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Member Notice — 2026_0003
Date: 27t February 2026
Priority: Normal
Venue(s): Aquis Exchange Limited (AQXE), Aquis Exchange Europe (AQEU)

Subject: REMINDER - RTS 1 Mandatory Change: Timestamp Enhancement to
Nanosecond Precision for Market Data and ATP

Overview

Further to Member Notice 2026 0002, Aquis Exchange would like to remind customers of the
upcoming Production release this Friday 27t February 2026, effective from market open on
Monday 2" March.

Aquis will conductinternal testing in the UK and EU Production environments on Saturday 28"
February. Market data from the Production environment may still be broadcast — firms are
advised to disregard this. Any member trading sessions that connect over the weekend must
have their sequence numbers reset in preparation for the start of business Monday 2" March.

This release relates to the introduction of nanosecond-level precision for both Market Data
and ATP Order Entry in accordance with the newly introduced clock synchronisation
standards. These changes will apply to both Aquis UK and Aquis EU MTFs.

The release date follows the regulatory requirement under the amendments applicable to EU
RTSH1, details of which can be found here.

Details

1. Market Data

e The timestamp field length remains unchanged. The field will now display full
nanosecond precision, replacing the existing three static zero digits at the end of the
timestamp.

2. Order Entry

e ATP - The timestamp field length remains unchanged. The field will now display full
nanosecond precision, replacing the existing three static zero digits at the end of the
timestamp.

e Full nanosecond precision will be available across all ATP versions.

e FIX- No change to existing timestamp field.

Members, software providers, and market data recipients are advised to review this notice
and the attached ATP and Market Data specifications to determine any system impacts.



https://aqx-web-prod-s3-public-read.s3.eu-west-2.amazonaws.com/Member_Notice_2026_0002_Timestamp_Enhancement_to_Nanosecond_Precision_for_Market_Data_and_ATP_8e3a1e1899.pdf
https://gbr01.safelinks.protection.outlook.com/?url=https%3A%2F%2Feur-lex.europa.eu%2Feli%2Freg_del%2F2025%2F1246%2Foj%2Feng&data=05%7C02%7Cbspence%40aquis.eu%7C4d620df286174224a0a208de4f7e0e6b%7Cb7e914d8ee8446f294c4c8df61052aff%7C0%7C0%7C639035599983812960%7CUnknown%7CTWFpbGZsb3d8eyJFbXB0eU1hcGkiOnRydWUsIlYiOiIwLjAuMDAwMCIsIlAiOiJXaW4zMiIsIkFOIjoiTWFpbCIsIldUIjoyfQ%3D%3D%7C0%7C%7C%7C&sdata=bS8CFDQXNsBpUan65lBO7%2FU3srcr2fqxHohbWCH0TD0%3D&reserved=0
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If you have any questions, please contact the Aquis Exchange Support team on
support@aquis.eu or call +44 (0)20 3597 6333.

Previous notices sent by Aquis Exchange can be viewed on our website
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