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Guide Disclaimer

The content of this publication is not offered as advice on any particular matter and must not be treated as a substitute for specific
advice. In particular, information in this publication does not constitute professional, financial or investment advice and must not be
used as a basis for making investment decisions and is in no way intended, directly or indirectly as an attempt to market or sell any
type of financial instrument. London Stock Exchange Group plc. and its group undertakings (the “London Stock Exchange Group”)
attempts to ensure that all information used in this publication is accurate at the time of publication, however all information is
provided “as is” and on an “as available” basis and may not be accurate or up to date and the London Stock Exchange Group shall
not be liable for decisions made in reliance on it. The information provided by the London Stock Exchange Group may or may not
have been prepared by the London Stock Exchange Group but is made available without responsibility on the part of the London
Stock Exchange Group. No responsibility is accepted by or on behalf of the London Stock Exchange Group for any errors,
omissions, or inaccurate information. The London Stock Exchange Group does not make any representations and disclaims all
express, implied and statutory warranties of any kind, including warranties as to accuracy, timeliness, completeness,
merchantability or fithess for any particular purpose.

Except as is otherwise indicated, the London Stock Exchange Group is the owner of the copyright in all the information and of all
related intellectual property rights, including but not limited to all database rights, trademarks, service marks and logos.

Whilst this document may be updated at any time, the London Stock Exchange Group will endeavour to provide notice to
customers of changes being made. This notice, however, cannot always be guaranteed. The information in this publication is
therefore for guidance only.

For further information, please contact your usual London Stock Exchange Group contact.



Introduction

PURPOSE

This document provides detailed information for Daily Tradable Instruments Report product including:

Overview of the service

Criteria for data inclusion in the service
Format of the files

Detailed description of service contents
Availability of the service

Other information

It will be updated and reissued when appropriate to do so.

READERSHIP

This document is relevant to both technical and non-technical teams within member firms, information vendors and other market
participants who currently have access to, or are interested in accessing, historical data products from London Stock Exchange
Group (LSEG).

It is intended to provide all required information to access and interpret Daily Tradable Instruments Report files, one of our historical
data product offerings.

DOCUMENT HISTORY

This document has been subject to the following iterations:

Issue Date Description

1.0 20 June 2022 Initial version

In subsequent issues of this document, where amendments have been made, these changes are indicated through the use of red
text.

ENQUIRIES

For further information on London Stock Exchange Historical Data products, please contact the LSEG market data team at
marketdata@I|seg.com.

Further information on London Stock Exchange market data products can be found on our website:

https://www.Iseg.com/markets-products-and-services/market-information/market-data
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Service Overview

SERVICE DESCRIPTION

The Daily Tradable Instruments Report service provides a full list of instruments listed on the London Stock Exchange. The service
provides reference data for each instrument including ISINs, short/long instrument names, segment and sector codes, instrument
types, first trading date, order/quote sizes, takeover bid status, indicator for trading suspension and number of market makers.

The key benefits of the Daily Tradable Instruments Report service are:

e Provides an authoritative list of all London Stock Exchange tradable instruments;
e Collates a range of refence data related to the trading of instruments;
e Increases confidence in decision making through receiving officially badged data from a trusted source.

The service can be accessed either for:

e  One-off historical data purchases, or;
e Ongoing daily subscriptions

CRITERIA FOR INCLUSION IN THE SERVICE

The Daily Tradable Instruments Report product covers all instruments traded on London Stock Exchange cash market.

FILE AVAILABILITY

The Daily Tradable Instruments Report file will be published on LSEG’s Managed File Transfer (MFT) service.

Customers should refer to the separate Managed File Transfer Connectivity Customer Guide for instructions on how to get access
to this service.

Note that the MFT service may not be available during weekend maintenance windows.

File Publication Time

The Daily Tradable Instruments Report file will be made available around 5:30am London time every business day.
The data will contain information relating to the current business day’s data.

The Exchange will take all reasonable steps to meet the above delivery times and dates, but such times and dates shall be
estimates only and the Exchange shall not be liable for failure to meet them. In certain circumstances the publication of files will be
delayed, for example on an extremely busy trading day. If a problem is encountered with the extraction process the Exchange will
produce the files on a best endeavours basis.

OTHER NOTES

Previous File Formats

This specification sets out the current file and field format for Daily Tradable Instruments Report files. The file and field format for
these files changed in Q2 2022. Please contact the LSEG market data team for the file and field formats for data prior to this date.




Technical Specification

FILE FORMAT

Files are created in accordance with the following specifications:

Attribute Description

File format csv

Fields delimiter , (comma)

Field enclosing Fields may optionally be enclosed by double quotes
Null fields Will be empty (i.e. contain no data)

Decimal symbol . (point)

Digit grouping symbol (thousands separator) None

End of line \n

Character encoding standard UTF8

Files will be compressed using gzip and will be published with a .GZ extension. Clients should use widely available software such
as 7-Zip or WinZip to access the file contents.

FILE NAME

The Daily Tradeable Instrument Report files shall have the following format:
LSE_ DAILYTRADABLEINSTRUMENTREPORT_<YYYYMMDD>.CSV
For example:

LSE_ DAILYTRADABLEINSTRUMENTREPORT _20211026.CSV is the Daily Tradable Instruments Report file for 26
October 2021

TYPE DEFINITIONS

Definitions of the types of data fields are listed below:

Type Definition Description

Integer whole number

Float real number field including a decimal point

Date format YYYY-MM-DD

Char(n) indicates an alpha-numeric field of maximum length n

ISO Cross References
Country 1ISO3166
Currency 1ISO4217 plus GBX (GB pence) and USX (US cents)
ISIN 1ISO6166



FIELD FORMAT

Header Record

The header record contains the column headings (comma delimited).

Trailer Record

There is no trailer record.

Data Fields

The following data fields are included in the Daily Tradable Instruments Report file.

Field Type Description

Issuer Name Char(35) The full name of the issuer of a tradable instrument.

Tradable Instrument Char(4) The mnemonic code is allocated by the Exchange and used to identify a tradable

Display Mnemonic instrument.

ISIN Char(12) Together with the Country Of Register, Currency Code and Market Segment, this will
uniquely identify a tradable instrument. This will be the International Security
Identification Number (ISIN).

Reserved 1 Reserved for future use

Instrument Name Char(40) The full name of the tradable instrument.

MIC Code Char(4) Market Identifier Code for the execution venue. This field conforms with ISO
standard 10383.
E.g. ' XLON’ — LONDON STOCK EXCHANGE

Country of Register Char(2) This specifies the Country of Register for a specific tradable instrument. This is an
ISO country code (ISO 3166).

DOL Indicator Char(1) Indicates whether a tradable instrument is included in the Daily Official List (DOL).
‘Y’ — Included in DOL
‘N’ — Not included in DOL

Market Sector Code Char(4) This code identifies a division of the market within Market Segment.

Issuer Code Char(6) A code used to identify the issuer of a tradable instrument.

Short Name Char(15) Populated with the short name of the instrument.

Bid Status Char(1) Indicates whether a tradable instrument is currently in a take-over situation.
'Y’ — Take-over situation
‘N’ — No take-over situation

Tradeable Instrument Char(2) The type of instrument. Possible values for this field are set out elsewhere in this

Type document.

Market Segment Code | Char(4) A code which uniquely identifies a specific trading area as defined by the London
Stock Exchange.

Currency Char(3) The currency in which prices for a tradable instrument are most frequently
expressed. This is an ISO currency code (ISO 4217 plus GBX and USX).

NMS Value Integer Normal Market Size. This is the MiFID defined threshold that is used on an EU wide

basis. NMS will not be controlled by the Exchange and will be set at an EU level.



Unit of Quotation

Float

This field shows the minimum size a market maker must quote in an individual
security for all executable and firm quotes. This value may also be used in
conjunction with a multiplier to determine other parameters.

Order Lot Size

Float

This field defines the size increment of an order entered by a participant. Orders may
be entered only in multiples of the Order Lot Size for a particular instrument ID.

For instruments that will only be available in TRADEcho, the value should be
ignored.

Effective Date

Date

The date that the instrument started trading.

Suspend Status

Char(1)

Indicates whether a tradable instrument is currently suspended from trading.
‘Y’ — Suspended from trading
‘N’ — Not suspended from trading

CFI Code

Char(6)

The CFI (Classification of Financial Instruments Code) for the instrument. Conforms
with ISO standard 10962.

MIFIR Identifier

Char(4)

MIFIR (Markets in Financial Instruments Regulation) Identifier for the type of
instrument

‘SHRS’ - Shares

‘ETFS’ — ETFs

‘DPRS’ — Depositary receipts

‘OTHR’ — Other equity-like financial instruments
‘CRFT’ — Certificates

‘ETCS’ - Exchange-traded-commodities

‘ETNS’ - Exchange-traded notes

‘SDRV’ — Securitised derivatives

‘BOND’ - Bonds

‘SFPS’ — Structured Finance Products (SFPs)

MIFIR Subclass

Char(4)

MIFIR (Markets in Financial Instruments Regulation) Subclass of instrument
‘COMM’ — Commodity
‘CRDT - Credit

‘CRPB’ — Corporate bond
‘CURR’ - Currency

‘CVDB’ — Covered Bond
‘CVTB’ — Convertible Bond
‘EQUI’ -Equity

‘EUSB’ — Sovereign Bond
‘INTR’ —Interest Rate
‘OEPB’ — Other Public Bond
‘OTHR’ —Other

Price Notation

Char(4)

Indicates whether the price is expressed in monetary value, a percentage or yield.
MONE will be populated for equity like instruments and PERC will be populated for
bond instruments.

Professional Investor
Only

Char(1)

Flag indicating if instrument can only be traded by professional investors
'Y’ — for professional investors only
‘N’ — can be traded by non-professional investors

Instrument ID

Integer

The Instrument Identifier allocated by the Millennium Trading system

MM Registered

Char(1)

Indicates whether a tradable instrument is currently registered for market making.
'Y’ — Registered for market making
‘N’ — Not registered for market making

Number MM

Integer

Number of market makers for the instrument



TRADABLE INSTRUMENT TYPE

The following order trade time indicators are used in the field ‘I'. Please note these are subject to change:

Tradable Instrument Type Description

Al Automated Input Facility Notification
AL Allotment Letters

BD Bonds

BG Bulldogs

BO Bond

CF Closed Funds

CN Convertible

CP Commercial Paper

CW Covered Warrants

DB Debenture

DE UK Equity

DR Depository Receipts

EW Equity Warrants

FB Foreign Government Bonds
FC Financial Certificates

FL Fully Paid Letter

FR Floating Rate

FS Foreign Shares

FT Foreign Unit Trusts

FU Fund Units

FX Fix Rate

GT Gilts

GW Gilt Warrants

IE International Equity

P Investment Products

IT Italian Equity

KR Kruger Rand Group

LC Leverage Products Bull
LE Leverage Products Exotic
LP Leverage Products Bear
LS Loan Stock

MC Multi Coupon

ML Medium Term Loans

NA News Announcement

NL Nil Paid Letter

oC One Coupon

oS Provisional JSE Ordinary Share




PC Primary Capital Certificates

PL Partly Paid Letter

PN Portfolio Notification

PR Preference Shares

PS Preferences Share

PU Package Units

RG Rights

RT Rights

RV Reverse

SC Step Coupon

SH Share

SP Structured Products

SuU Stapled Unit

TA Tradable During Auction

TC Tradable Commodities

TF Tradable Fund

TR Tradable In Regulated Segment
uT Unit Trust

WA Warrants

wcC Leverage Products Covered Warrant Call
WP Leverage Products Covered Warrant Put
WR Warrants

ZC Zero Coupon Bonds

ZP Zero Coupon Commercial Paper




