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1 List of Abbreviations

Please find a list of all the abbreviations used in the document. The first time an abbreviation is introduced in
the document it is written in brackets after the phrase.

BOC Book or Cancel Order

ETI Enhanced Trading Interface
FOK Fill or Kill

GDF Good for Day

GTC Good till Cancelled

GTD Good till Date

GTX Good till Crossing

HF High-frequency (session)
10C Immediate or Cancel Order
LF Low-frequency (session)
0oco One Cancels the Other Order
PS (GW) Partition specific (gateway)
SRQS - Xetra EnLight Selective Request for Quote Service
SMP Self Match Prevention

TES T7 Entry Service



Deutsche Borse Group's T7 Release 7.1 Deutsche Borse Group

Enhanced Trading Interface
Cash Message Reference Build 71.490.1.ga-71004090-14

2 Introduction

The Deutsche Borse Group’s T7 is the industry-leading, multi-asset trading platform of the Deutsche Borse
Group, its affiliates and partners.

The system has best-in-class performance and is scalable to support markets of any size. It can be customized
to support different types of markets.

The Enhanced Trading Interface (ETI) is the high performance interface designed for participants who require
the highest throughput and the lowest latency for their transactions. It supports both, cash and derivatives
markets.

The ETI Manual provides the description of the main concepts for all supported market types (cash and
derivatives).

The purpose of this document is to provide all message formats for the cash market part of ETI.

The chapter 3 Message Formats provides the detailed message formats and fields. An introduction to the XML
Interface Description and important message flows are provided in the appendix.

In addition to this document a corresponding XML representation and the schema files as well as C-Header
files are published.
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3 Message Formats

This chapter provides details on the administrative and application messages used by ETI. Information on data
types and the most important error codes are provided. Messages sent by participants not listed in this section
are rejected by the server via a Reject (3) message.

Each ETI message format has a unique binary message type identifier ( TemplatelD (28500)) and is based on a
standard FIX message.

The Interface version used by the participant needs to be provided during Session Logon in
DefaultCstmApplIVerlD (1408); the Session Logon Response will return the Interface Version, which the ETI
Gateway currently uses, in the same field.

The Interface Version will allow the participant to recognize that ETI has changed. The Build Number shows
to which ETI XML file, ETI XSD file, canned data, exchange software the ETI Manual belongs to.

3.1 Message Fragmentation

In case the complete data of a transaction does not fit into a single message, ET| automatically sends a
sequence of messages to the participant.

The field LastFragment (893) in the corresponding header structure indicates whether the current message is
the last fragment (part) of a sequence of messages belonging to one dedicated transaction or if the application
should wait for further messages in order to retrieve the full data set.

Another mechanism for message fragmentation that is used for inquiring reference data (session, user,
enrichment rules) bases on the LastEntityProcess (25035) field that is part of the requests and the responses.
In the first inquiry (request) LastEntityProcess (25035) must not be set. The application should continue
sending the inquiries using the LastEntityProcess (25035) from the recent response. A response with
LastEntityProcess (25035) not set indicates that no more data is available.
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3.2 Data Types

ETI supports the following data types:

ETI Data Type

signed int

unsigned int

Float

FloatDecimal4

Fixed String

Fixed String (O- terminable)

Variable String

Little endian byte order. Supported
are 1, 2, 4 and 8-byte, signed
integers two's complement
representation.

Little endian byte order. Supported
are 1, 2, 4 and 8-byte, unsigned
integers.

Encoded as 8-byte signed integer
(8 implicit decimals).

Encoded as 8-byte signed integer
(4 implicit decimals).

Length information specifies the
fixed size. Encoded as character
array. Completely filled with valid
characters (space padding if
required).

Length information specifies the
fixed size. Encoded as character
array optionally O-terminable
(minimum string size of 1). XML
file: attribute “isTerminable"” is set
to true. Padding after
0-terminator required up to fixed
size.

Length information specifies the
maximum possible size. Separate
counter field specifies the
transmitted string size. XML file:
attribute “variableSize" set to
true. The message is filled up to a
multiple of 8 bytes and truncated.

1 byte signed int: 0x80
2 byte signed int: 0x8000
4 byte signed int: 0x80000000

8 byte signed int:
0x8000000000000000
1 byte unsigned int: OxFF

2 byte unsigned int: OxFFFF
4 byte unsigned int: OXFFFFFFFF

8 byte unsigned int:
OxFFFFFFFFFFFFFFFF

0x8000000000000000

0x8000000000000000

0x00 at the first position

0x00 at the first position

0x00 at the first position (if the
field is not the last one of a
certain message) OR the
related counter field specifying the
transmitted string size is set to 0.
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ETI Data Type

This data type represents an
! S see 1 byte unsigned int and 2 byte

Counter unsigned integer as a counter for . i i
unsigned int respectively

arrays of variable size.

Date of Local Market (as opposed
to UTC) in YYYYMMDD 4 byte

unsigned binary format. Example:

date 10.09.2014 is represented by
a 4 byte unsigned integer number
20140910.

LocalMktDate see 4 byte unsigned int

Price in integer format including 8
PriceType decimals. For certain asset classes, see 8 byte signed int
prices may have negative values.

Quantity in integer format

t byte si d int
sy including 4 decimals. see 8 byte signed in
Message sequence number in 8 . .
N
SeqNum byte unsigned binary format. see 8 byte unsigned int
Date and time, in UTC,
) represented as nanoseconds past : :
TCT t byt d int
UTCTimestamp the UNIX epoch (00:00:00 UTC ¢ 8 byte unsigned in
on 1 January 1970).
char String of length 1. 0x00

Byte array where each byte has a
value from 0 to 255. The length
Data information specifies the fixed size. Each byte filled with 0x00.
Encoded as byte array. Byte array
is always filled completely.

3.3 Error Codes

All rejections and errors on an application and session level are communicated via the FIX standard Reject (3)
message; except for Mass Quote Response.

The error code will be provided in field SessionRejectReason (373), the error text in field VarText (30355).
ETI offers detailed error description in the error text, only for selected errors unique error codes are available.

ETI will provide the following dedicated error codes, which the participant application may interpret for
automated processing:

SessionRejectReason (373)

100 Reject due to exceeded throttle limit.
101 Stale request was not forwarded to T7.
102 Service temporarily not available.
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SessionRejectReason (373)

103 Service not available.

211 User already logged in.

216 Gateway is standby.

217 Session login limit reached.

223 User entitlement data timeout.

204 Session limit reached (per PS Gateway and Business
Unit).

225 User login tries (per time interval) reached.

226 Limit of outftanding session /user logins reached (per
Business Unit).

27 Limit of outstanding session/user logins reached (per
session).

10000 Order not found.

10001 Price reasonability check failed.

10002 Client order ID not unique.

10003 Quote activation in progress.

10004 Pre-trade risk limit for open orders on Business Unit level
exceeded.

10005 Pre-trade risk limit for open orders on session level
exceeded.

10006 Stop buy price not reasonable.

10007 Stop sell price not reasonable.

10008 GFD order is not executable on current business day.

10009 Execution restriction and instrument state mismatch.

10011 Order maintenance not allowed in current state.

4 Overview of Supported Message Types

The following message formats are based on:
» Interface Version: 7.1
» Build Number: 71.490.1.ga-71004090-14

Additionally, ETI clients implementing interface version '7.0" will be supported. Please refer to
chapter Change Log for details regarding interface changes between the ETI version '7.0" and
7.1

10
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4.1 Session Layer

ETI Message TemplatelD Sender FIX Message MsgType
(28500) (35)
Session Logon 10000 Participant Logon A
Session Logon Response 10001 ETI Gateway |Logon A
Session Logout 10002 Participant Logout 5
Session Logout Response 10003 ETI Gateway |Logout 5
Session Logout Notification 10012 ETI Gateway |Logout 5
Heartbeat 10011 Participant Heartbeat 0
Heartbeat Notification 10023 ETI Gateway |Heartbeat 0
Legal Notification 10037 ETI Gateway |UserNotification CB
User Logon 10018 Participant UserRequest BE
User Logon Response 10019 ETI Gateway |UserResponse BF
User Logout 10029 Participant UserRequest BE
User Logout Response 10024 ETI Gateway |UserResponse BF
User Logout Notification 10043 ETI Gateway |Logout 5
Throttle Update Notification 10028 ETI Gateway |UserNotification CB
Subscribe 10025 Participant ApplicationMessageRequest BW
Subscribe Response 10005 ETI Gateway 2E|i)llcat|onMessageRequest— BX
Unsubscribe 10006 Participant ApplicationMessageRequest BW
Unsubscribe Response 10007 ETI Gateway QE:hcatlonMessageRequest— BX
Retransmit 10008 Participant ApplicationMessageRequest BW
Retransmit Response 10009 ETI Gateway ﬁzyzllcatlonMessageRequest— BX
Retransmit (Order/Quote 10026 Participant ApplicationMessageRequest BW
Event)
Retransmit Response 10027 ETI Gateway ApplicationMessageRequest- BX
(Order/Quote Event) Ack
Reject 10010 ETI Gateway |Reject 3
Session List Inquire 10035 Participant SessionDetailsListRequest us
Session List Inquire Response 10036 ETI Gateway |SessionDetailsListResponse U6
Trade Enrichment List Inquire 10040 Participant TradeEnrichmentListRequest u7
Trade Enrichment List Inquire 10041 ETI Gateway |TradeEnrichmentListReport U9
Response
User List Inquire 10038 Participant PartyDetailListRequest CF
User List Inquire Response 10039 ETI Gateway |PartyDetailListReport CG

4.2 Order Handling

11
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ETI Message

TemplatelD Sender

FIX Message

MsgType

(28500)

(€

New Order Single 10100 Participant NewOrderSingle D
New Order Single (short
ew Order Single (shor 10125 Participant NewOrderSingle D
layout)
New Order R
ew Urder Tesponse 10101 ETI Gateway |ExecutionReport 8
(Standard Order)
New Order R L
ew Order Response (Lean 10102 ETI Gateway |ExecutionReport 8
Order)
Immediate Execution Response 10103 ETI Gateway |ExecutionReport
Book Order Execution 10104 ETI Gateway |ExecutionReport
Replace Order Single 10106 Participant OrderCancelReplaceRequest
Replace Order Single (short
eplace Order Single (shor 10126 Participant OrderCancelReplaceRequest G
layout)
Replace Order R
eplace Lrder mesponse 10107 ETI Gateway |ExecutionReport 8
(Standard Order)
Replace Order R L
eplace Order Response (Lean 10108 ETI Gateway |ExecutionReport 8
Order)
Cancel Order Single 10109 Participant OrderCancelRequest F
C | Order R
ancel Lorder response 10110 ETI Gateway |ExecutionReport 8
(Standard Order)
Cancel Order Response (Lea
n reer ponse (Lean 10111 ETI Gateway |ExecutionReport 8
Order)
Cancel Order Notification 10112 ETI Gateway |ExecutionReport 8
Order Mass Cancellation o )
10120 Participant OrderMassActionRequest CA
Request
Order Mass Cancellation
10121 ETI Gateway |OrderMassActionReport BZ
Response
Order Mass C llati
raer iass ar.lce ation 10124 ETI Gateway |OrderMassActionReport BZ
Response No Hits
Order Mass Cancellation
' r ) ! 10122 ETI Gateway |OrderMassActionReport BZ
Notification
Trailing Stop Order Update
' I_I_ng ] prder ¥p 10127 ETI Gateway |ExecutionReport 8
Notification
Extended Order Information 10117 ETI Gateway |ExecutionReport
Extended Deletion Report 10128 ETI Gateway |ExecutionReport
4.3 Best Quote Handling
ETI Message TemplatelD Sender FIX Message MsgType
(28500) (35)
BEST Quote Request 10412 Participant Quote S
BEST Quote Response 10413 ETI Gateway |QuoteAck Ccw

12
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ETI Message

TemplatelD Sender

FIX Message

MsgType

BEST Quote Execution

(28500)

(€

o 10414 ETI Gateway |QuoteExecutionReport uUs
Notification
4.4 Quote Handling
ETI Message TemplatelD Sender FIX Message MsgType
(28500) (35)
Mass Quote 10405 Participant MassQuote i
Request For Quote Notification 10415 ETI Gateway |QuoteRequest R
Mass Quote Response 10406 ETI Gateway |MassQuoteAcknowledgement b
Quote Execution Notification 10407 ETI Gateway |QuoteExecutionReport us
ote Mass Cancellation
Qu ! 10408 Participant OrderMassActionRequest CA
Request
ote Mass Cancellation
Qu I 10409 ETI Gateway |OrderMassActionReport BZ
Response
ote Mass Cancellatio
Qu o " on 10410 ETI Gateway |OrderMassActionReport BZ
Notification
Quote Activation Request 10403 Participant OrderMassActionRequest CA
Quote Activation Response 10404 ETI Gateway |OrderMassActionReport BZ
Quote Activation Notification 10411 ETI Gateway |OrderMassActionReport BZ
4.5 Quote and Cross Request
ETI Message TemplatelD Sender FIX Message MsgType
(28500) (35)
Quote Request 10401 Participant QuoteRequest R
Quote Request Response 10402 ETI Gateway |RequestAcknowledge Ul
Cross Request Response 10119 ETI Gateway |RequestAcknowledge Ul
Cross Request 10118 Participant CrossRequest DS
4.6 Issuer Model
ETI Message TemplatelD Sender FIX Message MsgType
(28500) (35)
" . MarketDataSnapshotFull-
Issuer Specific Information 10316 ETI Gateway W
Refresh
| S ity State Ch S ityStatusDefinition-
ssuer Security State Change 10314 Participant ecurityStatusDefinition U27
Request Request
Issuer Security State Change
! urty & 10315 ETI Gateway |SecurityStatus f

Response
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4.7 Selective Request for Quote Service

ETI Message TemplatelD Sender FIX Message MsgType
(28500) (35)
Xetra EnLight Open
€ ra. n- '® P 10800 Participant QuoteRequest R
Negotiation Request
Xetra EnLight Quote Response 10803 ETI Gateway |QuoteAck CwW
XetraEnLight Open
Negotiation Notification for 10810 ETI Gateway |QuoteStatusReport Al
Requester
XetraEnLight Open
Negotiation Notification for 10811 ETI Gateway |QuoteStatusReport Al
Respondent
Xetra EnLight Ent ti
etra Entig nter Quoting 10817 Participant MassQuoteAcknowledgement b
Status Request
Xetra EnLight Ente ote
etra Entig nter Qu 10802 Participant QuoteRequest R
Request
Xetra EnLight Hit Quote
etra Entig ft Qu 10804 Participant QuoteResponse Al
Request
Xetra EnLight t
¢ ra' nlight Quote 10807 ETI Gateway |Quote S
Notification for Responder
XetraEnLight t
etratntig Quote 10816  |ETI Gateway |Quote S
Notification for Requester
Xetra EnLight Deal Response 10805 ETI Gateway |QuoteAck CW
XetraEnLight Create Deal
y ra " .|g 10808 ETI Gateway |TradeCaptureReport AE
Notification
Xetra EnLight Update
€ ra- n- '8 P 10801 Participant QuoteRequest R
Negotiation Request
XetraEnLight Negotiatio
¢ ra " -|g egotiation 10812 ETI Gateway |QuoteStatusReport Al
Notification for Requester
XetraEnLight Negotiati
€ ra' -8 egotiation 10813 ETI Gateway |QuoteStatusReport Al
Notification for Respondent
XetraEnLight Negotiati
etratn |g. : fago aten 10815 ETI Gateway |QuoteStatusReport Al
Status Notification
XetraEnLight Stat
€ ra " .|g atus 10814 ETI Gateway |QuoteStatusReport Al
Notification
4.8 TES Trading
ETI Message TemplatelD Sender FIX Message MsgType
(28500) (35)
Enter TES Trade Request 10600 Participant TradeCaptureReport AE
TES Response 10611 ETI Gateway |TradeCaptureReportAck AR
TES Status Broadcast 10615 ETI Gateway | TradingSessionStatus h
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ETI Message

TemplatelD Sender

FIX Message

MsgType

(28500)

(€

TES Broadcast 10604 ETI Gateway |TradeCaptureReport AE
Modify TES Trade Request 10601 Participant TradeCaptureReport AE
Delete TES Trade Request 10602 Participant TradeCaptureReport AE
Delete TES Trade Broadcast 10606 ETI Gateway |TradeCaptureReport AE
Approve TES Trade Request 10603 Participant TradeCaptureReport AE
Approve TES Trade Broadcast 10607 ETI Gateway |TradeCaptureReport AE
TES Execution Broadcast 10610 ETI Gateway |TradeCaptureReport AE
TES Trade Broadcast 10614 ETI Gateway |TradeCaptureReport AE
4.9 Other
ETI Message TemplatelD Sender FIX Message MsgType
(28500) (35)
Party Action Report 10042 ETI Gateway |PartyActionReport DI
Trade Notification 10500 ETI Gateway |TradeCaptureReport AE
Trade Notification Status 10501 ETI Gateway | TradingSessionStatus h
Service Availability 10030 ETI Gateway |UserNotification CB
Service Availability Market 10044 ETI Gateway |UserNotification CB
News 10031 ETI Gateway |News B
Entitlement Notification 10034 |ETI Gateway | ro/EntitlementsUpdate- cz
Report
Trading Session Event 10307 ETI Gateway | TradingSessionStatus h
Mass Cancellation Event 10308 ETI Gateway |OrderMassActionReport BZ
Gap Fill 10032 ETI Gateway |ApplicationMessageReport BY
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5 Session Layer

5.1 Session Logon

This message must be the first message sent by the participant to the assigned gateway
authenticating the T7 ETI session. Password change is not supported. For more details, please
refer to the ETIl Manual, chapters Session Authentication and Logon.

Session Logon

l

Session Logon Response

g Field Name Req’'d Len O Data Type Descriptio
<MessageHeaderIn>
9| BodylLen Y 4 0 unsigned int | Number of bytes for the message, in-
cluding this field.
28500 | TemplatelD Y 2 4 unsigned int | Unique identifier for a T7 ETI mes-
sage layout. Value: 10000 (Logon,
MsgType = A)
25028 | NetworkMsgID U 8 6 Fixed String | not used
39020 | Pad2 U 2 14 Fixed String |not used
<RequestHeader>
34| MsgSeqNum Y 4 | 16 unsigned int | Must be set to 1.
50 | SenderSublD U 4 20 unsigned int | not used
<Message Body>
108 | HeartBtInt N 4 24 unsigned int | Heartbeat interval in milliseconds.
See also the ETI Manual, chapter
Heartbeat.
20055 | PartylDSessionlD Y 4 28 unsigned int | Session ID.
1408 DefaultCstmApplVer- Y 30 | 32 Fixed String Indicates the ETI interface version the
ID (0-terminable) | participant application uses.The inter-
face version can be found in XML and
C-Header files.
Valid characters: \x20,\x22-\x7B,
\x7D,\x7E
554 | Password Y 32 | 62 | Fixed String Password.

(O-terminable) |Valid characters: 0-9,A-Z,a-z,\x21,
\x23,\x24,\x25,\x26,\x2A,\x2B,
\x2D,\x2F,\x3D,\x40,\x5F
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Tag‘ Field Name ‘ Req’'d Len ‘ (0]33 ‘ Data Type Description
25012 | ApplUsageOrders Y 1 94 char Participant application: type of order
processing.

Value | Description
A| Automated
M | Manual
Both (Automated and Man-

B
ual)

N [ None

25013 | ApplUsageQuotes Y 1 95 char Participant application: type of quote

processing.

Value | Description
A | Automated
M | Manual
Both (Automated and Man-
ual)
N | None

B

25014 | OrderRoutinglndicator | Y 1 96 char Indicates if the participant application
is an order routing system.

Value | Description
Y | Yes
N | No

1600 | FIXEngineName N 30 | 97 | Fixed String | Provides the name of the infras-
(0O-terminable) |tructure component being used for
session level communication.Normally
this would be the FIX Engine or FIX
Gateway product name.

Valid characters: \x20,\x22-\x7B,
\x7D,\x7E

1601 | FIXEngineVersion N 30 | 127 | Fixed String | Provides the version of the FIX infras-
(O-terminable) |tructure component.

Valid characters: \x20,\x22-\x7B,

\x7D,\x7E
1602 | FIXEngineVendor N 30 | 157 | Fixed String | Provides the name of the vendor pro-
(0-terminable) |viding the FIX infrastructure compo-
nent.
Valid characters: \x20,\x22-\x7B,
\x7D,\x7E
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Tag‘ Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description

ApplicationSystem-

1603 Y 30 | 187 | Fixed String Provides the name of the applica-

Name (0O-terminable) |tion system being used to generate
T7 ETI application messages. This will
normally be a trading system, OMS,
or EMS.

Valid characters:  \x20,\x22-\x7B,

\x7D,\x7E

ApplicationSystem-

1604 Y 30 | 217 | Fixed String Provides the version of the application

Versi
ersion (O-terminable) |system being used to initiate T7 ETI
application messages.

Valid characters:  \x20,\x22-\x7B,

\x7D,\x7E

ApplicationSystem-

1605 Y 30 | 247 | Fixed String Provides the vendor of the applica-
Vendor (0O-terminable) |tion system as the 5-letter EUREX/-
XETRA Member ID.
Valid characters:  \x20,\x22-\x7B,
\x7D,\x7E
39030 | Pad3 U 3 | 277 Fixed String |not used
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5.2 Session Logon Response

This message confirms the Session Logon request. For more details, please refer to the ETI
Manual, chapters Session Authentication and Logon.

Tag | Field Name ‘Req'd Len ‘ Ofs ‘ Data Type Description
<MessageHeaderOut>
9| BodyLen Y 4 0 unsigned int | Number of bytes for the message, in-
cluding this field.

28500 | TemplatelD Y 2 4 unsigned int | Unique identifier for a T7 ETI mes-
sage layout. Value: 10001 (Logon,
MsgType = A)

39020 | Pad2 U 2 6 Fixed String |not used

<ResponseHeader>

5979 | RequestTime Y 8 8 | UTCTimestamp | Gateway request in timestamp.

52| SendingTime Y 16 | UTCTimestamp | Gateway response out timestamp.

34 | MsgSeqNum Y 4 24 unsigned int | Message sequence number used by the
participant for requests sent to the
gateway.

39040 | Pad4 U 4 28 Fixed String |not used

<Message Body>

1614 | ThrottleTimelnterval Y 8 32 signed int Throttle time interval in number of
milliseconds; applicable for transac-
tion limit.

1613 | ThrottleNoMsgs Y 4 40 unsigned int | Transaction limit per ThrottleTime-
Interval (1614). If set to 0, throttling
will be switched off.

25002 'I'.hrtl)ttIeDisconnect— Y 4 44 unsigned int | Disconnect limit: maximum number

Limit of sequential message rejects due to
throttle violation allowed by the T7
ETI
108 | HeartBtInt Y 4 48 unsigned int | Heartbeat interval in milliseconds.
See also the ETI Manual, chapter
Heartbeat.

25004 | SessionlnstancelD Y 4 52 unsigned int | Unique ID for the session instance as-
signed by the T7 system during ses-
sion logon; to be communicated to
helpdesk for troubleshooting.
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Tag‘ Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description
1301 | MarketID Y 2 56 unsigned int | Market ID.

Value | Description
XETR
XVIE
XMAL
XBUL
XBUD
XLJU
10| XPRA
11| XZAG

More values

OO0 N|lO| | W

339 | TradSesMode Y 1 58 unsigned int | Trading session mode.

Value | Description

1| Development

Simulation

Production

2
3
4| Acceptance
5

Disaster Recovery

DefaultCstmApplVer-
ID

1408 Y 30 | 59 | Fixed String Indicates the T7 ETI interface version
(0-terminable) |the ETI gateway software uses.
Valid characters: \x20,\x22-\x7B,

\x7D,\x7E

DefaultCstmApplVer-

28763 Y 5 89 Fixed String | ETI subversion. Identifies ET| changes
SublD - .
within one ETI version.
Value | Description
C0003 | Cash subversion
39020 | Pad?2 u 2 94 Fixed String | not used
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5.3 Session Logout

Session Logout request. For more details, please refer to the ET| Manual, chapter Logout.

Session Logout

l

Session Logout Response

g eld ame Req'd e O Da ) De ptio
<MessageHeaderIn>
9| BodylLen Y 4 0 unsigned int | Number of bytes for the message, in-
cluding this field.
28500 | TemplatelD Y 2 4 unsigned int | Unique identifier for a T7 ETI mes-
sage layout. Value: 10002 (Logout,
MsgType = 5)
25028 | NetworkMsgID U 8 6 Fixed String | not used
39020 | Pad2 u 2 14 Fixed String |not used
<RequestHeader>
34 | MsgSeqNum Y 4 16 unsigned int | Message sequence number used by the
participant for requests sent to the
gateway.
50 | SenderSubID u 4 20 unsigned int | not used
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5.4 Session Logout Response

This message confirms the Session Logout request. For more details, please refer to the ETI
Manual, chapter Logout.

Tag Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description
<MessageHeaderOut>
9| BodyLen Y 4 0 unsigned int | Number of bytes for the message, in-
cluding this field.
28500 | TemplatelD Y 2 4 unsigned int | Unique identifier for a T7 ETIl mes-
sage layout. Value: 10003 (Logout,
MsgType = 5)
39020 | Pad2 U 2 6 Fixed String |not used
<ResponseHeader>
5979 | RequestTime Y 8 | UTCTimestamp | Gateway request in timestamp.

52| SendingTime Y 16 | UTCTimestamp | Gateway response out timestamp.

34 | MsgSeqNum Y 4 24 unsigned int | Message sequence number used by the
participant for requests sent to the
gateway.

39040 | Pad4 U 4 28 Fixed String |not used
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5.5 Session Logout Notification

The Session Logout Notification message is used to inform about an unsolicited session logout
triggered by the operator of the T7 system or by the T7 system itself. For more details, please
refer to the ETl Manual, chapter Logout.

Tag‘ Field Name ‘Req’d Len ‘ (0]33 ‘ Data Type Description
<MessageHeaderOut>
9| BodyLen Y 4 0 unsigned int | Number of bytes for the message, in-
cluding this field.
28500 | TemplatelD Y 2 4 unsigned int | Unique identifier for a T7 ETI mes-
sage layout. Value: 10012 (Logout,
MsgType = 5)
39020 | Pad2 U 2 6 Fixed String |not used
<NotifHeader>
52| SendingTime ‘ Y ‘ 8 ‘ 8 ‘ UTCTimestamp ‘ Gateway response out timestamp.
<Message Body>
30354 | VarTextLen Y 2 16 Counter Number of used bytes for field VarText
(30355).
39060 | Pad6 u 6 18 Fixed String |not used
30355 | VarText Y |2000| 24 | Variable String | Error text.
Valid characters: \x09,\x0A,\x0D,
\x20-\x7B,\x7D,\x7E
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5.6 Heartbeat

The Heartbeat message is used by the T7 ETI gateway to monitor the status of the
communication link to the ETI client during periods of inactivity. For more details, please refer
to the ETI Manual, chapter Heartbeat.

Tag‘ Field Name ‘ Req’'d Len ‘ (0]33 ‘ Data Type Description
<MessageHeaderIn>
9| BodyLen Y 4 0 unsigned int | Number of bytes for the message, in-

cluding this field.

28500 | TemplatelD Y 2 4 unsigned int | Unique identifier for a T7 ETIl mes-
sage layout. Value: 10011 (Heartbeat,
MsgType = 0)

25028 | NetworkMsglID u 8 6 Fixed String | not used

39020 | Pad2 U 2 14 Fixed String |not used
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5.7 Heartbeat Notification

The Heartbeat notification may be used by the ETI client to monitor the status of the
communication link to the T7 ETI gateway during periods of inactivity. For more details,
please refer to the ETI Manual, chapter Heartbeat.

Tag‘ Field Name ‘Req’d Len ‘ (0]33 ‘ Data Type Description
<MessageHeaderOut>
9| BodyLen Y 4 0 unsigned int | Number of bytes for the message, in-
cluding this field.
28500 | TemplatelD Y 2 4 unsigned int | Unique identifier for a T7 ETIl mes-
sage layout. Value: 10023 (Heartbeat,
MsgType = 0)
39020 | Pad2 U 2 6 Fixed String |not used
<NotifHeader>
52| SendingTime ‘ Y ‘ 8 ‘ 8 ‘ UTCTimestamp | Gateway response out timestamp.
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5.8 Legal Notification

This message informs about the suspension from trading. For more details, please refer to the
ETI Manual, chapter Risk Control.

Tag | Field Name ‘Req'd Len ‘ Ofs ‘ Data Type Description
<MessageHeaderOut>
9| BodyLen Y 0 unsigned int | Number of bytes for the message, in-
cluding this field.
28500 | TemplatelD Y 4 unsigned int | Unique identifier for a T7 ETI mes-
sage layout. Value: 10037 (User-
Notification, MsgType = CB)
39020 | Pad2 U 6 Fixed String |not used
<RBCHeader>
52| SendingTime Y 8 | UTCTimestamp | Gateway response out timestamp.
1181 | ApplSegNum Y 16 unsigned int | Application sequence number as-
signed to a non-order related T7 ETI
data stream.
28727 | ApplSublD U 24 unsigned int | not used
5948 | PartitionlD Y 28 unsigned int | Grouping of T7 products.
Belongs to the scope of Service Avail-
ability and Retransmit requests.
1352 | ApplResendFlag Y 30 unsigned int | Indicates a retransmission message.
Value | Description
0| False
1| True
1180 | ApplID Y 31 unsigned int | Identifier for an ETI data stream.
Value | Description
6 | Risk Control
893 | LastFragment Y 32 unsigned int | Indicates whether this message is the
last fragment (part) of a sequence of
messages belonging to one dedicated
transaction.
Value | Description
1| Last Message
39070 | Pad7 u 33 Fixed String |not used
<Message Body>
60 | TransactTime Y 40 | UTCTimestamp | Transaction timestamp.
30354 | VarTextLen Y 48 Counter Number of used bytes for field VarText
(30355).
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Tag‘ Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description
926 | UserStatus Y 1 50 unsigned int | The status of the User

Value | Description

10 Admission to trading sus-
pended

11 | Suspension revoked

c
(6]

39050 | Pad5 51 Fixed String | not used

30355 | VarText Y |2000| 56 | Variable String | Error text.

Valid characters: \x09,\x0A,\x0D,
\x20-\x7B,\x7D,\x7E
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5.9 User Logon

Each user needs to logon to T7 via the User Logon message. For more details, please refer to
the ETI Manual, chapter User Authentication.

User Logon

l

User Logon Response

Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description
<MessageHeaderln>
9| BodylLen Y 4 0 unsigned int | Number of bytes for the message, in-
cluding this field.
28500 | TemplatelD Y 2 4 unsigned int | Unique identifier for a T7 ETIl mes-
sage layout. Value: 10018 (User-
Request, MsgType = BE)
25028 | NetworkMsgID U 6 Fixed String | not used
39020 | Pad?2 u 14 Fixed String | not used
<RequestHeader>
34 | MsgSeqNum Y 4 16 unsigned int | Message sequence number used by the
participant for requests sent to the
gateway.
50 | SenderSubID U 4 20 unsigned int | not used
<Message Body>
553 | Username Y 4 24 unsigned int | User ID.
554 | Password Y 32 | 28 | Fixed String | Password.
(0O-terminable) |Valid characters: 0-9,A-Z,a-z,\x21,
\x23,\x24,\x25,\x26,\x2A,\x2B,
\x2D,\x2F,\x3D,\x40,\x5F
39040 | Pad4 U 4 60 Fixed String |not used

28




Deutsche Borse Group's T7 Release 7.1 Deutsche Borse Group
Enhanced Trading Interface
Cash Message Reference Build 71.490.1.ga-71004090-14

5.10 User Logon Response

The User Logon Response message is used to confirm a user logon. For more details, please
refer to the ETI Manual, chapter User Authentication.

Tag‘ Field Name ‘Req'd Len ‘ Ofs ‘ Data Type Description
<MessageHeaderOut>
9| BodyLen Y 4 0 unsigned int | Number of bytes for the message, in-
cluding this field.
28500 | TemplatelD Y 2 4 unsigned int | Unique identifier for a T7 ETI mes-
sage layout. Value: 10019 (User-
Response, MsgType = BF)
39020 | Pad2 U 2 6 Fixed String |not used
<ResponseHeader>
5979 | RequestTime Y 8 | UTCTimestamp | Gateway request in timestamp.

52| SendingTime Y 16 | UTCTimestamp | Gateway response out timestamp.

34 | MsgSeqNum Y 4 24 unsigned int | Message sequence number used by the
participant for requests sent to the
gateway.

39040 | Pad4 U 4 | 28 Fixed String | not used
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5.11 User Logout

Each user may logout from T7 via the User Logout message.

User Logout

l

User Logout Response

g eld ame Req'd e O Da ) De ptio
<MessageHeaderIn>
9| BodylLen Y 4 0 unsigned int | Number of bytes for the message, in-
cluding this field.
28500 | TemplatelD Y 2 4 unsigned int | Unique identifier for a T7 ETI mes-
sage layout. Value: 10029 (User-
Request, MsgType = BE)
25028 | NetworkMsgID U 8 6 Fixed String | not used
39020 | Pad2 u 2 14 Fixed String |not used
<RequestHeader>
34 | MsgSeqNum Y 4 16 unsigned int | Message sequence number used by the
participant for requests sent to the
gateway.
50 | SenderSubID u 4 20 unsigned int | not used
<Message Body>
553 | Username Y 4 24 unsigned int | User ID.
39040 | Pad4 U 4 28 Fixed String |not used
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5.12 User Logout Response

The User Logout Response message is used to confirm a user logout.

Tag‘ Field Name ‘ Req’'d Len ‘ (0]33 ‘ Data Type Description
<MessageHeaderOut>
9 |BodyLen Y 4 0 unsigned int | Number of bytes for the message, in-
cluding this field.
28500 | TemplatelD Y 2 4 unsigned int | Unique identifier for a T7 ETI mes-
sage layout. Value: 10024 (User-
Response, MsgType = BF)
39020 | Pad2 u 2 6 Fixed String | not used
<ResponseHeader>
5979 | RequestTime Y 8 8 | UTCTimestamp | Gateway request in timestamp.

52| SendingTime Y 16 | UTCTimestamp | Gateway response out timestamp.

34 | MsgSeqNum Y 4 24 unsigned int | Message sequence number used by the
participant for requests sent to the
gateway.

39040 | Pad4 U 4 28 Fixed String |not used
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5.13 User Logout Notification

The User Logout Notification message is used to confirm the forced logout of a user from the
session that receives the message. The logout is performed by the exchange on behalf of the
participant’s request (for example via telephone).

Tag‘ Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description
<MessageHeaderOut>
9| BodylLen Y 4 0 unsigned int | Number of bytes for the message, in-
cluding this field.
28500 | TemplatelD Y 2 4 unsigned int | Unique identifier for a T7 ETI mes-
sage layout. Value: 10043 (Logout,
MsgType = 5)
39020 | Pad2 U 2 6 Fixed String |not used
<NotifHeader>
52| SendingTime ‘ Y ‘ 8 ‘ 8 ‘UTCTimestamp Gateway response out timestamp.
<Message Body>
926 | UserStatus Y 1 16 unsigned int | The status of the User
Value | Description
7 Forced user logout by ex-
change
39030 | Pad3 u 17 Fixed String |not used
553 | Username Y 20 unsigned int | User ID.
30354 | VarTextLen Y 2 24 Counter Number of used bytes for field VarText
(30355).
39060 | Pad6 u 6 26 Fixed String | not used
30355 | VarText Y [2000| 32 | Variable String |Error text.
Valid characters:  \x09,\x0A,\x0D,
\x20-\x7B,\x7D,\x7E
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5.14 Throttle Update Notification

This message informs about throttle parameters that have been updated intraday.

Tag‘ Field Name Len ‘ (0]33 ‘ Data Type Description
<MessageHeaderOut>
9 |BodyLen 4 0 unsigned int | Number of bytes for the message, in-
cluding this field.
28500 | TemplatelD 2 4 unsigned int | Unique identifier for a T7 ETI mes-
sage layout. Value: 10028 (User-
Notification, MsgType = CB)
39020 | Pad2 2 6 Fixed String | not used
<NotifHeader>
52| SendingTime 8 ‘ 8 ‘UTCTimestamp Gateway response out timestamp.
<Message Body>

1614 | ThrottleTimelnterval 8 16 signed int Throttle time interval in number of
milliseconds; applicable for transac-
tion limit.

1613 | ThrottleNoMsgs 4 24 unsigned int | Transaction limit per ThrottleTime-
Interval (1614). If set to O, throttling
will be switched off.

25002 T.hr?ttIeDisconnect— 4 28 unsigned int | Disconnect limit: maximum number
Limit of sequential message rejects due to
throttle violation allowed by the T7

ETI.
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5.15 Subscribe

This message is used to subscribe to a T7 ETI broadcast. Multiple subscriptions to the same
pair of RefApplld (1355) and SubscriptionScope (25001) are not allowed. For more details,
please refer to the ETI Manual, chapter Broadcast.

Service Availability

Service Availability (Service Availability)

Service Availability Market
(Service Availability Market)

Service Availability Market
News

(News)
Order Mass Cancellation Notification

News (Listener Data)

Extended Order Information

(Listener Data)

Subscribe — Subscribe Response —— Listener Data Stream ——»

\

Cancel Order Notification
(Listener Data)

Mass Cancellation Event
(Listener Data)

Trading Session Event
(Listener Data)

/
/

. Trade Notification
Trade Broadcast > (Trade)

/

Trade Notification Status
(Trade)

TES Trade Broadcast
_ >
TES Trade Broadcast (TES_Trade)

\

TES Status Broadcast
(TES_Trade)

TES Broadcast
(TES_Maintenance)

/;ete TES Trade Broadcast
(TES_Maintenance)

—
TES Maintenance Broadcast
~ > Approve TES Trade Broadcast
(TES_Maintenance)

TES Execution Broadcast
(TES_Maintenance)

TES Status Broadcast
(TES_Maintenance)

ag Field Name Req’d| Len | O Data Type Descriptio
<MessageHeaderIn>
9| BodylLen Y 4 0 unsigned int | Number of bytes for the message, in-
cluding this field.
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Tag‘ Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description
28500 | TemplatelD Y 2 4 unsigned int | Unique identifier for a T7 ETI
message layout. Value: 10025
(ApplicationMessageRequest, ~ Msg-
Type = BW)
25028 | NetworkMsglID u 8 6 Fixed String | not used
39020 | Pad2 U 2 14 Fixed String |not used
<RequestHeader>
34 | MsgSegqNum Y 4 16 unsigned int | Message sequence number used by the
participant for requests sent to the
gateway.
50 | SenderSublD u 4 20 unsigned int | not used
<Message Body>
25001 | SubscriptionScope N 4 | 24 unsigned int | For filter criteria for broadcast sub-
scription see the ETI Manual, chapter
Broadcast.
1355 | RefApplID Y 1 28 unsigned int | Application identifier of a T7 ET| data
stream.
Value | Description
1| Trade
2| News
3| Service Availability
5| Listener Data
7| TES Maintenance
8| TES Trade
9| SRQS Maintenance
10| Service Availability Market
39030 | Pad3 U 3 29 Fixed String | not used
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5.16 Subscribe Response

The Subscribe Broadcast Response message is used to confirm the broadcast subscription. For
more details, please refer to the ETI Manual, chapter Broadcast.

Tag‘ Field Name ‘Req'd Len ‘ Ofs ‘ Data Type Description
<MessageHeaderOut>
9| BodyLen Y 4 0 unsigned int | Number of bytes for the message, in-
cluding this field.
28500 | TemplatelD Y 2 4 unsigned int | Unique identifier for a T7 ETI
message layout. Value: 10005
(ApplicationMessageRequestAck,
MsgType = BX)
39020 | Pad2 U 2 6 Fixed String |not used
<ResponseHeader>
5979 | RequestTime Y 8 | UTCTimestamp | Gateway request in timestamp.

52| SendingTime Y 16 | UTCTimestamp | Gateway response out timestamp.

34 | MsgSegqNum Y 4 24 unsigned int | Message sequence number used by the
participant for requests sent to the
gateway.

39040 | Pad4 u 4 28 Fixed String | not used
<Message Body>
28727 | ApplSublD Y 4 32 unsigned int | Unique ID assigned by the T7 system
during broadcast subscription in order
to link broadcasts to the related sub-
scription.
39040 | Pad4 U 4 36 Fixed String | not used
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5.17 Unsubscribe

This message is used to revoke a broadcast subscription.

Unsubscribe

l

Unsubscribe Response

g eld ame Req O Da ) De ptio
<MessageHeaderIn>
9| BodylLen Y 0 unsigned int | Number of bytes for the message, in-
cluding this field.
28500 | TemplatelD Y 4 unsigned int | Unique identifier for a T7 ETI
message  layout.  Value: 10006
(ApplicationMessageRequest, ~ Msg-
Type = BW)
25028 | NetworkMsgID U 6 Fixed String | not used
39020 | Pad2 u 14 Fixed String | not used
<RequestHeader>
34 | MsgSeqNum Y 16 unsigned int | Message sequence number used by the
participant for requests sent to the
gateway.
50 | SenderSublD U 20 unsigned int | not used
<Message Body>
28728 | RefApplSublD Y 24 unsigned int | Unique ID for the subscription in-
stance assigned by the T7 system dur-
ing broadcast subscription.
39040 | Pad4 u 28 Fixed String | not used
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5.18 Unsubscribe Response

The Unsubscribe Broadcast Response message is used to confirm the revocation of a
broadcast subscription.

Tag‘ Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description
<MessageHeaderOut>
9| BodyLen Y 4 0 unsigned int | Number of bytes for the message, in-
cluding this field.
28500 | TemplatelD Y 2 4 unsigned int | Unique identifier for a T7 ETI
message layout. Value: 10007
(ApplicationMessageRequestAck,
MsgType = BX)
39020 | Pad2 U 2 6 Fixed String |not used
<ResponseHeader>
5979 | RequestTime Y 8 | UTCTimestamp | Gateway request in timestamp.

52| SendingTime Y 16 | UTCTimestamp | Gateway response out timestamp.

34 | MsgSegqNum Y 4 24 unsigned int | Message sequence number used by the
participant for requests sent to the
gateway.

39040 | Pad4 u 4 28 Fixed String | not used
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5.19 Retransmit

This message is used for re-transmission of trade, risk control and news data for recovery
purposes. The specified application sequence number range will lead to the retransmission of
data whose application sequence number is >= ApplBegSeqNum (1182) and <=
ApplEndSeqNum (1183).Depending on RefApplID (1355), the request is sent to the respective
service:

- RefApplID = 1 (Trade) => request is sent to the Trades service

- RefApplID = 2 (News) => request is sent to the News service

- RefApplID = 6 (Risk Control) => request is sent to the Risk Control service

- RefApplID = 7 (TES Maintenance) => request is sent to the TES Retransmission Service

RefApplID = 8 (TES Trades) => request is sent to the TES Retransmission service
derivatives markets only: RefApplID = 9 (SRQS Maintenance) => request is sent to the
SRQS service

For more details, please refer to the ETI Manual, chapter Retransmission.

1 (Trade)
Trade Notification
(Trade)
1 (Trade) Trade Notification Status
(Trade)
2 (Market Messages (News))
News
(News)
6 (RiskNotification Data) Entitlement Notification
(Risk Control)
6 (RiskNotification Data) Pafg{@,fg%’;ﬁgﬁ""

Legal Notification

6 (RiskNotification Data) (Risk Control)
: : 7 (TES Maintenance) TES Broadcast
Retransmit — Retransmit Response RefApplID > p
P PP 7 (TES Maintenance) (TES Maintenance)
. Delete TES Trade Broadcast
7 (TES Maintenance) (TES Maintenance)
. Approve TES Trade Broadcast
7 (TES Maintenance) (TES Maintenance)
TES Execution Broadcast
7 (TES Maintenance) (TES Maintenance)
TES Status Broadcast
(TES Maintenance)
8 (TES Trade)
TES Trade Broadcast
(TES Trade)
8 (TES Trade)
TES Status Broadcast
(TES Trade)
ag eld ame Req’d e O Data pe De ptio
<MessageHeaderIn>
9| BodylLen Y 4 0 unsigned int | Number of bytes for the message, in-
cluding this field.
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Tag‘ Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description
28500 | TemplatelD Y 2 4 unsigned int | Unique identifier for a T7 ETI
message  layout.  Value: 10008
(ApplicationMessageRequest, ~ Msg-
Type = BW)
25028 | NetworkMsglID u 8 6 Fixed String | not used
39020 | Pad2 U 2 14 Fixed String |not used
<RequestHeader>
34 | MsgSegqNum Y 4 16 unsigned int | Message sequence number used by the
participant for requests sent to the
gateway.
50 | SenderSublD u 4 20 unsigned int | not used
<Message Body>
1182 | ApplBegSeqNum N 8 | 24 SegNum "no value"means first known sequence
number: 1
1183 | ApplEndSeqNum N 8 32 SeqNum Ending range of application sequence
numbers.
5948 | PartitionID N 2 40 unsigned int | The application sequence numbers
are only unique per RefApplID,
SubcriptionScope and Partion-
ID.Therefore, the PartitionID is
required to define the scope of a
Retransmission Request.
Not to be set for News, Risk Control,
and SRQS Maintenance.
1355 | RefApplID Y 1 42 unsigned int | Application identifier of a T7 ETI data
stream.
Value | Description
1| Trade
2 | News
6 | Risk Control
7| TES Maintenance
8| TES Trade
9| SRQS Maintenance
39050 | Pad5 U 5 43 Fixed String |not used
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5.20 Retransmit Response

The Retransmission Response message confirms the Retransmit request and delivers only a
fixed number of the requested data packages. So the requesting client would have to send a
new retransmission request (with updated sequence numbers) if the captured response does
not contain all requested data. (See below: ApplEndSeqNum (1183)).

The field ApplTotalMessageCount (1349) indicates how many retransmitted broadcast
messages will follow. For fragmented messages, each fragment counts as one message.
They will not be interrupted by other messages.

All these messages will consist of:

» <MessageHeaderOut>.

» < RBCHeader>, where ApplSublD (28727) is always set to 'no value’ and
ApplResendFlag (1352) is always set to True (indicating a retransmission message).

» <MessageBody>, which is specific for the TemplatelD (28500) in
<MessageHeaderOut>.

For more details, please refer to chapter Retransmission.

Tag Field Name ‘Req'd Len ‘ (0] ‘ Data Type Description
<MessageHeaderOut>
9| BodylLen Y 4 0 unsigned int | Number of bytes for the message, in-
cluding this field.
28500 | TemplatelD Y 2 4 unsigned int | Unique identifier for a T7 ETI
message layout.  Value: 10009
(ApplicationMessageRequestAck,
MsgType = BX)
39020 | Pad2 u 2 6 Fixed String |not used
<ResponseHeader>
5979 | Request Time Y 8 | UTCTimestamp | Gateway request in timestamp.

52 | SendingTime Y 16 | UTCTimestamp | Gateway response out timestamp.

34 | MsgSeqNum Y 4 24 unsigned int | Message sequence number used by the
participant for requests sent to the
gateway.

39040 | Pad4 u 4 28 Fixed String |not used
<Message Body>
1183 | ApplEndSeqNum N 8 32 SeqNum Ending range of application sequence

numbers.If it is not set to the related
request’s ApplEndSeqNum, the client
will have to send another retransmis-
sion request (with an updated Appl-
BegSeqNum)."no value"means the re-

quested data is not available.
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Tag‘ Field Name

1357

RefApplLastSeqNum

40

Len ‘ (0]33 ‘ Data Type

SeqNum

Description

Last application sequence num-
ber known by the T7 system for
a certain scope of RefApplID,
SubscriptionScope  and  Partition-
ID."no value"means that there is no
data persisted yet for the requested
stream /subscription scope.

1349

ApplTotalMessage-
Count

48

unsigned int

Total number of messages (frag-

ments) included in transmission.

39060

Pad6

50

Fixed String

not used
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5.21 Retransmit (Order/Quote Event)

This message is used for re-transmission of recoverable order/quote event data for recovery
purposes. The specified application message identifier range will lead to the retransmission of
data whose application message identifier is > ApplBegMsgID (28718) and <=
ApplEndMsglID (28719).

For more details, please refer to the ETI Manual, chapter Retransmission. This message is sent
to the service “Retransmission of Order and Quote Events”.

Order Mass Cancellation Notification
Listener Data (Listener Data)

Extended Order Information
(Listener Data)

Listener Data
Cancel Order Notification
(Listener Data)
Listener Data

Mass Cancellation Event
(Listener Data)

Listener Data

Trading Session Event
(Listener Data)

Listener Data
Trading Session Event

Session Data (Session Data)

Retransmit (Order/Quote Event) —» Retransmit Response (Order/Quote Event) Session Data > Mass(g:;\sciglrllagg{\a)Event
Session Data

Session Data

Extended Order Information
(Session Data)

Cancel Order Notification
(Listener Data)

Session Data
Quote Mass Cancellation Notification
(Session Data)

Session Data
Order Mass Cancellation Notification
(Session Data)

Session Data Quote Activation Notification

(Session Data)

Quote Execution Notification
(Session Data)

Tag Field Name ‘Req’d‘ Len ‘ Ofs ‘ Data Type Description
<MessageHeaderIn>
9| BodyLen Y 4 0 unsigned int | Number of bytes for the message, in-

cluding this field.
28500 | TemplatelD Y 2 4 unsigned int | Unique identifier for a T7 ETI
message layout. Value: 10026

(ApplicationMessageRequest,  Msg-

Type = BW)
25028 | NetworkMsgID U 8 6 Fixed String | not used
39020 | Pad2 U 2 14 Fixed String |not used

<RequestHeader>

43



Deutsche Borse Group's T7 Release 7.1 Deutsche Borse Group
Enhanced Trading Interface
Cash Message Reference Build 71.490.1.ga-71004090-14

Tag‘ Field Name ‘ Req’'d Len ‘ (0]33 ‘ Data Type Description
34 | MsgSeqNum Y 4 16 unsigned int | Message sequence number used by the
participant for requests sent to the
gateway.
50 | SenderSubID u 4 20 unsigned int | not used
<Message Body>
25001 | SubscriptionScope N 4 24 unsigned int | Retransmission scope (for the sup-

ported RefApplIDs):
- Session Data: "no value"
- Listener Data: session ID

5948 | PartitionlD Y 2 28 unsigned int | Application message identifiers
are only unique per RefApplID,
SubcriptionScope  and  Partition-
ID.Therefore, the PartitionlD is
required to define the scope of a
Retransmit request.

1355 | RefApplID Y 1 30 unsigned int | Application identifier of a T7 ETI data

stream.

Value | Description

4| Session Data
5| Listener Data

28718 | ApplBegMsgID N 16 | 31 data Beginning range of application mes-
sage identifiers; 'no value' indicates
first known application message iden-
tifier.

28719 | ApplEndMsgID N 16 | 47 data Ending range of application mes-

sage identifiers; "no value"means last

known application message identifier.
39000 | Padl u 1 63 Fixed String |not used
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5.22 Retransmit Response (Order/Quote Event)

This message confirms the Retransmit (Order/Quote Event) request and delivers only a fixed
number of the requested data packages. So the requesting client would have to send a new
Retransmit (Order/Quote Event) request (with updated application message identifiers), if the
captured response does not contain all requested data.(See below: ApplEndMsgID (28719)).
The field ApplTotalMessageCount (1349) indicates how many retransmitted broadcast
messages will follow.For fragmented messages, each fragment counts as one message.

They will not be interrupted by other messages.

All these messages will consist of:

» <MessageHeaderOut>.

» < RBCHeaderME>, where ApplSublD (28727) is always set to "no value",
TrdRegTSTimeOut (21003) is always set to "no value", and ApplResendFlag (1352) is
always set to True (indicating a retransmission message).

= <MessageBody>, which is specific for the TemplatelD (28500) in
<MessageHeaderOut>.

The retransmission message template used for order and quote events differs from the session
data response template in the following cases:

Tag Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description
<MessageHeaderOut>
9 |BodyLen Y 4 0 unsigned int | Number of bytes for the message, in-
cluding this field.
28500 | TemplatelD Y 2 4 unsigned int | Unique identifier for a T7 ETI
message layout. Value: 10027
(ApplicationMessageRequestAck,
MsgType = BX)
39020 | Pad2 U 2 6 Fixed String |not used
<ResponseHeader>
5979 | RequestTime Y 8 | UTCTimestamp | Gateway request in timestamp.

52| SendingTime Y 16 | UTCTimestamp | Gateway response out timestamp.

34 | MsgSegqNum Y 4 24 unsigned int | Message sequence number used by the
participant for requests sent to the
gateway.

39040 | Pad4 u 4 28 Fixed String |not used
<Message Body>
1349 ézlp:::otalMessage— Y 2 32 unsigned int | Total number of messages (frag-

ments) included in transmission.
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Tag‘ Field Name
28719 | ApplEndMsgID

‘Req'd Len ‘ (0]33 ‘ Data Type

34

data

Description

Ending range of application message
identifiers.If it is not set to the related
request’'s ApplEndMsgID, the client
will have to send another Retransmit
request (with an updated ApplBeg-
MsglID).

28722 | RefApplLastMsglD

50

data

Last application message identifier
known by the T7 system for a certain
scope of RefApplID, Subscription-
Scope and PartitionlD.

39060 | Pad6

66

Fixed String

not used
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5.23 Reject

All rejections and errors on an application and session level are communicated via the FIX
standard Reject (3) message; except for Mass Quote Response.

Tag‘ Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description
<MessageHeaderOut>
9 |BodyLen Y 4 0 unsigned int | Number of bytes for the message, in-
cluding this field.
28500 | TemplatelD Y 2 4 unsigned int | Unique identifier for a T7 ETI mes-
sage layout. Value: 10010 (Reject,
MsgType = 3)
39020 | Pad2 U 2 6 Fixed String | not used
<NRResponseHeaderME>
5979 | RequestTime Y 8 8 | UTCTimestamp | Gateway request in timestamp.
21002 | TrdRegTSTimeln N 8 16 | UTCTimestamp | Matching engine in timestamp.
21003 | TrdRegTSTimeOut N 8 24 | UTCTimestamp | Matching engine out timestamp.
7765 | Responseln N 8 32 |UTCTimestamp | Timestamp the gateway receives a
message from the Matching Engine
52| SendingTime Y 8 40 | UTCTimestamp | Gateway response out timestamp.

34 | MsgSeqNum Y 48 unsigned int | Message sequence number used by the
participant for requests sent to the
gateway.

893 | LastFragment Y 1 52 unsigned int | Indicates whether this message is the
last fragment (part) of a sequence of
messages belonging to one dedicated
transaction.

Value | Description
1| Last Message
39030 | Pad3 U 3 53 Fixed String |not used
<Message Body>
373 | SessionRejectReason Y 4 56 unsigned int | Error code.
Valid values are listed after this table.
30354 | VarTextLen Y 2 60 Counter Number of used bytes for field VarText
(30355).
1409 | SessionStatus Y 1 62 unsigned int | Session status.
Value | Description
0 | Session active
4| Session logout complete
39000 | Padl U 1 63 Fixed String |not used
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Tag‘ Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description

30355 | VarText Y |2000| 64 | Variable String | Error text.

Valid characters: \x09,\x0A,\x0D,
\x20-\x7B,\x7D,\x7E

Valid Values of SessionRejectReason (datatype SessionRejectReason)

Valid Description
Value
1 Required Tag Missing
Value is incorrect (out of range) for this tag
Decryption problem
11 Invalid TemplatelD
16 Incorrect NumInGroup count for repeating group
99 Other
100 Throttle limit exceeded
101 Stale request was not forwarded to T7
102 Service temporarily not available
103 Service not available
105 Error converting response or broadcast
152 Heartbeat violation error
200 Internal technical error
210 Validation Error
211 User already logged in
216 Gateway is standby
217 Session login limit (per time interval) reached
223 User Entitlement Data time out
224 Session limit reached (per PS Gateway and Business Unit)
225 User login tries limit (per time interval) reached
226 Limit of outstanding session/user logins reached (per Business Unit)
227 Limit of outstanding session/user logins reached (per Session)
10000 Order not found
10001 Price not reasonable
10002 Duplicate Order (ClOrdID)
10003 another quote activation request is pending for the same Product / Instrument Type / SessionlD
10004 Book Order limit exceeded on BU level
10005 Book Order limit exceeded on Session level
10006 Stop buy price not reasonable
10007 Stop sell price not reasonable
10008 GFD order is not executable on current business day
10009 BOC order rejected in state other than cont.
10011 Order maintenance not allowed in current state
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5.24 Session List Inquire

This message is used to get the list of sessions for the own business unit. These returned
sessions (PartylDSessionID (20055)) can be used as SubscriptionScope (25001) for
retransmission and subscriptions requests to Listener Data (RefApplID (1355) = 4).

For more details, please refer to the ETI Manual, chapter Retransmission.

Session List Inquire

l

Session List Inquire Response

Tag Field Name ‘Req’d Len ‘ (0] ‘ Data Type Description
<MessageHeaderIn>
9| BodyLen Y 4 0 unsigned int | Number of bytes for the message, in-
cluding this field.
28500 | TemplatelD Y 2 4 unsigned int | Unique identifier for a T7 ETI mes-
sage layout. Value: 10035 (Session-
DetailsListRequest, MsgType = U5)
25028 | NetworkMsgID U 8 6 Fixed String | not used
39020 | Pad2 U 2 14 Fixed String |not used
<RequestHeader>
34 | MsgSegqNum Y 4 16 unsigned int | Message sequence number used by the
participant for requests sent to the
gateway.
50 | SenderSublD u 4 20 unsigned int | not used
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5.25 Session List Inquire Response

This message confirms the Session List Inquire request and provides information about
sessions of the own business unit. The SessionSubMode (28730) is only set for LF sessions.

Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description
<MessageHeaderOut>
9 |BodyLen Y 4 0 unsigned int | Number of bytes for the message, in-
cluding this field.
28500 | TemplatelD Y 2 4 unsigned int | Unique identifier for a T7 ETI mes-
sage layout. Value: 10036 (Session-
DetailsListResponse, MsgType = U6)
39020 | Pad2 U 2 6 Fixed String | not used
<ResponseHeader>
5979 | RequestTime Y 8 8 | UTCTimestamp | Gateway request in timestamp.

52| SendingTime Y 16 | UTCTimestamp | Gateway response out timestamp.

34 | MsgSeqNum Y 4 24 unsigned int | Message sequence number used by the
participant for requests sent to the
gateway.

39040 | Pad4 U 4 28 Fixed String |not used
<Message Body>
28734 | NoSessions Y 2 32 Counter Number of sessions in a response
39060 | Pad6 U 6 34 Fixed String |not used
<SessionsGrp> Cardinality: 1-1000, Record counter:
NoSessions
20055 | >PartylDSessionID Y 4 40 unsigned int | Session ID.
28730 | >SessionMode Y 1 44 unsigned int | Session type.
Value | Description
1|HF
2|LF
3| GUI
28735 | >SessionSubMode N 1 | 45 unsigned int | Set if SessionMode(28730) = 2(LF)
Value | Description
0| Regular Trading Session
1| FIX Trading Session
2| Regular Back Office Session
39020 | >Pad2 U 2 46 Fixed String | not used
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5.26 Trade Enrichment List Inquire

This message is used to get the list of enrichment rules and enrichment rule IDs for the own
business unit.To retrieve all enrichment rule data, in the first request LastEntityProcessed
(25035) must be set to 'no value’. While the LastEntityProcessed (25035) received in the
response is not 'no value’, continue sending requests using the LastEntityProcessed (25035)
obtained from the response.

Trade Enrichment List Inquire

l

Trade Enrichment List Inquire Response

Tag Field Name ‘Req’d Len ‘ (0] ‘ Data Type Description
<MessageHeaderIn>
9| BodyLen Y 4 0 unsigned int | Number of bytes for the message, in-
cluding this field.
28500 | TemplatelD Y 2 4 unsigned int | Unique identifier for a T7 ETIl mes-
sage layout. Value: 10040 (Trade-
EnrichmentListRequest, MsgType =
u7)
25028 | NetworkMsgID U 8 6 Fixed String | not used
39020 | Pad2 u 2 14 Fixed String |not used
<RequestHeader>
34 | MsgSeqNum Y 4 16 unsigned int | Message sequence number used by the
participant for requests sent to the
gateway.
50 | SenderSubID u 4 20 unsigned int | not used
<Message Body>
25035 | LastEntityProcessed ‘ N ‘ 16 ‘ 24 ‘ data Paging key for reference data request
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5.27 Trade Enrichment List Inquire Response

This message confirms the Enrichment List Inquire request and provides information about
enrichment rules of the own business unit.

g Field Req’d 0 Da ) Descriptic
<MessageHeaderOut>
9| BodyLen Y 4 0 unsigned int | Number of bytes for the message, in-
cluding this field.
28500 | TemplatelD Y 2 4 unsigned int | Unique identifier for a T7 ETI mes-
sage layout. Value: 10041 (Trade-
EnrichmentListReport, MsgType =
U9)
39020 | Pad2 u 2 6 Fixed String |not used
<ResponseHeader>
5979 | RequestTime Y 8 | UTCTimestamp | Gateway request in timestamp.

52 | SendingTime Y 16 | UTCTimestamp | Gateway response out timestamp.

34 | MsgSeqNum Y 24 unsigned int | Message sequence number used by the
participant for requests sent to the
gateway.

39040 | Pad4 u 4 28 Fixed String |not used

<Message Body>

25035 | LastEntityProcessed N 16 | 32 data Paging key for reference data request

28738 | NoEnrichmentRules Y 2 48 Counter Number of enrichment rules in a re-
sponse

39060 | Pad6 U 6 50 Fixed String |not used

<EnrichmentRulesGrp> Cardinality: 0-400, Record counter:
NoEnrichmentRules

25033 | >EnrichmentRulelD Y 2 56 unsigned int | ldentifies an enrichment rule

25007 | >FreeTextl N 12 | 58 Fixed String |First free-format text field for
trader-specific or customer-related
comments.
Valid characters: \x20,\x23-\x25,
\x28-\x2A,\x2C-\x3B,\x3F,
\x41-\x5F,\x61-\x7B,\x7D,\x7E

25008 | >FreeText2 N 12 | 70 Fixed String |Second free-format text field for

trader-specific or customer-related
comments. Will not be forwarded to
CCP for cash markets.

Valid characters:  \x20,\x23-\x25,
\x28-\x2A,\x2C-\x3B,\x3F,

\x41-\x5F \x61-\x7B,\x7D,\x7E

52




Deutsche Borse Group's T7 Release 7.1 Deutsche Borse Group

Enhanced Trading Interface
Cash Message Reference Build 71.490.1.ga-71004090-14

Tag‘ Field Name ‘ Req’'d Len ‘ (0]33 ‘ Data Type Description
25107 | >FreeText4 N 16 | 82 Fixed String |Fourth free-format text field for
trader-specific or customer-related

comments.

Valid characters:  \x20,\x23-\x25,
\x28-\x2A,\x2C-\x3B,\x3F,
\x41-\x5F \x61-\x7B,\x7D,\x7E
39060 | >Pad6 u 6 98 Fixed String | not used
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5.28 User List Inquire

This message is used to get the list of traders of the own business unit. To retrieve all user
data, in the first request LastEntityProcessed (25035) must be set to 'no value'. While the
LastEntityProcessed (25035) received in the response is not 'no value', continue sending
requests using the LastEntityProcessed (25035) obtained from the response.

User List Inquire

l

User List Inquire Response

Tag | Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description
<MessageHeaderIn>
9 |BodyLen Y 4 0 unsigned int | Number of bytes for the message, in-
cluding this field.
28500 | TemplatelD Y 2 4 unsigned int | Unique identifier for a T7 ETI mes-
sage layout. Value: 10038 (Party-
DetailListRequest, MsgType = CF)
25028 | NetworkMsgID U 8 6 Fixed String | not used
39020 | Pad2 u 2 14 Fixed String | not used
<RequestHeader>
34 | MsgSeqNum Y 4 16 unsigned int | Message sequence number used by the
participant for requests sent to the
gateway.
50 | SenderSublD U 4 20 unsigned int | not used
<Message Body>
25035 | LastEntityProcessed ‘ N ‘ 16 ‘ 24 ‘ data Paging key for reference data request

54



Deutsche Borse Group's T7 Release 7.1

Enhanced Trading Interface
Cash Message Reference

Deutsche Borse Group

Build 71.490.1.ga-71004090-14

5.29 User List Inquire Response

This message confirms the User List Inquire request and provides information about the

traders of the own business unit.

g Field Name Req'd 0 Da ) Descriptio
<MessageHeaderOut>
9| BodyLen Y 4 0 unsigned int | Number of bytes for the message, in-
cluding this field.
28500 | TemplatelD Y 2 4 unsigned int | Unique identifier for a T7 ETI mes-
sage layout. Value: 10039 (Party-
DetailListReport, MsgType = CG)
39020 | Pad2 U 2 6 Fixed String | not used
<ResponseHeader>
5979 | RequestTime Y 8 | UTCTimestamp | Gateway request in timestamp.

52 | SendingTime Y 16 | UTCTimestamp | Gateway response out timestamp.

34 | MsgSeqNum Y 24 unsigned int | Message sequence number used by the
participant for requests sent to the
gateway.

39040 | Pad4 u 4 28 Fixed String | not used
<Message Body>
25035 | LastEntityProcessed N 16 | 32 data Paging key for reference data request
1671 | NoPartyDetails Y 2 48 Counter Number of PartyDetailsGrp repeating
group
39060 | Pad6 U 6 50 Fixed String |not used
<PartyDetailsGrp> Cardinality: 0-1000, Record counter:
NoPartyDetails
20212 > PartyDetail- Y 4 56 unsigned int | Trader ID
IDExecuting Trader
20012 | > FartyDetail Y | 6 | 60 | Fixed String |Trader Name
Executing Trader Valid characters:  \x20,\x22-\x7B,
\x7D,\x7E
1674 >Part'yDetai|Ro|e— Y 1 66 unsigned int | User Role
Qualifier
Value | Description
10| Trader
11 | Head Trader
12| Supervisor
1672 | >PartyDetailStatus Y 1 67 unsigned int | Member status.
Value | Description
0| Active
1| Suspend
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Tag‘ Field Name ‘ Req’'d Len ‘ (0]33 ‘ Data Type Description
22276 | >PartyDetailDesklD N 3 | 68 Fixed String | Trader Group.
Valid characters: A-Z,0-9,\x20

39000 | >Padl u 1 71 Fixed String |not used
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6 Order Handling
6.1 New Order Single

The New Order Single message is used by the participant to submit an order for single leg
securities. For more details, please refer to the ETI Manual, chapter Order Types. This
message is sent to the service “Order and Quote Management”.

New Order Single

ApplSeqlndicator

0 (Lean Order)

1 (Standard Order)

without execution [full or partial fill ithout execution full or partial fill

New Order Response (Lean Order) Immediate Execution Response New Order Response (Standard Order) Immediate Execution Response
(Session Data) (Session Data) (Session Data) (Session Data)
Trade Notification Extended Order Information Extended Order Information
(Trade) (Listener Data) (Listener Data)

Trade Notification
(Trade)

g eld ame Req’'d e O Data pe De ptio
<MessageHeaderln>
9| BodylLen Y 4 0 unsigned int | Number of bytes for the message, in-

cluding this field.

Single, MsgType = D)

28500 | TemplatelD Y 2 4 unsigned int | Unique identifier for a T7 ETI mes-
sage layout. Value: 10100 (NewOrder-

25028 | NetworkMsgID U 8 6 Fixed String | not used
39020 | Pad2 U 2 14 Fixed String | not used
<RequestHeader>
34 | MsgSeqNum Y 4 16 unsigned int | Message sequence number used by the
participant for requests sent to the
gateway.
50 | SenderSublD Y 4 20 unsigned int | User ID.
<Message Body>
44 | Price N 8 | 24 PriceType Limit price. Required if OrdType (40)
is Limit (2) or Stop Limit (4).
38| OrderQty Y 8 32 Qty Total Order Quantity.
1138 | DisplayQty N 8 40 Qty Display quantitiy for iceberg orders
1085 | DisplayLowQty N 8 48 Qty Minimum display quantity - used by

iceberg orders with random refill

iceberg orders with random refill

1086 | DisplayHighQty N 8 56 Qty Maximum display quantity - used by
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Tag ‘ Field Name

‘Req'd Len ‘ (0]33 ‘ Data Type Description

99

StopPx

64

PriceType

Stop price. Required if OrdType (40)
is Stop (3) or used as the trigger price
for an One-cancels-the-other order.

25125

VolumeDiscoveryPrice

72

PriceType

Price limit a Volume Dicovery Order

can be executed at the midpoint

25109

PegOffsetValueAbs

80

PriceType

Offset for the stop limit price of a trail-

ing stop order (as absolute value).

25110

PegOffsetValuePct

88

floatDecimal4

Offset for the stop limit price of a trail-

ing stop order (as percentage).

11

ClOrdID

96

unsigned int

Client Order ID: Unique participant
defined order request identifier; used
for client order id chaining.

48

SecuritylD

104

signed int

Instrument identifier.

20003

PartyIDClientID

112

unsigned int

Client Identifier field (ESMA Field 3
(Section A))used to identify the client
of an order for agent account of the
member or participant of the trading
venue. If the Client ldentifier field is
not provided for agent orders, then
they will be rejected. For orders sent
with Trading Capacity Proprietary or
Market Making, the Client ldentifier

field may remain empty.

20122

PartyldInvestment-

DecisionMaker

120

unsigned int

Investment decision within firm (ES-
MA Field 4 (Section A)) is the code
used to identify the person or the al-
gorithm within the member or partic-
ipant of the Trading Venue who is re-
sponsible for the investment decision.

25123

Executing Trader

128

unsigned int

Executing Trader data Field(ESMA
Field 5 (Section A))used to identi-
fy the person or algorithm within the
member or participant of the trad-
ing venue who is responsible for the
execution of the transaction resulting

from the order.

432

ExpireDate

136

LocalMktDate

Date of order expiry. Required if Time-
InForce (59) = 6.

1300

MarketSegmentID

140

signed int

Product identifier.

28744

MatchinstCrossID

144

unsigned int

Self Match Prevention ID.
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Tag ‘ Field Name
28703

ApplSeqindicator

‘ Req’d

Len ‘ Ofs ‘

1 | 148

Data Type

unsigned int

Description
Indicates if the order is a Lean Order
or a Standard Order.

Value | Description

0| No Recovery Required

1| Recovery Required

54| Side

1 | 149

unsigned int

Side of the order.

Value | Description
1| Buy

2| Sell

40| OrdType

1 | 150

unsigned int

Order type.

Value | Description

1| Market

2| Limit
3| Stop
4| Stop Limit

PriceValidityCheck-
Type

28710

1 | 151

unsigned int

Indicator how price validity check
should be performed by the exchange
(see the ETI Manual, chapter Price
Reasonability Check).

Value | Description
0| None

2| Mandatory

25126 | ValueCheck TypeValue

1 | 152

unsigned int

Indicator for checking the maximum

order/quote value by the exchange.

Value
0| Do not check
1| Check

Description

ValueCheckType-
Quantity

25127

1 | 153

unsigned int

Indicator for checking the order/quote
quantity by the exchange.

Value | Description

0| Do not check
1| Check

59




Deutsche Borse Group's T7 Release 7.1 Deutsche Borse Group
Enhanced Trading Interface
Cash Message Reference Build 71.490.1.ga-71004090-14

Tag‘ Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description

OrderAttribute-
23002 raermtribute Y 1 | 154 | unsigned int |Indication as to whether an order is
LiquidityProvision

submitted to a Trading Venue as part

of a market making strategy.

Value | Description

1| Liquidity provision

0 [ No liquidity provision

59| TimelnForce Y 1 | 155 unsigned int | Execution and trading restriction pa-
rameters supported by T7.

Value | Description

0|Day (GFD)

1| Good Till Cancelled (GTC)
3| Immediate or Cancel (10C)
4| Fill Or Kill (FOK)

5| Good Till Crossing (GTX)
Good Till Date (GTD) -
Standard Orders only

18 | Execlnst Y 1 | 156 unsigned int | Instructions for order handling.

Value | Description
Persistent Order (FIX value

1
VHV)

5 Non-persistent  Order (FIX
value 'Q")

Persistent and Book or Can-
cel order (FIX value 'H 6')
Non-persistent and Book or
6| Cancel order (FIX value 'Q
6')

625 | TradingSessionSublD N 1 | 157 unsigned int | Marks a certain order as a closing auc-

tion one.

Value | Description

2| Opening or opening auction

Closing or closing auction

4
6 | Intraday Auction
8

Any auction
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Tag‘ Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description

1815 | TradingCapacity Y 1 | 158 | unsigned int | This field designates if the trader is
acting in the capacity of agent, trad-
ing for its own account or acting as a

market maker.

Value | Description

1| Customer (Agency)

5| Principal (Proprietary)
6 | MarketMaker
9

Riskless Principal

2704 | ExDestination Type N 1 | 159 unsigned int | ldentifies the type of execution desti-
nation for the order.

Value | Description

Can be traded on a trading

3
venue or Sl
PartyldInvestment-
21222 | DecisionMaker- N 1 | 160 unsigned int | Qualifier for field PartyldInvestment-
Qualifier DecisionMaker. Members/partici-

pants will have the possibility to
specify an Investment qualifier value
to distinguish between natural per-

sons and Algos.

Value | Description
22| Algo

24 | Human/Natural person

Executing Trader-

25124 Qualif Y 1 | 161 unsigned int | Qualifier for field ExecutingTrader. It
ualmer is required to distinguish between nat-
ural persons and Algos.
Value | Description
22| Algo
24| Human/Natural person
25007 | FreeTextl N 12 | 162 Fixed String |First free-format text field for

trader-specific or customer-related
comments.

Valid characters:  \x20,\x23-\x25,
\x28-\x2A,\x2C-\x3B,\x3F,
\x41-\x5F \x61-\x7B,\x7D,\x7E

61



Deutsche Borse Group's T7 Release 7.1 Deutsche Borse Group
Enhanced Trading Interface
Cash Message Reference Build 71.490.1.ga-71004090-14

Tag‘ Field Name ‘Req'd Len ‘ (0]33 ‘ Data Type Description
25008 | FreeText2 N 12 | 174 Fixed String |Second free-format text field for

trader-specific or customer-related

comments. Will not be forwarded to
CCP for cash markets.

Valid characters:  \x20,\x23-\x25,
\x28-\x2A,\x2C-\x3B,\x3F,
\x41-\x5F \x61-\x7B,\x7D,\x7E
25107 | FreeText4 N 16 | 186 Fixed String |Fourth free-format text field for

trader-specific or customer-related

comments.

Valid characters:  \x20,\x23-\x25,
\x28-\x2A,\x2C-\x3B,\x3F,
\x41-\x5F \x61-\x7B,\x7D \x7E

30011 | FIXCIOrdID N 20 | 202 Fixed String | User defined client order ID
Valid characters: \x20-\x7E
39020 | Pad2 U 2 | 222 | Fixed String | not used
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6.2 New Order Single (short layout)

This short order message layout is used by the participant to submit an order in a simple
instrument. Selected order attributes are implicitly set. For more details, please refer to the
ETI Manual, chapter Short Order Message Layouts. This message is sent to the service “Order
and Quote Manageme