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Processing of Reference Data by Trading Participants

Recommendations for 

implementation

• For reference purposes, please make 

use of the sample files provided on the 

Eurex and Xetra websites and have a 

look at the corresponding handbook. 

Please also use the corresponding 

circular 040/17 (MiFID II/MiFIR: 

Participant reference data and 

enhancement of order records) and the 

ETI and FIX manuals and specs

• The upload functionality for simulation 

has been available since 18 Sep 2017. 

The upload functionality for production 

will be available from 4 Dec 2017 

• Please upload only delta files on a daily 

basis

• Please make sure that the applications 

used for trading are in sync with the 

reference data uploaded

• Please note, that with go-live of T7 6.0, 

the Client ID needs to be flagged in 

case of trading on an A account. You 

can use a) dummy IDs until MiFID II is 

applied or b) directly apply real data

• Please make sure that responsibilities 

and processes are setup to verify the 

identifier mapping reports

• IDs that have been used for trading, but 

have not been uploaded, should be 

uploaded immediately once detected
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Upload initial 

reference data 

(Client ID, Algo ID)

2.

Upload delta 

reference data 

on a daily basis

(Client ID, Algo ID)

Member Section T7

Reference

Data

Database

4.

TR161 Identifier Mapping Status (Client ID)

TR160 Identifier Mapping Error (Client ID)

TR163 Algo HFT Status (Algo ID)

TR162 Algo HFT Error (Algo ID)

3.

Use IDs while trading 

via ETI, FIX or GUI

(Client ID, Algo ID)
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http://www.eurexchange.com/exchange-en/resources/regulations/eu-regulations/mifid-mifir
http://www.xetra.com/xetra-en/newsroom/current-regulatory-topics/mifid-two-and-mifir
http://www.eurexchange.com/blob/3174552/5970bc8a5076d825f0a459695a0c892c/data/Reporting-Manual---MiFID-II.pdf
https://www.eurexchange.com/blob/3006930/b55277aba14e44a4707de79dd8631ef3/data/er17040e.pdf
http://www.eurexchange.com/exchange-en/technology/t7/system-documentation/release6/Release-6.0/3088824?frag=3088826

