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Disclaimer

Neither futures trading nor swaps trading are suitable for all investors, and each involves the risk of loss. Swaps trading should
only be undertaken by investors who are Eligible Contract Participants (ECPs) within the meaning of Section 1a(18) of the
Commodity Exchange Act. Futures and swaps each are leveraged investments and, because only a percentage of a contract’s
value is required to trade, it is possible to lose more than the amount of money deposited for either a futures or swaps
position. Therefore, traders should only use funds that they can afford to lose without affecting their lifestyles and only a
portion of those funds should be devoted to any one trade because traders cannot expect to profit on every trade. All
examples discussed are hypothetical situations, used for explanation purposes only, and should not be considered investment
advice or the results of actual market experience.

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

The information within this manual has been compiled by CME Group for general purposes only. CME Group assumes no
responsibility for any errors or omissions. Additionally, all examples in this manual are hypothetical situations, used for
explanation purposes only, and should not be considered investment advice or the results of actual market experience. All
matters pertaining to rules and specifications herein are made subject to and are superseded by official CME, CBOT and
NYMEX rules. Current rules should be consulted in all cases concerning contract specifications.

Copyright © 2025 CME Group Inc. All rights reserved.
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AutoCert+ CME STP FIX

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.

STP FIX certification session details will be assigned and forwarded to the customer, including certification target locations and
firm / user Identifiers.

This Help system accompanies the AutoCert+ CME STP FIX test suite.
[} To run and navigate AutoCert+:
1. Log into the automated certification tool.

2. Review general AutoCert+ test suite navigation and general interview information.
3. Navigate to the AutoCert+ CME STP FIX test suite.

Current Testing Configuration

Tester:

e: Non-Automated Trading System
Company Name: QA v RL 9 5y
Category: Prop System
Market:
1603:
Purpose: [cME sTP ~]
~ 1604:
System: | v =
1605:
Test Suite: [cMmE sTPFIX v
sendercomp:

Pre-Certification Interview: @ not Complete
Test Suite Status: O ot Tested

a. Select a Company Name.
b. For Market, select Futures & Options.
c. For Purpose, select CME STP.

d. Select an Application System. Use the refresh (H) button to update the list to include recently created Applic-
ation Systems.

e. For Test Suite, select CME STP FIX.
Select a Sendercomp and select ASSIGN.
Complete the Interview for this test suite.

Complete applicable test cases.

N o un &

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/login.html
http://www.cmegroup.com/tools-information/webhelp/autocert-access/Content/NavigatingCertificationTool.html
http://www.cmegroup.com/tools-information/webhelp/autocert-access/Content/FillingOutInterview.html
http://www.cmegroup.com/tools-information/webhelp/autocert-access/Content/CompletingCertificationProcess.html

What's New

AutoCert+ CME STP FIX

The list below illustrates the updates made to the AutoCert+ CME STP FIX Help system.

August 27, 2025 °

April 29, 2025 .

January 18, 2023 .

October 21, 2022 Format

Subscription Failover
recovery test
Snapshot Failover
recovery test

Snapshot Request for

FX Link Trades

Subscription Request

for FX Link Trades

Post Trade Allocation

Request
Post Trade Cor-
rection Request

Post Trade Can-
cellation Request

Post Trade Account
Update

April 29, 2022 Interview

December 7, 2021 Processing Additional Tags

September 20, 2021

Added recovery tests to the CME STP FIX test suite

updated test cases to include acknowledgment of tag 1851-
StrategyLinkID for trade legs.

New Post-Trade Event Tests for Asset Manager, Broker, Trading
Firms to manage CME Globex / CME ClearPort trade allocations,
corrections, cancellations and account updates

Website and PDF format changes only

Updated screenshot
Updated screenshot and note

Initial release
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AutoCert+ CME STP FIX

Interview

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

b‘ To complete the interview:

Answer each question and select " Complete" when finished.

- Test Suite Test Case Post Certification Help

O Trading Firm (Globex and Clearport Trades)
O Broker Firm (Clearport Trades only)
O Asset Manager Firm (Clearport Trades only)

O Yes
O No
 Doesoursystem support ClearPort Broker Fees?
(@] Yes
@] No
 DoesyoursystemsupportFXLink Trades?
(@] Yes
@] No

Chicago Mercantile Exchange (CME)
New York Mercantile Exchange (NYMEX)
Chicago Board of Trade (CBT)
Commodity Exchange (COMEX)

Dubai Mercantile Exchange (DME)

FX Spot (FXS)

oooooo

Futures (FUT)
Options (OPT)
Forwards (FWD)

FX Spot (FXSPOT)
Multi Legs (COMBO)

ooooo

Globex
ClearPort

0o

D|

Trade Capture Report Request
Snapshet Request

|D

O Both Standard and Filtered Trade Capture Report Requests
Q Only Filtered Trade Capture Report Requests
(@] Only Standard Trade Capture Report Request

(@] Both Standard and Filtered Snapshot Requests
@] Only Filtered Snapshot Requests
(@] Only Standard Snapshot Requests
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AutoCert+ CME STP FIX

Session Management Tests

e Process a Test Request and Respond to a Resend Request

* Detect a Gap
* Processing Additional Tags

Process a Test Request and Respond to Resend Request

This test verifies that the client system can process a Test Request and respond to a Resend Request.

1. Select a SenderComp / API ID from the drop-down and select ASSIGN if not already assigned.

2. (If applicable) From the Instrument(s) drop-down, select the desired instrument if the instrument is not already
locked.

3. Select the START TEST button.

o Note: DO NOT select the START TESTbutton once the test is in progress.

o Note: If a test is not proceeding to the next step, clicking the Refresh button (IEZZLELM) below the test steps
may resolve the issue.

Interview Test Suite - Help

Steps of the test: Session Management Test - Process a Test Request and Respond to Resend
Request

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 successfully maintain an STP FIX Session

Instrument(s): ‘ Select Instrument(s) - Channel v m
Description Flag Status
1 Submit a proper Logon (35=A) W | Not Tested
2 Receive a successful Logon Acknowledgement (35=A) W | Not Tested
3 Submit a Trade Capture Report Request (35=AD) W | Not Tested
4 Receive a corresponding Trade Capture Report Acknowledgement (35=AQ) W | Not Tested
5 Send a Hearbeat Message (35=0) W | Not Tested
6 Receive a Test Request Message (35=1) W | Not Tested
7 Send a Hearbeat Message in response (35=0) W | Not Tested
8 Receive a Resend Request (35=2) > Mot Tested
9 Submit a Sequence Reset-Gap Fill message (35=4) W | Not Tested
10 Receive a Hearbeat Message (35=0) 7 Mot Tested
11 Send Proper Hearbeat Message (35=0) > Not Tested
12 Receive a Hearbeat Message (35=0) > Not Tested

Key: & not tested @ complete . pending @ faled

D’ To run a Process a Test Request and Respond to Resend Request test:

Submit a Logon (35=A).
Receive a successful Logon Acknowledgment (35=A).

1.

2.

3. Submit a Trade Capture Report Request (35=AD).

4. Receive a corresponding Trade Capture Report Acknowledgment (35=AQ).
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https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/598868063/CME+STP+FIX+-+ResendRequest
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/598605887/CME+STP+FIX+-+Logon
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/598638715/CME+STP+FIX+-+Trade+Capture+Report+Request+-+Futures+and+Options
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/599130186/CME+STP+FIX+-+TradeCaptureReportRequestAck+-+Futures+and+Options

AutoCert+ CME STP FIX

5. Send a Heartbeat (35=0).

6. Receive a Test Request (35=1).

7. Send a Heartbeat (35=0) in response.
8. Receive a Resend Request (35=2).

9. Submit a Sequence Reset-Gap Fill (35=4).

10. Receive a Heartbeat (35=0).
11. Send a Heartbeat (35=0).
12. Receive a Heartbeat (35=0).
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https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/598573165/CME+STP+FIX+-+Heartbeat
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/599621728/CME+STP+FIX+-+TestReset
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/598868063/CME+STP+FIX+-+ResendRequest
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/598573143/CME+STP+FIX+-+SequenceReset

AutoCert+ CME STP FIX

Detect a Gap

This test verifies that the client system can detect a gap and submit a Resend Request.

1. Select a SenderComp / API ID from the drop-down and select ASSIGN if not already assigned.

2. (If applicable) From the Instrument(s) drop-down, select the desired instrument if the instrument is not already
locked.

3. Select the START TEST button.

o Note: DO NOT select the START TESTbutton once the test is in progress.

o Note: If a test is not proceeding to the next step, clicking the Refresh button (IEZLELM) below the test steps
may resolve the issue.

merview | Test sure | SRR Help

Steps of the test: Session Management Test - Detect a Gap

This test could take up 1o 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 s to verify that the Client system can successfully maintain an STP FIX Session

Instrument(s): [ Select |
Description Flag Status
1| Submitaproper Logon (35=A) o | NotTested
2 | Receive a successful Logon Acknowledgement (35=A) o | NotTested
3 | Submita Trade Capture Report Request (35=AD and 263=1) o | NotTested
4 | Receive a responding heartbeat message and detect a gap o | NotTested
5 | Submita proper Resend Request (35=2) o | NotTested
6 | Receive a missed business message o | NotTested
7 | SendaHearbeat Message in response (35=0) o | NotTested
8 | Receive a Hearbeat Message (3520 o | NotTested
9 | Send Proper Hearbeat Message in response (35=0) o | NotTested
Key: & not tested @ complete pending @ faled
| REFRESH |

D} To run a Detect a Gap test:

Submit a Logon (35=A).

Receive a Logon Acknowledgment (35=A).

Submit a Trade Capture Report Request (35=AD and 263=1).

Receive a Heartbeat (35=0) and detect a gap.

Submit a Resend Request (35=2).

Receive a missed business message.
Submit a Heartbeat (35=0).
Receive a Heartbeat (35=0).

w o N ok w N R

Submit proper Heartbeat (35=0) in response.
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https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/598868063/CME+STP+FIX+-+ResendRequest
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/598605887/CME+STP+FIX+-+Logon
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/598638715/CME+STP+FIX+-+Trade+Capture+Report+Request+-+Futures+and+Options
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/598573165/CME+STP+FIX+-+Heartbeat
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/598868063/CME+STP+FIX+-+ResendRequest
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/598573165/CME+STP+FIX+-+Heartbeat

AutoCert+ CME STP FIX

Processing Additional Tags

This test verifies that the client system can process additional tags.

0 The example test procedure below is for a Processing Additional Tags for Globex Trades - Trading Firm test and may

not appear in your test suite. The tests included in the test suite will depend on the venue(s) and firm type(s) that you
indicated in the Interview.

1. Select a SenderComp / API ID from the drop-down and select ASSIGN if not already assigned.
2.

(If applicable) From the Instrument(s) drop-down, select the desired instrument if the instrument is not already
locked.

3. Select the START TEST button.

o Note: DO NOT select the START TESTbutton once the test is in progress.

o Note: If a test is not proceeding to the next step, clicking the Refresh button (IEZLZEM) below the test steps
may resolve the issue.

merview  Test sure | R Help

Steps of the test: Session Management Test - Processing Additional Tags for Globex Trades - Trading
Firm

This test could take up te several minutes. Please do not close the window during the test. Glosing window/stopping test requires to rerun the test from stepl
Purpose

The purpose of this test i to verify that the Client system can successfully maintain an STP FIX Session

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

Description Flag Status

1 | Submita proper Logon (35=A) & | NotTested

2 Receive a successful Logon Acknowledgement (35=A) Not Tested

3 | SubmitaTrade Capture Report Request (35=AD and 263=1) Not Tested

4 | Receive a comesponding Trade Capture Report Acknowiedgement (35=AQ) Not Tested

5 Receive Trade Capture Report (35=AE) Not Tested

[ S S

Key: & not tested @ complete  pending @ faied

D’ To run a Processing Additional Tags test:

Submit a Logon (35=A).

Receive a Logon Acknowledgment (35=A).

Submit a Trade Capture Report Request (35=AD and 263=1).

Receive a corresponding Trade Capture Report Acknowledgment (35=AQ).
Receive Trade Capture Report (35=AE).

v ok W e
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https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/598605887/CME+STP+FIX+-+Logon
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/598638715/CME+STP+FIX+-+Trade+Capture+Report+Request+-+Futures+and+Options
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/599130186/CME+STP+FIX+-+TradeCaptureReportRequestAck+-+Futures+and+Options
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/599359617/CME+STP+FIX+-+TradeCaptureReport+-+Futures+and+Options

AutoCert+ CME STP FIX

Trade Capture Report Request Test Cases

e Standard Trade Capture Report Request

 Filtered Trade Capture Report Request

e Multiple Parties via Trade Capture Report Request

e Broker Fees via Trade Capture Report Request

e Subscription Request for FX Link Trades

Last Updated Time Filtered Trade Capture Report Request

The following instructions illustrate the process to process a trade capture report request for Globex and CME ClearPort
trades.

The purpose of this test is to verify that the client system can successfully submit and maintain a Filtered Trade Capture Report
Request while properly processing Trade Capture Reports.

1. Select a SenderComp / API ID from the drop-down and select ASSIGN if not already assigned.

2. (If applicable) From the Instrument(s) drop-down, select the desired instrument if the instrument is not already
locked.

3. Select the START TEST button.

¢ Note: DO NOT select the START TESTbutton once the test is in progress.

o Note: If a test is not proceeding to the next step, clicking the Refresh button (IEZLEM) below the test steps
may resolve the issue.

Interview Test Suite - Help

Steps of the test: Last Updated Time Filtered Trade Capture Report Request for Globex Trades -
Trading Firm

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

The purpose of this test is to verify that the client system can successfully submit and maintain a Filtered Trade Capture Report Request while properly
processing Trade Capture Reporis.

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

D’ To run a Filtered Trade Capture Report Request test:

1. Submit a proper Logon Request (35=A).

2. Receive a successful Logon Acknowledgement (35=A).

3. Submit a Filtered Trade Capture Report Request (35=AD and 263=1).

Receive a Filtered Subscription Response (35=AQ).

Submit a proper Logout Request (35=5).

4
5. Receive Trade Capture Reports (35=AE).
6
7

Receive a successful Logout Acknowledgement (35=5).
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https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/598605887/CME+STP+FIX+-+Logon
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/598638715/CME+STP+FIX+-+Trade+Capture+Report+Request+-+Futures+and+Options
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/599621634/CME+STP+FIX+-+Trade+Snapshot+and+Subscriptions
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/599359617/CME+STP+FIX+-+TradeCaptureReport+-+Futures+and+Options
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/598933609/CME+STP+FIX+-+Logout

AutoCert+ CME STP FIX

Interview Test Suite - Help

Steps of the test: Last Updated Time Filtered Trade Capture Report Request for Globex Trades -
Trading Firm

This test could take up to several minutes. Please do not clese the windew during the fest. Closing window/stopping test requires to rerun the test rom step1.
Purpose
The purpose of this test is to verify that the client system can successfully submit and maintain a Filtered Trade Capture Report Request while properly
processing Trade Capiure Reports.

Selected Instrument(s): HHZ37 [I[ITE0

Note: Press the Start Test button to start or restart a Test. Please do not press the Start Test button START TEST
again if you are currently running this test.

Test Not Running

Description Flag Status
1 Submit a proper Logon Request (35=A) W | NotTested
2 Receive a successful Logon Acknowledgement (35=A) & | NotTested
3 Submit a Filtered Trade Capture Report Request (35=AD and 263=1) & | NotTested
4 Receive a Filtered Subscription Response (35=AQ) J Not Tested
5 Receive Trade Capture Repori(s) (35=AE) & | NotTested
[ Submit a proper Logout Request (35=5) & Mot Tested
7 Receive a successful Logout Acknowledgement {35=5) & | NotTested

Key: . not tested @ complete pending @ failed
(Test results will automatically refresh for up to 2 minutes)

Standard Trade Capture Report Request

This test verifies that the client system can submit and maintain a Trade Capture Report Request while processing Trade
Capture Reports.

0 Note: The example test procedure below is for a Standard Trade Capture Report Request and may not appear in your
test suite. The tests included in the test suite will depend on the answers you provided in the Interview.

1. Select a SenderComp / API ID from the drop-down and select ASSIGN if not already assigned.

2. (If applicable) From the Instrument(s) drop-down, select the desired instrument if the instrument is not already
locked.

3. Select the START TEST button.

o Note: DO NOT select the START TESTbutton once the test is in progress.

o Note: If a test is not proceeding to the next step, clicking the Refresh button (IZZLELM) below the test steps
may resolve the issue.
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Interview Test Suite - Help

Steps of the test: Standard Trade Capture Report Request for Globex Trades - Trading Firm

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 successfully submit and maintain a Trade Capture Report Request while properly processing

Trade Capture Reports

Instrument(s): |Se|ec1 Instrument(s) - Channel v | m
Description Flag Status
1 Submit a proper Logon Reguest (35=A) o | NotTested
2 Receive a successful Logon Acknowledgement (35=A) & Not Tested
3 Submit a Trade Capture Report Request (35=AD and 263=1) > Not Tested
4 Receive a Subscription Response (35=AQ) ] Not Tested
5 Receive Trade Capture Report(s) (35=AE) ) Not Tested
6 Submit a proper Logout Request (35=5) & | NotTested
7 Receive a successful Logout Acknowledgement (35=5) & | NotTested

Key: | not tested @ complete

D’ To run a Standard Trade Capture Report Request test:

Submit a Logon (35=A).

Receive a Logon Acknowledgment Logon (35=A).

Submit a Trade Capture Report Request (35=AD and 263=1).

Receive a Subscription Response (35=AQ).

Receive Trade Capture Report (35=AE).

Submit a Logout Request (35=5).

N o s~ W oe

Receive a Logout Acknowledgment (35=5).

pending @ falled

AutoCert+ CME STP FIX

Security Exchange Filtered Trade Capture Report Request

The following instructions illustrate the process to process a trade capture report request for Globex and CME ClearPort

trades.

The purpose of this test is to verify that the client system can successfully submit and maintain a Filtered Trade Capture Report

Request while properly processing Trade Capture Reports.

1. Select a SenderComp / API ID from the drop-down and select ASSIGN if not already assigned.

2. (If applicable) From the Instrument(s) drop-down, select the desired instrument if the instrument is not already

locked.

3. Select the START TEST button.

o Note: DO NOT select the START TESTbutton once the test is in progress.

may resolve the issue.

o Note: If a test is not proceeding to the next step, clicking the Refresh button (IZEZEELIM) below the test steps
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Interview Test Suite - Help

Steps of the test: Security Exchange Filtered Trade Capture Report Request for CPC Trades - Trading

Firm

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

The purpose of this test is to verify that the client system can successfully submit and maintain a Filtered Trade Capture Report Reguest while properly
processing Trade Caplure Reporis.

Instrument(s): | Select Instrument(s) - Channel v \ m

D’ To run the Filtered Security Exchange Filtered Trade Capture Report Request test:

Submit a proper Logon Request (35=A).

Receive a successful Logon Acknowledgement (35=A)

Submit a Filtered Trade Capture Report Request (35=AD and 263=1).

Receive a Filtered Subscription Response (35=AQ).

Receive Trade Capture Report(s) (35=AE).

Submit a proper Logout Request (35=5).

N o v s w e

Receive a successful Logout Acknowledgement (35=5).

Interview Test Suite - Help

Steps of the test: Security Exchange Filtered Trade Capture Report Request for CPC Trades - Trading

Firm

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 stept.
Purpose

The purpose of this test is to verify that the client system can successfully submit and maintain a Filtered Trade Capture Report Request while properly
processing Trade Capture Reports.

Selected Instrument(s): CLG36 [I04
Mote: Press the Start Test button to start or restart a Test. Please do not press the Start Test button START TEST

again if you are currently running this test.

Test Not Running

Description Flag Status
1 Submit a proper Logon Request (35=A) & | Not Tested
2 Receive a successful Logon Acknowledgement (35=A) & | Not Tested
3 Submit a Filtered Trade Capture Report Request (35=AD and 263=1) & | Not Tested
4 Receive a Filtered Subscription Response (35=AQ) & Mot Tested
5 Receive Trade Capture Repori(s) (35=AE) & | Not Tested
3 Submit a proper Logout Request (35=5) > Mot Tested
7 Receive a successful Logout Acknowledgement (35=5) & | Not Tested

Key: o not tested @ complete pending @failed
(Test results will automatically refresh for up to 2 minutes)
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Filtered Trade Capture Report Request

This test verifies that the client system can submit and maintain a Filtered Trade Capture Report Request while processing
Trade Capture Reports.

0 Note: The example test procedure below is for a Trade Input Source Filtered Capture Report Request and may not
appear in your test suite. The tests included in the test suite will depend on the answers you provided in the Interview.

1. Select a SenderComp / API ID from the drop-down and select ASSIGN if not already assigned.

2. (If applicable) From the Instrument(s) drop-down, select the desired instrument if the instrument is not already
locked.

3. Select the START TEST button.

o Note: DO NOT select the START TESTbutton once the test is in progress.

o Note: If a test is not proceeding to the next step, clicking the Refresh button (IEZLEM) below the test steps
may resolve the issue.

Interview Test Suite - Help

Steps of the test: Trade Input Source Filtered Trade Capture Report Request for Globex Trades -

Trading Firm

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 purpese of this test is to verify that the client system can successfully submit and maintain a Filtered Trade Capture Report Request while properly
processing Trade Capture Reports.

Instrument(s): \ Select Instrument(s) - Channel v \ m
Description Flag Status
1 Submit a proper Logon Reguest (35=A) & | NotTested
2 Receive a successful Logon Acknowledgement (35=A) & Not Tested
3 Submit a Filtered Trade Capture Report Request (35=AD and 263=1) > Not Tested
4 Receive a Filtered Subscription Response (35=AQ) > Not Tested
5 Receive Trade Capture Report(s) (35=AE) ") Not Tested
6 Submit a proper Logout Request (35=5) & | NotTested
7 Receive a successful Logout Acknowledgement (35=5) > Not Tested
Key: @ not tested @ complete pending @ tailed
| REFRESH |

D’ To run a Filtered Trade Capture Report Request test:

Submit a Logon (35=A).

Receive a Logon Acknowledgment (35=A).

Submit a Trade Capture Report Request (35=AD and 263=1).

Receive a Subscription Response (35=AQ).

Receive Trade Capture Report (35=AE).

Submit a Logout Request (35=5).

N o v s w N oe

Receive a Logout Acknowledgment (35=5).
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Multiple Parties via Trade Capture Report Request

This test verifies that the client system can submit and maintain a Trade Capture Report Request while processing Trade
Capture Reports for multiple parties.

0 Note: The example test procedure below is for a Trade Capture Report Request for Multiple Parties and may not
appear in your test suite. The tests included in the test suite will depend on the answers you provided in the Interview.

1. Select a SenderComp / API ID from the drop-down and select ASSIGN if not already assigned.

2. (If applicable) From the Instrument(s) drop-down, select the desired instrument if the instrument is not already
locked.

3. Select the START TEST button.

o Note: DO NOT select the START TESTbutton once the test is in progress.

o Note: If a test is not proceeding to the next step, clicking the Refresh button (IEZLZEM) below the test steps
may resolve the issue.

Interview Test Suite - Help

Steps of the test: Trade Capture Report Request for Globex Trades for Multiple Parties - Trading Firm

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 the client system can successfully submit and maintain a Trade Capture Report Reguest while properly processing
Trade Capture Reports for multiple parties.

Instrument(s): ‘ Select Instrument(s) - Channel v m
Description Flag Status
1 Submit a proper Logon Request (35=A) & | NotTested
2 Receive a successful Lagon Acknowledgement (35=A) & | NotTested
3 Submit a Trade Capture Report Request for more than one (1) entity (35=AD and 263=1) & Not Tested
4 Receive a Trade Capture Report Response (35=AQ) & | NotTested
Receive Trade Capture Report(s) for more than one (1) entity (35=AE). Verify the values for the first Trade
5 . 7 Not Tested
Capture Report received
6 Submit a proper Logout Request (35=5) Not Tested
7 Receive a successful Logout Acknowledgement (35=5) & Not Tested

Key: & not tested @ complete . pending @ failed

| REFRESH |
E} To run a Multiple Parties via Trade Capture Report Request test:

Submit a Logon (35=A).

Receive a Logon Acknowledgment (35=A).

Submit a Trade Capture Report Request (35=AD and 263=1)for more than one (1) entity .

Receive a Trade Capture Report Response (35=AQ).

AR S

Receive Trade Capture Report (35=AE)for more than one (1) entity. Enter the following values for the first Trade
Capture Report received.

e tag 48-Product Code (ID)
e tag 31-TradePrice (LastPx)
6. Submit a Logout Request (35=5).

7. Receive a Logout Acknowledgment (35=5).
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Broker Fees via Trade Capture Report Request

This test verifies that the client system can submit and maintain a Trade Capture Report Request while processing Trade
Capture Reports containing Broker Fees.

0 Note: The example test procedure below is for a Broker Fees via Trade Capture Report Request and may not appear in
your test suite. The tests included in the test suite will depend on the answers you provided in the Interview.

1. Select a SenderComp / API ID from the drop-down and select ASSIGN if not already assigned.

2. (If applicable) From the Instrument(s) drop-down, select the desired instrument if the instrument is not already
locked.

3. Select the START TEST button.

o Note: DO NOT select the START TESTbutton once the test is in progress.

o Note: If a test is not proceeding to the next step, clicking the Refresh button (IEZLEM) below the test steps
may resolve the issue.

Interview Test Suite - Help

Steps of the test: Broker Fees via Trade Capture Report Request for CPC Trades - Trading Firm
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 successfully submit and maintain a Trade Capture Report Request while properly processing
Trade Capture Reports containing Broker Fees

Instrument(s): \ Select Instrument(s) - Channel v \ m
Description Flag Status
1 Submit a proper Logon Request (35=A) & Not Tested
2 Receive a successful Logon Acknowledgement (35=A) & Not Tested
3 Submit a Trade Capture Report Request (35=AD and 263=1) W | NotTested
4 Receive a Subscription Response (35=AQ) W | NotTested
5 Receive Trade Capture Report(s) containing Broker Fees (35=AE) ) Not Tested
6 Submit a proper Logout Request (35=5) & | NotTested
7 Receive a successful Logout Acknowledgement (35=5) & Not Tested
Key: W not tested @ complete pending @ failed
| REFRESH |

D“’ To run a Broker Fees via Trade Capture Report Request test:

Submit a Logon (35=A).

Receive a Logon Acknowledgment (35=A).

Submit a Trade Capture Report Request (35=AD and 263=1).

Receive a Subscription Response (35=AQ).

Receive Trade Capture Report (35=AE) containing Broker Fees.

Submit a Logout Request (35=5).

N o v s~ w e

Receive a Logout Acknowledgment (35=5).
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Subscription Request for FX Link Trades

This test verifies that the client system can submit and maintain a Subscription Request while processing FX Link Trade Capture
Reports.

0 Note: The example test procedure below is for a Subscription Request for FX Link Trades and may not appear in your
test suite. The tests included in the test suite will depend on the answers you provided in the Interview.

Select a SenderComp / API ID from the drop-down and select ASSIGN if not already assigned.

(If applicable) From the Instrument(s) drop-down, select the desired instrument if the instrument is not already
locked.

Select the START TEST button.

0 Note: DO NOT select the START TESTbutton once the test is in progress.

o Note: If a test is not proceeding to the next step, clicking the Refresh button (IEZLZEM) below the test steps
may resolve the issue.

Interview Test Suite - Help

Steps of the test: Subscription Request for FX Link Trades
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 fo verify that the client system can successfully submit and maintain a Subscription Reguest while properly processing FX Link
Trade Capture Reports.

Selected Instrument(s): 6AXF.AUDUSD.S LIRS

Category Value
AutoCert+ Target URL https-/itest/test/query
MNote: Press the Start Test button to start or restart a Test. Please do not press the Start Test button START TEST
again if you are currently running this fest.

Test Not Running

Description Flag Status

1 Submit a proper Initial Subscription Request (Unfiltered). & Not Tested

2 Receive a batch file ) Not Tested

3 Submit a continuous subscription request, & Not Tested

Receive a Trade Capture Report for an FX Link Trade and confirm Product Code (1D}, Product Exchange

(Exch) and Security Type (SecTyp) and StrategyLinkID from first Trade Capture Report. & | NotTested
5 Based on StrategyLinkID from previous step, did you receive both legs of the trade? & | NotTested
[ Submit a continuous subscription request. & | NotTested
7 Receive a batch file o | NotTested
8 Submit a continuous subscription request. & | NotTested
9 Receive a batch file & | Not Tested

Key: o nottested @ complete . pending @ failed

(Test results will automatically refresh for up to 2 minutes).

D" To run a Subscription Request for FX Link Trades test:

1
2
3.
4
5

Submit a Logon (35=A).

Receive a Logon Acknowledgment (35=A).

Submit a Trade Capture Report Request (35=AD and 263=1).

Receive a Trade Capture Report Response (35=AQ).

Receive Trade Capture Report (35=AE) containing CME FX Link trades.
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Based on [Trade Capture Report (35=AE)] StrategyLinkID (tag 1851) from previous step, did you receive both legs of
the trade?

o Select Yes/No.
Submit a Logout Request (35=5).

Receive a Logout Acknowledgment (35=5).
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Post Trade Event Tests

e Trade Allocation Request

¢ Trade Correction

e Trade Cancellation

¢ Account Update

Process a Test Request and Respond to a Trade Allocation
Request

The purpose of this test is to verify that the client system can successfully connect and maintain an STP FIX session while
processing Trade Capture Reports for Trade Allocation Events on CME ClearPort / CME GlobexTrades.

See:CME STP - Post-Trade Events

1. Select a SenderComp / API ID from the drop-down and select ASSIGN if not already assigned.

2. (If applicable) From the Instrument(s) drop-down, select the desired instrument if the instrument is not already
locked.

3. Select the START TEST button.

¢ Note: DO NOT select the START TESTbutton once the test is in progress.

o Note: If a test is not proceeding to the next step, clicking the Refresh button (IEZLZEM) below the test steps
may resolve the issue.

Interview Test Suite - Help

Steps of the test: Post-Trade Event - Trade Allocation - Asset Manager Firm
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 successfully connect and maintain an STP F1X session while properly processing Trade
Capture Reporis for Trade Allocation Events on ClearPort Trades.

Description Flag Status
1 Submit a proper Logon Request (35=A). . Complete
2 Receive a successiul Logon Acknowledgement (35=A). . Complete
3 Submit a Trade Capture Report Request (35=AD|263=1). . Complete
4 Receive a Trade Capture Report Response (35=A0Q). . Complete
5 Receive a Trade Capture Report (35=AE|487=2) of Original Trade. . Complete
& Feceive Trade Capture Report(s) (35=AE|487=2|826=1) with Mark for Allocation of Original Trade. . Complete
7 Receive Trade Capture Report(s) (35=AE[487=0]10021=1) with Onset of Original Trade. . Complete
3 Receive Trade Capture Repori(s) (35=AE|487=0]10021=0) with Offzet of Original Trade. . Complete
9 Submit a proper Logout Request (35=5). . Complete
10 Receive a successiul Logout Acknowledgement (35=5). . Complete

Key: . not tested @ complete pending @ failed
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D} To run a Trade Allocation test:

o vk w N E

N

9.
10.

Submit a Logon (35=A).

Receive a Logon Acknowledgment (35=A).

Submit a Trade Capture Report Request (35=AD and 263=1).

Receive a Trade Capture Report Response (35=AQ).

Receive a Trade Capture Report (35=AE|487=2) of the Original Trade.

Receive Trade Capture Report(s) (35=AE|487=2 | 826=1) with Mark for Allocation (Allocation Indicator) of the Ori-
ginal Trade.

Receive Trade Capture Report(s) (35=AE|487=0|10021=1) with Onset of the Original Trade.

Receive Trade Capture Report(s) (35=AE|487=0|10021=0) with Offset of the Original Trade.

Submit a Logout (35=5) Request.

Receive a Logout Acknowledgment (35=5).

Process a Test Request and Respond to a Trade Correction
Request

The purpose of this test is to verify that the client system can successfully connect and maintain an STP FIX session while
processing Trade Capture Reports for Trade Correction Events on CME ClearPort / CME GlobexTrades.

See:CME STP - Post-Trade Events

1. Select a SenderComp / API ID from the drop-down and select ASSIGN if not already assigned.

2.

(If applicable) From the Instrument(s) drop-down, select the desired instrument if the instrument is not already
locked.

3. Select the START TEST button.

0 Note: DO NOT select the START TESTbutton once the test is in progress.

0 Note: If a test is not proceeding to the next step, clicking the Refresh button (IEZLEM) below the test steps

may resolve the issue.
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Interview

Purpose

Test Suite - Help

Steps of the test: Post-Trade Event - Trade Correction - Asset Manager Firm

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

The purpose of this test is fo verify that the client system can successfully connect and maintain an STP FIX session while properly processing Trade
Capture Reports for Trade Correctien Events on ClearPort Trades.

Key:

riot tested @ complete

Description Flag Status
1 Submit a proper Logon Request (35=A). ) Not Tested
2 Receive a successful Logon Acknowledgement (35=A). & | Not Tested
3 Submit a Trade Capfure Report Request (35=AD[263=1). & | Not Tested
4 Receive a Trade Capture Report Response (35=AQ). & | Not Tested
5 Receive a Trade Capture Report (35=AE|487=2) of Original Trade. & | Not Tested
[ Receive Trade Capture Report(s) (35=AE|487=0) with Onset Trade Message. ) Not Tested
T Receive Trade Capfure Report(s) (35=AE|487=0(830=V) with Offset Trade Message. ) Not Tested
& Submit a proper Logout Request (35=5). & | Not Tested
E] Receive a successful Logout Acknowledgement (35=5). & | Not Tested

pending @ failed

I:"" To run a Trade Correction test:

Submit a

Submit a

Logon (35=A).

Receive a Logon Acknowledgment (35=A).

Trade Capture Report Request (35=AD and 263=1).

Receive a Trade Capture Report Response (35=AQ).

Submit a

W O N o U A W N

Request

The purpose of this test is to verify that the client system can successfully connect and maintain an STP FIX session while

Logout (35=5) Request.

Receive a Logout Acknowledgment (35=5).

Process a Test Request and Respond to a Trade Cancellation

Receive a Trade Capture Report (35=AE|487=2) of the Original Trade.
Receive Trade Capture Report(s) (35=AE|487=0) with the Onset Trade Message.

Receive Trade Capture Report(s) (35=AE|487=0|830=V) with the Offset Trade Message.

processing Trade Capture Reports for Trade Cancellation Events on CME ClearPort / CME GlobexTrades.

See:CME STP - Post-Trade Events

1. Select a SenderComp / API ID from the drop-down and select ASSIGN if not already assigned.

2. (If applicable) From the Instrument(s) drop-down, select the desired instrument if the instrument is not already

locked.

3. Selectth
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0 Note: DO NOT select the START TESTbutton once the test is in progress.

o Note: If a test is not proceeding to the next step, clicking the Refresh button (BZZEEIM) below the test steps
may resolve the issue.

Interview

Purposze

Test Suite - Help

Steps of the test: Post-Trade Event - Trade Cancellation - Asset Manager Firm

This test could take up to sewveral minutes. Please do not cloge the window during the test. Cloging window/stopping test requires to rerun the test from stepi.

The purpose of this test is to verify that the client system can successfully connect and maintain an STP FIX session while properly processing Trade
Capture Reperts for Trade Cancellation Events on ClearPort Trades.

Key:

not tested @ complete

Deszcription Flag Status
1 Submit a proper Logon Request (35=4A). & | Mot Tested
2 Receive a successful Logon Acknowledgement (35=A). & | Mot Tested
3 Submit a Trade Capiure Report Request (35=AD[263=1). & | Mot Tested
4 Receive a Trade Capiure Report Response (35=A0). & | Mot Tested
5 Receive a Trade Capture Report (35=AE|487=2) of Original Trade. > Mot Tested
[ Receive Trade Capfure Report(s) (35=AE|487=1) with Cancel (Offzet) Trade Message. ) Mot Tested
7 Submit a proper Logout Request (35=5). & | Not Tested
] Receive a successful Logout Acknowledgement (35=5). & | Mot Tested

pending @ failed

D‘" To run a Detect a Gap test:

Submit a

Logon (35=A).

Receive a Logon Acknowledgment (35=A).

Submit a Trade Capture Report Request (35=AD and 263=1).

Receive a Trade Capture Report Response (35=AQ).

Submit a

©® N o un & w Nk

Logout (35=5) Request.

Receive a Logout Acknowledgment (35=5).

Receive a Trade Capture Report(s) (35=AE|487=2) of the Original Trade.

Receive Trade Capture Report(s) (35=AE|487=1) with the Cancel (Offset) Trade Message.

Process a Test Request and Respond to an Account Update

Request

The purpose of this test is to verify that the client system can successfully connect and maintain an STP FIX session while
properly processing Trade Capture Reports for Account Update Events on CME ClearPort / CME GlobexTrades.

See:CME STP - Post-Trade Events
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1. Select a SenderComp / API ID from the drop-down and select ASSIGN if not already assigned.

2. (If applicable) From the Instrument(s) drop-down, select the desired instrument if the instrument is not already
locked.

3. Select the START TEST button.

o Note: DO NOT select the START TESTbutton once the test is in progress.

o Note: If a test is not proceeding to the next step, clicking the Refresh button (IZZLELM) below the test steps
may resolve the issue.

Interview Test Suite - Help

Steps of the test: Post-Trade Event - Account Update - Asset Manager Firm
This test could fake up fo several minutes. Flease do not close the window during the test. Closing window/stepping test requires to rerun the test from step1.
Purpose

The purpose of this test is to verify that the client system can successfully connect and maintain an STP FIX session while properly processing Trade
Capture Reports for Account Update Events on ClearPort Trades.

Description Flag Status
1 Submit a proper Logon Regquest (35=A). ] Not Tested
2 Receive a successful Logon Acknowledgement (35=A). & Mot Tested
3 Submit a Trade Capture Report Request (35=AD|263=1). & Mot Tested
4 Receive a Trade Capture Report Response (35=A0). ] Not Tested
Receive a Trade Capture Report (35=AE|487=2) of Original Trade. Confirm Tag 4485 - Clearing Account value
Not Tested
5| (a47=Cla52=24). L4
Receive Trade Capiure Report(s) (35=AE|487=2) with Updated Trade Message. Confirm updated Tag 448 -
Not Tested
& | Clearing Account value (447=C|452=24). v
7 Submit a proper Logout Reguest (35=5). & Not Tested
5 Receive a successiul Logout Acknowledgement (35=5). & |Not Tested
Key: not tested @ complete pending @ failed
REFRESH

[::' To run an Account Update test:

Submit a Logon (35=A).

Receive a Logon Acknowledgment (35=A).

Submit a Trade Capture Report Request (35=AD and 263=1).

Receive a Trade Capture Report Response (35=AQ).

vk W e

Receive a Trade Capture Report (35=AE|487=2) of the Original Trade.

Confirm Tag 448 - Clearing Account value (447=C|452=24).

6. Receive Trade Capture Report (35=AE|487=2) with the Updated Trade Message.

Confirm updated Tag 448 - Clearing Account value (447=C|452=24).
7. Submit a Logout (35=5) Request.

8. Receive a Logout Acknowledgment (35=5).
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Snapshot Request Test Cases

e Standard Snapshot Request

» Filtered Snapshot Request

e Multiple Parties via Snapshot Request

e Broker Fees via Snapshot Request

¢ Snapshot Request for FX Link Trades

Standard Snapshot Request

This test verifies that the client system can submit and maintain a Snapshot Request while processing Trade Capture Reports.

o Note: The example test procedure below is for a Standard Snapshot Request and may not appear in your test suite. The
tests included in the test suite will depend on the answers you provided in the Interview.

1. Select a SenderComp / API ID from the drop-down and select ASSIGN if not already assigned.

2. (If applicable) From the Instrument(s) drop-down, select the desired instrument if the instrument is not already
locked.

3. Select the START TEST button.

o Note: DO NOT select the START TESTbutton once the test is in progress.

o Note: If a test is not proceeding to the next step, clicking the Refresh button (IEZLELM) below the test steps
may resolve the issue.

Interview Test Suite - Help

Steps of the test: Standard Snapshot Request for Globex Trades - Trading Firm

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

Thfl;‘:tlrpoge of this test is to verify that the client system can successfully submit and maintain a Snapshot Request while properly processing Trade

Capture Reports.

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

Description Flag Status
1 Submit a proper Logon Request (35=A) & Not Tested
2 Receive a successful Logon Acknowledgement (35=A) W | NotTested
3 Submit a Snapshot Request (35=AD and 263=0) ") Not Tested
4 Receive a Snapshot Respense (35=AQ) o | NotTested
5 Receive Trade Capture Report(s) (35=AE) 4 Not Tested
6 Receive a Snapshot Response (35=AQ) W | NotTested
T Submit a proper Logout Request (35=5) W | NotTested
8 Receive a successful Logout Acknowledgement (35=5) & | NotTested

Key: & not tested @ complete . pending @ faled
EEEE

D} To run a Standard Snapshot Request test:

1. Submita Logon (35=A).

2. Receive a Logon Acknowledgment (35=A).
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Submit a Snapshot Request (35=AD and 263=0).

Receive a Snapshot Response (35=AQ).

Receive Trade Capture Report(s) (35=AE).

Receive a Snapshot Response (35=AQ).

Submit a Logout (35=5).

Receive a Logout Acknowledgment (35=5).

® N o un & w
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Filtered Snapshot Request

This test verifies that the client system can submit and maintain a Filtered Snapshot Request while processing Trade Capture
Reports.

0 Note: The example test procedure below is for a Trade Input Source Filtered Snapshot Request and may not appear in
your test suite. The tests included in the test suite will depend on the answers you provided in the Interview.

1. Select a SenderComp / API ID from the drop-down and select ASSIGN if not already assigned.

2. (If applicable) From the Instrument(s) drop-down, select the desired instrument if the instrument is not already
locked.

3. Select the START TEST button.

o Note: DO NOT select the START TESTbutton once the test is in progress.

o Note: If a test is not proceeding to the next step, clicking the Refresh button (IEZLEM) below the test steps
may resolve the issue.

Interview Test Suite - Help

Steps of the test: Trade Input Source Filtered Snapshot Request for Globex Trades - Trading Firm
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 purpese of this test is to verify that the client system can successfully submit and maintain a Filtered Snapshot Request while properly processing
Trade Capture Reports.

Instrument(s): ‘ Select Instrument(s) - Channel v m
Description Flag status
1 Submit a proper Logon Request (35=A) & | NotTested
2 Receive a successful Logon Acknowledgement (35=A) & Not Tested
3 Submit a Filtered Snapshot Request (35=AD and 263=0) ) Not Tested
4 Receive a Filtered Snapshot Response (35=AQ) & | NotTested
5 Receive Trade Capture Report(s) (35=AE) ) Not Tested
6 Receive a Snapshot Response (35=AQ) & | NotTested
7 Submit & proper Logout Request (35=5) ) Not Tested
8 Receive a successful Logout Acknowledgement (35=5) & | NotTested
Key: o not tested @ complete | pending @faled
| REFRESH |

D’ To run a Filtered Snapshot Request test:
Submit a Logon (35=A).
Receive a Logon Acknowledgment (35=A).

Submit a Filtered Snapshot Request (35=AD and 263=0).

Receive a Filtered Snapshot Response (35=AQ).

Receive Trade Capture Report (35=AE).

Receive a Snapshot Response (35=AQ).

Submit a Logout Request (35=5).

O N o Uk w N E

Receive a Logout Acknowledgment (35=5).
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Multiple Parties via Snapshot Request

This test verifies that the client system can submit and maintain a Snapshot Request while processing Trade Capture Reports
for multiple parties.

0 Note: The example test procedure below is for a Multiple Parties via Snapshot Request and may not appear in your test
suite. The tests included in the test suite will depend on the answers you provided in the Interview.

1. Select a SenderComp / API ID from the drop-down and select ASSIGN if not already assigned.

2. (If applicable) From the Instrument(s) drop-down, select the desired instrument if the instrument is not already
locked.

3. Select the START TEST button.

o Note: DO NOT select the START TESTbutton once the test is in progress.

o Note: If a test is not proceeding to the next step, clicking the Refresh button (IEZLZEM) below the test steps
may resolve the issue.

Interview Test Suite - Help

Steps of the test: Multiple Parties via Snapshot Request for Globex Trades - Trading Firm
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 successfully submit and maintain a Snapshot Request while properly processing Trade
Capture Reports for multiple parties.

Instrument(s): |Se\ec1 Instrument(s) - Channel v m
Description Flag Status
1 Submit a proper Logon Request (35=A) & Not Tested
2 Receive a successful Logon Acknowledgement (35=A) ] Not Tested
3 Submit a Snapshot Request for more than one (1) entity (35=AD and 263=0) & Not Tested
4 Receive a Snapshot Response (35=AQ) g Not Tested
Receive Trade Capture Report(s) for more than one (1) entity (35=AE). Verify the values for the first Trade
2 W | NotTested
Capture Report received
6 Receive a Snapshot Response (35=AQ) ] Not Tested
7 Submit a proper Logout Request (35=5) > Not Tested
8 Receive a successful Logout Acknowledgement (35=5) 7 Not Tested

Key: & nottested @ complete . pending @faled

D To run a Multiple Parties via Snapshot Request test:

Submit a Logon (35=A).

Receive a Logon Acknowledgment (35=A).

Submit a Snapshot Request (35=AD and 263=0) for more than one (1) entity.

Receive a Snapshot Response (35=AQ).

v ok W e

Receive Trade Capture Report(s) (35=AE) for more than one (1) entity. Enter the values for the first Trade Capture
Report received:

e tag 48-Product Code (ID)
e tag 31-TradePrice (LastPx)
o tag 448-Party ID
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6. Receive a Snapshot Response (35=AQ).

7. Submit a Logout Request (35=5).

8. Receive a Logout Acknowledgment (35=5).
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Broker Fees via Snapshot Request

This test verifies that the client system can submit and maintain a Snapshot Request while processing Trade Capture Reports
containing broker fees.

0 Note: The example test procedure below is for a Broker Fees via Snapshot Request and may not appear in your test
suite. The tests included in the test suite will depend on the answers you provided in the Interview.

1. Select a SenderComp / API ID from the drop-down and select ASSIGN if not already assigned.

2. (If applicable) From the Instrument(s) drop-down, select the desired instrument if the instrument is not already
locked.

3. Select the START TEST button.

0 Note: DO NOT select the START TESTbutton once the test is in progress.

o Note: If a test is not proceeding to the next step, clicking the Refresh button (IEZLZEM) below the test steps
may resolve the issue.

Interview Test Suite - Help

Steps of the test: Broker Fees via Snapshot Request for CPC Trades - Trading Firm
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 successfully submit and maintain a Snapshot Request while properly processing Trade
Capture Reports containing Broker Fees

Instrument(s): | Select Instrument(s) - Channel v m
Description Flag Status
1 Submit a proper Logon Request (35=A) ) Not Tested

2 Receive a successful Logon Acknowledgement (35=A) Not Tested

3 Submit a Snapshot Request (36=AD and 263=0) Not Tested

4 Receive a Snapshot Respense (35=AQ) Not Tested

5 Receive Trade Capture Report(s) containing Broker Fees (35=AE) Not Tested

6 Receive a Snapshot Response (35=AQ) Not Tested

7 Submit a proper Logout Request (35=5) Not Tested

LS SN SR SR SN

8 Receive a successful Logout Acknowledgement (35=5) Not Tested

Key:  not tested @ complete . pending @ failed

| REFRESH |
D" To run a Broker Fees via Snapshot Request test:

Submit a Logon (35=A).

Receive a Logon Acknowledgment (35=A).

Submit a Snapshot Request (35=AD and 263=0).

Receive a Snapshot Response (35=AQ).

Receive a Snapshot Response (35=AQ).

Submit a Logout (35=5).

1
2
3
4
5. Receive Trade Capture Report(s) (35=AE) containing broker fees.
6
7
8. Receive a Logout Acknowledgment (35=5).
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Snapshot Request for FX Link Trades

This test verifies that the client system can submit and maintain a Snapshot Request while processing FX Link Trade Capture
Reports

0 Note: The example test procedure below is for a Snapshot Request for FX Link Trades and may not appear in your test
suite. The tests included in the test suite will depend on the answers you provided in the Interview.

1. Select a SenderComp / API ID from the drop-down and select ASSIGN if not already assigned.

2. (If applicable) From the Instrument(s) drop-down, select the desired instrument if the instrument is not already
locked.

3. Select the START TEST button.

o Note: DO NOT select the START TESTbutton once the test is in progress.

o Note: If a test is not proceeding to the next step, clicking the Refresh button (IEZLEM) below the test steps
may resolve the issue.

Interview Test Suite - Help
Steps of the test: Snapshot Request for FX Link Trades - Trading Firm

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

The purpose of this test is fo verify that the client system can successfully submit and mainiain a Snapshot Request while properly processing FX Link
Trade Capture Reports

Selected Instrument(s): 6AXFAUDUSD:5 [ITTETN

MNote: Press the Start Test button to start or restart a Test. Please do not press the Start Test button START TEST
again if you are currently running this test.

Test Not Running

Description Flag Status
1 Submit a proper Logon Request (35=A) & Not Tested
Receive a ful Logon Ack led (35=A). There may be up to a 5 second delay in receiving the Not Tested

2 Logon Acknowledgement in order for AutoCert+ to simulate the necessary trades for this test. L ot feste
3 Submit a Snapshot Request (35=AD and 263=0 and 442=2) & Not Tested
4 Receive a Snapshot Response (35=AQ) & Not Tested
5 Receive Trade Capture Report(s) containing FX Link Trades (35=AE) & Not Tested
6 Receive a Snapshot Response (35=AQ) & Not Tested
7 Based on StrategyLinkID from previous step, did you receive both legs of the trade? & Not Tested
8 Submit a proper Logout Request (35=5) & Not Tested
[} Receive a ful Logout Ack ledg: (35=h) & Not Tested

Key: & not tested @ complete pending @ faled

(Test results will automatically refresh for up to 2 minutes).

D‘" To run a Snapshot Request for FX Link Trades test:
Submit a Logon (35=A).
Receive a Logon Acknowledgment (35=A).

Submit a Trade Capture Report Request (35=AD and 263=0).

Receive a Trade Capture Report Response (35=AQ).

Receive Trade Capture Report(s) (35=AE) containing FX Link trades.

o v s w Nk

Receive a Snapshot Response (35=AQ).
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7. Based on [Trade Capture Report (35=AE - tag 263-SubscriptionRequestType=0-snapshot] StrategyLinkID (tag 1851)
from previous step, did you receive both legs of the trade?

e Select Yes/No.

8. Submit a proper Logout (35=5).

9. Receive a successful Logout Acknowledgment (35=5).
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Recovery Tests

e Subscription Failover Recovery test

e Snapshot Failover Recovery test

Subscription Failover recovery test

The purpose of this test is to verify that the client system can recover all missed trades in case of a disconnect or outage. The
test uses LastUpdateTime (Tag 779) to help recover missed trades.

This test is mandatory.

D’ To run the test

AutoCert+ CME STP FIX

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

Steps of the test: Subscription Failover Recovery Test

Purpose

The purpose
LastUpdateTirme (Tag T79) b help reciver missed Irades

‘This beat couid take o 1o several minules, Flease do nol ck g the b C Test requires to perun Me le-st lrom slep1

of this fest i fo verify that ihe chient sysiem can recover all fhe missed Irades in case of a disconnect of oulage. The Best uses

Instrument(s): Select Instrumentis) - Channel |E=||
2. Select START TEST.
Interview Test Suite - Help

Steps of the test: Subscription Failover Recovery Test

Purpene

The purpase of s
LastUpdateTime (Tag T73) b help recover missed irades.

Selected instrumentfs): U025 i0xNzoReRvET - s16 [T

Category value

" | curment tima, s por he specs.

2 | Rocene Trade Capture Roports. Valkiate B LastUipdaloTm (Tag T78) from the last rade recond

5 | P 0N 8nd fecuest Vades reqquest (Tag 263=1) and LastUpdate Tm (Tag 770)
il b5 o loast ane minuta prioe 1o the LastUpdataTm of the last ixade rceived in step 2

M Recanve addtional new TradeCapiureRepon massages akong with one of mon praviously repored trade
caphure reports. Confitm recening a duphcate TradeCaptureRepon from step 2

Key: @ roct tested @ complete
[Fest wesusits vell autoesatically refresh bor up 1o 2 minules)

This besl ol Lake up 1o el mnules. Plaase 89 nol cheas B window dheng the lest Cliing widomsslioging best roguees 1o ibrun B lest fiom siep 1

sl is 10 weity thal the clien! sysiem can recover all B missed rades in case of a daconaect or culage. The lesl uses

AutoCerts Target URL Fittps Haubocertfocstpes cmegroup. com
AutcCorts Target 1P
AudoCaete Target Port
Nate: Press the Start restarta Test. press the Start Test button
agaen f you e CuITently running this fest.
Tast Net Running
Dascription Fisg | Status
‘Suimil an uritaced TradaC: SUBSCIpHON 263=1). Il using 1ag TT0, please s

o | Mot Tested

& | MotTested

& | Mot Teska

& | MNoiTeswed

percing @ faded

current test results.

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

3. Submit an unfiltered Trade Capture Report subscription request (263=1). If using Tag 779, please use the current

time.

4. Receive Trade Capture Report messages. Validate LastUpdateTm (Tag 779) from the last trade received.

5. Reinitiate the connection and request trades using a subscription request (263=1) and LastUpdateTm (Tag 779)

that is at least one minute prior to the LastUpdateTm of the last trade received in step 4.

6. Select Yes or No to confirm that your system received additional, new Trade Capture Report messages along with one
or more previously sent Trade Capture Report messages, including a duplicate message from step 4.
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Snapshot Failover Recovery Test

The purpose of this test is to verify that you can recover all missed trades in case of a disconnect or outage using the Snapshot
recovery process. The test uses StartTime (Tag 9593) to recover missed trades.

This test is mandatory if you selected “Trade Capture Report Request - Snapshot with StartTime (tag 9593)” in the interview
question “Which type of recovery does your application support?”

D:' 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.

werview | Tost Sua |:| et

Steps of the test: Snapshot Fallover Recovery Test

This feat could Lake up 10 several minctes. Please do nef ch test lest requires 1o perum the lest o stepl
Purpose

The purpase of this test e ofa outage using the
procass. The besd wses StiTiens (Tag 3503) lo recover missad rades
E'_'.T.I|

Instramentis):

2. Select START TEST.

Steps of the test: Snapshot Failover Recovery Test

This fest el take up fo several minutes. Please do net coss the window during e lest. Closing window/slopping lest requires 1o serun B lest irom siep
Purpose

The purpose: of fhis fest is 1o verify thal B client sysem can recover of. e Snapshol recovery
weocess. The st uses StartTiese (Tag $503) 1o recower missad irades

Selected instrumentisk: Scoz_s_va o7 a0 [T

Category Valwe
AutoCerts Target URL hitgss Hautoceriustpar cregroup.com
HfustoCart+ Target IP
AuloCert Target Port

Mote: Press the Start Test button fo start of restart a Test. Flease do not press the Start Test button
asgain i you are currenly runming this test.

Test Not Renning
[ Dencripton [Fisg [ Stanm
Subemit an unfitensd Trade Capture Fepon subscriphion request (Tag 263=1). Il using tag 779, please use
1| curment ime. as per the specs & | NotTested
2 Recers TraceCaptueRepor massages. Valcate LastiUpdataTm (iag 779) from the kst race recenved o | Mot Tested
Reiniate your conrection and request rades using Snapshol request (Tag 263=0) and StanTime (Tag 9583)
3 whare StariTime is al leas! one minute prior 1o the LastUpdateTm (Tag 779) of the kst rade received in step o | NotTested
2
Recene addional new TradeCapburefiepor! messages along with one of more previously reported Nt T
* | Tracec messages 2 duplicate TradeC: rom step 2. v ested
Key: @ rot tested @ complete L pendng @inled

(Test resits wil aulomaticaly petbesh Tor o 1o 7 minutes)

o 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. Submit an unfiltered Trade Capture Report subscription request (263=1). If using Tag 779, please use the current
time.

4. Receive Trade Capture Report messages. Validate LastUpdateTm (Tag 779) from the last trade received.

5. Reinitiate the connection and request trades using a Snapshot request (Tag 263=0) and StartTime (Tag 9593) that is
at least one minute prior to the LastUpdateTm (Tag 779) of the last trade received in step 4.

6. Select Yes or No to confirm that your system received additional, new Trade Capture Report messages along with one
or more previously sent Trade Capture Report messages, including a duplicate message from step 4.
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