€:CME Group

AutoCert+ EBS Order Entry
User Manual

19 October 2022




Disclaimer

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

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

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matters pertaining to rules and specifications herein are made subject to and are superseded by official CME, CBOT and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

Copyright © 2023 CME Group Inc. All rights reserved.
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AutoCert+ EBS Order Entry

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 to CME Globex, CME Group provides a dedicated certification
environment to allow customers to test their systems before they complete certification.

The following apply to each AutoCert+ EBS Order Entry test case:

The book is clear at the beginning of each test.
After the instrument is selected, the instrument is locked until the test is completed.
If you submit an incorrect response to any question in a test case, you must repeat the test case from the beginning.

For partial or complete fills, assume CME Group creates the appropriate orders in the book.

0 Note: If a test is not proceeding to the next step, selecting the Refresh button ) below the test steps may
resolve the issue.

[‘f‘b To run and navigate AutoCert+:

1
2
3.
4

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

Log into the automated certification tool.

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

Navigate to the AutoCert+ EBS Conflated TCPtest suite.
a. Select a Company Name.
b. For Market, select EBS.
c. For Purpose, select Order Entry.
d. Select an Application System.
e. For Test Suite, select EBS Order Entry
Select an SenderComp and select ASSIGN.
Complete the Interview for this test suite.
Complete applicable test cases.

e Session Layer Tests

e Business Layer Tests

e Failover Tests

Complete the certification process from the Post Certification tab.
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https://www.cmegroup.com/confluence/display/EPICSANDBOX/Process+Summary+-+EBS+New+Release+Testing+Setup
https://www.cmegroup.com/tools-information/webhelp/autocert-access/Content/Access.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+ EBS Order Entry

The list below illustrates the updates made to the AutoCert+ EBS Order Entry Help system.

T T R

October 19, 2022

October 7, 2022

September 12, 2022

March 9, 2022

August 10, 2021

March 31, 2021

GFS Limit Order
FAK Limit Order
FOK Order

Format

Interview

Processing Message
Gaps of More than 2500

Messages

Self Match Prevention
with Administrative
SelfMatchPrevention!D

All

Updated test description to reference tag 1797-
OrderEventExeclD as unique ID for each fill

Website and PDF format changes only.

Updated interview question responses for "Will your
system support Non-Deliverable Forwards (NDF)?"

Updated screenshots and step 1 for pre-registered

and on-demand procedures.

Renamed from "Self Match Prevention Instruction
Support" and updated screenshots.

Initial publication.
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AutoCert+ EBS Order Entry

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.

Warning: In order to perform certification testing for MSGW failover with fault tolerance, you must test during the

b To complete the interview:

Answer each question and select " Complete" when finished.

o Note: The image below only shows a portion of the interview.

Test Suite Test Case Post Certification Help

Weekly reset using the same UUID (Binding without Initialization)
Mid-week reset using new UUID (Initialization and Binding)

Binding without Initialization {using same UUID)
O Initialization and Binding (using new UUID)

‘

Yes
O No (If No, ensure a proper process is in place to rotate keys ahead of expiration times that land mid-week)

Send a Sequence Gap Fill message

Resend the requested orders
O Yes
® No

O Convenience
[O] Market Segment
O Both Convenience and Market Segment

(O] Yes
O No
| Willyoursystem support Mefals Spot?
® Yes
@] No
I e e
® Yes
O Ne
e
(O] Yes
O No

‘

Yes
Ne

‘

Goed for Session (GFS)
Fill and Kill

Fill or Kill

(O] Yes

(@] No
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https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/714342429/MSGW+Failover+Scenarios
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/714342429/MSGW+Failover+Scenarios

AutoCert+ EBS Order Entry

(O] Yes
O No

I e e e oo e e e [
@ Yes
O Ne

| e e e
® Yes
(@] Ne

| Willyour system use the Cancel Replace with In Flight Mitigation (FM) functionaliy?
(O] Yes
O No

I ey e e e e S
[O] Yes
O Ne

I s st
(O] Yes
@] No

- Willyoursystem support Display Quantity functionaliy 2
(O] Yes
O No

I
@] Manual
O ATS

@ Semi Automated

@ Yes

@] No

@ Yes

O Neo

Market Segment
Instrument Group
Instrument

® Yes

@] No

@ Acknowledge
@] Not Acknowledge

Yes
No

o®

Pre-Registration (Service Gateway)
On-Demand

® Acknowledge
O Mot Acknowledge
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AutoCert+ EBS Order Entry

Session Layer Tests

This section contains information on the Session Layer tests.
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AutoCert+ EBS Order Entry

Connection Tests

This section contains information on the Connection tests.

Primary Gateway Connection Enforcement

The purpose of this test is to verify that your system can support primary gateway enforcement.
1. Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.

2. Select the START TEST button.

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

0 Note: If a test is not proceeding to the next step, selecting the Refresh button ) below the test steps
may resolve the issue.

pR—— | oo
Steps of the test: Primary Gateway Connection Enforcement

& i Ve vl chone B wirebow e Pon leal Soming v ippersy b spsires b rerun B bt e e
Parpors
The purpeses of Tim lead i K vorky S yonaf Ay Can Sppoet pAmary Qi eriorcement. NGTE: Dus 1 T iniakited sk bt neeced bt

ST OB PUY] CHTRCHNA, FAPed (f Qbrarky COMOFITS A 1.3 om S00ruM. 1 I8 Fu4Aary, Orfy 10 Tt ot O Pttt ComACamn
So1m, £ 2 S Oy sedor SIS 3 CONNeCIon 1 o8 Newhy ramcied primary gt

S e s L e T SELE
Seserpten Fig | Sman
1| e n primary 1P st - & | MetTemed
2| Rscom v process o Negotirie Entabons: Rupect massagn & | NetTesied
3| Cover the cherk spplcaton, st a Hegofate e Establash messagn on e now primary gatewsy, & | NetTesis
Torceles @ | retmesisa
L] SUBITE 8 BEGUEN0D MESEAgN. ) Nt Tested
© | Recown and process a seuance massage. @ | NetTesied
? | Subemita Torminats messagn ™
¥ | oo rewiet o e ey atowa s b e s @ | Netouind
Keye 1 @ conpicte & paring @

D} To run a Primary Gateway Connection Enforcement test:

Over a primary connection IP, submit a Negotiate/Establish message.

Receive and process a Negotiate Reject/Establish Reject message.

Over the client application, submit a Negotiate and Establish message on the new primary gateway.

Receive and process an Establishment Acknowledgment message.

Submit a Sequence message.
Receive and process a Sequence message.

Submit a Terminate message.

O N o vk wnN e

Receive and process a Terminate message or confirm the session has been disconnected. The selected session will
revert to the previous primary gateway.

Beginning of Week Logon
The purpose of this test is to verify that the client system can:
e connect to the CME system at the beginning of the week
e adjust the inbound and outbound sequence numbers as needed

e pick a globally unique UUID for each FIXP session
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https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/457640053/Negotiate
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/457672951/Establish
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/457227444/Negotiation+Reject
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/457227506/Establishment+Reject
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/457227484/Establishment+Acknowledgment
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/457096515/Sequence
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/457096515/Sequence
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/457327359/Terminate
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/457327359/Terminate

AutoCert+ EBS Order Entry

1.
2.

Ingeevien

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

Select the START TEST button.

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

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

e -

Steps of the test: Beginning of Week Legen

Thes fosd could Sake up S0 sovernl T e the fest Closing window'sioppang fost requnes o renan th test from siep
Purpose
Tr gaarpeoss of Pes st 5 10 wirty Pt 101190 CME sysom 8 b b 10 DSt th indeound
and culbound Sequencs numbars as meeded as well s pack n globally unsque LILID for sach FIXP session

Mote: Press the Sia Test button & Test. e Start Test button
again if you e Curmentty running s test.

Deseription [ Fug [ sums

[ 1 Qver an iLink connection, submit & Negotiale message o | MNotTested
2 | Receive and process a Negotiate Response message [ & | MotTested
3 | Submit an Estabish message 1o bind eornecion [ o | Mot Tesed
4 | Receive aE message. & | NotTesien
5 | Submita sequence message [ o | MotTested
& | Feceive and process a ssquence message | & | NotTested

Key: @ nottested @ comgiete | pandng @ Talsd

| REFRESH |

P> To run a Beginning of Week Logon test:

1
2
3.
4

o

Over an iLink connection, submit a Negotiate message.

Receive and process a Negotiate Response message.

Submit an Establish message to bind connection.

Select Yes or No to indicate whether your system received and processed the Establishment Acknowledgment mes-
sage.

Submit a Sequence message.

Receive and process a Sequence message.

Mid-Week Connection (Binding without Initialization)

The purpose of this test is to verify that the client system can connect to the CME system during the Mid-Week Binding
without Initialization and adjust the inbound and outbound sequence numbers as needed.

1.
2.
3.

Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.
From the Contracts drop-down, select the desired contract if the contract is not already locked.

Select the START TEST button.

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

o Note: If a test is not proceeding to the next step, selecting the Refresh button ) below the test steps
may resolve the issue.
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https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/457640053/Negotiate
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/457096470/Negotiation+Response
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/457672951/Establish
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/457227484/Establishment+Acknowledgment
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/457096515/Sequence

AutoCert+ EBS Order Entry

Pre-Registered or On-Demand Format

0 Note: This test is used for both Pre-Registered and On-Demand formats. The image below shows the Pre-Registered
format version of the test.

iy | Hep
Stops of the test: Mid-woeek Connection (Binding without Initialization) for Pre-Registered format

Tt bt ) R b v st Pt 5 71 £t T o dh o M G5t b S0 Mot Ausnts 10 e o B i et

Tha puspone of Fun teat s 5. versly st . chent pystem £an oonre 15 g CME yatem durng ae ik Vesek ring mfass infuskzaton and be st
et Pt ] 3 LU BN TTDRE B8 Madded

Secied Contract: 2EUSTe ELRUSD- 10 [[ETEDY

Cegary L Port
Incremantal Confiated Foed A 220967 4 50 T
Incremantsl Confiated Fesd B 239807 34 60 15750

Conflated Snapafol 230867 471 (T
Imtruran! Hapiay Confiated 230 8T T TS
TCP Confiutied Fend
TCP Cormatend Fiud - Croct Scrmrasd
Catagory

Temgiates Fés
Caontated Configeraton Fia
TGP Sanaon Mangerant SIE Schera

Tore

Heta:
3gain f you ar curendy runing Tus iz,

Caneriptian g | dumn
Over B ALk oMM, SUBMTAL o S4parans Limid Crders for e Sesecind rinumant & | vt Tesg

o | Tocenvn med process an Exscuton Ao - Conimation ALNOwSa0ment Metsion and fen subet a ot
Tormaate marssage Deaconnect T svson - asted

4 | ‘Over ma chent appicatn. sutmi an Estatiien massage (Ths s o st Binding wihoot intakaaton

Tharaiony =5 e $arm UL 60 steg 1 18 Estabign) Nt Temed

] o Esta marage Hiot Tasted
5 | Submte sequence message

8 | (Rooowe Bnd PrOCESS B MOUIICE OTSS0N

_:'\k\\
1HE
i

b Trsod

==

> To run a Mid-Week Connection (Binding without Initialization) test:

1. Over an iLink connection, submit two separate Limit orders for the selected outright instrument.

2. Receive and process an Execution Report - Confirmation/Acknowledgement message and then submit a Terminate
message or disconnect the session.

3. Over the client application, submit an Establish message using the same UUID from step 1.

4. Select Yes or No to indicate whether your system received and processed the Establishment Acknowledgment mes-
sage.

5. Submit a Sequence message.

6. Receive and process a Sequence message.

Mid-Week Connection (Initialization and Binding) with New UUID
The purpose of this test is to verify that the client system can:

e recover undelivered business messages from the CME system during the mid-week initialization and binding

e adjust the inbound and outbound sequence numbers as needed

1. Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.
2. From the Contracts drop-down, select the desired contract if the contract is not already locked.

3. Select the START TEST button.

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

0 Note: If a test is not proceeding to the next step, selecting the Refresh button ) below the test steps
may resolve the issue.
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https://www.cmegroup.com/confluence/display/EPICSANDBOX/iLink+3+New+Order+-+Single
https://www.cmegroup.com/confluence/display/EPICSANDBOX/Terminate
https://www.cmegroup.com/confluence/display/EPICSANDBOX/Establish
https://www.cmegroup.com/confluence/display/EPICSANDBOX/Establishment+Acknowledgment
https://www.cmegroup.com/confluence/display/EPICSANDBOX/Sequence
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Pre-Registered or On-Demand Format

o

Note: This test is used for both Pre-Registered and On-Demand formats. The image below shows the Pre-Registered

format version of the test.

Steps of the test: Mid-week Connection (Initialization and Binding) with New UUID for Pre-Registered
format

THi B il Lt 13 12 o 8 it s Pt 8 et bt B oo v 1 Wl i o ipgore) et et 1 1t T Bl e 4041
Pupose
T et 5 P B 4 13 oy ] T R By (S ol a0 Baind S b 0 CURE § g i) P M P el aion
agpatte rumbars an nasded

Selecied Contrser FELSM_ ELALSD . 751 [T

Canegory » Pon
Inciement Confed Fesd A 230 T80 T
Inerprhelal Coaied Fied 290 WD st

Comtates Sapingt 20 WT T s
Intrument Repiry Confased 238 167 5471 a7se
TCP Contated Feed
TCP Confated Feed - Credt Soreensd
Category [
Tematates Fie temciates_FoSancam
Contated Confgeraton Fie a0,
TEF Session anagement SBE Schema emeiaies bigodessonegmt enl
Hose: Press the Saan Test T 8 Tesn ‘Starn Tess barmen [ stas s |
sgain I ou ase Corsendy funnig this teat
Dencription Fig | St
1| e s i commeemon sutens e L Croee tor mhe paected mstrumenst @ | et Tested
o | Foreent wea protess an Expeuten e - ConrmMOAARIUNIIIAS SEHIGE 103 Bas it 8 .
Termate Message THLOMHEC] T SEsE0n @ | NetTesen
3| On e same connecion, SUSE B Negetne Mevwige I i fw LUID. & | et Testeq
4 | Recenve asd process  Negotane Rlesgonse message @ | ot Testeq
§ | S an Esunin meuagr s ted coenednsn @ | et Tested
6 | Recetve 250 process & EMIOESHTEN: ACKYSRICORMEN MENSIQE. & | NotTested
T | it m et et messinge ke e oroeveied Enstuten Bipon & | et Tested
B | Fmcent asd process & ReUEIASAGA SRR 15 I usdeiorred Exscunon Eirpert @ | et Tested
9 | suben s sequence mavige & | MotTesied
W | Rbceive s prothie & eGuineie Bekiagh & | hot Tesied
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| rorsis |

D’ To run a Mid-Week Connection (Initialization and Binding) with New UUID test:

1.

N

o v & w

~

9.
10.

Mid

Over an ilink connection, submit one Limit order for a selected outright instrument.

Receive and process an Execution Report - Confirmation/Acknowledgement Execution Report - New Order message
and then submit a Terminate message or disconnect the session.

On the same segment, submit a Negotiate message with a new UUID.

Receive and process a Negotiate Response message.

Submit an Establish message to bind connection.

Select Yes or No to indicate whether your system received and processed the Establishment Acknowledgment mes-
sage.

Submit a Retransmit Request message for the undelivered Execution Report.

Select Yes or No to indicate whether your system received and processed the Retransmission message for the
undelivered Execution Report.

Submit a Sequence message.

Receive and process a Sequence message.

-Week Key Rotation

The purpose of this test is to verify that the client system can properly logon or Negotiate to the CME system using the security
enhancement functionality with key rotation.

o Note: You will need two valid keys to complete this test.
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https://www.cmegroup.com/confluence/display/EPICSANDBOX/iLink+3+Execution+Report+-+New+Order
https://www.cmegroup.com/confluence/display/EPICSANDBOX/iLink+3+Execution+Report+-+New+Order
https://www.cmegroup.com/confluence/display/EPICSANDBOX/Terminate
https://www.cmegroup.com/confluence/display/EPICSANDBOX/Negotiate
https://www.cmegroup.com/confluence/display/EPICSANDBOX/Negotiation+Response
https://www.cmegroup.com/confluence/display/EPICSANDBOX/Establish
https://www.cmegroup.com/confluence/display/EPICSANDBOX/Establishment+Acknowledgment
https://www.cmegroup.com/confluence/display/EPICSANDBOX/Retransmit+Request
https://www.cmegroup.com/confluence/display/EPICSANDBOX/Retransmission
https://www.cmegroup.com/confluence/display/EPICSANDBOX/Sequence
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1. Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.

2. Select the START TEST button.

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

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

] s

Steps of the test: Mid Week Key Rotation

Thia et ot Lo 13 s srmesl et Pt 53 oo e o i S s bt it winckow Slepping el reulr e 32 revun Bhe heat e, e

Perpors

The pupose of S et i b verty ctert propacy logen o e

IR L URION. T W 10 ) AT MY 10 CORTRiEAE T M

ok Pt B Thr et e B Mack o sk & Wl Pl 4 o rvas e St ok ion =53
Descrpton Fag [ snn
1| Overan iLink connection, logen using the frst secuse oy pair @ | vt Tomtedt
2 SuTel & e Meddgn ) et Tamted.
3| R and proces i Seqanc messag. & | NotTosed
& | Submit a e suage. & | Mot Temed
& | Recuhn and process o Tarminate mesag @ | Mot Tesed
6| G the ik cormcon again, logen usng & dfierinl el of secae iy pains sther Tian the ones used in & | NotTemis
T | Submt a sagunos Mg & | Mot Tasied
8 | Fecehm and prooess 1 sequence Messi0. =

[ REFRESH |

D’ To complete the Mid-Week Key Rotation (MSGW) test:

Over an iLink connection, logon using the first secure key pair.
Submit a Sequence message.
Receive and process a Sequence message.

Submit a Terminate message or disconnect the session.

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

1.
2
3
4
5. Receive and process a Terminate message.
6
7. Submit a Sequence message.

8

Receive and process a Sequence message.
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Re-Setting UUID

The purpose of this test is to verify that, in the event of customer application failure, the application system can reset the UUID
intra-session on the same trading day to force synchronization of sequence numbers to and from the exchange.

0 Note: Re-Negotiate with a new UUID should be used only when the customer is unable to re-sync out-of-sync sequence
numbers (required).

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

2. Select the START TEST button.

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

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

e e -

Steps of the test: Re-Setting UUID

B et e S et choue B s e o el X e Mg s 1 e e bt e wiep
Parpore

This e o i sl i 5 il I o v f cusbimods IEbialion e, | ey b Saesiasy 15 deiel o UUIED ilri-icciaion o6 Bhe i
B TG, Fe-Seguoaie W 3w LIAD) ENIUAD D4 L] Dy when Caminme

Sriabie 5 6y (Aol yaC AR08 PR (MOGAR)

Hoe: Press i S1a Tt Toan Test bution [“smunr raar |
QAN if y5u are Cuently renning this less.

Dencription

2
]

stann
1| e e ik cormction, suberil an Eslabinh mamaign. Mot Taated
7| R ard process  Terminati messagn o Dicornnec the sessin Nt Testedt
3| O e e ik comnection, subeit & Nagotist mentags with & rew ULIED, Mot Tested
4| Pecowvn and process a Negotists Ressonmn mesesgs. Nt Tasted
Suberi e Lntatinh rassage to bird comaton Nt Testeed
Fcaivn 3nd procsss & Extablshmant Acknosisdgmant Mossags Rt Tastad

SuBTE & Bequence Message

Mot Tasted

ooty nd [OCSSS 3 BOTUN0N MOSEE.

0030030303030

Hoe Tastend

—
[‘:" To run a Re-Setting UUID test:

Over an iLink connection, submit an Establish message.
Select Yes or No to indicate whether your system received and processed the Terminate message.
On the same segmen, submit a Negotiate message with a new UUID.

Receive and process a Negotiate Response message.

Submit an Establish message to bind connection.

AN T o A o

Select Yes or No to indicate whether your system received and processed the Establishment Acknowledgment mes-
sage.

~

Submit a Sequence message.

8. Receive and process a Sequence message.

Verify Sequence Warning KeepAlivelnterval Lapsing
Procedure/Methodology

The purpose of this test is to verify that the client system reacts correctly in the case of an interruption of communication with
CME.
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irie | ot [ o oo
Steps of the test: Verlly Seq Warning KeepAlivel | Lapsing P delog
Thes test - Ploase g the lost Closing wndow Soppang 1651 requares 10 ronn T lost rom step1
Purpess

of this. liit 3. ¥ of

CME
INate: Proas the Start Test button to start or restart a Test. Pleass do not preas the Start Test button | STARTTEST |
agains Iy are cumently running Ehis test.
[ Description [ Fg | sums
1| ©veraniLink connection, submit a Sequence message . o | NotTested
7 | Submit anomer sequence message due lest paed | & | Mot Tested
3 | Submita Terminate message. & | Mot Tosted
Keye @ rot tested @ compiets L pendng @islsd

| REFRESH |

1. Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.
2. Select the START TEST button.

a Note: DO NOT select the START TEST button once the test is in progress.

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

P> To run a Verify Sequence Warning KeepAlivelnterval Lapsing Procedure/Methodology test:

1. Over an iLink connection, submit a Sequence message.
2. Submit another Sequence message due to the KeepAlivelnterval (test request) lapsing.

3. Submit a Terminate message or terminate the session.

o Warning: This test creates a sequence number gap that could interfere with the logon process of your
next test.
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Message Gap Tests

This section contains information on the Message Gap tests.

Receiving and Processing Multiple Gaps
The purpose of this test is to verify that the client system can process newly detected gaps in response to a Retransmit
Request.

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

2. From the Contracts drop-down, select the desired contract if the contract is not already locked.

3. Select the START TEST button.

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

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

Pre-Registered or On-Demand Format

o Note: This test is used for both Pre-Registered and On-Demand formats. The image below shows the Pre-Registered
format version of the test.

E— | ot
Steps of the test: Recelving and Processing Multiple Gaps for Pre-Registered Format
Thi tekt coubd take up 85 savedal mnutis. Plaiie 85 ol el B window during the bt Clesing windowlitopging Skl teguines ba 1enan the best frem sbep !
Purpose

Tha purpota of this 1t i 1 vieily That the CEen Systens can process iy SHECd SAES in resporis 15 & Retmnimi Ragee

Selected Contract: 06AMO DBAN D6AMD-06a0 532 [T

Category » Port

Ingremental Fegd A 224025101 1532

Incremental Feed B 224025101 Tz

Snapshot MBR 224025127 19632

Snapshot MBO 224028258 20632

Instrument Replay 224028127 16632

Catagory Link
Templates Fie templates. Folinary xmi
Configuration Fie contg amd
Hote: Prass the Start Test bution to start or restart a Test. Pleasa do not prass the Start Tast betion [ START TEST |
again if you are currently running this test.
| Description [ Fiag [ Stacus
1| Cwer an iLink connection, submit 5 separade Lim Oroers win 3 quanisy 1 & | ot Teswea
ety - Confiremation A erient and Fusl Fil 1
3 | Recetve and process Executon Repor - ConfimationiAcknuwledgement and Full Fll messages and detec @ | Hortesen
sequence gap
3| Submita Retransme Request message & | et Teste
. Exetus - Confirm o - Fil Fi ]
o | Recetve anc peocess Executon Repon - Confrmation/Ackngaiedgement and Ful Fill messages and cetec @ | nerresiea
ssquence gap
& | SubmitaRetransmi Request message & | et Tested
& | Receive and process Execution Report - ConfirmationAcknawledgement and Full Fill messages & | metTessa
T | Submita sequence message & | notTestea
& | Receive and process 3 SEqUEnce mMessage & | Mot Tested
% | Submnasequence message & | et Testen
Koy @ ot tested @ complete & perding i@ faied

> To run a Receiving and Processing Multiple Gaps test:

1. Over an iLink connection, submit 5 separate Limit Orders with a quantity of 1.

2. Receive and process Execution Report - New Order and Execution Report - Trade Outright [39=2 (Filled)] and
detect a sequence gap.

3. Submit a Retransmit Request message.
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4. Receive and process Execution Report - New Order and Execution Report - Trade Outright [39=2 (Filled)] and detect
sequence gap.

Submit a Retransmit Request message.
Receive and process Execution Report - New Order and Execution Report - Trade Outright [39=2 (Filled)].
Submit a Sequence message.

Receive and process a Sequence message.

© L N o wu

Submit a Sequence message.

Processing Message Gaps of More than 2500 Messages

The purpose of this test is to verify that the client system does not enter an infinite resend loop when facing an inbound
sequence number gap greater than the maximum of 2500 messages.

e Pre-Registered Format

e On-Demand Format

1. Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.
2. From the Contracts drop-down, select the desired contract if the contract is not already locked.

3. Select the START TEST button.

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

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

Pre-Registered Format
Interview Test Suite - Help

Steps of the test: Processing Message Gaps of More than 2500 M

ges for Pre-Registered format

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 does not enter an infinite resend loop when facing an inbound sequence number gap greater
than the maximum of 2500 messages.

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

Description Flag | Status

4 Please set your KeepAlivelnterval to a minimum of 30 seconds when taking this test. Over an iLink

connection, submit 3 GFS Limit Order Messages using same price with a quantity of 850 Million. @ | NotTested
Receive and process Report - C and Full Fill message and detect

2 ; " N w | NotTested
sequence gap.

3 Submit a Retransmit Request messages to obtain all messages. Not Tested

4 Receive and process Execution Report - Fill messages. Not Tested

5 Submit a sequence message. Not Tested

6 Receive and process a sequence message. Not Tested

7 Submit a sequence message.

LN S SRl S

Not Tested

Key: & not tested @ complete . pending @ failed

| REFRESH |

P To run a Processing Message Gaps of More than 2500 Messages for Pre-Registered Format test:

1. Please set your KeepAlivelnterval to a minimum of 30 seconds when taking this test. Over an iLink connection, submit
3 GFS Limit Order messages using same price with a quantity of 850 million.
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2. Receive and process an Execution Report - New Order and Execution Report - Trade Qutright [39=2 (Filled)]
message and detect a sequence gap.

Submit a Retransmit Request message to obtain all messages.

Receive and process an Execution Report - Trade Outright [39=2 (Filled)] message.

Submit a Sequence message.

Receive and process a Sequence message.

N o v &~ w

Submit a Sequence message.

On-Demand Format
Interview Test Suite - Help

Steps of the test: Processing Message Gaps of More than 2500 Messages for On-Demand format

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 does not enter an infinite resend loop when facing an inbound sequence number gap greater
than the maximum of 2500 messages.

Instrument(s): Select Instrument(s) - Channel v | Select |
Description Flag Status
Please set your KeepAlivelnterval to a minimum of 30 seconds when taking this test. Over an iLink Not Tested
1 connection, submit 3 GFS Limit Order Messages using same price with a quantity of 425 Million. v ot Teste
Receive and process Execution Report - Confirmation/Acknowledgement and Full Fill message and detect
2 o | NotTested
sequence gap.
3 Submit a it Request to obtain all W | NotTested
4 Receive and process Execution Report - Fill messages. w | NotTested
5 Submit a sequence message. W | NotTested
6 Receive and process a sequence message. w | NotTested
7 Submit a sequence message. W | NotTested

Key: & nottested @complete . pending @failed

| REFRESH |

P> To run a Processing Message Gaps of More than 2500 Messages for On-Demand Format test

1. Please set your KeepAlivelnterval to a minimum of 30 seconds when taking this test. Over an iLink connection, submit
3 GFS Limit Order messages using the same price with a quantity of 425 million.

2. Receive and process an Execution Report - New Order and Execution Report - Trade Outright [39=2 (Filled)]
message and detect a sequence gap.

Submit a Retransmit Request message to obtain all messages.

3
4. Receive and process an Execution Report - Trade Outright [39=2 (Filled)] message.
5. Submit a Sequence message.

6

Receive and process a Sequence message.

7. Submit a Sequence message.

Bi-Directional Gap Scenario (Resend Orders) - (Day or FAK/FOK Orders)

The purpose of this test is to verify that the client system can process bi-directional gap Retransmit Request/Not Applied
messages by resending orders.

0 Note: FOK functionality is not available for Futures and Options.
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1. Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.

2. From the Contracts drop-down, select the desired contract if the contract is not already locked.

3. Select the START TEST button.

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

may resolve the issue.

o Note: If a test is not proceeding to the next step, selecting the Refresh button ) below the test steps

Pre-Registered or On-Demand Format

format version of the test.

o Note: This test is used for both Pre-Registered and On-Demand formats. The image below shows the Pre-Registered

R st

Steps of the test: Bi-Directional Gap Scenario (Resend Orders) - (Day or FAK/FOK orders)
Registered Format

This fest coud take up 1o several minutes. Pleass do mot closs the windew durineg tha test Clasing window/stopping best requires 10 rern B

for Pre-

tust from step

Pusposs
The purposs of this besé s 1o veriy that the chent syst S gap Aetransm 3 by g
Comtracts [062AND 06AID.06AMD-DEALD - 632 gl [“setect |
Category L3 Pan
Incremental Fesd A 224025 11632
ancremental Feed B 2240251901 "z
Snaganot MBR 224025027 19632
Snapsnot MBO 224025254 20632
instrument Replay 224025027 16632
Categary Link
Tempiates Fi: tempiates_FoBinansml
Corguraten File config xmi
[ Description [Fisg | Swates
Ower an ILINK coNNeCtion, Sulbemit 3 separate Limi Day Orders of the same Side fof Ihe sekscied outrgat Nt Test
mstrument @ | NotTesied
2 | Receive and process an EXecution Repon - ConfimatisnAckniaiedgement & | NotTestea
3 Recetve ana process a Not Appled MESSage - Not Tested
4 Resend the Limit Day Orders & Nt Tested
5 Recerve ang process an Execution Reper - Confirmation ACKngraledgement mEsSages and OEiect sequence & | rotTestea
gap.
& | Submit a Retransmn Request message & | Vot Tested
7 Receive and process an Execution Repor - ConrmationAcinowledgement messages & | MetTesiea
& | Submita secuence message. & | notTeswa
% | Receive and process 8 Sequence message & | Mot Tested
10| Submit a sequence message. & | NotTestea

Keye @ not tested @ compiete

> To run a Bi-Directional Gap Scenario (Resend Orders) - (Day or FAK/FOK orders) test:

perdng @ imed

Receive and process an Execution Report - New Order.

Receive and process a Not Applied message.

Resend the Limit Day orders.

Submit a Retransmit Request message.

Submit a Sequence message.

W O N vk w N R

Receive and process a Sequence message.

[any
©

Submit a Sequence message.

Receive and process Execution Report - New Order messages and detect sequence.

Receive and process Execution Report - New Order messages.

Over an iLink connection, submit 3 separate Limit Day orders of the same side for the selected outright instrument.
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Bi-Directional Gap Scenario (Sequence Gap Fill) - (Day or FAK/FOK Orders)

The purpose of this test is to verify that the client system can process bi-directional gap Retransmit Request/Not Applied
messages by sending a Sequence Reset-Gap Fill message.

o Note: FOK functionality is not available for Futures and Options.

1. Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.
2. From the Contracts drop-down, select the desired contract if the contract is not already locked.
3. Select the START TEST button.

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

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

Pre-Registered and On-Demand Format

o Note: This test is used for both Pre-Registered and On-Demand formats. The image below shows the Pre-Registered
format version of the test.

rterview | Tast Suite - Help

Steps of the test: Bi-Directional Gap Scenario (Sequence Gap Fill) - (Day or FAKIFOK orders) for Pre-
Registered Format

This test could take up b several minutes. Plaasa do not close the window during the test Closing windswstepping lest requines to rerun the fest from step 1

Furposs
Ther purposa of this lest is to verly L g questNol Applked messaga by sending a Sequence
Reset-Gap 8 message
Contracts : DGAMD, DEAI) DEAMD-DEAD - 632 - E=3
Catagosy P Pt
Incremantal Faed A 224025100 1832
Incremantsl Feed B 24025100 nraz
Enapshod MBP 24025127 19632
Snapshot MBO 24025254 6T
Erganyment Replay rA0IET 16632
Category Link
Templates Fil Lempdaies FrBinary ami
Contguration Pt sanbg.xml
| Description | Flag [ Siatus
1 Cover an iLink ConNecion, submat 4 separate Lima Day Oroers for the selecied oulnght instrument ] Not Tested
5 | Recene ana process an Execution Report - Confimancaienciisdgement messages and detect sequence —
9 bl '
kS Sunmit 3 Retransme Request message. ] Not Tested
4 Recene Bnd process an Execution REpH - Confmaton/ACKnowieagensn! Mmessages. - Not Tested
5 | Receive and process a Not Applied message & | Mot Tesiea
& | Submia Sequence Reset - Gap Sl message & | NotTeses
7 | Submila sequence message o | motTesiea
Receive and [ROCESS 8 SEQUENCE MESSape & | Mot Tesied
% | Submila sequence message & | MotTested
Mey ol tested @ compiste L pendng @fsled

P> To run a Bi-Directional Gap Scenario (Sequence Gap Fill) - (Day or FAK/FOK Orders) fill test:

Over an iLink connection, submit 4 separate Limit Day Orders for the selected outright instrument.

Receive and process Execution Report - New Order messages and detect sequence gap.

1.
2
3. Submit a Retransmit Request message.
4. Receive and process an Execution Report - New Order messages.
5

Receive and process a Not Applied message.
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N

Submit a Sequence Reset - Gap fill message.
Submit a Sequence message.
Receive and process a Sequence message.

Submit a Sequence message.
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Real-Time Message Tests

This section contains information on the Real-Time message tests.

Process Real-Time Messages During a Resend Response from CME Globex
The purpose of this test is to verify that the client system can receive out-of-sequence messages with message interleaving.
1. Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.

2. From the Contracts drop-down, select the desired contract if the contract is not already locked.

3. Select the START TEST button.

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

may resolve the issue.

o Note: If a test is not proceeding to the next step, selecting the Refresh button ) below the test steps

Pre-Registered or On-Demand Format

format version of the test.

o Note: This test is used for both Pre-Registered and On-Demand formats. The image below shows the Pre-Registered

—— | e

‘Bteps of the test: Process real-time messages during a Resend Response from CME Globex for Pre-

Registered format

Tois st consd a1 12 S obes Prnas i 2ot thois D s s B bt Censny b shipgors
Purpose
Tha putpose of B st i 19 vty can mhow

elecied Coniract: tELSe BuRuso .t [

Category »

Ingremental Contaied Feed A 20T

Incrementad Confed Feed B 239 967 9460
Snapanct 239 967941

sl Feplry Continsa 230 WAL TH
TCP Contanea Fees
TCP Conatens Foed - Cirat Sesmprnd
Category Liak
Temglates Fae
Contates Costgeraen Fan
TOR Senaion Manspement SDE Schara

Wote: Prows the Ssan Test restat @ Test Plas Start Tust bustion
Sgain i i ave Gurseadty running this et

Derseription
1| Cver an ik connecion, SuDTE three Sepacaie LM GFS Grders R the selecind mmsamest

5 | Fecee asd process.an Execston Regort - Confimation Acknowledgement message and detect sequesce
M

1| Suer a Retransme Request message

o | Receve reasme meneaved messapes win Retrasamission 450 process an Execsten Argod
Contematin ARl

§ | Susen nsequence messge
§ | Forcenve mad proceis B AGUENCE MERLIGH

SUBEE B MMACE PRI

| rerness |

[::' To run a Process Real-Time Messages During a Resend Response from CME Globex test:

irees savp

a7
15750
narEn
T

Ht Tt

Hot Tesied

Hot Tested

Hot Tested

Over an iLink connection, submit three separate Limit Day Orders for the selected outright instrument.

Receive and process an Execution Report - New Order message and detect sequence gap.

Submit a Sequence message.

N o v & w bR

Submit a Sequence message.
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Process Real-Time Messages for FAK/FOK During a Resend Response from CME
Globex

The purpose of this test is to verify that the client system can receive out-of-sequence messages with message interleaving.

¢ Note: FOK functionality is not available for Futures and Options.

1. Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.
2. From the Contracts drop-down, select the desired contract if the contract is not already locked.

3. Select the START TEST button.

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

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

Pre-Registered or On-Demand Format

¢ Note: This test is used for both Pre-Registered and On-Demand formats. The image below shows the Pre-Registered
format version of the test.

ey | Holp

Steps of the test: Process real-time messages for FAKFOK during a Resend Response from CME
Globex for Pre-Registered format

T B4 1 1 v ek, P 5 80 £ D i i P B CH i s Vet oeures 1 s th st e savgh
Pupose

The pomess ety e e L]

Balecied Contrace HELSs ELRUse - 1 [l

Caagory » Pont
Incremental Conftated Feed A 219 8675450 T

Inceemantal Confated Fess B 239 $67 3460 5750
Confated Srapinot 2 MTT naTEL
Insarument Replry Confanss 239 867 84 T naTs
TEP Contaes Fees
TEP Corlated Foed - Creat Sespenes

Category Lisk

Temouses P B e
Contan Costgoruen Fi

TCH Sension Managreent SO Schera [

Nt Prows the $1an Tewt bution 52 siarl o1 restient  Trat Fleans do ot press the $tart Test bution
Sgain i poss aue urvensly Tunniee] s B

Descripton Fisg | Sune
1 Crwer 30 LNk CONMECHon SUDME 3 separate FAKFOR Orders for the selected ssmament -
3 | ecenve and process an Enecuson Repon - ConmationAOmowiedgement message and detect sequence "

L
3 | Suerma s Retranams Request message @
Fecenve reskSme ilerieaved messages wih Relrasamisaion and process an Execiion Resort .

* o Comimaten Acnowesgerent & | v Tenes
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D’ To run a Process Real-Time Messages for FAK/FOK During a Resend Response from CME Globex test:

Over an iLink connection, submit 3 separate FAK/FOK Orders for the selected outright instrument.

Receive and process an Execution Report - New Order message and detect sequence gap.

1
2
3. Submit a Retransmit Request message.
4. Receive real-time interleaved messages with Retransmission and process an Execution Report - New Order message.
5

Submit a Sequence message.
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6. Receive and process a Sequence message.

7. Submit a Sequence message.
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Business Layer Tests

This section contains information on the Business Layer tests.

Cancel Replace with IFM

AutoCert+ EBS Order Entry

The purpose of this test is to verify that the client system can submit an order and then modify it several times (quantity only)

with in-flight mitigation (IFM).

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

2. From the Contracts drop-down, select the desired contract if the contract is not already locked.

3. Select the START TEST button.

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

may resolve the issue.

o Note: If a test is not proceeding to the next step, selecting the Refresh button ) below the test steps

iy | ™

Steps of the test: Cancel Replace with IFM for Pre-Registered format
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P> To run a Cancel Replace without IFM test:

Over an iLink connection, submit a GFS Limit Order with a quantity greater than 100 Million.

Receive and process Execution Report - New Order.

Receive and process Execution Report - Trade Qutright (Partial Fill).

Submit an Order Cancel-Replace Request for the instrument, increasing the quantity.

Receive and process an Execution Report - Modify.

o 0 N U kW NR

Receive and process Execution Report - Trade Outright (PartialFill).

Receive and process Execution Report - Trade Outright (Filled).

Receive and process Order Cancel Replace Reject.

Submit an Order Cancel-Replace Request for the instrument, decreasing the quantity by 2 million.
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eFix Instrument Order Test

The purpose of this test is to verify the client system can submit an eFix instrument order and receive and process the
Acknowledgment and Fill messages with fixing price for an eFix instrument.

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

2. From the Contracts drop-down, select the desired contract if the contract is not already locked.
3. Select the START TEST button.

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

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

e | i
Steps of the test: eFIX instrument Order Test for Pre-Registered format
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D’ To run an eFix Instrument Order test:

Over an iLink connection, submit an eFix instrument order with a quantity greater than 100 Million

Receive and process Execution Report - New Order.

Receive and process an Execution Report - Elimination.

1
2
3. Receive and process Execution Report - Trade Outright.
4
5

Receive and process Execution Report - Trade Outright with Fixing Price.

eFix instrument Order Fixing Price Recovery Test

The purpose of this test is to verify the client system can submit an eFix instrument order and receive and process the
Acknowledgement and Fill messages. When application reconnects, client system can recover undelivered fixing price.

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

2. From the Contracts drop-down, select the desired contract if the contract is not already locked.
3. Select the START TEST button.

o Note: DO NOT select the START TEST button once the test is in progress.
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o Note: If a test is not proceeding to the next step, selecting the Refresh button ) below the test steps
may resolve the issue.

oAy | Haln i
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> To run an eFix instrument Order Fixing Price Recovery test:

Over an iLink connection, submit an eFix instrument order.

Receive and process Execution Report - New Order.

Receive and process Execution Report - Trade Outright.

Terminate or disconnect the iLink connection.
Re-connect the iLink connection after 5 seconds.

Submit a Retransmit Request message for the undelivered Execution Report.

N o v s~ e

Receive and process Retransmission message for the undelivered Execution Report with Fixing Price for Trade in step
3.

eFix Instrument Order iLink Reconnection Test

The purpose of this test is to verify the client system can submit an eFix instrument order and receive and process the
Acknowledgement and Fill messages. When application reconnects, receive and process the fixing price.

1. Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.
2. From the Contracts drop-down, select the desired contract if the contract is not already locked.

3. Select the START TEST button.

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

o Note: If a test is not proceeding to the next step, selecting the Refresh button ) below the test steps
may resolve the issue.
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b To run an eFix Instrument Order iLink Reconnection test:

Over an iLink connection, submit an eFix instrument order.

Receive and process Execution Report - New Order.

Receive and process Execution Report - Trade Outright.

Terminate/Disconnect and Re-connect the iLink connection.

AR A

Receive and process Execution Report - Trade Outright with Fixing Price for Trade in step 3.
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FAK Limit Order

The purpose of this test is to verify the client system can submit an FAK order and receive and process the Acknowledgement
and Fill messages using tag 1797-OrderEventExeclID as unique ID for each fill.

e submit and cancel an FAK limit order

e receive and process the Acknowledgment and Fill messages
1. Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.
2. From the Contracts drop-down, select the desired contract if the contract is not already locked.

3. Select the START TEST button.

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

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

Pre-Registered or On-Demand Format

0 Note: This test is used for both Pre-Registered and On-Demand formats. The image below shows the Pre-Registered
format version of the test.
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Interview Test Suite - Help

Steps of the test: FAK Limit Order Test for Pre-Registered format

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

Purpose

The purpese of this test is to verify the client system can submit an FAK crder and receive and precess the Acknowledgement and Fill messages using tag
1797 -OrderEventExeclD as unigue D for each fill.

Selected Instrument(s): 6DJ1%#_USDUPY - 751 IR

Category IP Port
Incremental Conflated Feed A 233111112 11151
Incremental Conflated Feed B 2331111111 11151
Conflated Snapshot 233.111.111.2 11151
Instrument Replay Conflated 2331111113 11151
TCP Conflated Feed - Credit Screened 69.55.111.11 9054
Category Link
Templates File: femplaies FixBinary xml
Conflated Configuration File: config_xml
TCP Session Management SBE Schema: templates MdpSessionMgmtxml
Mote: 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.
Test Not Running

Description Flag Status
1 Submit a Limit FAK Order with a quantity of 100 Million & Not Tested
2 Receive and process Execution Report - New Order & Mot Tested

Recesive and process Execution Report - Trade Ouiright as Taker. Verify below values from the repeating

3 groups received. & | NotTested
4 Receive and process Execution Report - Elimination & Mot Tested
Key: | not tested @ complete pending @ failed

D To run an FAK Limit Order test:

1. Over an iLink connection, submit an Limit FAK Order message with a quantity of 100 million.

2. Select Yes or No to indicate whether your system received and processed the Execution Report - New Order mes-
sage.

3. Enter the following tag values to indicate that your system received and processed the Execution Report - Trade
Outright message as taker.

e 1797-First OrderEventExecIlD

e 1799-First OrderEventPx

e 1800-First OrderEventQty

o 1802-First OrderEventText

e 1797-Second OrderEventExeclD
e 1799-Second OrderEventPx

e 1800-Second OrderEventQty

e 1802-Second OrderEventText
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4. Select Yes or No to indicate whether your system received and processed the Execution Report - Elimination.
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FOK Order

The purpose of this test is to verify the client system can submit an FOK order and receive and pro-
cess the Acknowledgement and Fill messages using tag 1797-OrderEventExeclD as unique ID for

each fill.

* submit an FOK (Fill or Kill) order

e receive and process the acknowledgment and fill messages

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

2. From the Contracts drop-down, select the desired contract if the contract is not already locked.

3. Select the START TEST button.

ﬁ Note: DO NOT select the START TEST button once the test is in progress.

£ Note: If a test is not proceeding to the next step, selecting the Refresh button (IEZEEEM ) below the test steps

may resolve the issue.

Pre-Registered and On-Demand Format

&0 Note: This test is used for both Pre-Registered and On-Demand formats. The image below shows the Pre-Registered

format version of the test.
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Interview Test Suite - Help

Steps of the test: FOK Order Test for Pre-Registered format
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 the client system can submit an FOK order and receive and process the Acknowledgement and Fill messages using fag
1797-OrderEventExeclD as unigue 1D for each fill.

Selected Instrument(s): &DJ19%_USDAPY - 751 [T

Category IP Port
Incremental Conflated Feed A 233.111.111.2 11151
Incremental Conflated Feed B 233111111411 11151
Conflated Snapshot 2331111112 11151
Instrument Replay Conflated 2331111113 11151
TCP Conflated Feed - Credit Screened 6955 111.11 9054
Category Link
Templates File: femplates FixBinary.xml
Conflated Configuration File: config_xml
TCP Session Management SEE Schema: templates MdpSessionMgmi xml
MNote: Press the Start Test button to start or restart a Test. Please do not press the Start Test button m

again if you are currently running this test.

Test Not Running

Description Flag Status

1 Submit & Limit FOK Order for the insfrument with a quantity of 100 Million & Mot Tested

2 Receive and process Execution Report - New Order & Mot Tested

3 Receive and process Execution Report - Elimination & Mot Tested

4 Submit & Limit FOK Order for the insfrument with a quantity of 100 Million & Mot Tested

5 Receive and process Execution Report - New Order & Mot Tested
Receive and process Execution Report - Trade Oufright as Taker. Verify below values from the repeating

5 . & Mot Tested
groups received.

Key: not tested @ complete pending @ failed

D’ To run an FOK Order test:

Submit a Limit FOK Order for the instrument with a quantity of 100 million.

Select Yes or No to indicate whether your system received and processed the Execution Report - New Order.

Select Yes or No to indicate whether your system received and processed the Execution Report - Elimination.

Submit a Limit FOK Order for the instrument with a quantity of 100 million.

Select Yes or No to indicate whether your system received and processed the Execution Report - New Order.

o v A w N

Enter the following tag values to indicate that your system received and processed the Execution Report - Trade
Outright message as taker.

e 1797-First OrderEventExecID

e 1799-First OrderEventPx
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1800-First OrderEventQty
1802-First OrderEventText
1797-Second OrderEventExecID
1799-Second OrderEventPx
1800-Second OrderEventQty
1802-Second OrderEventText
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Graceful Logoff

The purpose of this test is to verify that the client system can perform a graceful logoff by cancelling all of their pending orders
prior to sending a Terminate message.

1. Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.
2. From the Contracts drop-down, select the desired contract if the contract is not already locked.

3. Select the START TEST button.

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

0 Note: If a test is not proceeding to the next step, selecting the Refresh button ) below the test steps
may resolve the issue.

Pre-Registered or On-Demand Format

0 Note: This test is used for both Pre-Registered and On-Demand formats. The image below shows the Pre-Registered
format version of the test.

e | Hetp
Stops of the test: Graceful Logoff for Pro-Registered format
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D} To run a Graceful Logoff test:

1. Over an iLink connection, submit a GFS Limit Order message.

2. Select Yes or No to indicate whether your system received and processed the Execution Report - New Order mes-
sage.

3. Before terminate, submit a Cancel message for the order placed in step 1.

4. Select Yes or No to indicate whether your system received and processed the Execution Report - Cancel message.

5. Send a Terminate message for a graceful logoff.

GFS Limit Order Test

The purpose of this test is to verify the client system can submit and cancel a GFS limit order and receive and process the
Acknowledgement and Fill messages using tag 1797-OrderEventExeclD as unique ID for each fill.
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1. Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.

2. From the Contracts drop-down, select the desired contract if the contract is not already locked.
3. Select the START TEST button.

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

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

Steps of the test: GFS Limit Order Test for Pre-Registered format
This test could take up to several minutes. Pleaze do not close the window during the test. Closing window/stopping test reguires to rerun the test fro

Purpose

The purpose of this test is to verify the client sysitem can submit and cancel a GFS limit order and receive and process the Acknowledgement and |
messages using tag 1797-OrderEventExeclD as unique ID for each fill.

Selected Instrument(s): 6DJ302_USDURY-751 [0

Category IP P
Incremental Conflated Feed A 233 111.111.2 11
Incremental Conflated Feed B 23311111111 11
Conflated Snapshot 233 111.1411.2 11
Instrument Replay Conflated 2331111113 1
TCP Conflated Feed - Credit Screened 69.55.111.11 9
Category Link
Templates File: femplates FixBinary.xmil
Conflated Configuration File: config_xmil
TCP Session Management SBE Schema: templates MdpSessionMgmixml
Mote: Press the Start Test button to start or restart a Test, Pleagse do not press the 5tart Test button START
again if you are currently running this test.
Tezt Mot |
Description Flag 5
1 Cwer an iLink connection, submit a GFS Limit Order message with a quantity greater than 100 million & Mot
2 Feceive and Process Execution Report - Mew Order message o | Not
Feceive and process Execution Report - Trade Outright. Verify below values from the repeating groups Not
3 received. v
4 Feceive and process Execution Report - Trade Cufright as Malker & Mot
5 Submit an Order Cancel Reguest message for the remaining qualfil'_-.f |eft on the ariginal order submitted g Mot
& Feceive and process Execution Report - Cancel message ) Mot
T Submit & GFS Limit Order for the instrument & Mot
3 Receive and process an Execution Report - Elimination & Mot

Key: not tested @ complete pending

| REFRESH |

D’ To run a GFS Limit Order test:
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1. Over an iLink connection, submit a GFS Limit Order message with a quantity greater than 100 million

2. Receive and Process Execution Report - New Order message

3. Enter the following tag values to indicate that your system received and processed the Execution Report - Trade

Outright message.
o first tag 1797-OrderEventExecID

o first tag 1799-OrderEventPx
o first tag 1800-OrderEventQty
o first tag 1802-OrderEventText
e second tag 1797-OrderEventExeclD
e second tag 1799-OrderEventPx
e second tag 1800-OrderEventQty
e second tag 1802-OrderEventText
Receive and process Execution Report - Trade Outright as Maker.

Submit an Order Cancel Request message for the remaining quantity left on the original order submitted.

Receive and process Execution Report - Cancel message.

Submit a GFS Limit Order for the instrument.

©® N o v &

Receive and process an Execution Report - Elimination.
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iLink Order Mass Status Request for All Working Orders for an
Instrument

The Purpose of this test is to verify that customer application can submit Order Mass Status Request (35=AF) and receive Order
Status Request Acknowledgment (35=8, 150=I) when obtaining status for all working order for an instrument.

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

2. From the Contracts drop-down, select the desired contract if the contract is not already locked.

3. Select the START TEST button.

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

0 Note: If a test is not proceeding to the next step, selecting the Refresh button ) below the test steps
may resolve the issue.

Pre-Registered or On-Demand Format

0 Note: This test is used for both Pre-Registered and On-Demand formats. The image below shows the Pre-Registered
format version of the test.

mecven e suce [N v

Steps of the test: iLink Order Mass Status Request for all working orders for an instrument for Pre-

Registered Format

Thés test Couske DAkE LD 10 SEvernl Faroes. PIease 00 NOT CHE e Window Eng Me 1! CIoMNg window SI0EMg 151 Feguires I 1N e st Fom stepl
Purposs

The Purposs of fis 163t 15 10 wertfy Ihafl Cusiomer Spplcation Gan Submi Order Marss Status Request (1354F) and recene Order Status Request
ACKIAASIZTE (3555, 15051} whih SOLENING SEAIUE o7 B WONGNG SIS 107 3N ST

Contracts © CESH, DESU0 CESHT-06510 - 638 v | Setect |
Category » Pen
Incremental Feed A 224028123 11638
incremental Feed B 224025901 1738
Snapshot MBP 224028122 19638
Snapshes MBO 224.0.25.254 B3
Instrument Replay 224028473 16838
Categary Link
Tempiates Fis temnlates_FoBlinansm
Corrhguraticn File onfigami
Dessripten Fag | stns
1| Ower aiLink connection, send a Limit Day Order ressage using one of the sekeciad dummy insinuments & | Mot Tested
2 Receive and Process Execution Report - Mew Order o | Mot Tesiea
3| Subst a second L Day Order wsing the same instiument used al step 1 increasng the price & | NotTesied
Receve and Process an Execution Report - Acknowledgement message & | NetTesied
5 | Subst s Oeder Mads Stahus Request (I5=AF) message for Bl working ofiers for B instnument & | NotTested
5 Rexeive and Process Execution Report - Stabus (358 & 150=1) o | Mot Tesied
7 | Recerve and Process Execution Report - Statss (3558 & 150=1) & | NotTested
Key: @ et tested @ complete L perdng

| REFRESH |

D’ To run an iLink Order Mass Action Request for all Working Orders for an Instrument test:

Over a iLink connection, send a Limit Day Order message using one of the selected dummy instruments.

Select "Yes" or "No" to indicate whether or not your system processed the Execution Report - New Order.

Submit a second Limit Day Order using the same instrument used at step 1 increasing the price.
Select Yes or No to indicate whether your system received and processed the Execution Report - New Order message.

Submit an Order Mass Status Request (35=AF) message for all working orders for an instrument.

A A T o

Enter the following tag values to indicate that your system received and processed the Execution Report - Status (35=8
& 150=l):
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e tag 39-OrdStatus
e tag 912-lLastRptRequested
o tag 584-MassStatusReqlD

7. Enter the following tag values to indicate that your system received and processed the Execution Report - Status (35=8
& 150=l):

e tag 39-OrdStatus
o tag 912-LastRptRequested
o tag 584-MassStatusReqlD
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iLink Order Mass Status Request for All Working Orders for an
Instrument Group

This test verifies that you can submit an (Order Mass Status Request (tag 35-MsgType=AF) and receive an Order Status
Request acknowledgment (35-8, 150-1) when requesting the current state of all working orders for an instrument group.

1. Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.
2. From the Contracts drop-down, select the desired contract if the contract is not already locked.

3. Select the START TEST button.

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

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

Pre-Registered or On-Demand Format

o Note: This test is used for both Pre-Registered and On-Demand formats. The image below shows the Pre-Registered
format version of the test.

e wesene | aip

Steps of the test: iLink Order Mass Status Request for all working orders for an instrument group fer
Pre-Registered Format

This test could take LR 10 Seweral Minutes. FIase 00 N0R C0%E e WINGOW GUrng e 165t CISng WinGoWSIONEING 165t FAqUITES 16 1enun the lest rom step]

Tre Puarmose of s 185E 510 werify TNE CUSIOMET AppECAion Can SUom Cuter Mass S1a0ss Request (152AF) and necesve Order Staius Request
Acknowledgement (3528, 150m1) when cbtaning status for all workang crder for an Rstrument group

Conraets OESH1 DESLI0,DBSH1-085L0 - 638 v | Select |

Category L Fort

Incremental Feed A 224028053 11838

incremental Feed B 224025101 1738

Srapshot MEF 240281922 194538

Snagshos MBO 224025284 20638

Instrument FReplay 24028153 16638

Category Link
Termplates Fie rempiates FeBinangxmi
Cerifiguration Fie £onhg il
| Deseripaca Flag Stans
1| CweraiLink connection, send a Limit Diay Order message using one of the selected dummy instuments & | NotTesied
2 | Recerve and Process Execution Repor - New Onder & | NotTested
. F
N i:x;r-:l a second Limat Dy Order for different instrument that belongs to e same: instrument group used at & | rorresea
Recerve and Process an Execution Report - Acknowledgement message & | NotTested
1t A 5= AF | o 44 T T wistristheen I
. ie:‘a—\ooe— 58 Status Request (J52AF) massbge for Bll woring oisers for the instiument Grous used at @ | NotTestea
6 | Receive and Process Executon Repor - Status (358 8 1501) & | Mot Tested
Recerve and Process Execution Report - Status (35=8 & 180=1) o | Mot Tesied
Key: @ ot tesisd @ complets 4 pendng @isksd

D} To run an iLink Order Mass Status Request for All Working Orders for an Instrument Group test:

Over a iLink connection, send a Limit Day Order message using one of the selected dummy instruments.

Select "Yes" or "No" to indicate whether your system processed the Execution Report - New Order.

Submit a second Limit Day Order for different instrument that belongs to the same instrument group used at step 1.

Select "Yes" or "No" to indicate whether your system processed the Execution Report - New Order message.

A e

Send an Order Mass Status Request (35=AF) message for all working orders for the instrument group used at step
1.
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6. Enter the values from the following tags to confirm that your system received and processed the Execution Report -

Status (35=8 & 150=I).
e Tag 39-OrdStatus
e Tag 912-LastRptRequested
o Tag 584-MassStatusReqlD

7. Enter the values from the following tags to confirm that your system received and processed the Execution Report -
Status (35=8 & 150=I).

e Tag 39-OrdStatus
e Tag 912-LastRptRequested
o Tag 584-MassStatusReqlD
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iLink Order Status Request

The Purpose of this test is to verify that your application can submit an Order Status Request (35=H) message and receive an
Execution Report - Status (35=8, 150=I) message when obtaining status for the order.

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

2. From the Contracts drop-down, select the desired contract if the contract is not already locked.
3. Select the START TEST button.

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

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

Pre-Registered or On-Demand Format

¢ Note: This test is used for both Pre-Registered and On-Demand formats. The image below shows the Pre-Registered
format version of the test.

P— P
Steps of the test: iLink Order Status Request for Pre-Registerad Format

This test coukd Sake up 10 several minuies. Please 92 1ot chise P wisdaw durm
Purpase

The Purpose of Bis best i 1o werify that customer sopkcaBion can submit Order Stats Request (152H) and receve Execubion Repon - Status (1528
150%1) when beairang S e b Gider

9 the test Closing window'siopping lest requines o rerun the lest from siep]

Contracts : DESH 1, (GSL0,065H1-065LX0 - 638 v Ex1
Canegory L Port
Incremental Foed A 038123 11638
incremental Feed B 03501 1T
Saapahol MBP 20|22 166838
Snagshat MBO FH0I5254 0538
Instrument Replay 224028123 16638
Category Wik
Targdates File liamolats_Fixfisnany v
Caonfiguration File il xenl
Deseription Flag Status
1| Cwver ailink connecton, send a Limit Dy Order messags using ane of the Selecied dummy Fistruments & | Mot Tesiea
2 | Feecesve and Process Execution Repor - New Order & | Mot Tested
3 | Send an Order Status Request (¥5=H) message for the ordir in shep 1 & | Mot Tesled
& | Recesve and Process Execution Repon - Status (3558 & 1501} & | Mot Tested

Ky @ ot tesied @ complete & pendng @ taled

D’ To run an iLink Order Status Request test:

Over a iLink CGW connection, send a Limit Day Order message using one of the selected dummy instruments.

Select Yes or No to indicate whether your system received and processed the Execution Report - New Order.

Send an Order Status Request (35=H) message for the order in step 1.

P ow NP

Enter the tag 39-OrdStatus value to indicate that your system received and processed the Execution Report - Status
(35=8 & 150=l).
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Manage Minimum Quantity

The purpose of this test is to verify that the client system can submit an order with Minimum Quantity used in different
scenarios.

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

2. From the Contracts drop-down, select the desired contract if the contract is not already locked.
3. Select the START TEST button.

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

0 Note: If a test is not proceeding to the next step, selecting the Refresh button ) below the test steps
may resolve the issue.

Pre-Registered or On-Demand Format

0 Note: This test is used for both Pre-Registered and On-Demand formats. The image below shows the Pre-Registered
format version of the test.

e Test sue | Help

Steps of the test: Manage Minimum Quantity for Pre-Registered Format

Furpose
Tha pupore

Contracts ¢

EX=1
Cabegory " Post
Incremental Feed A 22402879 1640
Incremental Feed B 224025101 T
MEP 224028123 19540
Snagshet MEC 224025254 20650
Instrument Fieplay 22402879 18640
Categery Link
Templaies File Iemetates Fixinanyxml
Condiguration File: sentgml
[ Descripticn Flag | Status
1 Orver an iLink connection, submit a Limit FAK Order i the instrument vwith a minimum quaniity value & Hot Tested
Recelve and peocess Execution Repor - New Order & | morTesses
Receive and process Execution Repor - Elmination & ot Tested
4 Submit a Limit FAK Order for a minkmum g & Mot Tested
Receive and process Exacution Report - Few Order o | ot Testea
& | Receive and process Execution Report - Trade Outright & | Mot Tested
Ko @ rot tostec @ cormgiets . persing @ tabed

| REFRESH |

D’ To run a Manage Minimum Quantity test:

Over an iLink connection, submit a Limit FAK Order for the instrument with a minimum quantity value.

Select Yes or No to indicate whether your system received and processed the Execution Report - New Order.

Select Yes or No to indicate whether your system received and processed the Execution Report - Elimination.

Submit a Limit FAK Order for the instrument with a minimum quantity value.

Select Yes or No to indicate whether your system received and processed the Execution Report - New Order.

AN A S o

Select Yes or No to indicate whether your system received and processed the Execution Report - Trade Outright.
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Manage Display Quantity
The purpose of this test is to verify that the client system can submit an order with Display Quantity (tag 1138-DisplayQty) used
in different scenarios (multiple partial fills greater and smaller than DisplayQty, with and without cancel/replace)

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

2. From the Contracts drop-down, select the desired contract if the contract is not already locked.
3. Select the START TEST button.

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

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

Pre-Registered or On-Demand Format

o Note: This test is used for both Pre-Registered and On-Demand formats. The image below shows the Pre-Registered
format version of the test.

- | s
Steps of the test: Manage Display Quantity for Pre-Registered format
s S coul ks 1 3 Bevorn s Pl ks nct i F2s o sy font g ek wogare b recpies b5 o s ot borm e
Purpeda
syt tawy e g 1138
e il B GrEater 8 MTeler Shan DengienTany WS BN waliout Cance Tepkece)
Sebecivd Contract:  SEUSIe EURUSD - 70 [[EIETY
Category - Fent
Incremental Confaned Feed A 230,967 8450 TS0
Incremental Confated Feed B 239967 400 15750
Canftated Snagahat 20877 T8
Inatrument Replay Gontated 20T HTH
TCP Conflated Feed
TCP Confiated Feed - Credt Soreened
Category
Tampiaten Fie
Confisted Configuration Fis:
TCP Sewsion Wanagemernt SOE Schema:
ok Prvss the Start Tast butian Tt
B I i are TRl Rareing s test
Descripton Flag St
|| e s ik comection, subnn 585 Limt e foe et wih 8 uinery gredtt han & Mion —
‘Wi chuplay quansty (Displny(ey] Qreaer Tan  Milion o -
2 | Recetve and peocess Exection Repeor « Bew Order. & Mot e
3| Foscenve wd process Exstution Rispon - Trade Outriget ¢ e T
Ky @ P (et M compiele | paniing @Tse

D’ To run a Manage Display Quantity test:

1. Over an iLink connection, submit a GFS Limit Order for the instrument with a quantity greater than 4 million with dis-
play quantity (DisplayQty) greater than 2 million.

2. Select Yes or No to indicate whether your system received and processed the Execution Report - New Order.

3.

Select Yes or No to indicate whether your system received and processed the Execution Report - Trade Outright.
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Manage Display Quantity with Cancel/Replace

The purpose of this test is to verify that the client system can submit an order with Display Quantity (tag 1138-DisplayQty) used
in different scenarios (multiple partial fills greater and smaller than DisplayQty, with and without cancel/replace).

1. Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.
2. From the Contracts drop-down, select the desired contract if the contract is not already locked.

3. Select the START TEST button.

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

0 Note: If a test is not proceeding to the next step, selecting the Refresh button ) below the test steps
may resolve the issue.

Pre-Registered or On-Demand Format

0 Note: This test is used for both Pre-Registered and On-Demand formats. The image below shows the Pre-Registered
format version of the test.

e | Hotp
‘Steps of the test: Manage Display Quantity with Cancel-Replace for Pre-Registered format

i a4t o0t g 12 vl insben. Plaanis 0 5o clons B winciow diing e St Closing windowiiiopping st cequinss 13 ranun the Ses from ssep !
Purgose
Tha prussens o Bun bead s 13 virily $10t Fn chand syutem can subenl an croer iy y 1oy T138-Diplary ity

sl splayaty. wih e

T e TR e |

Category » Port
Incremental Conflaed Feed A 2399679450 nTs0
Increment Confaned Fees B 239 967 9460 5750
Contated Srapanot 230 96T T1 TSy
Imanument Fiepiry Confunes 23 6T T1 T
TP Contutes Fens
TEP Contaten Fised - Conat Scimannd
Category.
Terciates e
Cortated Contgeryion Von
TGP Senion Manigeeent SDE Schery

Hose: Prows the San Test rvatact 2 Tont. P Start Toat bution
e T

Deeription Flag | St
| | ‘Subma a GFS Lime Coder for he sirement win  quaniey greaier fan 4 Lifion weh a cipéay quancey & | nottesea
greates than 2 Mmn

2| Rcetve 25 process Expcvion Repor - New Grier @ | hotTesien
3 | Foscewe and process Exsculion Repor - Trade Diright & | NotTesied
& | Subrma an Onder CancedFepiace Riequest ncreasing the quanisy asd the CrsplayGty amount @ | nenrenen
5 | Recetve and process Execution Report « Moddy @ | nentesea
6 | Receive ad process an Execuson Repor - Fl Moo message @ | nettenen
T | Subm an Coder Cancediepiace Riequest decreasing the Display iy amount @ | netrenes
B | Recetve and process Execution Repor - Moddy @ | netTenen
5 | Receive and process Execution Repor - Trade Ounght @ | nettenes

[ REFRE 3 |

E} To run a Manage Maximum Quantity Display with Cancel/Replace test:

1. Submit a GFS Limit Order for the instrument with a quantity greater than 4 million with a display quantity greater than
2 million.

Select Yes or No to indicate whether your system received and processed the Execution Report - New Order

Select Yes or No to indicate whether your system received and processed the Execution Report - Trade Outright

Submit an Order Cancel/Replace Request increasing the quantity and the DisplayQty amount

Select Yes or No to indicate whether your system received and processed the Execution Report - Modify

A T

Select Yes or No to indicate whether your system received and processed the Execution Report - Fill Notice message.
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7. Submit an Order Cancel/Replace Request decreasing the DisplayQty amount.
8. Select Yes or No to indicate whether your system received and processed the Execution Report - Modify.

9. Select Yes or No to indicate whether your system received and processed the Execution Report - Trade Outright.
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Manual Order Indicator for ATS System

The purpose of this test case is to verify how the client system is using the Manual Order Indicator tag.

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

2. From the Contracts drop-down, select the desired contract if the contract is not already locked.
3. Select the START TEST button.

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

0 Note: If a test is not proceeding to the next step, selecting the Refresh button ) below the test steps
may resolve the issue.

Pre-Registered or On-Demand Format

0 Note: This test is used for both Pre-Registered and On-Demand formats. The image below shows the Pre-Registered
format version of the test.

intarview | Test Suite - el
Steps of the test: Manual Order Indicator for ATS System for Pre-Registered Format

Thes Best €Uk Lk B 1 Sevvienl mintis. Plorsi 60 Pl s The windew SUring I st CIosing windowSopmeng ISE Nequsirs 1 Fun T rst inom St

Purpose
“Thas pusegaceis o IS Wkl £ i i3 wirifly Pcnar S1sbomis’ o L Merual Order Indcatior 1ag
Contracts : [DWEHO.OWSUD OWSHI-OWSUD - 643 ] E=1
Categary Ld Port
Incremental Feed A 224028124 11643
incremenial Feed B 224025101 1743
Snapshal MBP 22402879 19643
Snapshot MBO 224025254 20043
instrument Replay 234028124 10643
Wi
Terrpiates Fiie: lemplates FixBinacy.xmi
Configuratson File: ConiGLuT
Description | Flag | Status
1 | Orver an ILink conneciion, submit a Limit Day Order with the proper Manuad Order Indicator tag, | & | Mot Tesied
z | Receive and Process Execssion Report - New Order ] | et Tested
L not tested @ complete pendng @ taled
| REFRESH |

P> To run a Manual Order Indicator for ATS System test:

1. Over an iLink connection, submit a Limit Day Order with the proper Manual Order Indicator tag.

2. Select Yes or No to indicate whether your system received and processed the Execution Report - New Order.
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The purpose of this test case is to verify how the client system is using the Manual Order Indicator tag.
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1. Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.

2. From the Contracts drop-down, select the desired contract if the contract is not already locked.

3. Select the START TEST button.

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

may resolve the issue.

o Note: If a test is not proceeding to the next step, selecting the Refresh button ) below the test steps

Pre-Registered or On-Demand Format

0 Note: This test is used for both Pre-Registered and On-Demand formats. The image below shows the Pre-Registered

format version of the test.

ntorview  Test Suite - Halp.

Steps of the test: Manual Order Indicator for Manuwal System for Pre-Registered Format
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| Ower an ILink connection, submit a Linnit Day Order with the proper Manual Order Indicator tag,

Hey:

[ & | Mot Tesies
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To run a Manual Order Indicator for Manual System test:

| Flag | Status

o | Peoa Tesied

1. Over an iLink connection, submit a Limit Day Order with the proper Manual Order Indicator tag.

2. Select Yes or No to indicate whether your system received and processed the Execution Report - New Order.
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Manual Order Indicator for Semi Automated System

The purpose of this test case is to verify how the client system is using the Manual Order Indicator tag.

1. Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.
2. From the Contracts drop-down, select the desired contract if the contract is not already locked.

3. Select the START TEST button.

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

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

Pre-Registered or On-Demand Format

o Note: This test is used for both Pre-Registered and On-Demand formats. The image below shows the Pre-Registered
format version of the test.

Interview  Test Suite - Help
Steps of the test: Manual Order Indicator for Sem| Automated System for Pre-Reglstered Format
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P> To run a Manual Order Indicator for Semi Automated System test:

1. Over an iLink connection, submit a Limit Day Order with the Manual Order Indicator (tag 1028-
ManualOrderindicator) set to 1.

N

Select Yes or No to indicate whether your system received and processed the Execution Report - New Order.

w

Submit a Limit Day Order with Manual Order Indicator tag set to 0.

4. Select Yes or No to indicate whether your system received and processed the Execution Report - New Order.

Minimum Quote Life (MQL) - Order Cancel

The purpose of this test is to verify the client system can submit and cancel a GFS limit order and receive and process the
Execution Report Pending Cancel.
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3. Select the START TEST button.

> To run a Minimum Quote Life (MQL) - Order Cancel test:

vk W e

Minimum Quote Life (MQL) - Order Cancel Replace

AutoCert+ EBS Order Entry

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

From the Contracts drop-down, select the desired contract if the contract is not already locked.

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

may resolve the issue.

o Note: If a test is not proceeding to the next step, selecting the Refresh button ) below the test steps

| [
Steps of the test: Minimum Guote Life (WOL) - Order Cancel Test for Pre-Registered format
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Over an iLink connection, submit a GFS Limit Order message.

Receive and Process Execution Report - New Order message.

Submit an Order Cancel Request for the instrument within the MQL period.

Receive and process Execution Report - Pending Cancel.

At the end of MQL period, receive and process Execution Report - Cancel message.

The purpose of this test is to verify the client system can submit and modify a GFS limit order and receive and process the

Execution Report Pending Replace and Order Cancel Replace Reject

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

2. From the Contracts drop-down, select the desired contract if the contract is not already locked.

3.

Select the START TEST button.

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

may resolve the issue.

o Note: If a test is not proceeding to the next step, selecting the Refresh button ) below the test steps
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Steps of the test: Minimum Guote Life (MGL) - Order Cancel Replace Test for Pre-Registered format
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> To run a Minimum Quote Life (MQL) - Order Cancel Replace test:

Over an iLink connection, submit a GFS Limit Order message.

Receive and Process Execution Report - New Order message.

Submit an Order Cancel/Replace Request for the instrument, changing the quantity within the MQL period.

Receive and process Execution Report - Pending Replace.

Submit an Order Cancel/Replace Request for the instrument, changing the price within the MQL period.

Receive and process Execution Report - Pending Replace for the second modification.

Receive and process Order Cancel Replace Reject for the first modification.

© N o v B~ w DN

At the end of MQL period, receive and process Execution Report - Modify for the second modification.
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Multiple Cancel Replace

The purpose of this test is to verify that the client system can submit an order and then modify it several times (price, quantity)
with and without a change of priority in the book.

1. Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.
2. From the Contracts drop-down, select the desired contract if the contract is not already locked.

3. Select the START TEST button.

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

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

Pre-Registered or On-Demand Format

0 Note: This test is used for both Pre-Registered and On-Demand formats. The image below shows the Pre-Registered
format version of the test.
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D’ To run a Multiple Cancel Replace test:

Over an iLink connection, submit a GFS limit order.

Select Yes or No to indicate whether your system received and processed the Execution Report - New Order.

Submit an Order Cancel/Replace Request after the MQL period for the instrument, changing the quantity.

Select Yes or No to indicate whether your system received and processed the Execution Report - Modify.

Submit an Order Cancel/Replace Request after the MQL period for the instrument, changing the price.

Select Yes or No to indicate whether your system received and processed the Execution Report - Modify.

N o v ks~ w N

Submit an Order Cancel/Replace Request after the MQL period for the instrument, changing the price and quantity.
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8. Select Yes or No to indicate whether your system received and processed the Execution Report - Modify.

9. Select Yes or No to indicate whether your system received and processed the Execution Report - Trade Outright.
ON-MTF NDF Orders

The purpose of this test is to verify the client system can submit an On-MTF NDF order with Executor and IDMShortCode in the
Party Details Definition Request.

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

2. From the Contracts drop-down, select the desired contract if the contract is not already locked.
3. Select the START TEST button.

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

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

Pre-Registered or On-Demand Format

o Note: This test is used for both Pre-Registered and On-Demand formats. The image below shows the Pre-Registered
format version of the test.
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D’ To run an ON-MTF NDF Orders test:

1. Over anilink connection, submit an On-MTF NDF order.

2. Select Yes or No to indicate whether your system received and processed the Execution Report - New Order.

o Note: The next 2 steps are only required for client systems that support Order Cancel-Replace functionality

3. Submit an Order Cancel/Replace Request.

4. Select Yes or No to indicate whether your system received and processed the Execution Report - Modify.
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Order Cancel Replace without OrderID

The purpose of this test is to verify the client system can submit and modify a GFS limit order without providing an OrderID
(tag 37) before receiving an order acknowledgment.

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

2. From the Contracts drop-down, select the desired contract if the contract is not already locked.
3. Select the START TEST button.

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

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

| e

Steps of the test: Order Cancel Replace without OrderiD for Pre-Registered format
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P> To run an Order Cancel Replace without OrderID test:

Over an iLink connection, submit a GFS Limit Order message.

Submit an Order Cancel Request without OrderID.

Receive and Process Execution Report - New Order message.

P w N oPE

Receive and process Execution Report - Cancel message.

Order Cancel without OrderID

The purpose of this test is to verify the client system can submit and cancel a GFS limit order without providing an OrderID (tag
37) before receiving an order acknowledgment.

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

2. From the Contracts drop-down, select the desired contract if the contract is not already locked.
3. Select the START TEST button.

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

o Note: If a test is not proceeding to the next step, selecting the Refresh button ) below the test steps
may resolve the issue.
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‘Steps of the test: Order Cancel without OrdenD for Pre-Registered format
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D’ To run an Order Cancel without OrderID test:

P w N PR

Pre-Registration of Administrative Information in Service

Gateway

The purpose of this test is to verify the client system can properly connect to the Order Entry Service Gateway (OESGW) for
submitting both Party Details Definition Request messages and Party Details List Request messages and submit an order

Over an iLink connection, submit a GFS Limit Order message.
Submit an Order Cancel Request without OrderlID.

Receive and Process Execution Report - New Order message.

Receive and process Execution Report - Cancel message.

with the pre-registered administrative information.

0 Note: For this test the session sequence numbers will be reset to one.

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

2. Select the START TEST button.

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

0 Note: If a test is not proceeding to the next step, selecting the Refresh button ) below the test steps
may resolve the issue.
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D’ To run a Pre-Registration of Administrative Information in Service Gateway test:

1. Sequence numbers have been reset to simulate the beginning of the week. Over a Service Gateway connection IP,
send a Negotiate message to initiate a connection.

Receive and process Negotiation Response.

Submit an Establish message to bind the connection with the Service Gateway.

Receive and process Establishment Acknowledgment.

Submit a Party Details Definition Request (35=CX) message to Service Gateway.

o v &~ W N

Enter the tag 1505-PartyDetailsListRequestID value to indicate that your system received and processed the Party
Details Definition Request Acknowledgment.

.

Submit a Party Details List Request (35=CF) message to Service Gateway.

8. Enter the following tag values to indicate that your system received and processed the Party Details List Report:
e tag 1512-TotNoParties

e tag 893-LastFragment

Price Discretion

The purpose of this test is to verify the client system can submit an order with Price Discretion and receive and process the
Acknowledgement and Fill messages

1. Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.
2. From the Contracts drop-down, select the desired contract if the contract is not already locked.

3. Select the START TEST button.

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

o Note: If a test is not proceeding to the next step, selecting the Refresh button ) below the test steps
may resolve the issue.
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e
Steps of the test: Price Discretion Test for Pre-Registered format
—— -— - e i o s bt
po—
=
il

Selected Contract:  SEUS4s_ELReLss- 1o [IIIETY

Categary " Port
Incremerial Conflated Fesd A TIET.04.50

urso
Incemerta Corfuted Fred 230.187.04.80 780
Confatnd Gnagtol DT T 14T
Imrument Hrplay Corfated TI0187.04,71 148
TCP Gontted Feed
TCP Contatin Fand « Croct Seraned
Catngory ik
Terrpiates Fie: termgiates_Fudinane
Contggaunen Fie oo
TER Sausion Mansgnmen: SSE Schomar termolates_cSerainort o
4N Y3y are Gumendly Funning ti et
Owacripton Flag St
1| e i ey peer man 100 Mion @ | MtTeated
2 | Receive ard process Exscusion Report - New Onder PR
3 | Recewe and process & | MetTesied
4| Fesseive and process Execuion Repor - Triede Curight s Maker @ | etewm

Ky vk ecied @ congivie: & pending isked

==

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

b To run a Price Discretion test:

Over an iLink connection, submit a GFS order with Price Discretion with a quantity greater than 100 Million

Receive and process Execution Report - New Order.

Receive and process Execution Report - Trade Outright at Discretion Price.

el A

Receive and process Execution Report - Trade Outright as Maker.
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Processing Rejects

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

Pre-Registered or On-Demand Format

o Pre-Registered or On-Demand Format (FAK Only)

AutoCert+ EBS Order Entry

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

2. From the Contracts drop-down, select the desired contract if the contract is not already locked.

3.

Select the START TEST button.

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

may resolve the issue.

a Note: If a test is not proceeding to the next step, selecting the Refresh button ) below the test steps

Pre-Registered or On-Demand Format

0 Note: This test is used for both Pre-Registered and On-Demand formats. The image below shows the Pre-Registered
format version of the test.

Interview

Tast Suite _ Help

Steps of the test: Processing Rejects Test for Pre-Reg istered Format

THis RSt COUS o U 10 SRl Minuies. PaaEe 00 NOt Do T window 0unng T a8t CI0B g WndOw SIDDENG M1 MeIUES 1D TerUn T fest M sien1

Purpose
The purpose of this test s 52 vany that your andi process
Selecied Contract: 3CLMI13CLOM 3ciMacian 043 [T
w
Incremental Feed & 24028124
incremental Feed B 2402510
‘Snapshot NEP 2402279
Snapshol MBO 124025254
Instrument Repiay 24028124
Category Link
Tempiates Fie lemelates Folinanuaml

Nobe: Pross e Star Tesk butios 1o ta of restan 3 Test. Flaase S5 not press the Stirt Test butten
again i you are curnenily naning thes test.

[ Desenption

1643
1743
19543

18843

Cver an ilink Connection. subnst 3 Linvit Diry Crder for the instruenent

Suberit & Lirit Dty Qeder for the instnaenent

1
2 | Receive and Process Execuion Report - Reject comectly
3
N

Riezeive and Process Business Repct comectly

Submit a Limit Day Cvder for the instrument. Receive and process an Execuion Report or Not Applied
message

8 | Submit a Limit Day Ouder for the instument

PRiescaiie and Procass Bcetition Repod - New Ceded

§ | Subedt 3 Cancel message for the order placed in step &

9 | Receive and Process Order Cancel Reject cormecty

10 | Suberit & Lieit Dary Ovder Tor the instnaenent

11 | Reseive and Process Execuion Report - New Order

Hat Tested

12 | Subemit 8 CancelRepisce messags for the order placed in sbep 0

Hat Tested

13 | Recewe and Process Order Cancel Replace Reject comectly

Koy @ ot testes

@ comgiee

sjeeleleelele| ¢ ele|e|elf
%

ot Tesied

perdng @ Taled

r:":’To

run a Processing Rejects test:

Over an iLink connection, submit a Limit Day Order for the instrument.

Select Yes or No to indicate whether your system received and processed the Execution Report - Reject correctly.

Submit a Limit Day Order for the instrument.
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W ® N o v &

10.
11.
12.
13.

Select Yes or No to indicate whether your system received and processed the Business Reject correctly.
Submit a Limit Day Order for the instrument. Receive and process the Execution Report or Not Applied message.

Submit a Limit Day Order for the instrument.

Select Yes or No to indicate whether your system received and processed the Execution Report - New Order.

Submit an Order Cancel Request message for the order placed in step 5.

Select Yes or No to indicate whether your system received and processed the Order Cancel Reject correctly.

o Note: The remaining steps are only required for client systems that support Order Cancel-Replace functionality.

Submit a Limit Day Order for the instrument.
Select Yes or No to indicate whether your system received and processed the Execution Report - New Order.

Submit a Order Cancel/Replace Request message for the order placed in step 9.

Select Yes or No to indicate whether your system received and processed the Order Cancel Replace Reject correctly.

Pre-Registered or On-Demand Format (FAK Only)

o Note: This test is used for both Pre-Registered and On-Demand formats. The image below shows the Pre-Registered
format version of the test.

Interview

Test Suite - Help

Steps of the test: Processing Rejects FAK Test for Pre-Registered Format

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 step.
Purpose
The purpose of this t=st is to verify that your apofcstion can receive 3nd process reject messages

Selected Contract:  3CLW1,3CLQ13CLMI-3C0LQT 643 [0

Category P Paort
Incremental Fead A 224028124 11643
ncremantal Feed B 224.0.25.101 11743
Snapshot MBP 22402870 19542
Snapshot MEQ 224.0.25.254 20543
Instrument Replay 224.0.28.124 16643
Category Link
Templates File: templates FixBinarysml
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.
Description Flag Status
Crver an ilink Connection, submit a Limit FAK Crder for the instrument o | MNotTested
2 Receive and Process Execution Report - Reject cormectly o Mot Tested
3 Submit a Limit FAK Order for the instrument o Mot Tested
4 Receive and Process Business Reject comactly o Mot Tested
" Submit a Limit FAK Order for the instrument. Receive and procass an Execution Report or Mot Applied
5 messags. o | NotTested

Key: o rot tested @comglete | pendng @failed

D’ To run a Processing Rejects FAK test:

AR I S

Over an iLink connection, submit a Limit FAK Order for the instrument.

Select Yes or No to indicate whether your system received and processed the Execution Report - Reject correctly.

Submit a Limit FAK Order for the instrument.
Select Yes or No to indicate whether your system received and processed the Business Reject correctly.

Submit a Limit FAK Order for the instrument. Receive and process the Execution Report or Not Applied message.
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Self Match Prevention with Administrative
SelfMatchPreventionID

The purpose of this test is to verify the client system can correctly support self match prevention functionality.
e Pre-Registered Format

e On-Demand Format

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

2. From the Contracts drop-down, select the desired contract if the contract is not already locked.
3. Select the START TEST button.

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

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

Pre-Registered Format

—
Steps of the test: Self match pl ion with P gi ini: i ionlD
This test could take up to several minutes. Please do not close the window during the test Closing window/stopping test requires o rerun the test from step1
Purpose
The purpose of this test is to verify the client system can correctly support self match prevention functionality.
Contracts: Select Contract - Channel v | Select |

Description Flag | Status

Submit a Party Detals Definition Request (36=CX) message with SelfMatchPreventioniD to the Service
T | Gateway o NotTested

Receive and process Party Details Definition Request Acknowledgment Not Tested

‘Submit a Buy Order with PartyDetailsListReqID registered in Step 1 Not Tested

Receive and Process Execution Report - New Order

Not Tested

Receive and Process Execution Report - New Order

2

3

4

5 | Submita Sell Order with the same PartyDetallsListReqID and price as the order in Step 3
6 Not Tested
7

Both orders are not match as trade is prevented Not Tested

v
v
& | NotTested
v
v
v

Key: & nottested @ complete . pending @ faled
REFRESH

To run a Self Match Prevention with Pre-Registered Administrative SelfMatchPreventionID test:

1. Submit a Party Details Definition Request (35=CX) message with SelfMatchPreventionID to the Service Gateway.

2. Select Yes or No to indicate whether your system received and processed the Party Details Definition Request
Acknowledgment..

3. Submit aniLink Buy Order with the PartyDetailsListReqID registered in Step 1.

4. Select Yes or No to indicate whether your system received and processed the Execution Report - New Order.

5. Submit an iLink Sell Order with the same PartyDetailsListReqlID and price as the order in step 3.

6. Select Yes or No to indicate whether your system received and processed the Execution Report - New Order.

7. Select Yes or No to indicate whether the orders are matched.
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On-Demand Format
Interview Test Suite - Help.

Steps of the test: Self match pr with On-d d T D

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 the client system can correctly support seif match prevention functionality.

Contracts: Ex=

Description Flag Status
1 Submit a Party Details Definition Request (35=CX) message with SelfMatchPreventionID to MSGW ) Not Tested
2 Submit a Buy Order 9 Not Tested
3 Receive and process Party Details Definition Request Acknowledgment 9 Not Tested
4 Receive and Process Execution Report - New Order 9 Not Tested
5 Submit a Party Details Definition Request (35=CX) message with SelfMatchPreventionID in Step 1 to MSGW 9 Not Tested
6 Submit a Sell Order with the same price as the order in Step 2 9 Not Tested
7 Receive and process Party Details Definition Request Acknowledgment 9 Not Tested
8 Receive and Process Execution Report - New Order 9 Not Tested
9 Both orders are not match as trade is prevented 9 Not Tested

Key: & not tested @ complete . pending @ failed

| REFRESH |

0 Note: If a test is not proceeding to the next step, selecting the Refresh button ) below the test steps may
resolve the issue.

[::' To run a Self Match Prevention with On-Demand Administrative SelfMatchPreventionID test:

=

Submit a Party Details Definition Request (35=CX) message with SelfMatchPreventionID to the MSGW.
2. SubmitaniLink Buy Order.

Select Yes or No to indicate whether your system received and processed the Party Details Definition Request
Acknowledgment.

w

Select Yes or No to indicate whether your system received and processed the Execution Report - New Order.

Submit a Party Details Definition Request (35=CX) message with SelfMatchPreventionID from step 1 to the MSGW.

Submit an iLink Sell Order with the same price as the order in step 2.

N o v &

Select Yes or No to indicate whether your system received and proTcessed the Party Details Definition Request
Acknowledgment.

%

Select Yes or No to indicate whether your system received and processed the Execution Report - New Order.

9. Select Yes or No to indicate whether the orders are matched.
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Support MOSR Functionality for a Particular Market Segment

The purpose of this test is to verify that client system customer application can submit an Order Mass Status Request (35=AF)

and receive an Order Status Request Acknowledgment (35=8, 150=I) when obtaining status for all working order for a specific
market segment.

1. Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.
2. From the Contracts drop-down, select the desired contract if the contract is not already locked.

3. Select the START TEST button.

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

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

Pre-Registered or On-Demand Format

0 Note: This test is used for both Pre-Registered and On-Demand formats. The image below shows the Pre-Registered
format version of the test.

ey | Hep
Steps of the test: Suppert MOSR functicnality for a particular market segment for Pre-Registered
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Increraental Confaes Fees B 230 T M ED 15750

Confiates Snaganet M MT T TS
Iarusent iy Contuses 2 87T narse
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Bijaie f yiss ae Corsenity dimmpiee This L E—
Dencription Flag Statun
Crwer 8% LNk CONMECON. SUDTH & GF S Limit Coder A0 the: Seleched nstnament & | rTested
| Roscene and Process Executon Regon - New Oroer & | natens
3 | Using e same nstrument, sebant & second GFS Lime Oroer @ | rtTesws
4 | Recerve @ad Process an Execuson Repor - Hew Orer @ | naene
Subeni Cier message wih tag & Types i for alcrders for a
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e —r—— @ | tetTesied
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| REFRESH |

D’ To run a Support MOSR Functionality for a Particular Market Segment test:

Over an iLink connection, submit a Limit Day order for the selected instrument.

Select Yes or No to indicate whether your system received and processed the Execution Report - New Order.

1
2
3. Using the same instrument, submit a second Limit Day order.
4. Select Yes or No to indicate whether your system received and processed the Execution Report - New Order message.
5

Submit Order Status Request (35=AF) message with tag 585-MassStatusReqType=100 for all orders for a specific
Market Segment.
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6. Enter the following tag values to indicate that your system received and processed the Execution Report - Status
(35=8 & 150=I) using the FIRST Order Mass Action Report received:

e tag 39-OrdStatus

e tag 912-lLastRptRequested
o tag 584-MassStatusReqlD

7. Enter the following tag values to indicate that your system received and processed the Execution Report - Status (35=8
& 150=I) using the LAST Order Mass Action Report received:

e tag 39-OrdStatus
o tag 912-LastRptRequested
o tag 584-MassStatusReqlD
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Failover Tests

This section contains information on the Failover tests.
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Failover from Primary to Backup Components (Binding without
Initialization)

The purpose of this test is to verify that the client system can recover and continue to function properly during the primary
gateway failover by re-establishing the connection to new a primary gateway without re-initialization.

o NOTE: Due to the assisted failover setup needed for repeatable conditions during certification, failover of gateway
components takes a few seconds. It is necessary, only for the purposes of these certification tests, to wait a few seconds
before attempting a connection to the newly promoted primary gateway.

1. Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.
2. From the Contracts drop-down, select the desired contract if the contract is not already locked.

3. Select the START TEST button.

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

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

Pre-Registered or On-Demand Format

o Note: This test is used for both Pre-Registered and On-Demand formats. The image below shows the Pre-Registered
format version of the test.
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Steps of the test: Failover from primary to backup (Binding wi lizaticn) for
Pre-Registered format
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D’ To run a Failover from Primary to Backup Components (Binding without Initialization) test:
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Over a primary iLink connection, submit an Establish message to bind the connection.

Receive and process the Establishment Acknowledgment message.

Submit a Sequence message.
Receive and process a Sequence message.
Submit a Limit Order on a primary MSGW connection.

Select Yes or No to indicate whether your system received and processed the Execution Report - New Order mes-
sage on a primary connection.

Submit a Limit Order on a primary ilink connection.
After a few seconds, re-connect to the newly promoted primary, submit an Establish message.

Receive and process Establishment Acknowledgment.

Submit a Retransmit Request message on newly promoted primary and receive and process any resent messages.

Select Yes or No to indicate whether your system received and processed the Execution Report(s) from the Retransmit
Request.

After the market open, submit a Limit Day Order.

Select Yes or No to indicate whether your system received and processed the Execution Report - New Order?

Submit a Sequence message.
Receive and process a Sequence message.
Terminate the iLink session.

Receive and process a Terminate message or Confirm the session has been disconnected. The selected session will
revert to the previous primary gateway after few seconds
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Failover from Primary to Backup Components (Initialization and
Binding)

The purpose of this test is to verify that the client system can recover and continue to function properly during the primary
gateway failover by re-initializing and re-establishing the connection to the new primary gateway.

0 NOTE: Due to the assisted failover setup needed for repeatable conditions during certification, failover of the gateway
from primary to backup components (Initialization and Binding) components takes a few seconds. It is necessary, only for the

purposes of these certification tests, to wait a few seconds before attempting a connection to the newly promoted primary
gateway.

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

2. From the Contracts drop-down, select the desired contract if the contract is not already locked.
3. Select the START TEST button.

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

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

Pre-Registered or On-Demand Format

0 Note: This test is used for both Pre-Registered and On-Demand formats. The image below shows the Pre-Registered
format version of the test.
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e | Hels
Steps of the test: Failover fram primary to backup components (Initialization and Binding) for Pre-
Registered format
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D’ To run a Failover from Primary to Backup Components (Initialization and Binding) test:
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10.

11.
12.
13.
14.
15.

16.
17.

Over a primary iLink connection, submit a Negotiate message using new UUID to initialize the connection.

Receive and process a Negotiation Response message.

Submit an Establish message to bind connection.

Receive and process the Establishment Acknowledgment.

Submit a Sequence message.
Receive and process a Sequence message.
Submit a Limit Order on a primary iLink connection.

Select Yes or No to indicate whether your system received and processed the Execution Report - New Order mes-
sage on a primary iLink connection.

Submit a Limit Day Order on a primary iLink connection.

After a few seconds, re-connect to the newly promoted primary: Submit a Negotiate message using a new UUID to re-
initialize the connection.

Receive and process a Negotiation Response message.
Submit an Establish message to bind the connection.
Receive and process the Establishment Acknowledgment.

Submit a Retransmit Request message on newly promoted primary and receive and process any resent messages.

Select Yes or No to indicate whether your system received and processed the Execution Report(s) from the Retransmit
Request.

After the market open, submit a Limit Order.

Select Yes or No to indicate whether your system received and processed the execution report?
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https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/457640053/Negotiate
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/457096470/Negotiation+Response
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/457672951/Establish
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/457227484/Establishment+Acknowledgment
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/457096515/Sequence
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/715325687/iLink+New+Order+-+Single
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/716275899/iLink+Execution+Report+-+New+Order
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/457673099/Retransmit+Request

AutoCert+ EBS Order Entry

18. Submit a Sequence message.
19. Receive and process a Sequence message.
20. Terminate the iLink connection.

21. Receive and process a Terminate message or confirm the session has been disconnected. The selected session will
revert to the previous primary gateway after few seconds.
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