
 

 

10068/16 ADD 1  OM/mmf  
 DGG 1B  EN 
 

Council of the 
European Union  

 
 
 
 
 
 
Brussels, 8 June 2016 
(OR. en) 
 
 
10068/16 
ADD 1 
 
 
 
EF 182 
ECOFIN 588 
DELACT 110 

 

 

  

 

 

COVER NOTE 
From: Secretary-General of the European Commission, 

signed by Mr Jordi AYET PUIGARNAU, Director 
date of receipt: 8 June 2016 
To: Mr Jeppe TRANHOLM-MIKKELSEN, Secretary-General of the Council of 

the European Union 
No. Cion doc.: C(2016) 3337 final ANNEXES 1 to 2 
Subject: ANNEXES to the COMMISSION DELEGATED REGULATION 

supplementing Directive 2014/65/EU of the European Parliament and of 
the Council with regard to regulatory technical standards for the annual 
publication by investment firms of information on the identity of execution 
venues and on the quality of execution 

  

Delegations will find attached document C(2016) 3337 final ANNEXES 1 to 2. 

 

Encl.: C(2016) 3337 final ANNEXES 1 to 2 

106813/EU XXV. GP
Eingelangt am 08/06/16

www.parlament.gv.at

https://www.parlament.gv.at/pls/portal/le.link?gp=XXV&ityp=EU&inr=106813&code1=RAT&code2=&gruppen=Link:10068/16;Nr:10068;Year:16&comp=10068%7C2016%7C
https://www.parlament.gv.at/pls/portal/le.link?gp=XXV&ityp=EU&inr=106813&code1=RAT&code2=&gruppen=Link:10068/16;Nr:10068;Year:16&comp=10068%7C2016%7C
https://www.parlament.gv.at/pls/portal/le.link?gp=XXV&ityp=EU&inr=106813&code1=RMA&code2=&gruppen=Link:EF%20182;Code:EF;Nr:182&comp=EF%7C182%7C
https://www.parlament.gv.at/pls/portal/le.link?gp=XXV&ityp=EU&inr=106813&code1=RMA&code2=&gruppen=Link:ECOFIN%20588;Code:ECOFIN;Nr:588&comp=ECOFIN%7C588%7C
https://www.parlament.gv.at/pls/portal/le.link?gp=XXV&ityp=EU&inr=106813&code1=RMA&code2=&gruppen=Link:DELACT%20110;Code:DELACT;Nr:110&comp=DELACT%7C110%7C
https://www.parlament.gv.at/pls/portal/le.link?gp=XXV&ityp=EU&inr=106813&code1=COM&code2=&gruppen=Code:C;Year:2016;Nr:3337&comp=3337%7C2016%7CC
https://www.parlament.gv.at/pls/portal/le.link?gp=XXV&ityp=EU&inr=106813&code1=RIL&code2=&gruppen=Link:2014/65/EU;Year:2014;Nr:65&comp=
https://www.parlament.gv.at/pls/portal/le.link?gp=XXV&ityp=EU&inr=106813&code1=COM&code2=&gruppen=Code:C;Year:2016;Nr:3337&comp=3337%7C2016%7CC
https://www.parlament.gv.at/pls/portal/le.link?gp=XXV&ityp=EU&inr=106813&code1=COM&code2=&gruppen=Code:C;Year:2016;Nr:3337&comp=3337%7C2016%7CC


 

EN    EN 

 

 
EUROPEAN 
COMMISSION  

Brussels, 8.6.2016  
C(2016) 3337 final 

ANNEXES 1 to 2 

  

ANNEXES 

to the 

COMMISSION DELEGATED REGULATION  

supplementing Directive 2014/65/EU of the European Parliament and of the Council 
with regard to regulatory technical standards for the annual publication by investment 
firms of information on the identity of execution venues and on the quality of execution 

 

www.parlament.gv.at

https://www.parlament.gv.at/pls/portal/le.link?gp=XXV&ityp=EU&inr=106813&code1=COM&code2=&gruppen=Code:C;Year:2016;Nr:3337&comp=3337%7C2016%7CC
https://www.parlament.gv.at/pls/portal/le.link?gp=XXV&ityp=EU&inr=106813&code1=RIL&code2=&gruppen=Link:2014/65/EU;Year:2014;Nr:65&comp=


 

EN
 

2 
  

EN
 

A
N

N
E

X
E

S 

A
nn

ex
 I:

 C
la

ss
es

 o
f f

in
an

ci
al

 in
st

ru
m

en
ts

 

(a
) 

Eq
ui

tie
s –

 S
ha

re
s &

 D
ep

os
ita

ry
 R

ec
ei

pt
s 

(i)
 

Ti
ck

 si
ze

 li
qu

id
ity

 b
an

ds
 5

 a
nd

 6
 (f

ro
m

 2
00

0 
tra

de
s p

er
 d

ay
) 

(ii
) 

Ti
ck

 si
ze

 li
qu

id
ity

 b
an

ds
 3

 a
nd

 4
 (f

ro
m

 8
0 

to
 1

99
9 

tra
de

s p
er

 d
ay

) 

(ii
i) 

Ti
ck

 si
ze

 li
qu

id
ity

 b
an

d 
1 

an
d 

2 
(f

ro
m

 0
 to

 7
9 

tra
de

s p
er

 d
ay

) 

(b
) 

D
eb

t i
ns

tru
m

en
ts

  

(i)
 

B
on

ds
 

(ii
) 

M
on

ey
 m

ar
ke

ts
 in

st
ru

m
en

ts
 

(c
) 

In
te

re
st

 ra
te

s d
er

iv
at

iv
es

 

(i)
 

Fu
tu

re
s a

nd
 o

pt
io

ns
 a

dm
itt

ed
 to

 tr
ad

in
g 

on
 a

 tr
ad

in
g 

ve
nu

e 

(ii
) 

Sw
ap

s, 
fo

rw
ar

ds
, a

nd
 o

th
er

 in
te

re
st

 ra
te

s d
er

iv
at

iv
es

 

(d
) 

cr
ed

it 
de

riv
at

iv
es

 

(i)
 

Fu
tu

re
s a

nd
 o

pt
io

ns
 a

dm
itt

ed
 to

 tr
ad

in
g 

on
 a

 tr
ad

in
g 

ve
nu

e 

(ii
) 

O
th

er
 c

re
di

t d
er

iv
at

iv
es

 

(e
) 

cu
rr

en
cy

 d
er

iv
at

iv
es

 

(i)
 

Fu
tu

re
s a

nd
 o

pt
io

ns
 a

dm
itt

ed
 to

 tr
ad

in
g 

on
 a

 tr
ad

in
g 

ve
nu

e 

www.parlament.gv.at



 

EN
 

3 
  

EN
 

(ii
) 

Sw
ap

s, 
fo

rw
ar

ds
, a

nd
 o

th
er

 c
ur

re
nc

y 
de

riv
at

iv
es

 

(f
) 

St
ru

ct
ur

ed
 fi

na
nc

e 
in

st
ru

m
en

ts
 

(g
) 

Eq
ui

ty
 D

er
iv

at
iv

es
 

(i)
 

O
pt

io
ns

 a
nd

 F
ut

ur
es

 a
dm

itt
ed

 to
 tr

ad
in

g 
on

 a
 tr

ad
in

g 
ve

nu
e 

(ii
) 

Sw
ap

s a
nd

 o
th

er
 e

qu
ity

 d
er

iv
at

iv
es

 

(h
) 

Se
cu

rit
iz

ed
 D

er
iv

at
iv

es
 

(i)
 

W
ar

ra
nt

s a
nd

 C
er

tif
ic

at
e 

D
er

iv
at

iv
es

 

(ii
) 

O
th

er
 se

cu
rit

iz
ed

 d
er

iv
at

iv
es

 

(i)
 

C
om

m
od

iti
es

 d
er

iv
at

iv
es

 a
nd

 e
m

is
si

on
 a

llo
w

an
ce

s D
er

iv
at

iv
es

 

(i)
 

O
pt

io
ns

 a
nd

 F
ut

ur
es

 a
dm

itt
ed

 to
 tr

ad
in

g 
on

 a
 tr

ad
in

g 
ve

nu
e 

(ii
) 

O
th

er
 c

om
m

od
iti

es
 d

er
iv

at
iv

es
 a

nd
 e

m
is

si
on

 a
llo

w
an

ce
s d

er
iv

at
iv

es
 

(j)
 

C
on

tra
ct

s f
or

 d
iff

er
en

ce
 

(k
) 

Ex
ch

an
ge

 tr
ad

ed
 p

ro
du

ct
s (

Ex
ch

an
ge

 tr
ad

ed
 fu

nd
s, 

ex
ch

an
ge

 tr
ad

ed
 n

ot
es

 a
nd

 e
xc

ha
ng

e 
tra

de
d 

co
m

m
od

iti
es

) 

(l)
 

Em
is

si
on

 a
llo

w
an

ce
s 

(m
) 

O
th

er
 in

st
ru

m
en

ts
 

www.parlament.gv.at



 

EN
 

4 
  

EN
 

A
nn

ex
 II

 
T

ab
le

 1
 

C
la

ss
 o

f I
ns

tru
m

en
t 

 
N

ot
ifi

ca
tio

n 
if 

<1
 a

ve
ra

ge
 

tra
de

 p
er

 b
us

in
es

s d
ay

 in
 th

e 
pr

ev
io

us
 y

ea
r 

Y
 / 

N
 

To
p 

fiv
e 

ex
ec

ut
io

n 
ve

nu
es

 
ra

nk
ed

 in
 te

rm
s o

f t
ra

di
ng

 
vo

lu
m

es
 (d

es
ce

nd
in

g 
or

de
r)

 

Pr
op

or
tio

n 
of

 
vo

lu
m

e 
tra

de
d 

as
 

a 
pe

rc
en

ta
ge

 o
f 

to
ta

l i
n 

th
at

 c
la

ss
 

Pr
op

or
tio

n 
of

 
or

de
rs

 e
xe

cu
te

d 
as

 p
er

ce
nt

ag
e 

of
 

to
ta

l i
n 

th
at

 c
la

ss
 

Pe
rc

en
ta

ge
 o

f 
pa

ss
iv

e 
or

de
rs

 
Pe

rc
en

ta
ge

 o
f 

ag
gr

es
si

ve
 o

rd
er

s 
Pe

rc
en

ta
ge

 o
f 

di
re

ct
ed

 o
rd

er
s 

N
am

e 
an

d 
V

en
ue

 Id
en

tif
ie

r 
(M

IC
 o

r L
EI

) 
 

 
 

 
 

N
am

e 
an

d 
V

en
ue

 id
en

tif
ie

r 
(M

IC
 o

r L
EI

) 
 

 
 

 
 

N
am

e 
an

d 
ve

nu
e 

id
en

tif
ie

r 
(M

IC
 o

r L
EI

) 
 

 
 

 
 

N
am

e 
an

d 
ve

nu
e 

id
en

tif
ie

r 
(M

IC
 o

r L
EI

) 
 

 
 

 
 

N
am

e 
an

d 
ve

nu
e 

id
en

tif
ie

r 
(M

IC
 o

r L
EI

) 
 

 
 

 
 

 

www.parlament.gv.at



 

EN
 

5 
  

EN
 

 

T
ab

le
 2

 

C
la

ss
 o

f I
ns

tru
m

en
t 

 
N

ot
ifi

ca
tio

n 
if 

<1
 a

ve
ra

ge
 

tra
de

 p
er

 b
us

in
es

s d
ay

 in
 th

e 
pr

ev
io

us
 y

ea
r 

Y
 / 

N
 

To
p 

fiv
e 

ex
ec

ut
io

n 
ve

nu
es

 
ra

nk
ed

 in
 te

rm
s o

f t
ra

di
ng

 
vo

lu
m

es
 (d

es
ce

nd
in

g 
or

de
r)

 

Pr
op

or
tio

n 
of

 
vo

lu
m

e 
tra

de
d 

as
 

a 
pe

rc
en

ta
ge

 o
f 

to
ta

l i
n 

th
at

 c
la

ss
 

Pr
op

or
tio

n 
of

 
or

de
rs

 e
xe

cu
te

d 
as

 p
er

ce
nt

ag
e 

of
 

to
ta

l i
n 

th
at

 c
la

ss
 

Pe
rc

en
ta

ge
 o

f 
pa

ss
iv

e 
or

de
rs

 
Pe

rc
en

ta
ge

 o
f 

ag
gr

es
si

ve
 o

rd
er

s 
Pe

rc
en

ta
ge

 o
f 

di
re

ct
ed

 o
rd

er
s 

N
am

e 
an

d 
V

en
ue

 
Id

en
tif

ie
r(

M
IC

 o
r L

EI
) 

 
 

 
 

 

N
am

e 
an

d 
V

en
ue

 
id

en
tif

ie
r(

M
IC

 o
r L

EI
) 

 
 

 
 

 

N
am

e 
an

d 
ve

nu
e 

id
en

tif
ie

r(
M

IC
 o

r L
EI

) 
 

 
 

 
 

N
am

e 
an

d 
ve

nu
e 

id
en

tif
ie

r(
M

IC
 o

r L
EI

) 
 

 
 

 
 

N
am

e 
an

d 
ve

nu
e 

id
en

tif
ie

r(
M

IC
 o

r L
EI

) 
 

 
 

 
 

 

www.parlament.gv.at



 

EN
 

6 
  

EN
 

 

T
ab

le
 3

 

C
la

ss
 o

f I
ns

tru
m

en
t 

 
N

ot
ifi

ca
tio

n 
if 

<1
 a

ve
ra

ge
 

tra
de

 p
er

 b
us

in
es

s d
ay

 in
 th

e 
pr

ev
io

us
 y

ea
r 

Y
es

 / 
N

o 

To
p 

5 
V

en
ue

s r
an

ke
d 

in
 

te
rm

s o
f v

ol
um

e 
(d

es
ce

nd
in

g 
or

de
r)

 

Pr
op

or
tio

n 
of

 v
ol

um
e 

ex
ec

ut
ed

 a
s a

 p
er

ce
nt

ag
e 

of
 

to
ta

l i
n 

th
at

 c
la

ss
 

Pr
op

or
tio

n 
of

 o
rd

er
s e

xe
cu

te
d 

as
 p

er
ce

nt
ag

e 
of

 
to

ta
l i

n 
th

at
 c

la
ss

 

N
am

e 
an

d 
V

en
ue

 
Id

en
tif

ie
r(

M
IC

 o
r L

EI
) 

 
 

N
am

e 
an

d 
V

en
ue

 
id

en
tif

ie
r(

M
IC

 o
r L

EI
) 

 
 

N
am

e 
an

d 
ve

nu
e 

id
en

tif
ie

r(
M

IC
 o

r L
EI

) 
 

 

N
am

e 
an

d 
ve

nu
e 

id
en

tif
ie

r(
M

IC
 o

r L
EI

) 
 

 

N
am

e 
an

d 
ve

nu
e 

id
en

tif
ie

r(
M

IC
 o

r L
EI

) 
 

 

 

www.parlament.gv.at




