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Disclaimer

Neither futures trading nor swaps trading are suitable for all investors, and each involves the risk of loss. Swaps trading should
only be undertaken by investors who are Eligible Contract Participants (ECPs) within the meaning of Section 1a(18) of the
Commodity Exchange Act. Futures and swaps each are leveraged investments 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 either a futures or swaps
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 traders cannot expect to profit on every trade. All
examples discussed are hypothetical situations, used for explanation purposes only, and should not be considered investment
advice or the results of actual market experience.

CME Group, the Globe Logo and CME are trademarks of Chicago Mercantile Exchange Inc. CBOT is a trademark of the Board of
Trade of the City of Chicago, Inc. NYMEX is a trademark of New York Mercantile Exchange, Inc. COMEX is a trademark of
Commodity Exchange, Inc. All other trademarks are the property of their respective owners.

The information within this manual 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 manual 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matters pertaining to rules and specifications herein are made subject to and are superseded by official CME, CBOT and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 © 2023 CME Group Inc. All rights reserved.
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AutoCert+ BrokerTec EU Algo Simulator

Getting Started

The AutoCert+ tool is an automated testing tool for validating application functionality. It provides an easy-to-use web
interface for walking through CME Group certification scenarios.

To facilitate the process of connecting a customer application, CME Group provides a dedicated certification environment to
allow customers to test their systems before they complete certification.

This Help system accompanies the AutoCert+ BrokerTec EU Algo Simulator test suite.

[:} To run and navigate AutoCert+:

Log into the automated certification tool.

Review general AutoCert+ test suite navigation and general interview information.

Complete the Interview for this test suite.

P W N oe

Complete applicable test cases.
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http://www.cmegroup.com/tools-information/webhelp/autocert-access/Content/LoggingIn.html
http://www.cmegroup.com/tools-information/webhelp/autocert-access/Content/NavigatingCertificationTool.html
http://www.cmegroup.com/tools-information/webhelp/autocert-access/Content/FillingOutInterview.html

AutoCert+ BrokerTec EU Algo Simulator

What's New

The list below illustrates the updates made to the AutoCert+ BrokerTec EU Algo Simulator Help system.

T ™

7 Oct 2022 Website and PDF format changes only.

24 Sep 2020 Initial release.
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AutoCert+ BrokerTec EU Algo Simulator

Interview

The interview consists of a series of questions about your trading application. Based on your responses, certain tests are
required and others are optional. You must complete the pre-certification interview before running the test cases.

Select Yes or No in response to the interview question: "Do you support disorderly markets testing?" Select the Complete
button.

Current Testing Configuration
Taster:

Tvpe: Ausomated Trading System
‘Company Name: [T - Category:  Broker System
Purpose: BrokarTos EU ALGO - 1603
Application System: - 1604
Test Sulte: BuckerTos EU ALGO Sierdance - 16052
SenderComp: Seloct SenduiComg all Assic | —— intarview: O Comple
Test Suite Status: O ot Tosten
HOTE: You choose a testing Application System. H your intention is: to cerfity, please chooss a different Application System from the drop-down.
- Yos
Ne

- 6 - User Manual



AutoCert+ BrokerTec EU Algo Simulator

Erroneous Orders or Transactions

The purpose of this test is to simulate erroneous orders or transactions scenarios in which the client system receives Execution
Reports for orders not sent by the client system.

o Note: See the iLink 3 message specification for more information on Execution Reports.

1. Select a SenderComp ID in the drop-down.
2. Select Assign.

3. From the Contract drop-down, choose the desired contract and click Select.
Interview Tast Sune - Post Certficatio Halp

Steps of the test: Erroneocus orders or transactions

Thes lest oould ke Up 10 SEvEral mineies. PRase 00 0% ciose Ihe window Guring e 15t Closing window'SIopping 163! requires 10 renn the est rom siep!
Pupoie
plaposs of 1he st is c LU R SN Dy CRERE SYSIAM

Selacind Conkract : 1ESNDs 123 0520709 IR

Category » Port

Incremental Premium Feed A 23314321412 16708
Incremertal Premium Feed 8 233143214 140 16708
Incremental Conffated Feed A 233143214 27 16710
Incremental Conflated Feed B 233143214 155 16710
Premium Snapshot MBP 23314321414 2708
Premium Snapshot MBO 23314321493 20708
Conflaled Snapshat MBP & MBOLD 23314321428 2mo
Instrument Replay Premium 23314321418 14708
Instrument Replay Conflated 2131432142 1m0

TCP Confiated Feed 6950113171 B054

Category Link
Temglates Fie Iemalates Frddinary o
Prenium Configurabon Fis conbg xmi
Conated Cordguraton File i i
TGP Sessan Management SEE Schema iempates hikisessionbomtsml

Hote: Praas the $1an Test Betion to 4130 of restan 3 Test Plase S0 Not press the $2an Test bumion
2gin i you are curmently runming this test

] Oner an Link CONMBCOGN, S4SAMA BN crder with & Guantity greater than 1000 o | MotTested

2 Receive and Process Eronecus Execution Report o | Mot Tesiea

Key: @ nottesied @ compiete | pendng @isled

| REFRESH |

p To run an Erroneous Orders or Transactions test:

1. Over an iLink connection, submit an order with a quantity greater than 1000.

2. Receive and process erroneous Execution Report message.
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