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1. Introduction 

Detailed information about the TES Times and Sales Sheet on Eurex Exchange´s T7 is available to 

participants on the Eurex website, by way of CSV files. 

The following files are available: 

 TES Times and Sales Sheet  

1.1 Purpose of this Manual 

The present manual is intended to provide details about the available files, including field names and 

descriptions, as well as references to further information. 

1.2 Formatting of the Files 

Each CSV file will follow basic format rules. Every data record will be in one line; fields separated by a 

delimiter – “;”. 

1. If a field is empty because it is optional and has no value, only the delimiter will be written into 

the CSV file. 

2. The first row in the CSV file contains the column headers. 

1.3 Further Reading 

The following documents provide additional information to complement this manual: 

 Functional and Interface Overview 

 Functional Reference 

 Eurex Market + Reference Data Interfaces – Manual  

 Eurex Enhanced Trading Interface –  Manual 

These documents are available on the Eurex website www.eurexchange.com  > Technology > Eurex 

Exchange’s T7 > System Documentation. 
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2. Change Log 

T7 Release Date Change  

4.0 07-Dec-2016 Initial version after TES functionality is migrated to T7 

4.0 20-Jan-2017 Removal of old TES Times and Sales Sheet 

   

   

 

  



 

 

3. TES Times and Sales Sheet 

The TES Times and Sales Sheet summarizes all off-book trades (TES trades) which occurred on the 

specified business day.  

The TES Profile table includes the following fields: 

Field Description 

Date Business day for which the off-book trades are summarized. 

TrdTime Time when the off-book trade was created in T7 after all parties 

involved in the off-book trade gave their approval 

Contract Traded contract also denoted as traded instrument 

Contract Type Contract type also denoted as instrument type; valid values are 

“simple”, “flexibe”, “futures spread”, “standard futures strategy”, “pack & 

bundle”, “strip”, “standard options strategy”, “non-standard options 

strategy”, “options volatility strategy” 

TrdTyp Trade type also denoted as TES type; valid values are “block”, 

“EFP_FIN”, “EFP_IDX”, “EPS”, “vola”, “basis”, “block_TAM”  

Currency Currency of traded instrument 

TES ID Off-book Trade Identifier (analog to Match Step Identifier in the on-

exchange area); identical to all instrument leg trades belonging to the 

same traded complex instrument 

Prc Price of off-book trade 

Qty Traded quantity 

TrdInd Trade Indicator 

Aggressor Aggressor Side (always empty since there is no aggressor side for off-

book trades) 

Buy Number of buy parties involved in the off-book trade 

Sell Number of sell parties involved in the off-book trade 



 

 

Field Description 

Exch Exchange Identifier 

InstrumentID T7 Instrument Identifier  

RelatedProdID Product ID of the instrument related to; please note that for an options 

volatility strategy, the related product ID is identical to the options 

product ID  

 

 

 


