DEUTSCHE BORSE
,‘/‘/ GROUP

T7 Release 5.0

Known Limitations

Simulation

Version 1.0

Date 13. April 2017



T7 Release 5.0 Deutsche Borse Group

Known Limitations, Simulation Version 1.0

© 2017 Copyright by Deutsche Boerse 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 Boerse 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 Boerse Group:

BuxI®, DAX®, DivDAX®, eb.rexx®, Eurex®, Eurex Bonds®, 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 Boerse 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. Taiwan Futures Exchange and TAIFEX are registered trademarks of
Taiwan Futures Exchange Corporation. Taiwan Stock Exchange, TWSE and TAIEX are the registered trademarks of Taiwan Stock Exchange Corporation.

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 Boerse Group.
Information contained in this publication may be erroneous and/or untimely. Neither DBAG nor any entity of Deutsche Boerse 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 fithess 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 Boerse Group shall be responsible or liable for any errors or omissions contained in this publication, except for DBAG’s or the
respective Deutsche Boerse Group entity’s wilful misconduct or gross negligence.

Neither DBAG nor any entity of Deutsche Boerse 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.

The names of other companies and third party products may be trademarks or service marks of their respective owners.



T7 Release 5.0 Deutsche Borse Group

Known Limitations, Simulation Version 1.0

Content

1. Known Limitations 4
1.1 General functionality restrictions in T7 Release 5.0 4
1.2 T7 Trader GUI (General) 5
1.3 T7 Admin GUI (General) 5
1.4 T7 FIX Gateway 6
1.5 T7 Enhanced Trading Interface (ETI) 6
1.6 T7 Market and Reference Data Interfaces 7
1.7 Reports and Files 7
1.8 T7 Market Signals 7

2. Change log 8



T7 Release 5.0 Deutsche Borse Group

Known Limitations, Simulation Version 1.0

1. Known Limitations

This purpose of this document is to list the most important known limitations for T7 Release 5.0, which
may affect participants.

The known limitations are organized by category. If an issue is listed here, Deutsche Bdrse 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 General functionality restrictions in T7 Release 5.0

The following functionality will not be available for the start of T7 5.0 Simulation

# Affected Market Known Limitation Comment /
Workaround

1 Xetra T7 Clearer GUI None

2 Xetra Market Book Window in Trader GUI None
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1.2 T7 Trader GUI (General)

Affected Market Known Limitation Comment /

Workaround

1 Xetra Currently in order to modify trailing stop order, stop price is None
mandatory.
T7 Entry Service (TES) page broker functionality does not None

2 Eurex
work.
In certain scenarios, BidAvg or AskAvg pri il b

8 Xetra . . - . g price Wit Be None
displayed wrong in the Market Window.
In certain cases, surplus quantity will not show in the surplus

4 Xetra o . None
field in the Market Window.
In some cases, the order view does not provide information

5 Xetra . . None
about the EnteringBU and EnteringUser.

6 Xetra Information about currency is missing in the order view. None

7 Eurex & Xetra I.n the grder history window for the market orders, the limit None
field will be shown as blank.
It is no longer possible to enter transactions for option

8 Eurex . . . None
products via T7 Entry Service (TES) in the T7 trader GUI.
It may not be possible for a participant to enter an order in
instrument where settlement currency is different from price

9 Xetra . . None
currency, even though the settlement currency is assigned to
member.
T7 Cash: Order entry incorrectly rejected despite BU havin

10 Xetra y . yTe] P 9 None
a settlement currency assignment.
Order modification to BOC restriction is not rejected in the

11 Xetra ) None
auction phase.
Display quantity of ICEBERG order is incorrect durin

12 Xetra Pay q y 9 None

FREEZE AUCTION.

1.3 T7 Admin GUI (General)

Affected Market Known Limitation Comment /

Workaround

- Eurex & Xetra There are currently no known issues for the T7 Admin GUI. -

5
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1.4 T7 FIX Gateway

Affected Market Known Limitation Comment /

Workaround

There are currently no known issues for the T7 FIX
- Eurex & Xetra -
Gateway.

1.5 T7 Enhanced Trading Interface (ETI)

Affected Market Known Limitation Comment /

Workaround

SideLiquiditylnd in TradeBroadcast sometimes will show

1 Xetra L
value Auction instead of None.

None

In case cash instrument has different price and settlement
2 Xetra currency then in TradeBroadcast wrong price currency is None
shown in the currency field.

Non-persistent orders with trailing stop will be not deleted

3 Xetra . . None
during session loss.

4 Xetra Currently quote deletion request is not rejected in the IPO None
FREEZE and EXTENDED VOLA FREEZE phase.
Pri . i i

5 Xetra rlcg reasonabll'lty check for quote entry during the pre None
trading phase will be not supported.
It may not be possible for a participant to enter an order in
an instrument where the settlement currency is different

6 Xetra . . None
from price currency, even though settlement currency is
assigned to the participant.

rder entry incorrectly rej ite BU havin
- Xetra Order entry incorrectly rejected despite BU having a None

settlement currency assignment.
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Affected Market Known Limitation Comment /

Workaround

Order modification to BOC restriction is not rejected in the

8 Xetra )
auction phase.

None

1.6 T7 Market and Reference Data Interfaces

# Affected | Interface | Known Limitation Comment /
Workaround

Market

For certain instruments, the SecurityExchange Field
might be empty.

1 Xetra RDI/RDF None

Currently information about corporate action (e.g.
2 Xetra RDI dividend payment, capital adjustment) is not published None
via the RDI interface.

The reference price of the instrument is incorrectly
8 Xetra EOBI considered for showing daily high and daily low prices None
when the trade does not exist.

After reversal of the trade resulting from opening

4 Xetra EMDI . . . .
auction, the last auction price in EMDI is not cleared.

None

MDI, Display quantity of ICEBERG order is incorrect during

° Xetra EMDI  FREEZE AUCTION.

None

1.7 Reports and Files

# Affected Market Known Limitation Comment /

Workaround

There are currently no known issues relating to Reports
- Eurex & Xetra . y g P =
and Files.

1.8 T7 Market Signals

# Affected Market Known Limitation Comment /

Workaround

There are currently no known issues relating to Market
- Eurex & Xetra . =
Signals.
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2. Change log

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

Chapter Change

1.0 13. April 2017 Initial version




