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© 2018 Copyright by Deutsche Börse AG (“DBAG”). All rights reserved. 

All intellectual property, proprietary and other rights and interests in this publication and the subject matter of 
this publication are owned by DBAG or other entities of Deutsche Börse Group. This includes, but is not 
limited to, registered designs and copyrights as well as trademark and service mark rights. 

Specifically, the following trademarks and service marks are owned by entities of Deutsche Börse Group:  

Buxl®, DAX®, DivDAX®, eb.rexx®, Eurex®, Eurex Bonds®, Eurex Repo®, Eurex Strategy WizardSM, Euro 
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T7®,TecDAX®, USD GC Pooling®, VDAX®, VDAX-NEW® and Xetra® are registered trademarks of 
DBAG.  

The following trademarks and service marks are used by Deutsche Börse Group under license and are 
property of their respective owners:  

All MSCI indexes are service marks and the exclusive property of MSCI Barra.

ATX®, ATX® five, CECE® and RDX® are registered trademarks of Vienna Stock Exchange AG. 

IPD® UK Annual All Property Index is a registered trademark of Investment Property Databank Ltd. IPD and 
has been licensed for the use by Eurex for derivatives. 

SLI®, SMI® and SMIM® are registered trademarks of SIX Swiss Exchange AG.  

The STOXX® indexes, the data included therein and the trademarks used in the index names are the 
intellectual property of STOXX Limited and/or its licensors Eurex derivatives based on the STOXX® indexes 
are in no way sponsored, endorsed, sold or promoted by STOXX and its licensors and neither STOXX nor 
its licensors shall have any liability with respect thereto. 

Bloomberg Commodity IndexSM and any related sub-indexes are service marks of Bloomberg L.P. 

PCS® and Property Claim Services® are registered trademarks of ISO Services, Inc. 

Korea Exchange, KRX, KOSPI and KOSPI 200 are registered trademarks of Korea Exchange Inc.

BSE and SENSEX are trademarks/service marks of Bombay Stock Exchange (BSE) and all rights accruing 
from the same, statutory or otherwise, wholly vest with BSE. Any violation of the above would constitute an 
offence under the laws of India and international treaties governing the same. 

Methods and devices described in this publication may be subject to patents or patent applications by 
entities of Deutsche Börse Group.  

Information contained in this publication may be erroneous and/or untimely. Neither DBAG nor any entity of 
Deutsche Börse Group makes any express or implied representations or warranties regarding the 
information contained herein. This includes any implied warranty of the information’s merchantability or 
fitness for any particular purpose and any warranty with respect to the accuracy, correctness, quality, 
completeness or timeliness of the information.  

Neither DBAG nor any entity of Deutsche Börse Group shall be responsible or liable for any errors or 
omissions contained in this publication, except for DBAG’s or the respective Deutsche Börse Group entity’s 
wilful misconduct or gross negligence. 

Neither DBAG nor any entity of Deutsche Börse Group shall be responsible or liable for any third party’s use 
of any information contained in this publication under any circumstances.  
All descriptions, examples and calculations contained in this publication are for illustrative purposes only, 
and may be changed without further notice.
® Registered trademark of Deutsche Börse AG
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1 Introduction

This document provides an overview of the enhancements to the T7 XML Reports that become effective 
with the introduction of T7 XML Report manual version 1.1.2. as compared to the version 1.0.10. 
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2 New Member Reports

In this chapter the new member reports are described.

2.1 TA116 Decay Split Table

This report lists the decay split table for the current business day for each decaying product and each active 
decaying instruments. This report will be sorted and split per decaying product and decaying instrument. 
The target instruments are sorted per Split position. 
This report is available only for derivatives markets. 
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3 Changes in Member XML Reports 

In this chapter the changes to existing reports are described per report.

3.1 Applicable across all reports

Usage code of instrumentMnemonic field is made optional across all reports.

3.2 TC810 T7 Daily Trade Confirmation

The fields sideLiquidityInd is added in tc810Rec.

3.3 TD930 Daily Trade Statistics

The field lstTrdPrc is deleted. The field lstValPrc is renamed to lstExchPrc.

3.4 TE600 Eurex Enlight Maintenance

Report name is changed from Selective RFQ Service Maintenance to Eurex Enlight Maintenance.

Report layout is changed to incorporate newly introduced fields.

3.5 TE610 Eurex Enlight Best Execution Summary

Report name is changed from Selective RFQ Service Best Execution Summary to Eurex Enlight Best 
Execution Summary.

Report layout is changed to incorporate newly introduced fields.

3.6 TE810 T7 Daily Trade Confirmation

The fields sideLiquidityInd is added in te810Rec.

3.7 TR160 Identifier Mapping Report

The fields uploadFile, rowNumber and tsField are added in tr160Rec.

3.8 TR162 Algo HFT Error 

The fields uploadFile, rowNumber and tsField are added in tr162Rec.

3.9 RD115 User Profile Status

The fields prefSettlAcct and prefSettlLocat are added in rd115Rec1.
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4 Deletions in Member XML Reports

In this chapter the reports which are deleted are specified.

4.1 TD980 Excessive System Usage Report

4.2 TD981 Month-to-Date OTR

4.3 TL100 Order to Trade Ratio

4.4 TL900 Daily Order and Quote Transactions

4.5 TR900 Daily Order and Quote Transactions
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5 New Fields

5.1 contractMonth

This field indicates the contract month of the instrument.

5.2 contractYear

This field indicates the contract year of the instrument.

5.3 decaySplit

This flag indicates number of target instruments per decaying instrument.

5.4 lastNegotiatedPrc

This field contains the Last Negotiated Price and shown to the respondent based on the corresponding 
Show Last Negotiated Price Flag and Show Last Negotiated PriceQty Flag.

5.5 lastNegotiatedQty

This field contains the Last Negotiated Quantity and shown to the respondent based on the corresponding 
Show Last Negotiated PriceQty Flag.

5.6 noOfRespondents

This field contains the number of respondents. It is shown to the respondents based on the show number of 
respondents flag.

5.7 prefSettlAcct

This field contains the preferred settlement account.

5.8 prefSettlLocat

This field contains the preferred settlement location and is only relevant for Cash Market.

5.9 rowNumber

The row number of the upload file where the error appears.

5.10 showLastNegotiatedPrc

This flag set by requester to show the last negotiated price to the respondent.
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5.11 showLastNegotiatedPrcQty

This flag set by requester to show the last negotiated price and quantity to the respondent.

5.12 showNoOfRespondents

This flag indicates whether to show the respondents, the number of respondents invited to the negotiation 
event.

5.13 sideLiquidityInd

This field indicates whether the order initiator is passive, or aggressive, or whether the order was matched 
in auction.

5.14 splitPosition

This field indicates the target instrument counter.

5.15 strikePrc

The price at which the underlying is received or delivered when an option is exercised. This price is also 
referred as exercise price.

5.16 targetProduct

This field contains the target Product of decaying instrument.

5.17 tsField

The name of the field in the trading system in which the error occurred.

5.18 underlyingDelta

This field contains the Underlying Leg Delta being traded as part of Delta Exchange.

5.19 underlyingEffectiveDelta

This field contains the Effective Underlying Leg Delta being traded as part of Delta Exchange.

5.20 underlyingQty

This field contains the Underlying Leg Quantity being traded as part of Delta Exchange.

5.21 uploadFile

The name of the upload file.
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6 Changed Fields

6.1 bboType

Following Valid Values and Decodes are added.

Value “1” for decode CLOB

Value “2” for decode AGG_CLOB

Value “3” for decode IMPL_CLOB

Value “4” for decode AGG_IMPL_CLOB

6.2 errDescription

errDescription field size is changed from alphanumeric 1 to alphanumeric 2.

Following Valid Values are added

Value ”1” for  Description “Client long value is missing”.

Value “2” for  Description “Duplicate record in database”.

Value “3” for  Description “Pending allocations. Client long value has not been provided for Short Code 
ID”.

Value “4” for  Description “Aggregated order. Client long value is neither a National ID or LEI nor an 
ALGO ID, but the respective Short Code ID stands for several clients”.

Value “5” for Description “Duplicate record submitted on the same business date”.

Value “6” for Description Invalid Short Code ID”.“

Value “7” for Description “ParticipantID not assign”.

Value “8” for Description “MIC not assigned”. 

Value “9” for Description “Invalid uploadFile format”.

Value “10” for Description “Invalid value in the field Participant ID”.

Value “11” for Description “Invalid value in field MIC”.

Value “12” for Description “Invalid value in field Status Indicator”.

Value “13” for Description “Invalid value in field Valid from date”.

Value “14” for Description “Invalid value in field Classification rule”.

Value “15” for Description “Invalid value in field National ID Country Code”.

Value “16” for Description “Invalid value in field National ID Priority”.

Value “17” for Description “Invalid value in field Client long value”.

Value “18” for Description “Invalid LEI format for Client long value”.

Value “19” for Description “Invalid combination. Classification Rule is empty; the Client long value can 
be only PNAL, AGGR, NORE, No Client or NO CLIENT”.

Value “98” for Description “Complete uploadFile rejected”.

Value “99” for Description “Other errors”.
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6.3 eventStatus

The Value “4” for Decode “SYSCLS” is added.

6.4 lastExchPrc

The field lastValPrc is renamed to lastExchPrc.

6.5 negotiatedUnderlying

Following Valid Values and Decodes are added .

The Value “0” for Decode “FALSE”.

The Value “1” for Decode “TRUE”.
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