Changelog for GPW_WATS_2.01_Native_Order_Gateway_ Specification_v1.7.5_vs_v1.7.10

3. DOCUMENT HISTORY

1.7.6-1.7.9 Mo changes in the document.
1.7.10 03.06.2026 Section 5.2.2 Recovery mode has been updated

Section 5.2.3 Recovery Mode (DR Scenario / BCP Plan) has been added
Section 5.3 Message Throttling - the measurement period has been updated

Detailes:

5.2.2

5.2.2. RECOVERY MODE

When the primary Gateway is unavailable for a long period (minimum 15 seconds), the procedure to switch
to a secondary could be launched. It is a business decision of Exchange Member. The connection is
established with the same login parameters but on a new |P address and a port number. After logging in,
business messages are synchronized in the same manner as in the first case (i.e. failover mode). In case.
during logging to site B, there is still open session remaining in Site A it will be closed and subseguently
session in site B will be established. The diagram below shows such a situation. Exchange Member should
number subsequent application messages in accordance with the sequence number received in the
LoginResponse (the nextExpectedSeqNum field).




5.2.3

5.2.3. RECOVERY MODE (DR SCENARIO / BCP PLAN)

In the event of DR scenario. announced by GPW. the full restoration of the message state is necessary on
the side of the Exchange Member. The nextExpectedSegNum field in the L ogin message should be set to
i, which will enable the recovery of the entire state of messages received from WATS System.
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5.3

5.3. MESSAGE THROTTLING

The throttling parameters are configurable at Gateway service as follows:

*  The business limit level is configured for each connection and depends on the level of service
provision agreed upon between System Operator and the Exchange Member. The measurement
period - last 262 seconds.

s  The technical limit level is configured as an internal gateway parameter and is set to 5000
messages per second. The measurement period - last 100 milliseconds.




Changelog for_ GPW_WATS_2.02_FIX_Order_Gateway_ Specification_v1.7.5_vs_v1.7.10

3. DOCUMENT HISTORY

1.7.6-1.7.9 Mo changes in the document.

1.7.10 03062026 Section 5.2 Message Throttling - the measurement period has been changed

Section 6.5.2 Recovery mode has been updated

Section 5.2 Message Throttling — the measurement period has been changed
Section 6.5.2 Recovery mode has been updated

Detailes:

5.2

5.2. MESSAGE THROTTLING

«  The throttling parameters are configurable at Gateway service as follows:

*  The business limit level is configured for each connection and depends on the level of
service provision agreed upon between System Operator and Exchange Member. The
measurement period - last 62 seconds.




6.5.2

6.5.2. RECOVERY MODE

When the primary Gateway is unavailable for a long periocd (minimum 15 seconds), the procedure to switch
to a secondary could be launched. In such a situation the connection should be established with the same
FIX Session (i.e. SenderComplD, TargetComplD and BeginString) parameters but on a new IP address and
a port number.

In the recovery mode, it is necessary to fully restore the message state on Exchange Member's side.

The sequence number of the restored messages may differ from those obtained from the previously used
gateway. Data consistency on Exchange Member's side should be maintained at the level of business
identifiers such as CliOrdld, Orderld, Tradeld, TradeReportlD, QuotelD.

Exchange Member will set the Logon message with MsgSegNum and NextExpectedMsgSegNum set to 1
and begin the login process with a zero state of their received messages storage. The Logon from the
gateway side will contain NextExpectedMsgSegNum set to the expected value. Exchange Member should
set their sequence number to the one indicated in the Logon message received from the gateway. This is
accomplished by sending a SequenceReset message.

Exchange Member will receive the complete state of messages from the gateway and will be able to
continue operations.

In case of further connection issues, please contact the System Operator.

Please note that in case Gateway Member uses the CoD mechanism and disconnects without a logout
message, which is natural for most failures, orders are cancelled (see section Cancel On Disconnect) but
only in case there was no FIX Order Gateway failure. In case there was FIX Order Gateway or overal site A
failure CoD mechanism will not be triggered.

In case. during logging to site B. there is still open Fix session remaining in Site A it will be closed and
subseqguently FIX session in site B will be established.




Changelog for GPW_WATS_3.01_Market_Data_Protocol v1.7.5 vs_v1.7.10.pdf

3. DOCUMENT HISTORY

1.7.6-1.7.

03062026

Mo changes in the document

782 ProductSummary - better description of the encryption features of the
message and the use of the market attribute.

7.14. Sequence Of Meassages In Auctions -table updated to make clear that
OrderExecute messages are not generated for transactions which happen during
auctions.

7263 COrderExecute and Trade — Clarified that OrderExecutes are published for
passive orders only and not for aggressive orders.

1122 The Sequence Of Messages In An Aggressor Scenario — no OrderExecutes
are published for the hidden part of an lceberg aggressed by an incoming order.

11.6.3. Aggressive Order Removes Peak And Part Of Hidden Quantity - Table
corrected. OrderExecute does not come out for the hidden part of the lceberg.

1164 Aggressive Order Removes Peak And Hidden Quantity - Table corrected.
OrderExecute does not come out for the hidden part of the lceberg.

Detailes:

7.1.4

7.1.4.

SEQUENCE OF MESSAGES IN AUCTIONS

InstrumentStatusChange | oy n9° Of Market B T

Trade

Switching into another Market Phase after
Unerassing (Continuous Trading or Auction).

Phase thisrressage-Please nete that ne Evesution
e e e
fmam ey ne

Enriched Trade reports from the auction follo

Trade

Elease note that no Execution reports
{OrderExecute) are generated for auctions.

7.8.2.



7.8.2. PRODUCTSUMMARY

ProductSummary presents end-of-day summary statistics for a financial product. It contains enriched
summary information calculated from trading day statistics for the individual instruments stemming from
that financial product which trade under that Market model By default, it provides statistics for the CLOE,
BLOCK, CLOSS and Hybrid instruments of a single financial product on a specific MIC code. It also provides

several aoption-related statistics.

ProductSummary is axatable

ProductSummary:market i1s an indicator of the market to which the instrument belongs. The following

e —

Syl U

7.2.6.3

7.2.6.3. OrderExecute and Trade

OrderExecute is sent wm—pars—sretorecach—side—when ara pass order executes—ad—a—tr

rExecutes are not produced 5. The message refers to a

by the publicOrderld field. The execution may be full, in which case quantity=0, or partial. The 1D

related Trade is provided by executionld.

OrderExecute is published immediately upon a match. Trade differs from CrderExecute in that if

official record of the transaction and appears with a slight delay due to its size and contents

ute","version" :4896, "seqNum’
", "sourceTimestamp" :

, isEncrypted” :false,"encryptionOffset” "encryptic
"streamId":0}, "quantity"”:0,"instrumentId" : 4669

licOrderId":11, "exec :1, "executionPrice" ;135606000
tity":11}

Thefirstefbws OrderExecute messages inform of an execution in PKN Crlen shares, instrumentID-=
Crder with publicOrderld=11 executed fully (*remaining” quantity=0) at a price of 135. The trade

reported by the Trade message with tradeld-executionld=1




11.2.2

hidden part of an lceberg.

11.2.2. THE SEQUENCE OF MESSAGES IN AN AGGRESSOR SCENARIO
The general sequence of messages On Market Data in an aggressive match scenario is the following:

1. OrderExecutes are published for the passive orders hit by the aggressive order. No
OrderExecutess are/is published for the aggressor_Mo OrderExecutes are published for the

2. OrderAdd for the leftover part of the aggressive order is published. If the aggressive order is fully
filled no OrderAdd is published.

3 Trade messages conveying final trade information are published Fhe-rumberat Trade-messages
e

11.6.3. AGGRESSIVE ORDER REMOVES PEAK AND PART OF HIDDEN QUANTITY

The messages from this order flow are shown in the next table.

Message flow on WATS Market Data

11.6.3
Step Message
1 OrderAdd
2 OrderExecute
3 OrderExecute
#+ e
54 Trade

Message Details

MN/A

NAA

Message-OrderExecute
Quantity=0
PublicCrderld=101
Executionld=40
ExecutionPrice=200
ExecutionQuantity=100

Message=Trade
Price=200
Quantity=100
Tradeld=40

Note

OrderAdd for the aggressive
buy limit is suppressed
torder 1600

OrderExecute attendant to
the aggressive order is
suppressed (order 160).

OrderExecute related to the
execution of the peak (order
101).

The peak is exhausted and
Quantity=0.

Trade message for the
partial execution of peak.




11.6.4

11.6.4. AGGRESSIVE ORDER REMOVES PEAK AND HIDDEN QUANTITY

The messages from this order flow are shown in the next table.

Message flow on WATS Market Data

Step

Message

OrderAdd

OrderExecute

OrderExecute

Message Details

M A

M A

Message=OrderExecute
Quantity=0
PublicOrderld-101
Executionld=50
ExecutionPrice=-200
ExecutionQuantity-100

Note

OrderAdd for the aggressive
buy limit is suppressed
lorder 160).

OrderExecute attendant to
the aggressive order is
suppressed (order 160).

OrderExecute related to the
execution of the peak lorder
101).

The peak is exhausted and
Quantity=0.
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3. HISTORIA DOKUMENTU

1.3 02.06.2026

Rozszerzenis opisu w rozdziale 5 Disaster

Recovery:

Ujednolicono | doprecyzowano zasady

dziatania w scenariuszach DR,
Wskarano ZCPD jako jedyne Zrodio

aktualneqgo i referencyjneqo stanu rynku.
Uporzadkowano sekwencie dziatan GPW

tkomunikacia, przetaczenie, anulacje
wrnowienie/rozliczenie).
Doprecyzowano zasady uniewazniania

transakcii i zlecen.

Okreslono stan systemu po przetaczeniu

taktualne kursy, puste arkusze).

Wzmocniono gwarancie spoinosci Marke

Data i obowiazki uczestnikow




- uniewaznieniem - decyzjg Zarzadu GPW - wszystkich transakcji po czasie wskazanym
w komunikacie GPW,

- staniem komunikatéw anulujacych (anulat) dla transakeji zawartych po uruchomieniu ZCPD

lub przeniesionych do ZCPD w trakcie awarii, po czasie ostatniej transakcji uznanej za wazna,

- anulowaniem wszystkich zlecen aktywnych po uruchomieniu systemu transakcyinego

w ZCPD.

- umozliwieniem nawiazywania potaczen =z systemem transakcyjnym GPW uruchomionym

w ZCPD,

- okresleniem gotowosci Cztonkdw Gietdy do wznowienia notowan,

- okresleniem godziny wznowienia notowan albo podjeciem decyzji o rozliczeniu sesji bez

wznawiania notowan w ZCPD.

Stan systemu transakeyjnego GPW uruchomionego w ZCPD obejmuije :

- stan kursow dla instrumentéw zgodny dostepnym w SNAPSHOT Market DATA oraz w danych
dostarczonych w pliku awaryjnym

- puste arkusze zlecen

51.1. MARKET DATA

GPW gwarantuie ze komunikaty do agodziny  ostatnie] transakcii poddans] w komunikacji GPW

przewidzianej_planem awaryjnym, beda zgodne zarowno co do zawartosci merytorycznej jak i kolejnych
numerow sekwencyjnych.

Wszystkie koleine komunikaty beda posiadaty numery zgodne z protokotami Market Data a ich zawartosc
bedrie odpowiadata jedynemu aktualnemu stanowi aplikacii transakeyjnej uruchamianej w ramach planu
awaryjnego w JCPD.

Aplikacie klienckie. po przetaczeniu do osrodka zapasowego GPW (ZCPD), powinny bazowac wytgcznie na

danych rynkowych z tego osrodka i na ich podstawie odbworzyc zbudowad) aktualny stan rynku, zgodnie
z obowiazujacymi, wewnetrznymi procesami przetwarzania danych.

GPW gwarantuje, ze wszystkie komunikaty wystane do momentu preetaczenia systemu zgodnie z planem
awaryinym — ti. do chwili preetworzenia ostatnie| transakcli w_systemie podstawowym — beda spajne

zarowno pod wzagledem tresci merytoryvezne). jak | numeracii sekwencyine].

Wezystkie koleine komunikaty beda posiadaty numery sekwencyjne zgodne z protokotami Market Data
aich zawartosc bedzie odzwierciedlata jedyny aktualny stan aplikacji transakcyine] uruchomionej
w ramach planu awaryjinego w ZCPD.

RPOCEDURA PRZYWROCENIA KOMUNIKACJI w obszarze MARKET DATA-
- przetaczenie na strumien danych rynkowych dystrybuowany z ZCPD zgodnie z parametryzacja
techniczng

Wykonie podtaczenia zgodnie z :

GPW \WATS 3.01 Market Data Protocol pkt.: 4.3




5131512, BIN

Procedura odtworzenia kemunikacji w svtuacii uruchomienia scenariusz DR dla portu BIM opisana jest

w dokumencie:

GPW WATS 2.01 Native Order Gateway Specification pkt.: 5.2.3. Recovery Mode (DR scenario / BCP
Plan)

Procedura ma zastosowanie zawsze po uruchomieniu procedur DR po stronie GPW.

51.3.  FIX

Procedura odtworzenia komunikacji w sytuacji uruchomienia scenariusz DR dla portu FIX opisana jest
w dokumencie:

GPW \WATS 2.02 FIX Order Gateway Specification (FIX 5.0) pkt.: 6.5.2.1.

Procedura ma zastosowanie zawsze po uruchomieniu procedur DR po stronie GPW.




20260602-BCP_Guildelines_v.1.3.pdf

3. DOCUMENT HISTORY

Extension of the description in Chapter 5 -
Disaster Recovery:

+__The principles governing DR scenarios have
been standardized and clarified.

BDC has been designated as the single
source of the current and reference market
state.

The sequence of GPW actions has been
structured {communication, switchowver

i3 02/06/2026 cancellations, resumption/settlement).

The rules for cancelling trades and orders
have been refined.

The system state after switchover has been
defined (current prices, empty order books).

+_ Guarantees of Market Data consistency and

participant obligations have been
strengthened.




5. DISASTER RECOVERY -FAILURE SCENARIOS

5.1 MARKET DATA AND FIX/BIN CONNECTIONS

Due to the potential diversity of failures within DR scenarios (section 4.3.2). which may be triggered only in
the event of large-scale incidents with significant impact on GPW [T systems, it is necessary to ensure the
reliability and auditability of the trading session state processed or settled using the resources of the GPW
backup site (Backup Data Center BDC)

Therefore. all systems connected to GPW systems, during the restoration of critical services. must treat the

state of systems running in BDC as current and authoritative, both for the continuation of trading and

settlement of the trading session. as well as—depending on the scenarno—solely for settlement purposes.

The activation of DR scenarios, confirmed by full operational communication fromm GPW, results in the
following sequence of information and actions on the GPW side:

« notification of the incident and activation of the DR scenario.

»  execution of the switchover procedure to BDC

s initiation of processes restoring the trading system functionality in BDC

s determination of the time of the last valid transaction executed prior to the incident,

* _invalidation, by decision of the GPW Management Board. of all transactions after the time indicated

in the GPW communication.

s sending annulment messages (anulats) for transactions executed after the activation of BDC or
transferred to BDC during the incident, following the last transaction considered valid

s cancellation of all active orders after the trading system is launched in BDC,

s enabling connectivity to the GPW trading system operating in BDC,

®*  determination of Exchange Members' readiness to resume trading

s determination of the trading resumption time or a decision to settle the session without resuming
trading in BCD.

State of the GPW trading system launched in BDC:

* _instrument prices consistent with SNAPSHOT Market Data and data provided in the emergency
file.

s empty order books.

The activation of DR scenarios, confirmed by full operational communication fromm GPW, results in the

following sequence of information and actions:




» _ notification of the incident and activation of the DR scenario

& initiation of the switchover procedure to BDC.

* __ launch of processes restoring trading system functionality in BDC.

& determination of the time of the last valid transaction executed prior to the incident

*  invalidation—by decision of the GPW Management Board—of all transactions after the time

indicated in the GP'W communication.

*  sending cancellation messages for transactions executed after the activation of BDC or transferred

during the incident after the last valid transaction,

+ cancellation of all active orders after the trading system is launched in BDC,

* _ enabling connections to the GPVY trading system operating in BDC.

& determination of Exchange Members' readiness to resume trading.

*  determination of the time of trading resumption or a decision to settle the session without
resuming trading in BOC.

State of the GPW trading system in BDC includes:

& instrument prices consistent with SNAPSHOT Market Data and emergency file data,

+  empty order books.

5.1.1. MARKET DATA

GPVWY guarantees that messages up to the time of the last transaction included in the emergency

communication will be consistent both in content and in seqguential numbering.

All subseguent messages will maintain sequence numbers compliant with Market Data protocols, and their
content will reflect the sinale, current state of the trading application running under the DR plan in BDC.

Client applications. after switching to the GPW backup site (BDC), should rely exclusively on market data

from that site and. based on it reconstruct the current market state in line with their internal data

processing procedures.

GPVY guarantees that all messages sent before the system switchover in accordance with the DR plan—
Le. until the last transaction is processed in the primary system—will be consistent in both content and

sequence numbering.

All subseqguent messages will have sequence numbers compliant with Market Data protocols, and their
content will reflect the current state of the trading system running in BDC.




Procedure for restoring communication in the Market Data area:

* _ switch to the market data stream distributed from BDC in accordance with technical configuration.

Connection should be established in accordance with:
GPWOWATS 3.01 Market Data Protocol, section 4.3

5.1.2. BIN

The procedure for restoring communication in @ DR scenario for the BIN port is described in:
GPW WATS 2.01 Mative Order Gateway Specification. section 523 (Recovery Mode — DR scenario / BCP
Plan).

This procedure always applies after DR procedures are activated by GPW.

5.1.3. FIX

The procedure for restoring communication in_a DR scenario for the FIX port is described in:
GPW \WATS 2.02 FIX Order Gateway Specification (FIX 5.0). section 6521

This procedure always applies after DR procedures are activated by GPW.




