[image: ]	
Appendix No 8
		     		      Click to write text  Click to write text
 					 (place)	        (date)                                                  
Details of the person submitting the Self-Evaluation Form
Company name: Click to write text
Registered address: Click to write text
Phone, fax, email (business): Click to write text
        
[bookmark: _Hlk204180754]SIM SELF-EVALUATION SHEET[footnoteRef:1] [1:  System and it’s mechanisms.] 

  
Declaration on the use of algorithmic trading within:  
☐	Automated trading
☐	Algorithmic trading for energy products (CM)
☐	Algorithmic trading for financial instruments (OTF and FIM)

Reason for submitting the document:
☐	Notification of a new algorithm
☐	Modification of the algorithm
☐	Sheet update
 
Identification of algorithms used in the proprietary software: 
	Algorithm code[footnoteRef:2]: [2:  Proprietary algorithm code containing up to 12 alphanumeric (Latin alphabet) characters, used to identify algorithmic orders in the trading system. The string should not indicate the name or code of the Exchange/OTF Member. The string begins with the letters “ALG”.] 


	Short-code
(max 12 characters beginning with ALG)
	


	Long-code

	Click to write text

	name and software release
	Click to write text

	description of the algorithm mechanism
	Click to write text

	Please selcet the market on which the algorithm will be used 
	☐  ☐ CM
☐  ☐ CM (Agricultural and Food Commodity Market)
☐  ☐ OTF (EFM/GFM)
☐  ☐ OTF (PRFM)
☐  ☐ FIM

	Please select the systems in which the algorithm will be used 
	☐   ☐ X - Stream Trading
☐   ☐ Sapri Trade
☐   ☐ M7 Trading System





☐  I declare that tests have been carried out on the above algorithm[footnoteRef:3]: [3: ] 

	Start and end date of tests:

		Click to write text

	Description of the mechanisms that were used to carry out the tests:

		Click to write text



                                                                                                                

The person submitting the SIM Self-Evaluation Sheet declares that:
	
	Please indicate “x” if the condition is met

	1
	The company designates employees responsible for monitoring its systems and trading algorithms, taking into account the nature and scale of the same.
	☐

	2
	It has procedures in place for solving problems detected during monitoring of its system and trading algorithms.
	☐

	3
	The company has a sufficient number of employees who possess the necessary skills to operate its automated trading systems and trading algorithms/ algorithmic trading for financial instruments/ algorithmic trading for energy products systems  and sufficient technical knowledge of; trading systems and algorithms; monitoring and testing such systems and algorithms; trading strategies and legal obligations of the firm.
	☐

	4
	Prior to the production implementation of a new, or changed, automated trading/ algorithmic trading for financial instruments/ algorithmic trading for energy products system or trading algorithm, the company will apply for their certification, including repeated compliance tests conducted by TGE (if required).
	☐

	5
	When the company outsources or awards a procurement contract for the software or hardware used in automated trading/ algorithmic trading for financial instruments/ algorithmic trading for energy, it shall remain fully responsible for the fulfilment of its obligations resulting from the SIM Self-Evaluation Sheet.
	☐

	6
	The company undertakes not to use algorithms that have not been certified and admitted by TGE to the production environment.
	☐

	7
	The company has effective instruments in place for establishing identity and managing access to its proprietary application. 
	☐

	8
	The company has the ability to disable the automated trading/ algorithmic trading for financial instruments/ algorithmic trading for energy system in situations threatening the security of trading on the market without causing additional disturbances in the production environment of TGE.  
	☐

	9
	Upon request of TGE, the company is obliged to present the procedures specified in the SIM Self-Evaluation Sheet and for the purposes of effective follow-up on warnings generated by the automated surveillance system.
	☐

	10
	S/he undertakes to specify the parameters of the algorithms used in automated trading/ algorithmic trading for financial instruments/ algorithmic trading for energy so that their application does not lead to the occurrence of any activities aimed at manipulation or insider trading.
	☐

	11
	The company will review, at least annually, the procedures and mechanisms for the automated trading system, trading algorithm or automated trading strategy which are referred to in the SIM Self-Evaluation Form.
	☐

	12
	The Company undertakes to inform the Exchange immediately of any changes in the details provided in the SIM Self-Evaluation Form.
	☐

	13
	The company shall inform TGE about the termination of the use of the automated trading/ algorithmic trading for financial instruments/ algorithmic trading for energy separately in each of the markets involved.
	☐

	14
	In case of operating on the PRFM/FIM, it will repeat and present the SIM S&M Self-Evaluation to TGE every year or carry out a repeated self-evaluation immediately on demand of TGE.
	☐

	15
	As an investment firm, the company implements additionally the provisions of sections 19 to 23 of Commission Delegated Regulation (EU) 2017/58919.[footnoteRef:4] [4:  Applies only to entities that are investment firms.] 

	☐

	16
	It undertakes to specify the parameters of the algorithms used in automated/algorithmic trading, or in the application of technologies with algorithmic trading features, so that their application does not lead to the occurrence of any activities aimed at manipulation or insider dealing.
	☐

	17
	It has an automated surveillance system that effectively prevents the occurrence of actions aimed at manipulating the price of a commodity/financial instrument or resulting from insider trading.
	☐



Contact details of persons responsible for the proper functioning of algorithms used in the proprietary software: 

	No. 
	Name, surname and position 
	
Contact details (business)

	1 
	 Click to write text
	Phone: Click to write text
Mobile: Click to write text
Fax: email: Click to write text
	

	
	Signature:
	
	

	2 
	 Click to write text
	Phone: Click to write text
Mobile: Click to write text
Fax: email: Click to write text
	

	
	Signature:
	
	


 
At the same time, the signature constitutes an acknowledgement privacy notice published on the public TGE’s website: https://tge.pl/Privacy-policy. 
 

Signatures of the persons conducting the Self-Evaluation on behalf of the Exchange/OTF Member: 
 
	Name, surname and position 
	Signature: 

	 Click to write text
	 




I (we) hereby confirm the handwritten signature(s) of the person(s) listed in this self-evaluation sheet[footnoteRef:5]. I (we) also confirm that I (we) have read the privacy notice published on the public TGE’s website: https://tge.pl/Privacy-policy. [5:  Applies to the case where a scan of the handwritten signature(s) of the person(s) indicated in point IV and V. ] 





...............................................................................
					/date and signatures of persons authorised to represent the Applicant/
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