eurex

Eurex Release 11.0

VALUES API Modification Notes

Planning Version



Eurex Release 11.0
VALUES API Modification Notes

Planning Version 28.05.2008
Page 2

© Eurex 2008
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and not misleading at the time of publication, this publication is distributed to you solely on an “as is” basis. No
representations or warranties are made 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.
This publication is published for general informational purposes only and none of the information contained herein
shall constitute a solicitation, offer, recommendation or opinion by Eurex or any of its affiliate companies to buy or
sell any financial instruments or to provide accounting, legal or investment advice or services regarding the
suitability or profitability of any security or investment All descriptions, examples and calculations contained in this
publication are for illustrative purposes only.

Eurex derivatives (other than the DAX® Futures contract, Dow Jones STOXX 50 Futures contract, Dow Jones
EURO STOXX 50 Futures contract, Dow Jones STOXX 600 Banking Sector Futures contract, Dow Jones EURO
STOXX Banking Sector Futures contract, Dow Jones Global Titans 50 Futures contract and Eurex interest rate
derivatives) are currently not available for offer, sale or trading in the United States or by United States persons.

Unauthorized use of any content of this publication or the subject matter thereof, including but not limited to
trademarks, text and pictures may violate applicable law.

BuxI®, DAX®, Eurex®, Eurex Bonds®, Eurex Repo®, Eurex US®, INAV®, MDAX®, SDAX®, StatistiX®,
TecDAX®, Xetra® and XTF Exchange Traded Funds® are registered trademarks of Deutsche Borse AG. SMI® is
a registered trademark of SWX Swiss Exchange. STOXXSM and Dow Jones EURO STOXX/STOXXSM 600 Sector
Indexes as well as the Dow Jones EURO STOXXSM 50 Index and the Dow Jones STOXXSM 50 Index are service
marks of STOXX Ltd. and/or Dow Jones & Company, Inc. Dow Jones and Dow Jones Global Titans 50SM Index
are service marks of Dow Jones & Company, Inc. The derivatives based on these indexes are not sponsored,
endorsed, sold or promoted by STOXX Ltd. or Dow Jones & Company, Inc., and neither party makes any repre-
sentation regarding the advisability of trading or of investing in such products. The names of other companies and
third party products or services may be trademarks or service marks of other owners.
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1 Introduction

This document provides an overview of the enhancements to the Eurex VALUES API that become
effective with the introduction of Eurex Release 11.0 as compared to the current version, Eurex
Release 10.0.

The new VALUES documentation will be published as

VALUES APl Member Front End Development Guide
Volume 2 - Eurex Application Requests and Responses
Planning Version

This document will be available on the Eurex website
http://www.eurexchange.com

The Documents will be located under the path
Member Section - Releases - Eurex 11.0 - Interfaces - VALUES API.

For the publication dates of the above-mentioned document, please refer to the Eurex Release 11.0
Communication Calendar.

2 Backward Compatibility

Eurex Release 11.0 will be a mandatory release. Thus, its current technical application version number
(AVN) will be changed to XEUR_AVN_110 = 110.

A layout-level backward compatibility will be offered to applications built for Eurex Release 10.0. This
means that applications that use applVersion = XEUR_AVN_100 are expected to send the request
layouts used in Eurex Release 10.0 and will still be supplied with Eurex Release 10.0 response
layouts.

As usual, new contents of existing fields are not suppressed in the backward compatibility mode.
Newly introduced functionality cannot be used in the backward compatibility mode.

In several cases removed functionality cannot be used in the backward compatibility mode. For more
details refer the following sections.

3 Changes in the VALUES Call Interface

Eurex Release 11.0 will be shipped with the unchanged GATE Release 3.5, which will also be a
mandatory release. For this purpose, the installation of the GATE Release 3.5 as well as the Eurex
Release 11.0 software kits are required.
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4 Changes in Application Requests

In this chapter the changes to existing request, response, subject and broadcast layouts are
described per application request. Unless stated otherwise, backwards compatibility is provided for all
application requests with a changed layout.

4.1 Delete Single Leg Mass Order

Futures request: The field ordrResCod has been removed.

4.2 Delete Single Leg Order

Futures request: The field ordrResCod has been removed.

4.3 Enter Block Trade

Futures/options response: The fields dlyHghPrc and dlyLowPrc have been removed.

4.4 Enter Double Leg Order

Futures request: The field factsSesld has been renamed to etsSesld.

4.5 Enter Four Eyes Approval

This VALUES request has been removed from the interface. No backwards compatibility will be
provided.

4.6 Enter Member Stop/Release

Request: The usage of the fields partSubGrpCod and partNo has been
changed to optional.

The fields partSubGrpCodAppr and partNoAppr have been
added.

4.7 Enter Single Leg Order

Futures/options request: The field factsSesld has been renamed to etsSesld.
Futures request: The field ordrStopLimPrc has been removed.
The field ordrTrgPrc has been added.
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4.8 Enter Specific Equity Collateral

Request: The fields csdld and csdPldgAcctNo have been added.

4.9 Enter Strategy Order

Request: The field factsSesld has been renamed to etsSesld.

4.10 Inquire Block Trade

Futures/options response: The fields dlyHghPrc and dlyLowPrc have been removed.

4.11 Inquire Cash Account

This VALUES request has been removed from the interface. No backwards compatibility will be
provided.

4.12 Inquire Cash Withdrawal

This VALUES request has been removed from the interface. No backwards compatibility will be
provided.

4.13 Inquire CSD Detail

Response: The fields csdCldrCod, csdCldrCodNew, csdDeadITim and
csdDeadlTimNew have been added.

4.14 Inquire Double Leg Inside Market

Response: The fields totTrdQty, dlyHghPrc, dlyLowPrc, IstTrdPrc,
IstTrdQty and trdTim have been added.

The array size has been changed to 40.
4.15 Inquire Daily Margin
Response: The field valUnknownind has been added.

4.16 Inquire Exchange Rate

Response: The field permCshind has been added.
The field demlIShft has been removed.
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4.17 Inquire Excess Collateral Detail

This VALUES request has been removed from the interface. No backwards compatibility will be
provided.

4.18 Inquire Guarantee Position

The entire application request has been reengineered.

4.19 Inquire Historical Position Transactions

Response: The array size has been changed to 4.

4.20 Inquire Member Information

Response: The fields minCmpyCap, minMgnColl, minCigFun, withStopC-
mpyCaplnd, withStopMgnCollind, withStopClgFunind,
mliRecCtr, currTypCod and cshLim have been added.

The fields csdld, csdCustld, mgnAcctNoCsd, clgFunAcct-
NoCsd, cmpyCapAcctNoCsd, mainAcctNo and nonEurex-
CurrSetl have been removed.

4.21 Inquire Own Double Leg Order

Futures/response: The field factsSesld has been renamed to etsSesld.

4.22 Inquire Own Single Leg Order

Futures request: The field ordrResCod has been removed.
Futures response: The field ordrStopLimPrc has been removed.
The field ordrTrgPrc has been added.
Futures response: The field factsSesld has been renamed to etsSesld.

4.23 Inquire Own Strategy Order
Response: The field factsSesld has been renamed to etsSesld.
4.24 Inquire Product

Options response: The field volaStratUndrld has been added.
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4.25 Inquire Product Group

Response: The field expTypCod has been added.

4.26 Inquire Product Group Assignment

Response: The field maxQtyChgAlwdind has been added.

4.27 Inquire Product Group List

Response: The field prodGrpComplCod has been added.

4.28 Inquire Security
Response: The fields collExchidCod, collind, collAlwdPcnt, calcColl-
EvalPcntind, collEvalPcnt, depAlwdind, collClsPrc,

collCIsPrcDat, prvCollClsPrc, collPrcTypCod, collDispDcml,
alrtPcnt, isdCollQty and collTotDepQty have been added.

4.29 Inquire Security Detail

This VALUES request has been removed from the interface. No backwards compatibility will be
provided.

4.30 Inquire Security Movement

The entire application request has been reengineered.

4.31 Inquire Specific Equity Collateral

Request/Response: The fields csdld and csdPldgAcctNo have been added.
Response: Changed array size to 25.

4.32 Modify Cash Withdrawal

This VALUES request has been removed from the interface. No backwards compatibility will be
provided.

4.33 Modify Single Leg Order

Futures request: The field ordrStopLimPrc has been removed.
The field ordrTrgPrc has been added.
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4.34 Subscribe Double Leg Inside Market

Futures broadcast: The fields totTrdQty, dlyHghPrc, dlyLowPrc, IstTrdPrc,
IstTrdQty and trdTim have been added.

4.35 Subscribe Double Leg Order Confirmation

Futures broadcast: The field factsSesld has been rename to etsSesid.

4.36 Subscribe Market Supervision Information
Broadcast: The fields msgShtText, newsDat, newsTim, datel.stUpdDat

and actnCod have been added.
The field msinfo has been removed.

4.37 Subscribe Single Leg Order Confirmation

Futures broadcast: The field ordrStopLimPrc has been removed.
The field ordrTrgPrc has been added.
Futures/options broadcast: The field factsSesld has been renamed to etsSesld.

4.38 Subscribe Strategy Order Confirmation

Broadcast: The field factsSesld has been renamed to etsSesld.
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5 New Application Requests

This chapter lists all new application requests. For more details about new requests refer the VALUES
documentation.

5.1 Cash Routing Management Engine

The following VALUES request has been added:

e Inquire Cash Transaction

5.2 Event Driven Risk Engine

The following VALUES requests have been added:
e Inquire Margin Requirement Information

o Subscribe Margin Requirement Information

5.3 Mass Quotes for Strategy

The following VALUES request has been added:
e Enter Strategy Mass Quote

5.4 Real Time Collateral Engine

The following VALUES requests have been added:
e Enter Security Collateral Transaction

e Inquire CSD Account

o Inquire Collateral Security

o Inquire Collateral Status

o Inquire Collateral Transaction

e Inquire Member Permanent Cash

o Modify Collateral Transaction

o Modify Member Permanent Cash

e Subscribe Collateral Transaction
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5.5 Spread Price Feed

The following VALUES request has been added:

o Inquire All Double Leg Trades

5.6 Throttle Limits

The following VALUES request has been added:

o Inquire Throttle Limits
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6 Changes in Data Fields

In this chapter, the changes in existing data fields (e.g. new and removed valid values) are described.

6.1 balAct

Changed length:

6.2 collPrcTypCod

Valid Value added:

6.3 crBidQty

Changed limits:

6.4 crAskQty

Changed limits:

6.5 csdld

Changed format:

6.6 fastMktMinQty

Changed limits:

6.7 maxCalSprdQty

Changed limits:

6.8 maxOrdrQty

Changed limits:

30

DRIV_COLL_PRC_TYP_COD_UNDR_PRC_W = 'U’

DRIV_MIN_EXT_VOLUME_LIM= -999999
DRIV_MAX_EXT_VOLUME_LIM = +999999

DRIV_MIN_EXT_VOLUME_LIM= -999999
DRIV_MAX_EXT_VOLUME_LIM = +999999

Freetext

DRIV_MIN_EXT_VOLUME_LIM= -999999
DRIV_MAX_EXT_VOLUME_LIM = +999999

DRIV_MIN_EXT_VOLUME_LIM= -999999
DRIV_MAX_EXT_VOLUME_LIM = +999999

DRIV_MIN_EXT_VOLUME_LIM= -999999
DRIV_MAX_EXT_VOLUME_LIM = +999999
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6.9 ordrBkQty

Changed limits: DRIV_MIN_EXT_VOLUME_LIM= -999999
DRIV_MAX_EXT_VOLUME_LIM = +999999

6.10 ordrCnclQty

Changed limits: DRIV_MIN_EXT_VOLUME_LIM= -999999
DRIV_MAX_EXT_VOLUME_LIM = +999999

6.11 ordrExeQty

Changed limits: DRIV_MIN_EXT_VOLUME_LIM= -999999
DRIV_MAX_EXT_VOLUME_LIM = +999999

6.12 ordrQty

Changed limits: DRIV_MIN_EXT_VOLUME_LIM= -999999
DRIV_MAX_EXT_VOLUME_LIM = +999999

6.13 ordrResCod
Valid Value added: ORDR_RES_COD_0OCO ="0"
6.14 ordrRmngQty

Changed limits: DRIV_MIN_EXT_VOLUME_LIM= -999999

6.15 prodGrpUsgTyp

Valid Value added: PROD_GRP_USG_TYP_EXP_DAT ="E"
6.16 sts
Valid Value added: STS_COLL_ENGN_OPN = "009"

STS_COLL_ENGN_CLSD = "010"

6.17 trdQty

Changed limits: DRIV_MIN_EXT_VOLUME_LIM= -999999
DRIV_MAX_EXT_VOLUME_LIM = +999999
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6.18 userOrdrRef

Changed format: Freetext



	Table of Contents
	1 Introduction
	2 Backward Compatibility
	3 Changes in the VALUES Call Interface
	4 Changes in Application Requests
	4.1 Delete Single Leg Mass Order
	4.2 Delete Single Leg Order
	4.3 Enter Block Trade
	4.4 Enter Double Leg Order
	4.5 Enter Four Eyes Approval
	4.6 Enter Member Stop/Release
	4.7 Enter Single Leg Order
	4.8 Enter Specific Equity Collateral
	4.9 Enter Strategy Order
	4.10 Inquire Block Trade
	4.11 Inquire Cash Account
	4.12 Inquire Cash Withdrawal
	4.13 Inquire CSD Detail
	4.14 Inquire Double Leg Inside Market
	4.15 Inquire Daily Margin
	4.16 Inquire Exchange Rate
	4.17 Inquire Excess Collateral Detail
	4.18 Inquire Guarantee Position
	4.19 Inquire Historical Position Transactions
	4.20 Inquire Member Information
	4.21 Inquire Own Double Leg Order
	4.22 Inquire Own Single Leg Order
	4.23 Inquire Own Strategy Order
	4.24 Inquire Product
	4.25 Inquire Product Group
	4.26 Inquire Product Group Assignment
	4.27 Inquire Product Group List
	4.28 Inquire Security
	4.29 Inquire Security Detail
	4.30 Inquire Security Movement
	4.31 Inquire Specific Equity Collateral
	4.32 Modify Cash Withdrawal
	4.33 Modify Single Leg Order
	4.34 Subscribe Double Leg Inside Market
	4.35 Subscribe Double Leg Order Confirmation
	4.36 Subscribe Market Supervision Information
	4.37 Subscribe Single Leg Order Confirmation
	4.38 Subscribe Strategy Order Confirmation

	5 New Application Requests
	5.1 Cash Routing Management Engine
	5.2 Event Driven Risk Engine
	5.3 Mass Quotes for Strategy
	5.4 Real Time Collateral Engine
	5.5 Spread Price Feed
	5.6 Throttle Limits

	6 Changes in Data Fields
	6.1 balAct
	6.2 collPrcTypCod
	6.3 crBidQty
	6.4 crAskQty
	6.5 csdId
	6.6 fastMktMinQty
	6.7 maxCalSprdQty
	6.8 maxOrdrQty
	6.9 ordrBkQty
	6.10 ordrCnclQty
	6.11 ordrExeQty
	6.12 ordrQty
	6.13 ordrResCod
	6.14 ordrRmngQty
	6.15 prodGrpUsgTyp
	6.16 sts
	6.17 trdQty
	6.18 userOrdrRef



<<
  /ASCII85EncodePages false
  /AllowTransparency false
  /AutoPositionEPSFiles true
  /AutoRotatePages /All
  /Binding /Left
  /CalGrayProfile (Dot Gain 20%)
  /CalRGBProfile (sRGB IEC61966-2.1)
  /CalCMYKProfile (U.S. Web Coated \050SWOP\051 v2)
  /sRGBProfile (sRGB IEC61966-2.1)
  /CannotEmbedFontPolicy /Warning
  /CompatibilityLevel 1.4
  /CompressObjects /Tags
  /CompressPages true
  /ConvertImagesToIndexed true
  /PassThroughJPEGImages true
  /CreateJDFFile false
  /CreateJobTicket false
  /DefaultRenderingIntent /Default
  /DetectBlends true
  /ColorConversionStrategy /LeaveColorUnchanged
  /DoThumbnails false
  /EmbedAllFonts true
  /EmbedJobOptions true
  /DSCReportingLevel 0
  /SyntheticBoldness 1.00
  /EmitDSCWarnings false
  /EndPage -1
  /ImageMemory 1048576
  /LockDistillerParams false
  /MaxSubsetPct 100
  /Optimize true
  /OPM 1
  /ParseDSCComments true
  /ParseDSCCommentsForDocInfo true
  /PreserveCopyPage true
  /PreserveEPSInfo true
  /PreserveHalftoneInfo false
  /PreserveOPIComments false
  /PreserveOverprintSettings true
  /StartPage 1
  /SubsetFonts true
  /TransferFunctionInfo /Apply
  /UCRandBGInfo /Preserve
  /UsePrologue false
  /ColorSettingsFile ()
  /AlwaysEmbed [ true
  ]
  /NeverEmbed [ true
  ]
  /AntiAliasColorImages false
  /DownsampleColorImages true
  /ColorImageDownsampleType /Bicubic
  /ColorImageResolution 300
  /ColorImageDepth -1
  /ColorImageDownsampleThreshold 1.50000
  /EncodeColorImages true
  /ColorImageFilter /DCTEncode
  /AutoFilterColorImages true
  /ColorImageAutoFilterStrategy /JPEG
  /ColorACSImageDict <<
    /QFactor 0.15
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /ColorImageDict <<
    /QFactor 0.15
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /JPEG2000ColorACSImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /JPEG2000ColorImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /AntiAliasGrayImages false
  /DownsampleGrayImages true
  /GrayImageDownsampleType /Bicubic
  /GrayImageResolution 300
  /GrayImageDepth -1
  /GrayImageDownsampleThreshold 1.50000
  /EncodeGrayImages true
  /GrayImageFilter /DCTEncode
  /AutoFilterGrayImages true
  /GrayImageAutoFilterStrategy /JPEG
  /GrayACSImageDict <<
    /QFactor 0.15
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /GrayImageDict <<
    /QFactor 0.15
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /JPEG2000GrayACSImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /JPEG2000GrayImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /AntiAliasMonoImages false
  /DownsampleMonoImages true
  /MonoImageDownsampleType /Bicubic
  /MonoImageResolution 1200
  /MonoImageDepth -1
  /MonoImageDownsampleThreshold 1.50000
  /EncodeMonoImages true
  /MonoImageFilter /CCITTFaxEncode
  /MonoImageDict <<
    /K -1
  >>
  /AllowPSXObjects false
  /PDFX1aCheck false
  /PDFX3Check false
  /PDFXCompliantPDFOnly false
  /PDFXNoTrimBoxError true
  /PDFXTrimBoxToMediaBoxOffset [
    0.00000
    0.00000
    0.00000
    0.00000
  ]
  /PDFXSetBleedBoxToMediaBox true
  /PDFXBleedBoxToTrimBoxOffset [
    0.00000
    0.00000
    0.00000
    0.00000
  ]
  /PDFXOutputIntentProfile ()
  /PDFXOutputCondition ()
  /PDFXRegistryName (http://www.color.org)
  /PDFXTrapped /Unknown

  /Description <<
    /FRA <>
    /ENU (Use these settings to create PDF documents with higher image resolution for improved printing quality. The PDF documents can be opened with Acrobat and Reader 5.0 and later.)
    /JPN <FEFF3053306e8a2d5b9a306f30019ad889e350cf5ea6753b50cf3092542b308000200050004400460020658766f830924f5c62103059308b3068304d306b4f7f75283057307e30593002537052376642306e753b8cea3092670059279650306b4fdd306430533068304c3067304d307e305930023053306e8a2d5b9a30674f5c62103057305f00200050004400460020658766f8306f0020004100630072006f0062006100740020304a30883073002000520065006100640065007200200035002e003000204ee5964d30678868793a3067304d307e30593002>
    /DEU <>
    /PTB <>
    /DAN <>
    /NLD <>
    /ESP <>
    /SUO <>
    /ITA <>
    /NOR <>
    /SVE <>
    /KOR <FEFFd5a5c0c1b41c0020c778c1c40020d488c9c8c7440020c5bbae300020c704d5740020ace0d574c0c1b3c4c7580020c774bbf8c9c0b97c0020c0acc6a9d558c5ec00200050004400460020bb38c11cb97c0020b9ccb4e4b824ba740020c7740020c124c815c7440020c0acc6a9d558c2edc2dcc624002e0020c7740020c124c815c7440020c0acc6a9d558c5ec0020b9ccb4e000200050004400460020bb38c11cb2940020004100630072006f0062006100740020bc0f002000520065006100640065007200200035002e00300020c774c0c1c5d0c11c0020c5f40020c2180020c788c2b5b2c8b2e4002e>
    /CHS <FEFF4f7f75288fd94e9b8bbe7f6e521b5efa76840020005000440046002065876863ff0c5c065305542b66f49ad8768456fe50cf52068fa87387ff0c4ee563d09ad8625353708d2891cf30028be5002000500044004600206587686353ef4ee54f7f752800200020004100630072006f00620061007400204e0e002000520065006100640065007200200035002e00300020548c66f49ad87248672c62535f003002>
    /CHT <FEFF4f7f752890194e9b8a2d5b9a5efa7acb76840020005000440046002065874ef65305542b8f039ad876845f7150cf89e367905ea6ff0c4fbf65bc63d066075217537054c18cea3002005000440046002065874ef653ef4ee54f7f75280020004100630072006f0062006100740020548c002000520065006100640065007200200035002e0030002053ca66f465b07248672c4f86958b555f3002>
  >>
>> setdistillerparams
<<
  /HWResolution [2400 2400]
  /PageSize [612.000 792.000]
>> setpagedevice


