€:CME Group

AutoCert+ BrokerTec Market Data
User Manual

21 July 2026




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matters pertaining to rules and specifications herein are made subject to and are superseded by official CME, CBOT and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 © 2026 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, which includes test cases from the
BrokerTec Chicago MD Price Precision and BrokerTec Chicago TCP MD Price Precision supplemental test suites.

P To run and navigate AutoCert+:

1. Complete the steps detailed in the "Process Summary: BrokerTec New Release Testing Setup" topic.

Log into the automated certification tool.

2
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
Type: Automated Trading System
Company Profile: [test v| ype bron s g2y
. Prop System
Market: [BrokerTec EUIUS v] Category Py
1603: 0
Purpose: [ Market Data v]
| Ic e
Application System: | test-system v
o Y - 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 (E) button to update the list to include recently created Applic-
ation Systems.

Use the refresh (E”) 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 ™

21 July 2026 Includes BrokerTec Chicago MD Price Precision and BrokerTec Chicago TCP MD Price Pre-
cision supplemental test suites.

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

¢ 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

¢ 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.
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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.

> To complete the interview:

Answer each question and click Complete when finished.

- TestSute  TestCase  Post Cerificaion  Help

® ves

0 Ma

| Wllyourapplication support CME MOP Conflated UDP Market Data Geoop?
L™

0 Mo

4 Repo instruments. are only published on Conflated TCP feeds. If you will support Reps, Please selest "US Repo™ andior “EU Repo™ to Which Market does
your SppCation SupGor.

£
o 10-Diete Market By Price [MEF)

E
j
i
§

i
!
§
;

Market by Prce (MBP)

it
I'l
!

US Treasusies

EW Bands.

B usRepe

B EURepo

B ErnieTec Chicago

 Doesyour application process market data messages for RV Curve spreads instruments?
L

0 Ma

 Dossyourapplication suppartimplied maskets?
L] Yas

0 Ma

&
|

O
&

o®
i

Cosmglite
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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.

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 Test Suite - Halp

Steps of the test: Premium Book Management Messages for Market by Price (MBP)
This st could Eake Up 40 Several minuies. Piease 00 nof ciose the window curing e jesst Closng mindowSIopping tes? requires 10 renm the test fom stepl

Furpone
The purpose of hes 181 15 10 venfy NS YOUS APCRCANGON CAN SRogRly MACene 3N DIOCASS DOOK MANADAMANT MINMAN0N fF MON EMOBET AN

Contracts : A6 114 D825 700 v [ Select |
Categony L Port
incremental Premaum Feed A 2331432148 15700
incremertal Premium Feed B 233043214082 18700
Incremantal Conflated Feed A 23314321419 18701
Incremental Conflated Feed B 33143214 147 16701
Premium Snapshot MBP 234246 22100
Premium Snapshot MBO 2331432148 20700
Conflaled Snapshot MBP & MBOLD 23314321420 210
instrument Replay Premum 23231432147 14700
instrument Replay Conflated 23314321421 14701
TCP Confiated Feed 66.50 113,169 2064
Category Link
Templates Fie [

Pramuam Conlguarabon Fie
Conflated Condgurabon File
TCP Sessan Management SBE Schema

Description Flag Stabus
1 | Confim books are empty for selected instruments & | NotTesied
2 | Recewve 3 st of orders for he frst insirument & | Mot Tested
3 | Receive cancellatons for ceders & | Mot Tesied
4 Confrm quanties and prces on the book for the frst mstrumend (ron mpled) o | Mot Tested
Key: @ not tesied @ compiets & pending i@isbed

P> 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

e eztsuns [ K
Steps of the test: Conflated UDP Book Management Messages for Market by Price (MBFP)
Thes test could taike wp 10 3éveral Mnutes. Please 00 1ot close e window Sung e lest CRrsng WRdOWSIONRng %31 fequifes I fenm the 1es! om siepl
Purpase

Thar purporse of s M55t 5 50 VT Ml Your ppICAION CAN PFODITSY FHCON Snd PIDOES DOoK MANagemn! INformanon for nen Impsed markets

Sebected Contract: UBI0e_1_ 14 085070 [[IETRTY
Category »

Incremental Premium Feed A 2331432145
Incremental Presmium Feed B 233 143244932
Incremnental Conflsted Feed A 23314321419
incremantal Cerfated Feed B 233143204147
Fremium Snapshol MBF 233143146
Premim Snagshct MBO 233143 21486
Conflated Snapshat MEF & MBOLD 23314321420
Instrument Replay Premasm 2331432147
Instrument Replay Corfated 23314321421
TCF Conflated Feed 69.50.113.969
Category Link

Templates Fie |~

Premium Configuration File
Corfiated Confguraton File

TCP Session Management SBE Schema template

Mote: Press the Start Test button 10 3tart of restart a Test. Phase do not press the Star Test button
3GAIN I {3Us ArE CLAmAALTY MUnNIng this tesL.

C

Dwscripton
1| Confim books are emply for selected mstruments.
Fiecene 2 5e4 of orders for the frst instrument
3 Recene cancellatons for ones

4 | Confim quaniities and prices on the book for the first insinment (non implied)

P> To run the Conflated UDP Book Management Messages for Market by Price (MBP) test:

g

-
-
-
o

Port.
15701
18709
15701
18701
z27m
20701
227
14701
14701
9054

Status
hot Tested
Hot Tested
Not Tested

Het Tested

AutoCert+ BrokerTec Market Data

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 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)

e 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)
Interview wusuu- rost Corsticaticn | Hep -

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

Thics st coushd Lk 1 40 Sl rsrnais. PPt cs 0 oS L wanchonw crirng M Bt Coosins) winchonw SIOEEAD DISE Fencpasins. 10 P v st o St |
Purpose
Tees pusporsas of IS st 1 10 verify thaf your

Selected Contract; ATBUS= 3T0TYMaHoLAY 720 [T
Selected Second Contract :  ATBUSs LOTOWVSIUYE - 720 [T

Categary " Fort
TCP Conflated Feed 69.50.113.172 9054
Category Link
Templates File: lempsates_F xBinany.ami
TEP Sesslon Management SBE Schema: templates_hidpSessionhigmt i

Hote: Prass the $tart Test buston to stat or restart 2 Test. Pleass G0 not proes the Start Test button
again If you are currently running this test.

Descrgtion

Flag | Status
1| AutoGerts to buld & book o | Mot Tested
Fl Crver a TCP MOP , submit 3 sest message for o | Mot Tesed
3 | Foeceive Snapshot Ful Refresh message o | et Tesed
4 | Gonfirm guantities and prices on the bookk for the first instrument (non implked) & | motTeswd
&5 Receive a set of orders for the second instrument ] ot Tested
& Receive cancellations for crders ) ot Tested
7 | Confiem quantities and prices on the boak for the second instrument (non implked) & | Mot Tested

Key: @ rot fested @ compiets & pendng @il

P> 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)
p———. | e (]

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

08 5 rarun the test or tept

Selected Contract :  ATBUSSIKRSVYOWCTAD 120 [[ETEDY

Catagory.
TCP Conflated Feed

Port

88.50.113.172 054
Category Link
Tormgiates il swmelates FisBinary,
TCP Session Managemsnt SBE Schoma: lomeiates MdoSessionhiomt ai

Piote: Prews She SEart Test Dution 19 SEFL of (Start a Test Please do 1l press the $1an Test batton [ START TEST |

BGAIn If yiu are xrrenlly running Bhis test.

Description Status

AutoCarts o build 8 bock Net Tosted
z Crvae a TCP MDP , submit &

ge for all instrument

3 Recerve Snapshot Full Refresh medsage Not Tested

Flag

-

& | NotTosied
-

-

4 i arsties and the book for the first

Not Tosted

Koyt @ rof tested @ complete s pering @ Taded

P> 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.

User Manual - 13 -


https://www.cmegroup.com/confluence/display/EPICSANDBOX/MDP+3.0+-+Market+by+Order+-+Book+Management

AutoCert+ BrokerTec Market Data
Interview Test Suite - Help

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

This: st could Bakn 1D 10 Savoral minutes. PHsse o0 Nt ciose T window durng) i 15 Cosing windowSi0p0ing st 1equines 10 rerun e lest Irom siep 1

Purposs
Purpass of this basi 15 I ¥ pengeriy roc: imfomateon for noe Emplesd maskts.
Contracts : E=3
[ Port
Incremental Premium Feed A 2331432145 15T00
Incremental Premium Feed B 233,143214132 16700
incremental Confiated Feed A 23314321418 18701
Incremental Confiated Feed 8 233143214147 w701
Prembim Snapshot MBP 2331432148 22700
Preium Snapshos MBO 2331432148 20700
Conflated Snapshot MEP & MBOLD 23314320420 22701
Insinament Replay Premium 2331432147 14700
Instrument Replay Conflated 23304320421 14701
TCP Conflaled Feed 86.50.113.188 B05
Categery Link
Templates Fie: templabes Fifinacy xmi
Premium Configuration Fii: configuaml
Conflated Confgeation Fie GO
TCP Session Management S3E Schema lemgiates_MdpSessionhiom i
["oeserption Flag | Staus
1 | Confim books are empty for sekected instuments. & | rerTesna
2 | Fecee aset of orders for the fist instrument & | MorTestea
3 | Fecehe cancellations for orders. & | Mot Tested
4 | For each order, confirm the price and quantity by s priority in the: book using the following insirument: & | et Tested

===

P> 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.

- 14 - User Manual
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https://www.cmegroup.com/confluence/display/EPICSANDBOX/MDP+3.0+-+Market+By+Order+Limited+Depth+(MBOLD)+Book+Processing+for+BrokerTec

AutoCert+ BrokerTec Market Data

Intarvien st Sume - Halp:
Steps of the test: Conflated UDP Book Management Messages for Market By Order - Limited Depth
(MBOLD)
This test could take LD 10 Seweral Minutes. Pieass 00 N0R C0%€ the window Gurng e lest CIOSNg indowSIonping 16t FEquines 1o fefun the les! fom stepl
Puarpone

T putpost oF 65 DS 15 00 verify AR O AppICIRON CAN GRogaTly MEcent 3G RUSess DOok MaNagHTen: NIrmation for non anpbed manets.

Selacted Contract: UB30s_1_t4 080701 [

Cathgery L Pant
Incremenital Prasmasm Faed A 2331432145 15701
Incremerial Premium Feed B 233143214 132 16701
Incremennal Corfaned Feed A 23314321419 15701
Intremennal Conflated Feed B 233143214 147 16701

Presmium Snapshet MBP 2331432146 22101
Premium Snapshot MBO 233 1432146 20701
Conflated Snapshot MBP & MBOLD 23314321420 22101
Instrument Rieplay Premium 2331432147 14701
Initrument Repliy Conflatied 23314321421 14701
TCP Corfisted Feed 69.50.113.169 D054
Categery Link
Templates Fie £

Premiam Configaration Fig:
Conflated Confguration File
TCP Session Management SBE Schema

Nots: Press the S1ar Test bution 1o $18rt of restan 3 Test Pase S0 not press the S2a Test busion [ SRt TEST |
230 H o aFe CUTMNTY FURAING this tast.

Descripion Fag | Swbes
1 | Confrm bogks are empty for selected instruments. & | NotTestd
2 | Recerve & set of ordens for the frst instrument & | MotTesied
3 Receive cancellatons for ceders. & | NotTested
4| For ech onde, confem he prce a0 Quanity by 1S pRonty in the Dook E8ing the Silwng Sistument & | Mot Tesied
Neye @ nct lesied @ conglets @ pending (9 feled

==0

P> 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.)

e 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.
e 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)

User Manual - 15 -


https://www.cmegroup.com/confluence/display/EPICSANDBOX/MDP+3.0+-+Market+By+Order+Limited+Depth+(MBOLD)+Book+Processing+for+BrokerTec

AutoCert+ BrokerTec Market Data

Conflated TCP Book Management Messages for Market By Order - Limited Depth (MBOLD)
Interview  Tast Suite - st Cartificat Heg

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

This tst cousld bake 1 10 Svaral erinubess. Phoarse 0 not clorse B winkiow urng v Bst CHesing window'siopping ISt ngusners 10 rerun Py brst from step1

Purpos
T purposs of ths bt is 1o vinfy thal your apglcation can i bk dormation for
Selected Contract :  ATBUSS 3TDTYRAMOLAY 720 [T
Selacted Second Contract: ATBUS= JOTCWVELNE - 720 [ITTETY
Cabagory 3 Port
TCF Conflated Feec 69.50.113.172 W
Catsgay Lirk
Templates Fie: lemplates_FEinany.xmi
TGP Session Management SBE Schema: Iempiaies_hidpGessiontigml.omi
Note: Press the Start Test button 10 start o restart a Test. Flease do not press the Start Test button START TEST
aain i you re curmently running this test
Description Flag Status
1| AusoCerts 1o bukd  book & | torTesed
2 | Overa TCP MDP cornection, submit & Markuet Dot Request messade for o instrument & | Mot Tested
3 Recehe SnapshotRelreshTopOnders message o | Mot Tested
4 | Confirm quansties Snd Brices on the Book for the st Instrument (non Implied). & | motTesed
Recehve a 561 0f croers Kr e 56004 INstument & | tonTesied
& | Recelve cancelations for orders & | PorTestea
7 | Conhim quanities S Brices o e BOSK 16F th S8cond IRBrument (o mphed). & | Mot Tested

Koy @ nottesied @ compisty

| REFRESH |

panding @tand

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

1.

2
3.
4

AutoCert+ will build a book

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

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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Interview

rereoce [ oo Help

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

This test could take up 10 seweral mirutes. Plsass do not doss the window durng tha test. Closing Window/sIopEang 1st reguires 10 rorun T test from step
Purpose
Thee purpose of this lest b to verity that your applcation can property ook

Selected Contract:  ATBUS=IMDDODMWEZSE 720 [T
Categery ]

Part
TCP Conflated Fend 60.50.113.172 D054
Category Link
Templates Filo: Iemeiatos Fixfingneami
TGP Session Managament SBE Schama: ternplates MgSemicnbigmi xml
Mote: Press the Start Test DUtion to start or restart a Test. Please 0o not press the Start Test butson START TEST
again If you are currentsy running this test,
1| AuteCete 1o build o book & | NotTested
2 | OwernTCPMD submit for il instrumant & | Mot Tered
3 | Receive Snapshot Refresh Top Orders message & | Mot Tested
4 | Confirm quanities and pricas on e book for the Bt insirumen {non impled, & | NotTesed
Key: @ ncttesied @ comgpists L pendng @ ised

AutoCert+ BrokerTec Market Data

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

1.

2
3.
4

AutoCert+ will build a book

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

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
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Inverted Book Management Message Tests

This section contains information about the Inverted Book Management Message tests.
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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.
Intervien Tew Susne _ Halp:

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

™ oukd take L 10 SEVErAl miAES. PAAsE 00 N0R COBE NG window Sarng et 1St CIoSNg window/SIDpEing Ms! Fegufes 10 1enn the st from siepi
Furpose
The purpose of thes test i o venty thal your SppRCaNON CAN Property ECENE and PrOCESS Mveried book MANaQement NOMaTson for MOn Impled Mmarnkets.
Categery [ Port
Incremental Premasm Feed A 2331432145 15700
Incremental Prameem Feed B 233143294132 16700
Incremenial Conflased Feed A 231431409 1570
Incremental Conflated Feed B 233.143214 147 16707
Premium Snapshot MEP 2331432148 22700
Premam Snapshot MBO 2331432148 20700
Conflated Snapshot MBP & MBOLD 23314321430 221
Instrument Replay Premium 2331432147 18700
instrument Replay Conflated 2331432147 14701
TCP Conflated Foed 6550, 113 185 B84
Categery uink
Templates Fie Fixfir
Prerim Confguration Fie
Conflabed Configuration Fie
TCP Session Management SEE Schema ml
Descripice Fag | St
1| Confirm books are empty for selected instruments & | MotTeswa
@ Receive a set of orders for the first instrument & | Mot Tested
3 | Receive cancellatons for crders. & | Mot Tested
4| Confirm quanties and pRces on B book for he frst emsirumseet (non mpled) & | NotTesiea
Moy @ nct lested @ complets & pandng §1sled

B> 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 Suite - t Help

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

This test coukd bake UP 10 Several minutes. Fieas 00 Nof CI0%e the WINGoW CUNNg the fest CIosng WinOoWSIONEING 1652 requires 10 Tenun the les! fnom stepd

e BuTpose 6 IS DS 15 10 Vify' NG 00 BEOACANN SN SPOgeTy MCERE B0 DIDIEES MVENEE DO MIABQEMENL IFONTANGN 10F B Ioded Manets.

Selacted Contract : USOdsdeziusaoeiso T [IETETY

Categery
Incremental Premium Feed A
Incremertal Premium Feed B
Incremental Confiated Feed A
Incremental Conflated Feed B
Premium Snapshet MBP
Premium Snapshot MBO
Confiated Snapshot MEP & MBOLD
Instrument Replay Premium
Instrument Replay Conflated
TCP Confiated Feed
Ca
Templates Fie
Praraum Consguration Fie
Conflated Condguration File
TGP Sessaon Management SBE Schema

»

2331432145
23R
23314321419
233143 214147
2331432148
2331432148
23314321420
2331432147
2331432142
65.50.113.16%

Link

Herte: Press the $1am Test Bution to 9137 of Festan 3 Test Piease S0 not press the S2an Test bumien
s tast.

30300 [ yoU 318 CUPTENElY FURRING thi

[ Deseripoca
1| Contiem books ae empty for selected instruments
2 Receive a set of onders for the first instrument
3 Rmcarve cancellatons fof ceders

4 | Confirm quantiies and prces on the bock for the first instrument (ron implied)

P> 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.

Receive a set of orders for the first instrument.

2
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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Interview Tast Surte - Halp

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

s 151 ould 1Al L 10 SAVETAl MENUIeS. PIease 50 10T CIOSE e WINdow CLING et 151 CIRENG WiNGOW'SIGPRNG 1ESE NEGUEES 19 FEn et 15t DM S1epT
Purpose

The purpose of thes test i B0 verdly Al your ApERCAton Can poopery feceve And pRcess INvensd ook MANAQETANT INfNMANoN S NoN ImpBed markes.

Selwcted Contract ;  LUSTAs03ws-USTEe99 700 [T

Category P Port
Incremental Premiam Feed A 2331432148 15700
incremesntal Premaum Feed B 233143214032 16700
Incremental Comftated Feed A 23314321499 18701
incremental Conflated Feed B 2331423214047 16701

Premium Srapshot MBP 2331432148 22700
Premium Snapshot MBO 2331432148 HT00

Conflaled Snapshot MEP & MBOLD 2314321420 210
Instrument Replay Pramium 2331432047 14700
Instrument Replay Conflated 2R 14701

TCP Confiated Feed 60.50. 112168 G054
Category

Templates Fie
Premium Contgurancn F e
Conflated Confguration File

TGP Session Management SBE Schema

Note: Press toe Star et Btton 1o 5130 of restan 3 Test Plase S0 not press the S2an Test butien | START TEST |
again I you are currently renning thes test. o

Dwsenguan
1| Confiem bogks are empty for selected instruments

2 | Recene asetof orders for the frt rstrument Hot Tested

3 | Recewe cancellations for orders.

Fag

& | MotTested
-

& | MotTested
-

4| For eath order, confirm the prce &nd quantty by its pricely in the bock using the Solowing instrument Mot Tested

Koyt @ o tevted @ complste & pandry @faled

P> 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 - ! Halp

Steps of the test: Conflated Inverted Book Management Messages for Limited Depth (MBOLD)
This fest could take up 10 several minuies. Piease 00 Not Close the window Gunng Me jest Closng windowSI0pping 1232 requires 1o renun the iest from step

e BuTpose 6 IS DS 1S 10 Vify' NG il BEARCANEN SN SPOgeTy PMCERE B0 DIDIEES MVENSE DONE MINBQEENL IFLNTENGN 10F BN Ioded Markts,

Selacted Contract : USOSsgezsusaoeiso T [IETETY

Catgerny » Port
Incremental Premium Feed A 2331432145 16701
Incremental Fremium Feed § 233 143 214132 1701
Incremental Conflated Feed A& 23314321418 16701
Incremental Conflated Feed B 233143204147 1701

Premium Snapshat MBP 2321432146 22101
Premium Snapshot MBO 2A3143 246 20701

Confisied Snapshot MEP & MBOLD 2314321420 270
Instrument Replay Premium 2331432147 14701
Instrument Replay Conflated 2331432142 14701

TCP Confisted Feed 65,50 113,165 D054
Categery Link
Templates Fie Iemelates Fuxfnan ami
Praraum Consguration Fie

g xemil

Conflated Condgueansn Fi i
TGP Sessain Management SBE Schema emiales MG ssonhbo
Nosta: Prass tha $13 THSE BTSN 0 S137T OF FEMSM.3 THst PHISH 0 Nt Bress the $2at Test bution
33N f y5U 1% CurTently runsing this test.
[ Dwseripocn [Fsg | suea
1 Coontrm books de amply for selecied instruments. o | NotTested
2 | Receive a set of orders for the first instrument @ | Mot Tesied
3| Receive cancelabons b cooers & | MotTested
4 | For each order, confim the prce and quanity by its prionty in the book using the Solowing istuament & | Mot Tasiea
Mey: @ nottesied @ complele & percing i isded

P> 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.

e vestsce | Help

Steps of the test: Premium Consolidated Inverted Book Management Messages for Market by Price
{implied)
This tost could ke up to several minutos. Piaass 0o not doss the window during ha test Cosng windowSinpsing st requees 10 1orn T fest from stap
Purpose
Th purposa of s (st is 10 vorify that your naceive and

Imvarted e information for impdied markets.
Contracts © Select Contract - Charnel v m
Description [Fag | saatus
1| Confirm bocks are emety fof salected instruments. @ | complete

2 | Receive o setof crders for ane of the solected instrument Mot Terited

3 | Receive cancelations for orders.

-
& | NotTesied
Confirm quaeities bed Prices on i Book for o of th selected instrument (incading irpied book . & | NotTesed

ey @ nottested @ compists o panding @faked

P> To run the Premium Consolidated Inverted Book Management Messages for Market by Price (implied) test:
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Select Yes or No to indicate whether the books are empty for the selected instruments.
Receive a set of orders for the selected instrument.

Receive cancellations for orders.

PN

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

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.

— oo
Steps of the test: Conflated Consolidated Inverted Book Management Messages for Market by Price
{implied)
This lest could take up 10 several minuies Piase 00 nof Close the wandow Sunng e fest Closing window/S10pping 1est requines 1o refun the test from stept

The purpose GF INES 1254 15 10 Verify NG FOur AREICHRGN CAN SROgemly Mecens aNd DICEss MVENes DOCK MANagerment NMMaNen Kor IMphed markets

Selucted Contragt : UBGEAR_1/8_0399,UBEE8_114_0399 UBEARKSS.UBESe0Ts 01 [T

Categeny L Port
Incremeéntal Premasm Feed A 2331432145 15701
Ircremarital Premium Feed B 23314320402 18701
Incremenital Conflated Feed A 23314321418 16701
Incremental Conflated Feed B 233143214147 16701

Premium Snapshot MBP 2331432148 22101
Premum Snapshot MBO 2321432148 20701
Confialed Snapshat MBP & MBOLD 23314321420 22101
Instrument Replay Premium 2331432147 14701
instrument Replay Conflated 23314321421 14701
TCP Conflated Feed 85 50,113,185 B84
Category Link

Templatis Fde \emlates_FixEeary
Premm Contgueaton Fie
Conflated Contgurabon Fie

TGP Sessaon Management SBE Schema

Nota: Press the $131 Tast bution 1o $171 of Fe31ar 3 Twat PHase S0 net prast the S22t Test busien [ START TEST |
23N i YOU are CUMTENSly rUnAIng this test
[ Descriptca [Fag | stoa
1 Confem books are emply for selecied nsiruments. & | hotTested
2 Receive a set of onders for one of the selecied instrument ] Not Tested
3 | Recerve cancellates for ceders & | NotTested
Confirm quantities and prices on the book for one of the selected instrument (including impled book). ] Not Tested
Ney: @ not tested @ compiete | pending @ faded

P> To run the Conflated Consolidated Inverted Book Management Messages for Market by Price (implied) test:
Select Yes or No to indicate whether the books are empty for the selected instruments.
Receive a set of orders for the selected instrument.

Receive cancellations for orders.

A e

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
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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. Select START TEST.
Interview Test Buite - Help

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

This St could ki up 5 ibvical minulis. Plaiia 3 nol clote e windoe duing th Bl Cloding winSm ilopiing 16 fbguinas 1 rann the bt Fm abip!

Purpose
Tha puspose of this lest i 30 weerily St your appication £an (opcy Fecoive and ROcHES inveried book management infomartion for impiled markess.

Description [Fag [ sumus

[

| 1| Confirn bocks ane empty for sebscted instuments @ | complete

[ 2 | Receive a set of crders for ome of the selected instrument I [ ] | compian

| | For sach crdar, conio the price and qusniity by its priorty in e book uting the foliowing insurment [ ] | complote

| 4 | Confiem the implied quantSes and prices on the book for th sams instrumant | [ ] | Complete
Ney: @ ot festec @ comgiets & pendng i isded

| 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. 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

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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p—— | o

Steps of the test: Conflated Implied Inverted Order Book Management for Limited Depth (MBOLD)

This tésst £

ot ks o et g B ot Clon g st stoppng ol ocs i o atapt

Punposs
Tha purpose of this fes! i 50 verily St your appiication £an oy recone and EocHEs inveded book management nfemation for impiied markets.

-

Confirm books are empty for selected instuments.

Receive a sot of orders for one of the selected instrument

1
2
3 | For each crder, confinn the price and guantity bry its priceity in the book using the following instrument
4

Confirrn the implied quantiies and prices on tha book for the same insrumant

‘o..ois
g
g

===

> To run the Conflated Implied Inverted Order Book Management for Limited Depth (MBOLD) 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

Conflated TCP Implied Inverted Order Book Management for Limited Depth
(MBOLD) (Snapshot and Updates)

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

O =

Steps of the test: Conflated TCP Implied Inverted Order Book Management for Limited Depth
{MBOLD) (Snapshot and Updates)

This test could tak up 1 several mnuies. Plaase do ndon the et Closing % fesun Ehe st from step!
Purpose
thes Your BpRiEIn Cn prOp e maageTe for impiied markes
Description Status

AutoCen+ to buld 8 book

Cvar a TCP MOP connection, submit a Market Data Raquast message for all nstrumant

Fiecerve Snapshot Retesh Top Orders message

For sach order, confirm Sa prics and quansty by its pricrty in the book sing thas folowing instrument

Clejelee|ele|e|e|d
;

1
2
3
0
5 Confirm the impied quarties and prioes on the book for the same instrument
L]
7
8
L]

Mot Tested
Fibcavs 3 58t of orows for tha Second msrument Mot Tasted
Fieceive cancellasions for orders Mot Tested
For sach order, confirm he prics and quansty by its pricrty in the book using the folowing instrument Mot Tasted
Confirm the implied quariies and prices on the book for the same instrument. ot Tested

Ky ot tedted @ comglete perrg @ teied

(st resaits will automascaly rebesh for up 1o 2 minutes)

P> To run the test:
1. AutoCert+ to build an order book.

2. Over a TCP MDP connection, submit a Market Data Request message for all instruments.

3. Receive a Snapshot Refresh Top Orders message.
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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
5. Confirm the implied quantities and prices on the book for the same instrument.
o tag 270-MDEntryPx
e tag 271-MDEntrySize
6. Receive a set of orders for the first instrument.
7. Receive cancellations for orders.

8. 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
9. Confirm the implied quantities and prices on the book for the same instrument.
o tag 270-MDEntryPx
e tag 271-MDEntrySize

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

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

Steps of the test: Conflated TCP Implied Inverted Order Book Management for Limited Depth
(MBOLD) (Snapshot only)

This bast could ik up b0 saveerall minutis. Flakss do not cheba e window during e Wat. Closing windswistepping st requines 10 resun the st rom stig1

Purpose
The puspocse of this fest is bo verlly Sat your appécation can property recetve

Desciiption Flag Status

1| AutoCert o buld a book o | oot Tested
2 Ower 3 TCP MDP connecton. Submi 8 Markel Data Reques! message sor a8 insiument o Mot Tested
3 Recete Snapshol Refresh Top Orders message & Mot Tested
4 | Foreach order, confirm the price and guantity by 5 prionty in th book using the follosing instrament o | Moot Tested
5 Confinm Ehe implisd quantities and Pces on e Dok for the Same instrument o | recnTestea
Key: i . e & oo .

Tast resuils will automatically rafrash for up o 2 mintes)

P To run the test:

AutoCert+ to build an order book.

Over a TCP MDP connection, submit a Market Data Request message for all instruments.

1
2
3. Receive a Snapshot Refresh Top Orders message.
4

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

5. Confirm the implied quantities and prices on the book for the same instrument.
o tag 270-MDEntryPx
e tag 271-MDEntrySize
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Conflated TCP Consolidated Inverted Book Management Messages for Market
by Price (implied) (Snapshot only)

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

markets.

[p——

Test Sulto - Help

Steps of the test: Conflated TCP Consolidated Inverted Book Management Messages for Market by
Price {implied) {Snapshot only)

This fest could take up o several minutes. Please do met closs the window during he fest. Ciosing windowistopping test requires 10 rerun the test from step!

Puspese
The purposs of this test is 1o verify that you spplication can properly receive and bock it dor impled markets

| Description Flag | Status
AurtoCerts o bulkd 8 book & | MorTesteo
Submit a Market Data Request message o | NolTested
Recene Snapshot Full Refresh message o | Mol Tesed
Confinm quaniies and pces o ihe book for one of the selected iNstnament (NCUCING Impled EooK) & | NotTessed

Weye & ret tested @ te 4 perding @

(Bt rasubts will automatically refeesh for p 10 2 mintes)

P> To run the test:

1.

2
3.
4

AutoCert+ to build an order book.

Submit a Market Data Request message.

Receive a Snapshot Full Refresh message.

Confirm quantities and prices on the book for one of the selected instruments (including implied book).

e tag 270-MDEntryPx
e tag 271-MDEntrySize

Conflated TCP Consolidated Inverted Book Management Messages for Market

by Price (implied) (Snapshot and Updates)

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

— et

Steps of the test: Conflated TCP Consolidated Inverted Book Management Messages for Market by
Price (implied) (Snapshot and Updates)

This test coubd take up to several mirstes. Plaase do ot closa the window during the test. Closing window/sioppineg test requices 1o rerun the et From step
Pusposs
The purpasa of this best s io verify that you application can proparly receive and o bk impled markets.
Description Flag Status
1| Coninm bocks ane empty 1of sekecied instnaments o | Mol Tested
H Submit a Market Data Request messages o | Mot Tesed
3 | Receive Snapshot Full Refresh message & | Mot Tesed
4 Recehve a sel of ceders for the second insinament o | Mot Tested
5 | Receive CanceRations fof onders. & | Mot Tesed
§ | Coninm quantties and prices on the ook for one of the selected instnament (IRcuding Implied Boak) & | toiTesed
Ny not tested @ o te & pe L

(Ferst susubts wil automatically rebcesh for wp 1o 2 misstes]

P> To run the test:

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

2. Submit a Market Data Request message.

3. Receive a Snapshot Full Refresh message.
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4. Receive a set of orders for the second instrument.

5. Receive cancellations for orders.

6. Confirm quantities and prices on the book for one of the selected instruments (including implied book).
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

Flag Statiss
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

» To run the Premium 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.

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

AN S ol

Enter the quantities and prices on the book for the selected instrument (non implied).
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. Enter the quantities and prices on the book for the recovery instrument (non-implied).

o 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.
nterview | Test Suite - [

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

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

T purpone of T8 181 i 10 vrity 1A your SROBCABIN CIN DerTorm & Hecoveny ST 1of noN-mgked Books. For axampiy, if 8 wier 008s HOt eceve a1
RS EHEES 0 e SyBIe SUNng § AGNG TAS50N. € wil 4 NECHIIAT 13 DRt reCivery 19 upda e Bbaks

Selocted Contract: UB208_1_vua_ots0.701  [[IETECY

Category " Port
Incremantal Pramium Fead A 231432145 15701
Incresmental Premium Feod B 233143214132 16701
Incremental Conflated Feed A 23314321419 15701
Increenental Conflated Feed B 233 143,214 147 16701

Pramium Snapshot MEP 2246 21
Premium Snapshiot MBO 1031432148 w7
Conflated Snapshot MEP & MBOLD 23314321420 2T
Irsstrumant Replay Presnium 331432147 14701
Instrumant Replay Conflated FEERTEFAERY) 14701
TCP Conflated Fead 3 50113168 9054
Category Link
Tamglates Filg |emplates_FixBinanaml

Presmium Configuraton Fily
Conflated Configuration Flle L ]
TCP Sassion Management SBE Sechema templates_MdgSessionhlgent sml

Note: Press the Start Test bution to start o restart a Test. Please do not press the Start Test buston EEd
‘again if you are currently running this test.

Deserption Flag | Statas
1| Confirm bocks are empsy ke selected instruments & | NotTested
2 | Recelve markst data for a sat of orders and cancels for the instnament & | NotTested
3 | Miss markot data for a et of crders and cancels. & | NotTested
4 Receive market data for a set of orders and cancels for the recovery instrument o | NotTested
5 Confirm quarities and prices on the book for the selected instrunsent (mon imphied). o | NotTested
[ Miss security definition message far the recovery instrument o | NotTested
Recahve market data for @ 54t of orders for the recovery instnament & | NotTested
& | Condrm quaniiias and prices on the book for tha recovery instrumant (non implsd) & | NotTested

Key: @ ret lested @ compice & pendng @ taled

P> 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.

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 - Holp

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

‘This test could taie up o several minutes. Fiease do not ciose the window during M fest Closing window/SIopoing best requires o rern Su 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

Category (] Port
Incramantal Framiam Feed A 2331432145 15700
Incremanial Pramium Feed & 231143014132 16700
Incromental Conflated Fead A 23318321419 15701
Incremental Conflated Feed B 233143204147 16701

Presnium Snapahot MBP 2331432145 2700
Pramium Snapshot MBO 4IN4E 0700
Conflated Snapshot MBP & MBOLD 21314321420 21
insarumsent Replay Premium 2331432147 14700
Bsrumind Répliy Conflated 23314324 14701
TCP Coeflated Feud 6550 113.16% 5054
Category Link
Templates File templates Fhilinary xml
Pramium Configueation File e
Conflated Configuration Fie gL

TCP Session Management SBE Schama amiates MdeSassientomieml

fiole: Prass the S1ait Test Gution 1o S8 of restart a Test, Please 60 not press the Start Test bution [ START TEST |
B OU 2 CUMBAT FURRISG TS 1481
[ Descriptica Flog | statss
1 | Confiem books are empty for salected instrumants. & | MotTesisa
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 Racaive market data for & 861 of orders and cancels Sor the selected instrumsent o | NotTasted
5 Far sach crdae, confem the price and quandity by its priorty in the book using the fallowing Fsirument 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 | MotTestsd
& | Foreach order, confiem the price and quanity by Hs prioriy In the baok using the folowing nstrument & | NotTested
Ney: @ not tested @ complete pendrg @ taked

»> To run the Premium Recovery for Market By Order - Full Depth (MBOFD) 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).

o tag 270-MDEntryPx
e tag 271-MDEntrySize

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.
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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: Conflated UDP Recovery for Market By Order - Limited Depth (MEBOLD)

‘This test could taie up 1o Seweral minutes. Piease do not close the window during M fest Closing window/S1opping test requires 1o rerun Sw test from step
Purpose
Thet purposs of Tl s i 1o varify (hat your SSCRCaion Can parkam 8 fecovery 188t fof non-mpled baoks. For example, If 8 wber 008 Aol MCHVE Al
R EAHES M M SYENM SUring 4 IBGNG SE5on. § will BE SECEELArY 10 SRrion RCovENy 1 PRSI N Books

Solocted Coneract: UE3S_1_14_t5s0.701  [[IEDEDY

Category (] Port
Incramental Pramium Feed A 23343145 15701
Incramanial Pramium Feed 8 23114304132 16701
Incromental Conflated Fead A 23318321419 15701
Incremental Conflated Feed B 233143 204,147 16701

Prasnium Snapshot MBP 2331432146 270
Pramium Snapshot MEBO 234IN46 2070
Conflated Snapshot MBP & MBOLD 2314321420 21
instrument Replay Pramium 2331432147 14701
Irument Repliy Conflated 23314324 14701
TCP Ceeflated Feud 6350.113.16% 5054
Category Link
Templates File lemplates_Fhdinary xml
Premium Configuration File s

Conflated Configuration Fig e and
TCP Session Management SBE Schema tampiates WdeSessiontdgmleml

Worle: Prass the S1a Test bution 10 #4811 o restart o Test, Piease 6o not press the Start Test button [ stanT TEST |
SR o &0 CUTTBADY FURAISY Thid 1881,

i

Description

Status.
1 | Confirm books are smpty for salocted instrumants. & | MotTestsa
z Recebve market data for a 61 of orders and cancels for the instrument o | Mot Tesied
3 | Wiss market duta for a set of rers and cancels & | ot Tasted
4 | Raceive market data for & 561 of orders and cancels Sor the selected instrument o | NotTested
5 Far gach crdae, confierm the price and quandty by its priery in ihe book using the talowing mstrument o | HotTested
[ Miss security Sefinition message ar the recovery insdrument o | MotTested
7 | Raceive market data for a 541 of crdars for the recovary instrumant & | MotTested
8 | Foreach ondes. confiem the price and quaniity by s pricrity In the book using the folowing instrument & | NotTested

Ney: @ not tested @ compiete @inea

> 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.

Miss market data for a set of orders and cancels.

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

A N

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
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.
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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 Suise - 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
Purpose

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 : Salact Contract - Channal ~ | Select |

[ Descriptica Flag | Status
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
L] 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 quantiies and prices on e back for the recovery instrument {Inchuding impfied book) & | NotTesied

Ney: @ nottested @ compiete | pandng @ taled

P> 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

6. Miss security definition message for the recovery instrument.

™

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

o

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

Flag | stanss
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 skt dutn for & set of crees 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

Ney: @ ot tested @ complete & pendng @ faled

> To run the Conflated UDP Consolidated Recovery Test for Market by Price (Implied) 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 recovery instrument.

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

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.
2.

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

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

6. 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

B> To run the Conflated UDP Implied Recovery Test for Market by Order - Limited 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

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

> 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
Categeny

Templates Fde
Pramaum Contguration Fie
Conflated Condguration Fie

TCP Sessan Management SBE Schema

Hasth: PHS the SI51 THAL BUTIoR 10 111 OF FH1SM 3 TWEL PH33H 20 HOE Breas the $1571 Tast bution [ sTRT TEST |
2 i yOU are currensly runAing this test.

| Deseripoen [P | stoa

1| Confem books are empty for the selected instuments Not Tested

2 | Receive market data for 2 et of orders Het Tasied

3 Confem quanties and pces on the ook for the selecied mstrumernt

Receive Channel Reset message Not Tested

5 | Receve resent book

-

-

=] Not Tested
b

& | NotTesied
o

5 | Confirm quantiies and prces for bock and statistic messages for the selecied instrument. ot Tasied

Key: & not tesied @ comgplete pending i isled

B> 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.
5. 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 westste | Help
Steps of the test: Channel Reset for Conflated TCP Market Data Group
This hrst xoust o U 85 Sl ranustins. Pransa 40 Fat chersn B witwioow shurrh 1 st CHorsan swieeBoms S0GREang) st FOcpanis. 1 100 11 bt from stip
Purpose

Thab puepori of ths 1irst 15 30 vy BPual your AQGICALION AN EEaiety FRC Arell DIOCISS Channel IFsal MisSages.

Selacted Contract : ATBUS= DTYNAHOLAY -T20 [[IITETY

B |Rmumm | & |No|res'sea

Catmgory [ Port
TGP Conflaled Feed 69.50.113.172 B
Category Link
Templates Fie templates_FixBinar
TGP Session Management SBE Schema iemplates_hdpSessicrAtamtm
Mote: Press the Start Test button to start or restart a Test. Please do not press the Start Test bution START TEST
again If you are cumently running this test.
| Eescription | Fog [ status
[ 1 [ Crver 3 TGP MDP connection, confitm bocks ane emply for the seiectid instruments [ ™ [ Mot Tessed
I z | Recaive marke! data for @ 561 of orders. I & | Mot Tessed
[ 1 | Confrm quanties anvd prices on he bock for he selected Instrument [ @ | Not Tessed
I 4 Rexeive Channel Reset message. [ & | Mol Tested

] | Conifirm quantities and prices for bock and statistic messages for the sekected instrument | 4 | Mot Tested

Koy @ rottested @ complete | perding @ faded

P> To run the Channel Reset for Conflated TCP Market Data Group test:
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. Enter the quantities and prices for the book and statistic messages for the selected instrument.
e tag 270-MDEntryPx
e tag 271-MDEntrySize

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.
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Intsrview Tmsuu---... Help

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

This test coukd ke U 0 servorl minuins. Pleass 0o ot coss the window dunng the fest Closing windowsioppng test requines 1o fonm e lest from step
Furpose

The purpose of tes st 15 10 verty logon o e CHE secunty
with kry rotstion. Yiou wil red ten vakd kirys 50 complete the test

Hate: Prans the Saat Test button to start or restart & Test. Please do not press S Start Test button
again If you are curmently running this est.
Description Flag | Status
1 Crver a TCP MDP connection, logan using the first secure key pair. o | et Tested
7 | Submita SubscriberHearibeat message. & | Mot Tested
3 | Receive and process a Adminkeanbeat message. o | ot Tested
4 | Subeita Terminate message. & | Mot Tested
s Disconnect TCP MDP connection. o | Mot Tested
¢ x:‘mTcPMDPGerrmnagam.muwaﬂmmmdmmmmrsmmmonex & | mortenes
T Submit a SubscriberHearibeat message. o | Mot Tested
8 | Receive and process a AdminHeareat message. & | Mot Tesed

Key: @ ot tested @ complete 4 pendng i@isded

B> To run the Key Rotation (TCP MDP GW) test:
1. Over a TCP MDP GW connection, logon using the first secure key pair.
Submit a SubscriberHeartbeat message.

Receive and process an AdminHeartbeat message.

2

3

4. Submit a Terminate message.

5. Disconnect the TCP MDP connection.
6

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

step 1.
7. 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.

> To run the Security Definition Messages For Fixed Income test:
-w

Interview | Tat Suite - et

Steps of the test: Security Definition Messages For Fixed Income

Thes brst e0ul i U5 1 Saveenl manasins. FPandrsi) g rot Elersis To windiow therig 1 st Clersieey winsinar SIOE0an) Hrsd S0uarirs 16 fann v bst frem stopl

Purpese
Tho s i O thes. Hrs! 8 30 vy 70 yOur AQbCAtion CAn (R O0Mrty Fecan Sl (OGS, Sadarty Defiretion RS sagms.
Contracts : UB5A_1/% 0525700 | Ex=
Categary 3 Port
Incremental Premium Faed A 2331432145 15700
Ingreenental Premium Feed B 3143214032 16700
Incremental Conflated Feed A 23314321418 15701
Incremental Confiated Feed B FX3.143.214 147 16701
PPremium Snapshot MBP 2331432148 z2700
Premium Snagrahot MBO 331432146 20700
Conftated Snapshet MBP & MBOLD 23314321420 22701
Inestrument Repiay Presmim 2330432147 14700
Inestrument Replay Confiated 2314321421 14704
TCR Conflated Feed 68.50.113.169 2054
Categary Link
Tempiates Fie Desnptales FixBinanm
Presmiium Configuration Fle: o "
Confiated Configurasion Filg:
TCP Session Managemers SBE Schema: templates_MdpSessicoMgmt xml
Description Flag [ sums
Conifirm that your appication successhaly feceived and processed the Fixed Income Security Definition
Mesbigh, & | MotTesed
Ny @ rct bested @ complete @ pendng @ialed

| 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

P> 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.
weecview | Totsune [ oo e

Steps of the test: Security Definition Messages Inverted Book Instrument

This erst o0 ik 1 95 Serviial stutivs. PRS00 1ok cHo5 e WAneow SLifyg 1 Herst (sing veinden SIEEg st

Purpose
Tews purpos of (s Lt s 10 vaity that your v Messages. aty inst wth
Rt Dooks.
Contracts : E=3
L Port
Incremerial Premium Feed A 2331432145 15700
Incremental Premium Feed B 233.143.214.132 16700
Ircremental Conflated Feesd A 233143.214.19 15701
Incremental Conflated Feed B 233,143 204047 16701
Presilu Snapshiol MBP 233143.214.8 2700
Premium Saapshol MBO 2331432146 AT
‘Confated Snapshot MBP & MBOLD 233.143.214.20 Fesigl
Ingtrument Repiay Fremium 233,143.214.7 14700
Irestrument Replay Conflated 22183214 14701
TCP Conflated Feed 88.50.113.189 2058
Category Uik
Terngianes File: temgkates FixBinanami
Presmium Configuration Fle: canilig
Confated Configuration File: wanfig i
TCP Session Management SBE Schama: templates_MopSessionhigmleml
Deseription Flag | Status

Confiem thal your application suscesshilly received and processed the instraments with inverted books.

! Drefirition Message, -

i oo

Neys @ nof tested @ compiete | pending i isled

P> 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)

Security Definition Message for Fixed Income in BrokerTec Chicago

The purpose of this test is to verify that your application can properly receive and process a Security Definition Message.

This test is mandatory if you selected “BrokerTec Chicago” for the interview question “Which Market does your application

support?”, and selected “Yes” to the question “Will your application support CME MDP Conflated UDP Market Data Group”, or
selected “Yes” to the question “Will your application support CME MDP Premium Market Data Group?”

0 For more information, see: MDP 3.0 - Market Data Security Definition - Fixed Income

P> To run the test:

1. Onthe Test Case panel, select an Instrument - channel, then Select (m).

Instrument(s): Select Instrument(s) - Channel v E=

Select Instrument(s) - Channel
CB11#_1_1/8_01M1-123
CB22#_2_2/3_01/222 - 456

CB33#_3_3/8_01/32 - 789

The screen updates to include connection information and a template file to use for the test.

2. Select START TEST (Meilal SEZEAN).

The system will send a security definition message.

Confirm that your application successfully received and processed the Security Definition Message by entering val-
ues for the following message tags:

e —>1231-MinlotSize
e tag 1147-UnitOfMeasureQty
e tag 37703-SubFraction

e tag 969-MinPricelncrement
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Security Definition Message MD TCP for BrokerTec Chicago

The purpose of this test is to verify that your application can properly receive and process Security Definition Messages.

This test is mandatory if you selected "BrokerTec Chicago" for the interview question, "Which Market does your application
support," and you selected "Yes" to the question, "Will your application support CME MDP Conflated TCP Market Data Group?"

Interview  Test Sulte - Help
Steps of the test: Security Definition Message for Fixed Income in BrokerTec Chicago

This test could take up 1o several minutes. Fiease do not close the window during e test. Closing windiow’

Purpose
The purperse of this kst is 1o verify that your application can properly rective and process Security Definiion Message.
Selecied Instrument{s): 3108 4 11738504 [0 [

Catigery L

equines o renun

Wy @ rot tested @ comoless
(Tiest results will ausomatically refresh for up to 2 minutes)

Fort

Rendezvous End Point 59501225432 A

Inerpmaneal Pramm Feod A 224025130 14204

Incrumartsl Pramium Fesd B 224025140 15504

incramantal Corflated Feed A 23311014092 14305

Incspmantsl Conflated Fesd B 2311004921 15205

Prieriarn Snagahet MEP 224025131 14304

Pramium M50 224025132 23304

Canflried Snagsnot MEF & MBOLD [INe NN 14505

Instrument Resiay Pramium 224025133 14304

ingtrument Repiay Confated FEERTEREETE 14305

TCP Corfiated Feed
TCP Raplsy 86.50.113.14 13001
Category LLink
Tempiates Fie- taceisies FisBnancari
Wete: Press the Start Test bution to start or restart 2 Test Pleass do not press the Start Test [ sTART TEST |
Iuthon sgain if you sne currently running this test.

Test Mot Running

Dexcripton Flag |  Status
1 l Conirn that yeor apalicstion sutesisfully received and precessed the Seturity Definition Matsage o | Mot Testes

cerdrg @ 1aed

P To run the test:

1. On the Test Case tab, use the Instrument(s) drop down menu to choose an instrument and channel and click Select.

Interview

P e
Steps of the test: Security Definition Message MD TCP for BrokerTee Chicago
Thas test could ke op 10 seweral mitstes Please 30 not Close e wndow Sunng e el Closng window Seeng 1S feganes 16 ferun T et Fom sept

Purpose
Tha purpese of this st s b vanly that your applcation cam property recews and process Secusty Defintion Message

Instrumentis): [Select instnamentis) - Chanrel ¥ |

2. Select START TEST.
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Purpase

Steps of the test: Security Definition Message MD TCP for BrokerTec Chicago

The purpese of ths 'y R ot

Selected Instrumend(s): CBOTe_4_14_ 0831208 [T 9

Categoey
Templaies Fia:

BUBOR 3gaIn if you 3re ELTeNtly rUARIE this test

Mates Press the Start Test button to start or restart 3 Test Please do not press the Start Test

Thiss serst could ioe up i Seversl minuses. Fieise 50 not close B window during thi 0. CIosing wandow BORING RS Nequifes 10 FRUN B st Fom sepl

Selected BEtRARL

(ot rwses will automatcaly rebash for up &5 2 minutes).

Test Mot Running
Descraption Status
1| Subenta Secuntylsclequest message. Mot Tested
= your applicaten received
2 | a0k or MDReqIDSatus tag 7720} 1 [partal ackd. W Tastedd
3 | © e " Security Dafrtion Nirsiage e the et T

pendng @ tsied

AutoCert+ BrokerTec Market Data

current test results.

0 Note: Do not select START TEST while a test is running unless instructed to do so. Restarting a test deletes the

Submit a SecurityListRequest message.

Select Yes or No to confirm that your application successfully received and processed RequestAck with

MDReqIDStatus=0 [full ack] or MDReq|DStatus(tag 37720)=1[partial ack].

Confirm that your application successfully received and processed the Security Definition Message for the selected

instrument.
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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

Thies borst €0ubes L o 1 Sl ars st Phinarsay 5o it G B wirsSonn churwey B st ke wwira S SIOGgeng) s Scpasrins 10 an I st from stop
Purpose

Thep pupcri of R 1orst o5 %0 vy SPual the Chng sySae can property fcuisd for ol pnbtied Securiies.

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

> 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

P> 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-
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

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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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

Category »

Port
TCP Conflabed Feed 88.50.113.172 8054
Category Link
Tomgdates Fil: teeniaies FixBinaryxml
TCP Session Management SBE Schama ipmeiates MdpSessicnbombam
Nishe: Priks the SEant Test Button 15 SEart of restart a Tesk Pheass do ot press the $1am Test bitton [ sTaRT TEST |
AgaIn If yiuw are Surrenlly running tis ess

Descrigtion

Flag Sty

& | Mot Tested

1| Overa TCP MOP connecion, submil o SecuntyLisifecuest message for given security 1Ds.

5 | Confirm that your appication successfully recerved and processed Recuasthck wih MDReqIDStatuss (1 [
ack] or MORegiDStatus(tag 37720)=1(partial ack] - ot

Confirmn that your application succsesfully recenned and proceited the Security Definiicn Mestage. & | Mot Tasied

Key: @ nottosted @ compiets L pendng @ felad

P> 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.

2. 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]

3.

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

o 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.

Interview | oot Sune - Hetp
Steps of the test: SecurityListRequest by Security Group Level Request Verification

This test could Eake up 10 sevaral minuies, Please do not ke the window during the st Clasing windowsopping 108t requires. 19 rerun o last from step]
Purpose

Th purposa of shis tost s 1o varify thai e cllent system can propary reguest for all ontited Socuritios.
Selected Contragt: ATBUSEITOTYNAMOLAY 720 [[ITTTY

Categery "

Pan
TCP Conflated Faed Bi.50.113.472 9054
Category Link
Templates. Fie: tomolntes Fiaflingey aml
TGP Session Managemant S3E Schima torsisies MdpSessionhenni sml

Mote: Press the Start Test button to start or restart a Test. Please do nod press the Stan Test button
ain  you ae CurTently runaing this test. e
Description

1 Orvee 8 TCP MDP connection, submit a SecurityLl

age for green ity

3 | Conm that your spphcabon successhiby kv #d prochEMS RequBMATL Wit MORSYIDSIaA=0 Hul

04] of MDReq|DStatusitag 37720 Tipartal ack] ot Testest

5 | Contom hal your applcation succosshilly recsned and processed the Security Dafiniton Messagas. Verity
vahses from the first Security Definition message received.

& | Mot Tested

Koy: @ it terted @ comglste & pandng @ taed

> 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.

Steps of the test: Security Status Request Verification [ Snapshat and Updates)
Thi

Purpess

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 L4 Port

TCP Conflated Feed 89.50.113.172 Ll
Category Linik
Tamplates File: temelates_FixBinaryomi
TCP Sesslon Management SBE Schema: templates_hdgSesslonhdomt.smi
Hate; Prass the Start Test, restart a Test. e Start Test bution | 5TART 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

Your applcation wil recaive a Sacurty Status message. AUGCA(s BOMPLS you 19 enter the current market Nt T
state of your appication. - 1 T

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

> To run the Security Status Request Verification (Snapshot and Updates) test:

1.
2.

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].

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

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

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

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 Not Tested

4 state of your application. v ot Teste!
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-
MDReqlDStatus=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.

weeevew | ot 5o || vl

Steps of the test: Security Status Request Verification (Snapshot only)

Thia lest coud ke op 1o vl minues Meose do ral ceso Ihe wisdow during e feal Chaing windw/alosping %al ngunes o rerun he test fom sipl

Purpose

The curpass o1 thia teal ia To waily Tal 18 i ysm cin aesd asd process Secerly e Ragess! measegs

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

De-scripton Flag Status

1 Cer 3 TCF MDF connection, submit @ 3scuntyilatuzRequest (35=0) message. & | Hot Tasted

Canfiren Wl your apelicstion successiully received and process ed Requesteck with NDRegl DS aluz=0 [ull

? | ackorMOReqDStas=1 [panal ack. o | tatTesid

a | Confiem that your apelicsion successiully received and process ed the Securfy Staus Mess age. o | reotTestea

Haye G motiscted icondlste | pening @raksd

[PRerResH |

> 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

B> 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

e 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

e 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.

Ioterview | Tust Sune - Help

ut from step

an sand and procays Warket Diata Roguast

Selected Contract: ATBUSEITOTYNAROLAY 720 (DY

Categery [

Port
TCP Confiated Foed 09.50 113,172 0054
Category Link
Teenplatns Fila taenplatng FiaBimany ared
TCP Sessicn Managemant SEE Schama: tompintes MspSessicnbiomtsm
NNNNN Press the S1arm Test bution to $1art of restan a Test Please 9o not press the Start Test bution | START TEST |
BB M 0 BTk CUTTE Rl FURRIA IS 5L
Description | Flag | Ststus
Orwer a TCP MOP connaction, submit & Marke:DataR equest message for NoSecurityGroup(ing 370225=0 flor
L A s & | NotTested
all entitied), MoRwiatedSym (a9 146120
Confrm that your applcation succosshly recsived and s LAk With N [t o
k] o MDRegIDStatuslig 37720)=1[partial aek] - =
Neyt @ not tested @ comgiels & pendng @ 1aied

P> 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.

Confirm that 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 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 10 Several minctos. PRase 0o ot dose the wIndow during ha fest CIosng window/SIoPENG 1051 requires 10 forn T lest 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 " Port
TCP Conflated Fead 69.50.113.172 9054
Category Link
Temnpiatos Fila: Inmeistes Fixfingnonm
TCP Session Management SBE Schema:

templatos MeaGessicnligmt zml

Bicde; Press the 28t Test bution to S5t of ressart a Test, Please 0o mot press the Start Test butien
again If you are Currently running this test.

| STARTTEST |
Descrigtion | Fag | sueus
Submit a MarketDataRequest message for 263-SubscriptionReqTypes 1, NoSecurityGroupitag 37022)e0 (for
1| ablsecurities chent is entitied b} and NoRelatedSym (tag 1481=1 with given securtylDs provided in tag 48 in & | Mot Tested
opaatingGreus
Confirm that your appication received with M [hut
# | ack] or MDR#qIDStabus g 37720)=1[partial ack] & | NetTested
Koy not tested @ comglste pondng @ tulod

»> 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 securityIDs provided in tag 48 in repeatingGroup.

Select Yes or No to indicate whether your application successfully received and processed RequestAck with
MDReqIDStatus=0 [full ack] or MDReq|DStatus(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.

Interview | Tost Suiee - Help

Steps of the test: Market Data Request by Instrument Level Request Verification (Snapshot only)

This tost coukd Eake up 30 serviral minutis. Plaass do not closs the window during tha fest Closing windaw/siopsing Wit recuies 1o ronn $é st from stop!

Purpose
Tha purposa of this test is 1o vorify that

send and kot Data Roguast mossage.

Sebected Contract: ATBUSEILMGSSZUANI 720 [T

Categery Lg Port
TCP Conflated Fead 69.50.113.172

8054
Category Link
Ternplates File: Ipoxisies FixBign s
TCP Session Management SBE Schama: templates MesSessionhigmt sml
Mote: Press the Start Test bution to start or restart s Test, Please 5o mot press the Start Test button START TEST
‘again If you are currentiy running this test.
[ Description [ Fag | s
Submit a rassags lor 26 =2 ypesl. pitag IT0E2)=0 (hor
1| il sacuritiss chant is antitied i) and NoRelstedSym (tag 148)=1 with givan sscuntylDs peovided in tag 48 in & | Mot Testea
TpaatingGroun

3 | Confinm that your appication successflly received and processed Frequestck with MOReqIDStatus=1) ful —
‘ack] o MOReSIDStatus(lag 37720)=1[partial ack] - o

Key: @ not tested @ comglete |, pendng @ taled

B> 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 MDReq|DStatus(tag 37720)=1[partial ack]
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Market Data Request by Security Group Level Request Verification (Snapshot
and Updates)

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

e wenrsuee || Hetp

Steps of the test: Market Data Request by Security Group Level Request Verification (Snapshot and
Updates)

This Yot eould Lk up b peveral minutes. Pioass 82 ol elov B winsoa during the bast Ciasing ol sioppng Wl roqures B tann the et fem step!
Purpose

Tha pucpos of his est is S veriy at the choent sysem can send and process Market Diata Request message.

Selectsd Contract : ATBUSEITOTYMAHOLAY -720  [IEIETY

Category

® Fort
TCP Conflabed Feed 88.50.113.172 8054
Casegory Link
Tompiates Fi: tenglntes FreBinary sl
TCP Session Managomsnt SBE Schema

temelates MdgSesscnhambam
Note: Press the Start Test Button 10 start of festart a Test Please do ol press the S1am Test button
Again IF you are surenlly running tis tes

[ STarT TEST |
Description [(Frag | seanus
y | overaTcPumOR  submit a message for 263 ypo=1 —
(SnapshotAndUpdates). NoRsasedSyen (tag 14610 and 1151 o (spacifiod o bt o
Confirm that your application successfully recerved and processsd Requestick with MOReqIDStatus =0 [full Mot Tasted
#th] er MORBGIDSiobus(tg 3772051 [partial sck] o
Koy @ not tosted @ compiets L pending @1

> To run the Market Data Request by Security Group Level Request Verification (Snapshot and Updates) test:
1.

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].

Market Data Request by Security Group Level Request Verification (Snapshot
Only)

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

Interview  Test Suite - Help

Steps of the test: Market Data Requast by Security Group Level Request Verification (Snapshot only)
This teat could ke up 1o several minwies. Piease 4o not chae he window dering the test.Claaing windowJstopping test requires o reren the hest from slesd.
Parpose
The purpose of this 123t i 1o verify fhat the clent sysien can s2nd and process Werket Dol Reques: message.

Fiease as3ign a SenderCompiD and make sure a valid coniract is selected to start cortifying a test.

Deacription

Flag Status
1

Over & TCF MDP connecion, submil a MarkeDataRequest message for 263-ZubscriplionReqTrpe=0 ol Tested
[Brapzne), NoRelatoas;m (13g 14610 3nd T164-5erunhGrups (3pachad Secuty Jroup) o Mol
z

Confim that your application successtlly recaned and procassed Requestack with MOCReqIDStatus -0 full
ack] or MOReqIDEt=s tag 37720)=1[parsal ack]

| MolTested
["REFRESH |

Bey @ rct besizd @ conelets | penci @tsieg

v

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].

Market Data Trade Summary Message for Fixed Income in BrokerTec Chicago

The purpose of this test is to verify that your application can properly receive and process Trade summary Message with
expanded price precision.

This test is mandatory if you selected "BrokerTec Chicago" to the interview question, "Which Market does your application
support;" and you selected "Yes" to the question, "Will your application support CME MDP Conflated UDP market Data
Group?," or "Will your application support CME MDP Premium Market Data Group?"

P To run the test:

1. On the Test Case panel, select an Instrument - channel, then Select (M).

Instrument(s): Select Instrument(s) - Channel v
Select Instrument(s) - Channel

CB1#_1_1/8_01/11-123
CB22#_2_2/8_01/222 - 456
CB33%_3_3/8_01/32 - 789

The screen updates to include connection information and a template file to use for the test.

2. Select START TEST (RelLlilBEZAR).

A market data incremental refresh is sent with tag 269-MDEntryType=2 (trade).

3. Validate the message by entering values from the message for the following:
e —270-MDEntryPx
e — 271-MDEntrySize

4. Select a response (yes/no) to confirm your system processed the expanded price precision.

'0' See also: MDP 3.0 - Trade Summary.

- 60 - User Manual


https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/457227733/MDP+3.0+-+Market+Data+Incremental+Refresh+-+Trade+Summary
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/457418925/MDP+3.0+-+Trade+Summary

T

Steps of the test: Market Data Trade Summary Message for Fixed Income in BrokerTec Chicago

This test oould take up 1o seversl minutes. Fie hkose the during e test. Closing 1o rerun Lo J

Purpose
et purpase of this bt i 19 vy thie your Spplcation can propery rective 00 prockss Trade Sumemary Message with sxpanded prce precasion

Selected Instruments): C310e 4 138508 [T [

Category ® Fort
Rendezvous End Point B0.50.112 28432 A
Incremantal Premium Faad A 24028130 14204
Incremartsl Pramium Feed B 224025140 15804
Incremantal Conflased Feed & N8 14305
Incramantsl Conflated Feed B 2330402 15505
PFreemium Snagshot MEF 224025131 14504
Franium Snapshot MBSO 24025132 22804
Conflatec Snaptnct MEF & MEOLO 233N0 M3 14305
Ingtrument Repiay Premium 224025133 14504
Inrumnant Rigpiay Confated 2331014004 14205
TCP Corfisted Fatd
TCP Rughay 80.50.112.14 13001
Category Link
Templabes Fie: Serrolpes Fizfingryam
Hate: Press the Start Test bution to start or restart a Test Please do not press the Start Test | sTART TEST |
Button again if you M curtently running this test.
Test Mot Running
Deseripion Flag Fatus
1 Marigt da TRiNEh i S Yiype=ci AR felizaing valuas o | Mot Tesied
7 | Confim that your downstream processed * ision. o | Mot Temnd
od @ ompiete o perdng @ eeed

(Tast resuts well suscemareally rafrash for ug % 2 mnutes)

AutoCert+ BrokerTec Market Data
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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.

R —— | e

Steps of the test: Market State Message

This test could take up 10 several minuies Piease 00 Not Close the window Gunng e lest Closing window/SIoppIng fes? requires 1o renun the test from step1
Frurpais
Tie Crpese Of s b 1 10 VN L YOur AZGACARN CAN Ergely Necene ANd DUICESS SECUTly SUMUS MeESsages

Selacted Contract: US%a_ti_ 0528700 [T

Categerny » Port

Incremental Premium Feed A 2301432145 16700
Incremental Fremium Feed § 2334324132 16700
Incremenital Conflated Feed A 23314321498 16701
Incremental Conflated Feed B 233143214147 16701

Premium Snagshot MBP 2331432148 22700
Premium Snapshot MBO 2331432146 20700

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

TCP Confiated Feed 68.50. 113,168 B054
Categary

Templates Fie
Pramum Condguration Fig
Conflabed Condguraton Fike:

TCP Sessaon Management SBE Schema

Hote: Prass the S1an Tast button s m‘::numahu. Pieane 2o net preas the $aam Test bumien

‘2ain i you are curmensly running this
| Daseripuen Fiag | suna
Your apphcation wil recene a Secunty Status message AuloCens prompls you 10 enter the Curent market -
1 o & | NotTesied
state of your applcation

2 | The markel changed states. AusoCarls promoits wou 10 enter e curment market siate of your appheation & | NotTesied

3 | The market changed sates. AutaCens prompts you 1o enter the curment market state of your appication & | Mot Tesiea

New: & notfesied @ complele | pering i fsded

P> 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
o 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:
e 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 - 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

| REFRESH |

B> To run the Market State Message for US Treasuries test:

pending @ tailed

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:

¢ 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

e Ready to Trade
e Pre-Open
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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.

mcew et soce [ Hap

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

This fest could bake L 10 several minuties. Pleass 00 1ot Ciose the window g the lesst Closing windowsiopping test requires 1o renun the fest from step

Parpets

e Purpose GF IS DESH 15 10 verify NG YO APCICANON CAN SROgTly NeCene BNd DI0CRSS SIANINC MRSSAE

Selacted Contract : US2e_1u4_0s2s.700 [Ty

Cathgedy L Part
Incremerital Pramism Feed A 231432148 18700
Incremental Premium Feed B 2331321400 16700
Incremenial Conffated Feed A 23314321409 16701
Incremental Gonflated Feed B 233143 214,147 16701

Premium Snapshot MBP 234246 22100

Premium Snapshot MBO! 2331432146 20700

Confialed Snapshot MBP & MBOLD 23314321420 210

instrument Replay Premum 2331432147 14700

instrument Replay Conflated 23314321421 14701

TCP Conflated Feed 65.50 113,169 2064
Category

Templates Fie
Pramium Condguration Fie
Conflated Condguration File

TCP Sessacn Management SBE Schema templates

Hote: Preas the $15m TRt Bution to J131 OF FRALSM 3 TRt Pleaie 90 NOL Prel the S27 Teat bumion [ START TEST |
2gain i YOU e CurTently rUnming this test.
Deeripten Flg suos
1 A Beshold kmis were sant MDENyType=g. Plaase vahdate the following vakies o | Mot Tested
2 | Market data incremental refresh is sent with MOEntry Type=2 (vade). Please validate the following values & | Mot Tesied
3| Market data incremental refresh & sent wih MOEntry Type=e. Please valiate the folowng vahers & | MotTesied
A trading session high price was sent. MDEntnyType=7. Please validate the following values. o | Mot Tesied
Key: @ not tested @ complete . pending i fsbed

P 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.
o 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_ection 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 @ failed

R

P> 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.
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 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/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 connection having an active subscription to MarketDataRequest, a threshold limits
were sent with MDENtryType=g. Please validate the following values. @ | complet
2 Market data incremental refresh is sent with MDEntry Type=2 (trade). Please validate the following values. . Complete
3 IMarket data incremental refresh is sent with MDEniryType=e. Please validate the following values. . Ccomplete
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 |

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

This st enuk

ki 1y 19 Sl it Poase 0 hoE et 1he window during th sl Cising winden SIogeing st Hess#0s I forun B lins! rem tap!

Purpose
Tha puspons of this 1ost it 10 worify that your Spplcation Can Broparly eceve and procens LTS marsage.

Salectsd Contract :  ATBUSSISKVIHZEERNS 720 [T

Category " Port
TCP Confated Feed 69.50.113.172 0054
Category Link
Taerglates File: taeristes FixBinany e
TCP Session Management SEE Schoma; tempioles MooSessionMgmemi

Mote: Press the 52art Test bution to atart of restart a Test Please do not press the Start Test button | START TEST |
again I¥ yea arw currently running this test,
Description Flag | Status

1 AutoCait crantas trading activity that ganarales all statstics o NotTested

Over the TCE MOP GW connection, submit a Mariket Data Request Message (Snapshot cnly). The foiowing

2| thneshwsd Bmits are nucaived: MDENIry Type=2, MOENIy Typs=s, MOEniny Typa=7, MOErry Typa=s. @ | NotTested

Wy @ nottested @ compists o pandng @iaksd
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P> 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.

T o

Steps of the test: Statistic Messages for Conflated TCP Market Data Group (Snapshot and Updates)
fer Nen Repo
Thes bt coubd take P 10 SEveral MEnes PRase 00 N00 CISE e Wnoow ang M sl COsng window SHppeng NS sasfes I T8N T st rom siepl
Purpose
The purpose of this tes? is 10 vertfy that your appicamion can propery receive and (FOCess SIatel Messages.

Contrazts UB1GES_11Z_0WE0 - T2 Ex

Gategory " Fort

Incremenial Premasm Feed A 231432145 15702

Incremantal Premium Feed 8 233143214132 16702

Ingremetal Confiated Feed A 23314321409 15702

Incremental Conflabed Feed B 233143214 147 16702

Premium Snapshot MBP 2331432148 e

Premum Snapshot MBO 2331432146 20702

Conflaied Smapshot MBF & MBOLD 23432420 22

Instrment Rieplay Premeum 2331432147 14702

Instrument Roeplay Conflated 23314321421 14702

TCP Conflated Feed 69.50.113, 185 054

categery Link
Templates Fie lemwiates FuBnary am
Prentum Confguration Fie: g el
Conflated Ceonfiguration File g el
TCP Sessicn Management SBE Schema tempales hMdoSessicohioml xml

. | Fag Status

4 | Overthe TCP MOP GW connection having an active subscription 1o MarkeDataRequest, a threshold limits —
wste sent v MDEnyTypesg. Please vabdate the flowng vahats -

2 Market data incremental refresh is sent with MDEntryType=2 (Yade). Please validate the foliowing values & | NotTesied
3| Market data incremental refresh is sent wih MDEntyTypese. Please valaiae ihe following vakess & | NotTested
Atrading session high price was. sent MDEntryType=7. Please validate the following values. & | NotTesied

Mey: @ nottested @ comgiete | pending @ sled

P> 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
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
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 Suite - Halp

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

T s ot ki 1 10 Several Firwtes. PHASE 00 N0l CHo08 e WNdav S T 15t CRSNg widow/SIORpK) B! g 10 181N The st iom i1
Purpose

The purpose of thes test is bo verfy that your applcation Can propery receive and pocEss STl messages.

Selwcted Coneract: UB10EW 12 0300z [[TETETY

Categeory

L3 Port
Incremental Premasm Feed A 2331432145 15702
Incremantal Premum Feed B 233143214 132 16702
Incremental Condiated Feed A 23304321419 15702
Incremenal Conflabed Feed B 233143214 147 16702
Premeim Snagshat MBP 2331432148 22me
Pramum Snapshot MBD 2331432148 20702
Confated Snapshot MBF & MBOLD 234340 e
Instrument Replay Premsum 233143 2047 14702
Instrument Replay Conflated 23314314 14702
TCP Coniflated Feed 69.50.113.969 D054
Categony
Templates Fie

Premium Configuration Fike
Confated Corfiguration File
TCP Session Management SBE Schema

Nots: Press the Stant Test bution 80 $1art of restarta Test. Please 80 not press the Start Test bution
33 M Yo 304 CUPIRTTY FURRING Thid st

Descripton Fiag Status
1 AutoCert creates. trading activity that generates all statistcs. =] Nt Tested
o | Overihe TCP MOP GW connection. sibend a Markel Data Request Message (Snapshot anly]. The following Mot Tested
threshold kmits are recesved. MODEntny Type=2. MOEntryType=e. MOEntryType=T o
New & nottested @compiete | pendng @ fsked

To run the Statistic Messages for Conflated TCP Market Data Group (Snapshot Only) for Non-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).
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Trade Summary Message for Conflated TCP Market Data Group
(Snapshot Only)

The purpose of this test is to verify that your application can properly receive and process trade summary message.

This test case is mandatory if you selected "BrokerTec Chicago" in the interview question, "Which market does your application
support," you answered "Yes" to the question, "Will your application support CME MDP Conlfated TCP Market Data Group, and
you selected "Snapshot" in the interview question, “For CME MDP Conflated TCP, which of the following Subscription Request
Types does your application support?”

P> To run the test:

1. On the Test Case tab, use the Instrument(s) drop down menu to choose an instrument and channel and click Select.

s tetscre [ s

Steps of the test: Trade Summary Message for Conflated TCP Market Data Group [Snapshot only) for
BrokerTec Chicago

This test oould take up 1o several minutes. Piease do not close ing the teaz. Clos

Purpose
The purpose of this 15t i 10 vy Thae your Spplcation tan propery rective Bnd Drocess Tade Summany Fessage

v g st requines 1o renun the test from step1

Instrumnentis):

Description Fug atus
1| AuioCer crestes iradng scivity io generate irade n ihe locked instrument & | Mot Tesied

5 | OvermeTcrmOP . equtst Message )10 receive .

MOEntryTypesZ. -

(Test reschs will ssomascally rebesh for up oo 7 minutes]

2. Select START TEST.
Interview  Test Suite - Help

Steps of the test: Trade Summary Message for Conflated TCP Market Data Group (Snapshot only) for
BrokerTec Chicago

This 1St CoukS D08 UD 43 BAVIE] Mruims. PS50 1oL Close T window JUring T 1850 CIomng wandows'SIDpgeny DESE MQUIKS 10 TR the Nt £0m Sep!

Purpose
The purpose of tha fest s to verify that your appication can propery neceive and Erocess frade SUTmary message.

Selected Instrument(s): CBOTE_4_1¢_ta33-se Y 5

Category P Port.
Rengesvous End Poirt WA
Ircrarranaal Pramium Feed A 240325130 14304
Irscrernantsl Prermium Feed B 224025140 15804
Incoumacesl Conflated Feed A 233.10.14092 14305
Incramantal Conflated Feed 233.110.140.221 15508
Preenien Snapshet MSP 224026131 14304
Pramium Srapshot MEO 224024132 2304
Conticed Sragshet MBF & MBOLD 23311914003 14205
Isrumant Repiay Premeum 224025133 14304
Instrument Repiay Conflated == RICRET L 14505
TCP Confiated Fasd 06.50.113.4 e
TCF Replay 80.80.112.14 12001
Categary Lk
Tervgistes Fie: teeroiates Py am
Mote: Press the Start restart 3 Test P thve Start Test
bestton again il you are currently renning this test
Test Not Russing
Descripton Flag | Status
1 | AutoCert crestes trading acthvity 1o generate irade in the locked instrument. & | Mot
Cvar tha TGP MOP GW submmit 3 Mariat O [ i) 10 raceive
P | uoEnnyTypesz. & | Nt Tesoed
Moy @ not tozted @ conpiets 4 pendng @ taied

(Teest resuls wil sutsmatically refesh for oo 0 1 minutes)

0 Note: Do not select START TEST while a test is running unless instructed to do so. Restarting a test deletes the
current test results.

3. AutoCert creates trading activity to generate a trade in the locked instrument.

4. Over the TCP MDP Gateway connection, submit a Market Data Request Message (Snapshot only) to receive
MDEntryType=2.
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AutoCert+ BrokerTec Market Data

Trade Summary Message for Conflated TCP Market Data Group
(Snapshot and Updates) for BrokerTec Chicago

The purpose of this test is to verify that your application can properly receive and process a trade summary message.

This test case is mandatory if you selected selected “BrokerTec Chicago” for the interview question “Which Market does your
application support?”, selected ‘Yes’ to the question “Will your application support CME MDP Conflated TCP Market Data

Group”, and selected “Snapshot+Updates” to question “For CME MDP Conflated TCP, which of the following Subscription
Request Type does your application support?”

P> To run the test:

1. On the Test Case tab, use the Instrument(s) drop down menu to choose an instrument and channel and click Select.

interview | Test Suite - Help

Steps of the test: Trade Summary Message for Conflated TCP Market Data Group (Snapshot and
Updates) for BrokerTec Chicago

Thih 15t ekl Bk UP 10 SAvEral Mtis. Plaase 0o ROt ke e window during Tk 152 CIogng window' SIEPEEnG bt NGues 10 Mun the Wt bom Rep!

Purpose

The purpose of this fest is o verify that your appiication can properly receive and process rade summary message.

R—

Deseription Flag | Status
Over the TGP MDP G connection hawing an actie subscription to MarketDataRequest,  market data

1 éresh i sent with MOEntnyType=2 (irace). Afier you receive the trades, please vakidate the & | MotTessed
following values baiow fom the updates.

Wy & not tasted @ compists | pandrg @ tsied

(Taest regots will susomasically refresh for g 10 2 minutes)

2. Select START TEST.
Interview  Test Suite - Help

Steps of the test: Trade Summary Message for Conflated TCP Market Data Group (Snapshot and
Updates) for BrokerTec Chicago

This test cosid takie up 15 several minuies. Piease oo not close the window during e test. Closing window S0pping B3t seguines 1o erun the test fom step!
Purpose
T purperiar of this st 5539 verify That your Spplcaton Can BOperly MCRYE B0 BROCESS ITBdY SMMary Message.

Selected Instrumentis): C2078_4_14_ta33. 208 [T 19

Category [ Port
FRencezvous End Point A
Incremental Premium Feed A 224028120 14804
incremental Premium Feed B 224028140 15804
incremantal Conflated Feed A 23310814002 14808
Inoremental Conflated Feed B 223 1814021 15808
Pramium Snapshot MSF Zanzsan 14804
Premium Snapshot MBC 24025132 22804
Conflated Snapshot MEP & MBOLD 2321014002 14808
Inestrumant Replay Premium 224028133 14804
Instrument Replay Confated 233110.140.04 14808
TCP Confiated Feed 86501134 BE08
TEP Replay Be50 124 13001
Categary Link
Tempistes Fig Serglites FieBinary i
Mote: Press the Start Test button to start of restart 2 Test Pleass do not press the Start Test
Button again if you ae currently runsing this st
Test Mot Running
Description Fxg Satus
Over the TCR MODP GW connecion having an o MarketD:
1| incemental refresh s sent with MDEntry Type=2 (rade). Afier you receive the trades, please validate the o | Mot Tested
Holgwing values below from the updates.
Rey: & rof tested @ conplele | pending @ nied

(Test reslts will susormarsically refresh for up 1o 2 minues)

0 Note: Do not select START TEST while a test is running unless instructed to do so. Restarting a test deletes the
current test results.

Over the TCP MDP Gateway connection having an active subscription to MarketDataRequest, a market data incre-

mental refresh is sent with MDEntryType=2 (trade). After you receive the trades, please validate the following values
from the updates: Snaphot and updates (Tag 263=1).

User Manual - 73 -


https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/457325649/MDP+3.0+-+Conflated+TCP+Market+Data+Group+Processing#Market-Data-Request-Message-(tag-35-MsgType%3DV)

	Getting Started
	What's New
	Interview

	Certification Tests
	Book Management Messages
	Premium Book Management Messages for Market by Price (MBP)
	Conflated UDP Book Management Messages for Market by Price (MBP)
	Conflated TCP Book Management Messages for Market by Price (MBP)
	Conflated TCP Book Management Messages for Market by Price (MBP)
	Conflated TCP Book Management Messages for Market by Price (MBP) (Snapshot Only)

	Premium Book Management Messages for Market By Order - Full Depth (MBOFD)
	Conflated UDP Book Management Messages for Market By Order - Limited Depth (M...
	Conflated TCP Book Management Messages for Market By Order - Limited Depth (M...
	Conflated TCP Book Management Messages for Market By Order - Limited Depth (M...
	Conflated TCP Book Management Messages for Market By Order - Limited Depth (M...


	Inverted Book Management Message Tests
	Premium Inverted Book Management Messages for Market by Price (MBP)
	Conflated Inverted Book Management Messages for Market by Price (MBP)
	Premium Inverted Book Management Messages for Market By Order - Full Depth (M...
	Conflated Inverted Book Management Messages for Limited Depth (MBOLD)
	Premium Consolidated Inverted Book Management Messages for Market by Price (I...
	Conflated Consolidated Inverted Book Management Messages for Market by Price ...
	Premium Implied Inverted Order Book Management for Market by Order - Full Dep...
	Conflated Implied Inverted Order Book Management for Limited Depth (MBOLD)
	Conflated TCP Implied Inverted Order Book Management for Limited Depth (MBOLD...
	Conflated TCP Implied Inverted Order Book Management for Limited Depth (MBOLD...
	Conflated TCP Consolidated Inverted Book Management Messages for Market by Pr...
	Conflated TCP Consolidated Inverted Book Management Messages for Market by Pr...

	Recovery Tests
	Premium Recovery Test for Market by Price (MBP)
	Conflated UDP Recovery Test for Market by Price (MBP)
	Premium Recovery for Market By Order - Full Depth (MBOFD)
	Conflated UDP Recovery for Market By Order - Limited Depth (MBOLD)
	Premium Consolidated Recovery Test for Market by Price (Implied)
	Conflated UDP Consolidated Recovery Test for Market by Price (Implied)
	Premium Implied Recovery Test for Market by Order - Full Depth Systems
	Conflated UDP Implied Recovery Test for Market by Order - Limited Depth Systems
	TCP Recovery

	Channel Reset Tests
	Channel Reset for Premium or Conflated UDP Market Data
	Channel Reset for Conflated TCP Market Data Group

	Key Rotation (TCP MDP GW)
	Security Definition Messages
	Security Definition Messages For Fixed Income
	Security Definition Messages For RV Curve Spreads
	Security Definition Messages Inverted Book Instrument
	Security Definition Message for Fixed Income in BrokerTec Chicago
	Security Definition Message MD TCP for BrokerTec Chicago

	SecurityListRequest Tests
	SecurityListRequest by All Request Verification
	SecurityListRequest by All Request Verification (Without Unsuscribe)
	SecurityListRequest by All Request Verification (With Unsubscribe)

	SecurityListRequest by Instrument Level Request Verification
	SecurityListRequest by Security Group Level Request Verification

	Security Status Request Verification Tests
	Security Status Request Verification (Snapshot and Updates)
	Security Status Request Verification (Snapshot and Updates) for US Treasuries
	Security Status Request Verification (Snapshot Only)
	Security Status Request Workup Verification for Repo

	Market Data Request Tests
	Market Data Request by All Request Verification
	Market Data Request by Instrument Level Request Verification (Snapshot and Up...
	Market Data Request by Instrument Level Request Verification (Snapshot Only)
	Market Data Request by Security Group Level Request Verification (Snapshot an...
	Market Data Request by Security Group Level Request Verification (Snapshot Only)
	Market Data Trade Summary Message for Fixed Income in BrokerTec Chicago

	Market State Message Tests
	Market State Message
	Market State Message for US Treasuries

	Statistic Messages Tests
	Statistic Messages for Premium or Conflated UDP Market Data
	Statistic Messages for Conflated TCP Market Data Group (Snapshot and Updates)...
	Statistic Messages for Conflated TCP Market Data Group (Snapshot and Updates)...
	Statistic Messages for Conflated TCP Market Data Group (Snapshot Only) for Repo
	Statistic Messages for Conflated TCP Market Data Group (Snapshot and Updates)...
	Statistic Messages for Conflated TCP Market Data Group (Snapshot Only) for No...

	Trade Summary Message for Conflated TCP Market Data Group (Snapshot Only)
	Trade Summary Message for Conflated TCP Market Data Group (Snapshot and Updat...


