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© Eurex 2016 

Deutsche Börse AG (DBAG), Clearstream Banking AG (Clearstream), Eurex Frankfurt AG, Eurex Clearing AG (Eurex Clearing) as well as Eurex Bonds GmbH (Eurex 

Bonds) and Eurex Repo GmbH (Eurex Repo) are corporate entities and are registered under German law. Eurex Zürich AG is a corporate entity and is registered under 

Swiss law. Clearstream Banking S.A. is a corporate entity and is registered under Luxembourg law. Deutsche Boerse Asia Holding Pte. Ltd., Eurex Clearing Asia Pte. Ltd. 

and Eurex Exchange Asia Pte. Ltd are corporate entities and are registered under Singapore law. Eurex Frankfurt AG (Eurex) is the administrating and operating institution 

of Eurex Deutschland. Eurex Deutschland and Eurex Zürich AG are in the following referred to as the “Eurex Exchanges”.  

All intellectual property, proprietary and other rights and interests in this publication and the subject matter hereof (other than certain trademarks and service marks listed 

below) are owned by DBAG and its affiliates and subsidiaries including, without limitation, all patent, registered design, copyright, trademark and service mark rights. While 

reasonable care has been taken in the preparation of this publication to provide details that are accurate and not misleading at the time of publication DBAG, Clearstream, 

Eurex, Eurex Clearing, Eurex Bonds, Eurex Repo as well as the Eurex Exchanges and their respective servants and agents (a) do not make any representations or 

warranties regarding the information contained herein, whether express or implied, including without limitation any implied warranty of merchantability or fitness for a 

particular purpose or any warranty with respect to the accuracy, correctness, quality, completeness or timeliness of such information, and (b) shall not be responsible or 

liable for any third party’s use of any information contained herein under any circumstances, including, without limitation, in connection with actual trading or otherwise or 

for any errors or omissions contained in this publication.   

This publication is published for information purposes only and shall not constitute investment advice respectively does not constitute an offer, solicitation or 

recommendation to acquire or dispose of any investment or to engage in any other transaction. This publication is not intended for solicitation purposes but only for use as 

general information. All descriptions, examples and calculations contained in this publication are for illustrative purposes only. 

Eurex and Eurex Clearing offer services directly to members of the Eurex exchanges respectively to clearing members of Eurex Clearing. Those who desire to trade any 

products available on the Eurex market or who desire to offer and sell any such products to others or who desire to possess a clearing license of Eurex Clearing in order to 

participate in the clearing process provided by Eurex Clearing, should consider legal and regulatory requirements of those jurisdictions relevant to them, as well as the 

risks associated with such products, before doing so. 

Eurex derivatives are currently not available for offer, sale or trading in the United States or by United States persons (other than EURO STOXX 50® Index Futures, 
EURO STOXX 50® Index Quanto Futures,  EURO STOXX 50® ex Financials Index Futures, EURO STOXX® Select Dividend 30 Index Futures, EURO STOXX® Index 

Futures, EURO STOXX® Large/Mid/Small Index Futures, STOXX® Europe 50 Index Futures, STOXX® Europe 600 Index Futures, STOXX® Europe 600 Banks/Industrial 

Goods & Services/Insurance/Media/Travel & Leisure/Utilities Futures, STOXX® Europe Large/Mid/Small 200 Index Futures, DAX®/MDAX®/TecDAX® Futures, SMIM® 

Futures, SLI Swiss Leader Index® Futures, MSCI World/Europe/ Europe Value/Europe Growth/Emerging Markets/Emerging Markets Latin America/Emerging Markets 

EMEA/Emerging Markets Asia/Frontier Markets/China Free/India/Japan/Malaysia/South Africa/Thailand/AC Asia Pacific ex Japan Index Futures, TA-25 Index Futures, 

Daily Futures on TAIEX Futures, VSTOXX® Futures, EURO STOXX 50® Variance Futures, Gold and Silver Futures as well as Eurex property and interest rate 

derivatives).   

Trademarks and Service Marks 

Buxl®, DAX®, DivDAX®, eb.rexx®, Eurex®, Eurex Bonds®, Eurex Repo®, Eurex Strategy WizardSM, Euro GC Pooling®, FDAX®, FWB®, GC Pooling®,,GCPI®, 

MDAX®, ODAX®, SDAX®, TecDAX®, USD GC Pooling®, VDAX®, VDAX-NEW® and Xetra® are registered trademarks of DBAG.  

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

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

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

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

The STOXX® indexes, the data included therein and the trademarks used in the index names are the intellectual property of STOXX Limited and/or its licensors Eurex 

derivatives based on the STOXX® indexes are in no way sponsored, endorsed, sold or promoted by STOXX and its licensors and neither STOXX nor its licensors shall 

have any liability with respect thereto. 

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

All references to London Gold and Silver Fixing prices are used with the permission of The London Gold Market Fixing Limited as well as The London Silver Market Fixing 

Limited, which for the avoidance of doubt has no involvement with and accepts no responsibility whatsoever for the underlying product to which the Fixing prices may be 

referenced. 

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

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

Taiwan Futures Exchange and TAIFEX are registered trademarks of Taiwan Futures Exchange Corporation. Taiwan Stock Exchange, TWSE and TAIEX are the registered 

trademarks of Taiwan Stock Exchange Corporation. 

BSE and SENSEX are trademarks/service marks of Bombay Stock Exchange (BSE) and all rights accruing from the same, statutory or otherwise, wholly vest with BSE. 

Any violation of the above would constitute an offence under the laws of India and international treaties governing the same. 

The names of other companies and third party products may be trademarks or service marks of their respective owners 
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1. Known Limitations 

This purpose of this document is to list the most important known limitations for Eurex Exchange’s T7 

Release 4.0 which may affect participants. The limitations refer both to the simulation and production 

environments. 

The known limitations are organized by category. If an issue is listed here, Eurex is aware of it and is 

currently working to fix it. The document will be updated at regular intervals when existing issues have 

been fixed or if new limitations have been detected. 

1.1 General functionality restrictions in Release 4.0 

# Known Limitation Comment / Workaround  

1 
The TES Block Trade Entry for Put Option 

functionality (via ETI as well as GUI) 

This functionality is available for the 

following products (Simulation only):  

ODAX, OESC, OESX, OEU3, OGBL,OVS, 

ALV, BAY, DB1, DBK, SIBB, TUI 

2 
The TES Block Trade Entry for Option Volatility 

Strategy functionality (via ETI as well as GUI) 

Functionality works as expected however 

market data for the underlying leg is not 

published after TES Trade approval 

3 
The TES Vola Trade Entry functionality (via ETI 

as well as GUI) 

To test TES Vola modification, please use 

the products FEU3/OEU3 and FESC/OESC  

Functionality works as expected, however 

market data is not published after TES 

Trade approval 

4 
The TES Flexible Contracts Trade Entry 

functionality via GUI  
Via ETI the functionality is available 

5 
The TES Counterparty Configuration feature in 

the Trader GUI 
N/A 

6 
The Historical TES Trade Inquiry feature in TES 

Time and Sales window in GUI 

Functionality works as expected. However, 

as one business day is spread across more 

than 2 calendar days in the simulation 

environment, a TES Trade for the current 

business day is shown as per calendar 

date. Simulation only 

7 
The display of Open Interest values in the T7 

Trader GUI 
N/A 

8 ''Add to Close” functionality for Flex Positions 
Add to Close functionality works except for 

Flex Positions on the current business date 
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1.2 Eurex Trader GUI (General) 

# Known Limitation Comment / Workaround  

1 
The Potential Opening/Auction price is not 

available in the Market Window N/A 

2 
The TES Time and Sales window shows empty 

contract details in certain scenarios N/A 

3 
Saved generic view properties are partly lost, 

e.g. font, table contrast, separators. N/A 

4 
Non Disclosed Quantity are not published after 

TES activity state Ended N/A 

5 
In certain scenarios the synthetic price (in the 

Market Window) is not greyed out N/A 

6 

If the buy/sell side is switched while entering a 

TES trade in PACK/BUNDLE then the buy/sell 

side of the counterparties is not switched 
N/A 

7 
Historical TES trades for expired contracts will 

not be shown N/A 

8 

It is possible to enter a TES trade on a volatility 

strategy even if the trader does not have TSLs 

assigned for  the underlying products 
N/A 

9 

In order to modify a TES trade in a TAIFEX/KRX 

product, a supervisor has to enter OrigFirm and 

beneficiary details of  the counterparty again 
N/A 

10 

When entering a TES trade on an existing 

inactive volatility strategy with different leg 

ratios, instead of proper error message, the 

"SUCCESS BUT TIMEOUT RECEIVING 

BROADCAST " message is shown 

N/A 

11 

When a TES trade entered via ETI is modified 

via the GUI then the status of any approved side 

changes from Approved to Pending 
N/A 

12 
The usage of the import functionality for TES 

vola trades should currently be avoided N/A 
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1.3 Eurex Admin GUI (General) 

# Known Limitation Comment / Workaround  

1 
The User Export / Import feature in the User 

Maintenance window of the  T7 Admin GUI 
N/A 

2 
Some participants may experience issues when 

trying to open the User Maintenance Window 
N/A 

 

1.4 Eurex FIX Gateway 

# Known Limitation Comment / Workaround  

- 
There are currently no known issues for the 

Eurex FIX Gateway 
- 

 

1.5 Eurex Enhanced Trading Interface (Eurex ETI) 

# Known Limitation Comment / Workaround  

1 

The partition specific subscription of the 

ServiceAvailability broadcast does not work 

correctly. Subscription to all partitions using the 

wildcard works as expected. 

N/A 

2 

It is not allowed to enter an order in LDX (ex 

GMEX) product with the tex3 field filled. Via GUI 

it is possible. 

N/A 

 

1.6 Eurex Market and Reference Data Interfaces 

# Interface Known Limitation Comment / Workaround  

1 EOBI 

The New Cash field 

PotentialSecurityTradingEvent has 

The value None instead of 

NO_VALUE 

N/A 

2 EMDI 

Complete information of  a TES 

vola trade is not published but only 

the volume is reported 

N/A 
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# Interface Known Limitation Comment / Workaround  

3 EMDI 

In the DepthSnapshot,  

MDEntryTime is not None for in 

TradeVolume. 

N/A 

4 EMDI 

During reversal of a volatility 

strategy, the volume of option legs 

is not reported. 

N/A 

 

1.7 Extended Market Data Service 

# Known Limitation Comment / Workaround  

1 
There EMDS interface is currently not running 

with version 4.0 
N/A 

 

1.8 Reports and Files 

# Report Known Limitation Comment / Workaround  

1 TA113 

Intraday created Option 

standard, non standard and 

Volatility Strategies entry not 

shown 

N/A 

2 TE545 
No entries shown for TES trade 

Reversal 
N/A 

3 TE810 

TES Trade reversal entries are 

shown with trade type 0 

(Expected value 'A') 

N/A 

4 TE910 

TES Option Vola strategy trades 

not shown 

TES Flex trade entry missing 

N/A 

5 TE930 

LstSetlPrc, product not present in 

Text file. SettlmPrc price is 

truncated shows only till 9999 

N/A 
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1.9 Eurex Market Signals 

# Known Limitation Comment / Workaround  

1 
There are currently no known issues relating to 

Eurex Market Signals 
- 

1.10 New Products 

# Product Known Limitation Comment / Workaround  

1 TESX (Total Return Future) 

Preliminary data is sent twice 

via RDI after approval of TRF 

parameters 

N/A 
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2. Change log 

The document contains the following changes compared to the previous versions. 

No Date Chapter Change  

1.0 22. September 

2016 

 Initial version 

1.1 04. October 2016 1.1 (#4)  

1.2 (#1)  

Known limitations resolved 

1.2 12. October 2016 1.1 (#5, #7) 

1.1 (#1, #2, #3, #6, #8)  

1.2 (#2, #5)  

1.5 (#1) 

1.7 (#1) 

Known limitation resolved 

Known limitations updated 

Known limitations resolved 

Known limitations resolved 

Known limitations resolved 

1.3 21. October 2016 1.1 (#8) 

1.3 (#2) 

1.6 (#1) 

1.8 (#1 - #5) 

1.10 

Known limitation resolved 

Known limitation added 

Known limitation resolved 

Known limitations added 

Known limitation added 

1.4 17. November 2016 1.1 (#2, #3) 

1.2 (#3, #4) 

1.2 (#6 - #12) 

1.3 (#1, #2) 

1.5 (#2) 

1.6 (#2 - #4) 

1.8 (#1 - #5) 

Known limitations resolved 

Known limitations resolved 

Known limitations added 

Known limitations resolved 

Known limitations added 

Known limitations added 

Known limitations resolved 

 


