Legends

Different definition

Field No | _. .
(ESMA) Field Identifier (ACER)

13|Table 1/13 [Buy/sell indicator

Comparison between ANNEX II.1 of ACER and ANNEX V, ANNEX | of ESMA

Field (ESMA)

Description (ACER) Details to be reported (ESMA)

Parties to the contract

Identifies whether the transaction was a buy |ldentifies whether the contract was a buy or a
or sell for the reporting market participant.  |sell from the reporting C/P's perspective. This

field shall be left blank for contracts where the
relevant information has been provided in field

Contract type

Relevant for
supply or
transportation
contracts

Electricity
or Gas

Relevant for
spot or
derivatives
contracts

Comments

Different definition in terms of
implementation (see ESMA’s
definition, where a reference to the
field Nr. 37 is made).
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Table 2/2

Table 2/3

Contract identification

Underlying identification

Product ID

Underlying

The contract shall be identified by using an
unequivocally contract identifier established
in the ACER list of contracts or if the
contract in question does not have a unique
identifier, the report must include the name
of the instrument or, in the case of a

In case of derivatives the underlying shall be
identified by using an unequivocally identifier
for this underlying or, ith the underlying in
question does not have a unique

The contract shall be identified by using a
unique product identifier.

The underlying shall be identified by using an
unique identifier for this underlying. In case of
baskets or indices, an indication for this basket
or index shall be used where an unique

Both

Both

Different definitions: there is a
need for a harmonised
nomenclature, which is used for
the creation of the unique product
identifier and is valid for all market
participants under REMIT. In any

foresees different rules, when the
underlying in question has no

unique identifier, whereby ESMA
refers to basket underlyings / the

identification code, the report must include [identifier does not exist. Both Both Both definition of the field needs
Details on the transaction
20|Table 2/5 |Transaction ID Trade ID Unique identifier for a transaction as An internationally agreed UTI. Slightly different definitions: ACER
assigned by the trading platform of proposes to use the codes
execution, or by the two market participants established by the trading venues,
in case of purely bilateral contracts. whereby ESMA proposes
Both Both Both internationally agreed UTIs. /
Table 2/6 Venue of execution / OTC The venue of execution shall be identified by an
unique code for this venue, or that the contract
was concluded OTC. Defined only by ESMA
21 Linked Transaction ID Where a transaction is linked to another
transaction the referencing Transaction ID It is not cleared, what is meant by
should be specified here. For example, the this field / What happens if more
referencing Transaction of the Confirmation than two transactions belong
would be the ID of the underlying transaction Both Both Both together (i.e. clean dark spreads)?
22 Transaction Type Indicator that signifies whether a transaction The foreseen attributes of this field
is an initiating order, an aggressing trade, an are not compatible. Some of them
option or some transaction type, e.g. refert to a product type, some of
Confirmation, Novation (Swap), Broker Give the to an attribut regarding the
Up, Join the Trade, Gas Swing Trade, Both Both Both post-trade phase of the transaction

Order time stamp

Type of the order executed.

The day and time the order was placed or

The definition of the field is not

Defined only by ACER

26 Time Identifier Indicating the time zone, expressed as Defined only by ACER
coordinated time UTC. Both Both Both
27|Table 2/7  |Unit Price Price / rate / spread Price indicating the value of the contract. The price per derivative excluding, where ACER’s definition of this field is
applicable, commission and accrued interest.  |Both Both Both not clear. The value of the contract
28|Table 2/4 |Price Notation Currency Indicates the currency in which the price is |The currency of the notional amount or the
expressed. currency to be delivered or, for currency
derivatives, the currency to be delivered. Both Both Both Slightly different definitions
Table 2/8 Notional amount Face value of the contract, i.e. value of the Defined only by ESMA
Table 2/9 Price multiplier The number of derivatives represented by one Defined only by ESMA
29|Table 2/10 [Quantity Quantity Where relevant the number of units of the Number of contracts included in the contract.
wholesale energy product, or the number of
contracts included in the transaction if Both Both Both Slightly different definitions
30 Quantity Unit GJ, MWh referenced in Time unit quantity Both Both Both Defined only by ACER
Table 2/11 Up-front payment Amount of any up-front payment. Defined only by ESMA
31 Cancelation flag An indication as to whether the transaction Defined only by ACER
was cancelled, note this should include the
withdrawal of orders of the market. Both Both Both
32|Table 2/23 |Cleared / Uncleared Cleared An indication whether the transaction was  |Whether clearing has taken place. Both Both Both Defined only by ESMA
33 Option indicator Identification whether it is a buy or a sell This information is not enough to
option (i.e. call or put). define an option product.
Both Both Derivatives Information like strike price, expiry
34 Swap indicator Identification whether the transaction was a Defined only by ACER / This field
swap or not. Both Both Derivatives seems to be part of the field 22, as




35|Table 2/12 |Derivative and its envisaged |Delivery type E.g. settlement type as envisaged at the Whether the contract is settled physically or in
settlement type time of the execution sical" or cash. Transportation Derivatives Slightly different definitions

Risk mitigation / Reporting

Clearing

Exposures

Commodities / If a UPI is reported and contains all the information below, this si not required to be reported




