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1. EISArQrH / INTRODUCTION

To mapov Keipevo anotelel évav 06nyo mou Ba meplhapPBadvel ta otadla kat 6An tTnv
anoapaitntn mAnpodopia mou anatteital wote €vag napoxog mAnpodopnong (Data
Vendor) 1} éva MéAog va ouvoebet:

e 010 SoKLAOTIKO cuotnua Alampaypdtevong (ebefng «UAT») A
e OTO MAPAYWYLKO cUOTNUA AlATpayUATEUCNG

™¢ Ayopag A¢lwv kat Mapaywywv, péow APl (pe ODL 1) FIX mpwtdkoAAo) f/kal HEow
¢ client epapuoyng, ORAMA.

ITa mapaKatw kepaAata mepAapPavovtal avaAluTika OAEC oL amapaitnTteg odnyieg
ouvéeongc.

The present document is a guide which includes the phases and the necessary
information needed for a Data Vendor or a Member to be connected:

e to the shadow trading system (“UAT”), or
e to the production trading system

of Cash and Derivatives Market, through API (via ODL or FIX protocol) or through the
end client application, ORAMA.

In the next paragraphs, all connectivity instructions are described in detail.
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2. 2YNAEZIMOTHTA MEAQN / MEEMBERS” CONNECTIVITY SCHEME

H mapakdtw ekova amelkovilel tn ouvdeouotnTa Twv MeAwv He To XpNUATLOTHPLO
ABnvwv.

The following picture abstractly depicts the offered means of Members’ connectivity
ATHEX can offer to its Members:
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Figure 1: Yrmodoun dtacuvéeong / Connectivity infrastructure

Ot evaAAakTikol Tpomot ouvdeang oto OASIS Trading System £xouv wg €€AG:
e Méow APl (ATHEX GW) pe tn xprjon ODL mpwtokoAAou
e Méow APl (ATHEX GW) pe tn xprion FIX mpwtokoAAou
e Méow tn¢ client epappoyng mou dtabétel to Xpnuatiotplo ABnvwv ota MéAn
tou (ORAMA)

The various ways of connection to the OASIS Trading System of Cash and Derivatives
markets are as following:

e Through API (ATHEX GW) by using ODL protocol

e Through API (ATHEX GW) by using FIX protocol

e Through Client application (ORAMA)
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3. JYNAESH MEzQ ATHEX GATEWAY / CONNECTION VIA ATHEX
GATEWAY

To nmapov keddaAato meplhappavel 0An tnv anapaitntn nAnpodopia avadopika pe
Vv ouvdeon oto cvotnua dlampaypateuong OASIS Kal TNV eKTEAECN cuvaAAaywV
Héow Tou ATHEX GW.

This chapter contains the necessary information regarding the connection to the
ATHEX Trading System, order routing and trading via the ATHEX GW solution.

3.1 MepPIrPA®H ATHEX GW / ATHEX GW AT A GLANCE

O ATHEX GW eival to obotnuo péow tou omoiou yivetal n StaBifaocn evioAwv oto
NAEKTPOVIKO cuoTnUa SLampayUAateuons. ZUYKEKPLUEVA, HEOw Ttou ATHEX GW
ETUKOLWVWVOULV oL APl epappoyEg Twv MeAwv pe To cuotnpa dtampaypateuvong (OASIS)
TIPOKELUEVOU VO ELOAYOUV EVTOAEG, va eKTEAECOUV CUVOAAQYEG Kol va AdBouv ta
anapaitnta pnvopota enBepaiwong/andoppunc.

Onwg ¢aivetal kot oto mponyoUuevo oxnpa, o ATHEX GW umootnpilet &uo
S10POPETIKA TIPWTOKOAAX ETILKOLVWVIAG:

e To Order Data Link (ODL) protocol to onoio €xeL avamntuxBet and to XA

e To 61eBvég FIX V4.4 protocol

Ta amattoUpeva EAAXLOTA TEXVIKA XOpaKTNPLOTIKA Tou ATHEX GW avadépovtal otov
TIAPOKATW TTiVaKaL:

Xapaktnplotkd / Specifications

Processor Intel XEON 4 cores
Memory 4 GB for ODL - 8GB for FIX
CD-ROM Drive SATA
HD Controller 2 channel, RAID -1 support
HD 2x120GBSSD, RAID-1
Network card 2 x 1 Gbps Ethernet, RJ-45
Graphics card SVGA resolution

Power supply 2 Hot Plug Redundant Power Supplies
Operating System e MS Windows Server 2008 R2 x64bit
e MS Windows Server 2012 R2 x64bit
e MS Windows Server 2016 x64bit

Ita emopeva Kedpalala epLypadpovTal Ta KELPEVA KoL Ol BAOLKEC 08NYLeG TTOU TIPEMEL
va akoAouBnoel éva MEAoG avadopLkd HE TIG Tapamavw emhoyEg Stacuvdeonc.
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The ATHEX GW is the main order routing service. It is actually a server via which the
trading application (API) of a member can communicate with the OASIS in order for
the member to be able to route orders and perform trades and receive back all the
relevant confirmation/reject messages.

As it is obvious from the previous scheme, ATHEX GW supports two kinds of protocols
for this communication:

e The ATHEX native API, which is called Order Data Link (ODL) protocol

e The FIX V4.4 protocol

The necessary minimum technical specifications of ATHEX GW can be found in the
table above.

The essential instructions (information and documentation) a Trading Member should
follow in order to proceed with one of the two abovementioned options are covered
in the following chapters.

3.2 ANANTY=H &  ErKATAsTAsH / DEVELOPMENT &
INSTALLATION

KaBe MéNog to omoio emiBupel tn oUvEeoH Tou 0TO CUOTNUA SLATTPAYUATEUCNG LECW
tou ATHEX GW mnpémnel va gykataotroel tov ATHEX GW oto UAT nepitBdaAlov, va
OAOKANPWOEL TOUG EAEYXOUC TTOU amattouvtal pe Baon tnv MiFID Il kal otn cuvéxela
va nipofel otig avtiotolyeg Stadikaoieg yla To mapaywyLko mepBAaiiov.

Ye kaBe mepintwon, ot Texvikol umevBuvol Twv MeAwv odeilouv va akolouBricouv
TIG TapakATW GACELG:

Apxikn @aon: Kabe MENog mpémel va SnAwoeL To evOLAPEPOV TOU HE TN CUUMARPWON
KL artooTtoAn tn¢ tumonownpévng dpopuag «Technological services Form». H ¢opua
anootéMeTal péow tou Service Desk?, arnd tov texvikd unevBuUvo Tou £xel SNAWOEL
t0 MéAog otn Dopua Ztoxeiwv MeAoug. Itn ouvexela, to MeEAog AauPavel to
«Installation form» pe TI¢ avaykaie¢ mMAnpodopilec yla TNV MAPOUETPOMOLNGN TOU
ATHEX GW oto UAT.

®@aon Mpostowuaociac: Noapapetpomnoinon KL eykataotacn tou ATHEX GW. Ta oXeTIKA
Brpata avadEpovtal oTo MapaKATW KEIpeEvVa:
1. obényieg mposetolpaciag Kol TOPOUETPOMOINONG TOU AELTOUPYLKOU
cuotuatog tou ATHEX GW (ebw)
2. obnyieg eykatdotaong ATHEX GW Server kat ODL Client teppatikwy pe
Baon to «Installation form» (£dw)

! Issue Type: 05. How to get access > ATHEX GW (API)
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3. Aoylopikd tou ATHEX GW Server (gdw)
4. Aoylopko tou ATHEX GW Client (edw)

@aon Avarttuéng: Avarmtuén tng APl ebappoynig tou Méhoug:

1. avoAutikd keipevo avamtuéng tng APl edappoyng tou MEAoug kal thv
ouvbeon tou oto cuvotnua Stampayudtevong (e6w). To kedpdAawo 4
avadpépetal otn ouvdeon péow ODL protocol kat to kepdAato 5 otn
ouvbeon péow FIX.

Metd tnv oAokAnpwaon Twv mapanavw Gacewv, To MENOG Umopel va eKTEAECEL Eva
oUVOAO QMo ZevdAplo TIPOKELWMEVOU va eTPEBALWOEL TNV EMLTUXA QVATTTUEN TNG
epapuoyn¢ tou KL ev ouvexela va attnBel tnv ouvdeor) tou oto meplBaliov

TOPAYWYNAG.

Ka®’ 6An tn Siapkela tng mapandavw Stadikaciag, to MENOG UMOPEL va EMUKOLWVWVEL
HE To Xpnuatiotiplo ABnvwy yla kabe Sieukpivion n mpoobetn mAnpodopia, LEow
Tou Service Desk?.

Znuewwvetal ott ue Baon tov Kavoviouod kat Ti¢ AmO@AOEL; ToU Xpnuatiotnpiou
AOnvwyv kadwc kat tic Stadikaoiec tou XA, o umeuBuvoc KavovioTtikn¢ ZUupuoppwonc
opeidet va SnAwoet 6tL to MéAoc3:
i. moapéxeltnv untnpeaio AMA (f AmEMA) o€ meAdteg Tou
ii.  ektedel adyopiOuikéc ouvaAdayéc (ko va amooteidel meplypapn twv
aAyopiGuwv mou Sa xpnotuornoioet)
iii.  aokel TEYVIKN KATAPTIONG aAyoptOuikwy cuvaAlaywv o uYnAn cuxvotTnta

The ATHEX Trading member that wishes to connect to OASIS Trading system via ATHEX
GW should follow the below steps for its activation in UAT environment before its
activation in OASIS production environment:

Initial phase: Member has to express its interest by filling in and sending the
standardized “Technological Services Application Form”. The form should be send via
Service Desk? from the IT responsible person that Member has declared via Member’s
profile Form. Subsequently, the Member will receive an “Installation Form” with the

2 |ssue Type: 02. TRADING related = Connectivity Problems via ATHEX GW
Issue Type: 02. TRADING related = Installation / Configuration of ATHEX GW
Issue Type: 02. TRADING related > Technical Questions on ODL / FIX protocol
3 Issue Type: 02. TRADING related - Type of Activity Declaration

Issue Type: 02. TRADING related - Algorithms Declaration

4 Issue Type: 05. How to get access = ATHEX GW (API)
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relevant parameters (i.e. IPs, passwords, usernames etc.) needed in order to install

and parameterize the ATHEX GW.

Preparation phase: Parameterization and installation of the operating system of
ATHEX GW:
1. Instructions for preparation and parameterization of the operating system
and the relevant network configuration of ATHEX GW (here)
2. Installation instructions of ATHEX GW Server and ODL Client API terminals
according to the “Installation Form” (here)
3. Software of ATHEX GW Server (here)
4. Software of ATHEX GW Client (here)

Development phase: Development of member’s API:
1. Detailed development document of Members’ API regarding their
connection to the trading system (here). The chapter 4 refers to the
connection via ODL protocol and the chapter 5 to the connection via FIX.

After the successful implementation and completion of the above phases, its
suggested, the trading Member to execute a set of scenarios which will verify its IT
and Business readiness to start functioning at the Production environment.

During the whole process mentioned above, Member can raise a ticket in ATHEX
Service Desk® for any assistance they may require.

Please note that according to ATHEX Rulebook and relevant resolutions, the
Compliance should declare if the Trading Member®:
i.  Provides DMA services to its clients
ii.  Performs algorithmic trading (and to provide a detailed description of its
ALGOs)
iii. ~ Performs High Frequency Trading (HFT) activity

5 Issue Type: 02. TRADING related = Connectivity Problems via ATHEX GW
Issue Type: 02. TRADING related - Installation / Configuration of ATHEX GW
Issue Type: 02. TRADING related = Technical Questions on ODL / FIX protocol
6 ssue Type: 02. TRADING related - Type of Activity Declaration

Issue Type: 02. TRADING related = Algorithms Declaration
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4. YNAEZH ME2Q ORAMA / TRADING VIA ORAMA
Ta MéAn ta omola emiBupouv va cuvdeBouv péow tng epapuoync ORAMA, odeilouv:

1. Na €xouv e€aodalioel OtL €xouv Toulaxiotov éva (1) teppatikd cuvdedepévo Ue
T0 AlKTUO XpNuaTLOTNPLOKWY ZuvaAlaywv (AXE).

H édiwadikaoia ocuvdeonc tou ORAMA tepuatikoU Ue to AXS yiveTal oUU@WVA UE
eLOIKEC ava MéAog Siktuakeg odnyieg mou amootéAdovtal UETA Ao aitnua Tou
MéAoug, uéow tou Service Desk.

2. Na eykataotaBbel To Aoylopiko tou ORAMA o010 ev AOyw TEPUATIKO, UMWV HE
TLG 06nyleg mou eival avaptnUéVes e6w.

Ma tnv mepattépw alomoinon twv duvatotitwyv tou ORAMA, oto keipevo OASIS

Import-Export Activities mou eivat avaptnuévo 6w, meplypadetal n ypapupoypadnaon

TWV OpXElwWV Tou elodyovtal 1 mopdyovtat amdé to ORAMA kal pmopolv va

doptwbouv oto back office tou MéAouc.

To omottoUpeva €AAXLOTA TEXVIKA XOPOKTNPLOTIKA TOU TepUaTikol ORAMA
avadEPovTal OTOV MOPAKATW TIVaKAL:

Xapaktnpiotika / Specifications

Processor Intel Core or Core 2 Duo
Memory 1 GB RAM (for x32bit) or 2 GB RAM (for x64bit)
HDD 80GB SATA
Network card 100 Mbps Ethernet,RJ45
Monitor 17”
Graphics card Resolution 1024 x 768 / 72Hz
1/0 Ports 1 Standard USB 2.0 port (for use with a printer)
Operating System Windows 7 (x32 bit or x64bit)

Members that wish to connect to OASIS via an ORAMA workstation need to:

1. Ensure that they have at least one (1) terminal connected to ATHEXNet.

The connection of ORAMA terminal is realized based on network parameters
provided via the ATHEX Service Desk upon Member’s request.

2. Installation of ORAMA software according to the guidelines which are uploaded

here.

In order to further exploit the features of ORAMA, the document OASIS Import-Export
Activities (here), describes the specifications of files imported or exported that can be

uploaded to the Member’s back office.

The necessary minimum technical specifications of ORAMA workstation can be found
in the table above.
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5. DATA FEED riA MEAH / DATA FEED FOR MIEMBERS

Me OKOTO TOV EUMAOUTIONO TWV CUOTNUATWY TWV UEAWV, TTOU ouvOEovTal PE TO
OAIH:, upe Xpnuatiotnpiokn MAnpodopia (Market Data Feed) OlatiBetal
eTUMPOoOetn e€elSikeuévn UTNpEaia, n omoila mapouaotdaletol oto mopov KepaAalo.

H nmapexouevn Xpnuatiotnpakn MAnpodopia (Market Data Feed) meplhappavel tnv
TAnpodopia MPOCUVOAAAKTIKNG KoL LETACUVOAAAKTIKNG SLapAVELAG. ZUYKEKPLUEVQ,
TIAPEXOVTOL OL TIUEG KOL OL TIOOOTNTEG TWV cuVaAaywv mou Slevepyouvtal OmwG Kot
avaAuTikr TIAnpodopia yia TG EVIOAEG TTou eLoayovtal oto OAZHZ kat yla ta enimeda
TLHWV poodopdc kat {itnong (bid/ask levels).

For enhancing Member’s applications, connected to OASIS, with the appropriate
market data feed, there is an optional service, presented in this chapter.

The market data feed offers in real time detailed pre and post trade information,
including the trade prices and volumes, bid/ask levels (price and volume information)
and detailed information concerning all orders entered in the trading system.

5.1. AIAAIKAZIA ZYNAESH: / CONNECTIVITY PROCESS

H ouvéeon pe ta cuothuata tou XA ywa tqv ANdn tg XpnUatloTnpLlakng
MAnpodopiag pmopet va entteuxOel pe tnv uAomoinon twv akoAoubwv Bnudatwv:

1.  Awacuvdeon pe to XA: H Umapén piag diktuakng Avong Stacuvdeong eival
amopaitntn, yla tv petadopad tng Xpnuatiotnplakng NAnpodopiag amnod to XA
oto Mé£Aog. To MéEAog umopel va aflomolnosl tnv ouvdeon Ue To XA TOU
Slatnpetl yla TNV Aettoupyia tng ALOMPAYHATEUONG, WOTE VA EEUTINPETHOEL KAl
v Aqn ¢ NMAnpodoplag, xwplg TNV avaykn eykataotoong emmpoobetng
Slaolvdeong.

2. YMlomoinon tng texvikng mpodlaypadnig «OASIS IDS Interface Technical

Specification v 5.0.1», n omoila nepA\apPavel Tig anapaitnteg odnyieg ya va

avarntuxBei to anapaitnto interface, wote va kataotel Suvatni n dtaxeiplon tng
ETKOWVWVLAG Tou MEAou¢ e to XA yia tnv A t¢ NAnpodopiac.

3.  YMlomoinon tn¢ texvikng mpodlaypadng «OASIS IDS Market Data

Specification v5.0.3»: mepLEXeL To cUVOAO TNC amaltoUUeVNG TTAnpodopliag, os

HEYLOTO  emimedo  TEXVIKAG AETTOMEPELNG KAl ypappoypadnong tng
nmAnpodopiag, wote To MEANOG va UMOpPEL VO TNV EVOWHUATWOEL OTOL CUCTH AT
TOU KOl VO UTIOPECEL VAL TNV OELOTIOLA OEL.

Me tnv uAomoinon Twv avwTépw, To MEAOG amoktd npocBacn otnv mAnpodopia mou
TIAPAYETAL OO TA CUCTHATA TTapaywyng Kat Sokipwv tou OAZHE. H Slaxeiplon tng
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ARPNng g mAnpodopiag (onwg évapén, Stakomn AqYPng, emloyng mAnpodopiag anod
o mepBarov mopaywyns 1 SOKLUWY) EMITUYXAVETOL UE TOUG XELPLOMOUG TOU
nieplypacdel to oxetikd «OASIS IDS Interface Technical Specification v 5.0.1».

Otav 10 MEANOG €KTEAECEL TOUC QVWTIEPW XELPLOMOUG Kal AdPel tnv emBupntn
nmAnpodopia, n Stadikacio cuvdeong xel oAokAnpwOEL.

Ooov adopa véa MéEAN, n avwtépw Sladkaoia pmopetl va uAomolnBel apylkd oto
nieptBaAlov Sokipwv. Me Se6opévn TV eTLTUX] OAOKANPWGN TwV TpoavadepBEVTWY
Bnuatwyv, To MéAog unopet va emavaidfet tnv Stadikacia yia t AqPn mAnpodopia
oo to nepBaiiov mapaywyng.

In order to achieve connection to the ATHEX Data Feed Service (IOCP) and receive the
real time data feed, the following steps have to be fulfilled:

1. Establish connectivity solution: The Members may use the network
infrastructure and telecommunication circuit installed for trading, hence
no extra connectivity means are necessary.

2. Implement the Interaction protocol (OASIS IDS Interface Technical

Specification v 5.0.1): It includes the instructions in order to build and

operate the interface to the ATHEX Data Feed Service.

3. Implement the Data Feed protocol (OASIS IDS Market Data Specification
v5.0.3): It explains in detail the format and content of the market data

information transmitted via the data feed.

The ATHEX Data Feed Service offers access to the data feed of both the OASIS
production and UAT. The Member may connect, disconnect or select production or
test data feed access by using the Interaction protocol mentioned in point 2 above. If
these operations are achieved and the data reception is successful, the connectivity
process is finalized.

The aforementioned steps may take place for the test environment initially and
repeated identically for the production environment, as soon as the Member
announces ready to go to the production mode.
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6. ENIKOINQNIA / CONTACTS

MNa epwtAoelg avadoplka LE Ta MOPATIAVW, UIopeite va ansuBbuvBeite oto apuodlo
TUAUO Tou Xpnuatiotnpiov ABnvwv péow Service Desk:

https://servicedesk.athexgroup.gr/servicedesk/customer/portal/201

For any inquiries in relation to the topics described in this document, you may contact
the relevant dpt of ATHEXGroup via Service Desk:

https://servicedesk.athexgroup.gr/servicedesk/customer/portal/201
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