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Disclaimer
© Deutsche Borse Group 2023

This publication is for informational purposes only. None of the information in this publication constitutes investment advice and
does not constitute an offer to sell or a solicitation of an offer to purchase any contract, share or other financial instrument. 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.

Deutsche Bérse AG, Frankfurter Wertpapierbdrse (FWB®, the Frankfurt Stock Exchange), Eurex Frankfurt AG, Eurex
Deutschland and Eurex Clearing AG do not represent that the information in this publication is comprehensive, complete or
accurate and exclude liability for any consequence resulting from acting upon the contents of this or another publication, in so far
as no wilful violation of obligations took place or, as the case may be, no injury to life, health or body arises or claims resulting
from the Product Liability Act are affected.

Securities traded on the Frankfurt Stock Exchange and Eurex derivatives (other than EURO STOXX 50® Index Futures contracts,
EURO STOXX® Select Dividend 30 Index Futures contracts, STOXX® Europe 50 Index Futures contracts, STOXX® Europe 600
Index Futures contracts, STOXX® Europe Large/Mid/Small 200 Index Futures contracts, EURO STOXX® Banks Sector Futures
contracts, STOXX® Europe 600 Banks/Industrial Goods & Services/Insurance/Media/Personal & Household Goods/Travel &
Leisure/Utilities Futures contracts, Dow Jones Global Titans 50 IndexSM Futures contracts, DAX® Futures contracts, MDAX®
Futures contracts, TecDAX® Futures contracts, SMIM® Futures contracts, SLI Swiss Leader Index® Futures contracts, RDXxt®
USD - RDX Extended Index Futures contracts, Eurex inflation/commodity/weather/property and interest rate derivatives) are
currently not available for offer, sale or trading in the United States nor may they be offered, sold or traded by persons to whom
US tax laws apply.

The fund shares listed in XTF Exchange Traded Funds® are admitted for trading on the Frankfurt Stock Exchange. Users of this
information service who legally reside outside Germany are herewith advised that sale of the fund shares listed in XTF Exchange
Traded Funds may not be permitted in their country of residence. The user makes use of the information at their own risk.

Legal validity of this disclaimer

In the event that individual parts of or formulations contained in this text are not, or are no longer, legally valid (either in whole or
in part), the content and validity of the remaining parts of the document are not affected.

Trademarks
The following names and designations are registered trademarks of Deutsche Borse AG or an affiliate of Deutsche Bérse Group:

1585®; A7®; BuxI®; C7®; CDAX®; CEF®; CEF alpha®; CEF ultra®; CFF®; Classic All Share®; Clearstream®; CX®; D7®;
DAX®; DAXglobal®; DAXplus®; DB1 Ventures®; DBIX Deutsche Bérse India Index®, Deutsche Borse®; Deutsche Borse Capital
Markets Partner®; Deutsche Bérse Commodities®; Deutsche Bérse Venture Network®; Deutsches Eigenkapitalforum®;
DivDAX®; eb.rexx®; eb.rexX Jumbo Pfandbriefe®; ERS®; eTriParty®; Eurex®; Eurex Bonds®; Eurex Clearing Prisma®; Eurex
Improve®; Eurex Repo®; Euro GC®; ExServes®; EXTF®; F7®; FDAX®; FWB®; GC Pooling®; GCPI®; GEX®; Global Emission
Markets Access — GEMA®; HDAX®; iNAV®; L-DAX®; L-MDAX®; L-SDAX®; L-TecDAX®; M7®; MDAX®; N7®; ODAX®;
OkoDAX®;PROPRIS®; REX®; RX REIT Index®; SCHATZ-FUTURE®; SDAX®; ShortDAX®; StatistiX®; T7®; TecDAX®;
Technology All Share®; TRICE®; USD GC Pooling®; VDAX®; VDAX-NEW®; Vestima®; Xcreen®, Xemac®; Xentric®, Xetra®;
Xetra-Gold®; Xpect®; Xpider®; XTF®; XTF Exchange Traded Funds®; We make markets work®

The names and trademarks listed above do not represent a complete list and, as well as all other trademarks and protected rights
mentioned in this publication, are subject unreservedly to the applicable trademark law in each case and are not permitted to be

used without the express permission of the registered owner. The simple fact that this publication mentions them does not imply
that trademarks are not protected by the rights of third parties.

The STOXX® indices, the data included therein and the trademarks used in the index names are the intellectual property of
STOXX Ltd., Zug, Switzerland and/or its licensors. Eurex’ derivatives based on the STOXX indices 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.

STOXX iSTUDIO® is a registered trademark of STOXX Ltd., Zug, Switzerland.
TRADEGATE® is a registered trademark of Tradegate AG Wertpapierhandelsbank.
EEX® is a registered trademark of European Energy Exchange AG.

Flexible is better.® is a registered trademark of Axioma, Inc.
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1 List of Abbreviations

Please find a list of all the abbreviations used in the document.

FIX Financial Information eXchange

TCP/IP Transmission Control Protocol / Internet Protocol
TES T7 Entry Service

GUI Graphical User Interface
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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 T7 FIX LF interface is intended for participants that require a standard FIX connection to the exchange
and supports all T7 market types.

The document “T7 FIX LF 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 the FIX LF
interface.

In addition to this document two corresponding XML files, the QuickFix Engine dictionary and a message
reference file including message and field descriptions are published.

The FIX LF interface will make use of the FIX 4.4 version only.

3 Change Log
3.1 T7 Release 11.1 - Production Version (FIX LF 11.1 - C0003)

Changes to the T7 Release 11.1 — Simulation Version:

e no change

3.2 T7 Release 11.1 - Simulation Version (FIX LF 11.1 - C0002)
Changes to the T7 Release 11.1 — Cloud Simulation Version:

e re-added field SessionStatus to message Logout (5)

e added field BBOSetting to message ExecutionReport (8)

3.3 T7 Release 11.1 - Cloud Simulation Version (FIX LF 11.1 -
C0001)
Changes to the T7 Release 11.0 - Production Version:
e changed usage of field RefSegNum in message BusinessMessageReject (j)
e removed unused field SessionStatus from message Logout (5)

e added field ActivationDate to message UserPartyRiskLimitsReport (UCM)

4 Message Formats

The following chapters provide details on the administrative and application messages used by FIX LF.
Additionally, information on data types is provided.
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The Interface version used by the participant needs to be provided during Logon in DefaultCstmAppl/VerlD
(1408); the corresponding response message will return the interface version, which the FIX LF Gateway
currently uses, in the same field.

The interface version will allow the participant to recognize that FIX LF has changed. The build number shows
to which FIX LF XML file, and the FIX LF message reference belongs to.

4.1 Data Types

FIX LF supports the following data types:

e T

STRING

INT (based on STRING)

FLOAT (based on STRING)

CHAR (based on STRING)
BOOLEAN (based on CHAR)

MULTIPLEVALUESSTRING
(based on STRING)

LOCALMKTDATE (based on
STRING)

CURRENCY (based on STRING)

LENGTH (based on INT)
SEQNUM (based on INT)

NUMINGROUP (based on INT)

QTY (based on FLOAT)

PRICE (based on FLOAT)

AMT (based on FLOAT)

UTCTIMESTAMP (based on
STRING)

Alphanumeric free format stringscontaining characters from the following
set: \x20,\x23-\x25, \x28-\x2A, \x2C-\x3B, \x3F, \x41-\x5F,
\x61-\x7B, \x7D,\x7E.

Sequence of digits without commas or decimals and optional leading sign
character.

Sequence of digits with optional decimal point and leading sign
character.

Single character value, can include any alphanumeric character.

Char field containing either "Y' or ‘N".

String containing one or more space delimited char fields.

Date of Local Market in YYYYMMDD format.

ISO currency code (3 characters).

Length of the FIX LF message in bytes. Value must be positive.
Message sequence number. Value must be positive.

Number of entries in a repeating group. Value must be positive.

FLOAT (15.4) field with 15 digits before decimal point and at most 4
significant decimal places.

FLOAT (11.8) field representing a price with 11 digits before decimal
point and at most 8 significant decimal places.

FLOAT (11.8) field representing a prices times a quantity with 11 digits
before decimal point and at most 8 significant decimal places.

Time/date combination in YYYYMMDD-HH:MM:SS|.sssssssss| format.
The milli/micro/nanosecond part is optional. The FIX LF gateway
provides timestamps in seconds only.
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PERCENTAGE (based on FLOAT (3.7) field representing a percentage with 3 digits before decimal
FLOAT) point and at most 7 significant decimal places.
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5 Overview of Supported Message Types

The following message formats are based on:
» Interface Version: 11.1

= Build Number: 111.380.1.ga-111003080-102

Additionally, FIX LF clients implementing interface version '11.0" will be supported. Please
refer to chapter Change Log for details regarding interface changes between the FIX LF
versions '11.0" and '11.1".
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6 Message Header and Trailer

6.1 Header
Field Name Req’d Data Type | Description
8 | BeginString Y STRING Identifies beginning of new message and proto-
col version.

Value | Description
FIX.4.4 | VERSION 44

9| BodyLength Y LENGTH Message length, in bytes, forward to the Check-
Sum field.
35| MsgType Y STRING (1-4) |Defines the message type.

Valid values are listed after this table.

34 | MsgSeqNum Y SEQNUM Message sequence number
43 | PossDupFlag N BOOLEAN Indicates possible retransmission of message

with this sequence number. The valid value 'Y’
can only be set by FIX LF.

Value | Description

N | Original transmission

Y | Possible duplicate

49| SenderComplD Y STRING Assigned identifier of the party sending the mes-
sage.
52| SendingTime Y UTCTIME- | Time of message transmission.
STAMP
56 | TargetComplD Y STRING Assigned identifier of the party receiving the

message. For requests the field must be set to
the XMIC code (e.g. XETR) the related FIX LF
session belongs to. For responses/notification
the field is set to the client's complD.

97 | PossResend N BOOLEAN Indicates that message may contain informa-
tion that has been sent under another sequence
number. The valid value "Y' can only be set by
FIX LF.

Value | Description

N | Original transmission
Y | Possible Resend

122 | OrigSendingTime N UTCTIME- |Required if PossDupFlag (43) = "Y".
STAMP
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Valid Values of MsgType (datatype STRING(1-4))

Valid Description
Value
0 Heartbeat
1 Test Request
2 Resend Request
3 Reject
4 Sequence Reset
5 Logout
8 Execution Report
A Logon
D New Order Single Request
F Order Cancel Request
G Order Cancel/Replace Request
AB New Order Multileg Request
AC Multileg Order Cancel /Replace Request
AE Trade Capture Report
BE User Request
BF User Response
UBZ User order mass action report
UCA User order mass action request
ucCB User Notification
UCL User Party Risk Limits Request
Uc™m User Party Risk Limits Report
U6 Session Details List
h Trading Session Status
] Business Message Reject
ucz User Party Entitlements Update Report
uDlI User Party Action Report
UCR User Party Risk Limits Update Report
u27 Security Status Definition Request
f Security Status
c Security Definition Request
d Security Definition
ubDsS Cross Request
ubT Cross Request Ack
u29 CLIP Enter Request
U30 CLIP Cancel Request
U3l CLIP Response
u28 Business Message Ack
R Quote Request
S Quote

10
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6.2 Trailer

Tag Field Name Req’d Data Type | Description
10| CheckSum Y INT Three byte, simple checksum.

11
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7 Administrative Messages

Overview of messages contained in this section:

FIX Message MsgType

Session Logon A

Session Logout

Heartbeat

Test Request

Resend Request

Reject

AWM R|[O|lO

Sequence Reset

12



Deutsche Borse Group's T7 Release 11.1
FIX LF Interface
Cash Message Reference

Deutsche Borse Group

Build 111.380.1.ga-111003080-102

7.1 Session Logon

The Logon message allows the client to connect to the FIX Gateway. It is also used by the

FIX Gateway to confirm the logon.

Tag Field Name Req’d

<Header with MsgType="A" />

Data Type ‘ Description ‘

98 | EncryptMethod Y

INT

Method of encryption.

Value | Description

0| None/other

108 | HeartBtInt Y

INT

Heartbeat interval (seconds). The value must

be greater than or equal to 30.

554 | Password N

STRING

Password. Valid charachters 0-9, A-Z, a-z,
\x21, \x23, \x24, \x25, \x26, \x2A, \x2B,
\x2D, \x2F, \x3D, \x40, \x5F

141 | ResetSeqNumFlag N

BOOLEAN

Logon requests with ResetSeqNumFlag (141)
set to Y will trigger a reset of Sequence num-
bers at the participant side only. The Sequence
numbering for the messages generated from FIX

Gateway will remain unchanged.

Value | Description
N | No

Y | Yes, reset Sequence numbers

1600 | FIXEngineName N

STRING (1-30)

Provides the name of the infrastructure com-
ponent being used for session level communica-
tion. Normally this would be the FIX Engine
or FIX Gateway product name. This field is re-

quired in the messages sent to the FIX Gateway.

1601 | FIXEngineVersion N

STRING (1-30)

Provides the version of the infrastructure com-
ponent. This field is required in the messages
sent to the FIX Gateway.

1602 | FIXEngineVendor N

STRING (1-30)

Provides the name of the vendor providing the
infrastructure component. This field is required
in the messages sent to the FIX Gateway.

1603 ApplicationSystem-
Name

N | STRING (1-30)

Provides the name of the application system be-
ing used to generate FIX application messages.
This will normally be a trading system, OMS,
or EMS. This field is required in the messages
sent to the FIX Gateway.

13
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Tag

Field Name
ApplicationSystem-

Req’d

Data Type ‘ Description

1604 Version N | STRING (1-30) | Provides the version of the application system
being used to initiate FIX application messages.
This field is required in the messages sent to the
FIX Gateway.
1605 ApplicationSystem- N | STRING (1-30) | Provides the vendor of the application system.
Vendor This field is required in the messages sent to the
FIX Gateway.
1408 IDDefauItCsthppIVer— Y | STRING (1-30) |FIX LF version as documented in the section 5
Overview of Supported Message Types
28763 ;)LT:)TI;ItCsthppIVer— N STRING (1-5) |Interface subversion. Identifies interface
changes within one T7 release. Response only.
Value | Description
C0001 | Cash subversion 0001
C0002 | Cash subversion 0002
C0003 | Cash subversion 0003
C0004 | Cash subversion 0004
C0005 | Cash subversion 0005
339 | TradSesMode N INT Trading Session Mode. Response only.
Value | Description
1| Development
2| Simulation
3| Production
4| Acceptance
5 | Disaster Recovery
1685 | Throttlelnst Y INT Instructs the gateway how to handle throttled
transactions. Recommended value for backof-
fice sessions is 0.
Value | Description
0 | Reject if throttle limit exceeded
1 Queue if throttle limit exceeded (queu-
ing time limited)
) Queue if throttle limit exceeded (queu-
ing time unlimited)
28790 ;hr;oettleMaxQueue- N INT Maximum queuing time of requests in millisec-

onds. Value must be > 0, if Throttlelnst = 1,

otherwise field must not be set.

14
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Tag Field Name Req’'d Data Type | Description

<Trailer />

15
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7.2 Session Logout

The Logout message initiates or confirms the termination of a FIX session.It is also used by
the FIX Gateway to reject the FIX session logon.

Tag Field Name

<Header with MsgType='5" />

Req’d

Data Type ‘ Description ‘

58 | Text N STRING Free format text string.
(1-128)
1409 | SessionStatus N INT Session status.

Value | Description

4 | Session logout complete

5| Invalid user name or password

<Trailer />

16
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7.3 Heartbeat

The Heartbeat message may be used by the client and the FIX Gateway to monitor the status
of the communication link during periods of inactivity.

Tag Field Name Req’d] Data Type ‘Description ‘
<Header with MsgType="0" />
112 | TestReqID N STRING Identifier included in Test Request message to
be returned in resulting Heartbeat.
<Trailer />

17
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7.4 Test Request

The Test Request message is used to trigger a heartbeat message from the opposing
application.

Tag Field Name Req’d] Data Type ‘Description ‘
<Header with MsgType="1" />
112 | TestReqID Y STRING Identifier included in Test Request message to
be returned in resulting Heartbeat.
<Trailer />

18
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7.5 Resend Request

The Resend Request is used by the client and the FIX Gateway to initiate the retransmission
of messages in a recovery scenario.

Tag Field Name Req’d] Data Type ‘Description
<Header with MsgType="2" />
7 | BeginSeqNo Y SEQNUM Message Sequence number of first message in
range to be resent.
16 | EndSeqNo Y SEQNUM Message Sequemce number of last message in
range to be resent.
<Trailer />

19
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7.6 Reject

The Reject message is used by the FIX Gateway when a message is received but cannot be
properly processed due to a session-level rule violation.

Tag Field Name

<Header with MsgType='3" />

Req’d

Data Type ‘ Description ‘

45

RefSeqNum

Y

SEQNUM

Reference message Sequence number.

58

Text

N

STRING
(1-128)

Free format text string.

371

RefTaglD

INT

The tag number of the FIX field being refer-

enced.

372

RefMsgType

STRING

The MsgType (35) of the FIX message being
referenced.

373

SessionRejectReason

INT

Code to identify reason for a session-level Reject

message.

Value

Description

Invalid tag number

Required tag missing

Tag not defined for this message type

Undefined tag

Tag specified without value

Value is incorrect for this tag

Incorrect data format for value

Decryption problem

Signature problem

Ol N|loOoj|Ga|dlW|IN|H|O

ComplD Problem

—
o

Sending time accuracy problem

[y
[y

Invalid msgtype

—_
N

XML Validation Error

—
w

Tag appears more than once

—
N

Tag specified out of required order

—
(6}

Repeating group fields out of order

—
[e)]

Incorrect NumInGroup count for re-

peating group

17

Non 'data’ value includes field delimiter

18

Invalid/Unsupported Application Ver-

sion

99

Other

25023

ReturnCode

INT

Return code.

<Trailer />

20
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7.7 Sequence Reset

The Sequence Reset message has two modes: Gap Fill mode is used in response to a Resend
Request when one or more messages must be skipped over. Reset mode specifies an arbitrarily
higher new Sequence number after an uncoverable application failure.

Tag Field Name
<Header with MsgType="4" />

Req’d

Data Type ‘ Description

123 | GapFillFlag

BOOLEAN

Indicates that the Sequence Reset message is
replacing administrative or application messages

which will not be resent.

Value | Description

N | Sequence Reset, Ignore Msg Seq Num
Gap Fill Message, Msg Seq Num Field
Valid

Y

36 | NewSeqNo

SEQNUM

New Sequence number.

<Trailer />

21
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8 Application Messages

Overview of messages contained in this section:

FIX Message MsgType

User Request

BE

User Response

BF

User Notification

ucB

New Order Single

Order Cancel/Replace Request

Order Cancel Request

Execution Report

Order Mass Action Request

UCA

User Order Mass Action Report

UBz

Business Message Acknowledgment

U28

Business Message Reject

Security Status Definition Request

u27

Security Status

Cross Request

UDS

Quote Request

Quote

Trading Session Status

User Party Entitlements Update Report

ucz

User Party Action Report

uUDI

User Party Risk Limits Update Report

UCR

User Party Risk Limits Request

UCL

User Party Risk Limits Report

UC™M

Session Details List

ué

Trade Capture Report

AE

22
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8.1 User Request

Each trader needs to logon/logoff to/from T7 via the User Request message.

Tag Field Name Req’d Data Type ‘ Description
<Header with MsgType='BE’ />
553 | Username Y INT User ID
554 | Password N STRING Password. Valid charachters 0-9, A-Z, a-z,

\x21, \x23, \x24, \x25, \x26, \x2A, \x2B,
\x2D, \x2F, \x3D, \x40, \x5F

923 | UserRequestID STRING (1-20) | Unique identifier for a User Request.

924 | UserRequest Type Y INT Indicates the action required by a User Request

<

Message.

Value | Description

1| Log on user

2| Log off user

<Trailer />

23
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8.2 User Response

The User Response message is used to confirm the trader logon/logoff.

Tag Field Name Req’d Data Type ‘Description
<Header with MsgType='BF’ />
553 | Username Y INT User ID
923 | UserRequestID Y | STRING (1-20) |Unique identifier for a User Request.
926 | UserStatus Y INT Indicates the status of a user.
Value | Description
1| Logged in
2| Not logged in
<Trailer />
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8.3 User Notification

The User Notification message is used to send information of an unsolicited trader logoff or
send information of legal notifications.

Tag Field Name Req’d
<Header with MsgType="UCB’ />

<UsernameGrp>, cardinality: unrestricted, record counter: NoUsernames (809)

Data Type ‘ Description ‘

553 ‘ >Username ‘ Y ‘ INT ‘ User ID
</UsernameGrp>
58 | Text N STRING Free format text string.
(1-128)
926 | UserStatus Y INT Indicates the status of a user.

Value | Description

7 | Forced user logout by exchange

10 | User stopped

11| User released

<Trailer />
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8.4 New Order Single

The New Order Single message is used by the client to submit an order for single leg securities.

Tag Field Name Req’d] Data Type ‘Description
<Header with MsgType="'D" />

<Parties>, cardinality: 1-6, record counter: NoPartylDs (453), containing occurrences: client_id, en-
tering_trader”, execution_identifier_human, execution_identifier_algo, investment_identifier_human, in-
vestment__identifier_algo

448 | >PartylD Y | STRING (1-35) |Party identifier/code.

447 | >PartylDSource Y CHAR Identifies class or source of the PartylD (448)
value. Required if PartylD is specified.

Value | Description

D | Proprietary custom code
P | Short code identifier

452 | >PartyRole Y INT Party Role.

Value | Description
3| Client ID
12 | Executing trader

36 | Entering trader

122 | Investment decision maker

2376 | >PartyRoleQualifier N INT Indicates the nature of value submitted in
the field PartylD (448). PartyRoleQualifier
(2376) = 21 (Specialist) and 22 (Algorithm)
are only possible together with PartylDSource
(447) = 'D’. PartyRoleQualifier (2376) = 24
(Natural person) is only possible together with
PartylDSource (447) = 'P’. PartyRoleQualifier
(2376) = 21 (Specialist) is not allowed in re-

quest messages.

Value | Description
21| Specialist
22| Algorithm

24 | Natural person

802 | >NoPartySublIDs N | NUMINGROUP | Number of PartySubIDs. Only one entry. Only
in combination with PartyRole (452) = 7 (En-
tering firm), 12 (Executing trader) and 36 (En-
tering trader) possible.

523 | >PartySublD N STRING (1-6) |Firm or Trader Short Name, depending on the
value of field PartySublDType(803).
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Tag

Field Name

Req’d

Data Type

Description

803 | >PartySublDType N INT Type of PartySublD.
Value | Description
1|Firm
2 | Person
</Parties>
<Instrument> Y
55| Symbol Y | STRING (1-10) | T7 product identifier. Cash only: Field must
bet set to '[N/A]" in FIX requests where the
ISIN is used as instrument identifier.
48 | SecuritylD N INT(20) T7 instrument identifier.
22| SecuritylDSource N STRING (1) |Source of the securitylD

Value | Description

M | Marketplace-assigned identifier

<Securi

tyAltIDGrp>, cardinality: 0-1,

record counter: NoSecurityAltID (454)

455 | >SecurityAltID Y STRING (12) |Security identifier as ISIN

456 | >SecurityAltIDSource | Y STRING (1) |Source of the SecurityAltID (455). Only ISIN is
allowed.
Value | Description

411SIN
</SecurityAltIDGrp>

223 | CouponRate N PERCENTAGE | The rate of interest that, when multiplied by the
principal, par value, or face value of a bond, pro-
vides the currency amount of the periodic inter-
est payment. The coupon is always cited, along
with maturity, in any quotation of a bond's
price.

28890 | Delivery Type N INT Identifies type of settlement.

Value | Description
1| Auslandskassenverein (AKV)

2| Girosammelverwahrung (GS)
3 | Streifbandverwahrung (STR)
4| Wertpapierrechnung (WPR)

Non-collective safe custody securities
to be settled via T2S (AKT)

(6}
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Tag Field Name

LastCouponDeviation-

Req’d

Data Type

Description

28896 N INT Last coupon deviation indicator.
Indicator
Value | Description
0|None
1| Short period
2| Long period
3| Only one coupon
4| Short - two interest payments due
5| Long - two interest payments due
6 | Perpetual
28897 RefinancingEligibility- N INT Ability of a security to be accepted for refinanc-
Indicator .
ing.
Value | Description
0|No
1| VYes
</Instrument>
< TrdgSesGrp>, cardinality: 0-1, record counter: NoTradingSessions (386)
336 | >TradingSessionID Y INT Identifier for trading session.
Value | Description
1| Day
625 ETrad'”gsess'c’"S”b' Y INT This field marks orders for a special trading
phase.
Value | Description
2 | Opening auction
4| Closing auction
6 | Scheduled intraday auction only
8 | Auction only
105 | Special auction
</TrdgSesGrp>
<Peglnstructions> N
211 | PegOffsetValue N PRICE Amount (signed) added to the peg for a pegged

order in the context of the PegOffsetType
(836).
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Tag Field Name Req’'d Data Type | Description
836 | PegOffset Type N INT Type of Peg Offset value.
Value | Description
0 | Price
4 | Percentage
</Peglnstructions>
<Mtchglnst>, cardinality: 0-1, record counter: NoMatchlnst (1624)
1625 | >Matchlnst Y INT Matching Instruction for the order.
Value | Description
2| Do not match
28744 | >MatchlnstCrossID Y INT(10) Numeric identifier. Contains the Self Match
Prevention ID.
</Mtchglnst>
<Displaylnstruction> N
1138 | DisplayQty N QTY This field provides the display quantity. For ice-
berg order entry or modify with DisplayMethod
1084 | DisplayMethod N CHAR Defines if the value of the peak quantity after a
refresh will be determined absolutely (using the
initial value of the DisplayQty (1138)) or ran-
domly (using a random value between Display-
LowQty (1085) and DisplayHighQty (1086)).
Value | Description
1| Initial
3 | Random
1085 | DisplayLowQty N QTY Defines the lower quantity limit to a randomized
refresh of displayed quantity. DisplayLowQty
must be less than or equal to DisplayHighQty
(1086). Required if DisplayMethod (1084) =
"3n,
1086 | DisplayHighQty N QTY Defines the upper quantity limit to a random-
ized refresh of displayed quantity. Required if
DisplayMethod (1084) = "3".

</Displaylnstruction>

rences: liquidity__provision__activity _order

<OrderAttributeGrp>, cardinality: 0-1, record counter: NoOrderAttributes (2593), containing occur-

2594

>OrderAttributeType

N

INT

Type of order attribute.

Value | Description

2 | Liquidity Provision Activity Order
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Tag
2595

Field Name
>OrderAttributeValue

Req’d

Data Type
CHAR

Description
Value associated with the order attribute type
specified in OrderAttributeType (2594).

Value | Description

Y | Attribute is set.

</OrderAttributeGrp>

<ValueChecksGrp>, cardinality: 3, record counter: NoValueChecks (1868), containing occurrences:

price_check”, notional_value_check”, quantity_check”

1869

>ValueCheckType

Y

INT

Type of value to be checked.

Value | Description
1| Price check
2 | Notional value check

3 | Quantity check

1870

>ValueCheckAction

INT

Action to be taken for the ValueCheckType
(1869). ValueCheckAction (1870) = '2' (Best
effort) is only possible, if ValueCheckType
(1869) = '1" (Price check).

Value | Description
0| Do not check
1| Check

</ValueChecksGrp>

11

ClOrdID

STRING (1-20)

Unique customer defined order request identifier

15

Currency

CURRENCY

Currency used for price. The combination of
an ISIN with a defined currency will Identify

uniquely an instrument.

18

Execlnst

MULTIPLE-
VALUESTRING

Instructions for order handling.

Value | Description

a| Trailing Stop Peg

6 Participate don't initiate (Book or can-

cel)

38

OrderQty

QTY

Total Order Quantity.
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Tag Field Name Req’'d Data Type | Description
40| OrdType Y CHAR Order type.

Value | Description
1| Market

2 |Limit

3| Stop

4 | Stop limit

P

Pegged

=2

44 | Price PRICE Limit price.
54 Side Y CHAR Side

Value | Description
1| Buy
2| Sell

25007 | FreeTextl N | STRING (1-12) |First free-format text field for trader-specific or

customer-related comments.

59 | TimelnForce N CHAR Execution and trading restriction parameters.
Will be defaulted to "0" (Day) if missing.

Value | Description

Day
Good till Cancel

Immediate or Cancel
Fill or Kill

Good till Crossing
Good till Date

S|~ W|—]|O

99 | StopPx N PRICE Stop price.
117 | QuotelD N INT(20) Unique identifier for quote.
432 | ExpireDate N LOCALMKT- | Date of order expiration.
DATE
1724 | OrderOrigination N INT Direct market access identifier.

Value | Description

5| Direct market access

1815 | TradingCapacity Y INT Trading capacity.

Value | Description

1| Customer (Agency)

5| Principal (Proprietary)
6 | Market Maker
9

Riskless Principal
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Tag Field Name Req’d] Data Type ‘ Description
25008 | FreeText2 N | STRING (1-12) |Second free-format text field for trader-specific
or customer-related comments.
25107 | FreeText4 N | STRING (1-16) | Forth free-format text field for trader-specific or

customer related comments.

25125 | VolumeDiscoveryPrice | N PRICE Indicates the second limit price of a volume dis-
covery order.
30625 | TradeAtCloseOptln N BOOLEAN Indicates whether this order is eligible for Trade

at Close match.

Value | Description

N | Not eligible for Trade at Close match
Y | Eligible for Trade at Close match

<Trailer />
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8.5 Order Cancel/Replace Request

The Order Cancel /Replace Request is used to modify an existing order.

Tag Field Name

<Header with MsgType='G’ />

Req’d

Data Type ‘ Description

vestment__identifier_algo

<Parties>, cardinality: 1-6, record counter: NoPartylDs (453), containing occurrences: client_id, en-

. * . . e . . .pe . . o pe .
tering_trader’, execution_identifier_human, execution_identifier_algo, investment_identifier_human, in-

448 | >PartylD Y | STRING (1-35) |Party identifier/code.
447 | >PartylDSource Y CHAR Identifies class or source of the PartylD (448)
value. Required if PartylD is specified.
Value | Description
D | Proprietary custom code
P | Short code identifier
452 | >PartyRole Y INT Party Role.
Value | Description
3| Client ID
12 | Executing trader
36 | Entering trader
122 Investment decision maker
2376 | >PartyRoleQualifier N INT Indicates the nature of value submitted in
the field PartylD (448). PartyRoleQualifier
(2376) = 21 (Specialist) and 22 (Algorithm)
are only possible together with PartylDSource
(447) = 'D’. PartyRoleQualifier (2376) = 24
(Natural person) is only possible together with
PartylDSource (447) = 'P’. PartyRoleQualifier
(2376) = 21 (Specialist) is not allowed in re-
quest messages.
Value | Description
21 | Specialist
22| Algorithm
24 | Natural person
802 | >NoPartySublDs N | NUMINGROUP | Number of PartySubIDs. Only one entry. Only
in combination with PartyRole (452) = 7 (En-
tering firm), 12 (Executing trader) and 36 (En-
tering trader) possible.
523 | >PartySublID N STRING (1-6) |Firm or Trader Short Name, depending on the

value of field PartySublDType(803).
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Tag

Field Name

Req’d

Data Type

Description

803 | >PartySublDType N INT Type of PartySublD.
Value | Description
1|Firm
2 | Person
</Parties>
<Instrument> Y
55| Symbol Y | STRING (1-10) | T7 product identifier. Cash only: Field must
bet set to '[N/A]" in FIX requests where the
ISIN is used as instrument identifier.
48 | SecuritylD N INT(20) T7 instrument identifier.
22| SecuritylDSource N STRING (1) |Source of the securitylD

Value | Description

M | Marketplace-assigned identifier

<Securi

tyAltIDGrp>, cardinality: 0-1,

record counter: NoSecurityAltID (454)

455 | >SecurityAltID Y STRING (12) |Security identifier as ISIN

456 | >SecurityAltIDSource | Y STRING (1) |Source of the SecurityAltID (455). Only ISIN is
allowed.
Value | Description

411SIN
</SecurityAltIDGrp>

223 | CouponRate N PERCENTAGE | The rate of interest that, when multiplied by the
principal, par value, or face value of a bond, pro-
vides the currency amount of the periodic inter-
est payment. The coupon is always cited, along
with maturity, in any quotation of a bond's
price.

28890 | Delivery Type N INT Identifies type of settlement.

Value | Description
1| Auslandskassenverein (AKV)

2| Girosammelverwahrung (GS)
3 | Streifbandverwahrung (STR)
4| Wertpapierrechnung (WPR)

Non-collective safe custody securities
to be settled via T2S (AKT)

(6}

34



Deutsche Borse Group's T7 Release 11.1

FIX LF Interface
Cash Message Reference

Deutsche Borse Group

Build 111.380.1.ga-111003080-102

Tag Field Name

LastCouponDeviation-

Req’d

Data Type

Description

28896 N INT Last coupon deviation indicator.
Indicator
Value | Description
0|None
1| Short period
2| Long period
3| Only one coupon
4| Short - two interest payments due
5| Long - two interest payments due
6 | Perpetual
28897 RefinancingEligibility- N INT Ability of a security to be accepted for refinanc-
Indicator .
ing.
Value | Description
0|No
1| VYes
</Instrument>
< TrdgSesGrp>, cardinality: 0-1, record counter: NoTradingSessions (386)
336 | >TradingSessionID Y INT Identifier for trading session.
Value | Description
1| Day
625 ETrad'”gsess'c’"S”b' Y INT This field marks orders for a special trading
phase.
Value | Description
2 | Opening auction
4| Closing auction
6 | Scheduled intraday auction only
8 | Auction only
105 | Special auction
</TrdgSesGrp>
<Peglnstructions> N
211 | PegOffsetValue N PRICE Amount (signed) added to the peg for a pegged

order in the context of the PegOffsetType
(836).

35



Deutsche Borse Group's T7 Release 11.1
FIX LF Interface
Cash Message Reference

Deutsche Borse Group

Build 111.380.1.ga-111003080-102

Tag Field Name Req’'d Data Type | Description
836 | PegOffset Type N INT Type of Peg Offset value.
Value | Description
0 | Price
4 | Percentage
</Peglnstructions>
<Mtchglnst>, cardinality: 0-1, record counter: NoMatchlnst (1624)
1625 | >Matchlnst Y INT Matching Instruction for the order.
Value | Description
2| Do not match
28744 | >MatchlnstCrossID Y INT(10) Numeric identifier. Contains the Self Match
Prevention ID.
</Mtchglnst>
<Displaylnstruction> N
1138 | DisplayQty N QTY This field provides the display quantity. For ice-
berg order entry or modify with DisplayMethod
1084 | DisplayMethod N CHAR Defines if the value of the peak quantity after a
refresh will be determined absolutely (using the
initial value of the DisplayQty (1138)) or ran-
domly (using a random value between Display-
LowQty (1085) and DisplayHighQty (1086)).
Value | Description
1| Initial
3 | Random
1085 | DisplayLowQty N QTY Defines the lower quantity limit to a randomized
refresh of displayed quantity. DisplayLowQty
must be less than or equal to DisplayHighQty
(1086). Required if DisplayMethod (1084) =
"3n,
1086 | DisplayHighQty N QTY Defines the upper quantity limit to a random-
ized refresh of displayed quantity. Required if
DisplayMethod (1084) = "3".

</Displaylnstruction>

rences: liquidity__provision__activity _order

<OrderAttributeGrp>, cardinality: 0-1, record counter: NoOrderAttributes (2593), containing occur-

2594

>OrderAttributeType

N

INT

Type of order attribute.

Value | Description

2 | Liquidity Provision Activity Order
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Tag
2595

Field Name
>OrderAttributeValue

Req’d

Data Type
CHAR

Description
Value associated with the order attribute type
specified in OrderAttributeType (2594).

Value | Description

Y | Attribute is set.

</OrderAttributeGrp>

<ValueChecksGrp>, cardinality:

1-3, record counter: NoValueChecks (1868)

1869

>ValueCheckType

Y

INT

Type of value to be checked.

Value | Description

1| Price check

2 | Notional value check

3 | Quantity check

1870

>ValueCheckAction

INT

Action to be taken for the ValueCheckType
(1869). ValueCheckAction (1870) = 2" (Best
effort) is only possible, if ValueCheckType
(1869) = '1" (Price check).

Value | Description
0| Do not check
1| Check

</ValueChecksGrp>

11

ClOrdID

STRING (1-20)

Unique customer defined order request identifier

15

Currency

CURRENCY

Currency used for price. The combination of
an ISIN with a defined currency will Identify

uniquely an instrument.

18

Execlnst

MULTIPLE-
VALUESTRING

Instructions for order handling.

Value | Description

a | Trailing Stop Peg

6 Participate don't initiate (Book or can-

cel)

38

OrderQty

<

QTY

Total Order Quantity.

40

OrdType

CHAR

Order type.

Value | Description
1| Market

Limit

2

3 | Stop

4 | Stop limit
P

Pegged
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Field Name

41 | OrigClOrdID

Req’d

Data Type ‘ Description

STRING (1-20)

ClOrdID (11) of the last successfully processed
task (request) referring to the specific order.

44 | Price

PRICE

Limit price.

54 | Side

CHAR

Side

Value | Description
1| Buy

2| Sell

25007 | FreeTextl

STRING (1-12)

First free-format text field for trader-specific or

customer-related comments.

59 | TimelnForce

CHAR

Execution and trading restriction parameters.
Will be defaulted to "0" (Day) if missing.

Value | Description

Day
Good till Cancel

Immediate or Cancel
Fill or Kill

Good till Crossing
Good till Date

|||l W|—]|O

99 | StopPx

PRICE

Stop price.

432 | ExpireDate

LOCALMKT-
DATE

Date of order expiration.

1724 | OrderOrigination

INT

Direct market access identifier.

Value | Description

5| Direct market access

1815 | TradingCapacity

INT

Trading capacity.

Value | Description

1| Customer (Agency)

5| Principal (Proprietary)
6 | Market Maker
9

Riskless Principal

25008 | FreeText?2

STRING (1-12)

Second free-format text field for trader-specific

or customer-related comments.

25107 | FreeText4

STRING (1-16)

Forth free-format text field for trader-specific or

customer related comments.

25125 | VolumeDiscoveryPrice

PRICE

Indicates the second limit price of a volume dis-

covery order.

<Trailer />
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8.6 Order Cancel Request

The Order Cancel Request is used to delete an existing order.

Tag Field Name Req’d] Data Type ‘Description
<Header with MsgType='F' />
<Parties>, cardinality: 1-5, record counter: NoPartylDs (453), containing occurrences: enter-
ing_trader”, execution_identifier_human, execution_identifier_algo, investment_identifier_human, in-
vestment__identifier_algo
448 | >PartylD Y | STRING (1-35) |Party identifier/code.
447 | >PartylDSource Y CHAR Identifies class or source of the PartylD (448)
value. Required if PartylD is specified.
Value | Description
D | Proprietary custom code
P | Short code identifier
452 | >PartyRole Y INT Party Role.
Value | Description
12 | Executing trader
36 | Entering trader
122 | Investment decision maker
2376 | >PartyRoleQualifier N INT Indicates the nature of value submitted in
the field PartylD (448). PartyRoleQualifier
(2376) = 21 (Specialist) and 22 (Algorithm)
are only possible together with PartylDSource
(447) = 'D’. PartyRoleQualifier (2376) = 24
(Natural person) is only possible together with
PartylDSource (447) = 'P’. PartyRoleQualifier
(2376) = 21 (Specialist) is not allowed in re-
quest messages.
Value | Description
21| Specialist
22| Algorithm
24 | Natural person
802 | >NoPartySublDs N | NUMINGROUP | Number of PartySubIDs. Only one entry. Only
in combination with PartyRole (452) = 7 (En-
tering firm), 12 (Executing trader) and 36 (En-
tering trader) possible.
523 | >PartySublD N STRING (1-6) |Firm or Trader Short Name, depending on the
value of field PartySublDType(803).
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Tag

Field Name

Req’d

Data Type

Description

803 | >PartySublDType N INT Type of PartySublD.
Value | Description
1|Firm
2 | Person
</Parties>
<Instrument> Y
55| Symbol Y | STRING (1-10) | T7 product identifier. Cash only: Field must
bet set to '[N/A]" in FIX requests where the
ISIN is used as instrument identifier.
48 | SecuritylD N INT(20) T7 instrument identifier.
22| SecuritylDSource N STRING (1) |Source of the securitylD

Value | Description

M | Marketplace-assigned identifier

<Securi

tyAltIDGrp>, cardinality: 0-1,

record counter: NoSecurityAltID (454)

455 | >SecurityAltID Y STRING (12) |Security identifier as ISIN

456 | >SecurityAltIDSource | Y STRING (1) |Source of the SecurityAltID (455). Only ISIN is
allowed.
Value | Description

411SIN
</SecurityAltIDGrp>

223 | CouponRate N PERCENTAGE | The rate of interest that, when multiplied by the
principal, par value, or face value of a bond, pro-
vides the currency amount of the periodic inter-
est payment. The coupon is always cited, along
with maturity, in any quotation of a bond's
price.

28890 | Delivery Type N INT Identifies type of settlement.

Value | Description
1| Auslandskassenverein (AKV)

2| Girosammelverwahrung (GS)
3 | Streifbandverwahrung (STR)
4| Wertpapierrechnung (WPR)

Non-collective safe custody securities
to be settled via T2S (AKT)

(6}
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Tag Field Name

LastCouponDeviation-

Req’d

Data Type

Description

28896 N INT Last coupon deviation indicator.
Indicator
Value | Description
0|None
1| Short period
2| Long period
3| Only one coupon
4| Short - two interest payments due
5| Long - two interest payments due
6 | Perpetual
28897 Ref-inancingEIigibiIity— N INT Ability of a security to be accepted for refinanc-
Indicator .
ing.
Value | Description
0|No
1| VYes
</Instrument>
15| Currency N CURRENCY | Currency used for price. The combination of
an ISIN with a defined currency will ldentify
uniquely an instrument.
11| ClOrdID Y | STRING (1-20) |Unique customer defined order request identifier
37| OrderID N INT(20) Exchange Order ID generated by the T7 system.
41| OrigClOrdID N | STRING (1-20) | ClOrdID (11) of the last successfully processed
task (request) referring to the specific order.
1724 | OrderOrigination N INT Direct market access identifier.

Value | Description

5| Direct market access

<Trailer />
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8.7 Execution Report

The Execution Report message is used to confirm the receipt of an order, confirm changes to
an existing order, transmit all active orders, relay fill information.

Tag Field Name Req’d
<Header with MsgType='8" />

<Parties>, cardinality: 0-5, record counter: NoPartylDs (453), containing occurrences: entering_firm,

Data Type ‘ Description ‘

entering_trader, executing_trader, executing_unit, session_ID

448 | >PartylD Y | STRING (1-35) |Party identifier/code.

447 | >PartylDSource Y CHAR Identifies class or source of the PartylD (448)
value. Required if PartyID is specified.

Value | Description

D | Proprietary custom code

452 | >PartyRole Y INT Party Role.

Value | Description

7 | Entering firm

12 | Executing trader

36 | Entering trader
55 | Session 1D
59 | Executing unit

2376 | >PartyRoleQualifier N INT Indicates the nature of value submitted in
the field PartylD (448). PartyRoleQualifier
(2376) = 21 (Specialist) and 22 (Algorithm)
are only possible together with PartylDSource
(447) = 'D’. PartyRoleQualifier (2376) = 24
(Natural person) is only possible together with
PartylDSource (447) = 'P". PartyRoleQualifier
(2376) = 21 (Specialist) is not allowed in re-

quest messages.

Value | Description

21 | Specialist
22 | Algorithm

24 | Natural person

802 | >NoPartySublDs N | NUMINGROUP | Number of PartySubIDs. Only one entry. Only
in combination with PartyRole (452) = 7 (En-
tering firm), 12 (Executing trader) and 36 (En-
tering trader) possible.

523 | >PartySublD N STRING (1-6) |Firm or Trader Short Name, depending on the
value of field PartySubIDType(803).
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Tag

Field Name

Req’d

Data Type

Description

803 | >PartySublDType N INT Type of PartySublD.
Value | Description
1|Firm
2 | Person
</Parties>
<Instrument> Y
55| Symbol Y | STRING (1-10) | T7 product identifier. Cash only: Field must
bet set to '[N/A]" in FIX requests where the
ISIN is used as instrument identifier.
48 | SecuritylD N INT(20) T7 instrument identifier.
22| SecuritylDSource N STRING (1) |Source of the securitylD

Value | Description

M | Marketplace-assigned identifier

<Securi

tyAltIDGrp>, cardinality: 0-1,

record counter: NoSecurityAltID (454)

455 | >SecurityAltID Y STRING (12) |Security identifier as ISIN

456 | >SecurityAltIDSource | Y STRING (1) |Source of the SecurityAltID (455). Only ISIN is
allowed.
Value | Description

411SIN
</SecurityAltIDGrp>

223 | CouponRate N PERCENTAGE | The rate of interest that, when multiplied by the
principal, par value, or face value of a bond, pro-
vides the currency amount of the periodic inter-
est payment. The coupon is always cited, along
with maturity, in any quotation of a bond's
price.

28890 | Delivery Type N INT Identifies type of settlement.

Value | Description
1| Auslandskassenverein (AKV)

2| Girosammelverwahrung (GS)
3 | Streifbandverwahrung (STR)
4| Wertpapierrechnung (WPR)

Non-collective safe custody securities
to be settled via T2S (AKT)

(6}
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Tag Field Name Req’'d Data Type | Description
28896 LastCouponDeviation- N INT Last coupon deviation indicator.
Indicator
Value | Description
0|None
1| Short period
2| Long period
3| Only one coupon
4| Short - two interest payments due
5| Long - two interest payments due
6 | Perpetual
28897 RefinancingEligibility- N INT Ability of a security to be accepted for refinanc-
Indicator .
ing.
Value | Description
0|No
1| VYes
</Instrument>
<Peglnstructions> N
211 | PegOffsetValue N PRICE Amount (signed) added to the peg for a pegged
order in the context of the PegOffsetType
(836).
836 | PegOffset Type N INT Type of Peg Offset value.
Value | Description
0 | Price
4 | Percentage
</Peglnstructions>
<Mitchglnst>, cardinality: 0-1, record counter: NoMatchlnst (1624)
1625 | >Matchlinst Y INT Matching Instruction for the order.
Value | Description
2| Do not match
28744 | >MatchlnstCrossID Y INT(10) Numeric identifier. Contains the Self Match
Prevention ID.
</Mtchglnst>
<Displaylnstruction> N
1138 | DisplayQty N QTY This field provides the display quantity. For ice-
berg order entry or modify with DisplayMethod
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Tag
1084

Field Name
DisplayMethod

Req’d

Data Type
CHAR

Description

Defines if the value of the peak quantity after a
refresh will be determined absolutely (using the
initial value of the DisplayQty (1138)) or ran-
domly (using a random value between Display-
LowQty (1085) and DisplayHighQty (1086)).

Value | Description

1| Initial
3 | Random

1085

DisplayLowQty

QTY

Defines the lower quantity limit to a randomized
refresh of displayed quantity. DisplayLowQty
must be less than or equal to DisplayHighQty
(1086). Required if DisplayMethod (1084) =
"3n,

1086

DisplayHighQty

QTY

Defines the upper quantity limit to a random-
ized refresh of displayed quantity. Required if
DisplayMethod (1084) = "3".

</Displaylnstruction>

<OrderEventGrp>, cardinality: 0- 1, record counter: NoOrderEvents (1795)

1796

>OrderEventType

N

INT

Information about the status of pending trans-
actions after locked stock (T7 Boerse Frank-
furt).

Value | Description

100 Status after locked Stock - Pending re-
quests discarded

Status after locked Stock - Pending re-
quest executed

Status after locked Stock - Pending re-

101

102

quest rejected

</OrderEventGrp>

11

ClOrdID

STRING (1-20)

Unique customer defined order request identifier

15

Currency

CURRENCY

Currency used for price. The combination of
an ISIN with a defined currency will Identify

uniquely an instrument.

14

CumQty

<

QTY

Cumulated executed quantity.

17

ExeclD

STRING (80)

The field provides a unique identifier and can

be used for the identification of duplicate order

messages.
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Tag
18

Field Name

Execlnst

Req’d

Data Type
MULTIPLE-
VALUESTRING

Description

Instructions for order handling.

Value | Description

H Reinstate on trading system failure

(persistent)

Cancel on trading system failure (non-

persistent)

a| Trailing Stop Peg

Participate don't initiate (Book or can-

cel)

31

LastPx

PRICE

Price level.

32

LastQty

QTY

Quantity executed in a fill or deleted in a SMP

match

37

OrderlD

<

INT(20)

Exchange Order ID generated by the T7 system.

38

OrderQty

<

QTY

Total Order Quantity.

39

Ord