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Futures trading is not suitable for all investors, and involves the risk of loss. Futures are a leveraged
investment, and because only a percentage of a contract’s value is required to trade, it is possible to lose
more than the amount of money deposited for a futures position. Therefore, traders should only use funds
that they can afford to lose without affecting their lifestyles. And only a portion of those funds should be
devoted to any one trade because they cannot expect to profit on every trade.

All references to options refer to options on futures.

CME Group is a trademark of CME Group Inc. The Globe Logo, CME, Chicago Mercantile Exchange,
Globex, iLink, E-mini, CME EOS Trader, Galax-C, FirmSoft, CME DataSuite, and CME DataMine are
trademarks of Chicago Mercantile Exchange Inc. New York Mercantile Exchange, NYMEX, miNY, and
ClearPort are registered trademarks of the New York Mercantile Exchange, Inc. COMEX is a trademark of
Commodity Exchange, Inc.

FIX™ and FAST™ are trademarks of FIX Protocol Limited. FIX/FASTS™ is a service mark of FIX Protocol
Limited.

Dow JonesS™, Dow Jones AIG Commodity IndexS™, The Dow®™, Dow Jones Industrial AverageS™, and
DJIAS™ are service marks of Dow Jones & Company, Inc. and American International Group, Inc. (AIG)
and have been licensed for use for certain purposes by the Board of Trade of the City of Chicago, Inc
(CBOT®). CBOT futures and options on futures contracts based on the Dow Jones Industrial Averages™
are not sponsored, endorsed, sold or promoted by Dow Jones®™, and Dow Jones®™ makes no
representation regarding the advisability of trading such product(s).

BM&FBOVESPA™ s a trademark of BM&FBOVESPA, KRX™ is a trademark of Korea Exchange, DME™
is a trademark of Dubai Mercantile Exchange, BMD™ is a trademark of Bursa Malaysia, BMV™ is a
trademark of Bolsa Mexicana De Valores.

All other trademarks are the property of their respective owners.

The information within this document has been compiled by CME Group for general purposes only. CME
Group assumes no responsibility for any errors or omissions. Additionally, all examples in this brochure are
hypothetical situations, used for explanation purposes only, and should not be considered investment
advice or the results of actual market experience.

All matters pertaining to rules and specifications herein are made subject to and are superseded by official
CME, CBOT, and NYMEX rules. Current rules should be consulted in all cases concerning contract
specifications.

Copyright © 2011 CME Group Inc. All rights reserved.
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Testing Environments Overview

1. Testing Environments Overview

CME Group offers two testing environments, Certification and New Release. These testing environments
are designed to improve the customer development and testing experience.

All systems must certify for iLink order routing and/or FIX/FAST market data via the automated AutoCert+
tool. More information is available in the AutoCert+ User Guide.

1.1 Reference Documentation

Refer to the following web page for information pertaining to the Certification and New Release
environments: www.cmegroup.com/certsdk

1.2 Customer Testing Environments

Certification Environment
The Certification environment mirrors production functionality at all times. Customers can use the
Certification environment to perform:

- Certification testing for CME Globex core functionality

- Maintenance testing

- Development testing for new customer system features (e.g. GUI) or functionality in production-like
conditions

New Release Environment

The New Release environment is where new CME Globex products and releases are available for the
customer to test prior to release in production. New functionalities will normally be released in the New
Release environment 6 to 8 weeks prior to their release in production. New products will generally be
available in New Release two weeks before production launch. Customers can use the New Release
environment to perform:

- New product testing
- Development testing on new CME Globex functionalities
- Certification testing on new CME Globex functionalities

- Performance testing with production-level data feeds

Testing Environments

In addition, both environments support straight-through processing (STP) from CME Globex through
CME Clearing testing environments. In fact, both environments are connected to their own clearing
testing environments. This allows customers, who have clearing setup in the production environment, to
perform end-to-end testing by submitting and executing orders from their front-end systems and receiving
the corresponding clearing trade reports on their back-end systems in conditions similar to production.

Features of the testing environments are explained and shown in the diagram below:

» Connection to both environments is through the Order Routing Gateway using the same IP address via
different ports.

+ Distinguishing which environment you are connected to is simplified by the ID format structure.
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Testing Environments Overview

Market Data

Each environment has its own set of Market Data Platform multicast channels. Channel information for
both environments is available on the CME Group FTP site as described in the FIX/FAST Core
Functionality volume at www.cmegroup.com/globexsdk.

1.3 Environments Schedules

Both Certification and New Release are available 12:00 pm CT Monday - 4:00 pm CT Friday, except for
the daily maintenance window 4:30 pm - 5:30 pm CT Monday - Thursday. Maintenance windows are a
specified period of time during which an environment is unavailable in order to allow CME Group staff to
launch and test new releases, and perform maintenance operations.

Performance Testing Sessions

Performance testing sessions are offered in New Release environment to allow customers to test their
applications in conditions as close as possible to production. These performance testing sessions consist
of replaying a 2-hour window of peak volume, real-time production level trading data across most products
supported on CME Globex.

Note: Only market data performance testing is available during the session. Order entry
performance testing is not available.

Note: Due to bandwidth limitations, VPN (Virtual Private Network) connections should not connect
during performance testing because of the risk of interruptions. Customers are strongly
advised to use higher bandwidth network connectivity options, as detailed in Network
Connection Guide, http://www.cmegroup.com/globex/files/CertConnectivity.pdf.

Weekly Performance Testing Windows

+ New Release environment - 7:00am to 9:00am CT on Friday.

1.3.1 BM&F BOVESPA

The BM&F BOVESPA testing environment and AutoCert+ for cross-exchange order routing and market
data is available 8:00 a.m. - 4:00 p.m. CT Monday - Friday, except for the weekly maintenance windows on
Tuesdays and Fridays:

* 12:00 - 3:00 p.m. CT, February 20 through March 12 and October 16 through November 6
* 11:00 a.m. - 2:00 p.m. CT, November 6 through February 20
* 1:00 - 4:00 p.m. CT, March 12 through October 16

Product trading schedules do not correspond to the production schedules. Contact BM&F BOVESPA
directly for more information.

1.3.2 MexDer

The MexDer testing environment and AutoCert+ for cross-exchange order routing and market data is
available 10:00 a.m. - 1:00 p.m. CT Monday - Friday.
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Product trading schedules correspond to the production schedules. Contact MexDer directly for more
information.

1.4 Network Options

The increased rate and bandwidth usage of market data makes VPN connections a less effective network
connectivity solution for testing in production-like conditions.

CME Group is working on providing customers with connectivity solutions in addition to VPN to connect to
the certification environments. Pricing is generally the same as in production for all network solutions.
Clients will be notified as more network options become available. Some of these solutions include:

« VPN
« BT Radianz
e Ethernet MAN.

Please refer to the Network Connection Guide for all information related to network connectivity solutions.

1.5 AutoCert+

AutoCert+ is the automated certification tool for customer system certification for iLink order routing and
FIX/FAST market data. The AutoCert+ tool requires a VPN to connect to a user-friendly web interface and
guides customers through the entire certification process. AutoCert+ is flexible and scalable, allowing
customers to simultaneously test order entry and market data messages, and to receive instantaneous test
results with an explanation for failed tests. Finally, AutoCert+ has extensive online documentation,
including an access guide, detailed test script descriptions and online help.

Functional/Certification Testing in AutoCert+ has a limit of 10 MPS (messages per second); Performance
Testing is also available through AutoCert+ with support for up to 70 MPS. Weekly Performance Testing is
available in the New Release Environment from 7:00 a.m. to 9:00 a.m. CT on Fridays.

Additional AutoCert+ access and online help information is available in the AutoCert+ Access Guide.

1.6 Getting Started in the Testing Environments

In order to connect and test in the testing environments complete the following tasks:
1. Request and configure your new network connection by contacting your Global Account Manager.
a. You are invited to discuss other network options with your Global Account Manager.

b. This network connection allows you to perform functional testing on both environments and also to
access AutoCert+.

Note: The AutoCert+ tool requires a VPN connection for certification testing.

2. Request new iLink IDs for each environment.

a. You can choose the firm IDs that you are using in production to perform front-end to back-end
system testing.

*Third-party system providers can provide and set up temporary IDs to perform functional
testing.
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b. The iLink IDs used for connecting to the testing environments are the same as those used for
certifying on AutoCert+.

c. The Session IDs indicate which environment you are connected to. If the ID is alpha-numeric-
numeric (i.e. C28), you are connected to New Release environment. If the ID is numeric-alpha-
numeric (i.e. 7E8), you are connected to Certification environment.

3. Download the config.xml file from the CME Group FTP site for configuration information for the
applicable environment.

1.7 Additional Information

Details on the CME Globex testing environments is available at www.cmegroup.com/certsdk with
information, forms and supporting documentation regarding testing and certification.

1.7.1 Contact Information

For technical development questions, please contact CSET Development support group at 312-930-2322
or csetgroup@cmegroup.com.

For all other inquiries, please contact your Global Account Manager at 312-634-8700 in the United States;
+44.20.7796.7100 in Europe; or +65.6593.5574 in Asia
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