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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matters pertaining to rules and specifications herein are made subject to and are superseded by official CME, CBOT and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 Market Data

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 Market Data test suite.

E} To run and navigate AutoCert+:

1. Complete the steps detailed in the "Process Summary: BrokerTec New Release Testing Setup" topic.
2. Loginto the automated certification tool.
3. Review general AutoCert+ test suite navigation and general interview information.
4. Navigate to the AutoCert+ BrokerTec Market Data test suite.
Current Testing Configuration
Tester: Tom Tester .
Company Profile: |tesl w | Type: 2”‘01“9{1 Trading System
: i
Market: [ BrokerTec EU/US v] Category: Frop Sysiem
1603: 0
Purpose: [ Market Data v]
Application Syst [ test-syst | = 1ou !
icaton stem: e5k-5ysiem
w Y i v 1605: 2
Test Suite: | BrokerTec Market Data v]

NOTE: This test suite utilizes the NEWRELEASE environment.

Test Suite Status:

Sendercomp: | Select Sendercomp Al ASSIGN | Pre-Certification Interview: © Complete
Test Suite Status: In Progress
a. Select a Company Name.
b. For Market, select BrokerTec.
c. For Purpose, select Market Data.

d. Select an Application System.

Use the refresh ([ﬂ) button to update the list to include recently created Application Systems.
a. For Test Suite, select BrokerTec Market Data.
5. Complete the Interview for this test suite.
6. Complete applicable test cases.

7. Complete the certification process from the Post Certification tab.
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https://www.cmegroup.com/tools-information/webhelp/cme-request-center-nr-cert/Content/btecsetup.html
https://www.cmegroup.com/tools-information/webhelp/autocert-access/Content/Access.html#Logging
http://www.cmegroup.com/tools-information/webhelp/autocert-access/Content/NavigatingCertificationTool.html
http://www.cmegroup.com/tools-information/webhelp/autocert-access/Content/FillingOutInterview.html
http://www.cmegroup.com/tools-information/webhelp/autocert-access/Content/CompletingCertificationProcess.html

AutoCert+ BrokerTec Market Data

What's New

The list below illustrates the updates made to the AutoCert+ BrokerTec Market Data Help system.

T ™

24 Oct 2022 Website and PDF format only.
17 Nov 2021 Added topic: TCP Recovery
18 Aug 2021 Added topics:

» Security Status Request Verification (Snapshot and Updates) for US Treasuries

e Market State Message for US Treasuries

25 Sep 2020 Added topics:

« Statistic Messages for Conflated TCP Market Data Group (Snapshot and Updates)
for Repo EU

Updated test names and screenshots

« Statistic Messages for Conflated TCP Market Data Group (Snapshot and Updates)
for Repo US

e Security Status Request Workup Verification for Repo

02 Sep 2020 Added topics:
 Statistic Messages for Conflated TCP Market Data Group (Snapshot and Updates)
for Non-Repo
¢ Statistic Messages for Conflated TCP Market Data Group (Snapshot Only) for Non-
Repo

Updated test names and screenshots

» Statistic Messages for Conflated TCP Market Data Group (Snapshot and Updates)
for Repo

 Statistic Messages for Conflated TCP Market Data Group (Snapshot Only) for Repo

11 Aug 2020 Removed topic: " Market Data Request by Instrument Level Request Verification"

Added topics:

¢ Market Data Request by Instrument Level Request Verification (Snapshot and
Updates)
¢ Market Data Request by Instrument Level Request Verification (Snapshot Only)

23 July 2020 Initial release.

User Manual - 6 -



AutoCert+ BrokerTec Market Data

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.

b‘ To complete the interview:

Answer each question and click Complete when finished.

- Test Suite Test Case Post Certification Help

Yes

Ce®
g

Yes

Oo®
z

Yes
No

‘

Market By Order - Full Depth (MBOFD)
10-Deep Market By Price (MBP)

Market by Price (MBP)
Market by Order Limited Depth (MBOLD)

Market by Price (MBP)
IMarket by Order Limited Depth (MBOLD)

Snapshot
Snapshot+Updates

Subscribe to instrument level
Subscribe to security group level

Subscribe to all
US Treasuries
EU Bonds.
US Repo
EU Repo
[C] Yes
(@] No
[C] Yes
(@] No
@ Yes
(@] No
@ Yes
(@] No
‘Complete
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AutoCert+ BrokerTec Market Data

Certification Tests

This section contains information on the certification tests for the AutoCert+ BrokerTec Market Data test suite.
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AutoCert+ BrokerTec Market Data

Book Management Messages

This section contains information about the BrokerTec Book Management Message tests.
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AutoCert+ BrokerTec Market Data

Premium Book Management Messages for Market by Price (MBP)

This test verifies that your application can properly receive and process book management information for non-implied
markets.

1. From the Contract drop-down, select the desired contracts if the contracts are not already locked.

2. Select START TEST.
Interview st Suite - Halp

Steps of the test: Premium Book Management Messages for Market by Price (MBP)

This test could take Up 10 Seweral minutes Please 00 NOt Close the window Gunng e lest Closing windOoW/SI0pRINg fest requires 1o renun the test from stepl
Purpese
The purpose oF e 1St 15 00 verdy (AT yOu ADDRCANGN CN SRoCRTTY MeCene N DROCess DOOK MANADETENT MIrMMdn fOf Ao EMihed Manets.
Contracts B54_14_0525- 100 v [ Select |
Categony Ld Port
incremental Premiusm Feed A 2331432145 15700
Incremertal Premium Feed 8 233143214 132 16700
Incremental Conflated Feed A 23314321419 15701
Incremental Conflated Feed B 233143214 147 16701
Premium Snapshot MBP 2331432148 22700
Premum Snapshot MBO 2331432048 20700
Confisted Snapshot MEP & MBOLD 21314321420 2210
Instrument Replay Premium 2321432147 14700
instrument Replay Conflated 231432142 14701
TP Confiated Feed 650,113,168 5054
Category
Templates Fie

Premium Configuration F i
Confated Cordguraton Fie
TCP Sessan Management SBE Schema

Description Flag Status
1| Confirm books are empty for selected instruments. & | Mot Tesied
2 | Recerve 8 setof ordens for the frst instrument & | NotTested
3 | Receive cancellatons for crders. & | Mot Tesied
4 | Confem cuanites nd prces on the bock e the fest rstrument (ron smpled) & | MotTesied
Key: @ et @ comgietn  pardeg @
| REFRESH |

[:’" To run the Premium Book Management Messages for Market by Price (MBP) test:

1. Select Yes or No to indicate whether the books are empty for the selected instruments.
2. Receive a set of orders for the first instrument.
3. Receive cancellations for orders.
4. Enter the quantities and prices on the book for the first instrument (non implied).
e tag 270-MDEntryPx
e tag 271-MDEntrySize

Conflated UDP Book Management Messages for Market by Price (MBP)

This test verifies that your application can properly receive and process book management information for non-implied
markets.

1. From the Contract drop-down, select the desired contracts if the contracts are not already locked.

2. Select START TEST.
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https://www.cmegroup.com/confluence/display/EPICSANDBOX/MDP+3.0+-+Market+by+Price+-+Book+Management
https://www.cmegroup.com/confluence/display/EPICSANDBOX/MDP+3.0+-+Market+by+Price+-+Book+Management

AutoCert+ BrokerTec Market Data
Interaiew Tast Suite - Help
Steps of the test: Conflated UDP Book Management Messages for Market by Price (MBFP)
T I CONT e 10 M0 SS9 NARS, PSS 00 0L CA288 M At Ghsing I M1 CHcang wiSdowa onging A aeulns 0 fEan e hast o Shap
Purposs

Thar purpeche Of IS M55 10 Wirty Bt YOUr pPICAION CAN PUODETY POCONA ANd PIDCIESS DOOK MANAgern! INIGaMABon for RGN Impsed Markess

Selected Contract: LB 1_14_0830.701 [T

Category " Port.
Incremental Premium Feed A 2331432145 15701
Ineremental Presasn Feed B 233 143204 132 16701
Incremental Conflsted Fead A 23314321419 15701
incramental Contated Feed B 233143214 147 16701

Fremium Saapshot MBP 2331432146 22701
Premim Snagshet MBO 2331432146 20701
Conflated Snapshot MEF & MBOLD 23314321420 Froldl
Instrument Replay Premasm 2331432147 14701
Instrument Replay Corfated 23314321421 14701
TCF Conflated Feed 6550.113.16% D054
Categary Link
Templates Fie !

Premium Configuraten File
Corflated Configuration File
TCP Session Management SBE Schema temgiate:

Mote: Press the Start Test button 10 start or restart a Test. Plase o not press the Star Test button [ START TEST |
3gain If YU are CLmently Munning this tHL.

Descripton Flag Status
1| Confirm books are emply for selected Ftruments & | Mot Tesied
2 | Recene asetof orders for the first mstrument & | NetTesied
3 | Recene cartallabions for onders & | Mot Tested
4 | Confum quantities and prices on the book for the first instrument (non implied) o | hotTested

ey i @ comgiee - L

[‘:} To run the Conflated UDP Book Management Messages for Market by Price (MBP) test:

1. Select Yes or No to indicate whether the books are empty for the selected instruments.
2. Receive a set of orders for the first instrument.
3. Receive cancellations for orders.
4. Enter the quantities and prices on the book for the first instrument (non implied).
o tag 270-MDEntryPx
e tag 271-MDEntrySize

Conflated TCP Book Management Messages for Market by Price (MBP)

This test verifies that your application can properly receive and process book management information.

1. From the Contract drop-down, select the desired contracts if the contracts are not already locked.

2. Select START TEST.

o Conflated TCP Book Management Messages for Market by Price (MBP)

o Conflated TCP Book Management Messages for Market by Price (MBP) (Snapshot Only)
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AutoCert+ BrokerTec Market Data

Conflated TCP Book Management Messages for Market by Price (MBP)
Intarview uusm-- most Cortiication | Hele .

Steps of the test: Conflated TCP Book Management Messages for Market by Price (MBP)

This Hers ousd ik L 85 Servirl rittios. PP 50 o8 chosa U Winehonw Lt Horst TSN wendlonw SHOpEeng DIt Hauisins. 16 Frn e st o stip
Purpose
Thoe purposs of (7S Lkt 1 40 vrity 1hat your apphcabor

Selected Contract; ATBUS= 3T0TYNAHoLAY 720 [T
‘Selected Sscond Contract :  ATBUSs LGTCWVEILYE - 720 [IETEY

Categary " Fort
TCP Conflated Feed 6950113172 9054
Category Link
Templates Flie: lemgiates_FlxBnanyami
TCP Sesslon Management SBE Schema: temnplates_hiopSessionhigmt i
Hote: Prows the $tart To restart a Tesd. P Start Test bution | STRT TEST |
again if you are currently running this test
Descrigtion Flag. Sestun
1| AutoGert+ o bulld a book o | Not Tesed
2 | OveraTcPmoR submita message for it & | motTesea
3 | Receive Snapshot Ful Refresh message & | Mot Tesed
4 | Confirm quantities and prices on the bogik far the first instrument (non implied) & | Not Tesed
5 | Receive a set of orders for the second instrument & | motTesea
& | Recelve canceliations for orders & | Mot Tewed
7 | Confem guantities and prices on the book for the second Instnment (non implied) o | Mot Tesed

Key: @ rot fested @ compiets s pandng @ sk

b’ To run the Conflated TCP Book Management Messages for Market by Price (MBP) test:

1. AutoCert+ will build a book.
2. Over a TCP MDP connection, submit a MarketDataRequest message for all instruments.
3. Receive a SnapshotFullRefresh message.
4. Enter the quantities and prices on the book for the first instrument (non implied).
e tag 270-MDEntryPx
e tag 271-MDEntrySize

5. Receive a set of orders for the second instrument
6. Receive cancellations for orders
7.

Enter the quantities and prices on the book for the second instrument (non-implied).
e tag 270-MDEntryPx
e tag 271-MDEntrySize
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AutoCert+ BrokerTec Market Data

Conflated TCP Book Management Messages for Market by Price (MBP) (Snapshot Only)
] et (]

Staps of the test: Conflated TCP Book Management Messages for Market by Price (MBF)

Selected Coniract :  ATBUSRIKRSVYOWCTAG -T2 [[ETETY

category " Port
TCP Conflated Feed 68.50.113.172 054
Category Link
Tomgkstes Fil: smplates FiBinary sl
TCP Session Management SBE Schema: lemelates MdpSossionhiom
Mode: Press the Start Test bution 1o Start of restart a Test. Please o not press the $lan Test butlen [ 5TART TEST |
Al If Yo are STENLlY rUnNInG Ehis tesL.

Description

Flag | Status
AutoCaets o buikd a bock o | Mot Tasted
2 | CveraTCPMDP , submit a ge for all instrument o | Mot Tested
3 Raceive Snapshot Full Refresh massage o | MotTested
4 | Confirm quarktios and prices on the book for the first instrument (non implied) & | NetTostee
Wy @ rof tested @ complete | perding i Tded
| REFRESH |

D’ To run the Conflated TCP Book Management Messages for Market by Price (MBP) (Snapshot Only) test:
1. AutoCert+ will build a book.
2. Over a TCP MDP connection, submit a MarketDataRequest message for all instruments.
3. Receive a SnapshotFullRefresh message.
4

Enter the quantities and prices on the book for the first instrument (non implied).
e tag 270-MDEntryPx

e tag 271-MDEntrySize

Premium Book Management Messages for Market By Order - Full Depth
(MBOFD)

This test verifies that your application can properly receive and process book management information for non-implied
markets.

1. From the Contract drop-down, select the desired contracts if the contracts are not already locked.
2. Select START TEST.
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AutoCert+ BrokerTec Market Data
Interview | Test Sute - Help °

Steps of the test: Premium Book Management Messages for Market By Order - Full Depth (MBOFD)

This st coukd Bake LD 40 Sevenal manubes. PR K0 N0t chrs T window dunng o st CHEsing Window/sioppng 15t regunes. 10 reun N test from sie)1

Purpose
s hes best S 10 » DOty PRl Dok Bt TN TOF NO Il Maripts.
Contracts : E=3

[ Port

lIncremental Premium Feed A 2330432045 15700

Incremental Premium Feed B 233,143.214,133 16700

incremental Confiated Feed A 23304321479 18701

Incremental Confiated Feed B 233,143 214,147 18701

Premium Snapshot MBP 231432048 22700

Preriuen Snagahct MBO 233143246 20700

Conflated Snapshot MEF & MBOLD 23304321420 22701

Insinament Replay Premium 2331432047 14700

Instrument Replay Conflated 23304320420 14701

TCP Confated Feed 86.50.113. 188 B054

Category Liri
Templates Fie: templabes_Finfinary xmi
Prumium Conguration Fe: config
Confated Configuration Fie confioam
TCP Session Management S8E Schema: temeiates MdpSessionMon i
["oeseription Fiag | Stamus
1 Confim Bbooks are emply for selecied Instruments. & | retTestea
2 Foeceive a set of orders for the first instrument & Not Tessted!
% | Fecehe cancellations for orders. & | Mot Tested
4 | Foreach order, confirm the price and quantity by B priority In the book using the following Instrument: & | ot Testea
Meys @ not tested @ compiste L pandng @ tsied

| REFRESH |
D’ To run the Premium Book Management Messages for Market By Order - Full Depth (MBOFD) test:

1. Select Yes or No to indicate whether the books are empty for the selected instruments.
2. Receive a set of orders for the first instrument.

3. Receive cancellations for orders.
4

For each order, confirm the price and quantity by its priority in the book using the following instrument (instrument
will vary):

e tag 270-MDEntryPx
e tag 271-MDEntrySize

Conflated UDP Book Management Messages for Market By Order - Limited
Depth (MBOLD)

This test verifies that your application can properly receive and process book management information for non-implied
markets.

1. From the Contract drop-down, select the desired contracts if the contracts are not already locked.
2. Select START TEST.
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AutoCert+ BrokerTec Market Data

Intarview  Tost Sume - Halp
Steps of the test: Conflated UDP Book Management Messages for Market By Order - Limited Depth
(MEOLD)
This 1est could take UP 10 Several Minutes. Pieass 00 NOf (054 he WiNdow Gurng e lest CIsng windowSIonping 1657 Fequines 1o 1nun the les! om stepl
Papon

Tt pupone oF TT6S DS 15 10 Wy AR DU ApEACIRON CAN GROgeTTY PMCERE NG SUOSEES D00k MANAHTEN, NIEMAton o non amphed markes.

Selected Contract : US30m_1_14_o4s0.701 [T

catagany » L
Incremerital Prasmasm Faed A 2331432145 15701
Incremerial Premium Feed B 233143214132 16701
Incremenital Conflated Feed A 23314321478 15701
Intremental Conflated Feed B 233143214147 16701

Premium Snapshet MBP 2331432046 22701
Premium Snapshot MBO 233 1432146 20701
Conflated Snapshot MBP & MBOLD 23314321420 22101
instrument Replay Pramaum 2331432147 14701
Inisruminit Répliy Conflatied 233143214 14701
TCP Confisted Faed 69.50.113.160 D054
Categary Link
Tempiates Fie £

Promim Conigaration Fig:
Conflated Condguration File
TGP Session Management S8E Schema

Nots: Preas the S1r Text bution 1o S181 oF restart 3 Tust Pase S0 not press the S1a Test busion [ ST TEST |
33 i YOU BN CUTTENSlY FUNRING this test.

Descripnca Flag Status
1 | Confem books are empty for selected instruments & | MetTesid
2 | Recerve 8 st of ondens for the first instrument & | MotTested
3 Receive cancellatons for orders. & | NotTesied
4| For each onde, confim he pice e quanity by 1S pRonty in the Dok Sing the Slowrs srstument & | Mot Tesied

Moy @ ot tesisd @ conglels & pandng @ ised

==

[‘:} To run the Conflated UDP Book Management Messages for Market By Order - Limited Depth (MBOLD) test:

1. Select Yes or No to confirm that the books are empty for the selected instruments.
2. Receive a set of orders for the first instrument.

3. Receive cancellations for orders.
4

For each order, confirm the price and quantity by its priority in the book using the following instrument: (instrument
will vary.)

o tag 270-MDEntryPx
e tag 271-MDEntrySize

Conflated TCP Book Management Messages for Market By Order - Limited
Depth (MBOLD)

This test verifies that your application can properly receive and process book management information for non-implied
markets.

1. From the Contract drop-down, select the desired contracts if the contracts are not already locked.
2. Select START TEST.
o Conflated TCP Book Management Messages for Market By Order - Limited Depth (MBOLD)

o Conflated TCP Book Management Messages for Market By Order - Limited Depth (MBOLD) (Snapshot Only)
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AutoCert+ BrokerTec Market Data

Conflated TCP Book Management Messages for Market By Order - Limited Depth (MBOLD)

Interview

eson [ o Help

Steps of the test: Conflated TCP Book Management Messages for Market By Order - Limited Depth
(MEOLD)

Thes birst cons] ks o o Sarvoral erarunies. Phisiss 0 ot chirse) v wiredow churiey v st CRISIANg WinOW S0P IFSL ingusriss 10 PO M st o stisr]

Purpose
Thes purpose of thes test s 1o vanfy that your apglcation Gan (opery i wonmaton for
Selected Contract : ATEUSS 3TDTYNasoLey 720 [T
Selected Second Contract:  ATBUSS JOTowvsave - Tao  [IEETY
Cabagory 3 Forl
TCF Conflated Feec 69.50.113.172 W
Categery Lirk
Templates Fie: lemplates_Fidinary.um

TGP Session Management SBE Schema: Iempiaies_hidpSessionhdgmiomi

Hote: Press the Start
agmin f you Sre cuFrently running this tast.

restart a Test. thve Start Test button

Description

Flag Status
1| AusoCerts 1o bukd a bock & | Mot Tesea
2 | Overa TCP MDP cornection, subimit & Market Data Request messade for 3l instrument & | Mot Tested
3 Recetos SnapshotRefneshTopOrders message o | ot Tested
4 | Confirm quansties Snd prices on the dook for the st instrument (nen implied). & | motTestea

Recenve & 561 0f crers kf e S6cond instrument & | totTeswed
] Recetve cancellations for orders. ] Hod Tessted
T | Confirm Guanities N pross on e ook fof The Second Nstrument (i impled). & | NotTested

Key: @ ot tesind @ comgpistn

| REFRESH |

pandng @tsnd

b To run the Conflated TCP Book Management Messages for Market By Order - Limited Depth (MBOLD) test:

1.

AutoCert+ will build a book

2. Over a TCP MDP connection, submit a MarketDataRequest message for all instruments.

3.
4.

Receive a SnapshotRefreshTopOrders message.

Enter the quantities and prices on the book for the first instrument (non implied).

e tag 270-MDEntryPx
e tag 271-MDEntrySize
Receive a set of orders for the second instrument

Receive cancellations for orders

Enter the quantities and prices on the book for the first instrument (non implied).

e tag 270-MDEntryPx
e tag 271-MDEntrySize

Conflated TCP Book Management Messages for Market By Order - Limited Depth (MBOLD)
(Snapshot Only)
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AutoCert+ BrokerTec Market Data

e vesrsce [ oo Help
Steps of the test: Conflated TCP Book Management Messages for Market By Order - Limited Depth
(MBOLD)
This test could ke up to several minutes. Pisass do not doss the window during tha test Closing window/sIopping tes reques 1o ronn S tast from step
Furpose
Thes purpasa of s tast is 1o varify that your bk

Sebected Contract :  ATBUSSIMDDODVWEZSE 720 [Tl
Categery ]

Part
TCP Conflated Feod 60.50.113.172 054
Category Link
Temnplatos Filo: lemoigtes Fixfingnami
TP Fession Management SBE Schar! tenplates MdnSessioahigmt xml

Biote: Press the S2art Test bution to seart or restart a Test. Flease 5o not press the Start Test button

START TEST
again If you are curmentay running this test
1| AutoCerts to build o book o | NotTested
2 | OweraTCP MO submit for al instrument & | MotTened
3 Receive Snapshot Refresh Top Orders message o | Mot Tested
4 | Confirm quantties 6rd Drices o the Dock for th St instrument (non impled). & | NotTesed
Kew: @ nottesied @ compists L pendng @ ised

b To run the Conflated TCP Book Management Messages for Market By Order - Limited Depth (MBOLD) (Snapshot Only)
test:

1. AutoCert+ will build a book

2. Over a TCP MDP connection, submit a MarketDataRequest message for all instruments.
3. Receive a SnapshotRefreshTopOrders message.
4

Enter the quantities and prices on the book for the first instrument (non implied).
e tag 270-MDEntryPx
e tag 271-MDEntrySize
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Inverted Book Management Message Tests

This section contains information about the Inverted Book Management Message tests.

User Manual - 18 -



AutoCert+ BrokerTec Market Data

Premium Inverted Book Management Messages for Market by Price (MBP)

This test verifies that your application can properly receive and process inverted book management information for non-
implied markets.

1. From the Contract drop-down, select the desired contracts if the contracts are not already locked.

2. Select START TEST.
Interview Tl Suime _ Haip

Steps of the test: Premium Inverted Book Management Messages for Market by Price (MBP)
" Coustd take LD 10 SEVeral ManuAes PIASE 00 NOL CO0E the WINOOw CLNNg e 1est CIRENg wintow SIOREINg 15T Feguires 10 NN e 1St Fom step
Purpose

The purpose of thes test 15 1o vertfy that your appEcation can properly necesve and process Nveried book Management INfarMmaton 1o NN Impled markets.

Catsgery " Port
incremental Premasm Feed A 2331432145 15700
Incremental Premium Foed 6 FEERIEFITRE ] 16700
Ingremental Conflated Feod A 23314321409 15701
Incremental Conflated Feed B 233143314147 186701

Premium Snagshot MBP 2331432148 22100
Premeum Snapshot MBO 2331432146 20700
Conflaied Snapshot MEF & MBOLD 23314321420 2210
Instrument Replay Premeum 2331432147 14700
Instrumeent Replay Conflated 23314301421 1470
TCP Conflated Feed 6550 13168 B0%4
Categeny Link
Templates Fie e Fixfir

Premuam Conguration Fie
Conflabed Confguration Fie
TCP Sestaon Management SEE Schema

Descripticn Flag Status
1| Confiem books are empty for selected instruments & | NetTesied
2 | Receive a set of orders for the frst instrument & | HotTesied
3 | Receive cancellatons for orders & | NotTesied
& | Coefiem cuanites nd prces o the bock e the st sstrument (ron mpled). & | Mot Tested

New: @ fottesind @ comglets & pendng @1mled

| REFRESH |

[:} To run the Premium Inverted Book Management Messages for Market by Price test:

1. Select Yes or No to indicate whether the books are empty for the selected instruments.
2. Receive a set of orders for the first instrument.
3. Receive cancellations for orders.
4. Enter the quantities and prices on the book for the first instrument (non implied).
e tag 270-MDEntryPx
e tag 271-MDEntrySize

Conflated Inverted Book Management Messages for Market by Price (MBP)

This test verifies that your application can properly receive and process inverted book management information for non-
implied markets.

1. From the Contract drop-down, select the desired contracts if the contracts are not already locked.

2. Select START TEST.
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Interview  Test Suse - : Halp
Steps of the test: Conflated Inverted Book Management Messages for Market by Price (MBP)
This test could take up 10 seweral minuies. Piease 00 Nof Close the window Bunng e et Closing window/S10ppIng hest requines 1o rern the test from stepl
THe pirpose oF IS 131 i3 10 BN INGT 0Ll BDOBCADON CBN PROgily Mvin 30 DHiCHES MVETIRD DOSK MANBOEMEN AN 10¢ Al IMphad Market

Selacted Contract : USOdsteziusaoediso Tt [IETETY

Catgery » Port
Incremental Premium Feed A 2321432145 15701
Incremertal Fremium Feed § 233143214 132 16701
Incremental Conflated Feed A 23314321419 15701
Incremental Conflated Feed B 233143214 147 16701

Premium Snapshat MBP 2321432146 2210
Fremium Snapshot MBO 2321432146 20701
Confiated Snapshot MEP & MBOLD 2314321420 2270
Instrument Replay Premium 2331432147 14701
Instrument Replay Conflated 23314321421 14701
TCP Confiated Faed 69.50.113. 189 B054
Category Link
Templates Fie i

Premum Confguraton Fie
‘Conflated Cortguratcn Fie
TGP Sessacn Management SBE Schema

Nota: Press the ST Test bution 10 91311 of Festar 3 Tust PMase S0 net press the S5t Test busion [ START TEST |
3 B U 318 CUMTENSY FURRNg this tast
[ Deseripoen [Fug | suss
1| Contem tuoks are empty for seiected instruments & | MotTesiea
2 | Receive aset of arders for the frst instrumens & | NotTestes
3 Rmcarve cancellatons o coders ] Not Tested
Confirm quantities and prices on the book for the first mstrument (non impled) & Not Tested

Key: @ nottested @ complete | pendng @ isled

D’ To run the Conflated Inverted Book Management Messages for Market by Price (MBP) test:

1. Select Yes or No to indicate whether the books are empty for the selected instruments.
2. Receive a set of orders for the first instrument.
3. Receive cancellations for orders.
4. Enter the quantities and prices on the book for the first instrument (non implied).
e tag 270-MDEntryPx
e tag 271-MDEntrySize

Premium Inverted Book Management Messages for Market By Order - Full
Depth (MBOFD)

This test verifies that your application can properly receive and process inverted book management information for non-
implied markets.

1. From the Contract drop-down, select the desired contracts if the contracts are not already locked.

2. Select START TEST.
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P | [
Steps of the test: Premium Inverted Book Management Messages for Market By Order - Full Depth
(MBOFD)
Thes test Coui 1 o 10 SEveral MInues PIEEne B0 NOT CINE e WNGW NG e et CI0HNG window SISpEing WSt IeGuUines 10 fern M -5t Fom step1
Purpose

The purpcese: of Ihes test S 1o werfy Il your APOACHtoN AN PROperly PECeR and PRocess vered book MANAgement INFMANoN 13F NN IMpled markets

PR T R Uniock |

Categary
Ingremental Premiam Feed A
incremental Premaum Feed B
Incremental Confiated Feed A
incremental Conflated Feed B

Premium Srapshot MBP
Premium Snapshot MBO
Conflaled Snapshot MEP & MBOLD
Instrument Replay Premium
Instrument Replay Conflated
TCF Conflated Feed
Category
Temgplates Fie:
Prenam Coerguraton i
Cordated Condguration Fi
TGP Session Management SBE Schema

Heor: Preas the Star Test Button 1o 510 or resan 2 Test Piase 2o not press the S2am Test bumsien

again if you are currently renning thes best.

Deseripuon
1| Confim books are empty for selected instruments.
2 | Recewe & setof orders for the frat imstrumenn

3 | Recewe cancellations for oers.

4 | Foreach order, confitm the pece and quantty by its pory in the book using the Salowins instrument

P Part
2331432145 15700
33143314 132 18700
23314321409 15701
F3a3naaT 15701
2331432148 2700
2331432148 20T00
23314321420 =70
2331432047 14700
23314321421 14701
68.50. 112168 054
| STARTTEST |
Fug | sows
& | MolTesed
& | NotTesed
& | NotTesed
& | MotTested
Koy @ roltested @ compiste | pandeg @isied

D’ To run the Premium Inverted Book Management Messages for Market By Order - Full Depth (MBOFD) test:

Select Yes or No to indicate whether the books are empty for the selected instruments.

Receive a set of orders for the first instrument.

1
2
3. Receive cancellations for orders.
4

For each order, enter the price and quantity by its priority in the book using the following instrument (instrument will

vary):

e tag 270-MDEntryPx
e tag 271-MDEntrySize

Conflated Inverted Book Management Messages for Limited Depth (MBOLD)

This test verifies that your application can properly receive and process inverted book management information for non-

implied markets.

1. From the Contract drop-down, select the desired contracts if the contracts are not already locked.

2. Select START TEST.
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Interview  Test Suse - 1 s

Steps of the test: Conflated Inverted Book Management Messages for Limited Depth (MBOLD)
This fest could take up 10 several minuies. Piease 00 Noft Close the window Gunng e jest Closng windowSI0pping 163t requires 1o renum the lest from step

T uapose OF IS 181 5 B0 VN INGL yOIr BOPUCBUON EHN SACEAy ECene B DRI MM DOOK MAASQRTEN AIGITENGCN 124 B0 Iphad Mant.
Selacted Contract : USOdsoezsusaoeiso T [IETETY

camgery "

Port
Incremental Premium Feed A 2331432145 15701
Incremertal Premium Feed B 233143214132 16701
Incremental Conffated Feed A 23314321419 15701
Incremental Conflated Feed B 233143214 147 16701
Premium Snapshat MBP 2321432146 2210
Premium Snapshot MBO 23314326 20701
Confixied Snapshot MEP & MBOLD 2314321420 27
Instrument Replay Premium 2331432147 14701
Instrument Replay Conflated 2331432142 14701
TCP Corfiated Faed 60.50.113. 189 B054
Category Link
Templates Fie lemolates Fcfman
Fremum Confgueaton Fie g xmil
Conflated Configuration Fil
TGP Sessaon Management SBE Schema temales hMonSessionhamt smi
Nosta: Press the $13r THst Dution 5o 41378 or reRtan 3 Test. PHase 50 ot press the $2at Test bution [ START TEST |
23in # you 3re currently runming this test
[ Deseripaca [Fug | suss
1| Confm books are empty for selected instruments. @ | MotTesied
2 Receive a set of orders for the first instrument & Not Tested
3| Recerve cancellanors fof cedars & | Mot Tested
For each ordes, confirm the price and quarsity by its pricrity in the bock using the falowing nstrument o | Mot Tesied
Mey: @ ok fesied @ complele & pending @ isled

D‘" To run the Conflated Inverted Book Management Messages for Limited Depth (MBOLD) test:

Select Yes or No to indicate whether the books are empty for the selected instruments.
Receive a set of orders for the first instrument.

1
2
3. Receive cancellations for orders.
4

For each order, enter the price and quantity by its priority in the book using the following instrument (instrument will
vary):

e tag 270-MDEntryPx
e tag 271-MDEntrySize

Premium Consolidated Inverted Book Management Messages for Market by
Price (Implied)

This test verifies that your application can properly receive and process inverted book management information for implied
markets.

1. From the Contract drop-down, select the desired contracts if the contracts are not already locked.
2. Select START TEST.

T - Halp:
Steps of the test: Premium Consolidated Inverted Book Managemeant Messages for Market by Price
{implied)

This test could take UP 10 seworal minutos. Plass do ot doss the window during tha fest Closing window/SIopEing tast requires o forn e lest from step]
Furpose

Thoa purposa of this 10t b 10 vority That your IpRRCII0R Can POpOrly MACKVE and EROcess invrod book FANagemont nfomaton o impiked marets

Cortrasts ¢

Select Contract - Charnel ~ Em

Description | Flag | Butus

1| Confirm books are empdy for salecied instrumants. @ | complete

2 | Receive a setof orders for ane of the selected instrument

Nt Tested

3 | Receive cancelations for ordens.

4 | Confiem quantties and piices on th bock for oo of th

o
& | Mot Tessed
& | NotTesed

Key: @ ot tesied @ comgists & pendng @ islnd

User Manual - 22 -


https://www.cmegroup.com/confluence/display/EPICSANDBOX/MDP+3.0+-+Inverted+Price+Book+Processing+for+BrokerTec

AutoCert+ BrokerTec Market Data
D’ To run the Premium Consolidated Inverted Book Management Messages for Market by Price (implied) test:

1. Select Yes or No to indicate whether the books are empty for the selected instruments.

2. Receive a set of orders for the selected instrument.

3. Receive cancellations for orders.

4. Enter the quantities and prices on the book for one of the selected instruments (including implied book).
e tag 270-MDEntryPx
o tag 271-MDEntrySize

Conflated Consolidated Inverted Book Management Messages for Market by
Price (Implied)

This test verifies that your application can properly receive and process inverted book management information for implied
markets.

1. From the Contract drop-down, select the desired contracts if the contracts are not already locked.
2. Select START TEST.

T v
Steps of the test: Conflated Consolidated Inverted Book Management Messages for Market by Price
{implied)
This lest could take up 10 several minuies Please 60 Not Close the window Curnng e fest Closing winOow/SIopping st requires 10 renun the test from stept
Prpoie

e Pupose OF IS DS 1S 10 Verify' NS POur AJDBCHNGN CAN SROgTly MCeRsE NG DIOCESS Mened DOSK MINAgEmENt NMANCN 1o IMpBed Mmarkets

Selected Contract : UBSA_1/8_0359,UBEEs_113_03%5,UBSAR0ica.UBcEsoe 701 [[TITY

Catagory w» Port
incremental Premium Feed A 2301432145 15701
Incremertal Premium Feed B 334324032 16701
Incremental Conflated Feed A 23314321419 15701
Incremental Conflated Feed B 233143 204147 1701

Premium Snapshot MBP 231432148 270

Premum Snapshot MBO 2331432048 20701

Conflaled Snapshot MBP & MBOLD 23314321420 21
instrument Replay Premium 2321432147 14701
Instrument Replay Conflated 2314321421 14701

TCP Contated Feed 65.50.113.168 B054
Categony Link
Templates Fie Ly

Pramaum Consguration Fis
Confated Contguraton Fie
TCP Sessacn Management SBE Schema emplates_hy

Nerte; Prass e $17 THSL BUTion 19 H13MT OF Featan 3 THEL PH%e 20 N6t pess Ihe 321 Tast busien [ START TEST |
gain if yOU Are CurTeNtly rUNAING this test.

[ Dascripoon Fiag | suba
1| Contem books are empty for selecied nstruments. & | NotTestea
2 Receive a set of orders for one of the selected instrument & Not Tested
3 Recerve cancellators 1of croers ] Not Tested
Confirm quantities and prices on the book: for one of the selected instrument {nchuding imphed book ). & Not Tested
Key: @ not tested @ complete | pending i faded

D’ To run the Conflated Consolidated Inverted Book Management Messages for Market by Price (implied) test:

1. Select Yes or No to indicate whether the books are empty for the selected instruments.

2. Receive a set of orders for the selected instrument.

3. Receive cancellations for orders.

4. Enter the quantities and prices on the book for one of the selected instruments (including implied book).
e tag 270-MDEntryPx
e tag 271-MDEntrySize

- 23 - User Manual


https://www.cmegroup.com/confluence/display/EPICSANDBOX/MDP+3.0+-+Inverted+Price+Book+Processing+for+BrokerTec

AutoCert+ BrokerTec Market Data

Premium Implied Inverted Order Book Management for Market by Order - Full
Depth Systems

This test verifies that your application can properly receive and process inverted book management information for implied
markets.

1.

Interview

Select START TEST.
— | et

Steps of the test: Premium Implied Inverted Order Book Management for Market by Order - Full
Depth Systems

This tabt 5uld ik up 5 bbvical minulis. Pladie 3 nol Sl b witde g th Bait Cloiing windSim ilioping 16 fbquines 1 ransn the bst Fom abipl

Purpose
Tha puspose of this et i 30 wertly St your appication £2n popcy recelve and FocHEs inveried book management inkemartion for impiled markets.

[ Description [Fag [ s

| 1 | Conimnbooks are ampty for selecied insruments. [ [ ] [ Camplob

[ 2 | Receiva a set of orders for ome of the selected instrument I [ ] | compian

| | For ncn ordr, canti the price and qasniity by its priorty in Eve book uting the following nesurment [ ] | complote

| 4| Confirn the implied quanttes and prices on tha book for the same instrumant | ] | Complete
Ney: @ nct fested @ comgiets & pendng @isled

| REFRESH |

[:;’ To run the Premium Implied Inverted Order Book Management for Market by Order - Full Depth Systems test:

1. Select Yes or No to indicate whether the books are empty for the selected instruments.
2.
3.

Receive a set of orders for one of the selected instruments.

For each order, enter the price and quantity by its priority in the book using the following instrument (instrument will

vary):
e tag 270-MDEntryPx
e tag 271-MDEntrySize

Enter the implied quantities and prices on the book for the same instrument:

e tag 270-MDEntryPx
e tag 271-MDEntrySize

Conflated Implied Inverted Order Book Management for Limited Depth
(MBOLD)

This test verifies that your application can properly receive and process market by inverted book management information.

1. From the Contract drop-down, select the desired contracts if the contracts are not already locked.

2.

Select START TEST.
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Interview  Teat Suite - Hedp

Steps of the test: Conflated Implied Order Book h nent for Limited Depth (MBOLD)

This Bt coubd Liki up B pareinal minutis. Pioan 33 nol clovs e windom durng the Tt Clasing widowiioppng e roquines b

Purpose

Description Fiag | Swws
1 | Contin baoks are ermoty for selected instrurants. @ | compiee
2 | Recetve a sel of crders for one of the selected instrument @ | compiete
3 | For sach order, contem the prics and quantity By its pricrity in the book wsing the Tollowing instrument @ | compas
4 | Confirm the impised guantses and prices on the baok for the same instrument @ | complets
My § ot festec @ compiet pending i ine:

===

D’ To run the Conflated Implied Inverted Order Book Management for Limited Depth (MIBOLD) test:

1. Select Yes or No to indicate whether the books are empty for the selected instruments.
2. Receive a set of orders for one of the selected instruments.

3. For each order, enter the price and quantity by its priority in the book using the following instrument (instrument will
vary):

e tag 270-MDEntryPx
e tag 271-MDEntrySize
4. Enter the implied quantities and prices on the book for the same instrument:
e tag 270-MDEntryPx
e tag 271-MDEntrySize
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Recovery Tests

This section contains information about the BrokerTec Recovery tests.
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Premium Recovery Test for Market by Price (MBP)

This test verifies that your application can perform a recovery test for non-implied books. For example, if a user does not
receive all messages from the system during a trading session, it will be necessary to perform recovery to update the books.
1. From the Contract drop-down, select the desired contracts if the contracts are not already locked.

2. Select START TEST.
Interview  Tast Suite - Holp

Steps of the test: Premium Recovery Test for Market by Price (MBP)

This lest could ake up 1o several minctes. Please do not cose the window during e lest Closing window/siopping best recures 10 rerun Sw test from step1
Purpose

Th purpost of Tl bt it 1o wiiify (a1 your SCRCToN Can parkm 8 fecovery 8st fof non-mphed books. For example, I 8 wier 0088 ROL et ol
R EA0ES M M SYENM SUring B IBGng SE5ion. § will BE SECEEIAN 10 SErion RCovENy IO UDSIE he Books.

Selocted Contract: UBSS_14_0525 700 [T

Catogery (] Port
Incramantal Framiam Feed A 2331432145 15700
Incremanial Pramium Feed & 231143014132 16700
Incremental Conflated Feed A 23314321419 15781
Incremental Conflated Feed B 233143204147 16701
Presnium Snapahot MBP 2331432145 270
Premium Snapshot MEC 33143246 20700
Conflated Snapshot MBP & MBOLD 21142140 2101
insarumsent Replay Premium 2331432147 14700
Bsrumind Répliy Conflated 23314324 14701
TCP Conflated Foad 6550 113.16% 9054
Catigory Link
Templates File templates Fhilinary xml
Pramium Configueation File soafig el
Conflated Configuration Fie oG
TEP Sepsion Management SBE Schama lemwiates Mdedesstenhsonlam
Hote: Press the $aa Test bution 1o $101 of restan & Test. Please 00 not press the St Test bution m

B H yOU 0 CUITRNDY FUARESG S 6L,

Descriptica

i

status
1 | Confiem books are empty for salected instrumants. & | NotTested
z Recebve market data for a se1 of orders and cancels for the instrument o | NotTesied
3 [ Miss market data for a set of orders and cancels. & | NotTasted
4 | Rsceive market data for a 861 of ordars and cancels for the recovery atrument & | NotTested
5 Confem quantites and picas on the bock for the saleciad insirument (nen impliad) o | HotTasted
6 Miss sacurity Sefinition message 1or the recewvery instrument o | MotTested
7 | Receive market data for a 51 of crdars for the recovary instrumant o | NotTested
& | Confiem quantiies and prices on the bock for the racovery instnamant (non imglied) & | NotTesied

Key: @ not tested @ compiete | pending i taled

D’ To run the Premium Recovery Test for Market by Price (MBP) test:

1. Select Yes or No to indicate whether the books are empty for the selected instruments.

2. Receive market data for a set of orders and cancels for the instrument.

3. Miss market data for a set of orders and cancels.

4. Receive market data for a set of orders and cancels for the recovery instrument.

5. Confirm quantities and prices on the book for the selected instrument (non-implied).

6. Enter the quantities and prices on the book for the selected instrument (non implied).
e tag 270-MDEntryPx
e tag 271-MDEntrySize

~

Miss security definition message for the recovery instrument.

8. Receive market data for a set of orders for the recovery instrument.

9. Enter the quantities and prices on the book for the recovery instrument (non-implied).
e tag 270-MDEntryPx

e tag 271-MDEntrySize
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Conflated UDP Recovery Test for Market by Price (MBP)

This test verifies that your application can perform a recovery test for non-implied books. For example, if a user does not
receive all messages from the system during a trading session, it will be necessary to perform recovery to update the books.

1. From the Contract drop-down, select the desired contracts if the contracts are not already locked.

2. Select START TEST.
Intorview  Test Suite - Hel

Steps of the test: Conflated UDP Recovery Test for Market by Price (MBF)

This st cousd take up 1o Several minules. Flease 00 Not corse The window during Toe hest Closing windovwsiopping 5est requires o ferun the est ram step1.
Purpose

i purpone of T8 151 18 10 vrity 1A your SDOBCABIN CIN DTorm & HecCveny ST 1of non-mgked ooks. For axamply, if 8 wier 008 Hot eceve 8
IR MO i Sy RIS SUNAG B UAGRG TASIA, £ Wil 4 NOCHEIATY 15 DI FRCVTY 15 UDARNE the BAakE

Selected Conbract: UB3%8_1_ti4_taso.7o1  [ETREY

Category " Port
Incremantal Pramium Fead A 231432145 15701
Incremental Premium Feed B 213 143214132 16701
Incremental Conflated Feed A 23314329419 15701
Incigsnantal Confisted Fasd B 233 14314 147 16701

Pramium Snapshot MEP DAINE 27m
Premium Snapshiot MBO 2331432148 0T

Confiated Snapshot MEP & MBOLD 23314321420 270
Iratrument Replay Présnim 33143247 1470
Instrumant Replay Conflated 2434 14701

TCP Conflated Feed 69 50113169 9054
Category Uik
Tamplates Filg Lamola

Brembum Canfiguraton Fils
Conflated Canfiguration Fila

TCR Sassion Management SBE Schema templates_MdnSessianhlgmt sml
Node: Press the Start Test button to start or restart a Test. Please do not press the Start Test buston m

‘again i you are currently running this test.

Deserption Flag |  Stabesy
1| Conirm bocks are empsy for selected instruments & | MotTested
2 Racehve markst data for a 54t of onders and canceds for the instnument o | Mot Tested
3 | Miss market data for a et of crders and cancebs & | NotTested
4 Receive market data for a set of orders and cancels for the recovery instrument o | NotTested
5 | Confrm quasities and prices &n the book fof the seletted natiument (mah imphed). o | Mot Tasied
& | Miss security dafnition message b he recovery instrumant & | MotTested
Recahve market data for @ 54t of orders for the recovery instnament & | NotTested
& | Condrm quanities and prices on the book for tho recovery instrumeet (non impled) & | NotTested

Keys @ rot fested @ compiete & pendng @ taked

D’ To run the Conflated UDP Recovery Test for Market by Price (MBP) test:

Select Yes or No to indicate whether the books are empty for the selected instruments.
Receive market data for a set of orders and cancels for the instrument.
Miss market data for a set of orders and cancels.

Receive market data for a set of orders and cancels for the recovery instrument.

1
2
3
4
5. Confirm quantities and prices on the book for the selected instrument (non-implied).
7. Miss security definition message for the recovery instrument.

8. Receive market data for a set of orders for the recovery instrument.

9

Enter the quantities and prices on the book for the recovery instrument (non-implied).
e tag 270-MDEntryPx
e tag 271-MDEntrySize

Premium Recovery for Market By Order - Full Depth (MBOFD)

This test verifies that your application can perform a recovery test for non-implied books. For example, if a user does not
receive all messages from the system during a trading session, it will be necessary to perform recovery to update the books.
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1.
2.

Interview

From the Contract drop-down, select the desired contracts if the contracts are not already locked.

Select START TEST.
Test Suite - Halp

Steps of the test: Premium Recovery for Market By Order - Full Depth (MBOFD)

This lest could ake up 1o several minctes. Please do not cose the window during e lest Closing window/siopping best recures 10 rerun Sw test from step1
Purpose

The purpose of This best is 1o werifl (hat your SSORCASON Can parion & fecovery L fof non-mphed books. For examaie, if 8 wier doss Aot rcee a1
A0S 1O M Sy 539 SLAing & ICNG BeSEion. 1 will be SHCESErY 10 PArGnm Mecovery b updite the books

Selocted Contract: UBSS_14_0525 700 [Ty

Category (] Port
Incramstetal Pramim Fetd A 2331432145 1570
Incremantal Pramium Feed 8 23343 n 16700
Incremental Conflated Fead A 23314321419 15701
Incremental Conflated Feed B 233143214147 16701
Premium Snapshot MBF 2331432146 270
Pramium Snapshot MBO 2331432046 20700
Conflated Snapshot MBP & MEOLD 22420 2701
Inssrumient Replay Pramium 2231432147 14700
Fssrument Repley Conflated 23314324 147
TCP Corflated Fead 6950 113,169 G054
Category Link
Teenplates File {emplates_FiBinary xml
Premium Configuration Fig s el
Conflated Configuration Fis g
TP Session Management SBE Schema temolates MdpsiessionMeomloml
Hote: Prass the S1em Test button 1o $1an of restan a Test. Please do not press the Stan Test bution | sTamT TEST |

o4 H YOu a0 CUTTRNGY FURNEG IS 88t

e [Fisg | Statss

| 1 Confirm books are empty for selected instruments. | & | Not Tested
2 | Racaive market data for a 3¢t of orders and cancels Sor the instrumaent o | Not Tasted
3 | Wi markat cata for & st of orees and cances & | Mot Testes
4 | Receive market data for & 841 0f orders and cancels for the selected instrument & Not Tasted
5 | For sach ansar confim the price and quansty by it priy in the baok using the falting insirument & | MotTastsd
& | Miss security definition message for the recovery inptrument & | MotTested
T Rucaive market data for a 541 of orders for the recovery instrument & Not Tested
8 | Foreach order, confiem the price and quaniity by its priority in the book using the Solowing irstrument | & | ot Tasteg

Key: @ not tested @ compiete 4 pending i taled

> To run the Premium Recovery for Market By Order - Full Depth (MIBOFD) test:

1
2
3.
4
5

Select Yes or No to indicate whether the books are empty for the selected instruments.
Receive market data for a set of orders and cancels for the instrument.

Miss market data for a set of orders and cancels.

Receive market data for a set of orders and cancels for the selected instrument.

For each order, confirm the price and quantity by its priority in the book using the following instrument (instrument
will vary).

e tag 270-MDEntryPx

e tag 271-MDEntrySize
Miss security definition message for the recovery instrument.
Receive market data for a set of orders for the recovery instrument.

For each order, confirm the price and quantity by its priority in the book using the following instrument (instrument
will vary).

e tag 270-MDEntryPx
e tag 271-MDEntrySize
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Conflated UDP Recovery for Market By Order - Limited Depth (MBOLD)

This test verifies that your application can perform a recovery test for non-implied books. For example, if a user does not
receive all messages from the system during a trading session, it will be necessary to perform recovery to update the books.

1. From the Contract drop-down, select the desired contracts if the contracts are not already locked.

2. Select START TEST.
Interview | Test Suite - Holp

Steps of the test: Conflated UDP Recovery for Market By Order - Limited Depth (MEBOLD)

This fest could take up 1o seweral minctes. Please do not cose the window during ha lest Closing window/siopping best recuires 1o rerun Sw test from step™
Pusposs

The purpose of this test is 1o varify that your ScOICaSOn can parionm 8 fCovery 1AL fof non-mphed books  For example, If 8 wier doss Aot rcene o
S SAgHS 11om I Sy SIAM Suring & ridng Bession. | Wil DA SHCHISINY 10 DArn MCOVENY 16 UpANE T books

Selocted Contract: UE30S_1_14_n5s0.701  [[IETSTY

Category [ Port
Ingramantal Pramie Feed A 2331432145 15701
Incramantal Pramium Faed 8 233143004032 1670
Incromental Conflated Fead A 23314321419 15701
Incremental Conflated Feed B 233143214147 16701

Prasnium Snapshot MBP 2331432146 270
Pramium Snapshot MEBO 33143046 070
Caonflated Snagshot MBP & MEOLD 23821420 2mm
Instrumnt Replay Pramium 23314347 1470
Inssument Repley Conflated 23314324 14701
TCP Conflated Feed 69.50.113.169 5054
Category Link
Templates File lemptates Fidinary xml
Premium Configuration File s el
Conflated Configuration File ool
TOP Session Managemaent SBE Schema tamoiates MdpSsssionhomioml

Hote: Press the $1em Test button 1o 918 of restan a Test. Pleass do not press the Stan Test bution | sTarT TEST |
A i YoU 878 CUMTENY running this 1est

[ Deseriptica

[Fisg [ stanus
1 Confirm books are empty for selected instruments & Not Tested
2 Raceive market data for a 561 of orders and cancels Sor the insrumant o | NotTested
3 | Miss markat data for o set of crers and cancels & | Mot Tested
4| Rusceive market data for a 861 of ordars and cancels for the sekcted issument & | NotTested
& | Foraach ordar, confem the price and quansty by its pricrty in the Book using the faliwing Fstrumest & | NotTested
& | Miss security defirition message Tor the recsviry instrunmsent & | NotTested
T Recetve market data for a 541 of orders blmmmw, instrumant =] Not Tested
8 | For each order confirm the price and quansty by its pricrity in the book using the foowing instrumant & | MotTesind
Ney: @ nottesied @ complete 4 pandng @taled

D’ To run the Conflated UDP Recovery for Market By Order - Limited Depth (MBOLD) test:

Select Yes or No to indicate whether the books are empty for the selected instruments.
Receive market data for a set of orders and cancels for the instrument.

1

2

3. Miss market data for a set of orders and cancels.

4. Receive market data for a set of orders and cancels for the selected instrument.
5

For each order, confirm the price and quantity by its priority in the book using the following instrument (instrument
will vary).

e tag 270-MDEntryPx
e tag 271-MDEntrySize
7. Miss security definition message for the recovery instrument.
8. Receive market data for a set of orders for the recovery instrument.

9. For each order, confirm the price and quantity by its priority in the book using the following instrument (instrument
will vary).

e tag 270-MDEntryPx
e tag 271-MDEntrySize
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Premium Consolidated Recovery Test for Market by Price (Implied)

This test verifies that your application can perform a recovery test for implied books. For example, if a user does not receive
all messages from the system during a trading session, it will be necessary to perform recovery to update the books.

1. From the Contract drop-down, select the desired contracts if the contracts are not already locked.

2. Select START TEST.

Interview  Test Suite - Halp
Steps of the test: Premium Consolidated Recovery Test for Market by Price (implied)

This test could take up 1o several minutes. Pisase do not ciase the window dunng e fest Closing window/SIopoing best requires 10 renun B lest from step 1
Pudporss

The purpose of this best is 10 varify (hinl your SSclhcaton can parionm & fecovery it fof impled bocks. Fof axampss, & uier does not recene a8
FOREEa0ES oM T8 Sy S0 CUring & GG BeStion, i wil be SHCEEIY 10 DM MCovery b updite the books

Contracts : Saloct Contract - Channal + EXE

[ Descriptica [ Fieg | states
1 Confirm books are empty for selected instruments. o | NotTested
] Recaive market data for & s61 of orders and cancels for the instrument o | NotTasted
3| Miss market data for & Set of afdees and cancals & | NotTasted
4 | Ruceive market dats for 8 set of ceders nd cancels for the recovery imsrument & | MotTested
5 Confem quaniies and prices on the book for the selaciad insirument (including implad book) o | HotTested
6 Miss security definition message for the recevery instrument o | Mot Tested
T | Receive market data for a st of crdars for the recovary instrumant o | MotTestsd
& | Confiem quanties and prices on the bock for the racovery instrument (including implied book) & | Mot Tested

Ney: @ nottested @ compiete 4 pendng i taded

D To run the Premium Consolidated Recovery Test for Market by Price (Implied) test:

1. Select Yes or No to indicate whether the books are empty for the selected instruments.

2. Receive market data for a set of orders and cancels for the instrument.

3. Miss market data for a set of orders and cancels.

4. Receive market data for a set of orders and cancels for the recovery instrument.

5. Enter the quantities and prices on the book for the selected instrument (including implied book).
e tag 270-MDEntryPx
e tag 271-MDEntrySize

o

Miss security definition message for the recovery instrument.

~

Receive market data for a set of orders for the recovery instrument.

8. Enter the quantities and prices on the book for the recovery instrument (including implied book).
e tag 270-MDEntryPx

e tag 271-MDEntrySize

Conflated UDP Consolidated Recovery Test for Market by Price (Implied)

This test verifies that your application can perform a recovery test for implied books. For example, if a user does not receive
all messages from the system during a trading session, it will be necessary to perform recovery to update the books.

1. From the Contract drop-down, select the desired contracts if the contracts are not already locked.

2. Select START TEST.
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Interview  Test Suite _ Help

Steps of the test: Conflated UDP C. lidated R y Test for Market by Price (implied)

This fest could take up to several minutes. Pisass 00 not cose the window Sunng e lest Closing window/sIopeing best requires 1o rrun e fest from step
Puspose

The purpose of T8 et IS 10 vrify hat your ScclkcaBon Can carionm 8 MoSvery 188! fof impled Docks. For axampss, 8 uBer doss ot receve 38
S EADE 1OM M Sy SIM SLAing & INRNG BESEION. 1 will DA SHCEIEINY 10 DANISNT NHCOVENY 13 UDdI T Books

Selocted Contract: UESAR_175_13/5% UBSES_1/4_03%0 UBSASOSW-UBSER0309 701 [T

Category (] Port
Ingramantal Pramize Fead A 2331432145 15791
Incramantal Pramium Fasd § MR 16701
Incremental Conflated Feed A 23314321419 15701
Incremental Conflated Feed B 233143204147 16701

Prasnium Snapshot MBF 2331432148 227
Pramiym Snapshot MBO 231432148 20m1
Conflatad Snagshot MBP & MBOLD 23314321420 270
Insarument Replay Premium 2331432147 141
Ensrument Repliy Conflated 2334 14701
TCP Conflated Fead 65.50.113.16% 5054
Category Limk;
Templates File templates_Fhfingey xml

Bramium Configuration Fila
Conflated Configuration Fila -
TCP Session Management SBE Schema temipates MdrSesstonM oo xml

Weorte; Press the Saan Tes! bution b $1ar of restan a Test, Piease &0 not press the St Test bution | START TEST |
a5 i U B0 CUTTRAGY FURRESG This 1881

[ Descripticn

i

Status.
1 | Confirm books are empty for salocted instrumants. & | NotTested
| ] Receive market data for a s¢1 of orders and cancels for the instrument o | NotTested
3 [ Miss market data for & set of erders and cancels. & | NotTasted
4| Rsceive market data for a 361 af oedars and cances for the recovery inatrument & | NotTested
5 Confem quanties and picas on the book ke the selectsd instrument (inchading impled book). & | NotTested
6 | Miss sacurity definition message for the recoviry instrumsent & | NotTested
7 | Receive market data for a 541 of crdars for the regovary instrument & | MotTested
8 | Confirm quantiies and pricas on the bock for the racovery instrament (including implied book) & | NotTested
Hey: @ nottesied @ compiete & pendng @ isled

D“’ To run the Conflated UDP Consolidated Recovery Test for Market by Price (Implied) test:

Select Yes or No to indicate whether the books are empty for the selected instruments.
Receive market data for a set of orders and cancels for the instrument.
Miss market data for a set of orders and cancels.

Receive market data for a set of orders and cancels for the recovery instrument.

A A

Enter the quantities and prices on the book for the selected instrument (including implied book).
e tag 270-MDEntryPx
e tag 271-MDEntrySize

6. Miss security definition message for the recovery instrument.

7. Receive market data for a set of orders for the recovery instrument.

8. Enter the quantities and prices on the book for the recovery instrument (including implied book).

e tag 270-MDEntryPx

e tag 271-MDEntrySize

Premium Implied Recovery Test for Market by Order - Full Depth Systems

This test verifies that your application can perform a recovery test for implied books. For example, if a user does not receive
all messages from the system during a trading session, it will be necessary to perform recovery to update the books.

1. From the Contract drop-down, select the desired contracts if the contracts are not already locked.

2. Select START TEST.
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Interview | Tast Suite - Halp

Steps of the test: Premium Implied Recovery Test for Market by Order - Full Depth Systems

‘This lest could take up 1o Sevoral minstes. Piease do not cose the window during fa 1t Closing window/slopping best nequires 10 rerun S test from step 1
Puspase

The purpose of ths best is: to werify thinl your spplication can perirm a recovery st for mphed books. For exampse, £ a user does not recewe ai
resEagEs oM e £yStem Gunng & trading session, i will De HICESEArY 10 PArON NCOVEry 1o Updte the books

Comtracts : Salact Coetract - Channal v | Saloct |
[ Descripticn [P | stanes
1 | Confiem books are ampty for selected instrumants. @ | compete
2 | Raceive market data for a 56t of orders and cancals for the inssrument @ | Complte
3 | Miss market data for a set of arders and cancels @ | Compate
& | Receive market data for & st of orders and cancels Sor the recovery instrumant @ | Complte
Confrm quanties and prices on the bock for the selected instrument (incheding impled book).
5 | Instrament 4 | Panng
| Submit |
6 | Miss security definition message for the recovery instrument & | NotTested
T | Receive market data for a 561 of ordars for the recovery instrumant & | NotTested
& | Confiem quanties and prices on the back for the recovery instrument {incuding implied book) & | NotTesisa
Kew: @ not tesied @ compiele 4 pendng isled

[‘:} To run the Premium Implied Recovery Test for Market by Order - Full Depth Systems test:

1. Select Yes or No to indicate whether the books are empty for the selected instruments.

2. Receive market data for a set of orders and cancels for the instrument.

3. Miss market data for a set of orders and cancels.

4. Receive market data for a set of orders and cancels for the recovery instrument.

5. Enter the quantities and prices on the book for the selected instrument (including implied book).
e tag 270-MDEntryPx
e tag 271-MDEntrySize

o

Miss security definition message for the recovery instrument.

~

Receive market data for a set of orders for the recovery instrument.

8. Enter the quantities and prices on the book for the recovery instrument (including implied book).
e tag 270-MDEntryPx

e tag 271-MDEntrySize

Conflated UDP Implied Recovery Test for Market by Order - Limited Depth
Systems

This test verifies that your application can perform a recovery test for implied books. For example, if a user does not receive
all messages from the system during a trading session, it will be necessary to perform recovery to update the books.

1. From the Contract drop-down, select the desired contracts if the contracts are not already locked.
2. Select START TEST.
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Interview | Tt Suite - Hlp °

Steps of the test: Conflated UDP Implied Recovery Test for Market by Order - Limited Depth Systems

This test could take up 10 several minstes. Piase 00 1ot Coss the window during M fest Cising window!slopeing bist requires 10 rerun B test from stap1
Purposs

Thi purposs of this best is B0 varify that your Soolcadion can carionm & fecovery 8! fof imphed books. For axampse, # 8 user dows nof recenve i
AP oM M SySIem Suring & INBERG BESHION. | will bE PHCEEEINY 10 PArN MECOVENy 15 UpQI thi Books

Selected Contract: LUBSAS_1/3_03%9,UB6B2_114_0370 UBGASQa-vBsErams 701 [T

Category w» Port
Incramantal Pramium Feed A 2331432145 15701
Incramantsl Pramium Foed 8 a3 16701
Incremenital Conflated Feed A 23314321419 15701
Incremental Conflated Feed B 233143214147 16701
Presmium Snapahot MBF 2331432145 12T
Pramium Snapshot MEC 2331432148 2070
Conflated Snapshot MBP & MBOLD 2314321420 21
Instrument Replay Pramium 2331432147 14701
Instrument Replay Conflated 2331432142 14701
TCP Conflated Fead 65.50.113.16% 054
Category Link
Templates File: temptates_Fhdlingey xml
Bremium Configuration File spnfiq el
Conflatad Configuration Fis ey aimd
TCR Session Managemant SBE Schama lamoiates MdrSsssionhdcent xmi

Hole: Press the $10 Test bution B0 $1871 of restant a Test, Please B0 not Eeess the St Test bution | sTART TEST |
apain B o 80 CUTTENDY FuRRESG This 1881,

o [Fiog | sStans

| 1 | Contem books are smpty for salected instrumants | & | Mot Testea
i [ Raceive market data for a set of orders and cancels for the instrument & | Not Tested
3 [ Miss kit dita for & Sel of oriders and cancels & | NotTesied
5 | Rscaive market data for 8 361 0f aedirs and cancelsfor e recovery instrument & | NotTested
5 | Confiem quanties and picas on the bock R the selectsd instrument (incheding impled book). o | NotTested
6 Migs sacurty SEnbion message 107 the recavery ingarument o | NotTested
7 | Receive market data for a 541 of crdars for the regovary instrumant | & | ot Tested
8 | Confirm quantiies and pricas on the bock for the racovery instrament (including implied book) | & | ot Testnd

Ney: @ nottested @ complete & pendng @ taled

D’ To run the Conflated UDP Implied Recovery Test for Market by Order - Limited Depth Systems test:

Select Yes or No to indicate whether the books are empty for the selected instruments.
Receive market data for a set of orders and cancels for the instrument.
Miss market data for a set of orders and cancels.

Receive market data for a set of orders and cancels for the recovery instrument.

A

Enter the quantities and prices on the book for the selected instrument (including implied book).
e tag 270-MDEntryPx
e tag 271-MDEntrySize

6. Miss security definition message for the recovery instrument.

7. Receive market data for a set of orders for the recovery instrument.

8. Enter the quantities and prices on the book for the recovery instrument (including implied book).

e tag 270-MDEntryPx

e tag 271-MDEntrySize

TCP Recovery

This test verifies that the application can perform a recovery via TCP Replay Recovery.

1. From the Contract drop-down, select the desired contracts if the contracts are not already locked.

2. Select START TEST.
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Interview | Test Suite - Help

Steps of the test: TCP Replay Recovery

This test could take up to several minutes. Please do not close the window during the test. Closing window/stopping test requires to rerun the test from stepi,

Purpose
The purpose of this test is to verify that your application can perform recovery via TCP Repiay.

Instrument(s): Select Instrument(s) - Channel v | Select |
Description Flag Status

1 | AutoCert+ sends incremental updates then creates a gap to be recovered & | NotTested
Establish a TCP connection and submit a Logon message. Was TCP connection established and logon

2 W | NotTested
message submitted successfully?

3 | Receive a Logon Confirmation message. Was Logon confirmation message received? & | NotTested

4 | Submita Market Data Replay Request message. W | NotTested
Confirm that your application successfully received the Replay message that was requested in the Market

5 W | NotTested
Data Request Message

6 | Receive and process a Logout message. W | NotTested

Key: | not tested @ complete . pending @ failed

E} To complete a TCP Replay Recovery test:

1. Receive incremental updates with a gap that needs to be recovered.

2. Select Yes or No to indicate whether a TCP connection was established and a Logon message was submitted suc-
cessfully.

3. Select Yes or No to indicate whether a Logon confirmation message was received.
4. Submit a Market Data Replay Request (35=V) message.

5. Enter the tag 270-MDEntryPx value to confirm that your application successfully received the replayed message that
was requested in the Market Data Replay Request (35=V) message.

6. Receive and process a Logout message.
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Channel Reset Tests

This section contains information about the BrokerTec Channel Reset tests.
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Channel Reset for Premium or Conflated UDP Market Data

This test verifies that your application can properly receive and process channel reset messages.
1. From the Contract drop-down, select the desired contracts if the contracts are not already locked.
2. Select START TEST.
R g
Steps of the test: Channel Reset for Premium or Conflated UDP Market Data

e purpose Gf IS 1251 15 10 Verify NG UL APEICHREN CAN SROgeTly MECent Nd PRCess Chantl resel MEssages.

Selected Contract : US%e_14_0825.700 [T

Catgeny L Port
incremental Premim Feed A 2301432145 16700
Incremerital Premium Feed B 230432040 BT
Incremenital Conflated Feed A 23314321498 16701
Incremental Conflated Feed B 233143214147 16701

Premium Snapshot MBP 2331432148 22100
Premium Snapshot MBO 2331432146 20700

Conflaled Snapshot MBP & MBOLD 23314321420 21
instrument Replay Premium 2321432147 14700
Instrument Replay Conflated 2314321421 14701

TCP Contated Feed 65.50.113.168 B054
Categary Link
Templates Fie

Prarmm Conguration Fie
Conflabed Condgurabon Fike
TCP Sessaon Management SBE Schema

Nasta: Praas tha $157 THL BGTISA 1o 31570 OF FELISAL 3 THat PRSSE 5 ot Breas th $2sn Test bution [ START TEST |

2 i yOU are currensly runAing this test.
| Descripoca [P | stoa

1| Contem bocks are empty for e selected nstuments & | NotTesiea

2 Receive market data for a se1 of orders. ] Net Tested

3 Confem Quantfes and PHces on the bock for the selected rrstrument = ] Not Tested

Receive Channel Reset message & | HotTesies

5 Fomcarve resent bock ] Not Tested

& Confirm quantities and prces for book and statistic messages for the selecied instrument. ] Nt Tested

Key: @ not tested @ complele | pending i fsded

[‘:" To run the Channel Reset for Premium or Conflated UDP Market Data test:

1. Select Yes or No to indicate whether the books are empty for the selected instruments.
2. Receive market data for a set of orders.
3. Enter the quantities and prices on the book for the selected instrument.

e tag 270-MDEntryPx

e tag 271-MDEntrySize

4. Receive Channel Reset message.

o

Receive resent book.

6. Enter the quantities and prices for the book and statistic messages for the selected instrument.
e tag 270-MDEntryPx
e tag 271-MDEntrySize

Channel Reset for Conflated TCP Market Data Group

This test verifies that your application can properly receive and process channel reset messages.

1. From the Contract drop-down, select the desired contracts if the contracts are not already locked.
2. Select START TEST.
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| e
Steps of the test: Channel Reset for Conflated TCP Market Data Group

This best exouled 1
Purpase
Th puscpors of thes s 5 8o iy Tl your AOOACALION €40 DXOIRiely LNV B IS ChANnel FSal MiNSagus.

U S A, Prirs 0 Pt Chorin o Wit T T St Clersan wieeSom g Wt FOgpanins

o st frem stopt

Selacted Contract : ATBUSs STDTYNAHOLAY 720 [Ty

Category [ Port
TGP Conflaled Feed ER.50.113.972 B
Category Link
Templates Fie empates_FixBinanmi
TCP Session Management SBE Schema: iempates_hdpSessicnMamsmi
Mote: Press the Start Test button to start of restart a Test. Please do ot press the Start Test bution
again if you are currently running s test.
Description Flag Status
1| Overa TGP MOP connection, confirm bocks ane empty for the selected instrments & | MotTesed
2 | Receive market data for @ 544 of orders. & | MotTesed
3 | Confirm quantiies and prices on the book for the selectsd instrument. & | Mot Tessed
4 | Reseive Ghannel Rese: message & | MolTesed
5 Receive resent book. ] Mot Tested
& Confirm guantiies and prices for boock and statistic messages for the selecied instrument. ) Mot Tested

Koy @ ot tested @hcomplete  pendng @ nked

E} To run the Channel Reset for Conflated TCP Market Data Group test:

AutoCert+ BrokerTec Market Data

1. Over a TCP MDP connection, select Yes or No to indicate whether the books are empty for the selected instruments.
2. Receive market data for a set of orders.
3. Enter the quantities and prices on the book for the selected instrument.
e tag 270-MDEntryPx
e tag 271-MDEntrySize
4. Receive Channel Reset message.
5. Receive resent book.
6.

e tag 270-MDEntryPx
e tag 271-MDEntrySize

Enter the quantities and prices for the book and statistic messages for the selected instrument.
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Key Rotation (TCP MDP GW)

This test verifies that your application can properly logon or Negotiate to the CME system using the security functionality

with key rotation. You will need two valid keys to complete this test.

1. Select START TEST.
Interview Test Suite - t Help

Steps of the test: Key Rotatlon (TCP MDP GW)

T st could sk up 0 sevornl menudes. Please do not ciase the windaw curing e test Cosing wndow'siopeng best requers io fonm Fw lst from siop]
Purpose

Thve puposa 0f thes lest 15 10 vority that the chent logan.or he CRE sacun
with kary rotabion. Yiou wil riesd teo vaikd kirys B0 complete the test

Moo Pross the S3art Test bution to start or restart a Test, Please o mot Gross She Start Test bution | START TEST |
8in I you sew curmentiy running this test.
[ Descrgtion Flag | Status
1| Over aTCP MDP connection, logon using the first secure key palr, & | Mot Tested
2 | Submita Subscribereartbeat message. & | rotTested
3 | Receive and process 3 AdminHeanbeat messige. o | Mot Tested
4 | Suberita Terminate message. & | Mot Testes
s Disconnect TCP MDP connection. o | Mot Tested
. S:JTTCP MDP GW connecion again, logen using a different a1 of secure key paks olher Ihan the ones & | o
7 | Submita SubscriverHeartbeat message & | MorTeses
# | Receive and process a AdminHearDeat message. & | MorTesed
Key: @ rot fested @ complete | pendng @iaded

D’ To run the Key Rotation (TCP MDP GW) test:

Over a TCP MDP GW connection, logon using the first secure key pair.
Submit a SubscriberHeartbeat message.

Receive and process an AdminHeartbeat message.

Submit a Terminate message.

Disconnect the TCP MDP connection.

A T o

Over the TCP MDP GW connection again, logon using a different set of secure key pairs other than the ones used in
step 1.

~

Submit a SubscriberHeartbeat message.

8. Receive and process an AdminHeartbeat message.
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Security Definition Messages

This section contains information about the BrokerTec Security Definition message tests.

Security Definition Messages For Fixed Income

This test verifies that your application can properly receive and process Security Definition messages.

1. From the Contract drop-down, select the desired contracts if the contracts are not already locked.
2. Select START TEST.

D’ To run the Security Definition Messages For Fixed Income test:

-w
e vestsee || el

Steps of the test: Security Definition Messages For Fixed Income

This ars xouss o U 05 Sl rarastins. Prinds 40 Fl Eherbn B witwioow shrnh 1 St Cerst swieeBiome SUOGREAg) st SOpir. 1 100 1 Bt o stip1

Purpose
T pUepcrsd of 1k 1581 550 W'y TPabl yOUT AOEICALIN CAN DI et Sl POCHES. Securty Dafintion Messaogns.
Contracts : UBSa_1/4 0525700 | Ex=
Categary Ld Port
Incremental Premium Feed A ZIIN4I2145 15700
Incremnental Premium Feed B 33143214032 16700
Incremental Conflated Feed A FXII418 15701
Incremental Confiated Feed B 233183214 147 186701
Premium Snapshot MBP 21432148 22700
Premium Snagishat MBO 2331432146 20700
Gonftated Snapshat MEF & MBOLD 314321420 210
Instrument Replay Premium 233,143.214,7 14700
Instrument Replay Confiated 23314321421 14701
TCP Conflated Feed 68.80.113.168 2054
Category
Tempiates Fie
Premium Configuration File:
Confiated Configurasion Fike:
TCP Session Managemen? SBE Schema: templates_MdoSessionMomt
Description

Flag Status

Confim Ul your appication successhaly recetved and processed the Fixed Incoms Security Definition
v & | MotTesed
3age.

Hew @ notiested @ compiele & pending @ inled

| REFRESH |
1. Enter the following tag values to confirm that your application successfully received and processed the Fixed Income
Security Definition Message.

e tag 2714-FinanciallnstrumentFullName
e tag 1151-SecurityGroup
e tag 1300-MarketSegmentID

Security Definition Messages For RV Curve Spreads

This test verifies that your application can properly receive and process Security Definition messages.

1. From the Contract drop-down, select the desired contracts if the contracts are not already locked.
2. Select START TEST.
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Interview st Suite - d ficat Help ]

Steps of the test: Security Definition Messages For RV Curve spreads

Thishrst couke Gk U 10 Sarvial Frinues. Plesisd o NoR clors (b winedte URng ther st CAOSing windowsionping st requines. 10 e fu dist from st
Purpote
T purpesss of his s s 1 wiify thal your gplbcateon can Securty

Selected Contract : UBOZs_18 0572 UBI0s_S8_0530UB0ee0szz-uBine0s0 700 [0

Category " Port.
Incremental Premium Feed A 2331432145 16700
Incremental Premium Feed B 233143214032 16700
Incremental Confited Feed A 23314321419 15701
Incremantal Conflated Feed B 233143214047 16701
Premium Snapshot MBP 2330432148 22700
Premium Snapshot MBO 231432048 20700
Conflated Snapshot MEF & MBOLD 233.143.294.20 2T
Insananent Replary Premium 23B.143 2147 14700
Instrumnent Replay Conflated 2334321421 14701
TCP Conflated Feed 69.50.113.169 054
Categery Link
Templates Fie: iemplates_EnEinanyml
Eremium Configuration Ele: configuaml
Conflated Configuration Fle: configami
TCP Session Management SBE Schama: lempiates MdpSessionhlgri el
Hotn: Prass the $tart Test buticn 1o start of restart a Tast. Fiease do not press the Start Tast button [ sTaaT TEST |
again  you are currently running this st
Description | Flag | suess
1 | Confirm that your application successfully recetved and processed the Spread Security Definfon Message. | @ [ Mot Teatend

Mey: @ nottested @ complete | pandng iisled

D To run the Security Definition Messages For RV Curve spreads test:

1. Enter the following tag values to confirm that your application successfully received and processed the Spread Security
Definition Message.

e tag 2714-FinanciallnstrumentFullName
e tag 1151-SecurityGroup
o tag 1300-MarketSegmentID

Security Definition Messages Inverted Book Instrument

This test verifies that your application can properly receive and process Security Definition messages to identify instruments
with inverted books.

1. From the Contract drop-down, select the desired contracts if the contracts are not already locked.

2. Select START TEST.
Intarview  Tast Suite - £ Cartication | Heip

Steps of the test: Security Definition Messages Inverted Book Instrument

This s ool ik 1 85 Sl rtctivs. PP 5 ool st L WAREBonw (i ol Coon veneh o SiEefe DSl Fcpti. 1 i W it o 50 1
Purpose
Tew purpos of (s Lt is 10 vaity that your v Messages. ity inst wth
mvaitind ks
Contracts : E=
Categery Ld Port
Incremerial Premium Feed A 2331432145 15700
Incremenéal Premium Feed B8 23343204932 16700
Incremertal Conflated Feed A 233.143.214.19 15701
Incremental Conflated Feed 8 233.143.214.147 w70
Premium Snapshot MBP 231432146 2700
Premium Snapshot MBO 2331432146 20700
Confated Snapshot MBP & MBOLD 2331432420 1T
nstrument Repiay Fremium 2331432147 14700
Irstrument Replay Conflated 28 14701
TCP Confated Feed £2.50.113.188 8058
Category Link
Termgiates File: lemrgiates FixBinaf
Premium Configuration File: ol ar
ConNaled Configuration File: cenfig i
TCP Session Management SBE Schema: tempiates MopSessionhiomlomi
Description Flag | Status
Canfiem that your application successtuly recelved and processed the instruments with inverted bocks.
Detrition M:::ge N @ | Mot Tested

Key: @ nof tested @ compiete 4 pending i isded

D To run the Security Definition Messages Inverted Book Instrument test:
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1. Enter the following tag values to confirm that your application successfully received and processed the Fixed Income
Security Definition Message.
e tag 2714-FinanciallnstrumentFullName
e tag 1151-SecurityGroup
o tag 1300-MarketSegmentID
o tag 872-InstAttribValue (bit 22: Inverted Book)
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SecuritylListRequest Tests

This section contains information about the BrokerTec SecurityListRequest tests.
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SecurityListRequest by All Request Verification

This test verifies that your application can send requests for all entitled securities.

1. From the Contract drop-down, select the desired contracts if the contracts are not already locked.
2. Select START TEST.

o SecurityListRequest by All Request Verification (Without Unsuscribe)

o SecurityListRequest by All Request Verification (With Unsubscribe)

SecurityListRequest by All Request Verification (Without Unsuscribe)
intsrview | Tt Sulte - Help

Steps of the test: SecurityListRequest by All Req

Thes. barsd €xouid o 1) 00 vl Martins. Plisirsiy €0 ruot Shrkis ol widow dueng Th birst
Purpose
Tre pupers of e s 15 % iy Tt he G SYSHrTs G PHoparty rogast for ol anitled Securms

Ckrsing WS SIoggeng WSt Facunes b fenan Ihe best rom stepl

Selacted Contract : ATBUS SMOCOZMWEZSE -T20 [T

Lategory L Port
TCP Conflatid Fasd 89.50.113.172 54
Category Link
Templates Fie temates_FiBinanyoi
TGP Session Management SBE Schema templales_MdpSexsondgmiom

Picte: Press the Start Test button to start or restart a Test. Please do not press the Start Test bution
again if you are curently running this test.
Description Flag Statun

Over & TCP MOP connection, submit 3 SecurityListRequest message for all securltyGeoups Le.
NeSecurityGroup (lag 3T022=0 (8 entited), tag 148 (noRelaledSym)=0). SnapshatsLipdates i the _—

T | recommenced subscrigtion type for this message ko make sure you are recehing snapshots and any Lpdates & | MatTesied

10 the secuily definticn,

o | Conttem that your appication sucossshuly recaived q with MORegIDSatsse0 lu N
ack] or MDReqIDStatustag 3TT20)=1[partal ack] -

Conifr that your appication sucossstully received and processed the Security Definition Messages. Verty .
* | vaiues trom the first Secursy Defintion message receed. = 1 Tested

Koyt @ ot tested @hcompiete s pendng @ faked

D’ To run the SecurityListRequest by All Request Verification (Without Unsubscribe) test:

1. Over a TCP MDP connection, submit a SecurityListRequest message for all SecurityGroups [i.e. tag 37022-NoSe-
curityGroup =0 (all entitled), tag 146-NoRelatedSym)=0]. Snapshot+Updates is the recommended subscription type for
this message to ensure that you are receiving Snapshots and any updates to the Security Definition.

2. Select Yes or No to confirm that your application successfully received and processed the RequestAck with tag 37720-
MDReqIDStatus=0 [full ack] or 1[partial ack].

3. Enter the following tag values to confirm that your application successfully received and processed the Security Defin-
ition messages. Verify values form the first Security Definition message that was received:

e tag 2714-FinanciallnstrumentFullName
e tag 1151-SecurityGroup

e tag 1300-MarketSegmentID

e tag 562-MinTradeVol
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SecurityListRequest by All Request Verification (With Unsubscribe)
S — | e ]

Steps of the test: SecurityListRequest by All Request Verification
Ths. Sorsd ou Lo U 00 il aratins. Plinirsas €0 riot lerse) B witxdow durng The st

Purpose
Tra pusporss of s, Wi 1550 vy bt e Chiat SYSHTS CAN DFODANTY Pouas? for all anbtied Securioes

Clorsingy wirs e S1000G) orsl £CEnas 13 18 1 birsd from s2op1

Selected Contract : ATBUS= STETYNAHOLAY 720 [T

Categary L Port
TCP Conflated Feed £49.50.113.172 G054
Category Link

Tempiates Fie

templates_FiBinarui
TCP Session Management SBE Schema

tempdates_hdpSessionbgmt oml

Mote: Press ha Start Teat button to start of restart s Test Pleass 0o not press the Start Test bution START TEST
again If you are curently running this test.

Description Flag Satus

Cver a TCP MDP connection, submit a SecurityUistRequest message for all securityGroups Le.

. NoSecurityGroup (lag 310220 (all entitled), tag 148 (noRelatedSym)=0]. SnapshoteUpdates is the Mot Tasted
recommenced subsorption type for this meseage o maks SUre yoU SMe recehing snapshats and any Lpdates = T

10 the security definmon

5 | Geetem hat your appicaton successtaty neceived RequestAzk witn a0 Jus )
acK] of MDReqIDEmus{tag 3T720)=1[partial ack] @ | NotTeshed

Eonfer that your appication sucoesshully received and processed the Security Deinition Messages. Very ot
¥ | values trom the frst Securiy Definsion message recehved. & 1 Tesed

4 | Submit a SecurtyUstRequest message to unsubscribe from 2l subscriptions o | NotTested

Moy @ ot tested @compiets | pending i faked

D’ To run the SecurityListRequest by All Request Verification (With Unsubscribe) test:

1. Over a TCP MDP connection, submit a SecurityListRequest message for all SecurityGroups [i.e. tag 37022-NoSe-
curityGroup =0 (all entitled), tag 146-NoRelatedSym)=0]. Snapshot+Updates is the recommended subscription type for
this message to ensure that you are receiving Snapshots and any updates to the Security Definition.

2. Select Yes or No to confirm that your application successfully received and processed the RequestAck with tag 37720-
MDReqlDStatus=0 [full ack] or 1[partial ack].

3. Enter the following tag values to confirm that your application successfully received and processed the Security Defin-
ition messages. Verify values form the first Security Definition message that was received:

e tag 2714-FinanciallnstrumentFullName
e tag 1151-SecurityGroup

o tag 1300-MarketSegmentID

e tag 562-MinTradeVol

4. Submit a SecurityListRequest message to unsubscribe from all subscriptions.

SecurityListRequest by Instrument Level Request Verification

This test verifies that your application can send requests for all entitled securities.

1. From the Contract drop-down, select the desired contracts if the contracts are not already locked.
2. Select START TEST.
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Interview  Test Suite - Help

Steps of the test: SecurityListRequest by Instrument Level Request Verification

This tent

winSomlitopging et rog

Punposs
The puspone of this fest i 1o verily Fut the chent sysem can properly reqeest for o antitled Securiten.

Selecied Coniract ; ATBUSRITOTYRAHOLAY 720 [[EDETY

caegory w Port
TCP Conflabed Feed 88.50.113.172 8054
Category Link
Tormgkates Fily tenplates FisBinary sl

TCP Session Management SBE Schoma Iemelates MdpSessicribtgmtam

Mote: ks the Start Test bultan 15 SR oF festart a Tedk Please do nod preds the S1am Test butlon

AgaIn If yiuw are Surrenlly running tis ess S
Gescription Fag [ suts
1| Overa TCP MOP connecion, submil o SecuntyLisifecuest message for given security 1Ds. & | Mot Tested
5 | Gonfim that your application successfully receed and processed Requesthck wih MDFeqIDSthusst (L1 [
ack] or MOReqIDStalus(tng 37720/=1{partial ack] - .
3| Confirm that your application successhully recened and proceited the Securty Definition Mastage. & | MotTested
Key: @ nottosted @ compiets L pendng @ felad

D" To run the SecurityListRequest by Instrument Level Request Verification test:

1. Over a TCP MDP connection, submit a SecurityListRequest message for the given security IDs.

Select Yes or No to indicate whether your application successfully received and processed the RequestAck with tag
37720-MDReqIDStatus=0 [full ack] or 1[partial ack]

Enter the following tag values to confirm that your application successfully received and processed the Security Defin-
ition message:

e tag 2714-FinanciallnstrumentFullName
e tag 1151-SecurityGroup

e tag 1300-MarketSegmentID

e tag 562-MinTradeVol

SecurityListRequest by Security Group Level Request Verification

This test verifies that your application can send requests for all entitled securities.

1. From the Contract drop-down, select the desired contracts if the contracts are not already locked.
2. Select START TEST.

e vensene [ Hetp
Steps of the test: SecurityListRequest by Security Group Level Request Verification

This test could take up 10 several minuses. Please co nol close the window during the st Clasing windowisiopping 108t requines. 12 rerun tha lost from step]
Purposs
T purposa of this test is 10 varify that the cllent system can propery reguest for all antitied Socuritios.
Sebected Contract: ATBUSEITDTYNAMOLAY -T20  [ITY
Catagony "

Pon
TCP Confiated Foed E9.50.193.972 2054
Category Link
Templates. Fie: temelates FixBingey xmi
TCP Sessicr Management SBE Sehuma torveistes MdpSessionhlomt xml
Mote: Press the Biart Test bution to start o resiart a Test. Please do not press the Start Test button
again i you are currently runsing this test.

Description Flag Sutus
1 Crver 8 TCP MDP connaction, submit 8 Securityll a8 for groen ty 3 o | Mot Tested
Fl Contrm that your apphcabon SLCCsstuly recevid and processed Requestick win MDReg/DStals=0 [lull Nt T
‘ack] or MDReqIDSEstus{tag I7720) 1 [partal ack] - estod
N Contem that your apphcabon successhuly receved and processed the Security Definibon Messages. Vendy Mot T
wailusg from tha first Security Dafinition maseags received. o lostodd
Koy: @ ot tested @ compiete 4 pandrg @ taled

D’ To run the SecurityListRequest by Security Group Level Request Verification test:
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1. Over a TCP MDP connection, submit a SecurityListRequest message for the given securityGroups.

2. Select Yes or No to confirm that your application successfully received and processed the RequestAck with tag 37720-
MDReqIDStatus=0 [full ack] or 1[partial ack].

3. Enter the following tag values to confirm that your application successfully received and processed the Security Defin-
ition messages. Verify values form the first Security Definition message that was received:

o tag 2714-FinanciallnstrumentFullName
e tag 1151-SecurityGroup

o tag 1300-MarketSegmentID

e tag 562-MinTradeVol
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Security Status Request Verification Tests

This section contains information about the BrokerTec SecurityStatusRequest Verification tests.

Security Status Request Verification (Snapshot and Updates)

This test verifies that your application can send and process Security Status Request messages.

1. From the Contract drop-down, select the desired contracts if the contracts are not already locked.
2. Select START TEST.

Intorview | Tost Suite - [res

Steps of the test: Security Status Request Verification [ Snapshat and Updates)
This terst cousd akop L 80 Servarnl Mistis. Pheass 00 HoL clos (he window Surifeg the Wrsl CIoRNG windome SIO0Eeng 1est M. 10 fenn B st fom siep1
Purposs

Thee pusposs of Bhs 1St 1 40 vty 1hat e clesil Sysiien con eesd and proscerss Siscurty Staturs Requins messagn

Selected Contract : ATBUSS 3T0TYHAHOLAY 720 [[IETY

Category [ 4 Port
TEP Conflated Feed £0.50.113.172 9054
Category Linik
Terglates File: temelates_FixBinany.aml

TP Session Management SBE Schema: templates_MdpSesskonbomtsml

Hote: Pross the Start Test restart a Teat. e Seart Test button | S TRT TEST |
AQain if you are currently running this test.

Description Flag | Status

1 Crwver 3 TCP MDP connection. submi 8 SecunityStatusRequest (355g) message. o | Mot Tested

7 Conferm Il your applcaton succasstuly recehed and processed ReguesiAck wih MDReqI D3zatus=0 [t Mo Tested
ack] ot MDReqIDSatus=1 [panial ack]. - e

3 | Confiem that your application successuly recshved and processed the Security Status Message. & | rotTestea

Yout appication will feceive 3 Securty Status message. AuoCaits BOMpLs you o enter the curment market
4 ot Testedd
state of your appication. -

5 | The market changed states. AuloCets prompts you 1o enter She curent market state of your appikasion. o | Mot Tesed

& | The market changed states, AulcCerts prompts you 1o enter She current market state of your appikasion. & | Mot Tested

Keys @ ot tested @ compiete | pandng @ aded

D’" To run the Security Status Request Verification (Snapshot and Updates) test:

1. Over a TCP MDP connection, submit a SecurityStatusRequest (35=g) message.

Select Yes or No to confirm that your application successfully received and processed the RequestAck with tag 37720-
MDReqIDStatus=0 [full ack] or 1[partial ack].

3. Confirm that your application successfully received and processed the Security Status Message. Enter the tag 326-
SecurityTradingStatus value.

4. Your application will receive a Security Status message. Select the current market state of your application in the Secur-
ity Status drop-down list.

¢ Trading halt
o Close

e Ready To Trade

5. The market changed states. Enter the current market state of your application. Select the current market state of your
application in the Security Status drop-down list.

e Trading halt
e Close

e Ready To Trade

6. The market changed states. Enter the current market state of your application. Select the current market state of your
application in the Security Status drop-down list.
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e Trading halt
e Close

e Ready To Trade

Security Status Request Verification (Snapshot and Updates) for US Treasuries

This test verifies that your application can send and process Security Status Request messages.

1. Select START TEST.
Interview  Test Suite - Help

Steps of the test: Security Status Request Verification (Snapshot and Updates) for US Treasuries

This test could take up to several minutes. Please do not close the window during the test.Closing window/stopping test requires to rerun the test from step1

Purpose
The purpose of this test is to verify that the client system can send and process Security Status Request message

Description Flag Status
1 Over a TCP MDP connection, submit a SecurityStatusRequest (35=g) message. J Not Tested
2 Confirm that your licati received and pi RequestAck with MDRegqIDStatus=0 [full Not Tested
ack] or MDReqIDStatus=1 [partial ack]. v ot Teste
3 Confirm that your licati received and the Security Status Message. J Not Tested

Your application will receive a Security Status message. AutoCert+ prompts you to enter the current market

state of your application. w | NotTested

5 The market changed states. AutoCert+ prompts you to enter the current market state of your application. Not Tested
6 The market changed states. AutoCert+ prompts you to enter the current market state of your application. Not Tested
7 The market changed states. AutoCert+ prompts you to enter the current market state of your application. W | NotTested

Key: & not tested @ complete . pending @failed

[ REFRESH |
[‘:} To run the Security Status Request Verification (Snapshot and Updates) for US Treasuries test:

1. Over a TCP MDP connection, submit a SecurityStatusRequest (35=g) message.

2. Select Yes or No to confirm that your application successfully received and processed the RequestAck with tag 37720-
MDReqIDStatus=0 [full ack] or 1[partial ack].

3. Confirm that your application successfully received and processed the Security Status message. Enter the tag 326-
SecurityTradingStatus value.

4. Your application will receive a Security Status message. Select the current market state of your application in the Secur-
ity Status drop-down list.

e Trading halt

e Close

e Ready To Trade
e Pre-Open

5. The market changed states. Enter the current market state of your application. Select the current market state of your
application in the Security Status drop-down list.

e Trading halt

e Close

e Ready To Trade
e Pre-Open
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6. The market changed states. Enter the current market state of your application. Select the current market state of your
application in the Security Status drop-down list.

e Trading halt

e Close - Final

e Ready To Trade
e Pre-Open

7. The market changed states. Enter the current market state of your application. Select the current market state of your
application in the Security Status drop-down list.

e Trading halt

e Close

e Ready To Trade
e Pre-Open

Security Status Request Verification (Snapshot Only)

This test verifies that your application can send and process Security Status Request messages.

Interview | Tast Suite - waip
Steps of the test: Security Status Request Verification (Snapshot only)
This test could take op 1o severnl minues. Please do ol ciese the wisdow duing the teal Chaing window/alosging keal regquines o rerun the test from stept
Furpose

Thes curpose o1 this el i 16 viily Sl e cRart aysm cin s sl proceas Sacerly S160us Reges! masssg

Phisisis an:aign A SenderCompiD amd ke surs A valil coniac is ssbetd 1 caritying & fesl,

De-scripton Flag Status

1 Ower & TCF MDF connection, submit  SecurtytahusRequest (35=0) message. & | Hot Tasted
Canfirmn ha your applicsion successiully received and process ed Requestack witt MORegIDSlaluz=0 [lull
? | ackorMOReqDStas=1 [panal ack. @ | hatTesld
3 Confiem that your applicsion succesafully recebved and process ed the Securly Stais Measage. & | Mot Tested
Heye & nattected @hcondels | pencirg @telzd
=

[:;’ To run the Security Status Request Verification (Snapshot Only) test:

1. Over a TCP MDP connection, submit a SecurityStatusRequest (35=g) message.

2. Confirm that your application successfully received and processed RequestAck with MDReqlDStatus=0 [full ack] or
MDReqlDStatus=1 [partial ack].

3. Confirm that your application successfully received and processed the Security Status Message.

Security Status Request Workup Verification for Repo

This test verifies that your application can send and process Security Status Request messages related to workup.

1. From the Contract drop-down, select the desired contracts if the contracts are not already locked.

2. Select START TEST.
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Interview Test Suite - Help

Steps of the test: SecurityStatusRequest Workup Verification for Repo

This test could take up to several minutes. Please do not close the window during the test.Closing window/stopping test requires to rerun the test from step1

Purpose

The purpose of this test is to verify that the client system can send and process SecurityStatus message related to WorkUp

Selected Contract : ATBUS#2FZXGY7ZLHOG -720 [ILIETE

Category P Port
TCP Conflated Feed 69.50.113.172 9054
Category Link
Templates File: templates_FixBinary.xml
TCP Session Management SBE Schema: templates_MdpSessionigmt.xml
Note: Press the Start Test button to start or restart a Test. Please do not press the Start Test button

again if you are currently running this test.

Description Flag Status
Over the TCP MDP GW connection having an active subscription to Security Status Request and Market Data
1 Request, a Market data incremental refresh is sent with MDEntry Type=2 (frade). Please validate the following & | Mot Tested
values.
2 A Market Data Security Status Private Workup is sent. Please validate the following values & | NotTested

Key: o not tested @ complete pending @ failed

[:} To run the Security Status Request Workup Verification for Repo test:
1. Over the TCP MDP GW connection having an active subscription to Security Status Request and Market Data Request,
a Market Data incremental refresh is sent with MDEntryType=2 (trade). Enter the following tag values:
o tag 270-MDEntryPx
e tag 271-MDEntrySize
o tag 48-SecuritylD
e tag 346-NumberOfOrders

2. Enter the following tag values to confirm that your application received and processed the Security Status Workup mes-
sage.

o tag 48-SecuritylD

e tag 362-SecurityTradingStatus
e tag 270-MDEntryPx

o tag 820-TradeLinkID
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Market Data Request Tests

This section contains information about the BrokerTec MarketDataRequest tests.

Market Data Request by All Request Verification

This test verifies that your application can send and process Market Data Request messages.

1. From the Contract drop-down, select the desired contracts if the contracts are not already locked.
2. Select START TEST.

Steps of the test: Market Data Request by All Request Verification

Pupae
The purposs of this beet is i varty that e chent systom can send and peocass Markot Dat Rogues! massage.

Selected Contract: ATBUSEITOTYNAROLAY 720 (DY
» Port

Categery
TCP Conflated Foad 66.50.113.172 D084
Category Link
Templaies File. serglaies FixBinanyam
TCP Sessicn Managemant SBE Schema: tempintes MopSassionMomtam
Hote: Press the S1am Test butlon o $1ar of revtart a Test, Plaase 9o ot press the SEart Test bution [ STaRT TRST |

BRiA I Yo B CUTTEARH FURRIAG This LSl

ription | Flag | Ststus
Orwer a TCP MOP connaction, submit & Marke:DataR equest message for NoSecurityGroup(ing 370225=0 flor [—
all entitied), NoRelatedSym (tag 198150 - o
Canfirm that your appicabon succasstuly receivid and stk with k [hat [—
k] o MDRegIDStatuslig 37720)=1[partial aek] - =
Ney: @ nottested @ comglets & pending g

[:’" To run the Market Data Request by All Request Verification test:

1. Over a TCP MDP connection, submit a MarketDataRequest message for NoSecurityGroup (tag 37022)=0 (for all
entitled) and NoRelatedSym (tag 146)=0.

2. Confirm that your application successfully received and processed RequestAck with MDReqlDStatus=0 [full ack] or
MDReqIDStatus(tag 37720)=1[partial ack].

Market Data Request by Instrument Level Request Verification (Snapshot and
Updates)

This test verifies that your application can send and process Market Data Request messages.

1. From the Contract drop-down, select the desired contracts if the contracts are not already locked.

2. Select START TEST.
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wmervess vesrsee | Welp
Steps of the test: Market Data Request by Instrument Level Request Verification (Snapshot and
Updates)
This test could take up 1o Sevoral mirutes. Plase 0o Nt ose the window during ha test (30sng window'SIOPEng 1St reques 10 fonsn T lost from step]
Purpose

Tha purposa of this ast ks io varily that tha chant sysiem can send and process Market Data Reguest massage.

Sabected Contract: ATBUSSILMosszuan 720 [TEIETY

Category "

Pon
TCP Confated Feod 60.50.113.172 D054
Category Link
Ternplates File: lemoiates Fixfiingnyami
TCP Session Managenent SBE Schama: templats MoaSassionMgmt zmi
Mode: Press the Sart Test DURIoN to start or restart a Test, Please Go mot press the Start Test bution
again if you are curmenty running this test. P bl
Descrigtion | Fag | sueus
Subrmit & MarketDataRequest message far 263.SubscriptionReqTypes 1, MaSecurityGroupiteg 3T0E20 (for
1| ablsecurities chent is entitied b} and NoRelatedSym (tag 1481=1 with given securtylDs provided in tag 48 in & | Mot Tested
ropaatingGrouy
Confirm that your appication received with M [hut
z
‘ack] or MDRegIDStabusiiag 37720)=1[partial ack] & | NotTested
Koy not tested @ comglste pondng @ tulod

D’ To run the Market Data Request by Instrument Level Request Verification (Snapshot and Updates) test:

1. Submit a MarketDataRequest message for 263-SubscriptionReqType=1, NoSecurityGroup(tag 37022)=0 (for all secur-
ities client is entitled to) and NoRelatedSym (tag 146)=1 with given securitylDs provided in tag 48 in repeatingGroup.

2. Select Yes or No to indicate whether your application successfully received and processed RequestAck with
MDReqIDStatus=0 [full ack] or MDReqlDStatus(tag 37720)=1[partial ack].

Market Data Request by Instrument Level Request Verification (Snapshot Only)

This test verifies that your application can send and process a Market Data Request messages.

1. From the Contract drop-down, select the desired contracts if the contracts are not already locked.
2. Select START TEST.

mervew  vesesce | Help
Steps of the test: Market Data Request by Instrument Level Request Verification (Snapshot only)
This test could taks up 15 several mirctos. Pleass do ot coss the window B

Purpose
Tha purposa of this 1est is 10 warify that tha clant sysiem can send and process Market Cata Reguest message.

g th st Closing window/slopping st requires I ransn B st from step]

Sabbeted Contract: ATBUSEILMOSEIUSN 720 [ETETY
Comgory =

Pont
TCP Conflated Feod 69.50.113.172 9054
Category Link
Ternplates File: Inoxistos FixBingn aml
TEP Session Management SBE Schama ternplpies MidoSessionMomi sml
Mote: Press the Start Test bution to start or restart a Test. Please 0o mot press the Start Test butson START TEST
again if you are currentay running this test
[ Deseription [Fag | smus
Submit a rasigs for 26 e yee=l, ity ITOZZP (hor
1 all securitios clent is entitied to) and NoftelatedSym (tag 146)=1 with given securitylDs provided in tag 48 in o | Mot Tested
paRtngGreuD
2 | enfrm that your appication successhlly received and processed Rlequesthk with MOReqIDStatus=0 [hl [—
‘aek] o MDReIDStRSIIag 37720)=1[partial aek] ol o

Mey: @ nottested @ compiets | pendng i iaked

D’ To run the Market Data Request by Instrument Level Request Verification (Snapshot Only) test:

1. Submit a MarketDataRequest message for 263-SubscriptionReqType=0, NoSecurityGroup(tag 37022)=0 (for all secur-
ities client is entitled to) and NoRelatedSym (tag 146)=1 with given securitylDs provided in tag 48 in repeatingGroup

2. Select Yes or No to indicate whether your application successfully received and processed RequestAck with
MDReqIDStatus=0 [full ack] or MDReqlDStatus(tag 37720)=1[partial ack]
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This test verifies that your application can send and process Market Data Request messages.

This test verifies that your application can send and process Market Data Request messages.

Interwiew

AutoCert+ BrokerTec Market Data

Market Data Request by Security Group Level Request Verification (Snapshot
and Updates)

Interwien

1.

ly)

Toat i - Help
Steps of the test: Market Data Request by Security Group Level Reguest Verification (Snapshot and
Updates)
This s 2oubd Lk 11 o naveral minutos. Pinans 45 rot closn S wiriom dorng the tost Cla ing windom/itopping les! roquirns 1 run the tass frem stapl
Purpose
Tha purpose of this et i %o vertly St the chent system. can send ard process Market Diats Reques! massage.
Selected Contract : ATBUSHITOTYRAHOLAY 720 [ETEETY
Category w Port
TCP Conflated Feed 8.50.113.172 S054
Category kink
Tomgiates Fily teenplatig FrsBinary sl
TCP Session Management SBE Schema Iemeiates MdeSesscnbtombam
Mote: Press the Start Test button 1o start of restart 8 Test. Phease do not press the $tam Test batton START TEST
Again If you are cufrently running En tes. | START TEST |
Description [(Frag | seanus
y | overaTcPumOR  submit a message for 263 ypo=1 [
(SnapshotAndUpdates). NoRsasedSyen (tag 14610 and 1151 = (spacifid o bt o
Confirm that your application successfully recerved and processsd Requestick with MOReqIDStatus =0 [full Mot Tasted
8ck] 62 MDRMDSIONAANRSY ITT20/=1[pantisl 82H] - o
Koy @ ot tosted @ complets L pendng @insed

D“’ To run the Market Data Request by Security Group Level Request Verification (Snapshot and Updates) test:

Over a TCP MDP connection, submit a MarketDataRequest message for tag 263-SubscriptionReqType=1 (Snap-
shotAndUpdates), tag 146-NoRelatedSym=0 and tag 1151-SecurityGroup= (specified security group)

Select Yes or No to indicate whether your application successfully received and processed the RequestAck with tag

37720-MDReqIDStatus=0 [full ack] or 1[partial ack].

resvsuce | RGN Help

Steps of the test: Market Data Requast by Security Group Level

q Varification (Snapshot only)

Thia ek could ke up o severnl miniea. Fieaae 82 not chiae Mie widow dering Me feskCleaing window/sipping st reouies b reren the best from siest.
Farpose

The purposs of thia fet b 10 verify fhakhe chnt sysien 2an s2nd 2nd pocess Werkel Dule Reques: message.

Flease a5 349N a SenderCompiD and make sure a valid contract Is selected to start cortiying a test.

Deacripticn

1

z

[ RFFRESH |

Flag Status
Qwer & TCP MDP connecion, submil @ MarkeiDataRequest message Tor 263-ZubsriplionReqTrpe=0

{BRapsne), NoRSINBAS;m (13g 14610 3nd T151-5erunhGraUps [3pecied Securtty Jroup) o | MNolTested
Confirn that your application succasshlly recered and processed Requestack with MOReqIDStatus -0 full
ack] o MOReqIDSl=us(tag 37720)=1parkal ack]

o | Mol Tested

Hen G nct tesisd @ conolels | penci @tses

Market Data Request by Security Group Level Request Verification (Snapshot
On

D’ To run the Market Data Request by Security Group Level Request Verification (Snapshot Only) test:

1. Over a TCP MDP connection, submit a MarketDataRequest message for 263-SubscriptionReqType=0 (Snapshot),

NoRelatedSym (tag 146)=0 and 1151-SecurityGroup= (specified security group).
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2. Confirm that your application successfully received and processed RequestAck with MDReqlDStatus=0 [full ack] or
MDReqlDStatus(tag 37720)=1[partial ack].
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Market State Message Tests

This section contains information about the BrokerTec Market State message tests.

Market State Message

This test verifies that your application can properly receive and process Security Status messages.

1. From the Contract drop-down, select the desired contracts if the contracts are not already locked.

2. Select START TEST.
Intervien  Test Suse - Help

Steps of the test: Market State Message

This test could take LR 10 Seweral minutes. Pleass 00 NOR (0S¢ the window Gurng e lest CIosng windowSopping st requires 1o renun the les! rom stepl

Purpoie
The purpose GF INES 1254 15 10 Verify AR FOur ApEICHRON CAN SROgely Mecen BN DICESS SECUNTY SHNUS Messages

Selacted Contract: UB%e 1 0825700 [T

Catgery L Port
Incremental Premium Feed A 2331432145 15700
Incremertal Fremium Feed § 233143214 132 16700
Incremenital Conflated Feed A 23314321498 15701
Incremental Conflated Feed B 233143204 147 18701

Premium Snagshot MBP 2331432148 22700
Premium Snapshot MBO 23314321486 20700
Conflaled Snapshot MBP & MBOLD 23314321420 2210
Instrument Replay Premium 2321432147 14700
Instrument Replay Conflated 2342142 14701
TCP Confiated Feed 69.50.113. 169 B054
Categery Link
Templates Fie

Prarmam Condgurabon Fig
‘Conflabed Confguration Fik
TCP Sessacn Management SBE Schema

Hote: Brass the S1am Test betton s 9130 o retan 2 Test Pisane 9o net press the Saam Test bumen
2gain i you are curmently running this test

Deszripben Fig st
Yiour appBcation wil recene 8 Secunty SEus message. AuloCets pIoApLs you 1 enter She Cument market

1
state of your applcation

& | Mot Tested

2 | Themarket changed siates. AutoCerts EXCMEMS You 10 @ter (P Curment market sLate of your Applcaton @ | Mot Tesied
3 The market changed states AunoCerts prompits you 10 enter the curment market state of Your apphcabon & Not Tested
Mey: @ not tesied @ complets | pendng @fsded

D" To run the Market State Message test:

1. Your application will receive a Security Status message. Select the current market state of your application in the Secur-
ity Status drop-down list:

e Trading halt
e Close
e Ready to Trade
2. The market changed states. Select the current market state of your application in the Security Status drop-down list:
¢ Trading halt
e Close
e Ready to Trade
3. The market changed states. Select the current market state of your application in the Security Status drop-down list:
e Trading halt
e Close

e Ready to Trade

Market State Message for US Treasuries
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This test verifies that your application can properly receive and process Security Status messages.

1. From the Contract drop-down, select the desired contracts if the contracts are not already locked.

2. Select START TEST.
Interview  Test Suite - Help

Steps of the test: Market State Message for US Treasuries

This test could take up to several minutes. Please do not close the window during the test. Closing window’stopping test requires to rerun the test from step1

Purpose
The purpose of this test is to verify that your application can properly receive and process security status messages,

Contracts: Select Contract - Channel v | Select |

Description Flag Status

Your application will receive a Security Status message. AutoCert+ prompts you to enter the current market
1 i W | NotTested
state of your application.

2 The market changed states. AutoCert+ prompts you to enter the current market state of your application. W | NotTested
3 The market changed states. AutoCert+ prompts you to enter the current market state of your application. w | NotTested
4 The market changed states. AutoCert+ prompts you to enter the current market state of your application. W | NotTested
Key: & not tested @ complete . pending @ failed
| REFRESH |

[:} To run the Market State Message for US Treasuries test:

1. Your application will receive a Security Status message. Select the current market state of your application in the Secur-
ity Status drop-down list:

e Auction
e Trading halt
e Implied OFF
e Close Final
e Opening (New Price Indication)
e No Cancel
e Ready To Trade
e End of Session (Not Final Close)
e Implied ON
e Pre-Open (No Cancel)
e Pre-Open
2. The market changed states. Select the current market state of your application in the Security Status drop-down list:
e Trading halt
e Close
e Ready to Trade
e Pre-Open
3. The market changed states. Select the current market state of your application in the Security Status drop-down list:
e Trading halt

e Close
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e Ready to Trade
e Pre-Open
4. The market changed states. Select the current market state of your application in the Security Status drop-down list:
e Trading halt
e Close
e Ready to Trade
e Pre-Open
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Statistic Messages Tests

This section contains information about the BrokerTec Statistic Messages tests.
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Statistic Messages for Premium or Conflated UDP Market Data

This test verifies that your application can properly receive and process statistic messages.

1. From the Contract drop-down, select the desired contracts if the contracts are not already locked.

2. Select START TEST.
Intervien Test Suite - Halp:

Steps of the test: Statistic Messages for Premium or Conflated UDP Market Data

This fest could bake L 10 several mintes. Pleass 00 ot cose the window g the lest Closng window'siopping tes! requires 1o renun the fess from step1

Purpens

T purpose oF IS DSt 15 10 verify AT our ADCICANON CAN SOgery NeCene BNd DI0CRSS SIANINC MRSSAES

Selacted Contract : USde_1u4_oss.70o [Ty

Cabigesy L L
Incremenital Pramiasm Feed A 2331432148 15700
Ircremental Premium Feed B 234340 16700
Incremenital Conffated Feed A 23314321419 15701
Incremental Gonflated Feed B 2330143204, 147 16701
Premium Snapshot MBP 231432145 22100
Premium Snapshot MBO 23314321405 20T00
Confialed Snapshot MBP & MBOLD 23314321420 22101
instrument Replay Premium 2321432147 14700
instrument Replay Conflated 23314321421 14701
TCP Corfiated Feed 66.50.113.169 D064
catgory

Templates Fle
Premium Confguration i
Confated Cordguraton Fie

TCP Sessacn Management SBE Schema

Hote: Preas the $15 THT Bution to S137 OF RIS 3 THIL Peate 50 NOL PreLl the 27t Teat busion [ START TEST |
2ain # you are currently runming this test.
Deeripten Flag iid
1 Amveshold kmis were sent MDEntyType=g Please validate the folowing vakies o | Mot Tested
2 | Market data incremental refresh i sent with MOEntry Type=2 (vade). Please validate the folcwing vakues & | Mot Tesied
3| Market data incremental refresh is sent with MOEnty Type=e. Please valdate the folowing valas. & | MotTesied
Afrading session high price was sent. MDEniryType=T. Please validate the following vakues & | ot Tesied
Key: @ nof tested @ comgpiste . pendng @ faked

D’ To run the Statistic Messages for Premium or Conflated UDP Market Data test:

1. Threshold limits (tag 269-MDEntryType=g) were sent (tag 269-MDEntryType=g). Enter the following tag values.
e tag 1149-HighLimitPrice
e tag 1148-LowLimitPrice

2. A Market Data Incremental Refresh message is sent with tag 269=MDEntryType=2 (trade). Enter the following tag val-
ues.

e tag 270-MDEntryPx
e tag 271-MDEntrySize

3. A Market Data Incremental Refresh message is sent with tag 269=MDEntryType=e (Electronic Volume). Enter the fol-
lowing values.

e tag 270-MDEntryPx
e tag 271-MDEntrySize
4. Atrading session high price was sent. MDEntryType=7. Enter the tag 270-MDEntryPx value.

Statistic Messages for Conflated TCP Market Data Group (Snapshot and
Updates) for Repo US

This test verifies that your application can properly receive and process statistic messages.
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1. From the Contract drop-down, select the desired contracts if the contracts are not already locked.

2. Select START TEST.
Interview Test Suite - Help

Steps of the test: Statistic Messages for Conflated TCP Market Data Group (Snapshot and Updates)
for Repo US
This test could take up to several minutes. Please do not close the window during the test.Closing window/stopping test requires to rerun the test from step1

Purpose
The purpose of this test is to verify that your application can properly receive and process statistic messages.

Description Flag Status
4 Over the TCP MDP GW conn_eclion having .an active subscription to MarketDataRequest, a threshold limits . Complete
were sent with MDEntryType=g. Please validate the following values.
2 Market data incremental refresh is sent with MDEntryType=2 (trade). Please validate the following values . Complete
3 Market data incremental refresh is sent with MDEntryType=e. Please validate the following values. . Complete
4 A trading session high price was sent. MDEntryType=7. Please validate the following values. . Complete
5 A trading session VWAP was sent. MDEntryType=9. Please validate the following values . Complete
Key: not tested @ complete pending @ fsiled

LT |

D To run the Statistic Messages for Conflated TCP Market Data Group (Snapshot and Updates) for Repo US test:

1. Over the TCP MDP GW connection having an active subscription to MarketDataRequest, threshold limits were sent
with tag 269-MDEntryType=g (Threshold Limits and Price Band Variation). Enter the following tag values:

e tag 1149-HighLimitPrice
e tag 1148-LowLimitPrice
2. A Market Data Incremental Refresh message is sent with tag 269=MDEntryType=2 (Trade). Enter the following values.
o tag 270-MDEntryPx
e tag 271-MDEntrySize

3. A Market Data Incremental Refresh message is sent with tag 269=MDEntryType=e (Electronic Volume). Enter the fol-
lowing values.

o tag 270-MDEntryPx

e tag 271-MDEntrySize
4. Atrading session high price was sent with MDEntryType=7. Enter the tag 270-MDEntryPx value.
5. Atrading session VWAP was sent with MDEntryType=9. Enter the tag 270-MDEntryPx value.

Statistic Messages for Conflated TCP Market Data Group (Snapshot and
Updates) for Repo EU

This test verifies that your application can properly receive and process statistic messages.

1. From the Contract drop-down, select the desired contracts if the contracts are not already locked.

2. Select START TEST.
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Interview Test Suite - Help

Steps of the test: Statistic Messages for Conflated TCP Market Data Group (Snapshot and Updates)
for REpO EU
This test could take up to several minutes. Please do not close the window during the test.Closing window/stepping test requires to rerun the test from step1

Purpose

The purpose of this test is to verify that your application can properly receive and process statistic messages.

Description Flag Status
; Over the TCP MDP GV connection having an active subscription to MarketDataRequest, a threshold limits
were sent with MDENtryType=g. Please validate the following values. @ | compete
2 Market data incremental refresh is sent with MDEntryType=2 (trade). Please validate the following values. . Complete
3 IMarket data incremental refresh is sent with MDEniryType=e. Please validate the following values. . Complete
4 A trading session VWAP was sent. MDEntryType=9. Please validate the following values. . Complete
5 A trading session high price was sent. MDEntryType=7. Please validate the following values. . Complete

Key: o not tested @ complete pending @ failed

| REFRESH |

[:’" To run the Statistic Messages for Conflated TCP Market Data Group (Snapshot and Updates) for Repo EU test:

1. Over the TCP MDP GW connection having an active subscription to MarketDataRequest, threshold limits were sent
with tag 269-MDEntryType=g (Threshold Limits and Price Band Variation). Enter the following tag values:

e tag 1149-HighLimitPrice
e tag 1148-LowLimitPrice
2. A Market Data Incremental Refresh message is sent with tag 269=MDEntryType=2 (Trade). Enter the following values.
e tag 270-MDEntryPx
e tag 271-MDEntrySize

3. A Market Data Incremental Refresh message is sent with tag 269=MDEntryType=e (Electronic Volume). Enter the fol-
lowing values.

e tag 270-MDEntryPx

e tag 271-MDEntrySize
4. Atrading session high price was sent with MDEntryType=7. Enter the tag 270-MDEntryPx value.
5. Atrading session VWAP was sent with MDEntryType=9. Enter the tag 270-MDEntryPx value.

Statistic Messages for Conflated TCP Market Data Group (Snapshot Only) for
Repo

This test verifies that your application can properly receive and process statistic messages.

1. From the Contract drop-down, select the desired contracts if the contracts are not already locked.

2. Select START TEST.
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Interview Test Buive - it Help

Steps of the test: Statistic Messages for Conflated TCP Market Data Group (Snapshot enly) for Repo

This st exuld Laks up 35 sewural misctos. Phoass do net closs tho window during tha 1081 Closing window/siogeing b0t rssuses 16 sorun B st frem stip1
Purpose
The purpose of this: st is 10 veriy that your spplcation

Selected Contract: ATBUS®IEKVIHZEERNS 720 [T

Category " Port
TCP Conflated Feod 60.50.113.172 0S4
Category Link
Taenplates File: taergigies FixBirury ami
TCP Session Management SEE Schoma; temelnles MdgSessicniamtuem

Mote: Press the S2art Test buFion to atart of restart a Teal. Please 00 not press the Start Test button | START TEST |
again If o are currently running this test,
Description Flag | Status

1 AutoCadt crantas trading activity that ganarales all statstics o NolTested

e the TCP MDP GW connection, submit a Market Data Request Message [Snapshot cnly). The foiowing

2| owsioi Smits ans sacorved: MOEniryType=2, MDENyType=o, MOEntry Type=7, MDERy Typo=9.

& | MoiTesed

My @ nottested @ cosgists | pandng @iaksd

D" To run the Statistic Messages for Conflated TCP Market Data Group (Snapshot Only) for Repo test:

1. AutoCert creates trading activity that generates all statistics.

2. Over the TCP MDP GW connection, submit a Market Data Request Message (Snapshot only). The following threshold
limits are received: MDEntryType=2 (Trade), MDEntryType=e (Electronic Volume), MDEntryType=7 (Trading Session
High Price), MDEntryType=9 (VWAP).

Statistic Messages for Conflated TCP Market Data Group (Snapshot and
Updates) for Non-Repo

This test verifies that your application can properly receive and process statistic messages.

1. From the Contract drop-down, select the desired contracts if the contracts are not already locked.

2. Select START TEST.
Interview Test Sune - t Halp

Steps of the test: Statistic Messages for Conflated TCP Market Data Group (Snapshot and Updates)

for Non Repo
Thés fest il LAk U 10 SEVEral PEs. PREISE 00 NOL CI0BE NG WNODW BN T 163t CISNG Winoow/SONng 131 FbATes I T6un e 1St Rm step!
Purpase
The purpose of ths st i i verfy that your applicaion feceive and protess
Contrasts © UB10ES_112_ 0399 - 702 [ Select |
Categony [ Port
Incremental Presmam Feed A 2331432145 15702
Incremental Promium Faed B 233143214132 16702
Incremetaial Gondiated Feed A 234321409 15702
Inecremantal Conflated Fesd B 233143214 4T 16702
Fremium Snagshat MBF 2331432148 a2
Premium Snapshot MBO 331432146 20702
Conflated Snapshot MBF & MEOLD 23943214300 Fril=rd
Instrument Replay Premaum 2331432147 14702
Instument Replay Conflated 2331432142 W0z
TCP Conflated Feed 6650113168 9054
categary Link
Templates Fie lemgdates FcBeany aml
[Prerium Configuration Fille sl xeml
Conated Confguration Fils oty el
TCF Session Management SBE Sthema templateshidsSessenhiamt xml
| Descriptca | Fiag stns

Ower the TEP MOP GW connection having an active subscription 1o MarketDiataRequest, a threshold limits

T | wene sent with MDEsry Type=q. Please vakdate the folowing vakues & | MotTested
2 Market data incremental refresh is sent with MDEntyType=2 (Fade). Please validate the foliowng values. o | Mot Tesied
3 Market data incremental refresh s sent with MDEny Type=e. Please valate the fllowirg valoss. o | MotTestea
Atrading session high price was sent MOEninyType=7. Please validate the following values: & | ot Tesied

Koy @ ot tested @ comglete pending @ iaded

D’ To run the Statistic Messages for Conflated TCP Market Data Group (Snapshot and Updates) for Non-Repo test:

1. Over the TCP MDP GW connection having an active subscription to MarketDataRequest, threshold limits were sent
with tag 269-MDEntryType=g (Threshold Limits and Price Band Variation). Enter the following tag values:
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e tag 1149-HighLimitPrice
o tag 1148-LowLimitPrice

AutoCert+ BrokerTec Market Data

2. A Market Data Incremental Refresh message is sent with tag 269-MDEntryType=2 (Trade). Enter the following values.

e tag 270-MDEntryPx
e tag 271-MDEntrySize

3. A Market Data Incremental Refresh message is sent with tag 269-MDEntryType=e (Electronic Volume). Enter the fol-

lowing values.
e tag 270-MDEntryPx
e tag 271-MDEntrySize

4. A trading session high price was sent with tag 269-MDEntryType=7 (Trading Session High Price). Enter the tag 270-

MDEntryPx value.

Statistic Messages for Conflated TCP Market Data Group (Snapshot Only) for

No

This test verifies that your application can properly receive and process statistic messages.

n-Repo

1. From the Contract drop-down, select the desired contracts if the contracts are not already locked.
2. Select START TEST.

Interview

Tost sute - Help
Steps of the test: Statistic Messages for Conflated TCP Market Data Group (Snapshot only) for Non
Repo
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Instrument Replay Conflated 2343214 14702
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Categeny Link
Templates Fie

Premium Configuration Fie
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TEP Session Management SEE Schema templates_MidoSe

ml
Nots: Press the Start Test bution 80 51art of restarta Test. Flsase S0 not press the Start Test bution [ STARTTHST |
330 # YOU 304 CUTRSIY FURRING Thid st
Description Flag Status
1| Auto trading activity that g 1 statistics

& | Mot Tesied
o | Overihe TCP MDP GW connection. sitend a Markel Data Request Message (Snapshot anly], The following Hot Tested
threshiold limits are receved. MOEntnyType=2. MOEntryType=e. MOEntryType=T o

Key: & not tested @ compiete & pendng @ faled

D’ To run the Statistic Messages for Conflated TCP Market Data Group (Snapshot Only) for Non-Repo test:

1.
2.

AutoCert creates trading activity that generates all statistics.

Over the TCP MDP GW connection, submit a Market Data Request Message (Snapshot only). The following threshold
limits are received: MDEntryType=2 (Trade), MDEntryType=e (Electronic Volume), MDEntryType=7 (Trading Session

High Price).
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