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© 2018 Copyright 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 or other entities of Deutsche Börse Group. This includes, but is not limited to, registered 
designs and copyrights as well as trademark and service mark rights.  

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® are registered trademarks of DBAG.   

The following trademarks and service marks are used by Deutsche Börse Group 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 for the use by Eurex for derivatives.  

SLI®, SMI® and SMIM® are registered trademarks of SIX Swiss Exchange AG.   

The STOXX® indexes, the data included therein and the trademarks used in the index names are the intellectual property 
of STOXX Limited and/or its licensors Eurex derivatives based on the STOXX® indexes are in no way sponsored, 
endorsed, sold or promoted by STOXX and its licensors and neither STOXX nor its licensors shall have any liability with 
respect thereto. Bloomberg Commodity IndexSM and any related sub-indexes are service marks of Bloomberg L.P.  

PCS® and Property Claim Services® are registered trademarks of ISO Services, Inc.  

Korea Exchange, KRX, KOSPI and KOSPI 200 are registered trademarks of Korea Exchange Inc.  

BSE and SENSEX are trademarks/service marks of Bombay Stock Exchange (BSE) and all rights accruing from the 
same, statutory or otherwise, wholly vest with BSE. Any violation of the above would constitute an offence under the laws 
of India and international treaties governing the same.  

Methods and devices described in this publication may be subject to patents or patent applications by entities of Deutsche 
Börse Group.   

Information contained in this publication may be erroneous and/or untimely. Neither DBAG nor any entity of Deutsche 
Börse Group makes any express or implied representations or warranties regarding the information contained herein. 
This includes 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 errors or omissions contained 
in this publication, except for DBAG’s or the respective Deutsche Börse Group entity’s wilful misconduct or gross 
negligence.  

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.   

All descriptions, examples and calculations contained in this publication are for illustrative purposes only, and may be 
changed without further notice.   
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1. Known Limitations 

The purpose of this document is to list the most important known limitations for T7 Release 7.0, which may 

affect participants. 

The known limitations are organized by category. If an issue is listed here, Deutsche Börse Group is aware 

of it and is currently working to fix it. The document will be updated at regular intervals when existing issues 

have been fixed or if new limitations have been detected. 

1.1 Functionality availability restrictions in T7 Release 7.0 

The following functionality will not be available for the start of T7 7.0 Simulation 

# Affected 

Market 

Functionality Comment / Workaround  

1 Eurex TES 
TES Entry is possible with a decimal trade quantity,  which should not be the 

case for derivatives instruments 

2 Eurex TESUpload 
Pre Trade Risk limits show wrong values in PendingBuy and PendingSell   

trades 

3 Eurex Pre Trade Risk 
 While setting risk limits, mandatory fields are  not correctly shown 

 Some fields in pre trade limit inquiry e.g. netPosition, openBuy,  

openSell are not shown 

 Pre Trade limits set for TES gets deleted after EOD processing 

4 Xetra  TES 
 Trade Value calculation is incorrect 

 Wrong Approver details in ApproveBroadcast when TES side is auto 

approve 

 Trading capacity is not validated during TES Auto Approval 

5 Eurex CLIP Eurex improve: New fields are not contained in web extracts 

6 Eurex EnLight 
 It is not possible to create EnLight request for Complex  

Instrument via GUI. Please refer to chapter 1.3. 

 Currently user entitlements are not validated for underlying of  

option volatility strategy 

 After reopening Eurex EnLight Request Details window for  option 

 volatility strategy with  underlying marked for negotiation, the underlying 

delta disappears 
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1.2 General functionality restrictions in T7 Release 7.0 

The following table provides a general overview of the current functionality restrictions within the T7 Release 

7.0 software. 

# Affected 

Market 

Functionality Comment / Workaround  

1 Eurex TES A TES vola trade is not possible if products are on different partitions 

2 Eurex EnLight 
It is not possible to create EnLight requests for Complex Instrument via GUI.  

Please refer to chapter 1.3. 

3 Eurex GUI 
The Market Maker Protection Window will be available at a later point in time.  

The availability will be announced with a further documentation update. 

4 Eurex GUI 
PreTrade Risk Limits Window will be available at a later point in time.  

The feature availability will be announced with a further documentation  

update. Please refer to chapter 1.1 and 1.3. 

5 Eurex +         + 

Xetra 

Reports Some delivery restrictions. Please refer to chapter 1.8 

6 Xetra MDD After Auction price without turnover, only exchange last price is  

updated in EOBI snapshot 
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1.3 T7 Trader GUI (General) 

# Affected Market Known Limitation Comment / Workaround  

1 Xetra + Eurex What’ New Panel The “What’s New” Window is currently not available  

2 Xetra + Eurex User Setting GUI User Settings will not be properly ported after R7.0 

3 Xetra  TES Migration 

 A TES Commencement Time is not possible  

between 00:00 -01:59 via GUI 

 The TES upload functionality does not work. 

 In certain cases, while invoking TES trade of type  

LIS (cash market) in from TES View, TES type is  

incorrectly pre filled (OTC). 

 Backoffice Trades view is not filled properly 

4 Xetra Order Entry 

It is not possible to enter an order via market overview by  

clicking on bid/ask when multiple instruments are grouped  

under one product.  Also it is not possible to modify an order.  

Workaround: Enter instrument mnemonic manually in the  

order instrument field 

5 Eurex CLIP 

Eurex Improve: 

 Market Window latest announcement is not  

highlighted 

 In rare cases, not all the contracts are shown in Order  

Entry Window.  Workaround: press reset and try 

again. 

6 Eurex Pre Trade Limit 
 The Pre Trade Limit Inquiry does not work 

 Import for Pre Trade limits is not possible 

7 Eurex EnLight 

 CustomIndex field is not filled with UnderlyingPrice 

 Inquiry of contract in Market Overview sometimes 

shows internal error even though the inquiry is 

successful. 

8 Eurex TES  TES vola trade results into incorrect option qty. 

9 Xetra Order Modification 

 Modify Orders from Orders view dos not populate 

instrument correctly for 1:N products. Instead of 

Instrument, the product mnemonic is populated. 

 

1.4 T7 Admin GUI (General) 

# Affected Market Known Limitation Comment / Workaround  

1 Xetra + Eurex What’ New Panel The “What’s New” Window is currently not available 

2 Xetra + Eurex User Setting GUI User Settings will not be properly ported after R7.0 

3 Eurex EnLight The EnLight Compliance Parameter tab is not available 

4 Eurex Pre Trade Limit It is not possible to view Pre Trade Risk limits 
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1.5 T7 Clearer GUI (General) 

# Affected Market  Known Limitation Comment / 

Workaround  

1 Eurex + T7 FX 

The Clearer GUI will be available from 4 October 2018 

Onwards 

 It is not possible to set Zero limit 

 

1.6 T7 FIX Gateway 

# Affected Market  Known Limitation Comment / 

Workaround  

    

 

1.7 T7 Enhanced Trading Interface (ETI) 

# Affected Market  Known Limitation Comment / Workaround  

1 Eurex  TES Trade Broadcast 

 OrderAttributeRiskReduction is not filled in TES  

Trade Broadcast 

 When Broker modifies TES trade, counterparties  

receive incorrect TransactionType (TES Enter  

instead of TES Modify) in TES broadcast 

 The TES Broadcast for TES Trade Modification has  

wrong value for TradeReportType  

(Alleged_New instead of Alleged_No_Was) 

2 Xetra XTI BWC-mode 

 Field Freetext4 is empty in TradeBroadcast in  

BWC mode 

 Iceberg Order Modification response message  

does not fill display quantity in BWC mode 

 Order modification does not work in BWC mode.  

1.8 T7 Market and Reference Data Interfaces 

# Affected 

Market  

Interface Known Limitation Comment / Workaround  

1 Eurex + Xetra RDI Coupon Payment Dates 
Previous and next coupon payment dates  

are not populated 

2 Eurex + Xetra RDI Security Type 

The RDI Fast Template contains unnecessary 

valid values (WAR, COV,NOTE, REV,  

TNOTE, FLOAT, STRIP, ZERO) for  

SecurityType (167) 
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1.9 Reports and Files 

# Affected  

Market 

Report / File Known Limitation Comment /  / Workaround  

 

Eurex + 

Xetra 

 

Modified and new  

Reports will be  

provided at a later  

point in time during 

the simulation 

 

With simulation start, T7  

will only provide  

unmodified reports (no change 

in structure, no change in any 

field) 

 

Following reports will be  

available in Simulation from  

beginning: 

 

CB050, CB080,  

 

RA001, RA002, RA003, RA004,  

RA005, RA006, RA007, RA008,  

RA009, RA010, 

 

RD110, RD120, RD130, RD135  

RD140, RD145, RD155 , RD160 

 

TA113, TA114, TA116  

 

TD940, TD941, TD942, TD943,  

TD944, TD945, TD946, TD947, 

TD948, TD949, TD954, TD955,  

TD956, TD957, TD959, TD982,  

TD983  

TE570,TE930  

TL001 TR161,  

 

TR162, TR163, TR902,TR960  

 

TT133, TT135 

 

 

1.10 T7 Market Signals 

# Affected Market  Known Limitation Comment / 

Workaround  
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2. Change log 

The document contains the following changes compared to the previous versions. 

No Date Chapter Change  

1.0 20.09.2018 All Initial version 

2.0 12.10.2018 

1.1 
Fixes for Point 2 “Pre-Trade Risk”,  

point 3 "TES functionality” and point 4 has been solved 

1.3 Point 4 has been solved & point 9 has been added 

1.5 The Clearer GUI is now available 
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