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1 List of Abbreviations

Please find a list of all the abbreviations used in the document. The first time an abbreviation is introduced in
the document it is written in brackets after the phrase.

BOC Book or Cancel Order

CAO Closing Auction Only Order

CLIP — Eurex Improve Client Liquidity Improvement Process
ETI Enhanced Trading Interface

HF High-frequency (session)

10C Immediate or Cancel Order

LF Low-frequency (session)

OCO One Cancels the Other Order

PS (GW) Partition specific (gateway)

SRQS - Eurex EnLight Selective Request for Quote Service
TES T7 Entry Service

User-defined field that is not part of the official FIX

UDF
Specification
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2 Introduction

The Deutsche Borse Group’s T7 is the industry-leading, multi-asset trading platform of the Deutsche Borse
Group, its affiliates and partners.

The system has best-in-class performance and is scalable to support markets of any size. It can be customized
to support different types of markets.

The Enhanced Trading Interface (ETI) is the high performance interface designed for participants who require
the highest throughput and the lowest latency for their transactions. It supports both, cash and derivatives
markets.

The ETI Manual provides the description of the main concepts for all supported market types (cash and
derivatives).

The purpose of this document is to provide all message formats for the cash market part of ETI.

The chapter 3 Message Formats provides the detailed message formats and fields. An introduction to the XML
Interface Description and important message flows are provided in the appendix.

In addition to this document a corresponding XML representation and the schema files as well as C-Header
files are published.
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3 Message Formats

This chapter provides details on the administrative and application messages used by ETI. Information on data
types and the most important error codes are provided. Messages sent by participants not listed in this section
are rejected by the server via a Reject (3) message.

Each ETI message format has a unique binary message type identifier ( TemplatelD (28500)) and is based on a
standard FIX message.

The Interface version used by the participant needs to be provided during Session Logon in
DefaultCstmApplIVerlD (1408); the Session Logon Response will return the Interface Version, which the ETI
Gateway currently uses, in the same field.

The Interface Version will allow the participant to recognize that ETI has changed. The Build Number shows
to which ETI XML file, ETI XSD file, canned data, exchange software the ETI Manual belongs to.

3.1 Message Fragmentation

In case the complete data of a transaction does not fit into a single message, ET| automatically sends a
sequence of messages to the participant.

The field LastFragment (893) in the corresponding header structure indicates whether the current message is
the last fragment (part) of a sequence of messages belonging to one dedicated transaction or if the application
should wait for further messages in order to retrieve the full data set.

Another mechanism for message fragmentation that is used for inquiring reference data (session, user,
enrichment rules) bases on the LastEntityProcess (25035) field that is part of the requests and the responses.
In the first inquiry (request) LastEntityProcess (25035) must not be set. The application should continue
sending the inquiries using the LastEntityProcess (25035) from the recent response. A response with
LastEntityProcess (25035) not set indicates that no more data is available.
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3.2 Data Types

ETI supports the following data types:

ETI Data Type

signed int

unsigned int

Float

FloatDecimal4

FloatDecimal6

FloatDecimal7

Fixed String

Fixed String (0- terminable)

Little endian byte order.
Supported are 1, 2, 4 and 8-byte,
signed integers two's complement
representation.

Little endian byte order.
Supported are 1, 2, 4 and 8-byte,
unsigned integers.

Encoded as 8-byte signed integer
(8 implicit decimals).

Encoded as 8-byte signed integer
(4 implicit decimals).

Encoded as 8-byte signed integer
(6 implicit decimals).

Encoded as 8-byte signed integer
(7 implicit decimals).

Length information specifies the
fixed size. Encoded as character
array. Completely filled with valid
characters (space padding if
required).

Length information specifies the
fixed size. Encoded as character
array optionally O-terminable
(minimum string size of 1). XML
file: attribute “isTerminable” is set
to true. Padding after
0-terminator required up to fixed
size.

1 byte signed int: 0x80
2 byte signed int: 0x8000
4 byte signed int: 0x80000000

8 byte signed int:
0x8000000000000000

1 byte unsigned int: OxFF
2 byte unsigned int: OxFFFF
4 byte unsigned int: OxFFFFFFFF

8 byte unsigned int:
OxFFFFFFFFFFFFFFFF

0x8000000000000000

0x8000000000000000

0x8000000000000000

0x8000000000000000

0x00 at the first position

0x00 at the first position



Deutsche Borse Group's T7 Release 10.1 Deutsche Borse Group
Enhanced Trading Interface
Derivatives Message Reference Build 101.580.0.ga-101006020-25

ETI Data Type

Length information specifies the
maximum possible size. Separate  0x00 at the first position (if the

counter field specifies the field is not the last one of a
Variable String transmitted string size. XML file:  certain message) OR the
attribute “variableSize" set to related counter field specifying the

true. The message is filled up to a transmitted string size is set to 0.
multiple of 8 bytes and truncated.

This data t t

I,S 4 a. UIPS Vs & see 1 byte unsigned int and 2 byte

Counter unsigned integer as a counter for ) i :
. . unsigned int respectively

arrays of variable size.

Date of Local Market (as opposed

to UTC) in YYYYMMDD 4 byte

unsigned binary format. Example:

date 10.09.2014 is represented by

a 4 byte unsigned integer number

20140910.

LocalMktDate see 4 byte unsigned int

Price in integer format including 8
PriceType decimals. For certain asset classes, see 8 byte signed int
prices may have negative values.

Quantity in integer format

t 8 byte si d int
Qty including 4 decimals. e R
Message sequence number in 8 : :
N 8 byt d int
SeqNum byte unsigned binary format. e R R
Date and time, in UTC,
. represented as nanoseconds past . .
TCT
UTCTimestamp the UNIX epoch (00:00:00 UTC see 8 byte unsigned int
on 1 January 1970).
char String of length 1. 0x00
Byte array where each byte has a
value from 0 to 255. The length
Data information specifies the fixed size. Each byte filled with 0x00.

Encoded as byte array. Byte array
is always filled completely.

3.3 Error Codes

All rejections and errors on an application and session level are communicated via the FIX standard Reject (3)
message; except for Mass Quote Response.

The error code will be provided in field SessionRejectReason (373), the error text in field VarText (30355).
ETI offers detailed error description in the error text, only for selected errors unique error codes are available.

ETI will provide the following dedicated error codes, which the participant application may interpret for
automated processing:

10
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SessionRejectReason (373)

100 Reject due to exceeded throttle limit.

101 Stale request was not forwarded to T7.

102 Service temporarily not available.

103 Service not available.

211 User already logged in.

216 Gateway is standby.

217 Session login limit reached.

223 User entitlement data timeout.

94 Session limit reached (per PS Gateway and Business
Unit).

225 User login tries (per time interval) reached.

226 Limit of out.standing session/user logins reached (per
Business Unit).

997 Limit of outstanding session/user logins reached (per
session).

10000 Order not found.

10001 Price reasonability check failed.

10002 Client order ID not unique.

10003 Quote activation in progress.

10006 Stop buy price not reasonable.

10007 Stop sell price not reasonable.

10008 GFD order is not executable on current business day.

10009 Execution restriction and instrument state mismatch.

10010 Throttle limit for creation of complex instrument
exceeded.

10011 Order maintenance not allowed in current state.

4 Overview of Supported Message Types

The following message formats are based on:
» Interface Version: 10.1
= Build Number: 101.580.0.ga-101006020-25

Additionally, ETI clients implementing interface version '10.0" will be supported. Please refer
to chapter Change Log for details regarding interface changes between the ETI versions "10.0’
and '10.1".

11
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4.1 Session Layer

ETI Message Sender FIX Message MsgType (35)
Session Logon Participant Logon A
Session Logon Response ETI Gateway |Logon A
Session Logout Participant Logout 5
Session Logout Response ETI Gateway |Logout 5
Session Logout Notification ETI Gateway |Logout 5
Heartbeat Participant Heartbeat 0
Heartbeat Notification ETI Gateway |Heartbeat 0
Legal Notification ETI Gateway | UserNotification CB
User Logon Participant UserRequest BE
User Logon Response ETI Gateway |UserResponse BF
User Logout Participant UserRequest BE
User Logout Response ETI Gateway |UserResponse BF
User Logout Notification ETI Gateway |Logout 5
Throttle Update Notification ETI Gateway |UserNotification CB
Subscribe Participant ApplicationMessageRequest BW
Subscribe Response ETI Gateway |ApplicationMessageRequestAck BX
Unsubscribe Participant ApplicationMessageRequest BW
Unsubscribe Response ETI Gateway |ApplicationMessageRequestAck BX
Retransmit Participant ApplicationMessageRequest BW
Retransmit Response ETI Gateway |ApplicationMessageRequestAck BX
Retransmit (Order/Quote Event) Participant ApplicationMessageRequest BW
Retransmit Response (Order/Quote L
Event) ETI Gateway |ApplicationMessageRequestAck BX
Reject ETI Gateway |Reject 3
Session List Inquire Participant SessionDetailsListRequest us
Session List Inquire Response ETI Gateway | SessionDetailsListResponse U6
Trade Enrichment List Inquire Participant TradeEnrichmentListRequest u7
Trade Enrichment List Inquire ) .

ETI Gateway | TradeEnrichmentListReport U9
Response
User List Inquire Participant PartyDetailsListRequest CF
User List Inquire Response ETI Gateway | PartyDetailsListReport CG

4.2 Order Handling

ETI Message Sender FIX Message MsgType (35)
New Order Single Participant NewOQrderSingle D
Replace Order Multi Leg (short .

Participant OrderCancelReplaceRequest G
layout)
New Order Multi Leg (short layout) | Participant NewOrderSingle D
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ETI Message ‘ Sender FIX Message ‘ MsgType (35) ‘
New Order Single (short layout) Participant NewOrderSingle D
New Order Multi Leg Participant NewOrderMultileg AB
New Order Response (Standard .
Order) ETI Gateway |ExecutionReport 8
New Order Response (Lean Order) ETI Gateway |ExecutionReport 8
Immediate Execution Response ETI Gateway |ExecutionReport 8
Book Order Execution ETI Gateway |ExecutionReport 8
Replace Order Single Participant OrderCancelReplaceRequest G
Replace Order Single (short layout) Participant OrderCancelReplaceRequest G
Replace Order Multi Leg Participant MultilegOrderCancelReplace AC
Replace Order Response (Standard i
Order) ETI Gateway |ExecutionReport 8
Replace Order Response (Lean Order) | ETI Gateway |ExecutionReport 8
Cancel Order Single Participant OrderCancelRequest F
Cancel Order Multi Leg Participant OrderCancelRequest F
Cancel Order Response (Standard .
Order) ETI Gateway |ExecutionReport 8
Cancel Order Response (Lean Order) |ETI Gateway |ExecutionReport 8
Cancel Order Notification ETI Gateway |ExecutionReport 8
Order Mass Cancellation Request Participant OrderMassActionRequest CA
Order Mass Cancellation Response ETI Gateway | OrderMassActionReport BZ
Order Mass Cancellation Response No )
Hits ETI Gateway | OrderMassActionReport BZ
Order Mass Cancellation Notification |ETI Gateway |OrderMassActionReport BZ
Extended Order Information ETI Gateway |ExecutionReport 8
4.3 Strategy Creation
ETI Message Sender FIX Message MsgType (35)
Create Strategy Participant SecurityDefinitionRequest c
Create Strategy Response ETI Gateway | SecurityDefinition d
4.4 Quote Handling
ETI Message Sender FIX Message MsgType (35)
Mass Quote Participant MassQuote i
Mass Quote Response ETI Gateway |MassQuoteAcknowledgement b
Quote Execution Notification ETI Gateway |QuoteExecutionReport us
Quote Mass Cancellation Request Participant OrderMassActionRequest CA
Quote Mass Cancellation Response ETI Gateway | OrderMassActionReport BZ
Quote Mass Cancellation Notification |ETI Gateway |OrderMassActionReport BZ
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ETI Message ‘ Sender FIX Message ‘ MsgType (35) ‘
Quote Activation Request Participant OrderMassActionRequest CA
Quote Activation Response ETI Gateway |OrderMassActionReport Bz
Quote Activation Notification ETI Gateway | OrderMassActionReport Bz
Inquire Market Maker Parameters Participant MMParameterRequest u17
Inquire Market Maker Parameters

ETI Gateway | MMParameterResponse u1s
Response
Market Maker Parameter Definition | Participant MMParameterDefinitionRequest u1i4
Market Maker Parameter Definition

ETI Gateway | RequestAcknowledge U1

Response

4.5 Flexible Instrument Creation

ETI Message Sender FIX Message MsgType (35)
Create Flexible Instrument Request Participant SecurityDefinitionRequest c
Create Flexible Instrument Response |ETI Gateway |SecurityDefinition d

4.6 Quote and Cross Request

ETI Message Sender FIX Message MsgType (35)
Quote Request Participant QuoteRequest R
Quote Request Response ETI Gateway |RequestAcknowledge Ul
Cross Request Participant CrossRequest DS
Cross Request Response ETI Gateway |RequestAcknowledge Ul
4.7 CLIP Trading
ETI Message Sender FIX Message MsgType (35)
CLIP Enter Request Participant CrossRequest DS
Response to a CLIP Request ETI Gateway |CrossRequestAck DT
CLIP Execution Notification ETI Gateway |ExecutionReport 8
CLIP Delete Request Participant CrossRequest DS
CLIP Deletion Notification ETI Gateway |ExecutionReport 8

4.8 Selective Request for Quote Service

ETI Message Sender FIX Message MsgType (35)
SRQS Open Negotiation Request Participant QuoteRequest R
SRQS Inquire Smart Respondent

Q5 Inq P Participant PartyDetailsListRequest CF
Request
SRQS Inquire Smart Respondent

Q5 Ing P ETI Gateway | PartyDetailsListReport CG

Response
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ETI Message ‘ Sender FIX Message ‘ MsgType (35) ‘
SRQS Quote Response ETI Gateway |QuoteAck Ccw
SRQS Open Negotiation Notification ETI Gateway | QuoteStatusReport Al
for Requester
SRQS Open Negotiation Notification

ETI Gateway |QuoteStatusReport Al
for Respondent
SRQS Update Negotiation Request Participant QuoteRequest R
SRQS Negotiation Notification for
Requester ETI Gateway | QuoteStatusReport Al
SRQS Enter Quote Request Participant QuoteRequest R
i:i(s)ni:)te Notification for ETI Gateway | Quote S
SRQS Enter Quoting Status Request | Participant MassQuoteAcknowledgement b
SRQS Hit Quote Request Participant QuoteResponse Al
SRQS Deal Response ETI Gateway |QuoteAck CcwW
SRQS Create Deal Notification ETI Gateway | TradeCaptureReport AE
SRQS Update Deal Request Participant TradeCaptureReport AE
SRQS Deal Notification ETI Gateway | TradeCaptureReport AE
SRQS Negotiation Status Notification | ETI Gateway | QuoteStatusReport Al
SRQS Negotiation Notification for ETI Gateway | QuoteStatusReport Al
Respondent
SRQS Status Notification ETI Gateway |QuoteStatusReport Al

4.9 TES Trading

ETI Message Sender FIX Message MsgType (35)
Enter TES Trade Request Participant TradeCaptureReport AE
TES Response ETI Gateway |TradeCaptureReportAck AR
TES Broadcast ETI Gateway | TradeCaptureReport AE
Modify TES Trade Request Participant TradeCaptureReport AE
Delete TES Trade Request Participant TradeCaptureReport AE
Delete TES Trade Broadcast ETI Gateway | TradeCaptureReport AE
Approve TES Trade Request Participant TradeCaptureReport AE
Approve TES Trade Broadcast ETI Gateway | TradeCaptureReport AE
TES Status Broadcast ETI Gateway | TradingSessionStatus h
TES Execution Broadcast ETI Gateway | TradeCaptureReport AE
TES Trade Broadcast ETI Gateway | TradeCaptureReport AE
Reverse TES Trade Request Participant TradeCaptureReport AE
Approve Reverse TES Trade Request | Participant TradeCaptureReport AE
TES Reversal Broadcast ETI Gateway | TradeCaptureReport AE
TES Compression Run Status Request | Participant TradeCaptureReport AE
TES Compression Run Status
Response ETI Gateway | TradeCaptureReportAck AR
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ETI Message ‘ Sender FIX Message ‘ MsgType (35) ‘
TES Compression Run Status
Broadcast ETI Gateway | TradeCaptureReport AE
Upload TES Trade Request Participant TradeCaptureReport AE
TES Trade Upload Broadcast ETI Gateway | TradeCaptureReport AE
4.10 Basket Trading
ETI Message Sender FIX Message MsgType (35)
Enter Basket Trade Request Participant TradeMatchReport DC
Basket Trading Response ETI Gateway | TradeMatchReportAck DD
Basket Trading Broadcast ETI Gateway | TradeMatchReport DC
Approve Basket Broadcast ETI Gateway |TradeMatchReport DC
Approve Basket Trade Request Participant TradeMatchReport DC
Basket Execution Broadcast ETI Gateway | TradeMatchReport DC
Modify Basket Trade Request Participant TradeMatchReport DC
Delete Basket Trade Request Participant TradeMatchReport DC
Delete Basket Broadcast ETI Gateway | TradeMatchReport DC
Amend Basket Trade Request Participant TradeMatchReport DC
4.11 Other
ETI Message Sender FIX Message MsgType (35)
Trade Notification ETI Gateway | TradeCaptureReport AE
Trade Notification Status ETI Gateway |TradingSessionStatus h
Trading Session Event ETI Gateway |TradingSessionStatus h
Mass Cancellation Event ETI Gateway |OrderMassActionReport BZ
Pre-Trade Risk Limits Definition o o
Request Participant PartyRiskLimitsRequest CL
Pre-Trade Risk Limit Response ETI Gateway |PartyRiskLimitsReport CM
Inquire Pre-Trade Risk Limits Request | Participant PartyRiskLimitsRequest CL
Service Availability ETI Gateway | UserNotification CB
Service Availability Market ETI Gateway | UserNotification CB
News ETI Gateway |News B
Entitlement Notification ETI Gateway |PartyEntitlementsUpdateReport Ccz
Party Action Report ETI Gateway |PartyActionReport DI
Risk Notification ETI Gateway |PartyRiskLimitsUpdateReport CR
Ping Request Participant TestRequest
Ping Response ETI Gateway |Heartbeat 0
Gap Fill ETI Gateway |ApplicationMessageReport BY
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5 Session Layer

5.1 Session Logon

This message must be the first message sent by the participant to the assigned gateway
authenticating the T7 ETI session. Password change is not supported. For more details,
please refer to the ETI Manual, chapters Session Authentication and Logon.

Session Logon

l

Session Logon Response

Tag | Field Name ‘Req’d Len ‘ (0]33 ‘ Data Type Description
<MessageHeaderIn>
9| BodylLen Y 4 0 unsigned int | Number of bytes for the message, in-
cluding this field.
28500 | TemplatelD Y 2 4 unsigned int | Unique identifier for a T7 ETI mes-
sage layout. Value: 10000 (Logon,
MsgType = A)
25028 | NetworkMsgID U 8 6 Fixed String | not used
39020 | Pad2 U 2 14 Fixed String |not used
<RequestHeader>
34| MsgSeqNum Y 4 | 16 unsigned int | Must be set to 1.
50 | SenderSublD U 4 20 unsigned int | not used
<MessageBody>
108 | HeartBtInt N 4 24 unsigned int | Heartbeat (in milliseconds) interval 0
= gateway will not take any action
for skipped heartbeats (only allowed
for non-production environments) not
set: gateway will define interval
20055 | PartylDSessionlD Y 4 | 28 unsigned int | Session ID
1408 :DDefauItCsthppIVer— Y 30 | 32 | Fixed String Indicates the ETI interface version the
(0-terminable) | participant application uses.The inter-
face version can be found in XML and
C-Header files.
Valid characters: \x20, \x22-\x7B,
\x7D, \x7E
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Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description

554 | Password Y 32 | 62 | Fixed String not encrypted

(0-terminable) |Valid characters: 0-9, A-Z, a-z, \x21,
\x23, \x24, \x25, \x26, \x2A, \x2B,
\x2D, \x2F, \x3D, \x40, \x5F

25012 | ApplUsageOrders Y 1 94 char Participant application: type of order
processing.

Value | Description
A | Automated
M | Manual
Both (Automated and Man-
ual)
N | None

B

25013 | ApplUsageQuotes Y 1 95 char Participant application: type of quote

processing.

Value | Description
A| Automated
M | Manual
Both (Automated and Man-
ual)
N | None

B

25014 | OrderRoutinglndicator | Y 1 96 char Indicates if the participant application
is an order routing system.

Value | Description
Y | Yes
N | No

1600 | FIXEngineName N 30 | 97 | Fixed String |Provides the name of the infras-
(0O-terminable) |tructure component being used for
session level communication.Normally
this would be the FIX Engine or FIX
Gateway product name.

Valid characters: \x20, \x22-\x7B,
\x7D, \x7E

1601 | FIXEngineVersion N 30 | 127 | Fixed String | Provides the version of the FIX infras-
(0-terminable) |tructure component.

Valid characters: \x20, \x22-\x7B,
\x7D, \x7E
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Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description
1602 | FIXEngineVendor N 30 | 157 | Fixed String | Provides the name of the vendor pro-
(0-terminable) |viding the FIX infrastructure compo-
nent.
Valid characters: \x20, \x22-\x7B,
\x7D, \x7E

ApplicationSystem-

1603 Y 30 | 187 | Fixed String Provides the name of the applica-

Name (O-terminable) |tion system being used to generate
T7 ETI application messages. This will
normally be a trading system, OMS,
or EMS.

Valid characters: \x20, \x22-\x7B,

\x7D, \x7E

1604 ApplicationSystem-

Y 30 | 217 | Fixed String Provides the version of the application
(O-terminable) |system being used to initiate T7 ETI
application messages.

Valid characters: \x20, \x22-\x7B,

\x7D, \x7E

Version

ApplicationSystem-

1605 Y 30 | 247 | Fixed String Provides the vendor of the appli-

Vendor (0O-terminable) |cation system as the 5-letter EU-
REX/XETRA Member ID.
Valid characters: \x20, \x22-\x7B,
\x7D, \x7E
39030 | Pad3 U 3 | 277 Fixed String |not used
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5.2 Session Logon Response

This message confirms the Session Logon request. For more details, please refer to the ETI
Manual, chapters Session Authentication and Logon.

Tag | Field Name ‘Req'd Len ‘ Ofs ‘ Data Type Description
<MessageHeaderOut>
9| BodyLen Y 4 0 unsigned int | Number of bytes for the message, in-
cluding this field.
28500 | TemplatelD Y 2 4 unsigned int | Unique identifier for a T7 ETI mes-
sage layout. Value: 10001 (Logon,
MsgType = A)
39020 | Pad2 U 2 6 Fixed String |not used
<ResponseHeader>
5979 | RequestTime Y 8 | UTCTimestamp | Gateway request in timestamp.
52| SendingTime Y 8 16 | UTCTimestamp | Outgoing timestamp; filled always by
the gateway
34 | MsgSegqNum Y 4 24 unsigned int | Message sequence number used by the
participant for requests sent to the
gateway.
39040 | Pad4 u 4 28 Fixed String |not used
<MessageBody>

1614 | ThrottleTimelnterval Y 8 32 signed int Throttle time interval in number of
milliseconds; applicable for transac-
tion limit.

1613 | ThrottleNoMsgs Y 4 40 unsigned int | Transaction limit per ThrottleTime-
Interval (1614). If set to 0, throttling
will be switched off.

25002 'I'.hr.ottIeDisconnect— Y 4 44 unsigned int | Disconnect limit: maximum number
Limit of sequential message rejects due to
throttle violation allowed by the T7
ETI
108 | HeartBtInt Y 4 48 unsigned int | Actual heartbeat interval (in millisec-
onds), gateway overrides out of range
value or sets to default if logon omits
the field
25004 | SessionlnstancelD Y 4 52 unsigned int | Unique ID for the session instance as-
signed by the T7 system during ses-
sion logon; to be communicated to
helpdesk for troubleshooting.
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Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description
1301 | MarketID Y 2 56 unsigned int | Market ID.

Value | Description
1| XEUR
2| XEEE
12| NODX

*

More values

339 | TradSesMode Y 1 58 unsigned int | Environment Type

Value | Description

1| Development

Simulation

Acceptance

2
3| Production
4
5

Disaster Recovery

DefaultCstmApplVer-

1408 Y 30 | 59 | Fixed String Indicates the T7 ETI interface version

ID
(0-terminable) |the ETI gateway software uses.
Valid characters: \x20, \x22-\x7B,
\x7D, \x7E
DefaultCstmApplVer-
28763 | - o PPIET v 5 | 89 | Fixed String |ETI subversion. Identifies ETI
SubID _ .
changes within one ETI version.
Value | Description
DO0003 | Derivatives subversion
39020 | Pad2 U 2 94 Fixed String | not used
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5.3 Session Logout

Session Logout request. For more details, please refer to the ETI Manual, chapter Logout.

Session Logout

l

Session Logout Response

Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description
<MessageHeaderIn>
9| BodylLen Y 4 0 unsigned int | Number of bytes for the message, in-
cluding this field.
28500 | TemplatelD Y 2 4 unsigned int | Unique identifier for a T7 ETI mes-
sage layout. Value: 10002 (Logout,
MsgType = 5)
25028 | NetworkMsgID U 8 6 Fixed String | not used
39020 | Pad2 u 2 14 Fixed String |not used
<RequestHeader>
34 | MsgSeqNum Y 4 16 unsigned int | Message sequence number used by the
participant for requests sent to the
gateway.
50 | SenderSubID u 4 20 unsigned int | not used
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5.4 Session Logout Response

This message confirms the Session Logout request. For more details, please refer to the ETI
Manual, chapter Logout.

Tag | Field Name ‘Req'd Len ‘ Ofs ‘ Data Type Description
<MessageHeaderOut>
9| BodyLen Y 4 0 unsigned int | Number of bytes for the message, in-
cluding this field.
28500 | TemplatelD Y 2 4 unsigned int | Unique identifier for a T7 ETI mes-
sage layout. Value: 10003 (Logout,
MsgType = 5)
39020 | Pad2 U 2 6 Fixed String |not used
<ResponseHeader>
5979 | RequestTime Y 8 | UTCTimestamp | Gateway request in timestamp.
52| SendingTime Y 8 16 | UTCTimestamp | Outgoing timestamp; filled always by
the gateway
34 | MsgSegqNum Y 4 24 unsigned int | Message sequence number used by the
participant for requests sent to the
gateway.
39040 | Pad4 u 4 28 Fixed String |not used
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5.5 Session Logout Notification

The Session Logout Notification message is used to inform about an unsolicited session logout
triggered by the operator of the T7 system or by the T7 system itself. For more details, please
refer to the ETl Manual, chapter Logout.

Tag‘ Field Name ‘Req’d Len ‘ (0]33 ‘ Data Type Description
<MessageHeaderOut>
9| BodyLen Y 4 0 unsigned int | Number of bytes for the message, in-
cluding this field.
28500 | TemplatelD Y 2 4 unsigned int | Unique identifier for a T7 ETIl mes-
sage layout. Value: 10012 (Logout,
MsgType = 5)
39020 | Pad2 U 2 6 Fixed String |not used
<NotifHeader>
52| SendingTime Y 8 8 | UTCTimestamp | Outgoing timestamp; filled always by
the gateway
<MessageBody>
30354 | VarTextLen Y 2 16 Counter Number of used bytes for field VarText
(30355).
39060 | Pad6 U 6 18 Fixed String |not used
30355 | VarText Y |2000| 24 | Variable String | Error text.
Valid characters: \x09, \x0A, \x0D,
\x20-\x7B, \x7D, \x7E
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5.6 Heartbeat

The Heartbeat message is used by the T7 ETI gateway to monitor the status of the
communication link to the ETI client during periods of inactivity. For more details, please refer
to the ETI Manual, chapter Heartbeat.

Tag‘ Field Name ‘ Req’'d Len ‘ (0]33 ‘ Data Type Description
<MessageHeaderIn>
9| BodyLen Y 4 0 unsigned int | Number of bytes for the message, in-

cluding this field.

28500 | TemplatelD Y 2 4 unsigned int | Unique identifier for a T7 ETIl mes-
sage layout. Value: 10011 (Heart-
beat, MsgType = 0)

25028 | NetworkMsglID u 8 6 Fixed String | not used

39020 | Pad2 U 2 14 Fixed String |not used
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5.7 Heartbeat Notification

The Heartbeat notification may be used by the ETI client to monitor the status of the
communication link to the T7 ETI gateway during periods of inactivity. For more details,
please refer to the ETI Manual, chapter Heartbeat.

Tag‘ Field Name ‘ Req’'d Len ‘ (0]33 ‘ Data Type Description
<MessageHeaderOut>
9| BodyLen Y 4 0 unsigned int | Number of bytes for the message, in-

cluding this field.

28500 | TemplatelD Y 2 4 unsigned int | Unique identifier for a T7 ETI mes-
sage layout. Value: 10023 (Heart-
beat, MsgType = 0)

39020 | Pad2 U 2 6 Fixed String |not used
<NotifHeader>
52| SendingTime Y 8 8 | UTCTimestamp | Outgoing timestamp; filled always by

the gateway
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5.8 Legal Notification

This message informs about the suspension from trading. For more details, please refer to the
ETI Manual, chapter Risk Control.

Tag | Field Name ‘Req'd Len ‘ Ofs ‘ Data Type Description
<MessageHeaderOut>
9| BodyLen Y 0 unsigned int | Number of bytes for the message, in-
cluding this field.
28500 | TemplatelD Y 4 unsigned int | Unique identifier for a T7 ETI mes-
sage layout. Value: 10037 (User-
Notification, MsgType = CB)
39020 | Pad2 U 6 Fixed String |not used
<RBCHeader>
52| SendingTime Y 8 | UTCTimestamp | Outgoing timestamp; filled always by
the gateway
1181 | ApplSeqNum Y 16 unsigned int | Application sequence number as-
signed to a non-order related T7 ETI
data stream.
28727 | ApplSublD u 24 unsigned int | not used
5948 | PartitionID Y 28 unsigned int | Grouping of T7 products.
Belongs to the scope of Service Avail-
ability and Retransmit requests.
1352 | ApplResendFlag Y 30 unsigned int | Indicates a retransmission message.
Value | Description
0| False
1| True
1180 | ApplID Y 31 unsigned int | Identifier for an ETI data stream.
Value | Description
6 | Risk Control
893 | LastFragment Y 32 unsigned int | Indicates whether this message is the
last fragment (part) of a sequence of
messages belonging to one dedicated
transaction.
Value | Description
1| Last Message
39070 | Pad7 u 33 Fixed String | not used
<MessageBody>
60 | TransactTime Y 40 | UTCTimestamp | Transaction timestamp.
30354 | VarTextLen Y 48 Counter Number of used bytes for field VarText
(30355).
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Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description

926 | UserStatus Y 1 50 unsigned int | The status of the User

Value | Description

10 Admission to trading sus-
pended

11 | Suspension revoked

39050 | Pad5 51 Fixed String | not used

30355 | VarText Y |2000| 56 | Variable String | Error text.

Valid characters: \x09, \x0A, \x0D,
\x20-\x7B, \x7D, \x7E

c
(6]
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5.9 User Logon

Each user needs to logon to T7 via the User Logon message. For more details, please refer to
the ETI Manual, chapter User Authentication.

User Logon

l

User Logon Response

Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description
<MessageHeaderIn>
9| BodylLen Y 4 0 unsigned int | Number of bytes for the message, in-
cluding this field.
28500 | TemplatelD Y 2 4 unsigned int | Unique identifier for a T7 ETIl mes-
sage layout. Value: 10018 (User-
Request, MsgType = BE)
25028 | NetworkMsgID U 6 Fixed String | not used
39020 | Pad?2 u 14 Fixed String | not used
<RequestHeader>
34 | MsgSeqNum Y 4 16 unsigned int | Message sequence number used by the
participant for requests sent to the
gateway.
50 | SenderSubID U 4 20 unsigned int | not used
<MessageBody>
553 | Username Y 4 24 unsigned int | The trader ID
554 | Password Y 32 | 28 | Fixed String not encrypted
(O-terminable) |Valid characters: 0-9, A-Z, a-z, \x21,
\x23, \x24, \x25, \x26, \x2A, \x2B,
\x2D, \x2F, \x3D, \x40, \x5F
39040 | Pad4 u 4 60 Fixed String | not used
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5.10 User Logon Response

The User Logon Response message is used to confirm a user logon. For more details, please
refer to the ETI Manual, chapter User Authentication.

Tag‘ Field Name ‘Req'd Len ‘ Ofs ‘ Data Type Description
<MessageHeaderOut>
9| BodyLen Y 4 0 unsigned int | Number of bytes for the message, in-
cluding this field.
28500 | TemplatelD Y 2 4 unsigned int | Unique identifier for a T7 ETI mes-
sage layout. Value: 10019 (User-
Response, MsgType = BF)
39020 | Pad2 U 2 6 Fixed String |not used
<ResponseHeader>
5979 | RequestTime Y 8 | UTCTimestamp | Gateway request in timestamp.
52| SendingTime Y 8 16 | UTCTimestamp | Outgoing timestamp; filled always by
the gateway
34 | MsgSegqNum Y 4 24 unsigned int | Message sequence number used by the
participant for requests sent to the
gateway.
39040 | Pad4 u 4 28 Fixed String |not used
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5.11 User Logout

Each user may logout from T7 via the User Logout message.

User Logout

l

User Logout Response

Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description
<MessageHeaderIn>
9| BodylLen Y 0 unsigned int | Number of bytes for the message, in-
cluding this field.
28500 | TemplatelD Y 4 unsigned int | Unique identifier for a T7 ETI mes-
sage layout. Value: 10029 (User-
Request, MsgType = BE)
25028 | NetworkMsgID U 6 Fixed String | not used
39020 | Pad2 u 14 Fixed String |not used
<RequestHeader>
34 | MsgSeqNum Y 16 unsigned int | Message sequence number used by the
participant for requests sent to the
gateway.
50 | SenderSubID u 20 unsigned int | not used
<MessageBody>
553 | Username Y 24 unsigned int | The trader ID
39040 | Pad4 u 28 Fixed String | not used
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5.12 User Logout Response

The User Logout Response message is used to confirm a user logout.

Tag‘ Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description
<MessageHeaderOut>
9 |BodyLen Y 4 0 unsigned int | Number of bytes for the message, in-
cluding this field.
28500 | TemplatelD Y 2 4 unsigned int | Unique identifier for a T7 ETI mes-
sage layout. Value: 10024 (User-
Response, MsgType = BF)
39020 | Pad2 u 2 6 Fixed String | not used
<ResponseHeader>
5979 | RequestTime Y 8 8 | UTCTimestamp | Gateway request in timestamp.
52| SendingTime Y 8 16 | UTCTimestamp | Outgoing timestamp; filled always by
the gateway
34 | MsgSeqNum Y 4 24 unsigned int | Message sequence number used by the
participant for requests sent to the
gateway.
39040 | Pad4 U 4 28 Fixed String |not used
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5.13 User Logout Notification

The User Logout Notification message is used to confirm the forced logout of a user from the
session that receives the message. The logout is performed by the exchange on behalf of the
participant’s request (for example via telephone).

Tag‘ Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description
<MessageHeaderOut>
9| BodylLen Y 4 0 unsigned int | Number of bytes for the message, in-
cluding this field.
28500 | TemplatelD Y 2 4 unsigned int | Unique identifier for a T7 ETIl mes-
sage layout. Value: 10043 (Logout,
MsgType = 5)
39020 | Pad2 U 2 6 Fixed String |not used
<NotifHeader>
52| SendingTime Y 8 8 | UTCTimestamp | Outgoing timestamp; filled always by
the gateway
<MessageBody>
553 | Username Y 4 16 unsigned int | The trader ID
30354 | VarTextLen Y 2 20 Counter Number of used bytes for field VarText
(30355).
926 | UserStatus Y 1 22 unsigned int | The status of the User
Value | Description
7 Forced user logout by ex-
change
39000 | Padl u 1 23 Fixed String |not used

30355 | VarText Y |2000| 24 | Variable String | Error text.
Valid characters: \x09, \x0A, \x0D,
\x20-\x7B, \x7D, \x7E
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5.14 Throttle Update Notification

This message informs about throttle parameters that have been updated intraday.

Tag‘ Field Name Len ‘ (0]33 ‘ Data Type Description
<MessageHeaderOut>
9 |BodyLen 0 unsigned int | Number of bytes for the message, in-
cluding this field.
28500 | TemplatelD 4 unsigned int | Unique identifier for a T7 ETI mes-
sage layout. Value: 10028 (User-
Notification, MsgType = CB)
39020 | Pad2 6 Fixed String | not used
<NotifHeader>
52 |SendingTime 8 | UTCTimestamp | Outgoing timestamp; filled always by
the gateway
<MessageBody>

1614 | ThrottleTimelnterval 16 signed int Throttle time interval in number of
milliseconds; applicable for transac-
tion limit.

1613 | ThrottleNoMsgs 24 unsigned int | Transaction limit per ThrottleTime-
Interval (1614). If set to 0, throttling
will be switched off.

25002 ThrottleDisconnect- 28 unsigned int | Disconnect limit: maximum number

Limit

of sequential message rejects due to
throttle violation allowed by the T7
ETI
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5.15 Subscribe

This message is used to subscribe to a T7 ETI broadcast. Multiple subscriptions to the same
pair of RefApplld (1355) and SubscriptionScope (25001) are not allowed. For more details,
please refer to the ETI Manual, chapter Broadcast.
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Service Availability

Service Availability ——— > (Service Availability)

Service Availability Market

Service Availability Market
> (Servi vailability )
Service Availability Market
News
(News)
Order Mass Cancellation Notification
(Listener Data)
News
Extended Order Information
(Listener Data)
Cancel Order Notification
/ (Listener Data)
Listener Data Stream _____ _ Mass Cancellation Event
\ (Listener Data)
Trading Session Event
(Listener Data)

Subscribe — Subscribe Response

Order Mass Cancellation Notification
(Specialist Data)

/ Extended Order Information
 » (Specialist Data)

Specialist Data Stream

T Cancel Order Notification
\ (SPECia“St Data)
Mass Cancellation Event
(Specialist Data)

Trading Session Event
(Specialist Data)

_ Trade Notification
Trade Broadcast > (Trade)

\

Trade Notification Status
(Trade)

TES Trade Broadcast

B —
TES Trade Broadcast (TES_Trade)

TES Status Broadcast
(TES_Trade)

TES Broadcast
(TES_Maintenance)

Delete TES Trade Broadcast

(TES_Maintenance)

TES Maintenance Broadcast ———» Approve TES Trade Broadcast

(TES_Maintenance)

TES Execution Broadcast
(TES_Maintenance)

TES Trade Upload Broadcast
(TES_Maintenance)

TES Status Broadcast
(TES_Maintenance)
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Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description
<MessageHeaderIn>
9| BodylLen Y 4 0 unsigned int | Number of bytes for the message, in-
cluding this field.
28500 | TemplatelD Y 2 4 unsigned int | Unique identifier for a T7 ETI
message layout. Value: 10025
(ApplicationMessageRequest, ~ Msg-
Type = BW)
25028 | NetworkMsgID U 8 6 Fixed String | not used
39020 | Pad2 u 2 14 Fixed String |not used
<RequestHeader>
34 | MsgSeqNum Y 4 16 unsigned int | Message sequence number used by the
participant for requests sent to the
gateway.
50 | SenderSubID U 4 | 20 unsigned int | not used
<MessageBody>
25001 | SubscriptionScope N 4 24 unsigned int | For filter criteria for broadcast sub-
scription see the ETI Manual, chapter
Broadcast.
1355 | RefApplID Y 1 28 unsigned int | Application identifier of a T7 ETI data
stream.
Value | Description
1| Trade
2| News
3| Service Availability
5| Listener Data
7| TES Maintenance
8| TES Trade
9| SRQS Maintenance
10| Service Availability Market
39030 | Pad3 U 3 29 Fixed String |not used
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5.16 Subscribe Response

The Subscribe Broadcast Response message is used to confirm the broadcast subscription. For
more details, please refer to the ETI Manual, chapter Broadcast.

Tag‘ Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description
<MessageHeaderOut>
9| BodyLen Y 4 0 unsigned int | Number of bytes for the message, in-
cluding this field.
28500 | TemplatelD Y 2 4 unsigned int | Unique identifier for a T7 ETI
message layout. Value: 10005
(ApplicationMessageRequestAck,
MsgType = BX)
39020 | Pad2 U 2 6 Fixed String |not used
<ResponseHeader>
5979 | RequestTime Y 8 | UTCTimestamp | Gateway request in timestamp.
52| SendingTime Y 8 16 | UTCTimestamp | Outgoing timestamp; filled always by
the gateway
34 | MsgSeqNum Y 4 24 unsigned int | Message sequence number used by the
participant for requests sent to the
gateway.
39040 | Pad4 u 4 28 Fixed String | not used
<MessageBody>
28727 | ApplSubID Y 4 32 unsigned int | Unique ID assigned by the T7 system
during broadcast subscription in order
to link broadcasts to the related sub-
scription.
39040 | Pad4 U 4 36 Fixed String |not used
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5.17 Unsubscribe

This message is used to revoke a broadcast subscription.

Unsubscribe

l

Unsubscribe Response

Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description
<MessageHeaderIn>
9| BodylLen Y 4 0 unsigned int | Number of bytes for the message, in-
cluding this field.
28500 | TemplatelD Y 2 4 unsigned int | Unique identifier for a T7 ETI
message layout. Value: 10006
(ApplicationMessageRequest, ~ Msg-
Type = BW)
25028 | NetworkMsgID U 8 6 Fixed String | not used
39020 | Pad2 u 2 14 Fixed String | not used
<RequestHeader>
34 | MsgSeqNum Y 4 16 unsigned int | Message sequence number used by the
participant for requests sent to the
gateway.
50 | SenderSublD U 4 20 unsigned int | not used
<MessageBody>
28728 | RefApplSublD Y 4 24 unsigned int | Unique ID for the subscription in-
stance assigned by the T7 system dur-
ing broadcast subscription.
39040 | Pad4 u 4 28 Fixed String |not used
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5.18 Unsubscribe Response

The Unsubscribe Broadcast Response message is used to confirm the revocation of a
broadcast subscription.

Tag‘ Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description
<MessageHeaderOut>
9| BodyLen Y 4 0 unsigned int | Number of bytes for the message, in-
cluding this field.
28500 | TemplatelD Y 2 4 unsigned int | Unique identifier for a T7 ETI
message layout. Value: 10007
(ApplicationMessageRequestAck,
MsgType = BX)
39020 | Pad2 U 2 6 Fixed String |not used
<ResponseHeader>
5979 | RequestTime Y 8 | UTCTimestamp | Gateway request in timestamp.
52| SendingTime Y 8 16 | UTCTimestamp | Outgoing timestamp; filled always by
the gateway
34 | MsgSeqNum Y 4 24 unsigned int | Message sequence number used by the
participant for requests sent to the
gateway.
39040 | Pad4 u 4 28 Fixed String | not used
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5.19 Retransmit

This message is used for re-transmission of trade, TES trades, SRQS (Eurex/Xetra EnLight)
maintenance data, risk control and news data for recovery purposes.The specified application
sequence number range will lead to the retransmission of data whose application sequence
number is >= ApplBegSeqNum (1182) and <= ApplEndSeqNum (1183).Depending on
RefApplID (1355), the request is sent to the respective service:

- RefApplID = 1 (Trade) => request is sent to the Trades service

- RefApplID = 2 (News) => request is sent to the News service

- RefApplID = 6 (Risk Control) => request is sent to the Risk Control service

- RefApplID = 7 (TES Maintenance) => request is sent to the TES Retransmission Service
- RefApplID = 8 (TES Trades) => request is sent to the TES Retransmission service

- RefApplID = 9 (SRQS Maintenance) => request is sent to the SRQS service

For more details, please refer to the ETI Manual, chapter Retransmission.

1 (Trade)
Trade Notification
(Trade)
1 (Trade) Trade Notification Status
(Trade)
2 (Market Messages (News)) News
(News)

6 (RiskNotification Data)
Entitlement Notification
(Risk Control)

6 (RiskNotification Data) Risk Notification
(Risk Control)

Party Action Report

6 (RiskNotification Data) (Risk Control)
. o Legal Notification
6 (RiskNotification Data) (Risk Control)
: ; 7 (TES Maintenance) TES Broadcast
Retransmit — Retransmit Response RefApplID > :
P PP 7 (TES Maintenance) (TES Maintenance)

Delete TES Trade Broadcast

7 (TES Maintenance) (TES Maintenance)

. Approve TES Trade Broadcast
7 (TES Maintenance) (TES Maintenance)

TES Execution Broadcast

7 (TES Maintenance) (TES Maintenance)

TES Trade Upload Broadcast
(TES Maintenance)
7 (TES Maintenance)

TES Status Broadcast
(TES Maintenance)

8 (TES Trade
( ) TES Trade Broadcast

(TES Trade)

8 (TES Trade) TES Status Broadcast
(TES Trade)

Tag | Field Name Description
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Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description
<MessageHeaderIn>
9| BodyLen Y 4 0 unsigned int | Number of bytes for the message, in-
cluding this field.
28500 | TemplatelD Y 2 4 unsigned int | Unique identifier for a T7 ETI
message layout. Value: 10008
(ApplicationMessageRequest, ~ Msg-
Type = BW)
25028 | NetworkMsgID U 8 6 Fixed String | not used
39020 | Pad2 U 2 14 Fixed String |not used
<RequestHeader>
34 | MsgSeqNum Y 4 16 unsigned int | Message sequence number used by the
participant for requests sent to the
gateway.
50 | SenderSublD u 4 20 unsigned int | not used
<MessageBody>
1182 | ApplBegSeqNum N 8 | 24 SegNum "no value" means first known se-
quence number: 1
1183 | ApplEndSeqNum N 8 32 SeqNum Ending range of application sequence
numbers.
5948 | PartitionlD N 2 40 unsigned int | The application sequence numbers
are only unique per RefAppliD,
SubcriptionScope  and Partion-
ID.Therefore, the PartitionlD is
required to define the scope of a
Retransmission Request.
Not to be set for News, Risk Control,
and SRQS Maintenance.
1355 | RefApplID Y 1 42 unsigned int | Application identifier of a T7 ETI data
stream.
Value | Description
1| Trade
2| News
6| Risk Control
7| TES Maintenance
8| TES Trade
9| SRQS Maintenance
39050 | Pad5 U 5 43 Fixed String |not used
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5.20 Retransmit Response

The Retransmission Response message confirms the Retransmit request and delivers only a
fixed number of the requested data packages. So the requesting client would have to send a
new retransmission request (with updated sequence numbers) if the captured response does
not contain all requested data. (See below: ApplEndSeqNum (1183)).

The field ApplTotalMessageCount (1349) indicates how many retransmitted broadcast
messages will follow. For fragmented messages, each fragment counts as one message.
They will not be interrupted by other messages.

All these messages will consist of:

» <MessageHeaderOut>.

» < RBCHeader>, where ApplSublD (28727) is always set to 'no value’ and
ApplResendFlag (1352) is always set to True (indicating a retransmission message).

» <MessageBody>, which is specific for the TemplatelD (28500) in
<MessageHeaderOut>.

For more details, please refer to chapter Retransmission.

Tag Field Name ‘Req'd Len ‘ (0] ‘ Data Type Description
<MessageHeaderOut>
9| BodylLen Y 4 0 unsigned int | Number of bytes for the message, in-
cluding this field.
28500 | TemplatelD Y 2 4 unsigned int | Unique identifier for a T7 ETI
message layout. Value: 10009
(ApplicationMessageRequestAck,
MsgType = BX)
39020 | Pad2 u 2 6 Fixed String |not used
<ResponseHeader>
5979 | Request Time Y 8 | UTCTimestamp | Gateway request in timestamp.
52 | SendingTime Y 8 16 | UTCTimestamp | Outgoing timestamp; filled always by
the gateway
34 | MsgSeqNum Y 4 24 unsigned int | Message sequence number used by the
participant for requests sent to the
gateway.
39040 | Pad4 U 4 28 Fixed String |not used
<MessageBody>
1183 | ApplEndSeqNum N 8 32 SeqNum Ending range of application sequence
numbers.If it is not set to the related
request’s ApplEndSegqNum, the client
will have to send another retransmis-
sion request (with an updated Appl-
BegSeqNum)."no value" means the
requested data is not available.
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Tag
1357

Field Name
RefApplLastSeqNum

40

Len ‘ (0]33 ‘ Data Type

SeqNum

Description

Last application sequence num-
ber known by the T7 system for
a certain scope of RefApplID,
SubscriptionScope  and  Partition-
ID."no value" means that there is no
data persisted yet for the requested
stream /subscription scope.

1349

ApplTotalMessage-
Count

48

unsigned int

Total number of messages (frag-

ments) included in transmission.

39060

Pad6

50

Fixed String

not used
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5.21 Retransmit (Order/Quote Event)

This message is used for re-transmission of recoverable order/quote event data for recovery
purposes. The specified application message identifier range will lead to the retransmission of
data whose application message identifier is > ApplBegMsgID (28718) and <=
ApplEndMsglID (28719).

For more details, please refer to the ETI Manual, chapter Retransmission. This message is
sent to the service “Retransmission of Order and Quote Events’.

Order Mass Cancellation Notification
(Listener Data)

Listener Data

Extended Order Information
(Listener Data)

Listener Data

Cancel Order Notification
(Listener Data)

Listener Data

Mass Cancellation Event
(Listener Data)

Listener Data

Trading Session Event
(Listener Data)

Listener Data

Order Mass Cancellation Notification
(Specialist Data)
Specialist Data

Extended Order Information
(Specialist Data)

Specialist Data

Cancel Order Notification
(Specialist Data)

Specialist Data
. Mass Cancellation Event
Specnall/stD/ata,, (Specialist Data)
Retransmit (Order/Quote Event) — Retransmit Response (Order/Quote Event) Specialist Data
‘\, Trading Session Event

W‘ (Specialist Data)
Session Data

Trading Session Event
(Session Data)

Session Data
Mass Cancellation Event
(Session Data)

Session Data
Extended Order Information
(Session Data)

Session Data Cancel Order Notification

(Session Data)

Quote Mass Cancellation Notification
(Session Data)

Session Data

Order Mass Cancellation Notification
(Session Data)

Session Data

Quote Activation Notification
(Session Data)

Session Data

Quote Execution Notification
(Session Data)

Tag Field Name ‘Req’d‘ Len ‘ (0]} ‘ Data Type Description
<MessageHeaderIn>
9| BodyLen Y 4 0 unsigned int | Number of bytes for the message, in-

cluding this field.
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Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description

28500 | TemplatelD Y 2 4 unsigned int | Unique identifier for a T7 ETI
message layout. Value: 10026
(ApplicationMessageRequest, ~ Msg-
Type = BW)

25028 | NetworkMsglID u 8 6 Fixed String | not used

39020 | Pad2 U 2 14 Fixed String |not used

<RequestHeader>
34 | MsgSegqNum Y 4 16 unsigned int | Message sequence number used by the
participant for requests sent to the
gateway.
50 | SenderSublD u 4 20 unsigned int | not used
<MessageBody>
25001 | SubscriptionScope N 4 24 unsigned int | Retransmission scope (for the sup-
ported RefApplIDs):
- Session Data: "no value"
- Listener Data: session ID
5948 | PartitionID Y 2 28 unsigned int | Application message identifiers
are only unique per RefApplID,
SubcriptionScope  and  Partition-
ID.Therefore, the PartitionID is
required to define the scope of a
Retransmit request.
1355 | RefApplID Y 1 30 unsigned int | Application identifier of a T7 ETI data
stream.
Value | Description
4| Session Data
5| Listener Data

28718 | ApplBegMsgID N 16 | 31 data Beginning range of application mes-
sage identifiers; 'no value' indicates
first known application message iden-
tifier.

28719 | ApplEndMsgID N 16 | 47 data Ending range of application message
identifiers; "no value" means last
known application message identifier.

39000 | Padl U 1 63 Fixed String |not used
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5.22 Retransmit Response (Order/Quote Event)

This message confirms the Retransmit (Order/Quote Event) request and delivers only a fixed
number of the requested data packages. So the requesting client would have to send a new
Retransmit (Order/Quote Event) request (with updated application message identifiers), if the
captured response does not contain all requested data.(See below: ApplEndMsgID (28719)).
The field ApplTotalMessageCount (1349) indicates how many retransmitted broadcast
messages will follow.For fragmented messages, each fragment counts as one message.

They will not be interrupted by other messages.

All these messages will consist of:

» <MessageHeaderOut>.

» < RBCHeaderME>, where ApplSublD (28727) is always set to "no value",
TrdRegTSTimeOut (21003) is always set to "no value", and ApplResendFlag (1352) is
always set to True (indicating a retransmission message).

= <MessageBody>, which is specific for the TemplatelD (28500) in
<MessageHeaderOut>.

The retransmission message template used for order and quote events differs from the session
data response template in the following cases:

Tag Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description
<MessageHeaderOut>
9 |BodyLen Y 4 0 unsigned int | Number of bytes for the message, in-
cluding this field.
28500 | TemplatelD Y 2 4 unsigned int | Unique identifier for a T7 ETI
message layout. Value: 10027
(ApplicationMessageRequestAck,
MsgType = BX)
39020 | Pad2 U 2 6 Fixed String |not used
<ResponseHeader>
5979 | RequestTime Y 8 | UTCTimestamp | Gateway request in timestamp.
52| SendingTime Y 8 16 | UTCTimestamp | Outgoing timestamp; filled always by
the gateway
34 | MsgSeqNum Y 4 24 unsigned int | Message sequence number used by the
participant for requests sent to the
gateway.
39040 | Pad4 U 4 28 Fixed String | not used
<MessageBody>
1349 ApplTotalMessage- Y 2 32 unsigned int | Total number of messages (frag-
Count . ) o
ments) included in transmission.
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Tag
28719

Field Name
ApplEndMsglD

16

34

Len ‘ (0]33 ‘ Data Type

data

Description

Ending range of application message
identifiers.If it is not set to the related
request’'s ApplEndMsgID, the client
will have to send another Retransmit
request (with an updated ApplBeg-
MsglID).

28722

RefApplLastMsglID

16

50

data

Last application message identifier
known by the T7 system for a certain
scope of RefApplID, Subscription-
Scope and PartitionlD.

39060

Pad6

66

Fixed String

not used
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5.23 Reject

All rejections and errors on an application and session level are communicated via the FIX
standard Reject (3) message; except for Mass Quote Response.

Tag‘ Field Name ‘ Req’'d Len ‘ (0]33 ‘ Data Type Description
<MessageHeaderOut>
9 |BodyLen Y 4 0 unsigned int | Number of bytes for the message, in-
cluding this field.
28500 | TemplatelD Y 2 4 unsigned int | Unique identifier for a T7 ETI mes-
sage layout. Value: 10010 (Reject,
MsgType = 3)
39020 | Pad2 U 2 6 Fixed String | not used
<NRResponseHeaderME>
5979 | RequestTime Y 8 8 |UTCTimestamp |In timestamp; filled always by the
gateway
21002 | TrdReg TSTimeln N 8 16 | UTCTimestamp | Matching engine in timestamp.
21003 | TrdReg TSTimeOut N 8 24 | UTCTimestamp | Matching engine out timestamp.
7765 | Responseln N 8 32 | UTCTimestamp | Timestamp the gateway receives a

message from the Matching Engine
52| SendingTime Y 8 40 | UTCTimestamp | Outgoing delta timestamp; filled al-
ways by the gateway

34 | MsgSeqNum Y 4 48 unsigned int | Message sequence number used by the
participant for requests sent to the
gateway.

893 | LastFragment Y 1 52 unsigned int | Indicates whether this message is the

last fragment (part) of a sequence of
messages belonging to one dedicated

transaction.

Value | Description

1| Last Message

39030 | Pad3 u 3 53 Fixed String | not used
<MessageBody>
373 | SessionRejectReason Y 4 56 unsigned int | Error code.

Valid values are listed after this table.

30354 | VarTextLen Y 2 60 Counter Values <100 are reserved by FIX. We
will use user-defined values for appli-

cation level errors as well
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Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description

1409 | SessionStatus Y 1 62 unsigned int | Session status.

Value | Description

0| Session active

4 | Session logout complete

39000 | Padl

c
-

63 Fixed String |not used

30355 | VarText Y |2000| 64 | Variable String | Error text.

Valid characters: \x09, \x0A, \x0D,
\x20-\x7B, \x7D, \x7E

Valid Values of SessionRejectReason (datatype SessionRejectReason)

Valid Description
Value
1 Required Tag Missing
Value is incorrect (out of range) for this tag
Decryption problem
11 Invalid TemplatelD
16 Incorrect NumInGroup count for repeating group
99 Other
100 Throttle limit exceeded
101 Stale request was not forwarded to T7
102 Service temporarily not available
103 Service not available
105 Error converting response or broadcast
152 Heartbeat violation error
200 Internal technical error
210 Validation Error
211 User already logged in
216 Gateway is standby
217 Session login limit (per time interval) reached
223 User Entitlement Data time out
224 Session limit reached (per PS Gateway and Business Unit)
225 User login tries limit (per time interval) reached
226 Limit of outstanding session/user logins reached (per Business Unit)
227 Limit of outstanding session/user logins reached (per Session)
10000 Order not found
10001 Price not reasonable
10002 Duplicate Order (CIOrdID)
10003 another quote activation request is pending for the same Product / Instrument Type / SessionlD
10006 Stop buy price not reasonable
10007 Stop sell price not reasonable
10008 GFD order is not executable on current business day
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10010 Throttle limit for creation of complex instrument exceeded
10011 Order maintenance not allowed in current state
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5.24 Session List Inquire

This message is used to get the list of sessions for the own business unit. These returned
sessions (PartylDSessionID (20055)) can be used as SubscriptionScope (25001) for
retransmission and subscriptions requests to Listener Data (RefApplID (1355) = 4).

For more details, please refer to the ETI Manual, chapter Retransmission.

Session List Inquire

l

Session List Inquire Response

Tag Field Name ‘Req’d Len ‘ (0] ‘ Data Type Description
<MessageHeaderIn>
9| BodyLen Y 4 0 unsigned int | Number of bytes for the message, in-
cluding this field.
28500 | TemplatelD Y 2 4 unsigned int | Unique identifier for a T7 ETI mes-
sage layout. Value: 10035 (Session-
DetailsListRequest, MsgType = U5)
25028 | NetworkMsgID U 8 6 Fixed String | not used
39020 | Pad2 U 2 14 Fixed String |not used
<RequestHeader>
34 | MsgSegqNum Y 4 16 unsigned int | Message sequence number used by the
participant for requests sent to the
gateway.
50 | SenderSublD u 4 20 unsigned int | not used
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5.25 Session List Inquire Response

This message confirms the Session List Inquire request and provides information about
sessions of the own business unit. The SessionSubMode (28730) is only set for LF sessions.

Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description
<MessageHeaderOut>
9 |BodyLen Y 4 0 unsigned int | Number of bytes for the message, in-
cluding this field.
28500 | TemplatelD Y 2 4 unsigned int | Unique identifier for a T7 ETI mes-
sage layout. Value: 10036 (Session-
DetailsListResponse, MsgType = U6)
39020 | Pad2 U 2 6 Fixed String | not used
<ResponseHeader>
5979 | RequestTime Y 8 8 | UTCTimestamp | Gateway request in timestamp.
52| SendingTime Y 8 16 | UTCTimestamp | Outgoing timestamp; filled always by
the gateway
34 | MsgSeqNum Y 4 24 unsigned int | Message sequence number used by the
participant for requests sent to the
gateway.
39040 | Pad4 U 4 28 Fixed String | not used
<MessageBody>
28734 | NoSessions Y 2 32 Counter Number of sessions in a response
39060 | Pad6 u 6 34 Fixed String | not used
<SessionsGrp> Cardinality: 1-1000, Record counter: NoSessions
20055 | >PartylDSessionID Y 4 40 unsigned int | Session ID.
28730 | >SessionMode Y 1 44 unsigned int | Session type.
Value | Description
1/ETI HF
2|ETILF
3| GUI
4|FIX LF
28735 | >SessionSubMode N 1 | 45 unsigned int | Set if SessionMode(28730) = 2(LF)
Value | Description
0 | Regular Trading Session
2| Regular Back Office Session
39020 | >Pad2 U 2 46 Fixed String |not used
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5.26 Trade Enrichment List Inquire

This message is used to get the list of enrichment rules and enrichment rule IDs for the own
business unit.To retrieve all enrichment rule data, in the first request LastEntityProcessed
(25035) must be set to 'no value’. While the LastEntityProcessed (25035) received in the
response is not 'no value’, continue sending requests using the LastEntityProcessed (25035)
obtained from the response.

Trade Enrichment List Inquire

l

Trade Enrichment List Inquire Response

Tag Field Name ‘Req’d Len ‘ (0] ‘ Data Type Description
<MessageHeaderIn>
9| BodyLen Y 4 0 unsigned int | Number of bytes for the message, in-
cluding this field.
28500 | TemplatelD Y 2 4 unsigned int | Unique identifier for a T7 ETIl mes-
sage layout. Value: 10040 (Trade-
EnrichmentListRequest, MsgType =
u7)
25028 | NetworkMsgID U 8 6 Fixed String | not used
39020 | Pad2 u 2 14 Fixed String |not used
<RequestHeader>
34 | MsgSeqNum Y 4 16 unsigned int | Message sequence number used by the
participant for requests sent to the
gateway.
50 | SenderSubID u 4 20 unsigned int | not used
<MessageBody>
25035 | LastEntityProcessed ‘ N ‘ 16 ‘ 24 ‘ data Paging key for reference data request
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5.27 Trade Enrichment List Inquire Response

This message confirms the Enrichment List Inquire request and provides information about
enrichment rules of the own business unit.

Tag Field Name ‘Req’d Len ‘ (0] ‘ Data Type Description
<MessageHeaderOut>
9| BodyLen Y 4 0 unsigned int | Number of bytes for the message, in-
cluding this field.
28500 | TemplatelD Y 2 4 unsigned int | Unique identifier for a T7 ETI mes-
sage layout. Value: 10041 (Trade-
EnrichmentListReport, MsgType =
U9)
39020 | Pad2 u 2 6 Fixed String |not used
<ResponseHeader>
5979 | RequestTime Y 8 | UTCTimestamp | Gateway request in timestamp.
52 | SendingTime Y 8 16 | UTCTimestamp | Outgoing timestamp; filled always by
the gateway
34 | MsgSeqNum Y 4 24 unsigned int | Message sequence number used by the
participant for requests sent to the
gateway.
39040 | Pad4 U 4 28 Fixed String |not used
<MessageBody>
25035 | LastEntityProcessed N 16 | 32 data Paging key for reference data request
28738 | NoEnrichmentRules Y 2 48 Counter Number of enrichment rules in a re-
sponse
39060 | Pad6 u 6 50 Fixed String | not used
<EnrichmentRulesGrp> Cardinality: 0-400, Record counter: NoEnrichmentRules
25033 | >EnrichmentRulelD Y 2 56 unsigned int | ldentifies an enrichment rule
20099 > PartylDOrigination- N 1 58 unsigned int | The origination market
Market
Value | Description
1| Korea Exchange
1| >Account N 2 59 Fixed String | Accounts to book trades and keep po-
sitions on.
Valid characters: 1-9, \x41, \x47,
\x49, \x4D, \x50, \x52
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Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description

77| >PositionEffect N 1 61 char Field is used for T7 position manage-
ment purposes and indicates whether
the order is submitted to open or close

a position.

Value | Description
C|Close
O|Open

>PartylDTakeUp-

20096 T N 5 62 Fixed String | Take-up Member Short Name.
TradingFirm .
Valid characters: A-Z, 0-9, \x20
PartylDOrder-
20013 > Fartylblrder N 7 67 Fixed String | External Member ID.

-
OriginationFirm Valid characters: A-Z, 0-9, \x20

20032 | >PartylDBeneficiary N 9 74 Fixed String | Final Beneficiary
Valid characters: A-Z, 0-9, \x20
25007 | >FreeTextl N 12 | 83 Fixed String |First free-format text field for trader

specific or customer-related com-

ments

Valid characters: \x20, \x23-\x25,
\x28-\x2A, \x2C-\x3B, \x3F, \x41-
\X5F, \x61-\x7B, \x7D, \x7E

25008 | >FreeText2 N 12 | 95 Fixed String |Second free-format text field for
trader specific or customer-related

comments

Valid characters: \x20, \x23-\x25,
\x28-\x2A, \x2C-\x3B, \x3F, \x41-
\X5F, \x61-\x7B, \x7D, \x7E

250009 | >FreeText3 N 12 | 107 Fixed String | Third free-format text field for trader-

specific or customer-related com-

ments.

Valid characters: \x20, \x23-\x25,
\x28-\x2A, \x2C-\x3B, \x3F, \x41-
\X5F, \x61-\x7B, \x7D, \x7E

39000 | >Pad1l u 1 | 119 Fixed String | not used
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5.28 User List Inquire

This message is used to get the list of traders of the own business unit. To retrieve all user
data, in the first request LastEntityProcessed (25035) must be set to 'no value’. While the
LastEntityProcessed (25035) received in the response is not 'no value', continue sending
requests using the LastEntityProcessed (25035) obtained from the response.

User List Inquire

l

User List Inquire Response

Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description
<MessageHeaderIn>
9 |BodyLen Y 4 0 unsigned int | Number of bytes for the message, in-
cluding this field.
28500 | TemplatelD Y 2 4 unsigned int | Unique identifier for a T7 ETI mes-
sage layout. Value: 10038 (Party-
DetailsListRequest, MsgType = CF)
25028 | NetworkMsgID U 8 6 Fixed String | not used
39020 | Pad2 u 2 14 Fixed String | not used
<RequestHeader>
34 | MsgSeqNum Y 4 16 unsigned int | Message sequence number used by the
participant for requests sent to the
gateway.
50 | SenderSublD U 4 20 unsigned int | not used
<MessageBody>
25035 | LastEntityProcessed ‘ N ‘ 16 ‘ 24 ‘ data Paging key for reference data request

57



Deutsche Borse Group's T7 Release 10.1
Enhanced Trading Interface
Derivatives Message Reference

Deutsche Borse Group

Build 101.580.0.ga-101006020-25

5.29 User List Inquire Response

This message confirms the User List Inquire request and provides information about the

traders of the own business unit.

Tag Field Name ‘Req’d Len ‘ (0] ‘ Data Type Description
<MessageHeaderOut>
9| BodyLen Y 4 0 unsigned int | Number of bytes for the message, in-
cluding this field.
28500 | TemplatelD Y 2 4 unsigned int | Unique identifier for a T7 ETI mes-
sage layout. Value: 10039 (Party-
DetailsListReport, MsgType = CG)
39020 | Pad2 U 2 6 Fixed String | not used
<ResponseHeader>
5979 | RequestTime Y 8 | UTCTimestamp | Gateway request in timestamp.
52 | SendingTime Y 16 | UTCTimestamp | Outgoing timestamp; filled always by
the gateway
34 | MsgSeqNum Y 4 24 unsigned int | Message sequence number used by the
participant for requests sent to the
gateway.
39040 | Pad4 u 4 28 Fixed String | not used
<MessageBody>
25035 | LastEntityProcessed N 16 | 32 data Paging key for reference data request
1671 | NoPartyDetails Y 2 48 Counter Number of PartyDetailsGrp repeating
group
39060 | Pad6 U 6 50 Fixed String |not used
<PartyDetailsGrp> Cardinality: 0-1000, Record counter: NoPartyDetails
20212 |~ Fartybetail Y | 4 | 56 | unsignedint |Trader ID
IDExecuting Trader
22212 >Party.Detai|— Y 6 | 60 Fixed String | Trader Name
Executing Trader Valid characters: \x20, \x22-\x7B,
\x7D, \x7E
1674 >Part-yDetaiIRo|e— Y 1 66 unsigned int | User Role
Qualifier
Value | Description
10| Trader
11| Head Trader
12| Supervisor
1672 | >PartyDetailStatus Y 1 67 unsigned int | Member status.
Value | Description
0| Active
1| Suspend
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Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description
22276 | >PartyDetailDesklD N 3 | 68 Fixed String | Trader Group.
Valid characters: A-Z, 0-9, \x20
39000 | >Padl u 1 71 Fixed String |not used
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6 Order Handling
6.1 New Order Single

The New Order Single message is used by the participant to submit an order for single leg
securities. For more details, please refer to the ETI Manual, chapter Order Types. This
message is sent to the service “Order and Quote Management”.

New Order Single

ApplSeqlndicator

0 (Lean Order)

1 (Standard Order)

without execution [full or partial fill ithout execution full or partial fill

New Order Response (Lean Order) Immediate Execution Response New Order Response (Standard Order) Immediate Execution Response
(Session Data) (Session Data) (Session Data) (Session Data)
Trade Notification Extended Order Information Extended Order Information
(Trade) (Listener Data) (Listener Data)

Trade Notification
(Trade)

Tag | Field Name ‘Req'd Len ‘ (0133 ‘ Data Type Description
<MessageHeaderln>
9| BodylLen Y 4 0 unsigned int | Number of bytes for the message, in-
cluding this field.
28500 | TemplatelD Y 2 4 unsigned int | Unique identifier for a T7 ETI mes-
sage layout. Value: 10100 (New-
OrderSingle, MsgType = D)
25028 | NetworkMsgID U 8 6 Fixed String | not used
39020 | Pad2 U 2 14 Fixed String | not used
<RequestHeader>
34 | MsgSeqNum Y 4 16 unsigned int | Message sequence number used by the
participant for requests sent to the
gateway.
50 | SenderSublD Y 4 20 unsigned int | User ID.
<MessageBody>
44 | Price N 8 | 24 PriceType Limit price. Required if OrdType (40)
is Limit (2) or Stop Limit (4).
38 | OrderQty Y 8 32 Qty Total Order Quantity.
99 | StopPx N 8 | 40 PriceType Stop price. Required if OrdType (40)
is Stop (3) or used as the trigger price
for an One-cancels-the-other order.
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Tag
11

Field Name
ClOrdID

‘ Req’d

Len ‘ (0]33 ‘ Data Type

unsigned int

Description
Client Order ID: Unique participant
defined order request identifier; used

for client order id chaining.

20003

PartyIDClientID

unsigned int

MiFID field: Client Identifier field
(ESMA Field 3 (Section A))used to
identify the client of an order for agent
account of the member or partici-
If the
Client ldentifier field is not provided

pant of the trading venue.

for agent orders, then they will be re-
jected. For orders sent with Trading
Capacity Proprietary or Market Mak-
ing, the Client ldentifier field may re-

main empty.

20122

PartyldInvestment-
DecisionMaker

unsigned int

MiFID field:  Investment decision
within firm (ESMA Field 4 (Section
A)) is the code used to identify the
person or the algorithm within the
member or participant of the Trading
Venue who is responsible for the in-

vestment decision.

25123

ExecutingTrader

unsigned int

MiFID field: Executing Trader data
Field(ESMA Field 5 (Section A))used
to identify the person or algorithm
within the member or participant of
the trading venue who is responsible
for the execution of the transaction re-
sulting from the order.

432

ExpireDate

LocalMktDate

Date of order expiry.
TimelnForce (59) = 6.

Required if

1300

MarketSegmentID

signed int

Product identifier.

30048

SimpleSecuritylD

unsigned int

Instrument identifier for simple instru-
Should be filled with the 4
least significant bytes of SecuritylD
(48) provided in T7 RDI and T7 RDF
reference data.

ments.

28744

MatchlnstCrossID

unsigned int

Self Match Prevention ID.

20096

PartylDTakeUp-
TradingFirm

Fixed String

Take-up Member Short Name.
Valid characters: A-Z, 0-9, \x20

20013

PartylDOrder-

OriginationFirm

101

Fixed String

External Member ID.
Valid characters: A-Z, 0-9, \x20

61



Deutsche Borse Group's T7 Release 10.1 Deutsche Borse Group
Enhanced Trading Interface
Derivatives Message Reference Build 101.580.0.ga-101006020-25

Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description
20032 | PartylDBeneficiary N 9 | 108 | Fixed String |Final Beneficiary
Valid characters: A-Z, 0-9, \x20
28703 | ApplSeqlIndicator Y 1 | 117 | unsigned int |Indicates if the order is a Lean Order

or a Standard Order.

Value | Description

0| No Recovery Required

1| Recovery Required

54 Side Y 1 | 118 unsigned int | Side of the order.

Value | Description
1| Buy
2| Sell

40| OrdType Y 1 | 119 unsigned int | Order type.

Value | Description
1| Market

2| Limit
3| Stop
4| Stop Limit

PriceValidityCheck-
Type

28710 Y 1 | 120 unsigned int | Indicator how price validity check
should be performed by the exchange
(see the ETI Manual, chapter Price

Reasonability Check).

Value | Description
0| None
1| Optional

2| Mandatory

25126 | ValueCheckTypeValue | Y 1 | 121 | vunsigned int |Indicator for checking the maximum
order/quote value by the exchange.

Value | Description
0| Do not check
1| Check
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Tag | Field Name
OrderAttribute-
LiquidityProvision

23002

‘ Req’d

Len ‘ Ofs ‘

1 | 122

Data Type

unsigned int

Description

MiFID field: Indication as to whether
an order is submitted to a Trading
Venue as part of a market making
strategy.

Value
1| Liquidity provision

Description

0| No liquidity provision

OrderAttributeRisk-
Reduction

23003

1 |123

unsigned int

MiFID field: Indication as to whether
the transaction reduces risk in an
objectively measurable way in accor-
dance with Article 57 of Directive
2014/EU. The field is only applica-
ble for commodity derivative transac-

tions.
Value
1| Risk reduction

Description

0| No risk reduction

59 | TimelnForce

1 | 124

unsigned int

Execution and trading restriction pa-

rameters supported by T7.

Value | Description

0|Day (GFD)

Good Till Cancelled (GTC) -
Standard Orders only

3| Immediate or Cancel (10C)
Good Till Date (GTD) -

Standard Orders only

1

6

18 | Execlnst

1 | 125

unsigned int

Instructions for order handling.

Value | Description

Persistent Order (FIX value
H)

Non-persistent Order (FIX
value 'Q’)

Persistent and Book or Can-
cel order (FIX value 'H 6')
Non-persistent and Book or
6| Cancel order (FIX value 'Q

6)
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Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description

625 | TradingSessionSublID N 1 | 126 unsigned int | Marks a certain order as a closing auc-

tion one.

Value | Description

4| Closing or closing auction

1815 | TradingCapacity Y 1 | 127 | unsigned int | This field designates if the trader is
acting in the capacity of agent, trad-
ing for its own account or acting as a

market maker.

Value | Description

1| Customer (Agency)

5| Principal (Proprietary)
6 | Market Maker

1724 | OrderOrigination N 1 | 128 | unsigned int |MiFID field: Field to indicate order
received from a direct access or spon-

sored access customer

Value | Description

Order received from a direct

5
access customer
PartyldInvestment-
21222 | DecisionMaker- N 1 |129 unsigned int | MiFID field: Qualifier for field Party-
Qualifier IdInvestmentDecisionMaker.  Mem-

bers/participants will have the possi-
bility to specify an Investment quali-
fier value to distinguish between nat-

ural persons and Algos.

Value | Description
22| Algo

24 | Human/Natural person

Executing Trader-
Qualifier

25124 Y 1 130 unsigned int | MiFID field: Qualifier for field
ExecutingTrader. It is required to dis-
tinguish between natural persons and

Algos.

Value | Description
22| Algo

24 | Human/Natural person
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Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description
1| Account N 2 131 Fixed String | Accounts to book trades and keep po-
sitions on.

Valid characters: 1-9, \x41, \x47,
\x49, \x4D, \x50, \x52

PartylDPosition-
Account

20038 N 32 | 133 Fixed String | 'Flexible Account’ information.
Valid characters: \x20, \x30-\x39,
\x41-\x5A

77 | PositionEffect Y 1 | 165 char Field is used for T7 position manage-

ment purposes and indicates whether
the order is submitted to open or close

a position.

Value | Description
C|Close
O|Open

20075 | PartylDLocationlD N 2 | 166 Fixed String | Country code. Will be set to “XX" for
non-capital letters.
Valid characters: \x01-\x7E

CustOrderHandling-
Inst

1031 N 1 168 Fixed String | Identifies the source of an order, in ac-
cordance with the FIA guidelines for a
rate Identifier.The field is for partici-

pant use only.

Value | Description
W | Desk

Y | Electronic

C Vendor-provided Platform

billed by Executing Broker

Sponsored Access via Ex-
G |change API or FIX provided
by Executing Broker

Premium Algorithmic Trad-
H | ing Provider billed by Execut-
ing Broker

Other, including  Other-
provided Screen

More values
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Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description
2404 | ComplianceText N 20 | 169 Fixed String | This field is used to provide addi-
tional regulatory information (accord-

ing to respective rules & regs, circu-
lars and/or bilateral coordination be-
tween participant and Trading Surveil-
lance Office).

Valid characters: \x20, \x22-\x7B,
\x7D, \x7E

25007 | FreeTextl N 12 | 189 Fixed String |First free-format text field for trader

specific or customer-related com-

ments

Valid characters: \x20, \x23-\x25,
\x28-\x2A, \x2C-\x3B, \x3F, \x41-
\X5F, \x61-\x7B, \x7D, \x7E

25008 | FreeText2 N 12 | 201 Fixed String |Second free-format text field for

trader specific or customer-related

comments

Valid characters: \x20, \x23-\x25,
\x28-\x2A, \x2C-\x3B, \x3F, \x41-
\X5F, \x61-\x7B, \x7D, \x7E

25000 | FreeText3 N 12 | 213 Fixed String | Third free-format text field for trader-

specific or customer-related com-

ments.

Valid characters: \x20, \x23-\x25,
\x28-\x2A, \x2C-\x3B, \x3F, \x41-
\x5F, \x61-\x7B, \x7D, \x7E

30011 | FIXCIOrdID N 20 | 225 Fixed String | User defined client order ID
Valid characters: \x20-\x7E
39030 | Pad3 U 3 |245 Fixed String |not used
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6.2 Replace Order Multi Leg (short layout)

This message is sent to the service “Order and Quote Management".

Replace Order Multi Leg (short layout)

ApplSeqindicator

0 (Lean Order)

1 (Standard Order)

without execution full or partial fill ithout execution full or partial fill

Replace Order Response (Lean Order) Immediate Execution Response Replace Order Response (Standard Order) Immediate Execution Response
(Session Data) (Session Data) (Session Data) (Session Data)

Trade Notification Extended Order Information Extended Order Information
(Trade) (Listener Data) (Listener Data)

l

Trade Notification
(Trade)

Tag Field Name ‘Req’d Len ‘ (0] ‘ Data Type Description
<MessageHeaderIn>
9| BodylLen Y 4 0 unsigned int | Number of bytes for the message, in-
cluding this field.
28500 | TemplatelD Y 2 4 unsigned int | Unique identifier for a T7 ETI mes-
sage layout. Value: 10130 (Order-
CancelReplaceRequest, MsgType =
G)
25028 | NetworkMsgID U 8 6 Fixed String | not used
39020 | Pad2 u 2 14 Fixed String |not used
<RequestHeader>
34 | MsgSeqNum Y 4 16 unsigned int | Message sequence number used by the
participant for requests sent to the
gateway.
50 | SenderSubID Y 4 20 unsigned int | User ID.
<MessageBody>
11| ClOrdID N 8 24 unsigned int | Client Order ID: Unique participant
defined order request identifier; used
for client order id chaining.
41| OrigCIOrdID Y 8 | 32 unsigned int | ClOrdID (11) of the last successfully
processed task (request) referring to
the specific order.
48 | SecuritylD Y 8 40 signed int Instrument identifier.
44 | Price Y 8 | 48 PriceType Limit price. Required if OrdType (40)
is Limit (2) or Stop Limit (4).
38 | OrderQty Y 8 56 Qty Total Order Quantity.
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Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description

20003 | PartylDClientID N 8 64 unsigned int | MiFID field: Client Identifier field
(ESMA Field 3 (Section A))used to
identify the client of an order for agent
account of the member or partici-
pant of the trading venue. If the
Client ldentifier field is not provided
for agent orders, then they will be re-
jected. For orders sent with Trading
Capacity Proprietary or Market Mak-
ing, the Client Identifier field may re-

main empty.

PartyldI tment-
20122 artyldinvestmen N 8 72 unsigned int | MiFID field: Investment decision
within firm (ESMA Field 4 (Section

A)) is the code used to identify the

DecisionMaker

person or the algorithm within the
member or participant of the Trading
Venue who is responsible for the in-
vestment decision.

25123 | Executing Trader N 8 80 unsigned int | MiFID field: Executing Trader data
Field(ESMA Field 5 (Section A))used

to identify the person or algorithm

within the member or participant of
the trading venue who is responsible
for the execution of the transaction re-
sulting from the order.

88 signed int Product identifier.

92 unsigned int | Self Match Prevention ID.

1300 | MarketSegmentlID
28744 | MatchlInstCrossID
25033 | EnrichmentRulelD
28703 | ApplSeqlndicator

96 unsigned int | ldentifies an enrichment rule

<|Z2|z2|<
=N D>

98 unsigned int | Indicates if the order is a Lean Order
or a Standard Order.

Value | Description

0| No Recovery Required

1| Recovery Required
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Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description
1227 | ProductComplex Y 1 99 unsigned int | This field qualifies an instrument type
on T7.

Value | Description

2| Standard Option Strategy
Non-Standard Option Strat-
egy

Volatility Strategy

3

Futures Spread

Inter-Product Spread

Standard Future Strategy
Pack and Bundle
Strip

Ol N|O|O| >

54| Side Y 1 | 100 unsigned int | Side of the order.

Value | Description
1| Buy
2| Sell

PriceValidityCheck-
Type

28710 Y 1 | 101 unsigned int | Indicator how price validity check
should be performed by the exchange
(see the ETI Manual, chapter Price

Reasonability Check).

Value | Description
0| None

1| Optional

2| Mandatory

25126 | ValueCheckTypeValue | Y 1 | 102 unsigned int | Indicator for checking the maximum
order/quote value by the exchange.

Value | Description
0| Do not check
1| Check

OrderAttribute-
23002 raermtribute Y 1 | 103 unsigned int | MiFID field: Indication as to whether

LiquidityProvision
a Y an order is submitted to a Trading
Venue as part of a market making

strategy.

Value | Description

1| Liquidity provision

0| No liquidity provision
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Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description

18 | Execlnst Y 1 | 104 unsigned int | Instructions for order handling.

Value | Description

Persistent Order (FIX value
H)

Non-persistent Order (FIX
value 'Q’)

1

59 | TimelnForce Y 1 | 105 unsigned int | Execution and trading restriction pa-
rameters supported by T7.

Value | Description

0| Day (GFD)

Good Till Cancelled (GTC) -
Standard Orders only

3| Immediate or Cancel (10C)

1

1815 | TradingCapacity Y 1 | 106 | unsigned int |This field designates if the trader is
acting in the capacity of agent, trad-
ing for its own account or acting as a

market maker.

Value | Description

1| Customer (Agency)

5| Principal (Proprietary)
6 | Market Maker

1724 | OrderOrigination N 1 | 107 | unsigned int |MiFID field: Field to indicate order
received from a direct access or spon-

sored access customer

Value | Description

5 Order received from a direct
access customer

PartyldInvestment-
21222 | DecisionMaker- N 1 | 108 unsigned int | MiFID field: Qualifier for field Party-
Qualifier IdInvestmentDecisionMaker.  Mem-
bers/participants will have the possi-
bility to specify an Investment quali-
fier value to distinguish between nat-

ural persons and Algos.

Value | Description
22| Algo
24 | Human/Natural person
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Tag‘ Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description

Executing Trader-
Qualifier

25124 Y 1 | 109 unsigned int | MiFID field: Qualifier for field
Executing Trader. It is required to dis-
tinguish between natural persons and

Algos.

Value | Description
22| Algo

24 | Human/Natural person

2404 | ComplianceText N 20 | 110 Fixed String | This field is used to provide addi-
tional regulatory information (accord-
ing to respective rules & regs, circu-
lars and/or bilateral coordination be-
tween participant and Trading Surveil-
lance Office).

Valid characters: \x20, \x22-\x7B,
\x7D, \x7E

39060 | Pad6 u 6 | 130 | Fixed String |not used
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6.3 New Order Multi Leg (short layout)

This message is sent to the service “Order and Quote Management".

New Order Response (Lean Order)

(Session Data)

New Order Multi Leg (short layout)

without execution [full or partial fill

Immediate Execution Response

(Session Data)

Trade Notification

(Trade)

ApplSeqlndicator

0 (Lean Order) 1 (Standard Order)

New Order Response (Standard Order)
(Session Data)

Extended Order Information
(Listener Data)

ithout execution

full or partial fill
Immediate Execution Response

(Session Data)

Extended Order Information
(Listener Data)

Trade Notification
(Trade)

Tag | Field Name ‘Req'd Len ‘ (0]} ‘ Data Type Description
<MessageHeaderln>
9| BodylLen Y 4 0 unsigned int | Number of bytes for the message, in-
cluding this field.
28500 | TemplatelD Y 2 4 unsigned int | Unique identifier for a T7 ETI mes-
sage layout. Value: 10129 (New-
OrderSingle, MsgType = D)
25028 | NetworkMsgID U 6 Fixed String | not used
39020 | Pad2 U 14 Fixed String | not used
<RequestHeader>
34 | MsgSeqNum Y 4 16 unsigned int | Message sequence number used by the
participant for requests sent to the
gateway.
50 | SenderSublD Y 4 20 unsigned int | User ID.
<MessageBody>
48 | SecuritylD Y 24 signed int Instrument identifier.
44 | Price Y 32 PriceType Limit price. Required if OrdType (40)
is Limit (2) or Stop Limit (4).
38 | OrderQty Y 40 Qty Total Order Quantity.
11| ClOrdID Y 48 unsigned int | Client Order ID: Unique participant
defined order request identifier; used
for client order id chaining.
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Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description

20003 | PartylDClientID N 8 56 unsigned int | MiFID field: Client Identifier field
(ESMA Field 3 (Section A))used to
identify the client of an order for agent
account of the member or partici-
pant of the trading venue. If the
Client ldentifier field is not provided
for agent orders, then they will be re-
jected. For orders sent with Trading
Capacity Proprietary or Market Mak-
ing, the Client Identifier field may re-

main empty.

PartyldI tment-
20122 artyldinvestmen N 8 64 unsigned int | MiFID field: Investment decision
within firm (ESMA Field 4 (Section

A)) is the code used to identify the

DecisionMaker

person or the algorithm within the
member or participant of the Trading
Venue who is responsible for the in-
vestment decision.

25123 | Executing Trader N 8 72 unsigned int | MiFID field: Executing Trader data
Field(ESMA Field 5 (Section A))used

to identify the person or algorithm

within the member or participant of
the trading venue who is responsible
for the execution of the transaction re-
sulting from the order.

80 signed int Product identifier.

84 unsigned int | Self Match Prevention ID.

1300 | MarketSegmentlID
28744 | MatchlInstCrossID
25033 | EnrichmentRulelD
28703 | ApplSeqlndicator

88 unsigned int | ldentifies an enrichment rule

<|Z2|z2|<
=N D>

90 unsigned int | Indicates if the order is a Lean Order
or a Standard Order.

Value | Description

0| No Recovery Required

1| Recovery Required
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Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description
1227 | ProductComplex Y 1 91 unsigned int | This field qualifies an instrument type
on T7.

Value | Description

2| Standard Option Strategy
Non-Standard Option Strat-
egy

Volatility Strategy

3

Futures Spread

Inter-Product Spread

Standard Future Strategy
Pack and Bundle
Strip

Ol N|O|O| >

54| Side Y 1 92 unsigned int | Side of the order.

Value | Description
1| Buy
2| Sell

PriceValidityCheck-
Type

28710 Y 1 93 unsigned int | Indicator how price validity check
should be performed by the exchange
(see the ETI Manual, chapter Price

Reasonability Check).

Value | Description
0| None

1| Optional

2| Mandatory

25126 | ValueCheckTypeValue | Y 1 94 unsigned int | Indicator for checking the maximum
order/quote value by the exchange.

Value | Description
0| Do not check
1| Check

OrderAttribute-
23002 | o IPUEE Y | 1 | 95 | unsignedint |MiFID field: Indication as to whether

LiquidityProvision
a Y an order is submitted to a Trading
Venue as part of a market making

strategy.

Value | Description

1| Liquidity provision

0| No liquidity provision
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Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description

18 | Execlnst Y 1 96 unsigned int | Instructions for order handling.

Value | Description

Persistent Order (FIX value
H)

Non-persistent Order (FIX
value 'Q’)

1

59 | TimelnForce Y 1 97 unsigned int | Execution and trading restriction pa-

rameters supported by T7.

Value | Description

0| Day (GFD)

Good Till Cancelled (GTC) -
Standard Orders only

3| Immediate or Cancel (10C)

1

1815 | TradingCapacity Y 1 98 unsigned int | This field designates if the trader is
acting in the capacity of agent, trad-
ing for its own account or acting as a

market maker.

Value | Description

1| Customer (Agency)

5| Principal (Proprietary)
6 | Market Maker

1724 | OrderOrigination N 1 99 unsigned int | MiFID field: Field to indicate order
received from a direct access or spon-

sored access customer

Value | Description

5 Order received from a direct
access customer

PartyldInvestment-
21222 | DecisionMaker- N 1 ]100 unsigned int | MiFID field: Qualifier for field Party-
Qualifier IdInvestmentDecisionMaker.  Mem-
bers/participants will have the possi-
bility to specify an Investment quali-
fier value to distinguish between nat-

ural persons and Algos.

Value | Description
22| Algo
24 | Human/Natural person
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Tag‘ Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description

Executing Trader-
Qualifier

25124 Y 1 | 101 unsigned int | MiFID field: Qualifier for field
Executing Trader. It is required to dis-
tinguish between natural persons and

Algos.

Value | Description
22| Algo

24 | Human/Natural person

2404 | ComplianceText N 20 | 102 Fixed String | This field is used to provide addi-
tional regulatory information (accord-
ing to respective rules & regs, circu-
lars and/or bilateral coordination be-
tween participant and Trading Surveil-
lance Office).

Valid characters: \x20, \x22-\x7B,
\x7D, \x7E

39060 | Pad6 U 6 | 122 | Fixed String |not used
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6.4 New Order Single (short layout)

This short order message layout is used by the participant to submit an order in a simple
instrument. Selected order attributes are implicitly set. For more details, please refer to the
ETI Manual, chapter Short Order Message Layouts. This message is sent to the service
“Order and Quote Management".

New Order Single (short layout)

ApplSeqindicator

1 (Standard Order)

0 (Lean Order)

without execution [full or partial fill ithout execution full or partial fill

Immediate Execution Response
(Session Data)

Immediate Execution Response
(Session Data)

New Order Response (Standard Order)
(Session Data)

l i

New Order Response (Lean Order)
(Session Data)

Extended Order Information
(Listener Data)

Trade Notification Extended Order Information
(Trade) (Listener Data)

Trade Notification
(Trade)

Tag Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description
<MessageHeaderIn>
9 |BodyLen Y 4 0 unsigned int | Number of bytes for the message, in-
cluding this field.
28500 | TemplatelD Y 2 4 unsigned int | Unique identifier for a T7 ETI mes-
sage layout. Value: 10125 (New-
OrderSingle, MsgType = D)
25028 | NetworkMsgID U 8 6 Fixed String | not used
39020 | Pad2 u 2 14 Fixed String |not used
<RequestHeader>
34 | MsgSeqNum Y 4 16 unsigned int | Message sequence number used by the
participant for requests sent to the
gateway.
50 | SenderSubID Y 4 | 20 unsigned int | User ID.
<MessageBody>
44 | Price Y 24 PriceType Limit price.
38| OrderQty Y 32 Qty Total Order Quantity.
11| ClOrdID Y 40 unsigned int | Client Order ID: Unique participant
defined order request identifier; used
for client order id chaining.
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Tag
20003

Field Name
PartyIDClientID

‘ Req’d

Len ‘ (0]33 ‘ Data Type

unsigned int

Description

MiFID field: Client Identifier field
(ESMA Field 3 (Section A))used to
identify the client of an order for agent
account of the member or partici-
pant of the trading venue. If the
Client ldentifier field is not provided
for agent orders, then they will be re-
jected. For orders sent with Trading
Capacity Proprietary or Market Mak-
ing, the Client Identifier field may re-

main empty.

20122

PartyldInvestment-

DecisionMaker

unsigned int

MiIFID field:  Investment decision
within firm (ESMA Field 4 (Section
A)) is the code used to identify the
person or the algorithm within the
member or participant of the Trading
Venue who is responsible for the in-

vestment decision.

25123

Executing Trader

unsigned int

MiFID field: Executing Trader data
Field(ESMA Field 5 (Section A))used
to identify the person or algorithm
within the member or participant of
the trading venue who is responsible
for the execution of the transaction re-

sulting from the order.

30048

SimpleSecuritylD

unsigned int

Instrument identifier for simple instru-
ments. Should be filled with the 4
least significant bytes of SecuritylD
(48) provided in T7 RDI and T7 RDF

reference data.

28744

MatchlnstCrossID

unsigned int

Self Match Prevention ID.

25033

EnrichmentRulelD

=2

80

unsigned int

Identifies an enrichment rule

54

Side

unsigned int

Side of the order.

Value | Description
1| Buy
2| Sell
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Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description

28703 | ApplSeqgindicator Y 1 83 unsigned int | Indicates if the order is a Lean Order
or a Standard Order.

Value | Description

0| No Recovery Required

1| Recovery Required

PriceValidityCheck-
Type

28710 Y 1 84 unsigned int | Indicator how price validity check
should be performed by the exchange
(see the ETI Manual, chapter Price

Reasonability Check).

Value | Description
0| None

1| Optional

2 | Mandatory

25126 | ValueCheckTypeValue | Y 1 85 unsigned int | Indicator for checking the maximum
order/quote value by the exchange.

Value | Description
0| Do not check
1| Check

derAttribute-
23002 | OrderAttribute Y | 1 | 8 | unsignedint |MiFID field: Indication as to whether

LiquidityProvision
d y an order is submitted to a Trading
Venue as part of a market making

strategy.

Value | Description

1| Liquidity provision

0| No liquidity provision

59 | TimelnForce Y 1 87 unsigned int | Execution and trading restriction pa-
rameters supported by T7.

Value | Description

0| Day (GFD)

Good Till Cancelled (GTC) -
Standard Orders only

3| Immediate or Cancel (10C)

1
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Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description

18 | Execlnst Y 1 88 unsigned int | Instructions for order handling.

Value | Description
Persistent Order (FIX value

1

VH!)
) Non-persistent  Order (FIX
value 'Q’)

Persistent and Book or Can-
cel order (FIX value 'H 6')
Non-persistent and Book or
6| Cancel order (FIX value 'Q
6)

1815 | TradingCapacity Y 1 39 unsigned int | This field designates if the trader is
acting in the capacity of agent, trad-
ing for its own account or acting as a

market maker.

Value | Description

1| Customer (Agency)

5| Principal (Proprietary)
6 | Market Maker

1724 | OrderOrigination N 1 90 unsigned int | MiFID field: Field to indicate order
received from a direct access or spon-

sored access customer

Value | Description

5 Order received from a direct

access customer

PartyldInvestment-
21222 | DecisionMaker- N 1 91 unsigned int | MiFID field: Qualifier for field Party-
Qualifier IdInvestmentDecisionMaker.  Mem-
bers/participants will have the possi-
bility to specify an Investment quali-
fier value to distinguish between nat-
ural persons and Algos.

Value | Description
22| Algo
24 | Human/Natural person
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Tag‘ Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description

Executing Trader-
Qualifier

25124 Y 1 92 unsigned int | MiFID field: Qualifier for field
Executing Trader. It is required to dis-
tinguish between natural persons and

Algos.

Value | Description
22| Algo

24 | Human/Natural person

2404 | ComplianceText N 20 | 93 Fixed String | This field is used to provide addi-
tional regulatory information (accord-
ing to respective rules & regs, circu-
lars and/or bilateral coordination be-
tween participant and Trading Surveil-
lance Office).

Valid characters: \x20, \x22-\x7B,
\x7D, \x7E

39070 | Pad7 U 7 | 113 | Fixed String | not used
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6.5 New Order Multi Leg

The New Order Multi Leg message is provided to submit orders for securities that are made
up of multiple securities, known as "legs". For more details, please refer to the ETI Manual,
chapter Order Types. This message is sent to the service “Order and Quote Management”.

New Order Multi Leg

ApplSeqindicator

0 (Lean Order)

1 (Standard Order)

ithout execution

without execution [full or partial fill full or partial fill

New Order Response (Lean Order) Immediate Execution Response New Order Response (Standard Order) Immediate Execution Response

(Session Data) (Session Data) (Session Data) (Session Data)

Trade Notification Extended Order Information Extended Order Information
(Trade) (Listener Data) (Listener Data)

Trade Notification
(Trade)

Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description
<MessageHeaderIn>
9 |BodyLen Y 4 0 unsigned int | Number of bytes for the message, in-
cluding this field.
28500 | TemplatelD Y 2 4 unsigned int | Unique identifier for a T7 ETIl mes-
sage layout. Value: 10113 (New-
OrderMultileg, MsgType = AB)
25028 | NetworkMsgID U 8 6 Fixed String | not used
39020 | Pad?2 u 2 14 Fixed String | not used
<RequestHeader>
34 | MsgSeqNum Y 4 16 unsigned int | Message sequence number used by the
participant for requests sent to the
gateway.
50 | SenderSublD Y 4 20 unsigned int | User ID.
<MessageBody>
11| ClOrdID N 8 24 unsigned int | Client Order ID: Unique participant
defined order request identifier; used
for client order id chaining.
48 | SecuritylD Y 32 signed int Instrument identifier.
44| Price Y 8 40 PriceType Limit price. Required if OrdType (40)
is Limit (2) or Stop Limit (4).
38 | OrderQty Y 8 48 Qty Total Order Quantity.
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Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description

20003 | PartylDClientID N 8 56 unsigned int | MiFID field: Client Identifier field
(ESMA Field 3 (Section A))used to
identify the client of an order for agent
account of the member or partici-
pant of the trading venue. If the
Client ldentifier field is not provided
for agent orders, then they will be re-
jected. For orders sent with Trading
Capacity Proprietary or Market Mak-
ing, the Client Identifier field may re-

main empty.

PartyldInvestment-
20122

N 8 64 unsigned int | MiFID field: Investment decision
within firm (ESMA Field 4 (Section
A)) is the code used to identify the

person or the algorithm within the

DecisionMaker

member or participant of the Trading
Venue who is responsible for the in-
vestment decision.

25123 | Executing Trader N 8 72 unsigned int | MiFID field: Executing Trader data
Field(ESMA Field 5 (Section A))used
to identify the person or algorithm

within the member or participant of
the trading venue who is responsible
for the execution of the transaction re-

sulting from the order.

1300 | MarketSegmentID Y 4 80 signed int Product identifier.
432 | ExpireDate N 4 84 | LocalMktDate |Date of order expiry. Required if
TimelnForce (59) = 6.
28744 | MatchlnstCrossID N 4 38 unsigned int | Self Match Prevention ID.
PartylDTakeUp-
20096 artyl Taketp N 5 92 Fixed String | Take-up Member Short Name.

TradingFi
radingrirm Valid characters: A-Z, 0-9, \x20

PartylDOrder-

20013 T N 7 97 Fixed String | External Member ID.
OriginationFirm Valid characters: A-Z, 0-9, \x20
20032 | PartylDBeneficiary N 9 | 104 Fixed String |Final Beneficiary
Valid characters: A-Z, 0-9, \x20
28703 | ApplSeqlIndicator Y 1 | 113 | vunsigned int |Indicates if the order is a Lean Order

or a Standard Order.

Value | Description

0| No Recovery Required

1| Recovery Required
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Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description
1227 | ProductComplex Y 1 | 114 | unsigned int | This field qualifies an instrument type
on T7.

Value | Description

2| Standard Option Strategy
Non-Standard Option Strat-
egy

Volatility Strategy

3

Futures Spread

Inter-Product Spread

Standard Future Strategy
Pack and Bundle
Strip

Ol N|O|O| >

54| Side Y 1 | 115 unsigned int | Side of the order.

Value | Description
1| Buy
2| Sell

40| OrdType Y 1 | 116 unsigned int | Order type.

Value | Description
2| Limit

PriceValidityCheck-
28710 ricevalidityl-hec Y 1 | 117 unsigned int | Indicator how price validity check

T
ype should be performed by the exchange
(see the ETI Manual, chapter Price

Reasonability Check).

Value | Description
0| None

1| Optional

2| Mandatory

25126 | ValueCheckTypeValue | Y 1 | 118 unsigned int | Indicator for checking the maximum
order/quote value by the exchange.

Value | Description
0| Do not check
1| Check
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Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description

OrderAttribute-
23002 raermtribute Y 1 | 119 unsigned int | MiFID field: Indication as to whether
LiquidityProvision

an order is submitted to a Trading
Venue as part of a market making
strategy.

Value | Description

1| Liquidity provision

0| No liquidity provision

OrderAttributeRisk-
23003 | o HIDUTERIS N | 1 |120| unsignedint |MiFID field: Indication as to whether
Reduction . Cp
the transaction reduces risk in an
objectively measurable way in accor-
dance with Article 57 of Directive
2014/EU. The field is only applica-
ble for commodity derivative transac-

tions.

Value | Description

1| Risk reduction

0| No risk reduction

18 | Execlnst Y 1 ]121 unsigned int | Instructions for order handling.

Value | Description

Persistent Order (FIX value
Y

Non-persistent  Order (FIX
value 'Q’)

1

59 | TimelnForce Y 1 | 122 unsigned int | Execution and trading restriction pa-

rameters supported by T7.

Value | Description

0| Day (GFD)

Good Till Cancelled (GTC) -
Standard Orders only

3| Immediate or Cancel (10C)
Good Till Date (GTD) -
Standard Orders only

1
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Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description

1815 | TradingCapacity Y 1 | 123 | unsigned int |This field designates if the trader is
acting in the capacity of agent, trad-
ing for its own account or acting as a

market maker.

Value | Description

1| Customer (Agency)

5| Principal (Proprietary)
6 | Market Maker

1724 | OrderOrigination N 1 | 124 | unsigned int |MiFID field: Field to indicate order
received from a direct access or spon-

sored access customer

Value | Description

5 Order received from a direct

access customer

PartyldInvestment-
21222 | DecisionMaker- N 1 | 125 unsigned int | MiFID field: Qualifier for field Party-
Qualifier IdInvestmentDecisionMaker.  Mem-
bers/participants will have the possi-
bility to specify an Investment quali-
fier value to distinguish between nat-
ural persons and Algos.

Value | Description
22| Algo

24 | Human/Natural person

Executing Trader-

25124 Qualif Y 1 | 126 unsigned int | MiFID field: Qualifier for field
uatmer ExecutingTrader. It is required to dis-
tinguish between natural persons and
Algos.
Value | Description
22| Algo
24 | Human/Natural person
20075 | PartylDLocationlD N 2 | 127 Fixed String | Country code. Will be set to “XX" for

non-capital letters.
Valid characters: \x01-\x7E
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Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description
2404 | ComplianceText N 20 | 129 Fixed String | This field is used to provide addi-
tional regulatory information (accord-

ing to respective rules & regs, circu-
lars and/or bilateral coordination be-
tween participant and Trading Surveil-
lance Office).

Valid characters: \x20, \x22-\x7B,
\x7D, \x7E

CustOrderHandling-
Inst

1031 N 1 149 Fixed String | Identifies the source of an order, in ac-
cordance with the FIA guidelines for a
rate ldentifier.The field is for partici-

pant use only.

Value | Description
W | Desk

Y | Electronic

C Vendor-provided Platform

billed by Executing Broker

Sponsored Access via Ex-
G |change API or FIX provided
by Executing Broker

Premium Algorithmic Trad-
H | ing Provider billed by Execut-
ing Broker

Other, including  Other-
provided Screen

More values

PartylDPosition-

20038 N 32 | 150 | Fixed String | 'Flexible Account’ information.
Account Valid characters: \x20, \x30-\x39,
\x41-\x5A
25007 | FreeTextl N 12 | 182 Fixed String |First free-format text field for trader

specific or customer-related com-
ments

Valid characters: \x20, \x23-\x25,
\x28-\x2A, \x2C-\x3B, \x3F, \x41-
\X5F, \x61-\x7B, \x7D, \x7E

25008 | FreeText2 N 12 | 194 | Fixed String |Second free-format text field for

trader specific or customer-related

comments

Valid characters: \x20, \x23-\x25,
\x28-\x2A, \x2C-\x3B, \x3F, \x41-
\X5F, \x61-\x7B, \x7D, \x7E
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Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description
250009 | FreeText3 N 12 | 206 Fixed String | Third free-format text field for trader-

specific or customer-related com-

ments.

Valid characters: \x20, \x23-\x25,
\x28-\x2A, \x2C-\x3B, \x3F, \x41-
\X5F, \x61-\x7B, \x7D, \x7E

30011 | FIXCIOrdID N 20 | 218 Fixed String | User defined client order ID
Valid characters: \x20-\x7E
555 | NolLegs Y 1 | 238 Counter Number of LegOrd repeating group
instances.
39000 | Padl U 1 | 239 Fixed String |not used
<LegOrdGrp> Cardinality: 0-20, Record counter: Nolegs
2680 | >LegAccount N 2 | 240 Fixed String |Leg-specific account to book trades

and keep positions on.

Valid characters: 1-9, \x41, \x47,
\x4D, \x50

564 | >LegPositionEffect Y 1 | 242 char Leg-specific field used for T7 position

management purposes and indicates
whether the leg is submitted to open

or close a position.

Value | Description
C|Close
O|Open

39050 | >Pad5 u 5 |243 Fixed String | not used
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6.6 New Order Response (Standard Order)

This message confirms a New Order request for a Standard Order. For more details, please
refer to the ETI Manual, chapter Order Status and Execution Reports.

Tag | Field Name ‘Req'd Len ‘ Ofs ‘ Data Type Description
<MessageHeaderOut>
9| BodyLen Y 4 0 unsigned int | Number of bytes for the message, in-
cluding this field.
28500 | TemplatelD Y 2 4 unsigned int | Unique identifier for a T7 ETI
message layout. Value: 10101
(ExecutionReport, MsgType = 8)
39020 | Pad2 U 2 6 Fixed String |not used
<ResponseHeaderME>
5979 | RequestTime Y 8 8 |UTCTimestamp |In timestamp; filled always by the
gateway
21002 | TrdRegTSTimeln Y 16 | UTCTimestamp | Matching engine in timestamp.
21003 | TrdReg TSTimeOut Y 24 | UTCTimestamp | Matching engine out timestamp.
7765 | Responseln Y 32 | UTCTimestamp | Timestamp the gateway receives a
message from the Matching Engine
52 |SendingTime Y 8 40 | UTCTimestamp | Outgoing delta timestamp; filled al-
ways by the gateway
34 | MsgSeqNum Y 4 48 unsigned int | Message sequence number used by the
participant for requests sent to the
gateway.
5948 | PartitionlD Y 2 52 unsigned int | Grouping of T7 products.
Belongs to the scope of Service Avail-
ability and Retransmit requests.
1180 | ApplID Y 1 54 unsigned int | Identifier for an ETI data stream.
Value | Description
4 | Session Data
28704 | ApplMsgID N 16 | 55 data Application message identifier as-
signed to an order or quote event.
893 | LastFragment Y 1 71 unsigned int | Indicates whether this message is the
last fragment (part) of a sequence of
messages belonging to one dedicated
transaction.
Value | Description
0| Not Last Message
1| Last Message
<MessageBody>
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Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description
37 | OrderID Y 8 72 unsigned int | Exchange Order ID generated by the
T7 System; it remains constant over
the lifetime of an order.
11| ClOrdID N 8 80 unsigned int | Client Order ID: Unique participant
defined order request identifier; used
for client order id chaining.
48 | SecuritylD Y 8 88 signed int Instrument identifier.
17| ExecID Y 8 96 | UTCTimestamp | Transaction timestamp.
151 | LeavesQty Y 8 | 104 Qty Remaining quantity of an order.
84 | CxIQty Y 8 | 112 Qty Total quantity cancelled for this order.
21009 | TrdRegTSEntryTime Y 8 | 120 | UTCTimestamp | The entry timestamp is the time of
the creation of the order.
21008 Trt.jR.egTSTime— Y 8 | 128 | UTCTimestamp | Priority timestamp.
Priority
39 | OrdStatus Y 1 | 136 char Conveys the current status of an or-
der.
Value | Description
0| New
4| Cancelled
9| Suspended
150 | ExecType Y 1 | 137 char The reason why this message was gen-
erated.
Value | Description
0| New
4| Cancelled
L | Triggered
378 ExecRestatement- Y 2 | 138 unsigned int | Code to further qualify the field Exec-
Reason Type (150) of the Execution Report
(8) message.
Value | Description
101 | Order add accepted
105 | I0C Order accepted
12 Book or Cancel Order ac-
cepted
114 Order has been changed to
10C
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Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description

2523 | CrossedIndicator Y 1 | 140 unsigned int | Indicates SMP involvement.

Value | Description

0 No crossing (Order not sub-
ject to crossing)

Cross rejected (Order subject
1|to crossing and match pre-

vented)

1227 | ProductComplex Y 1 | 141 unsigned int | This field qualifies an instrument type
on T7.

Value | Description

1| Simple instrument

2| Standard Option Strategy
Non-Standard Option Strat-
egy

Volatility Strategy

Futures Spread

Inter-Product Spread

Standard Future Strategy
Pack and Bundle
Strip

Ol N|lO || >

1823 | Triggered Y 1 | 142 | unsigned int |Indicates if an order has been previ-
ously triggered.

Value | Description

0| Not Triggered

1| Triggered Stop
2| Triggered OCO

T tionDelay-
25159 ransactiontelay Y 1 | 143 unsigned int | Indicator for a delayed transaction

Indicator

Value | Description

0| Transaction not delayed

1| Transaction delayed

28790 | NoOrderEvents Y 1 | 144 Counter Number of order events
39070 | Pad7 u 7 | 145 | Fixed String |not used
<OrderEventGrp> Cardinality: 0-100, Record counter: NoOrderEvents
1799 | >OrderEventPx Y 8 | 152 PriceType Price level for the order event.
1800 | >OrderEventQty Y 8 | 160 Qty Quantity for the order event.

30060 | >OrderEventMatchlD Y 4 | 168 unsigned int | Unique identifier for each price level
(match step) of an order event.
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Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description

1798 | >OrderEventReason Y 1 | 172 unsigned int | Action that caused the event to occur.

Value | Description
100 | SMP event

39030 | >Pad3 u 3 | 173 | Fixed String |not used
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6.7 New Order Response (Lean Order)

This message confirms a New Order request for a Lean Order. For more details, please refer
to the ETI Manual, chapter Order Status and Execution Reports.

Tag | Field Name ‘Req'd Len ‘ Ofs ‘ Data Type Description
<MessageHeaderOut>
9| BodyLen Y 0 unsigned int | Number of bytes for the message, in-
cluding this field.
28500 | TemplatelD Y 4 unsigned int | Unique identifier for a T7 ETI
message layout. Value: 10102
(ExecutionReport, MsgType = 8)
39020 | Pad2 U 6 Fixed String |not used
<NRResponseHeaderME >
5979 | RequestTime Y 8 |UTCTimestamp |In timestamp; filled always by the
gateway
21002 | TrdRegTSTimeln Y 16 | UTCTimestamp | Matching engine in timestamp.
21003 | TrdReg TSTimeOut Y 24 | UTCTimestamp | Matching engine out timestamp.
7765 | Responseln Y 32 | UTCTimestamp | Timestamp the gateway receives a
message from the Matching Engine
52 |SendingTime Y 40 | UTCTimestamp | Outgoing delta timestamp; filled al-
ways by the gateway
34 | MsgSeqNum Y 48 unsigned int | Message sequence number used by the
participant for requests sent to the
gateway.

893 | LastFragment Y 52 unsigned int | Indicates whether this message is the
last fragment (part) of a sequence of
messages belonging to one dedicated
transaction.

Value | Description
0| Not Last Message
1| Last Message
39030 | Pad3 u 53 Fixed String | not used
<MessageBody>
37 | OrderID Y 56 unsigned int | Exchange Order ID generated by the
T7 System; it remains constant over
the lifetime of an order.
11| ClOrdID N 64 unsigned int | Client Order ID: Unique participant
defined order request identifier; used
for client order id chaining.
48 | SecuritylD Y 72 signed int Instrument identifier.
17 | ExecID Y 80 | UTCTimestamp | Transaction timestamp.
151 | LeavesQty Y 88 Qty Remaining quantity of an order.
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Tag‘ Field Name ‘ Req’'d Len ‘ (0]33 ‘ Data Type Description
84 | CxIQty Y 8 96 Qty Total quantity cancelled for this order.
39 | OrdStatus Y 1 | 104 char Conveys the current status of an or-
der.

Value | Description
0| New
4| Cancelled
9 | Suspended

150 | ExecType Y 1 | 105 char The reason why this message was gen-

erated.

Value | Description
0| New
4| Cancelled
L | Triggered

E Restat t-
378 recrestatemen Y 2 | 106 unsigned int | Code to further qualify the field Exec-

R
eason Type (150) of the Execution Report

(8) message.

Value | Description
101 | Order add accepted
105 [ 10C Order accepted

Book or Cancel Order ac-

212
cepted

Order has been changed to
10C

114

2523 | CrossedIndicator Y 1 | 108 unsigned int | Indicates SMP involvement.

Value | Description

0 No crossing (Order not sub-
ject to crossing)

Cross rejected (Order subject
1|to crossing and match pre-
vented)
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Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description
1227 | ProductComplex Y 1 | 109 unsigned int | This field qualifies an instrument type
on T7.

Value | Description

1|Simple instrument

2| Standard Option Strategy
Non-Standard Option Strat-
egy

Volatility Strategy

Futures Spread

Inter-Product Spread

Standard Future Strategy
Pack and Bundle
Strip

Ol N|O|O| >

1823 | Triggered Y 1 | 110 | unsigned int |Indicates if an order has been previ-
ously triggered.

Value | Description

0| Not Triggered

1| Triggered Stop
2| Triggered OCO

TransactionDelay-

25159 Y 1 | 111 unsigned int | Indicator for a delayed transaction
Indicator
Value | Description
0| Transaction not delayed
1| Transaction delayed
28790 | NoOrderEvents Y 1 | 112 Counter Number of order events
39070 | Pad7 u 7 | 113 Fixed String | not used
<OrderEventGrp> Cardinality: 0- 100, Record counter: NoOrderEvents
1799 | >OrderEventPx Y 8 | 120 PriceType Price level for the order event.
1800 | >OrderEventQty Y 8 | 128 Qty Quantity for the order event.

30060 | >OrderEventMatchlD Y 4 | 136 unsigned int | Unique identifier for each price level
(match step) of an order event.

1798 | >OrderEventReason Y 1 | 140 unsigned int | Action that caused the event to occur.

Value | Description
100 | SMP event

39030 | >Pad3 U 3 | 141 Fixed String |not used
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6.8 Immediate Execution Response

This message informs about the immediate execution of an incoming order or the execution of
a book order due to a replace request. For more details, please refer to the ETI Manual,
chapter Order Status and Execution Reports.

Tag‘ Field Name ‘ Req’'d Len ‘ (0]33 ‘ Data Type Description
<MessageHeaderOut>
9| BodyLen Y 4 0 unsigned int | Number of bytes for the message, in-

cluding this field.
28500 | TemplatelD Y 2 4 unsigned int | Unique identifier for a T7 ETI
message layout. Value: 10103

(ExecutionReport, MsgType = 8)

39020 | Pad2 U 2 6 Fixed String |not used
<ResponseHeaderME>
5979 | RequestTime Y 8 8 |UTCTimestamp |In timestamp; filled always by the
gateway
21002 | TrdReg TSTimeln Y 16 | UTCTimestamp | Matching engine in timestamp.
21003 | TrdReg TSTimeOut Y 24 | UTCTimestamp | Matching engine out timestamp.
7765 | Responseln Y 8 32 |UTCTimestamp | Timestamp the gateway receives a

message from the Matching Engine
52 | SendingTime Y 8 40 | UTCTimestamp | Outgoing delta timestamp; filled al-
ways by the gateway

34 | MsgSeqNum Y 4 48 unsigned int | Message sequence number used by the
participant for requests sent to the
gateway.

5948 | PartitionID Y 2 52 unsigned int | Grouping of T7 products.

Belongs to the scope of Service Avail-
ability and Retransmit requests.
1180 | ApplID Y 1 54 unsigned int | Identifier for an ETI data stream.

Value | Description

4| Session Data

28704 | AppIMsgID N 16 | 55 data Not set if the submitting session is not
the owner of the executed order.

893 | LastFragment Y 1 71 unsigned int | Indicates whether this message is the
last fragment (part) of a sequence of
messages belonging to one dedicated

transaction.

Value | Description

0| Not Last Message

1| Last Message

<MessageBody>
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Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description

37 | OrderID Y 8 72 unsigned int | Exchange Order ID generated by the
T7 System; it remains constant over
the lifetime of an order.

11| ClOrdID N 8 80 unsigned int | Client Order ID: Unique participant

defined order request identifier; used

for client order id chaining.
41| OrigCIOrdID N 8 | 88 unsigned int | ClOrdID (11) of the last successfully

processed task (request) referring to

the specific order.

<

48 | SecuritylD
17| ExecID
21009 | TrdReg TSEntryTime N 8 | 112 | UTCTimestamp | The entry timestamp is the time of

96 signed int Instrument identifier.

<

104 | UTCTimestamp | Transaction timestamp.

the creation of the order.

21008 TrdRegTSTime- N 8 | 120 | UTCTimestamp | Priority timestamp.
Priority
151 | LeavesQty Y 128 Qty Remaining quantity of an order.
14 | CumQty Y 8 | 136 Qty Cumulated executed quantity of an or-
der.
84 | CxIQty Y 144 Qty Total quantity cancelled for this order.
1300 | MarketSegmentID Y 152 signed int Product identifier.
30555 | NoLegExecs Y 2 | 156 Counter Number of InstrmntLegExec repeat-
ing group instances.
378 Ezzzclj:statement— Y 2 | 158 unsigned int | Code to further qualify the field Exec-
Type (150) of the Execution Report
(8) message.
Value | Description
101 | Order add accepted
102 | Order modify accepted
105 | I0C Order accepted
181 | Ownership Changed
114 Order has been changed to
10C
54| Side Y 1 | 160 unsigned int | Side of the order.
Value | Description
1| Buy
2| Sell
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Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description
1227 | ProductComplex Y 1 | 161 unsigned int | This field qualifies an instrument type
on T7.

Value | Description

1|Simple instrument

2| Standard Option Strategy
Non-Standard Option Strat-
egy

Volatility Strategy

Futures Spread

Inter-Product Spread

Standard Future Strategy
Pack and Bundle
Strip

Ol N|O|O| >

39 | OrdStatus Y 1 | 162 char Conveys the current status of an or-

der.

Value | Description
1| Partially filled
2| Filled

4| Cancelled

150 | ExecType Y 1 | 163 char The reason why this message was gen-
erated.

Value | Description
F | Trade

1823 | Triggered Y 1 | 164 | unsigned int |Indicates if an order has been previ-
ously triggered.

Value | Description

0| Not Triggered

1| Triggered Stop
2| Triggered OCO

2523 | CrossedIndicator Y 1 | 165 unsigned int | Indicates SMP involvement.

Value | Description

0 No crossing (Order not sub-
ject to crossing)

Cross rejected (Order subject
1|to crossing and match pre-
vented)
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Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description
25159 TransactionDelay- Y 1 | 166 unsigned int | Indicator for a delayed transaction
Indicator
Value | Description
0| Transaction not delayed
1| Transaction delayed
1362 | NoFills Y 1 | 167 Counter Specifies the number of partial fills in-
cluded in this Execution Report.
28790 | NoOrderEvents Y 1 | 168 Counter Number of order events
39070 | Pad7 u 7 | 169 Fixed String | not used
<FillsGrp> Cardinality: 0-100, Record counter: NoFills
1364 | >FillPx Y 8 | 176 PriceType Price of Fill.
1365 | >FillQty Y 8 184 Qty Quantity of Fill.
28708 | >FillMatchlID Y 4 | 192 unsigned int | Unique identifier for each price level

(match step) of a match event; it is
used for public trade reporting.

1363 | >FillExeclD Y 4 | 196 signed int Private identifier of an order match
step event, which can be reconciled
with the field SideTradelD (1506) in
the Trade Notification.

1443 | >FillLiquidityInd N 1 | 200 | unsignedint |Indicates whether the order added or

removed liquidity. Required only for

execution reports generated for fills.

Value | Description

2| Removed Liquidity
5| Triggered Stop Order

39070 | >Pad7 u 7 | 201 Fixed String | not used
<InstrmntlLegExecGrp> Cardinality: 0-600, Record counter: NolLegExecs
602 | >LegSecuritylD Y 8 0 signed int Instrument identifier of the leg secu-
rity.
637 | >LeglastPx Y 8 PriceType Price of this leg fill.
1418 | >LeglastQty Y 16 Qty Quantity executed in this leg fill.
1893 | >LegExeclD Y 4 24 signed int Private identifier of a leg match step,

which can be reconciled with the field
SideTradelD (1506) in the Trade No-
tification.
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Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description
624 | >LegSide Y 1 28 unsigned int | The side of the individual leg of a
strategy as defined in its signature.

Value | Description

1| Buy
2| Sell
2421 | >FillRefID Y 1 29 unsigned int | Reference to the corresponding Fills-
Grp repeating group instance.
39020 | >Pad2 U 2 30 Fixed String |not used
<OrderEventGrp> Cardinality: 0-100, Record counter: NoOrderEvents
1799 | >OrderEventPx Y 8 0 PriceType Price level for the order event.
1800 | >OrderEventQty Y 8 8 Qty Quantity for the order event.

30060 | >OrderEventMatchlD | Y 4 16 unsigned int | Unique identifier for each price level

(match step) of an order event.

1798 | >OrderEventReason Y 1 20 unsigned int | Action that caused the event to occur.

Value | Description
100 | SMP event

39030 | >Pad3 u 3 21 Fixed String | not used
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6.9 Book Order Execution

This message informs about the execution of a resting book order. For more details, please
refer to the ETI Manual, chapter Order Status and Execution Reports.

Tag | Field Name ‘Req'd Len ‘ Ofs ‘ Data Type Description
<MessageHeaderOut>
9| BodyLen Y 4 0 unsigned int | Number of bytes for the message, in-
cluding this field.
28500 | TemplatelD Y 2 4 unsigned int | Unique identifier for a T7 ETI
message layout. Value: 10104
(ExecutionReport, MsgType = 8)
39020 | Pad2 U 2 6 Fixed String |not used
<RBCHeaderME>
21003 | TrdReg TSTimeOut N 8 | UTCTimestamp | Matching engine out timestamp.
25043 | Notificationln N 16 | UTCTimestamp | Timestamp the gateway receives a no-
tification message from the Matching
Engine
52 | SendingTime Y 8 24 | UTCTimestamp | Outgoing timestamp; filled always by
the gateway
28727 | ApplSublD u 32 unsigned int | not used
5948 | PartitionID Y 36 unsigned int | Grouping of T7 products.
Belongs to the scope of Service Avail-
ability and Retransmit requests.
28704 | AppIMsgID Y 16 | 38 data Application message identifier as-
signed to an order or quote event.
1180 | ApplID Y 1 54 unsigned int | Identifier for an ETI data stream.
Value | Description
4| Session Data
1352 | ApplResendFlag Y 1 55 unsigned int | Indicates a retransmission message.
Value | Description
0| False
1| True
893 | LastFragment Y 1 56 unsigned int | Indicates whether this message is the
last fragment (part) of a sequence of
messages belonging to one dedicated
transaction.
Value | Description
0| Not Last Message
1| Last Message
39070 | Pad7 U 7 57 Fixed String |not used
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Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description
<MessageBody>
37| OrderID Y 8 64 unsigned int | Exchange Order ID generated by the

T7 System; it remains constant over
the lifetime of an order.
11| ClOrdID N 8 72 unsigned int | Client Order ID: Unique participant

defined order request identifier; used

for client order id chaining.
41| OrigCIOrdID N 8 | 80 unsigned int | ClOrdID (11) of the last successfully

processed task (request) referring to

the specific order.

48 | SecuritylD Y 8 88 signed int Instrument identifier.
17 | ExeclD Y 8 96 | UTCTimestamp | Transaction timestamp.
151 | LeavesQty Y 8 | 104 Qty Remaining quantity of an order.
14| CumQty Y 8 | 112 Qty Cumulated executed quantity of an or-
der.
84 | CxIQty Y 8 | 120 Qty Total quantity cancelled for this order.
1300 | MarketSegmentID Y 128 signed int Product identifier.
30555 | NoLegExecs Y 2 1132 Counter Number of InstrmntLegExec repeat-
ing group instances.
378 E):Zs:statement— Y 2 | 134 | unsigned int | Code to further qualify the field Exec-

Type (150) of the Execution Report

(8) message.

Value | Description

101 | Order add accepted

108 | Book Order executed
Market Order triggered and

executed

135

164 One-cancels-the-other Order
has been triggered

179 Stop Order has been trig-
gered

150 Closing Auction Order has
been inactivated

Pending order cancellation
199 | processed (end of FREEZE
state)

181 | Ownership Changed
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Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description
54 |Side Y 1 | 136 | unsigned int |Side of the order.

Value | Description
1| Buy
2| Sell

1227 | ProductComplex Y 1 | 137 unsigned int | This field qualifies an instrument type
on T7.

Value | Description

1| Simple instrument

2| Standard Option Strategy
Non-Standard Option Strat-
egy

Volatility Strategy

Futures Spread

Inter-Product Spread
Standard Future Strategy
Pack and Bundle

Strip

Ol N|lO|O | >

39 | OrdStatus Y 1 | 138 char Conveys the current status of an or-
der.

Value | Description
1| Partially filled
2| Filled

9 | Suspended

4

Cancelled

150 | ExecType Y 1 | 139 char The reason why this message was gen-
erated.

Value | Description
F | Trade
9 | Suspended

1823 | Triggered Y 1 | 140 | unsigned int |Indicates if an order has been previ-
ously triggered.

Value | Description
0| Not Triggered

1| Triggered Stop
2| Triggered OCO
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Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description

2523 | CrossedIndicator Y 1 | 141 unsigned int | Indicates SMP involvement.

Value | Description

0 No crossing (Order not sub-

ject to crossing)

Cross rejected (Order subject
1|to crossing and match pre-

vented)
30011 | FIXCIOrdID N 20 | 142 Fixed String | User defined client order ID
Valid characters: \x20-\x7E
1362 | NoFills Y 1 | 162 Counter Specifies the number of partial fills in-
cluded in this Execution Report.
28790 | NoOrderEvents Y 1 | 163 Counter Number of order events
39040 | Pad4 u 4 | 164 | Fixed String | not used
<FillsGrp> Cardinality: 0-100, Record counter: NoFills
1364 | >FillPx Y 8 | 168 PriceType Price of Fill.
1365 | >FillQty Y 8 | 176 Qty Quantity of Fill.
28708 | >FillMatchlD Y 4 | 184 unsigned int | Unique identifier for each price level

(match step) of a match event; it is
used for public trade reporting.

1363 | >FillExeclD Y 4 | 188 signed int Private identifier of an order match
step event, which can be reconciled
with the field SideTradelD (1506) in
the Trade Notification.

1443 | >FillLiquidityInd N 1 | 192 | vunsigned int |Indicates whether the order added or
removed liquidity. Required only for

execution reports generated for fills.

Value | Description
1| Added Liquidity

Auction

Triggered OCO Order
Triggered Market Order

4
5| Triggered Stop Order
6
7

39070 | >Pad7 u 7 | 193 | Fixed String |not used
<InstrmntLegExecGrp> Cardinality: 0-600, Record counter: NolegExecs
602 | >LegSecuritylD Y 8 0 signed int Instrument identifier of the leg secu-
rity.
637 | >LeglastPx Y 8 8 PriceType Price of this leg fill.
1418 | >LeglastQty Y 8 16 Qty Quantity executed in this leg fill.
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Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description

1893 | >LegExeclD Y 4 24 signed int Private identifier of a leg match step,
which can be reconciled with the field
SideTradelD (1506) in the Trade No-
tification.

624 | >LegSide Y 1 28 unsigned int | The side of the individual leg of a

strategy as defined in its signature.

Value | Description

1| Buy
2| Sell
2421 | >FillRefID Y 1 29 unsigned int | Reference to the corresponding Fills-
Grp repeating group instance.
39020 | >Pad2 u 2 30 Fixed String | not used
<OrderEventGrp> Cardinality: 0-100, Record counter: NoOrderEvents
1799 | >OrderEventPx Y 8 0 PriceType Price level for the order event.
1800 | >OrderEventQty Y 8 8 Qty Quantity for the order event.

30060 | >OrderEventMatchlD Y 4 16 unsigned int | Unique identifier for each price level
(match step) of an order event.

1798 | >OrderEventReason Y 1 20 unsigned int | Action that caused the event to occur.

Value | Description
100 | SMP event

39030 | >Pad3 U 3 21 Fixed String |not used
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6.10 Replace Order Single

This message is used to replace an existing order in a simple instrument. For more details,
please refer to the ETI Manual, chapters Modification and Total Order Quantity Modification.
This message is sent to the service “Order and Quote Management”,

Replace Order Single

ApplSeqIndicator

0 (Lean Order)

1 (Standard Order)

without execution ffull or partial fill ithout execution or with deletion “\full or partial fill

Replace Order Response (Lean Order) Immediate Execution Response Replace Order Response (Standard Order) Immediate Execution Response
(Session Data) (Session Data) (Session Data) (Session Data)
Trade Notification Extended Order Information Extended Order Information
(Trade) (Listener Data) (Listener Data)

l

Trade Notification
(Trade)

Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description
<MessageHeaderIn>
9| BodylLen Y 4 0 unsigned int | Number of bytes for the message, in-
cluding this field.
28500 | TemplatelD Y 2 4 unsigned int | Unique identifier for a T7 ETIl mes-
sage layout. Value: 10106 (Order-
CancelReplaceRequest, MsgType =
G)
25028 | NetworkMsgID u 8 6 Fixed String | not used
39020 | Pad2 U 2 14 Fixed String |not used
<RequestHeader>
34 | MsgSeqNum Y 4 16 unsigned int | Message sequence number used by the
participant for requests sent to the
gateway.
50 | SenderSubID Y 4 | 20 unsigned int | User ID.
<MessageBody>
37| OrderID N 8 24 unsigned int | Exchange Order ID generated by the
T7 System; it remains constant over
the lifetime of an order.
11| ClOrdID N 8 32 unsigned int | Client Order ID: Unique participant
defined order request identifier; used
for client order id chaining.
41| OrigCIOrdID N 8 | 40 unsigned int | ClOrdID (11) of the last successfully
processed task (request) referring to
the specific order.
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Tag ‘ Field Name
44

Price

‘ Req’d

48

Len ‘ (0]33 ‘ Data Type

PriceType

Description
Limit price. Required if OrdType (40)
is Limit (2) or Stop Limit (4).

38

OrderQty

56

Qty

Total Order Quantity.

99

StopPx

64

PriceType

Stop price. Required if OrdType (40)
is Stop (3) or used as the trigger price

for an One-cancels-the-other order.

20003

PartyIDClientID

72

unsigned int

MiIFID field: Client Identifier field
(ESMA Field 3 (Section A))used to
identify the client of an order for agent
account of the member or partici-
If the
Client ldentifier field is not provided

pant of the trading venue.

for agent orders, then they will be re-
jected. For orders sent with Trading
Capacity Proprietary or Market Mak-
ing, the Client ldentifier field may re-

main empty.

20122

PartyldInvestment-
DecisionMaker

80

unsigned int

MiIFID field:  Investment decision
within firm (ESMA Field 4 (Section
A)) is the code used to identify the
person or the algorithm within the
member or participant of the Trading
Venue who is responsible for the in-

vestment decision.

25123

Executing Trader

88

unsigned int

MiIFID field: Executing Trader data
Field(ESMA Field 5 (Section A))used
to identify the person or algorithm
within the member or participant of
the trading venue who is responsible
for the execution of the transaction re-

sulting from the order.

432

ExpireDate

96

LocalMktDate

Date of order expiry.
TimelnForce (59) = 6.

Required if

1300

MarketSegmentID

<

100

signed int

Product identifier.

30048

SimpleSecuritylD

104

unsigned int

Instrument identifier for simple instru-
Should be filled with the 4
least significant bytes of SecuritylD
(48) provided in T7 RDI and T7 RDF
reference data.

ments.

28744

MatchlnstCrossID

108

unsigned int

Self Match Prevention ID.

20655

TargetPartylDSession-
ID

112

unsigned int

Session ID.
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Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description
PartylDTakeUp-
TradingFirm

20096 N 5 | 116 | Fixed String | Take-up Member Short Name.

Valid characters: A-Z, 0-9, \x20

PartylDOrder-

OriginationFirm

20013 N 7 | 121 Fixed String | External Member ID.

Valid characters: A-Z, 0-9, \x20
20032 | PartylDBeneficiary N 9 | 128 | Fixed String |Final Beneficiary

Valid characters: A-Z, 0-9, \x20
28703 | ApplSeqgIndicator Y 1 | 137 | unsigned int |Indicates if the order is a Lean Order

or a Standard Order.

Value | Description

0| No Recovery Required

1| Recovery Required

54 |Side Y 1 | 138 | unsigned int |Side of the order.

Value | Description
1| Buy
2| Sell

40| OrdType Y 1 | 139 unsigned int | Order type.

Value | Description
1| Market

2| Limit
3| Stop
4

Stop Limit

PriceValidityCheck-
Type

28710 Y 1 | 140 unsigned int | Indicator how price validity check
should be performed by the exchange
(see the ETI Manual, chapter Price

Reasonability Check).

Value | Description
0| None

1| Optional

2 | Mandatory

25126 | ValueCheckTypeValue | Y 1 | 141 unsigned int | Indicator for checking the maximum
order/quote value by the exchange.

Value | Description
0| Do not check
1| Check
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Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description

OrderAttribute-
23002 raermtribute Y 1 | 142 unsigned int | MiFID field: Indication as to whether

LiquidityProvision
a Y an order is submitted to a Trading
Venue as part of a market making

strategy.

Value | Description

1| Liquidity provision

0| No liquidity provision

59| TimelnForce Y 1 | 143 unsigned int | Execution and trading restriction pa-
rameters supported by T7.

Value | Description

0| Day (GFD)

Good Till Cancelled (GTC) -
Standard Orders only

3| Immediate or Cancel (10C)
Good Till Date (GTD) -
Standard Orders only

1

6

18 | Execlnst Y 1 | 144 | unsigned int |Instructions for order handling.

Value | Description
Persistent Order (FIX value

1

VH!)
5 Non-persistent  Order (FIX
value 'Q’)

Persistent and Book or Can-
cel order (FIX value 'H 6')
Non-persistent and Book or
6| Cancel order (FIX value 'Q
6)

625 | TradingSessionSublID N 1 | 145 unsigned int | Marks a certain order as a closing auc-

tion one.

Value | Description

4| Closing or closing auction
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Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description

1815 | TradingCapacity Y 1 | 146 | unsigned int | This field designates if the trader is
acting in the capacity of agent, trad-
ing for its own account or acting as a

market maker.

Value | Description

1| Customer (Agency)

5| Principal (Proprietary)
6 | Market Maker

1724 | OrderOrigination N 1 | 147 | unsigned int |MiFID field: Field to indicate order
received from a direct access or spon-

sored access customer

Value | Description

5 Order received from a direct

access customer

PartyldInvestment-
21222 | DecisionMaker- N 1 | 148 unsigned int | MiFID field: Qualifier for field Party-
Qualifier IdInvestmentDecisionMaker.  Mem-
bers/participants will have the possi-
bility to specify an Investment quali-
fier value to distinguish between nat-
ural persons and Algos.

Value | Description
22| Algo

24 | Human/Natural person

Executing Trader-

25124 Qualifier N 1 | 149 unsigned int | Derivatives Markets: Required, Cash
Markets: Executing TraderQualifier
can be omitted only if specialist sub-
mits transaction On-Behalf of another
business unit
Value | Description

22| Algo
24| Human/Natural person
1| Account N 2 | 150 Fixed String | Accounts to book trades and keep po-

sitions on.
Valid characters: 1-9, \x41, \x47,
\x49, \x4D, \x50, \x52
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Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description

PartylDPosition-
Account

20038 N 32 | 152 | Fixed String | 'Flexible Account’ information.
Valid characters:  \x20, \x30-\x39,
\x41-\x5A

77 | PositionEffect Y 1 | 184 char Field is used for T7 position manage-

ment purposes and indicates whether
the order is submitted to open or close

a position.

Value | Description
C|Close
O | Open

28743 | Ownershiplndicator Y 1 | 185 unsigned int | Indicator to change the ownership of

an order

Value | Description

0| Do not change ownership

1 Change ownership to execut-

ing party (User ID)

20075 | PartylDLocationlD N 2 | 186 Fixed String | Country code. Will be set to “XX" for
non-capital letters.
Valid characters: \x01-\x7E

CustOrderHandling-

Inst

1031 N 1 188 Fixed String |Identifies the source of an order, in ac-
cordance with the FIA guidelines for a
rate Identifier.The field is for partici-

pant use only.

Value | Description
W | Desk

Y | Electronic

C Vendor-provided Platform

billed by Executing Broker

Sponsored Access via Ex-
G |change API or FIX provided
by Executing Broker

Premium Algorithmic Trad-
H | ing Provider billed by Execut-
ing Broker

Other, including  Other-

provided Screen

More values
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Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description
2404 | ComplianceText N 20 | 189 Fixed String | This field is used to provide addi-
tional regulatory information (accord-

ing to respective rules & regs, circu-
lars and/or bilateral coordination be-
tween participant and Trading Surveil-
lance Office).

Valid characters: \x20, \x22-\x7B,
\x7D, \x7E

25007 | FreeTextl N 12 | 209 Fixed String |First free-format text field for trader

specific or customer-related com-

ments

Valid characters: \x20, \x23-\x25,
\x28-\x2A, \x2C-\x3B, \x3F, \x41-
\X5F, \x61-\x7B, \x7D, \x7E

25008 | FreeText2 N 12 | 221 Fixed String |Second free-format text field for

trader specific or customer-related

comments

Valid characters: \x20, \x23-\x25,
\x28-\x2A, \x2C-\x3B, \x3F, \x41-
\X5F, \x61-\x7B, \x7D, \x7E

25000 | FreeText3 N 12 | 233 Fixed String | Third free-format text field for trader-

specific or customer-related com-

ments.

Valid characters: \x20, \x23-\x25,
\x28-\x2A, \x2C-\x3B, \x3F, \x41-
\x5F, \x61-\x7B, \x7D, \x7E

30011 | FIXCIOrdID N 20 | 245 Fixed String | User defined client order ID
Valid characters: \x20-\x7E
39070 | Pad7 U 7 | 265 Fixed String |not used
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6.11 Replace Order Single (short layout)

This short order message layout is used by the participant to replace an order in a simple
instrument. Selected order attributes are implicitly set. For more details, please refer to the
ETI Manual, chapter Short Order Message Layouts. This message is sent to the service
“Order and Quote Management".

Replace Order Single (short layout)

ApplSeqlindicator

0 (Lean Order)

1 (Standard Order)

ithout execution or with deletion

without execution full or partial fill full or partial fill

Replace Order Response (Lean Order)
(Session Data)

Immediate Execution Response
(Session Data)

Replace Order Response (Standard Order)
(Session Data)

i l l

Immediate Execution Response
(Session Data)

Extended Order Information
(Listener Data)

Trade Notification Extended Order Information
(Trade) (Listener Data)

Trade Notification
(Trade)

Tag Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description
<MessageHeaderln>
9| BodyLen Y 4 0 unsigned int | Number of bytes for the message, in-
cluding this field.
28500 | TemplatelD Y 2 4 unsigned int | Unique identifier for a T7 ETI mes-
sage layout. Value: 10126 (Order-
CancelReplaceRequest, MsgType =
6)
25028 | NetworkMsglID u 6 Fixed String | not used
39020 | Pad2 U 14 Fixed String |not used
<RequestHeader>
34 | MsgSegNum Y 4 16 unsigned int | Message sequence number used by the
participant for requests sent to the
gateway.
50 | SenderSublD Y 4 20 unsigned int | User ID.
<MessageBody>
11| ClOrdID N 8 24 unsigned int | Client Order ID: Unique participant
defined order request identifier; used
for client order id chaining.
41| OrigCIOrdID Y 8 | 32 unsigned int | ClOrdID (11) of the last successfully
processed task (request) referring to
the specific order.
44| Price Y 8 40 PriceType Limit price. Required if OrdType (40)
is Limit (2) or Stop Limit (4).
38 | OrderQty Y 8 48 Qty Total Order Quantity.
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Tag
20003

Field Name
PartyIDClientID

‘ Req’d

Len ‘ (0]33 ‘ Data Type

unsigned int

Description

MiFID field: Client Identifier field
(ESMA Field 3 (Section A))used to
identify the client of an order for agent
account of the member or partici-
pant of the trading venue. If the
Client ldentifier field is not provided
for agent orders, then they will be re-
jected. For orders sent with Trading
Capacity Proprietary or Market Mak-
ing, the Client Identifier field may re-

main empty.

20122

PartyldInvestment-

DecisionMaker

unsigned int

MiIFID field:  Investment decision
within firm (ESMA Field 4 (Section
A)) is the code used to identify the
person or the algorithm within the
member or participant of the Trading
Venue who is responsible for the in-

vestment decision.

25123

Executing Trader

unsigned int

MiFID field: Executing Trader data
Field(ESMA Field 5 (Section A))used
to identify the person or algorithm
within the member or participant of
the trading venue who is responsible
for the execution of the transaction re-

sulting from the order.

30048

SimpleSecuritylD

unsigned int

Instrument identifier for simple instru-
ments. Should be filled with the 4
least significant bytes of SecuritylD
(48) provided in T7 RDI and T7 RDF

reference data.

28744

MatchlnstCrossID

unsigned int

Self Match Prevention ID.

25033

EnrichmentRulelD

=2

88

unsigned int

Identifies an enrichment rule

54

Side

unsigned int

Side of the order.

Value | Description
1| Buy
2| Sell
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Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description
PriceValidityCheck-
Type

28710 Y 1 91 unsigned int | Indicator how price validity check
should be performed by the exchange
(see the ETI Manual, chapter Price

Reasonability Check).

Value | Description
0| None
1| Optional

2| Mandatory

25126 | ValueCheckTypeValue | Y 1 92 unsigned int | Indicator for checking the maximum

order/quote value by the exchange.

Value | Description
0| Do not check
1| Check

OrderAttribute-
23002 raermtribute Y 1 93 unsigned int | MiFID field: Indication as to whether

LiquidityProvision
d y an order is submitted to a Trading
Venue as part of a market making

strategy.

Value | Description

1| Liquidity provision

0| No liquidity provision

59 | TimelnForce Y 1 94 unsigned int | Execution and trading restriction pa-

rameters supported by T7.

Value | Description

0| Day (GFD)

Good Till Cancelled (GTC) -
Standard Orders only

3| Immediate or Cancel (10C)

1

28703 | ApplSeqgindicator Y 1 95 unsigned int | Indicates if the order is a Lean Order
or a Standard Order.

Value | Description

0| No Recovery Required

1| Recovery Required
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Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description

18 | Execlnst Y 1 96 unsigned int | Instructions for order handling.

Value | Description
Persistent Order (FIX value

1

VH!)
) Non-persistent  Order (FIX
value 'Q’)

Persistent and Book or Can-
cel order (FIX value 'H 6')
Non-persistent and Book or
6| Cancel order (FIX value 'Q
6)

1815 | TradingCapacity Y 1 97 unsigned int | This field designates if the trader is
acting in the capacity of agent, trad-
ing for its own account or acting as a

market maker.

Value | Description

1| Customer (Agency)

5| Principal (Proprietary)
6 | Market Maker

1724 | OrderOrigination N 1 98 unsigned int | MiFID field: Field to indicate order
received from a direct access or spon-

sored access customer

Value | Description

5 Order received from a direct

access customer

PartyldInvestment-
21222 | DecisionMaker- N 1 99 unsigned int | MiFID field: Qualifier for field Party-
Qualifier IdInvestmentDecisionMaker.  Mem-
bers/participants will have the possi-
bility to specify an Investment quali-
fier value to distinguish between nat-
ural persons and Algos.

Value | Description
22| Algo
24 | Human/Natural person
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Tag‘ Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description

Executing Trader-
Qualifier

25124 Y 1 | 100 unsigned int | MiFID field: Qualifier for field
Executing Trader. It is required to dis-
tinguish between natural persons and

Algos.

Value | Description
22| Algo

24 | Human/Natural person

2404 | ComplianceText N 20 | 101 Fixed String | This field is used to provide addi-
tional regulatory information (accord-
ing to respective rules & regs, circu-
lars and/or bilateral coordination be-
tween participant and Trading Surveil-
lance Office).

Valid characters: \x20, \x22-\x7B,
\x7D, \x7E

39070 | Pad7 U 7 |121 Fixed String | not used
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6.12 Replace Order Multi Leg

This message is used to replace a multi leg order (previously submitted using the New Order
Multi Leg message). For more details, please refer to the ETI Manual, chapters Modification
and Total Order Quantity Modification. This message is sent to the service “Order and Quote
Management”.

Replace Order Multi Leg

ApplSeqlindicator

0 (Lean Order)

1 (Standard Order)

without execution full or partial fill ithout execution full or partial fill

Replace Order Response (Lean Order) Immediate Execution Response Replace Order Response (Standard Order) Immediate Execution Response
(Session Data) (Session Data) (Session Data) (Session Data)
Trade Notification Extended Order Information Extended Order Information
(Trade) (Listener Data) (Listener Data)

Trade Notification
(Trade)

Tag Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description
<MessageHeaderln>
9| BodyLen Y 4 0 unsigned int | Number of bytes for the message, in-
cluding this field.
28500 | TemplatelD Y 2 4 unsigned int | Unique identifier for a T7 ETI mes-
sage layout. Value: 10114 (Multileg-
OrderCancelReplace, MsgType = AC)
25028 | NetworkMsgID U 8 6 Fixed String | not used
39020 | Pad2 u 2 14 Fixed String | not used
<RequestHeader>
34 | MsgSegqNum Y 4 16 unsigned int | Message sequence number used by the
participant for requests sent to the
gateway.
50 | SenderSubID Y 4 20 unsigned int | User ID.
<MessageBody>
37 | OrderID N 8 24 unsigned int | Exchange Order ID generated by the
T7 System; it remains constant over
the lifetime of an order.
11| ClOrdID N 8 32 unsigned int | Client Order ID: Unique participant
defined order request identifier; used
for client order id chaining.
41| OrigCIOrdID N 8 | 40 unsigned int | ClOrdID (11) of the last successfully
processed task (request) referring to
the specific order.
48 | SecuritylD Y 8 48 signed int Instrument identifier.
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Tag ‘ Field Name
44

Price

56

Len ‘ (0]33 ‘ Data Type

PriceType

Description
Limit price. Required if OrdType (40)
is Limit (2) or Stop Limit (4).

38

OrderQty

64

Qty

Total Order Quantity.

20003

PartyIDClientID

72

unsigned int

MiFID field: Client Identifier field
(ESMA Field 3 (Section A))used to
identify the client of an order for agent
account of the member or partici-
If the
Client ldentifier field is not provided

pant of the trading venue.

for agent orders, then they will be re-
jected. For orders sent with Trading
Capacity Proprietary or Market Mak-
ing, the Client Identifier field may re-

main empty.

20122

PartyldInvestment-

DecisionMaker

80

unsigned int

MiFID field:
within firm (ESMA Field 4 (Section
A)) is the code used to identify the

Investment decision

person or the algorithm within the
member or participant of the Trading
Venue who is responsible for the in-

vestment decision.

25123

Executing Trader

88

unsigned int

MiIFID field: Executing Trader data
Field(ESMA Field 5 (Section A))used
to identify the person or algorithm
within the member or participant of
the trading venue who is responsible
for the execution of the transaction re-

sulting from the order.

1300

MarketSegmentID

96

signed int

Product identifier.

432

ExpireDate

100

LocalMktDate

Date of order expiry.
TimelnForce (59) = 6.

Required if

28744

MatchiInstCrossID

104

unsigned int

Self Match Prevention ID.

20655

TargetPartylDSession-
ID

108

unsigned int

Session ID.

20096

PartylDTakeUp-
TradingFirm

112

Fixed String

Take-up Member Short Name.
Valid characters: A-Z, 0-9, \x20

20013

PartylDOrder-

OriginationFirm

117

Fixed String

External Member ID.
Valid characters: A-Z, 0-9, \x20

20032

PartylDBeneficiary

124

Fixed String

Final Beneficiary
Valid characters: A-Z, 0-9, \x20
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Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description

28703 | ApplSeqgindicator Y 1 | 133 | unsigned int |Indicates if the order is a Lean Order
or a Standard Order.

Value | Description

0| No Recovery Required

1| Recovery Required

1227 | ProductComplex Y 1 | 134 | unsigned int | This field qualifies an instrument type
on T7.

Value | Description

2| Standard Option Strategy
Non-Standard Option Strat-
egy

Volatility Strategy

3

Futures Spread

Inter-Product Spread
Standard Future Strategy
Pack and Bundle

Strip

Ol N|lO || >

54 |Side Y 1 | 135 | unsigned int |Side of the order.

Value | Description
1| Buy
2| Sell

40| OrdType Y 1 | 136 | unsigned int |Order type.

Value | Description
2| Limit

PriceValidityCheck-
Type

28710 Y 1 | 137 unsigned int | Indicator how price validity check
should be performed by the exchange
(see the ETI Manual, chapter Price

Reasonability Check).

Value | Description
0| None
1| Optional

2| Mandatory
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Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description

25126 | ValueCheckTypeValue | Y 1 | 138 unsigned int | Indicator for checking the maximum
order/quote value by the exchange.

Value | Description
0| Do not check
1| Check

OrderAttribute-
23002 racratiribute Y 1 ] 139 unsigned int | MiFID field: Indication as to whether
LiquidityProvision . . .

an order is submitted to a Trading

Venue as part of a market making

strategy.

Value | Description

1| Liquidity provision

0 [ No liquidity provision

18 | Execlnst Y 1 | 140 unsigned int | Instructions for order handling.

Value | Description

Persistent Order (FIX value
H)

Non-persistent  Order (FIX
value 'Q’)

59 | TimelnForce Y 1 | 141 unsigned int | Execution and trading restriction pa-
rameters supported by T7.

Value | Description

0| Day (GFD)

Good Till Cancelled (GTC) -
Standard Orders only

3| Immediate or Cancel (10C)
Good Till Date (GTD) -
Standard Orders only

1

6

1815 | TradingCapacity Y 1 | 142 | unsigned int | This field designates if the trader is
acting in the capacity of agent, trad-
ing for its own account or acting as a

market maker.

Value | Description

1| Customer (Agency)

5| Principal (Proprietary)
6 | Market Maker
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Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description
28743 | Ownershiplndicator Y 1 | 143 unsigned int | Indicator to change the ownership of
an order

Value | Description

0| Do not change ownership

1 Change ownership to execut-

ing party (User ID)

1724 | OrderOrigination N 1 | 144 | unsigned int |MiFID field: Field to indicate order
received from a direct access or spon-

sored access customer

Value | Description

Order received from a direct

5
access customer
PartyldInvestment-
21222 | DecisionMaker- N 1 145 unsigned int | MiFID field: Qualifier for field Party-
Qualifier IdInvestmentDecisionMaker. Mem-

bers/participants will have the possi-
bility to specify an Investment quali-
fier value to distinguish between nat-

ural persons and Algos.

Value | Description
22| Algo

24 | Human/Natural person

Executing Trader-

25124 Qualif Y 1 | 146 | unsigned int |MiFID field:  Qualifier for field
ualmer ExecutingTrader. It is required to dis-
tinguish between natural persons and
Algos.
Value | Description
22| Algo
24 | Human/Natural person
20075 | PartylDLocationlD N 2 | 147 Fixed String | Country code. Will be set to “XX" for

non-capital letters.
Valid characters: \x01-\x7E
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Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description
CustOrderHandling-
Inst

1031 N 1 | 149 Fixed String |ldentifies the source of an order, in ac-
cordance with the FIA guidelines for a
rate Identifier.The field is for partici-

pant use only.

Value | Description
W | Desk

Y | Electronic

C Vendor-provided Platform
billed by Executing Broker

Sponsored Access via Ex-
G |change API or FIX provided
by Executing Broker

Premium Algorithmic Trad-
H | ing Provider billed by Execut-
ing Broker

Other, including  Other-
provided Screen

More values

2404 | ComplianceText N 20 | 150 Fixed String | This field is used to provide addi-
tional regulatory information (accord-
ing to respective rules & regs, circu-
lars and/or bilateral coordination be-
tween participant and Trading Surveil-
lance Office).

Valid characters: \x20, \x22-\x7B,
\x7D, \x7E

PartylDPosition-

20038 N 32 | 170 | Fixed String | 'Flexible Account’ information.
Account Valid characters: \x20, \x30-\x39,
\x41-\x5A
25007 | FreeTextl N 12 | 202 Fixed String |First free-format text field for trader

specific or customer-related com-
ments

Valid characters: \x20, \x23-\x25,
\x28-\x2A, \x2C-\x3B, \x3F, \x41-
\X5F, \x61-\x7B, \x7D, \x7E

25008 | FreeText2 N 12 | 214 | Fixed String |Second free-format text field for

trader specific or customer-related

comments

Valid characters: \x20, \x23-\x25,
\x28-\x2A, \x2C-\x3B, \x3F, \x41-
\X5F, \x61-\x7B, \x7D, \x7E
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Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description
250009 | FreeText3 N 12 | 226 Fixed String | Third free-format text field for trader-

specific or customer-related com-

ments.

Valid characters: \x20, \x23-\x25,
\x28-\x2A, \x2C-\x3B, \x3F, \x41-
\X5F, \x61-\x7B, \x7D, \x7E

30011 | FIXCIOrdID N 20 | 238 Fixed String | User defined client order ID
Valid characters: \x20-\x7E
555 | NolLegs Y 1 | 258 Counter Number of LegOrd repeating group
instances.Must be greater than 1.
39050 | Pad5 V) 5 | 259 Fixed String |not used
<LegOrdGrp> Cardinality: 0-20, Record counter: Nolegs
2680 | >LegAccount N 2 | 264 Fixed String |Leg-specific account to book trades

and keep positions on.

Valid characters: 1-9, \x41, \x47,
\x4D, \x50

564 | >LegPositionEffect Y 1 | 266 char Leg-specific field used for T7 position

management purposes and indicates
whether the leg is submitted to open

or close a position.

Value | Description
C|Close
O|Open

39050 | >Pad5 u 5 |267 Fixed String | not used
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6.13 Replace Order Response (Standard Order)

This message confirms a Replace Order request for a Standard Order. For more details, please
refer to the ETI Manual, chapter Order Status and Execution Reports.

Tag | Field Name ‘Req'd Len ‘ Ofs ‘ Data Type Description
<MessageHeaderOut>
9| BodyLen Y 4 0 unsigned int | Number of bytes for the message, in-
cluding this field.
28500 | TemplatelD Y 2 4 unsigned int | Unique identifier for a T7 ETI
message layout. Value: 10107
(ExecutionReport, MsgType = 8)
39020 | Pad2 U 2 6 Fixed String |not used
<ResponseHeaderME>
5979 | RequestTime Y 8 8 |UTCTimestamp |In timestamp; filled always by the
gateway
21002 | TrdRegTSTimeln Y 16 | UTCTimestamp | Matching engine in timestamp.
21003 | TrdReg TSTimeOut Y 24 | UTCTimestamp | Matching engine out timestamp.
7765 | Responseln Y 32 | UTCTimestamp | Timestamp the gateway receives a
message from the Matching Engine
52 |SendingTime Y 8 40 | UTCTimestamp | Outgoing delta timestamp; filled al-
ways by the gateway
34 | MsgSeqNum Y 4 48 unsigned int | Message sequence number used by the
participant for requests sent to the
gateway.
5948 | PartitionlD Y 2 52 unsigned int | Grouping of T7 products.
Belongs to the scope of Service Avail-
ability and Retransmit requests.
1180 | ApplID Y 1 54 unsigned int | Identifier for an ETI data stream.
Value | Description
4 | Session Data
28704 | ApplMsgID N 16 | 55 data Not set if the submitting session is not
the owner of the replaced order.

893 | LastFragment Y 1 71 unsigned int | Indicates whether this message is the
last fragment (part) of a sequence of
messages belonging to one dedicated
transaction.

Value | Description
0| Not Last Message
1| Last Message
<MessageBody>
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Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description
37 | OrderID Y 8 72 unsigned int | Exchange Order ID generated by the
T7 System; it remains constant over
the lifetime of an order.
11| ClOrdID N 8 80 unsigned int | Client Order ID: Unique participant
defined order request identifier; used
for client order id chaining.
41| OrigCIOrdID N 8 | 88 unsigned int | ClOrdID (11) of the last successfully
processed task (request) referring to
the specific order.
48 | SecuritylD Y 8 96 signed int Instrument identifier.
17 | ExecID Y 8 | 104 | UTCTimestamp | Transaction timestamp.
151 | LeavesQty Y 8 | 112 Qty Remaining quantity of an order.
14| CumQty Y 8 | 120 Qty Cumulated executed quantity of an or-
der.
84 | CxIQty Y 8 | 128 Qty Total quantity cancelled for this order.
21008 TrdRegTSTime- Y 8 | 136 | UTCTimestamp | Priority timestamp.
Priority
39 | OrdStatus Y 1 | 144 char Conveys the current status of an or-
der.
Value | Description
0| New
1| Partially filled
2| Filled
4| Cancelled
9 | Suspended
150 | ExecType Y 1 | 145 char The reason why this message was gen-
erated.
Value | Description
4| Cancelled
5 | Replaced
L | Triggered
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Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description

ExecRestat: t-
378 xecrestatemen Y 2 | 146 unsigned int | Code to further qualify the field Exec-

R
eason Type (150) of the Execution Report

(8) message.

Value | Description
102 | Order modify accepted
105 | I0C Order accepted
181 | Ownership Changed

12 Book or Cancel Order ac-
cepted

Order has been changed to
10C

114

2523 | CrossedIndicator Y 1 | 148 unsigned int | Indicates SMP involvement.

Value | Description

0 No crossing (Order not sub-

ject to crossing)

Cross rejected (Order subject
1|to crossing and match pre-

vented)

1227 | ProductComplex Y 1 | 149 unsigned int | This field qualifies an instrument type
on T7.

Value | Description

1| Simple instrument

2| Standard Option Strategy
Non-Standard Option Strat-
egy

Volatility Strategy

Futures Spread

Inter-Product Spread
Standard Future Strategy
Pack and Bundle

Strip

Ol N|lO|O| >

1823 | Triggered Y 1 | 150 | unsigned int |Indicates if an order has been previ-
ously triggered.

Value | Description

0| Not Triggered

1| Triggered Stop
2| Triggered OCO
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Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description

TransactionDelay-

25159 Y 1 | 151 unsigned int | Indicator for a delayed transaction
Indicator
Value | Description
0| Transaction not delayed
1| Transaction delayed
28790 | NoOrderEvents Y 1 | 152 Counter Number of order events
39070 | Pad7 u 7 | 153 Fixed String | not used
<OrderEventGrp> Cardinality: 0- 100, Record counter: NoOrderEvents
1799 | >OrderEventPx Y 8 | 160 PriceType Price level for the order event.
1800 | >OrderEventQty Y 8 | 168 Qty Quantity for the order event.

30060 | >OrderEventMatchlD Y 4 | 176 unsigned int | Unique identifier for each price level
(match step) of an order event.

1798 | >OrderEventReason Y 1 | 180 unsigned int | Action that caused the event to occur.

Value | Description
100 | SMP event

39030 | >Pad3 u 3 |181 Fixed String | not used

128



Deutsche Borse Group's T7 Release 10.1
Enhanced Trading Interface
Derivatives Message Reference

Deutsche Borse Group

Build 101.580.0.ga-101006020-25

6.14 Replace Order Response (Lean Order)

This message confirms a Replace Order request for a Lean Order. For more details, please
refer to the ETI Manual, chapter Order Status and Execution Reports.

Tag | Field Name ‘Req'd Len ‘ Ofs ‘ Data Type Description
<MessageHeaderOut>
9| BodyLen Y 0 unsigned int | Number of bytes for the message, in-
cluding this field.
28500 | TemplatelD Y 4 unsigned int | Unique identifier for a T7 ETI
message layout. Value: 10108
(ExecutionReport, MsgType = 8)
39020 | Pad2 U 6 Fixed String |not used
<NRResponseHeaderME >
5979 | RequestTime Y 8 |UTCTimestamp |In timestamp; filled always by the
gateway
21002 | TrdRegTSTimeln Y 16 | UTCTimestamp | Matching engine in timestamp.
21003 | TrdReg TSTimeOut Y 24 | UTCTimestamp | Matching engine out timestamp.
7765 | Responseln Y 32 | UTCTimestamp | Timestamp the gateway receives a
message from the Matching Engine
52 |SendingTime Y 40 | UTCTimestamp | Outgoing delta timestamp; filled al-
ways by the gateway
34 | MsgSeqNum Y 48 unsigned int | Message sequence number used by the
participant for requests sent to the
gateway.

893 | LastFragment Y 52 unsigned int | Indicates whether this message is the
last fragment (part) of a sequence of
messages belonging to one dedicated
transaction.

Value | Description
0| Not Last Message
1| Last Message
39030 | Pad3 u 53 Fixed String | not used
<MessageBody>
37 | OrderID Y 56 unsigned int | Exchange Order ID generated by the
T7 System; it remains constant over
the lifetime of an order.
11| ClOrdID N 64 unsigned int | Client Order ID: Unique participant
defined order request identifier; used
for client order id chaining.
41| OrigClOrdID N 72 unsigned int | ClOrdID (11) of the last successfully
processed task (request) referring to
the specific order.
48 | SecuritylD Y 80 signed int Instrument identifier.
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Tag‘ Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description
17| ExecID Y 8 88 | UTCTimestamp | Transaction timestamp.
151 | LeavesQty Y 8 96 Qty Remaining quantity of an order.
14| CumQty Y 8 | 104 Qty Cumulated executed quantity of an or-
der.
84 | CxIQty Y 8 | 112 Qty Total quantity cancelled for this order.
39 | OrdStatus Y 1 |120 char Conveys the current status of an or-
der.
Value | Description
0| New
1| Partially filled
2| Filled
4| Cancelled
9 | Suspended
150 | ExecType Y 1 | 121 char The reason why this message was gen-
erated.
Value | Description
4| Cancelled
5 | Replaced
L | Triggered
37g | ExecRestatement- Y | 2 | 122| unsigned int |Code to further qualify the field Exec-
Reason Type (150) of the Execution Report
(8) message.
Value | Description
102 | Order modify accepted
105 | I0C Order accepted
181 | Ownership Changed
12 Book or Cancel Order ac-
cepted
114 Order has been changed to
10C
2523 | CrossedIndicator Y 1 | 124 | unsigned int |Indicates SMP involvement.

Value | Description

0 No crossing (Order not sub-

ject to crossing)

Cross rejected (Order subject
1|to crossing and match pre-
vented)
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Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description
1227 | ProductComplex Y 1 | 125 unsigned int | This field qualifies an instrument type
on T7.

Value | Description

1|Simple instrument

2| Standard Option Strategy
Non-Standard Option Strat-
egy

Volatility Strategy

Futures Spread

Inter-Product Spread

Standard Future Strategy
Pack and Bundle
Strip

Ol N|O|O| >

1823 | Triggered Y 1 | 126 | unsigned int |Indicates if an order has been previ-
ously triggered.

Value | Description

0| Not Triggered

1| Triggered Stop
2| Triggered OCO

TransactionDelay-

25159 Y 1 | 127 unsigned int | Indicator for a delayed transaction
Indicator
Value | Description
0| Transaction not delayed
1| Transaction delayed
28790 | NoOrderEvents Y 1 | 128 Counter Number of order events
39070 | Pad7 u 7 | 129 Fixed String | not used
<OrderEventGrp> Cardinality: 0- 100, Record counter: NoOrderEvents
1799 | >OrderEventPx Y 8 | 136 PriceType Price level for the order event.
1800 | >OrderEventQty Y 8 | 144 Qty Quantity for the order event.

30060 | >OrderEventMatchlD Y 4 | 152 unsigned int | Unique identifier for each price level
(match step) of an order event.

1798 | >OrderEventReason Y 1 | 156 unsigned int | Action that caused the event to occur.

Value | Description
100 | SMP event

39030 | >Pad3 U 3 | 157 Fixed String |not used
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6.15 Cancel Order Single

This message is used to cancel a single order. For more details, please refer to the ETI Manual,
chapter Cancellation. This message is sent to the service “Order and Quote Management".

Cancel Order Single

ApplSeqindicator

1 (Standard Order)

0 (Lean Order) 1 (Standard Order)

Cancel Order Response (Lean Order) Cancel Order Response (Standard Order) Cancel Order Notification
(Session Data) (Session Data) (Listener Data)

ExecRestatementReason ExecRestatementReason ExecRestatementReason

197 (Order_Cancellation_Pending) 1197 (Order_Cancellation_Pending)

97 (Order_Cancellation_Pending)

Cancel Order Notification Cancel Order Notification Cancel Order Notification
(Session Data) (Session Data) (Listener Data)

Tag Field Name ‘Req’d‘ Len ‘ (0] ‘ Data Type Description
<MessageHeaderln>
9| BodylLen Y 4 0 unsigned int | Number of bytes for the message, in-

cluding this field.

28500 | TemplatelD Y 2 4 unsigned int | Unique identifier for a T7 ETI mes-
sage layout. Value: 10109 (Order-
CancelRequest, MsgType = F)

25028 | NetworkMsgID U 8 6 Fixed String | not used
39020 | Pad2 U 2 14 Fixed String | not used
<RequestHeader>
34 | MsgSeqNum Y 4 16 unsigned int | Message sequence number used by the
participant for requests sent to the
gateway.
50 | SenderSublD Y 4 20 unsigned int | User ID.
<MessageBody>
37 | OrderID N 8 24 unsigned int | Exchange Order ID generated by the

T7 System; it remains constant over
the lifetime of an order.

11| ClOrdID N 8 32 unsigned int | Client Order ID: Unique participant
defined order request identifier; used

for client order id chaining.
41| OrigCIOrdID N 8 | 40 unsigned int | ClOrdID (11) of the last successfully
processed task (request) referring to

the specific order.
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Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description

20122 PartyldInvestment-

N 8 48 unsigned int | MiFID field:  Investment decision
within firm (ESMA Field 4 (Section
A)) is the code used to identify the

person or the algorithm within the

DecisionMaker

member or participant of the Trading
Venue who is responsible for the in-
vestment decision.

25123 | Executing Trader N 8 56 unsigned int | MiFID field: Executing Trader data
Field(ESMA Field 5 (Section A))used
to identify the person or algorithm

within the member or participant of
the trading venue who is responsible
for the execution of the transaction re-
sulting from the order.

64 signed int Product identifier.

<

1300 | MarketSegmentID
30048 | SimpleSecuritylD Y 4 | 68 unsigned int | Instrument identifier for simple instru-
ments. Should be filled with the 4

least significant bytes of SecuritylD
(48) provided in T7 RDI and T7 RDF
reference data.

TargetPartylDSession-

20655 D N 4 72 unsigned int | Session ID that entered the order.
1724 | OrderOrigination N 1 76 unsigned int | MiFID field: Field to indicate order
received from a direct access or spon-
sored access customer
Value | Description
5 Order received from a direct
access customer
PartyldInvestment-
21222 | DecisionMaker- N 1 77 unsigned int | MiFID field: Qualifier for field Party-

Qualifier IdInvestmentDecisionMaker.  Mem-
bers/participants will have the possi-
bility to specify an Investment quali-
fier value to distinguish between nat-

ural persons and Algos.

Value | Description
22| Algo

24 | Human/Natural person
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Tag‘ Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description

Executing Trader-
Qualifier

25124 N 1 78 unsigned int | Derivatives Markets: Required. Cash
Markets: Executing TraderQualifier
can be omitted only if specialist sub-
mits transaction On-Behalf of another

business unit

Value | Description
22| Algo

24 | Human/Natural person

30011 | FIXCIOrdID N 20 | 79 Fixed String | User defined client order 1D
Valid characters: \x20-\x7E
2404 | ComplianceText N 20 | 99 Fixed String | This field is used to provide addi-

tional regulatory information (accord-

ing to respective rules & regs, circu-
lars and/or bilateral coordination be-
tween participant and Trading Surveil-
lance Office).

Valid characters: \x20, \x22-\x7B,
\x7D, \x7E

39000 | Padl u 1 | 119 Fixed String | not used
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6.16 Cancel Order Multi Leg

This message is used to cancel a multi leg order. For more details, please refer to the ETI
Manual, chapter Cancellation. This message is sent to the service “Order and Quote
Management”.

Cancel Order Multi Leg

ApplSeqgindicator

1 (Standard Order)

0 (Lean Order)

Cancel Order Response (Lean Order) Cancel Order Response (Standard Order)
(Session Data) (Session Data)

l

Cancel Order Notification
(Listener Data)

Tag | Field Name ‘Req’d Len ‘ (0]33 ‘ Data Type Description
<MessageHeaderIn>
9| BodylLen Y 4 0 unsigned int | Number of bytes for the message, in-
cluding this field.
28500 | TemplatelD Y 2 4 unsigned int | Unique identifier for a T7 ETI mes-
sage layout. Value: 10123 (Order-
CancelRequest, MsgType = F)
25028 | NetworkMsgID U 8 6 Fixed String | not used
39020 | Pad2 U 2 14 Fixed String |not used
<RequestHeader>
34 | MsgSeqNum Y 4 16 unsigned int | Message sequence number used by the
participant for requests sent to the
gateway.
50 | SenderSubID Y 4 20 unsigned int | User ID.
<MessageBody>
37 | OrderID N 8 24 unsigned int | Exchange Order ID generated by the
T7 System; it remains constant over
the lifetime of an order.
11| ClOrdID N 8 32 unsigned int | Client Order ID: Unique participant
defined order request identifier; used
for client order id chaining.
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Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description
41| OrigCIOrdID N 8 | 40 unsigned int | ClOrdID (11) of the last successfully
processed task (request) referring to

the specific order.
48 | SecuritylD Y 8 48 signed int Instrument identifier.

20122 PartyldInvestment-

N 8 56 unsigned int | MiFID field:  Investment decision
within firm (ESMA Field 4 (Section
A)) is the code used to identify the

person or the algorithm within the

DecisionMaker

member or participant of the Trading
Venue who is responsible for the in-
vestment decision.

25123 | Executing Trader N 8 64 unsigned int | MiFID field: Executing Trader data
Field(ESMA Field 5 (Section A))used

to identify the person or algorithm

within the member or participant of
the trading venue who is responsible
for the execution of the transaction re-

sulting from the order.

1300 | MarketSegmentID Y 4 72 signed int Product identifier.
TargetPartylDSession-

20655 IDarge artylDSession- |\ 1 4 | 76 | unsigned int | Session ID.

1724 | OrderOrigination N 1 80 unsigned int | MiFID field: Field to indicate order

received from a direct access or spon-

sored access customer

Value | Description

5 Order received from a direct
access customer

PartyldInvestment-
21222 | DecisionMaker- N 1 81 unsigned int | MiFID field: Qualifier for field Party-
Qualifier IdInvestmentDecisionMaker. ~ Mem-
bers/participants will have the possi-
bility to specify an Investment quali-
fier value to distinguish between nat-

ural persons and Algos.

Value | Description
22| Algo

24 | Human/Natural person
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Tag‘ Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description

Executing Trader-
Qualifier

25124 Y 1 82 unsigned int | MiFID field: Qualifier for field
Executing Trader. It is required to dis-
tinguish between natural persons and

Algos.

Value | Description
22| Algo

24 | Human/Natural person

30011 | FIXCIOrdID N 20 | 83 Fixed String | User defined client order ID
Valid characters: \x20-\x7E
2404 | ComplianceText N 20 | 103 Fixed String | This field is used to provide addi-
tional regulatory information (accord-

ing to respective rules & regs, circu-
lars and/or bilateral coordination be-
tween participant and Trading Surveil-
lance Office).

Valid characters: \x20, \x22-\x7B,
\x7D, \x7E

39050 | Pad5 u 5 | 123 | Fixed String |not used
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6.17 Cancel Order Response (Standard Order)

This message confirms the cancellation of a Standard Order. For more details, please refer to
the ETI Manual, chapter Order Status and Execution Reports.

Tag | Field Name ‘Req'd Len ‘ Ofs ‘ Data Type Description
<MessageHeaderOut>
9| BodyLen Y 4 0 unsigned int | Number of bytes for the message, in-
cluding this field.
28500 | TemplatelD Y 2 4 unsigned int | Unique identifier for a T7 ETI
message layout. Value: 10110
(ExecutionReport, MsgType = 8)
39020 | Pad2 U 2 6 Fixed String |not used
<ResponseHeaderME>
5979 | RequestTime Y 8 8 |UTCTimestamp |In timestamp; filled always by the
gateway
21002 | TrdRegTSTimeln Y 16 | UTCTimestamp | Matching engine in timestamp.
21003 | TrdReg TSTimeOut Y 24 | UTCTimestamp | Matching engine out timestamp.
7765 | Responseln Y 32 | UTCTimestamp | Timestamp the gateway receives a
message from the Matching Engine
52 |SendingTime Y 8 40 | UTCTimestamp | Outgoing delta timestamp; filled al-
ways by the gateway
34 | MsgSeqNum Y 4 48 unsigned int | Message sequence number used by the
participant for requests sent to the
gateway.
5948 | PartitionlD Y 2 52 unsigned int | Grouping of T7 products.
Belongs to the scope of Service Avail-
ability and Retransmit requests.
1180 | ApplID Y 1 54 unsigned int | Identifier for an ETI data stream.
Value | Description
4 | Session Data
28704 | ApplMsgID N 16 | 55 data Not set if the submitting session is not
the owner of the cancelled order.

893 | LastFragment Y 1 71 unsigned int | Indicates whether this message is the
last fragment (part) of a sequence of
messages belonging to one dedicated
transaction.

Value | Description
1| Last Message
<MessageBody>
37| OrderID Y 8 72 unsigned int | Exchange Order ID generated by the
T7 System; it remains constant over
the lifetime of an order.
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Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description
11| ClOrdID N 8 80 unsigned int | Client Order ID: Unique participant
defined order request identifier; used

for client order id chaining.
41| OrigClOrdID N 8 | 88 unsigned int | ClOrdID (11) of the last successfully

processed task (request) referring to

the specific order.

48 | SecuritylD Y 96 signed int Instrument identifier.
17| ExecID Y 104 | UTCTimestamp | Transaction timestamp.
14| CumQty Y 8 | 112 Qty Cumulated executed quantity of an or-
der.
84 | CxIQty Y 8 | 120 Qty Total quantity cancelled for this order.
39 | OrdStatus Y 1 | 128 char Conveys the current status of an or-
der.
Value | Description
4| Cancelled
6 Pending Cancel (i.e. result of
Order Cancel Request)
9| Suspended
150 | ExecType Y 1 ] 129 char The reason why this message was gen-
erated.
Value | Description
4| Cancelled
6 Pending Cancel (e.g. result
of Order Cancel Request)
378 E:z:(lj:statement— Y 2 |130 unsigned int | Code to further qualify the field Exec-

Type (150) of the Execution Report

(8) message.

Value | Description

103 | Order delete accepted

197 | Pending order deletion

Pending order cancellation
199 | processed (end of FREEZE
state)

139



Deutsche Borse Group's T7 Release 10.1 Deutsche Borse Group
Enhanced Trading Interface
Derivatives Message Reference Build 101.580.0.ga-101006020-25

Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description

1227 | ProductComplex Y 1 |132 unsigned int | This field qualifies an instrument type
on T7.

Value | Description

1|Simple instrument

2| Standard Option Strategy
Non-Standard Option Strat-
egy

Volatility Strategy

Futures Spread

Inter-Product Spread
Standard Future Strategy
Pack and Bundle

Strip

Ol N|O|O| >

T tionDelay-
25159 ransactiontelay Y 1 | 133 unsigned int | Indicator for a delayed transaction

Indicator

Value | Description

0 | Transaction not delayed

1| Transaction delayed

39020 | Pad2 U 2 | 134 | Fixed String | not used
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6.18 Cancel Order Response (Lean Order)

This message confirms the cancellation of a Lean Order. For more details, please refer to the
ETI Manual, chapter Order Status and Execution Reports.

Tag | Field Name ‘Req'd Len ‘ Ofs ‘ Data Type Description
<MessageHeaderOut>
9| BodyLen Y 4 0 unsigned int | Number of bytes for the message, in-
cluding this field.
28500 | TemplatelD Y 2 4 unsigned int | Unique identifier for a T7 ETI
message layout. Value: 10111
(ExecutionReport, MsgType = 8)
39020 | Pad2 U 2 6 Fixed String |not used
<NRResponseHeaderME >
5979 | RequestTime Y 8 8 |UTCTimestamp |In timestamp; filled always by the
gateway
21002 | TrdRegTSTimeln Y 16 | UTCTimestamp | Matching engine in timestamp.
21003 | TrdReg TSTimeOut Y 24 | UTCTimestamp | Matching engine out timestamp.
7765 | Responseln Y 32 | UTCTimestamp | Timestamp the gateway receives a
message from the Matching Engine
52 |SendingTime Y 8 40 | UTCTimestamp | Outgoing delta timestamp; filled al-
ways by the gateway
34 | MsgSeqNum Y 4 48 unsigned int | Message sequence number used by the
participant for requests sent to the
gateway.

893 | LastFragment Y 1 52 unsigned int | Indicates whether this message is the
last fragment (part) of a sequence of
messages belonging to one dedicated
transaction.

Value | Description
1| Last Message
39030 | Pad3 u 3 53 Fixed String |not used
<MessageBody>
37 | OrderID Y 8 56 unsigned int | Exchange Order ID generated by the
T7 System; it remains constant over
the lifetime of an order.
11| ClOrdID N 8 64 unsigned int | Client Order ID: Unique participant
defined order request identifier; used
for client order id chaining.
41| OrigCIOrdID N 8 | 72 unsigned int | ClOrdID (11) of the last successfully
processed task (request) referring to
the specific order.
48 | SecuritylD Y 80 signed int Instrument identifier.
17| ExecID Y 88 | UTCTimestamp | Transaction timestamp.
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Tag‘ Field Name ‘ Req’'d Len ‘ (0]33 ‘ Data Type Description
14| CumQty Y 8 96 Qty Cumulated executed quantity of an or-
der.
84 | CxIQty Y 8 | 104 Qty Total quantity cancelled for this order.
39 | OrdStatus Y 1 | 112 char Conveys the current status of an or-
der.

Value | Description
4| Cancelled

Pending Cancel (i.e. result of

6
Order Cancel Request)

9 | Suspended

150 | ExecType Y 1 | 113 char The reason why this message was gen-
erated.

Value | Description
4| Cancelled

6 Pending Cancel (e.g. result
of Order Cancel Request)

E Restat t-
37g | ecrestatemen Y | 2 |114| unsigned int |Code to further qualify the field Exec-

R
eason Type (150) of the Execution Report

(8) message.

Value | Description

103 | Order delete accepted
197 | Pending order deletion

1227 | ProductComplex Y 1 | 116 unsigned int | This field qualifies an instrument type
on T7.

Value | Description

1| Simple instrument
2| Standard Option Strategy
Non-Standard Option Strat-

egy
Volatility Strategy

Futures Spread

Inter-Product Spread

Standard Future Strategy
Pack and Bundle
Strip

Ol N|lO || >
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Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description

T tionDelay-
25159 ransactiontelay Y 1 | 117 | unsigned int |Indicator for a delayed transaction
Indicator
Value | Description
0| Transaction not delayed
1| Transaction delayed
39020 | Pad?2 u 2 | 118 Fixed String | not used
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6.19 Cancel Order Notification

This message informs about an unsolicited cancellation of a single order. For more details,
please refer to the ETI Manual, chapter Order Status and Execution Reports.

Tag | Field Name ‘Req'd Len ‘ Ofs ‘ Data Type Description
<MessageHeaderOut>
9| BodyLen 4 0 unsigned int | Number of bytes for the message, in-
cluding this field.
28500 | TemplatelD 2 4 unsigned int | Unique identifier for a T7 ETI
message layout. Value: 10112
(ExecutionReport, MsgType = 8)
39020 | Pad2 2 6 Fixed String |not used
<RBCHeaderME>
21003 | TrdReg TSTimeOut 8 | UTCTimestamp | Matching engine out timestamp.
25043 | Notificationln 16 | UTCTimestamp | Timestamp the gateway receives a no-
tification message from the Matching
Engine
52 |SendingTime 8 24 | UTCTimestamp | Outgoing timestamp; filled always by
the gateway
28727 | ApplSubID 4 32 unsigned int | Unique ID assigned by the T7 system
during broadcast subscription in order
to link broadcasts to the related sub-
scription.
5948 | PartitionlD 2 36 unsigned int | Grouping of T7 products.
Belongs to the scope of Service Avail-
ability and Retransmit requests.
28704 | App!MsglID 16 | 38 data Application message identifier as-
signed to an order or quote event.
1180 | ApplID 1 54 unsigned int | Identifier for an ETI data stream.
Value | Description
4| Session Data
5| Listener Data
1352 | ApplResendFlag 1 55 unsigned int | Indicates a retransmission message.
Value | Description
0| False
1| True
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Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description

893 | LastFragment Y 1 56 unsigned int | Indicates whether this message is the
last fragment (part) of a sequence of
messages belonging to one dedicated

transaction.

Value | Description

1| Last Message

39070 | Pad7 U 7 57 Fixed String |not used
<MessageBody>
37| OrderID Y 8 64 unsigned int | Exchange Order ID generated by the

T7 System; it remains constant over
the lifetime of an order.

11| ClOrdID N 8 72 unsigned int | Client Order ID: Unique participant
defined order request identifier; used

for client order id chaining.
41| OrigClOrdID N 8 | 80 unsigned int | ClOrdID (11) of the last successfully

processed task (request) referring to

the specific order.

48 | SecuritylD Y 88 signed int Instrument identifier.
17| ExecID Y 96 | UTCTimestamp | Transaction timestamp.
14| CumQty Y 8 | 104 Qty Cumulated executed quantity of an or-
der.
84 | CxIQty Y 112 Qty Total quantity cancelled for this order.
1300 | MarketSegmentID Y 4 | 120 signed int Product identifier.
20036 PartylDEntering- N 4 | 124 | unsigned int | Entering User ID.
Trader
20055 | PartylDSessionID N 4 | 128 | unsigned int |Session ID.
378 Ezzzs:smeme"t' Y | 2 [132| unsigned int |Code to further qualify the field Exec-

Type (150) of the Execution Report

(8) message.

Value | Description

103 | Order delete accepted

122 | Instrument State Change

197 | Pending order deletion

Pending order cancellation
199 | processed (end of FREEZE
state)

261 | Panic Cancel

302 | Market Order uncrossing
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Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description
20007 | PartylDEnteringFirm N 1 | 134 | unsigned int |Entering Entity ID.

Value | Description

1| Participant

2 | Market Supervision

39 | OrdStatus Y 1 | 135 char Conveys the current status of an or-
der.

Value | Description
4| Cancelled

Pending Cancel (i.e. result of

6
Order Cancel Request)

9 | Suspended

150 | ExecType Y 1 ]136 char The reason why this message was gen-
erated.

Value | Description
4| Cancelled
Pending Cancel (e.g. result

6

of Order Cancel Request)

1227 | ProductComplex Y 1 | 137 unsigned int | This field qualifies an instrument type
on T7.

Value | Description

1| Simple instrument

2| Standard Option Strategy
Non-Standard Option Strat-
egy

Volatility Strategy

w

Futures Spread

Inter-Product Spread
Standard Future Strategy
Pack and Bundle

Strip

O N|lO || >

54 |Side Y 1 | 138 | unsigned int |Side of the order.

Value | Description
1| Buy
2| Sell

30011 | FIXCIOrdID N 20 | 139 Fixed String | User defined client order ID
Valid characters: \x20-\x7E
39000 | Padl u 1 | 159 Fixed String | not used
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6.20 Order Mass Cancellation Request

This message is used for mass cancellation of orders. For more details, please refer to the ETI
Manual, chapter Order Mass Cancellation. This message is sent to the service “Order and
Quote Management".

Order Mass Cancellation Request

Orders in Book?

Order Mass Cancellation Response Order Mass Cancellation Notification Order Mass Cancellation Response No Hits
(Session Data) (Listener Data) (Session Data)

Cancel Order Notification Cancel Order Notification
(Session Data) (Listener Data)

Tag Field Name ‘Req’d Len ‘ Ofs ‘ Data Type Description
<MessageHeaderIn>
9| BodyLen Y 4 0 unsigned int | Number of bytes for the message, in-
cluding this field.
28500 | TemplatelD Y 2 4 unsigned int | Unique identifier for a T7 ETIl mes-
sage layout. Value: 10120 (Order-
MassActionRequest, MsgType = CA)
25028 | NetworkMsglID u 8 6 Fixed String | not used
39020 | Pad2 U 2 14 Fixed String |not used
<RequestHeader>
34 | MsgSeqNum Y 4 16 unsigned int | Message sequence number used by the
participant for requests sent to the
gateway.
50 | SenderSublD Y 4 20 unsigned int | User ID.
<MessageBody>
48 | SecuritylD N 8 24 signed int Instrument identifier.
44 | Price N 8 32 PriceType Price boundary for deletion.
20122 Part.yl.dlnvestment— N 8 40 unsigned int | MiFID field:  Investment decision
DecisionMaker within firm (ESMA Field 4 (Section
A)) is the code used to identify the
person or the algorithm within the
member or participant of the Trading
Venue who is responsible for the in-
vestment decision.
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Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description

25123 | Executing Trader N 8 48 unsigned int | MiFID field: Executing Trader data
Field(ESMA Field 5 (Section A))used
to identify the person or algorithm
within the member or participant of
the trading venue who is responsible
for the execution of the transaction re-

sulting from the order.

1300 | MarketSegmentID Y 4 56 signed int Product identifier.
TargetPartylDSession-
20655 IDarge artylDSession| | 4 | 60 | unsigned int |Session ID.
TargetParty-
20612 argetrarty N 4 64 unsigned int | Owning User ID.
IDExecuting Trader
54 | Side N 1 68 unsigned int | Side of the order.
Value | Description
1| Buy
2| Sell
1724 | OrderOrigination N 1 | 69 unsigned int | MiFID field: Field to indicate order
received from a direct access or spon-
sored access customer
Value | Description
5 Order received from a direct
access customer
PartyldInvestment-
21222 | DecisionMaker- N 1 70 unsigned int | MiFID field: Qualifier for field Party-

Qualifier IdInvestmentDecisionMaker.  Mem-
bers/participants will have the possi-
bility to specify an Investment quali-
fier value to distinguish between nat-

ural persons and Algos.

Value | Description
22| Algo

24 | Human/Natural person
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Tag‘ Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description

Executing Trader-

Qualif Y 1 71 unsigned int | MiFID field: Qualifier for field
ualifier

Executing Trader. It is required to dis-

25124

tinguish between natural persons and

Algos.

Value | Description
22| Algo

24 | Human/Natural person
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6.21 Order Mass Cancellation Response

This message confirms the Mass Cancellation request for orders. For more details, please refer
to the ETI Manual, chapter Mass Cancellation Notification and Mass Cancellation Events.

Tag | Field Name ‘Req'd Len ‘ Ofs ‘ Data Type Description
<MessageHeaderOut>
9| BodyLen Y 4 0 unsigned int | Number of bytes for the message, in-
cluding this field.
28500 | TemplatelD Y 2 4 unsigned int | Unique identifier for a T7 ETIl mes-
sage layout. Value: 10121 (Order-
MassActionReport, MsgType = BZ)
39020 | Pad2 U 2 6 Fixed String |not used
<ResponseHeaderME>
5979 | RequestTime Y 8 8 |UTCTimestamp |In timestamp; filled always by the
gateway
21002 | TrdRegTSTimeln Y 16 | UTCTimestamp | Matching engine in timestamp.
21003 | TrdReg TSTimeOut Y 24 | UTCTimestamp | Matching engine out timestamp.
7765 | Responseln Y 8 32 | UTCTimestamp | Timestamp the gateway receives a
message from the Matching Engine
52 |SendingTime Y 8 40 | UTCTimestamp | Outgoing delta timestamp; filled al-
ways by the gateway
34 | MsgSeqNum Y 4 48 unsigned int | Message sequence number used by the
participant for requests sent to the
gateway.
5948 | PartitionlD Y 2 52 unsigned int | Grouping of T7 products.
Belongs to the scope of Service Avail-
ability and Retransmit requests.
1180 | ApplID Y 1 54 unsigned int | Identifier for an ETI data stream.
Value | Description
4 | Session Data
28704 | ApplMsgID Y 16 | 55 data Application message identifier as-
signed to an order or quote event.
893 | LastFragment Y 1 71 unsigned int | Indicates whether this message is the

last fragment (part) of a sequence of
messages belonging to one dedicated

transaction.

Value | Description

0| Not Last Message

1| Last Message

<MessageBody>
1369 | MassActionReportID ‘ Y ‘ 8 ‘ 72 ‘UTCTimestamp Transaction timestamp.
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Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description
1370 | NoNotAffectedOrders Y 2 80 Counter Number of NotAffectedOrders repeat-
ing group instances.
28782 NoAffectedOrder- Y 2 82 Counter Number of affected order transactions
Requests
39040 | Pad4 u 4 84 Fixed String | not used

<NotAffectedOrdersGrp> Cardinality: 0-500, Record counter: NoNotAffectedOrders

1371 | >NotAffectedOrderlD | Y 8 88 unsigned int | Exchange Order ID of an order whose
cancellation is pending.

1372 | >NotAffOrigClOrdID N 8 96 unsigned int | Original Client Order ID of an order
whose cancellation is pending.
<AffectedOrderRequestsGrp> Cardinality: 0-500, Record counter: NoAffectedOrderRequests

> AffectedOrder-
28783 ectediirder Y 4 0 unsigned int |ETIl message sequence number af-
RequestID .
fected by the transaction
39040 | >Pad4 U 4 4 Fixed String | not used
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6.22 Order Mass Cancellation Response No Hits

This message confirms the Mass Cancellation request for orders if the order book of the
session was not affected.

Tag Field Name ‘Req’d Len ‘ (0] ‘ Data Type Description
<MessageHeaderOut>
9| BodyLen Y 4 0 unsigned int | Number of bytes for the message, in-
cluding this field.
28500 | TemplatelD Y 2 4 unsigned int | Unique identifier for a T7 ETI mes-
sage layout. Value: 10124 (Order-
MassActionReport, MsgType = BZ)
39020 | Pad2 U 2 6 Fixed String | not used
<NRResponseHeaderME >
5979 | RequestTime Y 8 8 |UTCTimestamp |In timestamp; filled always by the
gateway
21002 | TrdRegTSTimeln Y 16 | UTCTimestamp | Matching engine in timestamp.
21003 | TrdRegTSTimeOut Y 24 | UTCTimestamp | Matching engine out timestamp.
7765 | Responseln Y 8 32 |UTCTimestamp | Timestamp the gateway receives a

message from the Matching Engine
52| SendingTime Y 8 40 | UTCTimestamp | Outgoing delta timestamp; filled al-
ways by the gateway

34 | MsgSeqNum Y 4 48 unsigned int | Message sequence number used by the
participant for requests sent to the
gateway.

893 | LastFragment Y 1 52 unsigned int | Indicates whether this message is the

last fragment (part) of a sequence of
messages belonging to one dedicated

transaction.

Value | Description

1| Last Message

39030 | Pad3 u 3 53 Fixed String | not used
<MessageBody>
1369 | MassActionReportID ‘ Y ‘ 8 ‘ 56 ‘UTCTimestamp Transaction timestamp.
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6.23 Order Mass Cancellation Notification

This message informs about an unsolicited mass cancellation event of orders. For more details,
please refer to the ETI Manual, chapter Mass Cancellation Notification and Mass Cancellation

Events.
Tag | Field Name ‘Req’d Len ‘ (0]33 ‘ Data Type Description
<MessageHeaderOut>
9| BodylLen Y 4 0 unsigned int | Number of bytes for the message, in-
cluding this field.
28500 | TemplatelD Y 2 4 unsigned int | Unique identifier for a T7 ETI mes-
sage layout. Value: 10122 (Order-
MassActionReport, MsgType = BZ)
39020 | Pad2 U 2 6 Fixed String |not used
<RBCHeaderME >
21003 | TrdRegTSTimeOut N 8 | UTCTimestamp | Matching engine out timestamp.
25043 | Notificationln N 16 | UTCTimestamp | Timestamp the gateway receives a no-
tification message from the Matching
Engine
52| SendingTime Y 8 24 | UTCTimestamp | Outgoing timestamp; filled always by
the gateway
28727 | ApplSubID N 4 | 32 unsigned int | Only set for Listener Data.
5948 | PartitionID Y 36 unsigned int | Grouping of T7 products.
Belongs to the scope of Service Avail-
ability and Retransmit requests.
28704 | AppIMsglD Y 16 | 38 data Application message identifier as-
signed to an order or quote event.
1180 | ApplID Y 1 54 unsigned int | Identifier for an ETI data stream.
Value | Description
4| Session Data
5| Listener Data
1352 | ApplResendFlag Y 1 55 unsigned int | Indicates a retransmission message.
Value | Description
0| False
1| True
893 | LastFragment Y 1 56 unsigned int | Indicates whether this message is the
last fragment (part) of a sequence of
messages belonging to one dedicated
transaction.
Value | Description
0| Not Last Message
1| Last Message
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Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description
39070 | Pad7 U 7 57 Fixed String |not used
<MessageBody>
1369 | MassActionReportID Y 8 64 | UTCTimestamp | Transaction timestamp.
48 | SecuritylD N 8 72 signed int Only set for mass cancellations on in-
strument (SecuritylD) level.
44 | Price N 8 80 PriceType Price boundary for deletion.
1300 | MarketSegmentID Y 4 | 88 signed int Product identifier.
TargetPartylDSession-
20655 I;rge artylsession Y 4 92 unsigned int | Session ID.
TargetParty-
20612 | EETAY N | 4 | 96 | unsignedint |Owning User ID.
IDExecuting Trader
PartylDEntering-
20036 artyloEntenng N 4 | 100 unsigned int | Entering User ID.

Trader
1370 | NoNotAffectedOrders Y 2 | 104 Counter Number of NotAffectedOrders repeat-

ing group instances.

NoAffectedOrder-
28782 oAffectedOrder Y 2 106 Counter Number of affected order transactions

Requests
20007 | PartylDEnteringFirm N 1 | 108 unsigned int | Entering Entity ID.

Value | Description

1| Participant

2 | Market Supervision

28721 | MassActionReason Y 1 | 109 unsigned int | Reason for mass cancellation.

Value | Description

No special reason

Trading was stopped

Emergency

Market Maker Protection

Session loss or logout

Duplicate Session Login

O N W | NN|[HR]|O

Clearing Risk Control

100 | Internal connection loss

107 | Instrument Suspended
117 | Member has been disabled
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Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description

18 | Execlnst Y 1 ] 110 unsigned int | Instructions for order handling.

Value | Description

Persistent and non-persistent
3 | orders affected (FIX value 'H

Q)
5 Non-persistent Order (FIX
value 'Q")
54 |Side N 1 | 111 unsigned int | Side of the order.
Value | Description
1| Buy
2| Sell

<NotAffectedOrdersGrp> Cardinality: 0-500, Record counter: NoNotAffectedOrders

1371 | >NotAffectedOrderID | Y 8 | 112 | unsigned int |Exchange Order ID of an order whose
cancellation is pending.

1372 | >NotAffOrigCIOrdID N 8 | 120 unsigned int | Original Client Order ID of an order
whose cancellation is pending.
<AffectedOrderRequestsGrp> Cardinality: 0-500, Record counter: NoAffectedOrderRequests

>AffectedOrder-
28783 ectediraer Y 4 0 unsigned int |ETI message sequence number af-
RequestID )
fected by the transaction
39040 | >Pad4 u 4 4 Fixed String | not used
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6.24 Extended Order Information

This message format is used for order book restatement, retransmission of order events, the
Listener Broadcast and for unsolicited order events within the session data. For more details,
please refer to the ET| Manual, chapter Order Status and Execution Reports.

Tag‘ Field Name Len ‘ (0]33 ‘ Data Type Description
<MessageHeaderOut>
9| BodyLen 4 0 unsigned int | Number of bytes for the message, in-
cluding this field.
28500 | TemplatelD 2 4 unsigned int | Unique identifier for a T7 ETI
message layout. Value: 10117
(ExecutionReport, MsgType = 8)
39020 | Pad2 2 6 Fixed String |not used
<RBCHeaderME >
21003 | TrdReg TSTimeOut 8 | UTCTimestamp | Matching engine out timestamp.
25043 | NotificationIn 16 | UTCTimestamp | Timestamp the gateway receives a no-
tification message from the Matching
Engine
52 | SendingTime 8 24 | UTCTimestamp | Outgoing timestamp; filled always by
the gateway
28727 | ApplSubID 4 | 32 unsigned int | Only set for Listener Data.
5948 | PartitionlD 36 unsigned int | Grouping of T7 products.
Belongs to the scope of Service Avail-
ability and Retransmit requests.
28704 | ApplMsglD 16 | 38 data Application message identifier as-
signed to an order or quote event.
1180 | ApplID 1 54 unsigned int | Identifier for an ETI data stream.
Value | Description
4 | Session Data
5| Listener Data
1352 | ApplResendFlag 1 55 unsigned int | Indicates a retransmission message.
Value | Description
0| False
1| True
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Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description

893 | LastFragment Y 1 56 unsigned int | Indicates whether this message is the
last fragment (part) of a sequence of
messages belonging to one dedicated

transaction.

Value | Description

0| Not Last Message

1| Last Message

39070 | Pad7 u 7 57 Fixed String | not used
<MessageBody>
37| OrderID Y 8 64 unsigned int | Exchange Order ID generated by the

T7 System; it remains constant over
the lifetime of an order.

11| ClOrdID N 8 72 unsigned int | Client Order ID: Unique participant
defined order request identifier; used

for client order id chaining.
41| OrigCIOrdID N 8 | 80 unsigned int | ClOrdID (11) of the last successfully

processed task (request) referring to

the specific order.

48 | SecuritylD Y 8 88 signed int Instrument identifier.

17 | ExecID
21009 | TrdRegTSEntryTime Y 8 | 104 | UTCTimestamp | The entry timestamp is the time of
the creation of the order.

<

96 | UTCTimestamp | Transaction timestamp.

21008 | TdReeTSTime- Y | 8 |112 | UTCTimestamp | Priority timestamp.
Priority

44 | Price N 8 | 120 PriceType Limit price. Required if OrdType (40)

is Limit (2) or Stop Limit (4).
151 | LeavesQty Y 128 Qty Remaining quantity of an order.

14 | CumQty Y 8 | 136 Qty Cumulated executed quantity of an or-
der.

84 | CxIQty Y 144 Qty Total quantity cancelled for this order.

38 | OrderQty Y 152 Qty Total Order Quantity.

99 | StopPx N 8 | 160 PriceType Stop price. Required if OrdType (40)
is Stop (3) or used as the trigger price
for an One-cancels-the-other order.

1300 | MarketSegmentID Y 4 | 168 signed int Product identifier.
432 | ExpireDate N 4 | 172 | LocalMktDate |Date of order expiry. Required if
TimelnForce (59) = 6.
28744 | MatchlnstCrossID N 4 | 176 unsigned int | Self Match Prevention ID.
20059 | PartylDExecutingUnit N 4 | 180 unsigned int | Business Unit ID.
20055 | PartylDSessionlD N 4 | 184 | unsigned int |Session ID.
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Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description

PartylDExecuting-

20012 N 4 | 188 | unsigned int |Owning User ID.

Trader
PartylDEntering-
20036 artyloEnternng N 4 | 192 unsigned int | Entering User ID.
Trader
30555 | NoLegExecs Y 2 | 196 Counter Number of InstrmntLegExec repeat-
ing group instances.
ExecRestat t-
378 Rxec estatemen Y 2 ]198 unsigned int | Code to further qualify the field Exec-
eason

Type (150) of the Execution Report

(8) message.

Value | Description

1| Order book restatement
101 | Order add accepted

102 | Order modify accepted
103 | Order delete accepted
105|10C Order accepted

122 Instrument State Change
108 | Book Order executed

135 Market Order triggered and
executed

149 Closing Auction Order has
been activated

150 Closing Auction Order has
been inactivated

164 One-cancels-the-other Order
has been triggered

172 Stop Order has been trig-
gered

219 Book or Cancel Order ac-

cepted

197 | Pending order deletion

Pending order cancellation
199 | processed (end of FREEZE
state)

181 | Ownership Changed

Order has been changed to
10C

114

20007 | PartylDEnteringFirm N 1 | 200 unsigned int | Entering Entity ID.

Value | Description

1| Participant

2| Market Supervision
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Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description
1227 | ProductComplex Y 1 | 201 unsigned int | This field qualifies an instrument type
on T7.

Value | Description

1|Simple instrument

2| Standard Option Strategy
Non-Standard Option Strat-
egy

Volatility Strategy

Futures Spread

Inter-Product Spread

Standard Future Strategy
Pack and Bundle
Strip

Ol N|O|O| >

39 | OrdStatus Y 1 | 202 char Conveys the current status of an or-
der.

Value | Description
0| New

1| Partially filled

2| Filled

4| Cancelled

9 | Suspended

150 | ExecType Y 1 | 203 char The reason why this message was gen-
erated.

Value | Description

New

Cancelled

Replaced

Restated

Triggered

0
4
5
9 | Suspended
D
L
F

Trade

54| Side Y 1 | 204 | unsigned int |Side of the order.

Value | Description
1| Buy
2| Sell
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Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description
40| OrdType Y 1 | 205 | unsigned int |Order type.

Value | Description
1| Market

2| Limit

3| Stop

4| Stop Limit

1815 | TradingCapacity Y 1 | 206 | unsignedint |This field designates if the trader is
acting in the capacity of agent, trad-
ing for its own account or acting as a

market maker.

Value | Description

1| Customer (Agency)

5| Principal (Proprietary)
6 | Market Maker

59 | TimelnForce N 1 | 207 unsigned int | Execution and trading restriction pa-
rameters supported by T7.

Value | Description

0| Day (GFD)

Good Till Cancelled (GTC) -
Standard Orders only

3| Immediate or Cancel (10C)
Good Till Date (GTD) -
Standard Orders only

1

6

18 | Execlnst N 1 | 208 unsigned int | Instructions for order handling.

Value | Description
Persistent Order (FIX value

1
VH!)

) Non-persistent  Order (FIX
value 'Q’)

Persistent and Book or Can-
cel order (FIX value 'H 6')
Non-persistent and Book or
6| Cancel order (FIX value 'Q
6)
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Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description

625 | TradingSessionSublID N 1 | 209 unsigned int | Marks a certain order as a closing auc-

tion one.

Value | Description

4| Closing or closing auction

28703 | ApplSeqglindicator N 1 | 210 | unsigned int |Indicates if the order is a Lean Order
or a Standard Order.

Value | Description

0| No Recovery Required

1| Recovery Required

1| Account N 2 211 Fixed String | Accounts to book trades and keep po-
sitions on.

Valid characters: 1-9, \x41, \x47,
\x49, \x4D, \x50, \x52

PartylDPosition-

20038 N 32 | 213 Fixed String | 'Flexible Account’ information.
Account Valid characters: \x20, \x30-\x39,
\x41-\x5A
77 | PositionEffect N 1 | 245 char Field is used for T7 position manage-
ment purposes and indicates whether
the order is submitted to open or close
a position.
Value | Description
C|Close
O|Open
20096 PartylDTakeUp- N 5 | 246 Fixed String | Take-up Member Short Name.
TradingFirm )
Valid characters: A-Z, 0-9, \x20
20013 | 2ryIDOrder- N | 7 |251| FixedString |External Member ID.
OriginationFirm Valid characters: A-Z, 0-9, \x20
20032 | PartylDBeneficiary N 9 | 258 | Fixed String | Final Beneficiary
Valid characters: A-Z, 0-9, \x20
20075 | PartylDLocationlD N 2 | 267 Fixed String | Country code. Will be set to “XX" for

non-capital letters.
Valid characters: \x01-\x7E
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Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description
CustOrderHandling-
Inst

1031 N 1 | 269 Fixed String |ldentifies the source of an order, in ac-
cordance with the FIA guidelines for a
rate Identifier.The field is for partici-

pant use only.

Value | Description
W | Desk

Y | Electronic

C Vendor-provided Platform
billed by Executing Broker

Sponsored Access via Ex-
G |change API or FIX provided
by Executing Broker

Premium Algorithmic Trad-
H | ing Provider billed by Execut-
ing Broker

Other, including  Other-
provided Screen

More values

2404 | ComplianceText N 20 | 270 Fixed String | This field is used to provide addi-
tional regulatory information (accord-
ing to respective rules & regs, circu-
lars and/or bilateral coordination be-
tween participant and Trading Surveil-
lance Office).

Valid characters: \x20, \x22-\x7B,
\x7D, \x7E

25007 | FreeTextl N 12 | 290 Fixed String |First free-format text field for trader

specific or customer-related com-

ments

Valid characters: \x20, \x23-\x25,
\x28-\x2A, \x2C-\x3B, \x3F, \x41-
\x5F, \x61-\x7B, \x7D, \x7E

25008 | FreeText2 N 12 | 302 Fixed String |Second free-format text field for

trader specific or customer-related

comments

Valid characters: \x20, \x23-\x25,
\x28-\x2A, \x2C-\x3B, \x3F, \x41-
\x5F, \x61-\x7B, \x7D, \x7E
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Tag | Field Name ‘Req'd Len ‘ (0]33 Data Type Description
250009 | FreeText3 N 12 | 314 Fixed String | Third free-format text field for trader-
specific or customer-related com-
ments.
Valid characters: \x20, \x23-\x25,
\x28-\x2A, \x2C-\x3B, \x3F, \x41-
\X5F, \x61-\x7B, \x7D, \x7E
30011 | FIXCIOrdID N 20 | 326 Fixed String | User defined client order 1D
Valid characters: \x20-\x7E
1362 | NoFills Y 1 | 346 Counter Specifies the number of partial fills in-
cluded in this Execution Report.
555 | NolLegs Y 1 | 347 Counter Number of LegOrd repeating group
instances.
28790 | NoOrderEvents Y 1 | 348 Counter Number of order events
1823 | Triggered Y 1 | 349 | wunsigned int |Indicates if an order has been previ-
ously triggered.
Value | Description
0| Not Triggered
1| Triggered Stop
2| Triggered OCO
2523 | CrossedIndicator Y 1 | 350 unsigned int | Indicates SMP involvement.
Value | Description
0 No crossing (Order not sub-
ject to crossing)
Cross rejected (Order subject
1|to crossing and match pre-
vented)
39000 | Padl u 1 | 351 Fixed String |not used
<LegOrdGrp> Cardinality: 0-20, Record counter: Nolegs
2680 | >LegAccount N 2 | 352 Fixed String |Leg-specific account to book trades
and keep positions on.
Valid characters: 1-9, \x41, \x47,
\x4D, \x50
564 | >LegPositionEffect Y 1 | 354 char Leg-specific field used for T7 position
management purposes and indicates
whether the leg is submitted to open
or close a position.
Value | Description
C|Close
O|Open
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Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description
39050 | >Pad5 U 5 | 355 | Fixed String |not used
<FillsGrp> Cardinality: 0-100, Record counter: NoFills
1364 | >FillPx Y 8 0 PriceType Price of Fill.
1365 | >FillQty N 8 8 Qty Quantity of Fill.
28708 | >FillMatchID Y 4 16 unsigned int | Unique identifier for each price level

(match step) of a match event; it is
used for public trade reporting.

1363 | >FillExeclD Y 4 20 signed int Private identifier of an order match
step event, which can be reconciled
with the field SideTradelD (1506) in
the Trade Notification.

1443 | >FillLiquidityInd N 1 24 unsigned int | Indicates whether the order added or
removed liquidity. Required only for

execution reports generated for fills.

Value | Description

1| Added Liquidity
2 | Removed Liquidity
4| Auction
5| Triggered Stop Order
6 | Triggered OCO Order
7| Triggered Market Order
39070 | >Pad7 u 7 25 Fixed String | not used
<InstrmntLegExecGrp> Cardinality: 0- 600, Record counter: NolegExecs
602 | >LegSecuritylD Y 8 0 signed int Instrument identifier of the leg secu-
rity.
637 | >LeglastPx Y 8 PriceType Price of this leg fill.
1418 | >LeglastQty Y 16 Qty Quantity executed in this leg fill.
1893 | >LegExeclD Y 4 24 signed int Private identifier of a leg match step,
which can be reconciled with the field
SideTradelD (1506) in the Trade No-
tification.
624 | >LegSide Y 1 28 unsigned int | The side of the individual leg of a
strategy as defined in its signature.
Value | Description
1| Buy
2| Sell
2421 | >FillRefID Y 1 29 unsigned int | Reference to the corresponding Fills-
Grp repeating group instance.
39020 | >Pad2 u 2 30 Fixed String | not used

<OrderEventGrp> Cardinality: 0-100, Record counter: NoOrderEvents
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Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description
1799 | >OrderEventPx Y 8 0 PriceType Price level for the order event.
1800 | >OrderEventQty Y 8 8 Qty Quantity for the order event.

30060 | >OrderEventMatchlD Y 4 16 unsigned int | Unique identifier for each price level
(match step) of an order event.

1798 | >OrderEventReason Y 1 20 unsigned int | Action that caused the event to occur.

Value | Description
100 [ SMP event

39030 | >Pad3 u 3 21 Fixed String | not used
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7 Strategy Creation

7.1 Create Strategy

The Security Definition Request message is used to create a strategy on T7. For more details,
please refer to the ETI Manual, chapter Creation of a Strategy. This message is sent to the
service "Order and Quote Management”.

Create Strategy

l

Create Strategy Response
(Session Data)

Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description
<MessageHeaderIn>
9 |BodyLen Y 4 0 unsigned int | Number of bytes for the message, in-
cluding this field.
28500 | TemplatelD Y 2 4 unsigned int | Unique identifier for a T7 ETIl mes-
sage layout. Value: 10301 (Security-
DefinitionRequest, MsgType = ¢)
25028 | NetworkMsgID U 8 6 Fixed String | not used
39020 | Pad2 u 2 14 Fixed String | not used
<RequestHeader>
34 | MsgSeqNum Y 4 16 unsigned int | Message sequence number used by the
participant for requests sent to the
gateway.
50 | SenderSublD Y 4 20 unsigned int | User ID.
<MessageBody>
1300 | MarketSegmentID Y 4 24 signed int Product identifier.

762 | SecuritySubType N 4 28 signed int Strategy Type.Required for Product-
Complex (1227) = 2=Standard Op-
tion Strategy, 4=Option Volatility
Strategy, 6=Inter Product Spread,
7=Standard Future Strategy, 8=Pack
and Bundle
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Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description
1227 | ProductComplex Y 1 32 unsigned int | This field qualifies an instrument type
on T7.

Value | Description

2| Standard Option Strategy
Non-Standard Option Strat-
egy

Volatility Strategy

3

Futures Spread

Inter-Product Spread

Standard Future Strategy
Pack and Bundle
Strip

Ol N|O|O| >

555 | NolLegs Y 1 33 Counter Number of InstrmtLegGrp repeating
group instances.

2404 | ComplianceText N 20 | 34 Fixed String | This field is used to provide addi-
tional regulatory information (accord-

ing to respective rules & regs, circu-
lars and/or bilateral coordination be-
tween participant and Trading Surveil-
lance Office).

Valid characters: \x20, \x22-\x7B,

\x7D, \x7E
39020 | Pad2 U 2 54 Fixed String |not used
<lInstrmtLegGrp> Cardinality: 0-20, Record counter: NolLegs
602 | >LegSecuritylD Y 8 56 signed int Instrument identifier of the leg secu-
rity.
566 | >LegPrice N 8 64 PriceType Strategy leg underlying price (only ap-

plicable for underlying leg).

600 | >LegSymbol N 4 72 signed int Product identifier of the leg security
(only applicable for underlying leg).

623 | >LegRatioQty Y 4 | 76 unsigned int | The ratio of quantity for this individ-
ual leg relative to the entire multileg

security.
624 | >LegSide Y 1 80 unsigned int | The side of the individual leg of a

strategy as defined in its signature.

Value | Description
1| Buy
2| Sell
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Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type 