DEUTSCHE BORSE
¢‘/‘/ GROUP

T7 Release 12.1

T7 XML Report Modification Notes

Date : April 25, 2024

Version: 2



T7 Release 12.1 Version 2
T7 XML Report Modification Notes April 25, 2024
Page 2

© Deutsche Borse Group 2024

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 Borse AG, Frankfurter Wertpapierborse (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 Bdrse Group:
1585®; A7®; Buxl®; C7®; CDAX®; CEF®; CEF alpha®; CEF ultra®; CFF®; Classic All Share®; Clearstream®; CX®; D7®; DAX®;
DAXglobal®; DAXplus®; DB1 Ventures®; DBIX Deutsche Borse India Index®, Deutsche Borse®; Deutsche Borse Capital Markets
Partner®; Deutsche Borse Commodities®; Deutsche Borse 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 iISTUDIO® 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 Introduction

This document provides an overview of the enhancements to the T7 XML Reports that will become
effective with the introduction of T7 release 12.1. This modification announcement outlines changes as
compared to T7 release 12.0. The associated T7 XML Report manual version is 1.



T7 Release 12.1 Version 2
T7 XML Report Modification Notes April 25, 2024

Page 5

2 New Reports

The following chapter outlines the new reports introduced with T7 Release 12.1.
2.1 RD230 Marketwide SMP ID Maintenance

Description
This report provides an overview of creation, registration, deletion, and maintenance of
Marketwide SMP ID per business unit.
This report is available for all members

Frequency Daily.

Availability Market participants / Market Supervision.

2.2 RD235 Marketwide SMP ID Status

Description This report provides current overview of Marketwide SMP ID per business unit.
This report is available for all members.

Frequency Daily.
Availability Market participants / Market Supervision.
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3 Changes to display of numeric and numeric signed fields in
dedicated reports

Deutsche Borse is migrating its data platform for the provision of XML reports to a new technology stack.
With this migration Deutsche Borse is enhancing its data platform in terms of performance and scalability to
ensure report delivery in time. Increased transaction volumes are one of the key drivers for this migration.

During this migration, an adaption to the content display of numeric and numeric signed fields with decimals
will take place: In case there are only zeroes as decimal places, the decimal places will not be explicitly
stated:

numeric n [, m] numeric signed 5, 2 314.15 314.15
3.14 3.14
2.00 2
0.00 0
numeric signed n [, m] numeric signed 5, 2 +314.15 +314.15
-3.00 -3
+0.00 +0

The migration will take place as a stepwise approach. Each new release, further reports will be migrated
onto the new platform.

The reports listed below will be published with the new format for numeric/numeric signed fields starting with
T7 release 12.1:

e (CBO068 Transaction Overview

e TCB810 T7 Daily Trade Confirmation

e TEB810 T7 Daily Trade Confirmation

e TR901 MIFID Il Message Rate Report

The complete list of reports on the new data platform is outlined in chapter 5.1 of the XML Report Reference
Manual.
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4 Changed Reports

4.1 List of reports with changes in layouts

The following XML reports will have field modifications starting with Release 12.1, more details are explained
in chapter 5 and chapter 6 of this document and in the respective Release Notes.

e TC910 T7 Daily Match Step Activity

e TD930 Daily Trade Statistics

e TEb540 Daily Order Maintenance

e TES550 Open Order Detail

e TR100 Order to Trade Ratio Report.

e TR102 Excessive System Usage Report
e TR103 Eurex Daily OTR Parameter

e PM710 Xetra Retail Member Organization
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5 Deleted Reports

The following reports will be deleted with the introduction of T7 release 12.1.

- TE548 Daily Compression Maintenance
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6 New Fields

6.1 accumRetailQty
Description: This field contains the accumulated trade quantity of Retail since start of Trading.
Format: numeric 13, 4

Where used:
- TC910 T7 Daily Match Step Activity

6.2 beneficiaryOwner
Description: This field provides the official description field for the beneficiary owner.
Format: alphanumeric 40

Where used:
- RD230 Marketwide SMP ID Maintenance.
- RD235 Marketwide SMP ID Status

6.3 dayTotRetailVol
Description: This field contains the Retail trade volume of the Current day.
Format: numeric 13, 4

Where used:
- TD930 Daily Trade Statistics.

6.4 execRetailVolumeAuction

Description: This field displays the in-auction executed volume of RMO orders of this RMO trader in one
instrument on this trading day.

Format: numeric 15, 4

Where used:
- PM710 Xetra Retail Member Organization

6.5 execRetailVolumeAuctionMtd

Description: This field displays the in-auction executed volume of RMO orders of this RMO trader in one
instrument month-to-date.

Format: numeric 15, 4

Where used:
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- PM710 Xetra Retail Member Organization
6.6 internalDescription

Description: This field will display the value which the owner entered while creating Marketwide SMP 1D
and for the registered BU the value which it entered while registering Marketwide SMP ID.

Format: alphanumeric 40

Where used:
- RD230 Marketwide SMP ID Maintenance.
- RD235 Marketwide SMP ID Status

6.7 isMarketwideSMP

Description: This flag represents if the SMP ID is Marketwide or not.

Format: alphanumericl

Valid Values  Decodes Description

1 False Not a Marketwide SMP ID
2 True Marketwide SMP ID
Where used:

- TE540 Daily Order Maintenance
- TE550 Open Order Detail

6.8 mktWideMatchInstCrossid

Description: This fields provides the system generated Marketwide SMP ID to be used within a Market
for SMP action across Business Unit.

Format: numeric signed 18, 8
Where used:
- RD230 Marketwide SMP ID Maintenance.

- RD235 Marketwide SMP ID Status

6.9 mktWideMatchInstCrossldSts

Description: This field represents the status of Marketwide SMP ID.

Format: alphanumericl

Valid Values  Decodes Description

1 Pending Active Marketwide SMP ID is pending for activation
2 Active Marketwide SMP ID is active

Where used:

10
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- RD235 Marketwide SMP ID Status
6.10 mktWideMatchlInstCrossldExpDat
Description: This field provides the expiration date of the Marketwide SMP ID, default is 31.12.9999.

Format: DateFormat

Where used:
- RD235 Marketwide SMP ID Status
- TE540 Daily Order Maintenance
- TES550 Open Order Detall

6.11 mktWideMatchlnstCrossldLastModDate
Description: This field provides the date stating Last modified Marketwide SMP ID.

Format: DateFormat

Where used:
- RD235 Marketwide SMP ID Status

6.12 relationship

Description: This flag represents the relationship between Business Unit and Marketwide SMP ID.

Format: alphanumericl

Valid Values  Decodes Description

1 Owned Business Unit is owner of Marketwide SMP ID

2 Registered Business Unit registered for Marketwide SMP ID.
Where used:

- RD230 Marketwide SMP ID Maintenance.
- RD235 Marketwide SMP ID Status

6.13 volatilitylndicatorRaw

Description: This field contains the volatility indicator raw, which is used to calculate the Volatility
Indicator.

Format: numeric 8,4
Where used:

- TR100 Order to Trade Ratio Report.
- TR102 Excessive System Usage Report

11
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7 Changed Fields

7.1

Instrument Type

New Valid value is added as mentioned below:

Valid Values  Decodes Description
A V-NS-STR Non-Standard Options Volatility Strategy
Where used:

PMO010 Performance Report Equities Regulated Market Maker
PMO020 Performance Report ETFs & ETPs Regulated Market Maker
PM100 Performance Report Equities Designhated Sponsor

PM200 Performance Report ETFs and ETPs Designated Sponsor
PM300 Compliance Report Equities Designated Sponsor

PM400 Compliance Report ETFs & ETPs Designhated Sponsor
PM500 Rating Report Equities Designated Sponsor

PM600 Individual Rating Report Equities Designated Sponsor
PM700 Xetra Retail Liquidity Provider

PM710 Xetra Retail Member Organization

PM810 Individual Issuer-Designated Sponsor Report ETFs & ETPs
PM820 Individual Designated Sponsor-Issuer Report ETFs & ETPs
PM900 Specialist Performance per Executed Order

PM920 ITM Issuer Fulfillment Instrument Level

PM930 ITM Issuer Performance Per Executed Order

RD185 Auto Approval Rule Status

TA113 Complex and Flexible Instrument Definition

TC230 Cross and Quote Requests

TC540 Daily Order Maintenance

TC545 Daily TES Maintenance

TC550 Open Order Detail

TC600 Xetra EnLight Maintenance

TC610 Xetra EnLight Best Execution Summary

TC810 T7 Daily Trade Confirmation

TC812 T7 Daily Prevented Self-Matches

TC910 T7 Daily Match Step Activity

TD963 Daily Eurex EnLight RFQ Fulfillment - detailed

TES530 Daily Quote Maintenance

TES535 Cross and Quote Requests

TE540 Daily Order Maintenance

TES545 Daily TES Maintenance

TES546 Daily Basket TES Maintenance

TE547 TES Late Approval Report

TES550 Open Order Detall

TES590 CLIP Trading Indication

TES595 Cross and Pre-arranged Trades

TE600 Eurex EnLight Maintenance

12
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- TE610 Eurex EnLight Best Execution Summary
- TE810 T7 Daily Trade Confirmation

- TEB812 Daily Prevented Self-Matches

- TE910 T7 Daily Trade Activity

- TR960 Regulatory Market Conditions Maintenance

7.2 smpType

The below valid value is added.

Valid Values  Decodes Description
4 MW SMP Marketwide
Where used:

- RD205 SMP Group Status Report
- TE812 Daily Prevented Self-Matches

7.3 tesType

The below valid value is deleted

Valid Values  Decodes Description.
12 COMP COMPRESSION
Where used:

- RD110 User Profile Maintenance

- RD115 User Profile Status

- RD185 Auto Approval Rule Status

- TCb545 Daily TES Maintenance

- TC810 T7 Daily Trade Confirmation

- TEb545 Daily TES Maintenance

- TEb46 Daily Basket TES Maintenance
- TE810 T7 Daily Trade Confirmation

7.4 volatilitylndicator

The field is changed as below.

Old: Optional
New: Mandatory
Where used:
- TR100 Order to Trade Ratio Report
- TR102 Excessive System Usage Report

13
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7.5 volatilityFactorVol

The field is changed as below.

Old: Optional
New: Mandatory

Where used:

TR100 Order to Trade Ratio Report

7.6 volatilityFactorCnt

The field is changed as below.

Old: Optional
New: Mandatory

Where used:

TR100 Order to Trade Ratio Report
TR103 Eurex Daily OTR Parameter

7.7 volatilityFactor

The field is changed as below.

Old: Optional
New: Mandatory

Where used:

TR102 Excessive System Usage Report

14
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8 Deleted Fields

The below mentioned fields are deleted in Release 12.1
- seriMthTrdQtyBst
- seriTrdTotQtyBst
- remainderForCashSettlement

15
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9 Change Log

1 Jan 2024 Simulation Version Report Manual
1 Feb 2024 Chapter 3 is added
2 Apr 2024 TE545 removed from chapter 3

16
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