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Disclaimer

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

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

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matters pertaining to rules and specifications herein are made subject to and are superseded by official CME, CBOT and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

Copyright © 2023 CME Group Inc. All rights reserved.
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AutoCert+ CME STP FIX for EBS

Getting Started

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

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

This Help system accompanies the AutoCert+ CME STP FIX for EBS test suite.

P To run and navigate AutoCert+:

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

Log into the automated certification tool.

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

o Tester: Automatically assigned based on the user's CME Group Login ID.

e Company Name: Select the company to test

o Market: EBS

e Purpose: CME STP

Application System: Select the client system to test. Use the refresh ([ﬂ) button to update the list to include
recently created Application Systems.

o Test Suite: CME STP FIX
e Sendercomp: Select from the drop-down menu, then click ASSIGN.

To test with a valid instrument, assign a Sendercomp ID.

Current Testi ng cunﬂguraﬂan
Tester: Tom Tester
Type: Automated Trading System
Company Mame: TEST w ype g =¥s
“ate :  Prop System
Market: EES v Category op Y
1603: TEST-system
Purpose; CME STP i Soat
1604:
Application System; TEST-syslam
pplic ysie _ v | [« . —
Test Suite: CME STP FIX w

HOTE: This test suite utilizes the NEWRELEASE environment.

Sendercomp: Select Sendercomp Ll ASSIGN | Pre-Certification Interview: @ Complete

Test Suite Status: In Progress

5. Complete the Interview for this test suite.
6. Complete applicable test cases.

7. Complete the certification process from the Post Certification tab.
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https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/457412541/Process+Summary+-+EBS+New+Release+Testing+Setup
https://www.cmegroup.com/tools-information/webhelp/autocert-access/Content/Access.html#Logging
http://www.cmegroup.com/tools-information/webhelp/autocert-access/Content/NavigatingCertificationTool.html
http://www.cmegroup.com/tools-information/webhelp/autocert-access/Content/FillingOutInterview.html
http://www.cmegroup.com/tools-information/webhelp/autocert-access/Content/CompletingCertificationProcess.html

AutoCert+ CME STP FIX for EBS

What's New

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

T S " S

4 September 2025 Certification Added CME STP FIX Recovery for EBS tests to the main test suite.
Tests
21 November 2023 All Initial release
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AutoCert+ CME STP FIX for EBS

Interview

The interview consists of a series of questions about your application.
You must complete the pre-certification interview before running the tests.

1. Select a API ID from the drop-down menu and click ASSIGN.

APIID:  [Select APIID v| 1

2. Select the Interview tab, answer the questions, then click Complete.

Based on initial interview selections additional questions may appear. Responses are used to determine applicable

test cases and related test data.
View responsive interview questions screen
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AutoCert+ CME STP FIX for EBS

- Test Suite Test Case Post Certification Help

o
g
£
|

O Prime Customer
() Prime Broker
Prime of Prime Broker

CME Globex

EBS Direct

|

Yes

®0
g

®
g

O
g

e @0
K

O No
| Will your application support Snapshot (263=0) Trade Capture ReportRequestz
O Yes
@® MNo
| Willyour application support Snapshot + Updates (263-1) Trade Capture ReportRequestz |
[C] Yes
O No

Bolh Standard and Filtered Snapshot + Update Requests
Only Filtered Snapshot + Update Requests
Only Standard Snapshot + Update Requests

o®0

Last Update Time (779)

Post Trade Type (39103)
Trade Input Source (572)
Manual Order Indicator (1028)
Mon Disclosed Indicator (20400)
Venue Type (1430)

Trade Party Type (20401)
Symbol (55)

Product (460)

Security Type (167)

Security Exchange (207)
Order Entry Qperator ID (452)

00o00oo0o00oooeo

Trade Capture Report Request - Subscription request with LastUpdateTm (Tag 779)
Trade Caplure Report Request - Snapshot with StariTime (Tag 9593)

ag

B
|
2
§

O

Not Acknowledge

®
|
2
§

Not Acknowledge

O

Complete
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AutoCert+ CME STP FIX for EBS

Certification Tests

Use the Test Suite tab to run the AutoCert+ CME STP FIX for EBS test cases required to certify your application. You are
required to select and run each test case in the test suite. Test cases are available based on your Interview responses.
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AutoCert+ CME STP FIX for EBS

Session Management Tests

The purpose of this test is to verify that the client system can successfully maintain an STP FIX Session.

Available Tests

e Process a Test Request and Resend Request

Detect a Gap

e Processing Additional Tags

0 Note: The test procedures below are for Globex and / or EBS Direct Session Management for Bank / Dealer. Additional
options include: Prime Customer, Prime Broker, Prime of Prime Broker, which are dependent on responses provided in the
Interview.

P> Toset up the selected test:

1. After selecting a test case from the suite, select a SenderComp from the drop-down menu and ASSIGN (if not already

selected).
Sendercomp: | Select Sendercomp v| EEIEN  pre-Cortification interview: @ Complete
Test Suite $tatus: In Progress

Select an Instrument from the drop-down menu and click Select if not already selected.

Instrument(s): Select Instrument{s) - Channel Ex

Select START TEST to begin, then proceed to the instructions below.

Selected Instrument(s): B0 8 | Unlock |

Wobe: Press the Siart Test button fo star or rostart & Test. Please do not press the Siart Test button m
EAIn o you Bre CuTTently minding this sl

Tees! Mot Runming

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

Process a Test Request and Resend Request

The purpose of this test is to verify that the client system can successfully process a Test Request message and properly
respond to a resend request.

B> To run a Process a Test Request and Respond to Resend Request test:

1.

© O N o v B W N

Submit a proper Logon Request [35=A (tag 141-ResetSegNumFlag=Y)].

Receive a successful Logon Acknowledgement (35=A).

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

Receive a corresponding Trade Capture Report Acknowledgment [35=AQ (tag 749-TradeRequestResult=0)].
Send a Heartbeat Message (35=0).

Receive a Test Request Message (35=1).

Send a Heartbeat Message in response (35=0).

Receive a Resend Request (35=2).

Submit a Sequence Reset-Gap Fill message [35=4 (tag 123-GapFillFlag=Y)].

User Manual - 10 -


https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/598605887/CME+STP+FIX+-+Logon
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/599130280/CME+STP+FIX+-+TradeCaptureReportRequest+-+EBS+FX
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/599359636/CME+STP+FIX+-+TradeCaptureReportRequestAck+-+EBS+FX
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/598573165/CME+STP+FIX+-+Heartbeat
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/599621728/CME+STP+FIX+-+TestReset
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/598573165/CME+STP+FIX+-+Heartbeat
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/598868063/CME+STP+FIX+-+ResendRequest
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/598573143/CME+STP+FIX+-+SequenceReset

AutoCert+ CME STP FIX for EBS

10. Receive a Heartbeat Message (35=0).

11. Send Proper Heartbeat Message (35=0).

12. Receive a Heartbeat Message (35=0).
View Process a Test Request and Resend Requestscreen

Interview Test Suite - Post Certification Help
Steps of the test: Session Management Test - Process a Test Request and Respond to Resend Request
This test could take up to several minutes. Please do nol close the window during the test Closing window/stopping test requires to rerun the test from step1.
Purpose
The purpose of this test is 1o venty that the client system can successfully process a Test Request message and property respond 1o a resend request.
Selected Instrument(s): IR [Ty
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.
TestIn Progress
| Description | Flag Status
1 Submit a proper Logon (35=A) o | NotTested
2 Receive a successful Logon Acknowledgement (35=A) o Mot Tested
3 Submit a Trade Capture Report Request o | NotTested
4 Receive a comesponding Trade Capture Report Acknowledgement (35=A0) o Mot Tested
5 Send a Hearbeat Message (35=0) o | NotTested
& Receive a Test Request Message (35=1) o | NotTested
7 Send a Hearbeat Message in response (35=0) o | NotTested
8 Receive a Resend Request (35=2) o Mot Tested
g Submit a Sequence Reset-Gap Fill message (35=4) o | NotTested
10 Raceive a Hearbeat Message (35=0) o Mot Tested
1 Send Proper Hearbeal Message (35=0) o | NotTested
12 Receive a Hearbeat Message (35=0) o Mot Tested
Key: @ not tested @ complete o pending @ faled
EESET

Detect a Gap

The purpose of this test is to verify that the client system can successfully logon to an STP FIX Session and properly manage
through a gap scenario.

P> To run a Detect a Gap test:
1. Submit a proper Logon Request [35=A (tag 141-ResetSegNumFlag=Y)].

2. Receive a successful Logon Acknowledgement (35=A).
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https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/598573165/CME+STP+FIX+-+Heartbeat
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/598573165/CME+STP+FIX+-+Heartbeat
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/598573165/CME+STP+FIX+-+Heartbeat
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/598605887/CME+STP+FIX+-+Logon
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AutoCert+ CME STP FIX for EBS

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

Receive a responding heartbeat message and detect a gap.

Submit a proper Resend Request [35=2 (tag 7-BeginSeqNo)].

Receive a missed business message.

Send a Heartbeat Message in response (35=0).

Receive a Heartbeat Message (35=0).

Send a proper Heartbeat Message in response (35=0).

View Detect a Gap screen

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

Interview Test Suite - Post Certificatios Help

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

Purpose
The purpose of this test is to venty that the chant system can sucoessfully logon to an STP FIX Sezsion and propery manage through a gap scenano.

Selected Instrument(s): B o w0 IR

Thes test could take wp to several mnutes. Please do not close the window during the lesl. Closing window/siopping lest requires 10 rerun the test from step

Test Not Running

| Description | Flag | status
1 Submit a proper Logon (35=A) o | NotTested
2 Receive a succassiul Logon Acknowledgement (35=A) & | Not Tested
3 Submit a Trade Caplure Repont Request (35=AD0) o Mot Testad
4 Receive a responding hearbeat message and detect a gap o | Not Tested
5 Submit a proper Resend Request (35=2) o | NotTested
f Receive a missed business message o | Not Tested
T Send a Hearbeat Message in response (35=0) & | Not Tested
& Receive a Hearbeat Message (35=0) & | Not Tested
9 | Send Proper Hearbeat Message in response (35=0) & Mot Tested

| Key: @ not tested @@ complele pending i faded
| REFRESH |

Processing Additional Tags

The purpose of this test is to verify that the client system can successfully logon to an STP FIX Session and properly manage
through a gap scenario.

P> To run a Process Additional Tag test:
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https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/599130280/CME+STP+FIX+-+TradeCaptureReportRequest+-+EBS+FX
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/598573165/CME+STP+FIX+-+Heartbeat
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/598868063/CME+STP+FIX+-+ResendRequest
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/598573165/CME+STP+FIX+-+Heartbeat
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/598573165/CME+STP+FIX+-+Heartbeat
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/598573165/CME+STP+FIX+-+Heartbeat

AutoCert+ CME STP FIX for EBS

Submit a proper Logon (35=A).

Receive a successful Logon Acknowledgement (35=A).

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

1.
2
3. Submit a Trade Capture Report Request [35=AD (tag 263-SubscriptionRequestType=1)].
4
5

. Receive Trade Capture Report (35=AE).
View Processing Additional Tags

Interview Test Suite _ Post Certification Help

Steps of the test: Session Management Test - Processing Additional Tags
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 venty that the chent sysiem can successfully logon to an STP FLX Session and propefly manage through a gap scenario.

Selected Instrument(s): & & = 00  Unlock |

Hote: Press the Start Test button 1o start or restart a Test. Please do not press the Start Test button START TEST
again if you are currently running this test.
Test Not Running

| Description | Flag Status
1 Submit a proper Logon (35=A) & | Not Tested
2 Receve a successful Logon Acknowledgement (35=A) o | Mot Tested
3 Submit a Trade Capture Report Request (35=AD and 263=1) & Mot Tested
4 Receive a corresponding Trade Capture Report Acknowledgement (35=AQ) o | Mot Tested
5 Receive Trade Capture Report (35=AE) & Mot Tested

Key: @ not tested @@ complete | pending @ faded

| REFRESH |
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https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/598605887/CME+STP+FIX+-+Logon
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/599130308/CME+STP+-+EBS+FX+-+TradeCaptureReportRequest+-+TrdCapDtGrp+-+EBS+FX
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/599359636/CME+STP+FIX+-+TradeCaptureReportRequestAck+-+EBS+FX
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/598638776/CME+STP+FIX+-+TradeCaptureReport+-+EBS+FX

AutoCert+ CME STP FIX for EBS

Standard Snapshot Request

Available tests:

o Standard Snapshot + Update

e Standard Snapshot

0 Note: The test procedures below are for Globex and / or EBS Direct Session Management for Bank / Dealer. Additional

options include: Prime Customer, Prime Broker, Prime of Prime Broker, which are dependent on responses provided in the
Interview.

EBS Direct
P> Toset up the selected test:

1. After selecting a test case from the suite, select a SenderComp from the drop-down menu and ASSIGN (if not already

selected).
Sendercomp: | Swect Sendercomp v| EEEEN precontification interview; @ Complete
Test Suite Status: In Progress

2. Select an Instrument from the drop-down menu and click Select if not already selected.

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

3. Select START TEST to begin, then proceed to the instructions below.

Selected Instrument(s): B0 @ | Unlock |
Hobe: Press the Start Test button fo start or restar a Test. Please do not press the Start Test button m
aPain i you are currently runaing this ast,
Test Mot Runsing

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

Standard Snapshot + Update

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

0 Note: EBS Direct tests require manual assistance prior to beginning the test; contact CSET to schedule.

B> To run a Standard Snapshot Request test:

1. Submit a proper Logon Request [35=A (tag 141-ResetSeqNumFlag=Y)].

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

3. Submit a Snapshot Request + Update [35=AD (tag 263-SubscriptionRequestType=1)].
4. Receive a Subscription Response (35=AQ)

5. Receive Trade Capture Report(s) (35=AE) and enter the following values:
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https://www.cmegroup.com/confluence/display/EPICSANDBOX/Contact+Information#ContactInformation-csetCertificationSupportforElectronicTrading(CSET)
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/598605887/CME+STP+FIX+-+Logon
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/599359691/CME+STP+FIX+-+TradeCaptureReportRequest+-+Instrument+-+EBS+FX
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/599359636/CME+STP+FIX+-+TradeCaptureReportRequestAck+-+EBS+FX
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/598638776/CME+STP+FIX+-+TradeCaptureReport+-+EBS+FX

AutoCert+ CME STP FIX for EBS
e tag 48-SecuritylD
e tag 32-LastQty

* tag 31-LastPx
6. Submit a proper Logout Request (35=5).

7. Receive a successful Logout Acknowledgement (35=5).
View Standard Snapshot + Update Request test screen

Interview Test Suite - Post Certificat Help

Steps of the test: Bank / Dealer: Standard Snapshot + Update Request for Globex Trades

This test could take up 1o several minutes. Flease do nol close the window during the test. Closing windowistopping test requires to rerun the test from step1

Purpose
The purpose of this test is lo verity that the client system can successfully submit and maintain a Snapshol = Update Reguest while properly processing
Trade Caplure Reporis
Selected Instrument(s): © = m
Mote: Press the Start Test button to start or restan 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 proper Logon Request (35=A) o | NotTested
2 Raceive a successful Logon Acknowledgemaent (35=4) & | Not Testad
3 Submit a Snapshot + Update Request (35=AD and 263=1) o | NotTested
4 Receive a Subscription Response (35=A0Q) o | NotTested
5 Receaive Trade Capture Report(s) (35=AE) o | NotTested
6 Submit a proper Logout Request [35=5) & | NotTested
7 Receive a successiul Logout Acknowledgement (35=5) & Mot Tested

Key: & nol tested @ complete pending i faded

| REFRESH

Standard Snapshot

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

P> To run a Standard Snapshot Request test:
1. Submit a proper Logon Request [35=A (tag 141-ResetSegNumFlag=Y)].

Receive a successful Logon Acknowledgement (35=A).

. Submit a Snapshot Request [35=AD (tag 263-SubscriptionRequestType=0)]..

2
3
4. Receive a Snapshot Response (35=AQ).
5

Receive Trade Capture Report(s) (35=AE) and enter the following values:
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https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/599130327/CME+STP+FIX+-+TradeCaptureReport+-+Instrument+-+EBS+FX
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/598638776/CME+STP+FIX+-+TradeCaptureReport+-+EBS+FX
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/598638776/CME+STP+FIX+-+TradeCaptureReport+-+EBS+FX
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/598933609/CME+STP+FIX+-+Logout
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/598605887/CME+STP+FIX+-+Logon
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/599130308/CME+STP+-+EBS+FX+-+TradeCaptureReportRequest+-+TrdCapDtGrp+-+EBS+FX
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/599359636/CME+STP+FIX+-+TradeCaptureReportRequestAck+-+EBS+FX
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/598638776/CME+STP+FIX+-+TradeCaptureReport+-+EBS+FX

AutoCert+ CME STP FIX for EBS
e tag 48-SecuritylD

e tag 32-LastQty

* tag 31-LastPx
6. Receive a Snapshot Response (35=AQ).

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

8. Receive a successful Logout Acknowledgement (35=5).
View Standard Snapshot Request test screen

Interview Test Suite - 3 [ Help

Steps of the test: Bank / Dealer: Standard Snapshot Request for Globex Trades
This test could take up to several minutes. Please do not close the window during the test. Closing window/stopping test requires 1o rerun the test from step1

Purpose

The purpose of this tast is to verify that the chent system can successiully submit and maintain a Snapshot Request while proparly processing Trade
Capture Reports

Selected Instrument(s): 0 o [ Unlock

Mote: Press the Stam Test button 10 s1art oF restarnt a Test. Please do not press the Stan Test button START TEST
again if you are currently running this test.

Test Not Running

Description | Flag | Status
1 Submit a proper Logon Request (35=A) . o | NotTested -
z Receive a successful Logon Acknowledgemant (35=4) o) | NotTested
3 Submit a Snapshol Request (35=AD and 263=0) o Mot Tested -
4 Raceiva a Snapshot Responsae (35=A0) o | Mot Tested
5 Receive Trade Capture Report(s) (35=AE) o Mot Tested
& Receive a Snapshot Response (35=A0) & | Nat Tested

Key: & not tested i complete pending i faded

Last Update Time Filtered Snapshot

The purpose of this test is to verify that the client system can successfully submit and maintain a Trade Capture / Amendment /
Cancel Request while properly processing Trade Capture Reports for Post-Trade Events.

Available Tests:

o Last Update Time Filtered Snapshot + Update Request

e Last Update Time Filtered Snapshot

0 Note: The test procedures below are for Globex and / or EBS Direct Session Management for Bank / Dealer. Additional
options include: Prime Customer, Prime Broker, Prime of Prime Broker, which are dependent on responses provided in the

Interview.

P> Toset up the selected test:
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1.

After selecting a test case from the suite, select a SenderComp from the drop-down menu and ASSIGN (if not already
selected).

Test Suite Status:
Sendercomp; Select Sendarcomp il m Pre-Certification Inlerview: G Com plete
Test Suite Status: In Progress

Select an Instrument from the drop-down menu and click Select if not already selected.

Instrument(s): Select Instrument({s) - Channel m

Select START TEST to begin, then proceed to the instructions below.

Selacted Instrument(sl: 0 0 | Uniosck |

Wobe: Press the Start Test bution fo start or restart a Test. Pleass do not press the Siart Test button m
again il you ane currently running this test.

Test Mol Runming

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

Last Update Time Filtered Snapshot + Update Request

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

0 Note: EBS Direct tests require manual assistance prior to beginning the test; contact CSET to schedule.

P> To run a Last Update Time Filtered Snapshot Request test:

1.

2
3
4.
5

6.
7.

Submit a properer Logon Request [35=A (tag 141-ResetSeqNumFlag=Y)].

Receive a successful Logon Acknowledgement (35=A).

Submit a Filtered Snapshot + Update Request [35=AD (tag 263-SubscriptionRequestType=1)].

Receive a Filtered Subscription Response (35=AQ).

Receive Trade Capture Report(s) (35=AE) and enter the following values:

e tag 48-SecuritylD
e tag 32-LastQty

e tag 31-LastPx
Submit a proper Logout Request (35=5).

Receive a successful Logout Acknowledgement (35=5).

View Last Update Time Filtered Snapshot + Update test screen
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Interview Test Suite - st Certifica Help

Steps of the test: Bank / Dealer: Last Update Time Filtered Snapshot + Update Request for Globex Trades

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

Purpose
The purpose of this test is to verify that the chenl system can successiully submit and maintain a Fitered Snapshol + Update Request while propeédy
processing Trace Capture Reports

Selected Instrument(s): & = = o | Unlock |

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

Test Not Running

Description | Flag | status
1 Submit a proper Logon Request (35=A) o | NotTested
2 Receive a successful Logon Acknowledgement (35=A) & | Not Tested
3 Submit a Filtered Snapshot + Update Request (35=AD and 263=1) o | NotTested
4 Receive a Fitered Subscription Response (35=A0Q) o Mot Tested
g Receive Trade Capture Report(s) (35=AE) o | NetTested
[ Submit a proper Logout Request (35=5) o Mot Tested
7 Receive a successful Logout Acknowledgement (35=5) & Mot Tested

Key: & not tested @ complete o pending @ faded

| REFRESH |

Post Trade Type Filtered Snapshot

Available Tests:

e Post Trade Type Filtered Snapshot + Update Request

e Post Trade Type Filtered Snapshot Request

0 Note: The test procedures below are for Globex and / or EBS Direct Session Management for Bank / Dealer. Additional
options include: Prime Customer, Prime Broker, Prime of Prime Broker, which are dependent on responses provided in the
Interview.

P> To set up the selected test:

1. After selecting a test case from the suite, select a SenderComp from the drop-down menu and ASSIGN (if not already

selected).
Sendercomp; | Select Sendarcomp v| EEEE pre-Contification Interview; S Complete
Test Suite $atus: In Progress

2. Select an Instrument from the drop-down menu and click Select if not already selected.
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Instrument(s): Select Instrument(s) - Channel EE

3. Select START TEST to begin, then proceed to the instructions below.

Selacted Instrument(s): B0 | Unlock |

Wobe: Press the Start Test button fo stard or restart a Test. Pleass do not press the Siart Test button m
B A you Bre CUTTRREY Munaing this test.

Test Nl Runming

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

Post Trade Type Filtered Snapshot + Update Request

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

0 Note: EBS Direct tests require manual assistance prior to beginning the test; contact CSET to schedule.

P> To run a Post-Trade Type Filtered Snapshot + Update test:
1. Submit a proper Logon Request [35=A (tag 141-ResetSegNumPFlag=Y)].

Receive a successful Logon Acknowledgement (35=A).

. Submit a Filtered Snapshot + Update Request [35=AD (tag 263-SubscriptionRequestType=1)]..

2
3
4. Receive a Filtered Subscription Response (35=AQ).
5

Receive Trade Capture Report(s) (35=AE) and enter the following values:

e tag 48-SecuritylD
e tag 32-LastQty

e tag 31-LastPx
6. Submit a proper Logout Request (35=5).

7. Receive a successful Logout Acknowledgement (35=5).
View Post Trade Events via Trade Capture Report Request test screen
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Interview Test Suite - Help

Steps of the test: Bank / Dealer: Post Trade Type Filtered Snapshot + Update Request for Globex Trades
This test could take up to several minules. Please do nol close the window during the lest. Closing window/slopping test reguires to rerun the test from step1

Purpose

The purpose of this test ks to verify that the client system can successfully submit and maintain a Filtered Snapshol + Update Request while property
processing Trade Capture Repors

Selected Instrument(s): B &0 0 @ W@ | Unlock |

Mote: Press the Start Test bution o start or restart a Test. Please do not press the Start Test bution m
again if you are currently running this test.

Test Not Running

Description | Flag | Status
1 Submit a proper Logon Request (35=4) o | NotTested
2 Receive a successful Logon Acknowledgement (35=A) o | NotTested
3 . Submit a Filtered Snapshot + Update Request (35=AD and 263=1) o | Mot Tested |
4 Receive a Filtered Subscription Response (35=A0) & Mot Tested
5 Receive Trade Capture Report(s) (35=AE) o | NotTested
6 Submit a proper Logout Request (35=5) o | NotTested
7 Receive a successful Logout Acknowledgement (35=5) o | Mot Tested

Key: @ not tested @ complete pendng i faded

| REFRESH |

Post Trade Type Filtered Snapshot Request

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

P> To access and set up the test:

1. After selecting a test case from the suite, select a SenderComp from the drop-down menu and ASSIGN (if not already

selected).
Sendercomp; | Select Sendarcomp v| I  pre-Cortification Intarview: € Complete
Test Suite $tatus: In Progress

2. Select an Instrument from the drop-down menu and click Select if not already selected.

Instrument(s): | Selact Instrument(s) - Channel w | | Select |

3. Select START TEST to begin, then proceed to the instructions below.

Selected Imstrument(sl: £ o o 0 0 =

Hobe: Press the Siart Test button fo stari or restard a Test. Please do not press the $iart Test button m
again  you are currently runaing this lest.

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

B> To run To run a Post-Trade Type Filtered Snapshot test:

1. Submit a proper Logon Request [35=A (tag 141-ResetSegNumFlag=Y)].

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

3. Submit a Filtered Snapshot + Update Request [35=AD (tag 263-SubscriptionRequestType=0)]..

4. Receive a Filtered Subscription Response (35=AQ).

5. Receive Trade Capture Report(s) (35=AE) and enter the following values:

e tag 48-SecuritylD
e tag 32-LastQty
* tag 31-LastPx

6. Receive a Snapshot Response (35=AQ).
Post-Trade Type Filtered Snapshot Request test screen

Selected Instrument(s): £ =0 o @ W

Interview Test Suite -

Steps of the test: Bank / Dealer: Post Trade Type Filtersd Snapshot Request for Globex Trades

This tesl could take up to several minules. Please 9o not chose the window during thetest. Clasing windewistopging test requires 1o rerun the test from step1

Purpose

The purpose of this test is to venfy that the chent system can successfully submit ad maintain a Filtered Snapshot Request while properly processing
Trade Capture Reports

Help

Hote: 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.

START TEST

Test Not Running

[ Description ] Flag Status

1 Submit a proper Logon Request (35=A) o | NotTested

2 Receive a successful Logon Acknowledgement (35=A) ) Mot Tested

3 Submit a Filtered Snapshot Request (35=AD and 263=0) o | NotTested

4 Receive a Fitered Snapshol Response (35=A0) o Mot Tested

5 Raceive Trade Capture Repori(s) (35=AE) ) Mot Tested

B Receive a Snapshot Response (35=A0Q) o Mot Tested

Key: @ not tested i complate pending i faled

| REFRESH

Trade Input Source Filtered Snapshot

Available Tests:
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o Trade Input Source Filtered Snapshot + Update Request

e Trade Input Source Filtered Snapshot Request

0 Note: The test procedures below are for Globex and / or EBS Direct Session Management for Bank / Dealer. Additional

options include: Prime Customer, Prime Broker, Prime of Prime Broker, which are dependent on responses provided in the
Interview.

> To set up the selected test:

1. After selecting a test case from the suite, select a SenderComp from the drop-down menu and ASSIGN (if not already

selected).
Sendercomp; | Select Sendercomp v| EEIEH pre-Cortification nterview: '@ Complete
Test Suite Status: In Progress

2. Select an Instrument from the drop-down menu and click Select if not already selected.

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

3. Select START TEST to begin, then proceed to the instructions below.

Selected Instrument(s): 000 0 | Unlock |

Wobe: Press the Start Test button fo stard or restart & Test. Please do not press the Start Test button m
&gain i you are currently nunning this 1est,

Test Mol Runming

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

Trade Input Source Filtered Snapshot + Update Request

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

0 Note: EBS Direct tests require manual assistance prior to beginning the test; contact CSET to schedule.

B> To run a Trade Input Source Filtered Snapshot + Update Request test:

1. Submit a proper Logon Request [35=A (tag 141-ResetSeqNumFlag=Y)].

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

3. Submit a Filtered Snapshot + Update Request [35=AD (tag 263-SubscriptionRequestType=1)]..
4. Receive a Filtered Subscription Response (35=AQ).

5. Receive Trade Capture Report(s) (35=AE) and enter the following values:
* tag 48-SecuritylD

* tag 32-LastQty
* tag 31-LastPx
6. Submit a proper Logout Request (35=5).

7. Receive a successful Logout Acknowledgement (35=5).
View Trade Input Source Filtered Snapshot + Update Request test screen
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Interview Test Suite - Post tificat Help

Steps of the test: Bank / Dealer: Trade Input Source Filtered Snapshot + Update Request for Globex
Trades

This test could take up to several minutes Erease do not close the window during the test. Closing window/stopping test requines 1o rerun the test from step1

Purpose

The purpesa of this test is to verity that the client systemn can successfully submit and maintain a Filterad Snapshol + Update Request while property
processing Trade Caplure Reports

Selected Instrument(s): | Unlock |

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

Test Not Running

Description | Flag |  status
1 Submit a proper Logon Request (35=A4) & | Not Tested
2 Receie a successful Logon Acknowledgament (35=A) J | Mot Tested
3 Submit a Filtered Snapshot + Update Request (35=AD and 263=1) & | Mot Tested
4 Receive a Filtered Subscription Response (35=AQ) d | Mot Tested
5 Recebve Trade Capture Report(s) (35=AE) & ; Mot Tested
6 Submit a proper Logout Request (35=5) ) ; Mot Tested
T Receive a successful Logout Acknowledgement (35=5) o | NotTested

Key: & not tested i complete pendng i falad

| REFRESH |

Trade Input Source Filtered Snapshot Request

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

»> To run a Trade Input Source Filtered Snapshot Request test:

1. Submit a proper Logon Request [35=A (tag 141-ResetSeqNumFlag=Y)].

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

3. Submit a Filtered Snapshot + Update Request [35=AD (tag 263-SubscriptionRequestType=0)]..

4. Receive a Filtered Subscription Response (35=AQ).

5. Receive Trade Capture Report(s) (35=AE) and enter the following values:

e tag 48-SecuritylD
e tag 32-LastQty

* tag 31-LastPx

6. Receive a Snapshot Response (35=AQ).
View Trade Input Source Filtered Snapshot Request test screen
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Interview  Test Suite - - Help

Steps of the test: Bank / Dealer: Trade Input Source Filtered Snapshot Request for Globex Trades
This test could take up to several minutes. Please do not close the window during the test. Ciosing windowistopping test requires to rerun the test from step1

Purpose

The purpose of this test is to verify that the chent system can successiully submit and maintain a Filtered Snapshol Reguest while properly processing
Trade Capture Reports

Selected Instrument(s): =~ = m

Mote: Press the Start Test button 1o start or restart a Test. Please do not press the Stan Test button | START TEST |
again if you are currently running this test.

Test Not Running

Description | Flag | Status
1 Submit a proper Logon Request (35=A) o | NotTested
2 Receive a successful Logon Acknowledgement (35=A) o | NotTested
3 Submit a Filtered Snapshot Request (35=AD and 263=0) . o | NotTested
4 . Receive a Fikered Snapshol Response (35=A0) o | NotTested
[4 Raceiva Trade Caplura Repaort(s) (35=AE) o Mot Tested -
[ Receive a Snapshot Response (35=A0Q) o) | Mot Tested

Key: @ not tested @ complete pending i faded

Manual Order Indicator Filtered Snapshot

Available Tests:

e Manual Order Indicator Filtered Snapshot + Update Request

e Manual Order Indicator Filtered Snapshot Request

0 Note: The test procedures below are for Globex and / or EBS Direct Session Management for Bank / Dealer. Additional
options include: Prime Customer, Prime Broker, Prime of Prime Broker, which are dependent on responses provided in the
Interview.

B To set up the selected test:

1. After selecting a test case from the suite, select a SenderComp from the drop-down menu and ASSIGN (if not already

selected).
Sendercomp; Seledt Sendarcomp v | IEEEE Pre.Contificaton Interviow: G Com plete
Test Suite $atus: In Progress

2. Select an Instrument from the drop-down menu and click Select if not already selected.

Instrument(s): [Zalect Instrument(s) - Channel m
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3.

Select START TEST to begin, then proceed to the instructions below.

Selacted Instrument(s): B0 | Unlock |

Hobe: Press the Start Test button fo start or restart & Test. Please do not press the 51art Test button m
again i you are Currently running this est.

Test Mot Runming

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

Manual Order Indicator Filtered Snapshot + Update Request

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

0 Note: EBS Direct tests require manual assistance prior to beginning the test; contact CSET to schedule.

P> To run a Manual Order Indicator Filtered Snapshot + Update Request:

1.

2
3
4.
5

6.
7.

Submit a proper Logon Request [35=A (tag 141-ResetSegNumPFlag=Y)].

Receive a successful Logon Acknowledgement (35=A).

. Submit a Filtered Snapshot + Update Request [35=AD (tag 263-SubscriptionRequestType=1)]..

Receive a Filtered Subscription Response (35=AQ).

Receive Trade Capture Report(s) (35=AE) and enter the following values:

e tag 48-SecuritylD
» tag 32-LastQty

* tag 31-LastPx
Submit a proper Logout Request (35=5).

Receive a successful Logout Acknowledgement (35=5).

View Manual Order Indicator Filtered Snapshot + Update test screen
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Interview Test Suite - st Certif Help

Steps of the test: Bank / Dealer: Manual Order Indicator Filtered Snapshot + Update Request for
Globex Trades

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

Purpose

The purpose of this test is lo verify that the client system can successfully submit and maintain a Fillered Snapshot + Updale Request while propery
processing Trade Caplure Reports

Selected Instrument(s): © = o  Unlock |
Note: Press the Start Test bution to start or restart a Test. Please do not press the Start Test button
again it you are currently running this test
Test Not Running
Description | Flag | status
1 Submit a proper Logon Request (35=A) o | NotTested
2 Receive a successful Logon Acknowledgement (35=A) o Mot Tested
1 Submit a Filtered Snapshot + Update Request (35=AD and 263=1) o | NotTested
4 Receive a Filtered Subscription Response (35=A0) & Mot Tested
5 Receive Trade Capture Repaort(s) (35=AE) o | NotTested
6 Submit a proper Logout Request (35=5) o | NotTested
7 Receive a successful Logout Acknowledgament (35=5) & Mot Tested

Key: @ nof tested @ complete pending i faded

| REFRESH

Manual Order Indicator Filtered Snapshot Request

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

P To run a Manual Order Indicator Filtered Snapshot Request:

1. Submit a proper Logon Request [35=A (tag 141-ResetSeqNumFlag=Y)].

Receive a successful Logon Acknowledgement (35=A).

. Submit a Filtered Snapshot Request [35=AD (tag 263-SubscriptionRequestType=0)]..

2
3
4. Receive a Filtered Subscription Response (35=AQ).
5

Receive Trade Capture Report(s) (35=AE) and enter the following values:

e tag 48-SecuritylD
* tag 32-LastQty

* tag 31-LastPx

6. Receive a Snapshot Response (35=AQ).
View Manual Order Indicator Filtered Snapshot test screen
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Interview Test Suite - I Help

Steps of the test: Bank / Dealer: Manual Order Indicator Filtered Snapshot Request for Globex Trades

This test could take up to several minules. Please do nol close the window during the test. Clasing windowistopping test requires to rerun the test from step1

Purpose
The purpose of this test is to verify that the client system can successiully submit and maintain a Filtered Snapshol Reguest while properly procassing
Trade Capture Reporis
Selected Instrument(s): P @ m
Mote: 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
i Submit a proper Logon Request (35=A) & | Not Tested
2 Receive a successiul Logon Acknowledgement (35=A) o | Mot Tested
3 Submit a Filtered Snapshot Request (35=AD and 263=0) & Mot Tested
4 Receive a Filtered Snapshot Response (35=A0) o | Not Tested
5 Receive Trade Capture Report(s) (35=AE) o | NotTested
[ Receive a Snapshot Response (35=A0) o | Mot Tested

Key: & not tested i complete pending i faded

LECE

Non Disclosed Indicator Filtered Snapshot

Available tests:

¢ Non Disclosed Indicator Filtered Snapshot + Update Request

e Non Disclosed Indicator Filtered Snapshot Request

0 Note: The test procedures below are for Globex and / or EBS Direct Session Management for Bank / Dealer. Additional
options include: Prime Customer, Prime Broker, Prime of Prime Broker, which are dependent on responses provided in the

Interview.

B To set up the selected test:

1. After selecting a test case from the suite, select a SenderComp from the drop-down menu and ASSIGN (if not already

selected).
Sendercomp; Select Sendarcomp [l A55IGH | Pre.Contification Interviow: G Com plete
Test Suite Slatus: In Progress

2. Select an Instrument from the drop-down menu and click Select if not already selected.

Instrument(s): [Zalect Instrument(s) - Channal m

3. Select START TEST to begin, then proceed to the instructions below.
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Selected Insiruments): 100 & =3

HWobe: Press the Start Test button fo star or restard a Test. Please do not press the 51art Test button m
#5ain i you e currently runaing this test.

Test Mot Runsing

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

Non Disclosed Indicator Filtered Snapshot + Update Request

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

0 Note: EBS Direct tests require manual assistance prior to beginning the test; contact CSET to schedule.

P> To run a Non Disclosed Indicator Filtered Snapshot + Update Request test:

1. Submit a proper Logon Request [35=A (tag 141-ResetSegNumFlag=Y)].

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

. Submit a Filtered Snapshot + Update Request [35=AD (tag 263-SubscriptionRequestType=1)]..

3
4. Receive a Filtered Subscription Response (35=AQ).
5

Receive Trade Capture Report(s) (35=AE) and enter the following values:

¢ tag 48-SecuritylD
e tag 32-LastQty

e tag 31-LastPx
6. Submit a proper Logout Request (35=5).

7. Receive a successful Logout Acknowledgement (35=5).
View Non Disclosed Indicator Filtered Snapshot + Update Request test screen
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Interview Test Suite - Post Certificat Help

Steps of the test: Bank / Dealer: Non Disclosed Indicator Filtered Snapshot + Update Request for
Globex Trades

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

The purpose of this test is lo verify that the cient system can successfully submit and maintain a Filered Snapshol + Updalte Request while propedy
procassing Trade Capture Reports

Selected Instrument(s): &~ = = = o | Unlock |
Hote: Press the Start Test button to start or restar 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 proper Logon Request (35=A) o | NotTested
2 Receive a successful Logon Acknowledgement (35=4) o Mot Tested
3 Submit a Filtered Snapshot + Update Request (35=AD and 263=1) & Mot Tested
4 Receive a Filtered Subscription Response (35=A0) & | Not Tested
5 Recsive Trade Capture Report(s) (35=AE) o | NotTested
6 Submit a proper Logout Request (35=5) & Mot Tested
7 | Receive a successful Logout Acknowledgement (35=5) o | NotTested

Hey: § not tested i complets pending i faded

| REFRESH_

Non Disclosed Indicator Filtered Snapshot Request

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

P> To run a Non Disclosed Indicator Filtered Snapshot Request test:

1. Submit a proper Logon Request [35=A (tag 141-ResetSegNumFlag=Y)].

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

3. Submit a FFiltered Snapshot + Update Request [35=AD (tag 263-SubscriptionRequestType=0)]..

4. Receive a Filtered Subscription Response (35=AQ).

5. Receive Trade Capture Report(s) (35=AE) and enter the following values:

¢ tag 48-SecuritylD
* tag 32-LastQty

* tag 31-LastPx

6. Receive a Snapshot Response (35=AQ).
View Non Disclosed Indicator Filtered Snapshot Request test screen
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Steps of the test: Bank / Dealer: Non Disclosed Indicator Filtered Snapshot Request for EES Direct
This test could take up to several minutes. Pkease do not close the window during the test. Clesing window/stopping test requires 1o rerun the test from step

Purpose

The purpose of this test is to verify thal the chent system can successfully submit and maintain a Filtered Snapshot Request while properly processing
Trade Capture Reports

This Test case requires the manual assistance of the CSET Team. Please contact CSET directly to schedule.
CSET Hotline:

U.5.:+1 312 930 2322,

Europe: +44 20 3379 3803,

Asia: #65 6393 5593,

CSET Email: cset@cmegroup.com

Description | Flag | status
1 Submit a proper Logon Regquest (35=A) o | MotTested
2 . Receive a successful Logon Acknowladgement (35=A) o . Mot Tested
3 Submit a Filterad Snapshot Request (35=AD and 263=0) o | Not Tested
4 Receive a Fitered Snapshot Response (35=A0) & Mot Tested
[ Receive Trade Caplure Report(s) (35=AE) o | NotTested
[ Receive a Snapshot Response (35=AQ) J Mot Tested

Key: @ nol tested o complete pending i faded

| REFRESH_

Venue Type Filtered Snapshot

Available tests:

e Venue Type Filtered Snapshot + Update Request

o Venue Type Filtered Snapshot Request

0 Note: The test procedures below are for Globex and / or EBS Direct Session Management for Bank / Dealer. Additional
options include: Prime Customer, Prime Broker, Prime of Prime Broker, which are dependent on responses provided in the
Interview.

B To set up the selected test:

1. After selecting a test case from the suite, select a SenderComp from the drop-down menu and ASSIGN (if not already

selected).
Sendercomp; | Select Sendercomp v| S preCortification interview: S Complete
Test Suite $atus: In Progress

2. Select an Instrument from the drop-down menu and click Select if not already selected.

Instrument(s): [Zalect Instrument(s) - Chamnmel w m
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3. Select START TEST to begin, then proceed to the instructions below.

Selacted Instrument(s): B0 | Unlock |

Hobe: Press the Start Test button fo start or restart & Test. Please do not press the 51art Test button m
again i you are Currently running this est.

Test Mot Runming

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

Venue Type Filtered Snapshot + Update Request

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

0 Note: EBS Direct tests require manual assistance prior to beginning the test; contact CSET to schedule.

»> To run a Venue Type Filtered Snapshot + Update Request test:

1.

2
3
4.
5

6.
7.

Submit a proper Logon Request [35=A (tag 141-ResetSegNumPFlag=Y)].

Receive a successful Logon Acknowledgement (35=A).

Submit a Filtered Snapshot + Update Request [35=AD (tag 263-SubscriptionRequestType=1)]..

Receive a Filtered Subscription Response (35=AQ).

Receive Trade Capture Report(s) (35=AE) and enter the following values:

e tag 48-SecuritylD
» tag 32-LastQty

» tag 31-LastPx
Submit a proper Logout Request (35=5).

Receive a successful Logout Acknowledgement (35=5).

View Venue Type Filtered Snapshot + Update test screen
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Interview Test Suile - Post Certhcation Help

Steps of the test: Bank / Dealer: Venue Type Filtered Snapshot + Update Request for Globex Trades
This test could take up to several minutes. Please do nol close the window durng the lest. Closing window/slopping test reguires 1o rerun the est from step1

Purpose

The purpose of this tast is o verity that the client system can successfully submit and maintain a Filtered Snapshot + Update Request while proparty
processing Trade Capluré Repofs

Selected |ﬂltfumﬂﬂ!}: [ - - - m
Note: Press the Start Test button 1o $tar of restan a Test. Please do not press the Stan Test button
again if you are currently running this test.
Test Not Running
Description | Flag Status
1 Submit a proper Logon Request (35=A) o | NotTested
2 Receive a successful Logon Acknowledgement (35=4) o | NotTested
3 Submit a Filtered Snapshot + Update Request (35=AD and 263=1) o | NotTested
4 Receive a Filtered Subscription Response (35=A0) o | NotTested
[3 Receive Trade Capture Report{s) (35=AE) & Mot Tested
3 Submit a proper Logout Request (35=5) o | Mot Tested
7 Receive a successful Logout Acknowledgement (35=5) & Mot Tested

Key: @ not tested @ complete o pending i faled

| REFRESH_

Venue Type Filtered Snapshot Request

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

1. Submit a proper Logon Request [35=A (tag 141-ResetSegNumFlag=Y)].

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

. Submit a Filtered Snapshot + Update Request [35=AD (tag 263-SubscriptionRequestType=0)]..

3
4. Receive a Filtered Subscription Response (35=AQ).
5

Receive Trade Capture Report(s) (35=AE) and enter the following values:

e tag 48-SecuritylD
e tag 32-LastQty

e tag 31-LastPx

6. Receive a Snapshot Response (35=AQ).
View Venue Type Filtered Snapshot test screen
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Interview Test Suite - &1 | Help

Steps of the test: Bank / Dealer: Venue Type Filtered Snapshot Request for Globex Trades

This test could take up to several minutes. Flaase do not close the window duning the test. Closing windowislopping test requires to rerun the test from stepl

Purpose
The purpose of this test is to verify that the chent sysiem can successfully submit and maintain a Fillered Snapshot Reguest while properly processing
Trade Capture Reports
Selected Instrument(s): 0 [ Unlock |
Hote: Press the Start Test button to start or restart a Test. Please do not préss the Start Test button START TEST
again if you are currently running this test.
Test Mot Running
Description | Flag | Status
1 Submit a proper Logon Request (35=A) o | NotTested
2 Racabve a successful Logon Acknowledgemant (35=A) o | NolTested
3 Submit a Filtered Snapshot Request (35=AD and 263=0) & | Not Tested
4 Receive a Filtered Snapshot Response (35=A0) > Mot Tested
5 Receive Trade Capture Report(s) (35=AE) & | NotTested
[ Receive a Snapshot Response (35=AQ) & | Mot Tested

Key: & not tested i complete pending i faled

| REFRESH |

Trade Party Type Filtered Snapshot

Available tests:

o Trade Party Type Filtered Snapshot + Update Request

o Trade Party Type Filtered Snapshot Request

0 Note: The test procedures below are for Globex and / or EBS Direct Session Management for Bank / Dealer. Additional
options include: Prime Customer, Prime Broker, Prime of Prime Broker, which are dependent on responses provided in the
Interview.

P> To set up the selected test:

1. After selecting a test case from the suite, select a SenderComp from the drop-down menu and ASSIGN (if not already

selected).
Sendercomp; | Select Sendercomp v | EEEEN pre-Contification interview: S Complete
Test Suite Satus: In Progress

2. Select an Instrument from the drop-down menu and click Select if not already selected.

Instrument(s): [ Select nstrument(s) - Channel | m
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3. Select START TEST to begin, then proceed to the instructions below.

Selected Imstrument(s): B0 0 | Unlock |
Hobe: Press the Start Test button fo start or restar a Test. Please do not press the Start Test button m
aPain i you are currently runaing this ast,

Tt Mot Runming

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

Trade Party Type Filtered Snapshot + Update Request

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

0 Note: EBS Direct tests require manual assistance prior to beginning the test; contact CSET to schedule.

B> To run a Trade Party Type Filtered Snapshot + Update Request test:

1. Submit a proper Logon Request [35=A (tag 141-ResetSegNumFlag=Y)].

Receive a successful Logon Acknowledgement (35=A).

2

3. Submit a Filtered Snapshot + Update Request [35=AD (tag 263-SubscriptionRequestType=1)]..
4. Receive a Filtered Subscription Response (35=AQ).
5

Receive Trade Capture Report(s) (35=AE) and enter the following values:
e tag 48-SecuritylD

e tag 32-LastQty
e tag 31-LastPx
6. Submit a proper Logout Request (35=5).

7. Receive a successful Logout Acknowledgement (35=5).
View Trade Party Type Filtered Snapshot + Update Request test screen
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Interview Test Suite - st Ce af Help

Steps of the test: Bank / Dealer: Trade Party Type Filtered Snapshot + Update Request for Globex
Trades

This test could take up to several minules. Flease do nol close the window during the lest. Closing window/slopping test requires to rerun the test from slep1

Purpose
The purpose of this test is 1o verify that the client system can successfully submit and maintain a Filtered Snapshot + Update Request while property
processing Trade Caplure Reporis
Selected Instrument(s): & = = @ . [ Unlock |
Hote: Press the Start Test button to start or restart a TesL Please do not press the Start Test button START TEST

again if you are currently running this test.
Test Not Running

Description | Fiag Status
1 Submit a proper Logon Request (35=A) o | NotTested
2 Receive a successful Logon Acknowledgement (35=A) & Mot Tested
3 Submit a Filtered Snapshot + Update Request (35=AD and 263=1) o | NotTested
4 Receive a Filtered Subscription Response (35=A0Q) o Mot Tested
5 Receive Trade Capture Repori(s) (35=AE) o | NotTested
B Submit a proper Logout Request (35=5) o Mot Tested
7 Receive a successful Logout Acknowledgement (35=5) o | NotTested

Hey: § not tested i@ complete pending i faded

| REFRESH_

Trade Party Type Filtered Snapshot Request

The purpose of this test is to verify that the client system can successfully submit and maintain a Filtered Snapshot Request
while properly processing Trade Capture Reports.
» To run a Trade Party Type Filtered Snapshot Request test:

1. Submit a proper Logon Request [35=A (tag 141-ResetSeqNumFlag=Y)].

Receive a successful Logon Acknowledgement (35=A).

. Submit a Filtered Snapshot Request [35=AD (tag 263-SubscriptionRequestType=0)]..

2
3
4. Receive a Filtered Snapshot Response (35=AQ).
5

Receive Trade Capture Report(s) (35=AE) and enter the following values:

e tag 48-SecuritylD
* tag 32-LastQty

* tag 31-LastPx

6. Receive a Snapshot Response (35=AQ).
View Trade Party Type Filtered Snapshot + Update Request test screen
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Purpose

Thé purpose of this test is to vefify that the chient system can successtully submil and maintain a Filtered Snapshot Reguest whilke propérly procassing
Trade Capture Reports

Interview  Test Suite -

Steps of the test: Bank / Dealer: Trade Party Type Filtered Snapshot Request for Globex Trades

This test could take up to several minules. Please do nol close the window during the lest. Closing windowisiopping test requires to rerun the test from step1

Help

Selected Instrument(s): | | Unlock |
Note: Press the Start Test button to start or restart a Test. Please do not press the Start Test button [ START TEST |
again if you are currently running this test.
Test Not Running
Description | Flag | status
1 Submit a proper Logon Request (35=A) & | NotTested
2 Receive a successiul Logon Acknowledgement (35=A) o | NotTested
3 Submit a Filtered Snapshol Request (35=AD and 263=0) & Mot Tested
4 Receive a Fitered Snapshot Response (35=A0) o | Mot Tested
5 Receive Trade Capture Reporl(s) (35=AE) & | Mot Tested
& Receive a Snapshot Response (35=A0) o Mol Tested
Kew: @ not tested o complete pending i ialed
| REFRESH |

Symbol Filtered Snapshot

Available tests:

o Symbol Filtered Snapshot + Update Request

e Symbol Filtered Snapshot Request

0 Note: The test procedures below are for Globex and / or EBS Direct Session Management for Bank / Dealer. Additional
options include: Prime Customer, Prime Broker, Prime of Prime Broker, which are dependent on responses provided in the
Interview.

P> To set up the selected test:

1. After selecting a test case from the suite, select a SenderComp from the drop-down menu and ASSIGN (if not already

selected).
Sendercomp; | Select Sendarcomp v | EEEEN pre-Contification interview: S Complete
Test Suite $atus: In Progress

Select an Instrument from the drop-down menu and click Select if not already selected.

Instrument(s):

Select Instrument(s) - Channel
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3. Select START TEST to begin, then proceed to the instructions below.

Selacted Instrument(s): B0 | Unlock |

Hobe: Press the Start Test button fo start or restart & Test. Please do not press the 51art Test button m
again i you are Currently running this est.

Test Mot Runming

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

Symbol Filtered Snapshot + Update Request

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

0 Note: EBS Direct tests require manual assistance prior to beginning the test; contact CSET to schedule.

P> To run a Symbol Filtered Snapshot + Update Request test:

1. Submit a proper Logon Request [35=A (tag 141-ResetSegNumFlag=Y)].

Receive a successful Logon Acknowledgement (35=A).

Submit a Filtered Snapshot Request [35=AD (tag 263-SubscriptionRequestType=1)]..

2
3
4. Receive a Filtered Subscription Response (35=AQ).
5

Receive Trade Capture Report(s) (35=AE) and enter the following values:

e tag 48-SecuritylD
» tag 32-LastQty

» tag 31-LastPx
6. Submit a proper Logout Request (35=5).

7. Receive a successful Logout Acknowledgement (35=5).
View Symbol Filtered Snapshot + Update test screen
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Interview Test Suite - st Certifical Help

Steps of the test: Bank / Dealer: Symbol Filtered Snapshot + Update Request for Globex Trades

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

Purpose

The purpose of this test is to verify that the client system can successfully submit and maintain a Filtered Snapshot = Update Request while property
processing Trada Capture Repors

Selected Instruments): B - [ Unlock

Mote: 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 a proper Logon Request (35=4) o | Mot Tested
2 Receive a successful Logon Acknowledgement (35=A) o | Mot Tested
3 Submit a Filtered Snapshot + Update Request (35=AD and 263=1) o | Mot Tested
4 | Receive a Filtered Subscription Response (35=A0) o | Mot Tested
5 | Raceive Trade Caplure Report(s) (35=AE) o | Mot Tested .
[ Submit a proper Logout Reguest (35=5) o | Mot Tested
7 Receive a successful Logout Acknowledgement (35=5) o | Mot Tested

Key: & not tested @ complete pending i falad
| REFRESH |

Symbol Filtered Snapshot Request

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

1. Submit a proper Logon Request [35=A (tag 141-ResetSeqNumFlag=Y)].

Receive a successful Logon Acknowledgement (35=A).

. Submit a Filtered Snapshot Request [35=AD (tag 263-SubscriptionRequestType=0)]..

2
3
4. Receive a Filtered Subscription Response (35=AQ).
5

Receive Trade Capture Report(s) (35=AE) and enter the following values:

e tag 48-SecuritylD
* tag 32-LastQty

* tag 31-LastPx
6. Receive a Snapshot Response (35=AQ).
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Interview Test Suite - : fica Help

Steps of the test: Bank / Dealer: Symbol Filtered Snapshot Request for Globex Trades

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

Purpose

The purpose of this test is to verfy that the chient system can successfully submit and maintain a Filtered Snapshot Reguest while properly processing
Trade Caplure Reports
Selected Instrument(s): | | Unlock |

Mote: Press the Start Test button to start or restart a Test. Please do not press the Start Test button | STARTTEST |

again if you are currently running this test.
Test Not Running

Description | Flag Status
1 Submit a proper Logon Request (35=4) o | NotTested
2 Receive a successful Logon Acknowledgement (35=4) o | NotTested
3 . Submit a Filtered Snapshot Request (35=AD and 263=0) o | NotTested
4 Receive a Filtered Snapshot Response (35=A0) o | NotTested
5 Receive Trade Capture Repaort(s) (35=AE) o Mot Tested
[ Receive a Snapshot Response (35=AQ) o | NotTested

Key: O not tested @ complete pending i faled

| REFRESH |

Product Filtered Snapshot

Available tests:

e Product Filtered Snapshot + Update Request

e Product Filtered Snapshot Request

0 Note: The test procedures below are for Globex and / or EBS Direct Session Management for Bank / Dealer. Additional
options include: Prime Customer, Prime Broker, Prime of Prime Broker, which are dependent on responses provided in the
Interview.

P> To set up the selected test:

1. After selecting a test case from the suite, select a SenderComp from the drop-down menu and ASSIGN (if not already

selected).
Sendercomp; | Select Sendercomp v | EEEEN pre-Contification interview: S Complete
Test Suite Satus: In Progress

2. Select an Instrument from the drop-down menu and click Select if not already selected.

Instrument(s): [ Select nstrument(s) - Channel | m

-39 - User Manual



AutoCert+ CME STP FIX for EBS

3. Select START TEST to begin, then proceed to the instructions below.

Selected Imstrument(s): B0 0 | Unlock |

Hobe: Press the Start Test button fo start or restar a Test. Please do not press the Start Test button m
aPain i you are currently runaing this ast,

Tt Mot Runming

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

Product Filtered Snapshot + Update Request

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

0 Note: EBS Direct tests require manual assistance prior to beginning the test; contact CSET to schedule.

B> To run a Product Filtered Snapshot + Update Request test:

1. Submit a proper Logon Request [35=A (tag 141-ResetSegNumFlag=Y)].

Receive a successful Logon Acknowledgement (35=A).

Submit a Filtered Snapshot + Update Request [35=AD (tag 263-SubscriptionRequestType=1)]..

2
3
4. Receive a Filtered Subscription Response (35=AQ).
5

Receive Trade Capture Report(s) (35=AE) and enter the following values:

e tag 48-SecuritylD
e tag 32-LastQty

e tag 31-LastPx
6. Submit a proper Logout Request (35=5).

7. Receive a successful Logout Acknowledgement (35=5).
View Product Filtered Snapshot + Update Request test screen
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Interview Test Suite - &1 Cerihcal Help

Steps of the test: Bank / Dealer: Product Filtered Snapshot + Update Request for Globex Trades
This test could take up to several minules. Please do nol close the window during the test. Closing window/slopping test reguires to rerun the test from slept

Purpose

The purpose of this test is lo venfy that the client system can successfully submit and maintain a Filtered Snapshot + Update Request while property
processing Trade Capture Reports

Selected Instrument(s): & =+ = & - Em

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

Test Mot Running

Description | Flag | Status
1 Submit a proper Logon Request (35=A) . o - Mot Tested
2 Receive a successful Logon Acknowledgement (35=4) o | NotTesled
3 Submit a Filtered Snapshot + Update Request (35=AD and 263=1) o | Net Tested
4 Receive a Filtered Subscription Response (35=A0) & | Not Tested
5 Receive Trade Capture Report(s) (35=AE) & | Net Tested
6 Submit a proper Logout Request (35=5) o | NotTested
7 Receive a successful Logout Acknowledgement (35=5) & Mot Tested

Key: & not tested i complete pending i faded

| REFRESH |

Product Filtered Snapshot Request

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

1. Submit a proper Logon Request [35=A (tag 141-ResetSegNumPFlag=Y)].

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

3. Submit a Filtered Snapshot Request [35=AD (tag 263-SubscriptionRequestType=0)]..

4. Receive a Filtered Snapshot Response (35=AQ).

5. Receive Trade Capture Report(s) (35=AE) and enter the following values:

e tag 48-SecuritylD
* tag 32-LastQty

* tag 31-LastPx
6. Receive a Snapshot Response (35=AQ).
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Interiew Test Suite - 51 Certilicat Help

Staps of the test: Bank / Dealer: Product Filtered SI'IEPS hot Request for Globex Trades
This test could take up lo several minutes. Please do nol close the window during the test. Closing windowistopping test requires to rerun the test from stepi

Purpose

The purpose of this tesl is o venty thal the client syslem can successlully submit and maintain a Fillered Snapshot Request while properly processing
Trade Capture Reports

Selected Instrument(s): m

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

Test Not Running

Description | Flag | Status
i Submit a proper Logon Request (35=A) o4 Mot Tested
2 Receive a successful Logon Acknowledgement (35=4) o | NotTested
3 Submit a Filtered Snapshot Request (35=AD and 263=0) o | NotTested
4 Receive a Filtered Snapshot Response (35=A0) o | NotTested
3 Receive Trade Capture Report(s) (35=AE) o Mot Tested
[ Receive a Snapshol Response (35=A0Q) o | NotTested

Key: 0 not tested i complete pending i fadad

EESE

Security Type Filtered Snapshot

Available tests:

o Security Type Filtered Snapshot + Update Request

o Security Type Filtered Snapshot Request

0 Note: The test procedures below are for Globex and / or EBS Direct Session Management for Bank / Dealer. Additional
options include: Prime Customer, Prime Broker, Prime of Prime Broker, which are dependent on responses provided in the
Interview.

> To set up the selected test:

1. After selecting a test case from the suite, select a SenderComp from the drop-down menu and ASSIGN (if not already

selected).
Sendercomp; | Select Sendercomp v| EEEE preContification interview: S Complete
Test Suite $atus: In Progress

2. Select an Instrument from the drop-down menu and click Select if not already selected.

Instrument(s): [ Selact instrument(s) - Channel w | m
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3. Select START TEST to begin, then proceed to the instructions below.

Selacted Instrument(s): B0 | Unlock |

Hobe: Press the Start Test button fo start or restart & Test. Please do not press the 51art Test button m
again i you are Currently running this est.

Test Mot Runming

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

Security Type Filtered Snapshot + Update Request

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

0 Note: EBS Direct tests require manual assistance prior to beginning the test; contact CSET to schedule.

> Toruna Security Type Filtered Snapshot + Update Request test:

1. Submit a proper Logon Request [35=A (tag 141-ResetSegNumFlag=Y)].

Receive a successful Logon Acknowledgement (35=A).

2

3. Submit a Filtered Snapshot + Update Request [35=AD (tag 263-SubscriptionRequestType=1)]..
4. Receive a Filtered Subscription Response (35=AQ).
5

Receive Trade Capture Report(s) (35=AE) and enter the following values:

e tag 48-SecuritylD
» tag 32-LastQty

» tag 31-LastPx
Submit a proper Logout Request (35=5).

o

7. Receive a successful Logout Acknowledgement (35=5).
View Security Type Filtered Snapshot + Update test screen
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Interview Test Suite - 51 tificat Help
Steps of the test: Bank / Dealer: Security Type Filtered Snapshot + Update Request for Globex Trades

This test could take up to several minutes. Please do nol dose the window during the test. Closing window/slopping test requires 1o nerun the test from stept

Purpose

The purpose of this test is 10 verify that the client system can successtully submil and maintain a Filtered Snapshot + Update Request while property
processing Trade Caplure Reporls

Selected Instrument(s): & = = & o | Unlock |
Note: Press the Start Test button to start or restan a Test. Please do nol press the Start Test button
again if you are currently running this test.
Test Not Running
| Description | Flag | Status
1 Submit a proper Logon Request (35=4) o | NotTested
2 Receive a successful Logon Acknowledgement (35=A) & Mot Tested
3 Submit a Filtered Snapshot + Update Request (35=AD and 263=1) o | NotTested
4 Receive a Filtered Subscription Response (35=AQ) & Mot Tested
5 Receive Trade Capture Report(s) (35=AE) o | NotTested
[ Submit a proper Logout Request (35=5) ) Mot Tested
7 Receive a successful Logout Acknowledgement (35=5) o | NotTested

Key: @ not tested i complete o pending i falad

| REFRESH |

Security Type Filtered Snapshot Request

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

1. Submit a proper Logon Request [35=A (tag 141-ResetSegNumFlag=Y)].

Receive a successful Logon Acknowledgement (35=A).

. Submit a Filtered Snapshot + Update Request [35=AD (tag 263-SubscriptionRequestType=0)]..

2
3
4. Receive a Filtered Snapshot Response (35=AQ).
5

Receive Trade Capture Report(s) (35=AE) and enter the following values:

¢ tag 48-SecuritylD
* tag 32-LastQty

* tag 31-LastPx

6. Receive a Snapshot Response (35=AQ).
View Security Type Filtered Snapshot test screen
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Interview Test Suite - st ficat Help

Steps of the test: Bank / Dealer: Security Type Filtered Snapshot Request for Globex Trades
This tast could take up to several minutes. Please do not chose the window during the test Clﬂilﬂﬂ window/stopping test reguires 1o rerun tha lest from stap1

Purpose

The purpose of this test is to werify that the client system can successfully submit and maintain a Filtered Snapshol Reguest while propery processing
Trade Capture Repors

Selected Instrument(s): W i g | Unlock |

Mote: Press the Start Test button (o start or restart a Test. Please do not press the Start Test button START TEST
again if you are curréntly running this test.

Test Not Running

Description | Flag |  Status
1 Submit a proper Logon Requast (35=A) o | NotTested
2 . Receive a successful Logon Acknowledgement (35=4) o Mot Tested
3 | Submit a Filtered Snapshot Request (35=AD and 263=0) o | Mot Tested
4 | Raceive a Filtered Snapshol Response (35=A0) o | Mot Tested .
g Receive Trade Caplure Report(s) (35=AE) o | NotTested
6 . Receive a Snapshot Response (35=A0) o | NotTested

Key: & not tested i complete penuching i faded

| REFRESH

Security Exchange Filtered Snapshot

Available tests:

o Security Exchange Filtered Snapshot + Update Request

o Security Exchange Filtered Snapshot Request

0 Note: The test procedures below are for Globex and / or EBS Direct Session Management for Bank / Dealer. Additional
options include: Prime Customer, Prime Broker, Prime of Prime Broker, which are dependent on responses provided in the
Interview.

P> To set up the selected test:

1. After selecting a test case from the suite, select a SenderComp from the drop-down menu and ASSIGN (if not already

selected).
Sendercomp; Selet Sendarcomp il m Pre-Certification Inlerview: G Com plete
Test Suite Status: In Progress

2. Select an Instrument from the drop-down menu and click Select if not already selected.
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Instrument{s): Select Instrument(s) - Channgl v EmX

Select START TEST to begin, then proceed to the instructions below.

Selected Instrument(s): B0 8 | Unlock |

Wobe: Press the Siart Test button fo star or rostart & Test. Please do not press the Siart Test button m
EAIn o you Bre CuTTently minding this sl

Tees! Mot Runming

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

Security Exchange Filtered Snapshot + Update Request

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

0 Note: EBS Direct tests require manual assistance prior to beginning the test; contact CSET to schedule.

1
2
3.
4
5

6.
7.

. Submit a proper Logon Request [35=A (tag 141-ResetSegNumFlag=Y)].

Receive a successful Logon Acknowledgement (35=A).

Submit a Filtered Snapshot + Update Request [35=AD (tag 263-SubscriptionRequestType=1)]..

Receive aFiltered Subscription Response (35=AQ).

Receive Trade Capture Report(s) (35=AE) and enter the following values:

¢ tag 48-SecuritylD
* tag 32-LastQty

* tag 31-LastPx
Submit a proper Logout Request (35=5).

Receive a successful Logout Acknowledgement (35=5).

View Security Exchange Filtered Snapshot + Update Request test screen

User Manual - 46 -


https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/457412620/Contact+Information#Certification-Support-for-Electronic-Trading-(CSET)
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/598605887/CME+STP+FIX+-+Logon
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/599130280/CME+STP+FIX+-+TradeCaptureReportRequest+-+EBS+FX
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/599359636/CME+STP+FIX+-+TradeCaptureReportRequestAck+-+EBS+FX
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/598638776/CME+STP+FIX+-+TradeCaptureReport+-+EBS+FX
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/599130327/CME+STP+FIX+-+TradeCaptureReport+-+Instrument+-+EBS+FX
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/598638776/CME+STP+FIX+-+TradeCaptureReport+-+EBS+FX
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/598638776/CME+STP+FIX+-+TradeCaptureReport+-+EBS+FX
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/598933609/CME+STP+FIX+-+Logout
https://www.cmegroup.com/confluence/display/EPICSANDBOX/iLink+2+Logout

AutoCert+ CME STP FIX for EBS

Interview Test Suite - 51 tificat Help

Steps of the test: Bank / Dealer: Security Exchange Filtered Snapshot + Update Request for Globex
Trades
This test could take up to several minutes, Please do not close the window during the test Closing windowisiopging test requires to rerun the test from stept

Purpose

The purpose of this test is to verify that the chent system can successfully submit and maintain a Filtered Snapshot + Update Reguest while property
processing Trade Caplure Reports

Selected Instrument(s): B =0 = W | Unlock |
HNote: 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 proper Logon Request (35=4) o | Net Testad
2 Raceive a succassful Logon Acknowledgement (35=A) & | Not Tested
3 Submit a Filtered Snapshot + Update Request (35=AD and 263=1) o Mot Testad
4 Receive a Filtered Subscription Response (35=4Q) o | NotTested
5 Receive Trade Capture Report(s) (35=AE) & | NotTested
& Submit a proper Logout Request (35=5) o | NotTested
7 Receive a successful Logout Acknowledgement (35=5) o | MotTested

Key: 5 not tested i complete perding i faled

Security Exchange Filtered Snapshot Request

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

1. Submit a proper Logon Request [35=A (tag 141-ResetSeqNumFlag=Y)].

Receive a successful Logon Acknowledgement (35=A).

. Submit a Filtered Snapshot Request [35=AD (tag 263-SubscriptionRequestType=0)]..

2
3
4. Receive aFiltered Subscription Response (35=AQ).
5

Receive Trade Capture Report(s) (35=AE) and enter the following values:

e tag 48-SecuritylD
e tag 32-LastQty

* tag 31-LastPx

6. Receive a Snapshot Response (35=AQ).
View Security Exchange Filtered Snapshot Request screen
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Interview Test Suite - Help

Steps of the test: Bank / Dealer: Security Exchange Filtered Snapshot Request for Globex Trades

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

Purpose
The purpose of this test is to verify that the client system can successfully submil and maintain a Filtered Snapshot Request while properly processing
Trade Capture Repors

Selected Instrument(s): B = = = ¥ | Unlock |

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

Test Not Running

Description | Flag [ Status
1 Submit a proper Logon Request (35=A) o | NotTested
2 Receive a successful Logon Acknowledgement (35=A) & Mot Tested
3 Submit a Filtered Snapshot Request (35=AD and 263=0) o | NotTested
4 Receive a Filtered Snapshot Response (35=A0) & Mot Tested
5 Receive Trade Capture Report(s) (35=AE) o | NotTested
B . Receive a Snapshot Response (35=A0Q) o | NotTested

Key: § nol tested @ complete pending i faded

 REFRESH |

Order Entry Operator ID Filtered Snapshot

Available tests:

e Order Entry Operator ID Filtered Snapshot + Update Request

e Order Entry Operator ID Filtered Snapshot Request

0 Note: The test procedures below are for Globex and / or EBS Direct Session Management for Bank / Dealer. Additional
options include: Prime Customer, Prime Broker, Prime of Prime Broker, which are dependent on responses provided in the
Interview.

P> To set up the selected test:

1. After selecting a test case from the suite, select a SenderComp from the drop-down menu and ASSIGN (if not already

selected).
Sendercomp; | Select Sendarcomp | EEEEN precontification interview; '@ Complete
Test Suite $atus: In Progress

2. Select an Instrument from the drop-down menu and click Select if not already selected.

Instrument(s): | Select Instrument(s) - Channel v Em
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3. Select START TEST to begin, then proceed to the instructions below.

Selacted Inatrument[s): 00 0 | Uniock |

Wote: Press the Start Test button fo start or restart a Test. Please So not press the $tart Test button EEE
wgain M you are currently runaing this test.

Test Mot Runming

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

Order Entry Operator ID Filtered Snapshot + Update Request

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

0 Note: EBS Direct tests require manual assistance prior to beginning the test; contact CSET to schedule.

Submit a proper Logon Request [35=A (tag 141-ResetSegNumFlag=Y)].

Receive a successful Logon Acknowledgement (35=A).

Receive a Filtered Subscription Response (35=AQ).

1.

2

3. Submit a Filtered Snapshot + Update Request [35=AD (tag 263-SubscriptionRequestType=1)]..
4

5

Receive Trade Capture Report(s) (35=AE) and enter the following values:

e tag 48-SecuritylD
» tag 32-LastQty

* tag 31-LastPx
6. Submit a proper Logout Request (35=5).

7. Receive a successful Logout Acknowledgement (35=5).
View Order Entry Operator ID Filtered Snapshot + Update Request test screen
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Interview Test Suite - 5 tificat Help

Steps of the test: Bank / Dealer: Order Entry Operator ID Filtered Snapshot + Update Request for
Globex Trades

This test could take up to several minules. Please do nol close the window during the test. Closing window/slopping test requires to rerun the test from step1

Purpose

The purpose of this test is o venfy that the client system can successfully submit and maintain a Fiered Snapshot + Update Request while property
procassing Trade Capture Repons

Selected Instrument(s): B = w W | Unlock |

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 Nol Running

Description | Flag | status
1 Submit a propar Logon Request (35=A) ) Mot Tested
2 Receive a successful Logon Acknowledgement (35=4) & | Neot Tested
3 Submit a Filtered Snapshot + Update Request (35=AD and 263=1) o | NotTested
4 Receive a Filtered Subscription Response (35=A0Q) & | NotTested
5 Receive Trade Capture Reportis) (35=AE) & | NotTested
& Submit a proper Logout Request (35=5) o | MNotTested
7 Receive a successful Logout Acknowledgement (35=5) & | NotTested

Key: & nol tested @ complete pendng i faded

| REFRESH |

Order Entry Operator ID Filtered Snapshot Request

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

1. Submit a proper Logon Request [35=A (tag 141-ResetSegNumFlag=Y)].

Receive a successful Logon Acknowledgement (35=A).

. Submit a Filtered Snapshot + Update Request [35=AD (tag 263-SubscriptionRequestType=0)]..

2
3
4. Receive a Filtered Subscription Response (35=AQ).
5

Receive Trade Capture Report(s) (35=AE) and enter the following values:

e tag 48-SecuritylD
e tag 32-LastQty

e tag 31-LastPx
6. Receive a Snapshot Response (35=AQ).

View Order Entry Operator ID Filtered Snapshot Request test screen
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Interview Test Suite - 51 tifica Help

Steps of the test: Bank / Dealer: Order Entry Dperatur ID Filtered Snapshnt ReqLIESt for Globex

Trades

Thig tast could take up 1o several minules, Plaase do not close the window during the test. Closing windew/stopging best requires to rerun the tast from stept
Purpose
The purpose of this test is to verify that the chent system can successfully submit and maintain a Filtered Snapshot Request while properly procassing
Trade Capture Reports

Selected Instrument(s): £~ = = = = | Unlock |

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

Test Not Running

Description | Flag | status
1 Submit a proper Logon Request (35=4) o Mot Tested
2 Receive a successful Logon Acknowledgement (35=A) & | Not Tested
3 Submit a Filtered Snapshot Request (35=AD and 263=0) o | NotTested
4 Receive a Filered Snapshot Response (35=A0) & | NotTested
g Receive Trade Capture Report(s) (35=AE) & Mot Tested
[ Receive a Snapshol Response (35=A0) o | NotTested

Keyw: & not tested i complete pending i faled

_REFRESH

Multiple Parties via Snapshot

Available tests:

o Multiple Parties via Snapshot + Update Request

o Multiple Parties via Snapshot Request

0 Note: The test procedures below are for Globex and / or EBS Direct Session Management for Bank / Dealer. Additional
options include: Prime Customer, Prime Broker, Prime of Prime Broker, which are dependent on responses provided in the
Interview.

P> To set up the selected test:

1. After selecting a test case from the suite, select a SenderComp from the drop-down menu and ASSIGN (if not already

selected).
Sendercomp:; | Select Sendercomp | EEEEN precontification interview: & Complete
Test Suite Status: In Progress

2. Select an Instrument from the drop-down menu and click Select if not already selected.
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Instrument{s): Select Instrument(s) - Channgl v EmX

3. Select START TEST to begin, then proceed to the instructions below.

Selected Instrument(s): £ & | Undosck |

Kaobe: Press ihe Start Test button fo stan o rostst 3 Test. Ploase 80 not press the Start Testbutton ST
SN B Y 8T8 CUTPRNEY MURRIng this 1asL.

Tees! Mot Runming

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

Multiple Parties via Snapshot + Update Request

The purpose of this test is to verify that the client system can successfully submit and maintain a Snapshot + Update Request
for multiple parties while properly processing Trade Capture Reports.

0 Note: EBS Direct tests require manual assistance prior to beginning the test; contact CSET to schedule.

B> To run a Multiple Parties via Snapshot + Update Request test:

1. Submit a proper Logon Request [35=A (tag 141-ResetSeqgNumFlag=Y)].

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

3. Submit a Snapshot + Update Request for more than one (1) entity (35=AD and tag 263-SubscriptionRequestType=1).
4. Receive a Trade Capture Report Response (35=AQ).

5. Receive Trade Capture Report(s)- 35=AE for more than one (1) entity and enter the following values:

e tag 48-SecuritylD

* tag 31-LastPx
6. Submit a proper Logout Request (35=5).

7. Receive a successful Logout Acknowledgement (35=5).
View Multiple Parties via Snapshot + Update test screen
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Intenyiew Test Suite - rificat Help
Steps of the test: Bank / Dealer: Multiple Parties via Snapshot + Update Request for Globex Trades

This test could take up o several minutes. Please do nol close the window during the test. Closing windowsstopping test requires to rerun the test from step1

Purpose

The purpase of this test is o verify that the client system can successfully submit and maintain a Snapshot - Update Request for multiple partias while
property processing Trade Caplure Reports

Selected Instrument(s): BT T - m

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

START TEST

Test Mot Running

| Description Flag | Status

1 Submit a proper Logon Request (35=A) & | Not Tested

2 Receive a successful Logon Acknowledgement (35=4) o | NotTested

1 Submit a Snapshot + Update Request for more than one (1) entity (35=AD and 263=1) & Mot Tested

4 Receive a Trade Capture Report Response (35=A0Q) o | MNotTested

5 Receive Trade Capture Report{s) for mare than one (1) entity (35=AE) o Mot Testad

[ Submit a proper Logout Request (35=5) o | NotTested

7 Receive a successful Logout Acknowledgement (35=5) o . Mot Tested .

Key: § nol tested o complete pencing i faded

 REFRESH_

Multiple Parties via Snapshot Request

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

P> Toruna Multiple Parties via Snapshot Request test:

1. Submit a proper Logon Request [35=A (tag 141-ResetSegNumFlag=Y)].

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

3. Submit a Snapshot Request for more than one (1) entity (35=AD and tag 263-SubscriptionRequestType=1).

4. Receive a Snapshot Response (35=AQ).

5. Receive Trade Capture Report(s)- 35=AE for more than one (1) entity and enter the following values:

e tag 48-SecuritylD
* tag 31-LastPx

6. Receive a Snapshot Response (35=AQ).
View Multiple Parties via Snapshot test screen
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Inteniow Tast Suite - Past Certification Help

Steps of the test: Bank / Dealer: Multiple Parties via Snapshot Request for Globex Trades

This test could take up lo several minules. Please do nol close the window during the test. Closing window/stopping test requires fo rerun the lest from step1.

Purpose

The purpose of this test is to venty that the client system can successfully submit and maintain a Snapshol Request for multiphe parties while proparty
processing Trade Caplure Reporls

Selected Instrument(s): B e [T
Description | Flag | Status

| Submit a proper Logen Request (35=A) o | NotTested

2 Receive a successful Logon Acknowledgement (35=4) o Mot Tested

3 Submit a Snapshot Request for more than one (1) entity (35=AD and 263=0) o Mot Tested

l Receive a Snapshot Response (35=A0) o | NotTested

5 Receiva Trade Capture Report(s) for mora than ona (1) antity (35=AE) o | NotTested

& Receive a Snapshot Response (35=A0) o | NotTested

Key: & not tested @ complete | pending @ faded

| REFRESH |
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Subscription Failover Recovery Test

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

This test is mandatory if you selected “Trade Capture Report Request subscription request with LastUpdateTm (Tag 779)” in
the interview question “Which type of recovery your application support?”

P To run the test

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

Steps of the test: Subscription Failover Recovery Test

‘This beat couid take g 1o Several minules. Flease do nol close B window during the esl. Closing windowastopping lesl requines 1o resun fe le-st irom slep

Purpose
The purpose of Hhis lest i 1o vertty that the chent system can recover all the missed rades in case of a disconnect of outage. The lest uses
LastiipdaseTime (Tag T7) o help recover missed irades.
Imstrument(s): Seled! Instrument(s) - Channel  w | ml
2. Select START TEST.
Interview  Test Suite - Help

Steps of the test: Subscription Failover Recovery Test

This test could Lnke up 15 seversl manulis. Plaase 69 nol choss e wisdow dheing the lest Cliaing widovaisligping best Feguares 10 ierun e tost o shep!

Purposs

lesd is 1o verify
Tag T79) ko help.

trades in case of 3 disconmect or cutage. The lesl uses

Selected instrumentfs): U10-2510xN0FeRVET - 516 [T

Category
AutoCerts Target URL
AutoCerte Targat 1P

Value
hitps: Mfautocertfiestpet cmegroup. com

AutoCart= Targat Port
Hote: Preas the Start restanta Test. press the Start Test button
again i you are curmently running this fest
Tant Mot Running
Dassription Flag Sty
g | Sebmil an uetiered TradeCaplireRepod subscipbon fequest (Tag 263=1). Il using 1ag 770, please use [
curTal 1ma, a5 por the Specs - ol
2 Focone Trade Capture Reports, Validabe Sw LastUpdainTm [Tag T75) from the last trade receamd o | Mot Tested
5 | P A0 BN recpest ssang Subiscrphon necuest (Tag 253=1) and LastUpdsteTm (Tag 779)
hat i5 a1 least one minute pros 10 the LastUpdate Tm of the last rade recenved in step 2 - Hot Tested
o | Fncons sddnonal now TradeCapturmRiopon massages aking wih on of Mo prmusly repared irsdn Mot
caphulie faports. Confiem hcining & dupbcatis TradeC aptureRepon from siep 2 - sted

Key: @ rotbested @pcomplete & pendng @ faked
(et veausity well autoesatically refresh for up- 1o 2 minules)

0 Note: Do not select START TEST while a test is running. Restarting a test deletes the current test results.

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

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

5. Reinitiate the connection and request trades using a subscription request (263=1) and LastUpdateTm (Tag 779)
that is at least one minute prior to the LastUpdateTm of the last trade received in step 4.

6.

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

AutoCert+ CME STP FIX for EBS

The purpose of this test is to verify that you can recover all missed trades in case of a disconnect or outage using the Snapshot

recovery process. The test uses StartTime (Tag 9593) to recover missed trades.

This test is mandatory if you selected “Trade Capture Report Request - Snapshot with StartTime (tag 9593)” in the interview

question “Which type of recovery does your application support?”

P> To run the test

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

erview | Tost ute |:| ein

Steps of the test: Snapshot Failover Recovery Test

‘This test couid take up 10 several minstes. Piase do not cb e et st requires o pevum the tesst om step !
Purpose
thes 2l the mizsed irades i caze of outage using the
procnss, The tesd uses StartTins (Tag 3503} fo sncover messed trades
Instrament{s): Select Instrumentis) - Channel v E= |
2. Select START TEST.
e rentsene || Help

Steps of the test: Snapshot Fallover Recovery Test

Purpose

Erocess. The tes ubes StartTie: (Tag 9503) fo recover missed rades

Selected Instrumentisk  5Co2_4_3a_o72e- 400 [T

Category Vahse
AutoCent+ Target URL hites: rautocertistpne craegicun. com
AutoCarts Target IP
AuloCerts Target Port

Reinliabs your coNMECTon and request irades using Snapshol request (Tag 263=0) and SlanTima (Taj 9593}
3| where StaTime is at leas! one minule prios 1o the LastUipdateTm (Tag 779) of the last trade recaved in slep @
2

Receie addiional new TradeCaptueRepor! messages along with ong of mort previously reported
Tracel aphuteRepon messages & duplicate from step 2 v

Key: @ nof tested @ complete
(Test resaits will austomaticaly petesh fod o 1o 2 minutes)

This fest could take up 1o several minutes. Please do net cose test g 10 #enn e fest fom step1

The purpose: of his hes is fo verify thal B client of oulage the Snapshol recovery

Mot Press the Start Test button 8o start of restart s Test. Flaase 30 not press the Start Test bution
asgain i you are currently unning this test.

Test Mot Fianning
[ Description [Fisa [ state
Submit an unkitered Trade Caphure Repon subscrption request (Tag 263=1). f using tag 779, please use
1| cument Bme, 35 per the specs & | Mot Tested
2 Recenve TraceCaptwraReport messages. Valdate LastUpdateTm (Rag 779) from the last rade recened ] Not Tested

perdng @ Tsled

current test results.

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

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

time.

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

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

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