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© 2021 by Deutsche Börse AG (“DBAG”). All rights reserved. 
All intellectual property, proprietary and other rights and interests in this publication and the subject matter of 
this publication are owned by DBAG, other entities of Deutsche Börse Group or used under license from 
their respective owner. This includes, but is not limited to, registered designs and copyrights as well as 
trademark and service mark rights. Methods and devices described in this publication may be subject to 
patents or patent applications by entities of Deutsche Börse Group.  
Specifically, the following trademarks and service marks are owned by entities of Deutsche Börse Group: 
Buxl®, DAX®, DivDAX®, eb.rexx®, Eurex®, Eurex Repo®, Eurex Strategy WizardSM, Euro GC Pooling®, 
F7®, FDAX®, FWB®, GC Pooling®, GCPI®, M7®,MDAX®, N7®, ODAX®, SDAX®, T7®,TecDAX®, USD 
GC Pooling®,VDAX®, VDAX-NEW® and Xetra®.  
The following trademarks and service marks are used under license and are property of their respective 
owners:  

• All MSCI indexes are service marks and the exclusive property of MSCI Barra. 
• ATX®, ATX® five, CECE® and RDX® are registered trademarks of Vienna Stock Exchange AG. 
• IPD® UK Annual All Property Index is a registered trademark of Investment Property Databank Ltd. 

IPD and has been licensed f or 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 law of India and international treaties governing the same. 

Information contained in this publication may be erroneous and/or untimely. All descriptions, examples and 
calculations contained in this publication are for illustrative purposes only, and may be changed without 
further notice. Neither DBAG nor any entity of Deutsche Börse Group makes any express or implied 
representations or warranties regarding the information contained herein. This includes without limitation any 
implied warranty of the information’s merchantability or fitness for any particular purpose and any warranty 
with respect to the accuracy, correctness, quality, completeness or timeliness of the information.  
Neither DBAG nor any entity of Deutsche Börse Group shall be responsible or liable for any third party’s use 
of any information contained in this publication under any circumstances. The information contained in this 
publication is not offered as and does not constitute investment advice, legal or tax advice, an offer or 
solicitation to sell or purchase any type of financial instrument.  
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1 Introduction 

This document provides an overview of the enhancements to the T7 XML Reports that will become 
effective with the introduction of T7 release 9.1. This modification announcement outlines changes as 
compared to T7 release 9.0. The associated T7 XML Report manual version is 91.3.3. 
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2 New XML Reports 

2.1 RC100 Capital Adjustment Contract Information 

Description:  This report contains all new series and all changes to existing series created or 
changed due to a capital adjustment. 
This report will be available from 5th July.  
This report is available only for derivative markets. 
 

Frequency:   Daily. 
 
Availability:   This report is available for all members. 
 

2.2 PM900 Specialist Performance per Executed Order 

Description:  This report contains all executed orders for the Specialist on this trading day, 
showing on single order level also the duration of executability and BFZ 
Commitment Conditions fulfillment. 
This report is available only for cash markets.  
This report will not be provided with release start 9.1 but will be included in the 
documentation. The starting point of the introduction will be communicated 
separately. 
 

Frequency:   Daily. 
 
Availability:   This report is available for all members. 
  

2.3 PM910 ITM Issuer Fulfillment Aggregated 

Description:  This report contains daily and month-to-date performance measuring information for 
each Issuer in the Continuous Auction with Market Maker trading model, which is 
aggregated over all instruments. 
This report is available only for cash markets. 
This report will be published in 9.1 but will become available once instruments are 
listed in the Continuous Auction with Market Maker trading model . 
 

Frequency:   Daily. 
 
Availability:   This report is available for all members. 
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2.4 PM920 ITM Issuer Fulfillment Instrument Level 

Description:  This report contains daily and month-to-date performance measuring information for 
each Issuer in the Continuous Auction with Market Maker trading model on 
instrument level. 
This report is available only for cash markets. 
This report will be published in 9.1 but will become available once instruments are 
listed in the Continuous Auction with Market Maker trading model . 
 

Frequency:   Daily. 
 
Availability:   This report is available for all members. 
 
 

2.5 PM930 ITM Issuer Performance Per Executed Order 

Description:  This report contains all executed orders for the Issuer on this trading day, displaying 
the duration of executability and BFZ Commitment Conditions fulfillment on single 
order level also. 
This report is available only for cash markets. 
This report will be published in 9.1 but will become available once instruments are 
listed in the Continuous Auction with Market Maker trading model . 
 

Frequency:   Daily. 
 
Availability:   This report is available for all members. 
 



T7 Release 9.1  Version 91.3.3 
XML Report Manual Modification Notes  June 7, 2021 
Modification Announcement  
 

 Page 8 

 

8 
 

Internal 

3 Changed XML Reports 

The following XML reports have field level changes starting with Release 9.1. More details are explained in 
section 6 of this document. 
 

• TC540 Daily Order Maintenance 
• TE530 Daily Quote Maintenance 
• TE540 Daily Order Maintenance 
• TE590 CLIP Trading Indication 
• TE950 Instrument Price Movement Summary 
• TE546 Daily Basket TES Maintenance 
• TE810 T7 Daily Trade Confirmation 
• TR100 Order to Trade Ratio Report 
• TR102 Excessive System Usage Report 
• TR103 Eurex Daily OTR Parameter 

 
The field “targetNamespace“ has been removed from all schema definitions as part of Release 9.1. 
 

• OLD decription : <xs:schema xmlns:xs="http://www.w3.org/2001/XMLSchema" targetNamespace="" 
xmlns="" elementFormDefault="qualified"> 

 
• NEW description : <xs:schema xmlns:xs="http://www.w3.org/2001/XMLSchema"> 

 

http://www.w3.org/2001/XMLSchema
http://www.w3.org/2001/XMLSchema
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4 Deleted XML Reports 

The following XML reports will be deleted from Report Manual starting with Release 9.1. 
 

• TD944 Daily Advanced Market Making Strategy Quote Request Performance. 
• TD949 MTD - Advanced Market Making Strategy Quote Request Performance. 
• TE950 Instrument Price Movement Summary. 
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5 New Fields 

5.1 avgExecDurationDly 

Description:  This field displays the daily average execution duration in seconds with centiseconds as 
decimals. 

 
Format:  numeric 7, 2 
 
Where used:  

- PM910 ITM Issuer Fulfillment Aggregated 
- PM920 ITM Issuer Fulfillment Instrument Level 

5.2 avgExecDurationMtd 

Description:  This field displays the month-to-date average execution duration in seconds with 
centiseconds as decimals. 

 
Format:  numeric 7, 2 
 
Where used:  

- PM910 ITM Issuer Fulfillment Aggregated 
- PM920 ITM Issuer Fulfillment Instrument Level 

5.3 avgExecClassDly 

Description:  This field displays the daily average execution class. 
 
Format:  numeric 3, 2 
 
Where used:  

- PM910 ITM Issuer Fulfillment Aggregated 
- PM920 ITM Issuer Fulfillment Instrument Level 

5.4 avgExecClassMtd 

Description:  This field displays the month-to-date average execution class. 
 
Format:  numeric 3, 2 
 
Where used:  

- PM910 ITM Issuer Fulfillment Aggregated 
- PM920 ITM Issuer Fulfillment Instrument Level 
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5.5 bfrAfrDec 

Description:  This field indicates whether the given transaction details are before or after the 
capital adjustment. 

 
Format:  alphanumeric 6 
 
Valid Values Decodes Description  
BEFORE BEFORE Before 
AFTER  AFTER  After 
 
Where used:  

- RC100 Capital Adjustment Contract Information 

5.6 bfzCC 

Description:  This field shows whether the Boerse Frankfurt Zertifikate commitment conditions applied on 
this segment of instruments have been met for the order execution.  
 
Format:  alphanumeric 1 
 
Valid Values Decodes Description  
0  F  False. 
1  T  True.  
 
Where used:  

- PM900 Specialist Performance per Executed Order 
- PM930 ITM Issuer Performance Per Executed Order 

5.7 bfzPC 

Description:  This field shows whether the Boerse Frankfurt Zertifikate Premium Conditions applied on 
this segment of instruments have been met for the order execution.  

 
Format:  alphanumeric 1 
 
Valid Values Decodes Description  
0  F  False. 
1  T  True.  
 
Where used:  

- PM930 ITM Issuer Performance Per Executed Order 
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5.8 contractDate 

Description:  This field contains the contract date of the underlying contract. 
 
Format:  Date Format 
 
Where used:  

- RC100 Capital Adjustment Contract Information. 

5.9 execDate 

Description:  This field contains the execution date. 
 
Format:  Date Format 
 
Where used:  

- PM900 Specialist Performance per Executed Order 
- PM930 ITM Issuer Performance Per Executed Order 

5.10 execDuration 

Description:  This field displays the execution duration including the time a Stop order had potentially 
been triggerable, in seconds, with centiseconds as decimals. 

 
Format:  numeric 7, 2 
 
Where used:  

- PM900 Specialist Performance per Executed Order 
- PM930 ITM Issuer Performance Per Executed Order 

5.11 execTimeStamp 

Description:  This field displays the execution time stamp. 
 
Format:  TimeFormat 
 
Where used:  

- PM900 Specialist Performance per Executed Order 
- PM930 ITM Issuer Performance Per Executed Order 

5.12 fulfilmentExplanation 

Description:  This field provides information about the fulfilment (or missing fulfilment) on complex 
instrument level and is only used by TD943.  

 
Format:  alphanumeric 1 
 
Valid Values Decodes    Description  
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1  NO QUOTE REQ RESPONSE  No Quote Request Response 
2  QR_RSP_TIME_FULF               Quote Request Response Time Fulfilled 
3  QR_HLD_TIME_FULF      Quote Request Holding Time Fulfilled 
4  QR_HLD_TIME_FAIL                           Quote Request Holding Time Failed 
5              QR_RSP_TIME_FAIL                              Quote Request Response Time Failed    
 
Where used:  

- TD943 Daily Strategy Building Block Liquidity Provider Quote Request Performance. 

5.13 issuerIdCod 

Description:  This fields contains the Issuer. 
 
Format:  alphanumeric 5 
 
Where used:  

- PM900 Specialist Performance per Executed Order 
- PM930 ITM Issuer Performance Per Executed Order 

 

5.14 instrWithoutPriceAbsoluteDly 

Description:  This field displays the daily absolute number of instruments without a trade (no trade, no 
PWT quote). 

 
Format:  numeric 9 
 
Where used:  

- PM910 ITM Issuer Fulfillment Aggregated 
- PM920 ITM Issuer Fulfillment Instrument Level 

5.15 instrWithoutPricePercentageDly 

Description:  This field displays the daily percentage rate of instruments without a price (no trade, no PWT 
quote). 

 
Format:  numeric 5, 2 
 
Where used:  

- PM910 ITM Issuer Fulfillment Aggregated 
- PM920 ITM Issuer Fulfillment Instrument Level 
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5.16 instrWithoutPriceAbsoluteMtd 

Description:  This field displays the month-to-date absolute number of instruments without a price (no 
trade, no PWT quote). 

 
Format:  numeric 9 
 
Where used:  

- PM910 ITM Issuer Fulfillment Aggregated 
- PM920 ITM Issuer Fulfillment Instrument Level 

 

5.17 instrWithoutPricePercentageMtd 

Description:  This field displays the month-to-date percentage rate of instruments without a price (no 
trade, no PWT quote). 

 
Format:  numeric 5, 2 
 
Where used:  

- PM910 ITM Issuer Fulfillment Aggregated 
- PM920 ITM Issuer Fulfillment Instrument Level 

5.18 mqBaseFactorVol 

Description:  This field contains the MQ base Factor depending on the spread quality for the volume-
based Order to Trade Ratio (OTR).  

 
Format:  numeric 17, 4 
 
Where used:  

- TR100 Order to Trade Ratio Report. 

5.19 mqBaseFactorCnt 

Description:  This field contains the MQ base Factor depending on the spread quality for the transaction-
based Order to Trade Ratio (OTR). 

 
Format:  numeric 13,4 

 
Where used:  

- TR100 Order to Trade Ratio Report 
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5.20 minQuoteQtyTimePercentageDly 

Description:  This field displays the daily minimum quote quantity fulfillment over time in 
 percentage. 
 
Format:  numeric 5, 2 
 
Where used:  

- PM910 ITM Issuer Fulfillment Aggregated 
- PM920 ITM Issuer Fulfillment Instrument Level 

 

5.21 minQuoteQtyTimePercentageMtd 

Description:  This field displays the month-to-date minimum quote quantity fulfillment over time in 
percentage. 

 
Format:  numeric 5, 2 
 
Where used:  

- PM910 ITM Issuer Fulfillment Aggregated 
- PM920 ITM Issuer Fulfillment Instrument Level 

 

5.22 pinCode  

Description:  This field contains the encrypted PINCode of a user. For security reasons, the PIN is not 
displayed. Thus, the field displays whether a PINCode is set by indicating it as ****. 

 
Format:  alphanumeric 4 
 
Where used:  

- RD115 User Profile Status. 
 

5.23 productCategory 

Description:  This field contains the product category such as Investment Products, Leverage Products, 
Exotic Leverage Products, Plain Vanilla Warrants, etc. 

 
Format:  alphanumeric 30 
 
Where used:  

- PM900 Specialist Performance per Executed Order 
- PM930 ITM Issuer Performance Per Executed Order 
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5.24 quoteAvailTimePercentageDly 

Description:  This fields displays the daily quote availability time in percentage. 
 
Format:  numeric 5, 2 
 
Where used:  

- PM910 ITM Issuer Fulfillment Aggregated 
- PM920 ITM Issuer Fulfillment Instrument Level 

5.25 quoteAvailTimePercentageMtd 

Description:  This fields displays the month-to-date quote availability time in percentage. 
 
Format:  numeric 5, 2 
 
Where used:  

- PM910 ITM Issuer Fulfillment Aggregated 
PM920 ITM Issuer Fulfillment Instrument Level 

5.26 remainderForCashSettlement 

Description:  This field contains the value which is the decimal part of the contract size after a capital 
adjustment. It can be positive or negative depending on whether the contract size was 
rounded up or down. 

 
Format:  numeric signed 10,4 
 
Where used:  

- RC100 Capital Adjustment Contract Information. 

5.27 secuRFac  

Description: This field indicates the capital adjustment ratio, which is also known as R-factor, used to 
modify the contract size and/or exercise price. 

 
Format: numeric 12, 8 
 
Where used:  

- RC100 Capital Adjustment Contract Information. 

5.28 trdUnt 

Description:  This field contains the trading unit. 
 
Format:  numeric 8, 4  
 
Where used:  

- RC100 Capital Adjustment Contract Information. 
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5.29 tradedOrderVolume 

Description:  This field displays the traded volume for this order in the trading currency (quantity * price). 
 
Format:  numeric 17, 2 
 
Where used:  

- PM900 Specialist Performance per Executed Order 
- PM930 ITM Issuer Performance Per Executed Order 

5.30 workFlowTyp 

Description:  This field provides information about the Eurex EnLight Workflow Type.  
 
Format:  alphanumeric 1 
 
Valid Values Decodes Description  
1  R  Regular Negotiation 
2  B  Basis Trade Negotiation 
3   W  Working Delta Negotiation  
4  O  Negotiation where the Underlying is Traded Outside Eurex 
5   F  Option Volatility Strategy with Fixed Reference Price and Fixed Underlying  

Delta where the Underlying is Traded at Eurex 
6  N  Option Volatility Strategy with Negotiating Underlying where the Underlying 

is Traded at Eurex 
 
 
Where used:  

- TE600 Eurex EnLight Maintenance. 
- TE610 Eurex EnLight Best Execution Summary 
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6 Changed Fields 

6.1 basketType 

The below valid value added as below 
 
Valid Values  Decodes  Descriptions 
 2  EBB  EBB 
 

• OLD description: Type of basket. Currently, only BTRF is supported. 
 

• NEW description: This field describes the type of basket. 

6.2 finalMissing 

The Field Description is changed as below: 
 

• OLD: This field contains the count of missing short codes of the field "ClientID" of day t, which were 
neither decrypted with a long code on trading day t nor t+1 eob. 

• NEW: This field contains the count of missing short codes of the field "ClientID", “Execution 
Decision” and “Investment Decision” of day t, which were neither decrypted with a long code on 
trading day t nor t+1 eob. 

6.3 finalMissingMtd 

The Field Description is changed as below: 
 

• OLD: This field contains a month-to-date percentage of missing short codes of the field "ClientID" of 
day t, which were neither decrypted with a long code on the trading day t nor t+1 eob. This MTD 
figure is calculated as sum of all "final missings after t+1" and divided by the sum of all "used short 
codes of days t". 

• New: This field contains a month-to-date percentage of missing short codes of the field "ClientID" , 
“Execution Decision” and “Investment Decision” of day t, which were neither decrypted with a long 
code on the trading day t nor t+1 eob. This MTD figure is calculated as sum of all "final missings 
after t+1" and divided by the sum of all "used short codes of days t". 

6.4 finalMissingPerc 

The Field Description is changed as below: 
• OLD: This field contains the percentage of missing short codes of the field "ClientID" of day t, which 

were neither decrypted with a long code on trading day t nor t+1 eob. 
• New: This field contains the percentage of missing short codes of the field "ClientID", “Execution 

Decision” and “Investment Decision” of day t, which were neither decrypted with a long code on 
trading day t nor t+1 eob. 
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6.5 priceDecomposition 

The below valid value added as below 
 
Valid Values  Decodes  Descriptions 
3  BASKET Basket Trade 

6.6 prodFactVol 

The field size is modified as below: 
• OLD: numeric 6,4 
• NEW: numeric 8,4 

6.7 prodFactCnt 

The field size is modified as below: 
• OLD: numeric 6,4 
• NEW: numeric 8,4 

6.8 quotePerformance 

The field size is modified as below: 
• OLD: numeric 5,4 
• NEW: numeric 6,4 

6.9 qrsQuoteId 

The field size is modified as below: 
• OLD: numeric 6 
• NEW: numeric 8 

6.10 reason 

The below valid values are added 
 
Valid Values  Decodes  Descriptions 
 21  LpQuo   AUTO DELETE LP QUOTE 

6.11 shortCodesDayt0 

The Field Description is changed as below: 
 

• OLD: This field contains the count of used short codes of the field "ClientID" in 
order messages of day t. 

• New: This field contains the count of used short codes of the field "ClientID", “Execution Decision” 
and “Investment Decision” in order messages of day t. 
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6.12 shortCodesMissingDayt0 

The Field Description is changed as below: 
 

• OLD: This field contains the count of missing short codes of the field "ClientID" of 
day t, which were not decrypted with a long code latest by trading day t. 

• New: This field contains the count of missing short codes of the field "ClientID"", “Execution 
Decision” and “Investment Decision” of day t, which were not decrypted with a long code latest by 
trading day t. 

6.13 shortCodesCorrDayt1 

The Field Description is changed as below: 
 

• OLD: This field contains the count of uploaded short codes for the field "ClientID" on day t+1 in order 
to correct used but not decrypted short codes for the field "ClientID" on day t. 

• New: This field contains the count of uploaded short codes for the field "ClientID", “Execution 
Decision” and “Investment Decision” on day t+1 in order to correct used but not decrypted short 
codes for those fields on day t. 



T7 Release 9.1  Version 91.3.3 
XML Report Manual Modification Notes  June 7, 2021 
Modification Announcement  
 

 Page 21 

 

21 
 

Internal 

7 Deleted Fields 

The following fields are deleted from Report Manual starting with Release 9.1. 
 

• basisFlagdeltaExchnegotiateUnderlyingrefPrcTypworkingDelta 
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