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Drop Copy 4.0 MSGW

Customer Mock Session

Customer Test:
e January 9, 2016

Page 1



& CME Group

Contents

INTrOAUCTION & OVEIVIEW ...ttt ettt ettt sttt sttt b e b e s bt s ae e et e bt et e e nbeesbeesaeesanesaneeane 3
(00T o] =T g =T o [ol I 2] e =T RPN 3
AVAIlable Market SEEMENTS ... ..viie e e e e te e e e e sate e e e e bta e e e e bteeeeebteeeeeaneaeeennnees 4
L0 T=1 1T T PSPPSR PRPPRRPR 4
Detailed TIMEIINE c..eeeeieieeee ettt ettt e b e st st ettt et e s b e e sbeesanesanesne e 5
Additional INFOrMAtION....cc.uiiiee ettt et b e s s sane e 5
DIrOP COPY 4.0 RESOUICES .cvvvereririrertrtttrtrtrtrertrertrerereaeeereetaeae—.—.—.—.———.—.—.—.—...........—.—.—.—.—.—.—...—.—.—.—.—.—.—.———.———. 6

Page 2



SARN
[ [ 1 1]
[\ [ ]}

h 4

CME Group

Introduction & Overview

To support the launch of the Drop Copy 4.0 Market Segment Gateway (MSGW) implementation, CME
Group is offering a customer mock session on January 9, 2016.

The mock is designed to ensure customers can connect to their new Drop Copy 4.0 Market Segment
Gateway (MSGW) sessions, receive messages sent from their source sessions and recover from failover
in the CME Globex production environment prior to the launch.

For the mock trading session, customers will be expected to generate their own iLink MSGW order traffic
to monitor on their Drop Copy 4.0 MSGW target sessions.

Customers who cannot generate their own iLink MSGW order traffic should contact their account
manager to facilitate automated order entry for their Drop Copy 4.0 MSGW target session(s).

During this customer mock session, customers may monitor their Drop Copy MSGW sessions for
execution reports and acknowledgement messages.

The Drop Copy failover will be simulated for the Market Segment ID 52 - CME FX options.

If customers have not certified for Drop Copy 4.0 in the Autocert+ certification tool, they will not be
assigned Drop Copy 4.0 sessions hence cannot participate in the customer mock.

The mock trading sessions only support front-end testing. End-to-end testing through Clearing will not be
available.

Conference Bridge

There will be a conference bridge line open during the testing. Customers are encouraged to join the call
for real-time information related to the mock trading session.

Conference bridge numbers:
US Toll-Free: +1 877 979-3898

International: 011 4044104584
Passcode: 6485475
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Available Market Segments
The following market segments will be available for client systems to sequence iLink MSGW messaging.

Mock Date Tag1300- Market Segment Available for
MarketSegmentID Mock Trading

January 9, 2016 52 CME FX options
62 CME FX futures
64 CME E-mini S&P 500 futures
80 NYMEX Crude Energy futures
84 CBOT Treasury futures
Timeline

Drop Copy 4.0 MSGW
Host IPs

205.209.218.156
205.209.216.156

205.209.216.145
205.209.218.145

205.209.218.164
205.209.216.164

205.209.218.158
205.209.216.158

205.209.216.167
205.209.218.167

CME Group will run two failover simulation sessions, the first starting at 10:00 a.m. and the second

starting at 10:45 a.m. Central Time (CT)

The mock session will follow the timeline reflected in the table below:

8:30 — 9:00 a.m. Conference call opens.
Customers connect and login.
9:00- 9:30 a.m. Unscripted Drop Copy target session testing

Administrative messages
Encapsulated message type:

e Trade Execution Reports messages.
Order Entry Acknowledgments messages

Customer connects to their back-up instance.

9:30 a.m. primary component fails on following IP instance 205.209.218.156 [Primary]
(customer connects to their backup instance) 205.209.216.156 [Back-up]
9:45 a.m. primary component restarts
(customer connects to their primary instance)
10:00 a.m. primary component fails on following IP instance 205.209.218.156 [Primary]

205.209.216.156 [Back-up]

10:15 a.m. primary component restarts
(customer connects to their back-up instance)
10:30 a.m. Unscripted Drop Copy target session testing
11:00 a.m. The customer mock session ends and the conference call closes.
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Detailed Timeline

8:30 a.m.

Customers initiate connectivity to CME Globex production environment
e Login to CME Globex iLink source session. Report any issues on the conference call.
e Login to Drop Copy 4.0 target session

Note: Customers who requested assistance with order injection should contact the GCC to confirm their
source sessions and coordinate order entry activity on their source sessions.

9:00 — 9:30 a.m.

Begin unscripted mock order entry testing and Drop Copy target session monitoring
¢ Administrative messages: iLink-style session-level functionality
o New encapsulated message type

Trade Execution Reports including:
e Execution Report - Fill Notice (complete and patrtial fills)
e Execution Report - Trade Cancel

Order Entry Acknowledgments including:
e Execution Report - Order Creation, Cancel, or Modify
e Execution Report - Order Elimination
Order Mass Action Report - in response to Mass Order Cancel

CME will simulate failure of the primary Drop Copy 4.0 component for the FX options market segment.
Upon logon to the new primary connection, customer systems will experience a significant increase in
sequence numbers (tag 34-MsgSeqNum) on inbound messages from CME Globex to Client System.
CME Group recommends that client systems request all missing messages.

9:30 a.m. CME Group will simulate failure of the primary component on the listed IP instances
9:45 a.m. CME Group will restart primary component.
205.209.218.156 [Primary]

205.209.216.156 [Back-up]
10:00 a.m. CME Group will simulate failure of the primary component on the listed IP instances
10:15 a.m. CME Group will restart primary component.

205.209.218.156 [Primary]

205.209.216.156 [Back-up]
10:30 a.m. Unscripted Drop Copy target session testing

11:00 a.m. The customer mock session ends and the conference call closes.
Additional Information

Call the Global Command Center (GCC) for any testing support needs or questions.

Customer support is available 24 hours a day, beginning at 2:00 p.m. Sunday through 4:45 p.m. Friday,
Central time.

e United States: +1 800 438 8616

e UK: +44 0800 898 013
e Asia: +65 6532 5010
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Drop Copy 4.0 Resources

Drop Copy 4.0 information is available in the CME Group Client Systems Wiki. The Drop Copy 4.0 source
ranges on the CME Globex WAN extranet are now available on the CME Group FTP site.
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