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Overview of Eurex T7 Release 9.1

20 May 20213

Backwards compatibility for trading interfaces Yes

Backwards compatibility for market and reference data interfaces No

Main Features

Eurex EnLight
Enhancements

EBB Product 
Scope Extension 

General Changes 
& Enhancements

TES Changes & 
Enhancements Report Changes
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Introduction Schedule

20 May 20214

Release 
Milestones

T7 Cloud Simu
01 Apr 2021

Simulation
03 May 2021 

Production
28 Jun 2021
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Publication Schedule

20 May 20215

q Cloud Simulation (identified byu) will be 
published in March 2021 

q Simulation versions (identified by n) will be 
published in April  2021

q Production versions (identified by �) will be 
published in April and June 2021

q All documents will be available on 
www.eurex.com under Support > Initiatives & 
Releases > T7 Releases > T7 Release 9.1     

http://www.eurex.com
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Eurex EnLight Enhancements (1/2) 

20 May 20217

- Underlying reference price will 
become mandatory field for 
requesters 
(Respondents can no longer change this field)

- T7 Trader GUI and ETI impacted

- Eurex EnLight Working Delta
processing is not backwards 
compatible for ETI/FIX interface 
version 9.0

Simplification of Working 
Delta workflow

- Formula for calculating whether 
underlying is a Buy Hedge or a 
Sell Hedge will change

New Underlying Limit Price 
formula

- Quantity optionally specified in an RfQ
will be automatically shared with all 
respondents on RfQ submission, in 
case the requester chose to specify a 
quantity 
(previously a separate step was required) 

- No impact on interfaces expected

Simplification of sharing 
requested quantity with 

respondents
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Eurex EnLight Enhancements (2/2) 

20 May 20218

- Fields used for identifying specific 
workflow in an ETI message will 
be consolidated and standardised 

Simplification of workflow 
identification in ETI

- Trade-to-Quote Ratio (TQR) and 
each respondent’s TQR ranking 
will be made visible to 
respondents via ETI and GUI
(own performance can be monitored)

- TQR and TQR rank will be 
calculated daily 
(based on last 90 calendar days)

Visibility of Trade-to-Quote 
Ratio and Rank 

- T7 Trader GUI will be   
significantly improved concerning 
visibility & efficiency

T7 Trader GUI improvements 
for Eurex EnLight
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Equity Basket Trades Product Scope Extension

20 May 202110

Options and further Futures to be added to the EBB functionality with this Release*

§ Preliminary trade products (e.g. Index TRFs) 

allowed as component products for EBB type 
buckets

§ The TES Type Trade at Market (TAM) will be 
supported

§ The maximum number of component trades 
will increase to 199 (from 99)

§ Description of basket components will be 
enhanced by additional fields (e.g. call/put 
indicator, strike price, expiration month, etc.)

New product types which will be supported as of T7 9.1

* Equity Basket Trades functionality is pending internal approval. Availability for use in production will be communicated at a later stage.
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General Changes and Enhancements

20 May 202112

Stepwise Introduction of the FIX LF Interface 

§ New FIX LF interface & sessions will use FIX 4.4 protocol and be integrated closer into T7 architecture in a 
stepwise approach (initially offered in parallel to existing FIX Gateway, replacement after transition period)

§ Participants with back-office sessions via existing Eurex FIX Gateway should consider that support will end 
with T7 10.0 (Q4 2021)

§ Existing applications have to be adapted to the new interface as early as possible: Participants using FIX 
version 4.2 must ensure that applications are adapted to version 4.4

Replicate information from DSCP flag in EOBI packet header

§ As DSCP flag in EOBI packet header contains sometime functional information not available in the message 
layout of the EOBI message itself

§ The replication in EOBI packet header supposed to help clients storing EOBI data along with DSCP flag 
information without need to access, forward and encode packet header information (e.g. for backtesting)
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TES Changes & Enhancements

TES Bulk Upload for Options and 
Futures Strategies

§ TES Bullk Upload will support option strategies as follows: Standard Options Strategies 
(SOS), Options Volatility Strategies (OVS) and Non-standard Options Strategies (NOS)

§ Additionally, Standard Futures Strategies will also be included

TES type specific maximum 
number of counterparties 

§ Currently TES trades can have up to 30 counterparties. 
§ Max number of counterparties will be increased to 99 only for TES type Compression (max # 

of counterparties of 30 stays for all other TES trades)

Pre-defintion of FIA Rate indicator 
In TES Entry window

§ FIA Rate indicator (FIA tag 1031) can be pre-defined in the GUI windows for all TES trade 
entry windows (e.g. block, basket, flex contracts, EFP fin, EFP ind, EFS and Vola).

New field Overall TES Trade Status in 
TES trade broadcast

§ New field Overall TES Trade Status will indicate the status of a TES trade upon which all 
counterparties have agreed so far

§ Field will have several valid values
§ Initiator of a TES trade will always get final TES trade status, except Compression TES trade 

(Compression Service Provider is the one completing it)

New Compression Bulk Approval view § New view to be introduced that can be opened from TES view 
§ It provides the possibility to inquire/enrich/approve trades of a chosen compression run 

(trades can be supplemented by Act, O/C indicator and text fields directly in table or via bulk import)
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Report Changes (1/2)

14

Report changes reg. User PIN § RD110 User Profile Maintenance and RD115 User Profile Status to show User PIN changes 
without disclosing PIN itself

Removal of Market Maker reports § TD944 Daily Advanced Market Making Strategy Quote Request Performance and TD949 
MITD Market Making Strategy Quote Request Performance will be removed

Replacement of Capital Adjustment 
Series Report

§ Report CA051 Capital Adjustment Series  (current C7 report) will be replaced by new report 
RC100 Capital Adjustment Series produced by T7

§ CRE report folder will change from 00-Env to 90-Env
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Report Changes (2/2)

15

Enhancement of  OTR Report § The frequency of TR100 Order to Trade Ratio will be increased to Daily with additional intra-
day reports (New add. fields and new valid values for existing fields to 

Enhancement of Daily Strategy 
BB LP QR Performance

§ TD943 Daily Strategy Building Block Liquidity Provider Quote Request Performance will be 
enhanced by a field (fulfillment explanation on instrument level)

Modifications of 
TE600 & TE610

§ Introduction of new field indicating workflow in TE600 Eurex EnLight Maintenance and TE610 
Eurex EnLight Best Execution Summary

Adaptation of Instrument 
Mnemonic Field 

§ After Release introduction, format of instrumentMnemonic in TA115 will be aligned to standard 
already used in other reports (expiration will be indicated by a date instead of month)



eurex.com

Thank you!
Eurex Frankfurt AG 
Mergenthalerallee 61
65760 Eschborn

If you have any further questions please contact your Key Account 
Manager or send an e-mail to client.services@eurexchange.com

mailto:client.services@eurexchange.com
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Disclaimer

© Eurex 2020

Deutsche Börse AG (DBAG), Clearstream Banking AG (Clearstream), Eurex Frankfurt AG, Eurex Clearing AG 
(Eurex Clearing) and Eurex Repo GmbH (Eurex Repo) are corporate entities and are registered under German law. 
Eurex Global Derivatives 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 
is in the following referred to as the “Eurex Exchange”. 
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 Repo as well as the Eurex 
Exchange 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 Exchange 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.
Only Eurex derivatives that are CFTC-approved may be traded via direct access in the United States or by United 
States persons.  A complete, up-to-date list of Eurex derivatives that are CFTC-approved is available at: 
http://www.eurexchange.com/exchange-en/products/eurex-derivatives-us.  In addition, Eurex representatives and 
participants may familiarise U.S. Qualified Institutional Buyers (QIBs) and broker-dealers with certain eligible Eurex

equity options and equity index options pursuant to the terms of the SEC’s July 1, 2013 Class No-Action Relief.  A 
complete, up-to-date list of Eurex options that are eligible under the SEC Class No-Action Relief is available at: 
http://www.eurexchange.com/exchange-en/products/eurex-derivatives-us/eurex-options-in-the-us-for-eligible-
customers... Lastly, U.S. QIBs and broker-dealers trading on behalf of QIBs may trade certain single-security futures 
and narrow-based security index futures subject to terms and conditions of the SEC’s Exchange Act Release No. 
60,194 (June 30, 2009), 74 Fed. Reg. 32,200 (July 7, 2009) and the CFTC’s Division of Clearing and Intermediary 
Oversight Advisory Concerning the Offer and Sale of Foreign Security Futures Products to Customers Located in the 
United States (June 8, 2010).
Trademarks and Service Marks
Buxl®, DAX®, DivDAX®, eb.rexx®, Eurex®, 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 
Quarterly Indexes are registered trademarks of Investment Property Databank Ltd. IPD and have been licensed for 
the use by Eurex for derivatives. SLI®, SMI® and SMIM® are registered trademarks of SIX Swiss Exchange AG. The 
STOXX® indexes, the data included therein and the trademarks used in the index names are the intellectual property 
of STOXX Limited and/or its licensors Eurex derivatives based on the STOXX® indexes are in no way sponsored, 
endorsed, sold or promoted by STOXX and its licensors and neither STOXX nor its licensors shall have any liability 
with respect thereto. Bloomberg Commodity IndexSM and any related sub-indexes are service marks of Bloomberg 
L.P. PCS® and Property Claim Services® are registered trademarks of ISO Services, Inc. Korea Exchange, KRX, 
KOSPI and KOSPI 200 are registered trademarks of Korea Exchange Inc. BSE and SENSEX are trademarks/service 
marks of Bombay Stock Exchange (BSE) and all rights accruing from the same, statutory or otherwise, wholly vest 
with BSE. Any violation of the above would constitute an offence under the laws of India and international treaties 
governing the same. 
The names of other companies and third party products may be trademarks or service marks of their respective 
owners.
Eurex Deutschland qualifies as manufacturer of packaged retail and insurance-based investment products (PRIIPs) 
under Regulation (EU) No 1286/2014 on key information documents for packaged retail and insurance-based 
investment products (PRIIPs Regulation), and provides key information documents (KIDs) covering PRIIPs traded on 
Eurex Deutschland on its website under the following link: http://www.eurexchange.com/exchange-
en/resources/regulations/eu-regulations/priips-kids.
In addition, according to Art. 14(1) PRIIPs Regulation the person advising on, or selling, a PRIIP shall provide the 
KID to retail investors free of charge.
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