID, Quote Msg ID
and Quote Req ID fields on the Native and FIX protocolwi t-dv (ih y p Arade Capture
Report messages.

- Enabling the optional RFQ (Request for Quote) Market Maker Ranking functionality
- Reduced field length to UInt32 on Buy Side Order Quantity and Sell Side Order Quantity

fields on the Native protocol New Order Cross and Cross Order Cancel Request messages.
Remaining field length reserved for future use.
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Replacing unsupported characters

eialyy London
4 Stock Exchange

To preserve data integrity on CCP systems the following characters, including
characters outside of the 32-126 ASCII character range and ASCII O (NUL), will

not be supported on the belowof(blyydbeanhdowi Il | b e
Trade Capture Report messages.
ASCII 59 character (;)
h New Order (35=D) Account (tagl) Account
ASCII 35 character (#) CIOrdID (tag1l) Client Order ID
ASCI| 47 character (/) Order Cancel/ Replace Account (tagl) Account
Request (35=G) ClOrdID (tagll) Client Order ID
ASCII 92 character (\) New Order Cross (35=s)  ClOrdID (tag11) Buy Side ClOrdID
Sell Side CIOrdID
Quote (35=S) QuoteMsgID Quote Msg ID
(tag1166)
Quote Request (35=R) QuoteReqID (tag131) Quote Req ID
Trade Capture Report Account (tag 1) N/A
(835=AE) i Client Initiated
Trade Capture Report Account (tagl) N/A

(35=AE) T Server Side 014D (tagld)

r

An LSEG Business
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7 London
vy Stock Exchange

RFQ Market Maker Ranking

- Market Maker Ranking function:
- Allows requesters to automatically route their requests to RFQ market makers based on ranking

- Where a requestor inputs a specific rank, all RFQ Market Makers at that rank or higher will receive the
RFQ

- Market Maker Ranking is calculated based on previous rolling 20 days data, per member firm, per
il nstrument based on the member firmbébs aggregated

- Note: This feature is only available for ETPs in sizes above LIS Auto-Complete Winner Takes All RFQ
Model

*In case the value is the same across multiple member firms, they will be assigned the same rank. Ranking stats will be calculated using
GBP as the constant currency and any tradinginnon-GBP secur i ties wil |l be converted i mdteo GBP
(ECB rate).

An LSEG Business Page 13
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London
4" Stock Exchange

RFQ Market Maker Ranking cont.

Market Maker 160 Uint8 The rank of the market makers the request
Rank should be routed to.

- Native Protocol change:

- Quote Request message, existing

If specified, the request will be routed to the

1 it 1 1 ki k ith k | b
reserved field split into two fields than he specifid rank or g trument,
Market Maker Rank (Oﬁset 160) and grggded rank based routing is valid for the

Reserved field (offset 161)

This field is only valid for an auto RFQ.
A value of 0 will be considered as
unspecified

Reserved 161 23
Field
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London

RFQ Market Maker Ranking cont. Stock Exchange
I 2 G
146
- F I X PrOtOCOI Change -> (Part of 27019 MarketMak N The rank of the market makers the
Repeating erRank request should be routed to.
Group)
- = If specified, the request will be routed to
Qu Ote Req u eSt message (35 R)’ the market makers with a rank equal to or
new tag 27019 M arketM akerRan k better than the specified rank for the
instrument, provided rank based routing is
valid for the RFQ.
This field is only valid for an auto RFQ.
A value of 0 will be considered as
unspecified
An LSEG Business Page 15



eials London
Aot 7ark 3 Stock Exchange

LSE Release 9.6.12 17 Key dates

Conformance testing is mandatory for firms who make software changes to support this release.
A CDS Environment Go-Live: Currently available
A Production Environment Go-Live: TBC

Customers should provide final readiness sign-off to their Technical Account Manager or the Technical Account Management
team on +44(0)20 7797 3939 or londontam@lseg.com.

London Stock Exchange Document Library has been updated wit
Rel|l e as e 0 httesd/eviwiloadonstockexchange.com/resources/trade-resources?tab=technical-library
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Group Ticker Plant i Release 1.4.6.6
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eials London
Aot 7ark 3 Stock Exchange

GTP 1.4.6.6 Release - Summary

Customer impacting changes:

Introduction of a new service line T Analytics

Enablement of Auction Imbalance data for the London Stock Exchange Market

An LSEG Business Page 18



Analytics Service Line

Overview

Service publishes a snapshot of statistics
data every one second for instruments
available on London Stock Exchange,
Turquoise UK/EU

Value Added Service 1 additional commercial
agreement required. (marketdata@lseqg.com)

Statistics calculated for electronic (normal)
order book only

Hidden Orders do not contribute to the
Statistics Data

Replay service is available, no Recovery
service.

<% London
JvTy Stock Exchange

Technical Impact

New Service Line, new Message
Type (Analytics T 0x61) and new
Multicast IP ranges

No need to self-certify if you do not
intend on using the Service

An LSEG Business
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Analytics - Service Line

Market Data
Group

Source Venue

Channel Content

Analytics

EEEEEEEEEEEEEEEEE BEETES

E o
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N W EHE
[ Crennelafa | | London Stock Exchange || FTSE 100 | N N W N~ EE
[ ChannelBfo | | Londan Stock Exchange | FTSE 100 | (W) [N (W) [N ()
[ channelgie | | London Stock Exchange | | FTSE 250 | [ (] ] ] [
[ ChenneiD/d | | London Stock Exchange || Structwed Products | N (W] [N W] W)
| channelgfe | | London Stock Exchange || Misce lia neows | (8] (W] (W) (W] [
[ ChannelFff | | Londan Stock Exchange | European (EQS) | . . . . .
| channelGfe | | London Stock Exchange || International (I0B and ITR) | . . . . )
| chemnelTit | | Turquoise J | KLON | ][] ) [
[ cranneluju | | Turquaise | XPAR | . |:| D . .
[ crennelviv | | Turquoise |l KETR ] . |:| |:| . .
| channelwiw | | Turgquoise | [(xcse, xiew, xmap, xs1o, xswx,xvix | [ [] ] (] [
[ channel x| | Turquaise | [ m7as, xosL, wean, xous, arce.. | [ (] [(] [N (M)
[ cChannelvfy | | Turquoise | [ xams, xeru, xusandaix | [ [ [ (W) [N
[ channeiys | | TradEcha 1l 51 Queting JOdEd0m-E
[ channeiz/s | | TradEcho || Trades 1OD000EO M
[ channeizz || TradEcho 1 51 Queting 1000 MO0
[ Crannelais_| [ Tradécha I Trades U000 ML -

| channelofe | | FTSE I FTSE Indices | L) ]

London
Stock Exchange

An LSEG Business
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Analytics

- Message Type 0x61

i Sell Limit Number of sell limit orders
Buy Order 37 4 UInt32 N.umber of buy On.jers r.ecewecl Order 77 Uint32 | cancelled by clients within the
Count within the calculation window Cancellations calculation window
Sell Order 41 4 Ulnt32 Number of sell orders received Sell Market Number of sell market orders
Count within the calculation window Order_ 81 Uint32 cancelle:d by. clients within the
Cancellations calculation window
Cumulative quantity of all buy Most Recent Bid/Ask spread at
Buy Order : . S : e
Size 45 8 Sized | orders received within the the time of publication of the
calculation window message.
Sell Order . Cu mU'-ative_q Uamilty Ir::-f all sell ) If the value is set to zero, this
Size 53 8 Size4 | orders received within the g'dr::é‘ 85 Price | means, either
calculation window P
1) No sell/buy liquidity
Number of buy orders cancelled .
Buy Order . o . 2) Order book is locked or
Cancellations 61 - Ulnt32 by clients within the calculation crossed
window 3) No orders on order book
Sell Order Number of sell orders cancelled VVolume Weighted Average Price
. 65 4 UInt32 | by clients within the calculation for trades triggered by an
Cancellations . VWAP Bu 93 Price | @00ressing buy order.
window y Calculated within the calculation
Buy Limit Number of buy limit orders géﬂ?iﬁﬁoﬂgrtrgg?nes executed in
. - g.
Order 69 - UInt32 | cancelled by clients within the Volume Weighted Average
Cancellations calculation window Price for trades triggered by an
. aggressing sell order.
Esug.éJ Market ; ) Uinta Nu mbﬁr of bug,;_ market Erders VWAP Sell | 101 Price | ~Zlculated within the calculation
rder 7 nt cancelled by clients within the window for trades executed in
Cancellations calculation window continuous trading.

London
Stock Exchange

An LSEG Business
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23y London

Analytics - New Multicast IP range REX stock Bxchange
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