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matters pertaining to rules and specifications herein are made subject to and are superseded by official CME, CBOT and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



AutoCert+ EBS Direct 2.0 - Taker API

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.

Certification session details will be assigned and forwarded to the customer, including certification target locations and firm /
user ldentifiers.

This Help system accompanies the AutoCert+ EBS Direct 2.0 - Taker APl test suite.

0 For the initial EBS Direct Taker API certification period:
- AutoCert+ test cases will appear in read-only format.

- To complete Interview responses and Tests, users must contact Certification Support for Electronic Trading (CSET)

D} To run and navigate AutoCert+:

1. Log into the automated certification tool.

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

3. Navigate to the AutoCert+ EBS Direct 2.0 - Taker API test suite.

Current Testing Configuration

Tester: Tommy Tester R sted Trading Syt
r 1 5 uiom ragi siem
Company Mame: | TRADECO v Type: . N ng 3y
" ~ . Pr (stem
Market: EES - Category: op Sy
i 1603: TEST1
Purnpose: EBS Dwect 2.0 - Taker AP1 e
) 1604: lest
Application System: | TEST1 - fesi v: Je0s. et
Test Suite: EBS Direct 2.0 - Taker AP1 v |
Test Suite Status:
Pre-Certification Interview: S complete
Test Suite Status: 8 complete

Post-Certification Interview: ocomnlete

a. Select a Company Name.

b. For Market, select EBS.

c. For Purpose, select EBS Direct 2.0 - Taker API.

d. Select an Application System.

e. For Test Suite, select EBS Direct 2.0 - Taker API.
4. (if applicable) Select a Identifier and select ASSIGN.
5. Complete the Interview for this test suite.

Available test cases are determined by interview question responses.
6. Complete applicable test cases.

7. Complete the certification process from the Post Certification tab.

What's New

The list below illustrates the updates made to the AutoCert+ EBS Direct 2.0 - Taker API Help system.
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Interview

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

b To complete the interview:

Answer each question, then select Complete when finished.

Test Suite Test Cane Post Certification Help

FX Spot
Precious Metal

Yes
No

Yas
No

No

No

Full book
Top of book
Number of price levels

Full book
Top of Book
Number of price levels

Yes
No
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Full book
Top of book
Number of price krvls

“

Pass-Through mosel
ECHN Mosal

|
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EBS 2.0 Taker API Tests

This section contains information on the EBS Direct 2.0 Taker API tests.

Market Data Session Logon Test / Order Session Logon Test

The purpose of this test is to verify that the client system can connect to EBS with ResetSeqNumFlag =Y on every Logon to
force a session reset.

o For the initial EBS Direct Taker API certification period:
- AutoCert+ test cases will appear in read-only format.

- To complete Interview responses and Tests, users must contact Certification Support for Electronic Trading (CSET)

D’ To select the Test:

1. Select a Identifier from the drop-down and select ASSIGN if not already assigned.
2. From the Test Suite tab, select the linked test.
3. Click the START TEST button.

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

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

interview Test Suite - Post Certification Help

Steps of the test: Market Data Session Logon Test

This test could take up lo several minutes. Please do not close ihe window during the test. Closing window/siopping test requires to requn the lest from stepd

Purpase
The purpase of this fest is 1o verify that the client system can connect io EBS with ResetSeqhlumFlag = on every Logon fo force a session resel

| Description Flag Status
1 ‘ COwer the Market Data sassion, submit a Legon message. o I Hot Tested
2 ‘ Receive and process a Logon acknowledgement message. o | Mot Tested

Heyz @ not tested @ complete o pencing i faded

o Note: This test is used for both Market DataMarket Data Session Logon Test or Order SessionOrder Session
Logon Testformats. The above image shows the Market Data format version of the test.

View Order Session test screen

Interview Test Suite - Post Certification Help

Steps of the test: Order Session Logon Test

Thes tasl could 13k up 1o Ssveral minutes. Pleass 3o nol cloas [he lhﬂdl:!-n'ﬂufﬂl} P sl L’.Iﬂ!ll’\ﬂ \'fl'!l!h‘\'r.‘ﬂﬂﬂmﬁ best rsguires 1o reden e les] froem Shapl
Purpose
The purpose of this fest is 10 vedity that the client system can connecl 1o EBS vith ResetSeqMumFlag = on every Logon 1o farce a session resel

| Description | Flag | Status
‘ 1 Ower the Order session, submit a Logon message. | & | Mot Tested
2 | Receive and process a Logon acknowledgement message. | & | Mot Tested

Key: @ not tesied @ complels i pending @ inded

D’ To run a Market Data Session Logon Test or Order Session Logon test:
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1.
2.

Over the Market Data or Order Session, submit a Logon (35=A) message.

Receive and process a Logon acknowledgment message.

Market Data Session Re-connection Interval Test / Order
Session Re-connection Interval Test

The purpose of this test is to verify that the client system waited before attempt to Logon following an unsuccessful Logon
attempt.

o For the initial EBS Direct Taker API certification period:
- AutoCert+ test cases will appear in read-only format.
- To complete Interview responses and Tests, users must contact Certification Support for Electronic Trading (CSET)

[::' To select the Test:

1.
2.

Select a Identifier from the drop-down and select ASSIGN if not already assigned.
From the Test Suite tab, select the linked test.
Click the START TEST button.

o Note:DO NOT select the START TEST button once the test is in progress.
If a test is not proceeding to the next step, clicking the Refresh button (IEELZE1M) below the test steps may resolve
the issue.

Interview Test Suite - Help

Steps of the test: Market Data Session Re-connection Interval Test

This fe51 could take up to sevweral minules. Please do not closs the window during the test Closing windowisiopping test requires 1o rérun the lest from stepi

Purpose
The purpose of this test is to vendy thad the client sysiem waited before atternpt to Logon follpwing an unsuccessiul Logon attempl

| Description Flag | Stams
1 Cwer the Marke! Data session, submit a Logon message o | NotTested
2 Receive and process a Logoul message ] Mot Tested
3 After the reconnaction lime interval, submif a Logon message . o Mot Testad
4 Receive and process a Logon acknowladgement message o Mot Tested

Mey: o onof tested o complets pending i tadad

Note: This test is used for both Market DataMarket Data Session Re-connection Interval Test or Order
SessionOrder Session Re-connection Interval Testformats. The above image shows the Market Data format version of
the test.

View Order Session test screen
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Interview Test Suite - Help

Steps of the test: Order Session Re-connection Interval Test
This lesd could lake up 1o several minubes. Piease do nol close the window duning the tesl Closing windowisbopping test requines o renun the test from siep]

Purpase
The purpase of this lesd is bo verdy thal the clent sysiem waited belcre atbempl lo Logon follevwing an unsuccessiul Logon atbempl

| Description | Flog | Statss

( 1 , Qver the Order session, submit @ Logon message [ o ' Mot Tested
2 l Recaive and process a Logout message ‘ o : Mot Tested
3 . After the reconnection time interval, submit a Logon massage [ a ; Mol Tested
4 Recaive and process a Logon acknowledgament message. ‘ o | Mol Tested

Koyt reol tested @ coemplede penchnyg i iadad

D’ To run a Market Data or Order Session Re-connection Interval Test:

Over the Market Data or Order session, submit a Logon (35=A) message.
Receive and process a Logout (35=5) message.

After the reconnection time interval, submit a Logon (35=A) message.

P w N R

Receive and process a Logon acknowledgment message.

Market Data Session Verify Test Request Procedure /
Methodology - Order Session Verify Test Request Procedure /
Methodology

The purpose of this test is to verify that the client system reacts correctly in case of an interruption of communication with
EBS.

0 For the initial EBS Direct Taker API certification period:
- AutoCert+ test cases will appear in read-only format.
- To complete Interview responses and Tests, users must contact Certification Support for Electronic Trading (CSET)

D’ To select the Test:

1. Select a Identifier from the drop-down and select ASSIGN if not already assigned.
2. From the Test Suite tab, select the linked test.
3. Click the START TEST button.

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

Steps of the test: Market Data Session Verify Test Request Procedure/Methodology

This test could lake up lo several minules. Please do nod close the window during the test. Closing window/siopping test requires fo rerun the lest from stepd

Purpose
The purpose of this lest is to verfy that the client system reacts comectly in case of an inferrupticn of communication with EBS.

Descriptien | Flag | Status

1 | Crwer the Market Data session, submit a Heartbeal message | o | Mot Tested

2 | Receive and process a Heartbeat message I & . Mot Tested

3 | Submit a Heartbeat message. | & | MotTesled
| 4 | Receive and process a Test Request message. | ) . Mot Tested

5 | Submit a Heartbeat message in respond 1o the received Tes! Request message. I o . Mot Tested

& | Submit a Test Request message | & | MotTasted
| 7 | Due to heartbeat timeout. submit 3 Lopout message or disconnect the session | & . Mot Tested

Kew @ nod tested i complede perding @ faled

o Note: This test is used for both Market DataMarket Data Session Re-connection Interval Test or Order
SessionMarket Data Session Verify Test Request Procedure / Methodology formats. The above image shows the
Market Data format version of the test.

b To run a Market Data or Order Session Verify Test Request Procedure / Methodology:

Over the Market Data session, submit a Heartbeat (35=0) message.

Receive and process a Heartbeat message.

Submit a Heartbeat (35=0) message.

Receive and process a Test Request (35=1) message.

Submit a Heartbeat (35=0) message in respond to the received Test Request message.

Submit a Test Request (35=1) message.

N o v oA wN e

. Due to the heartbeat timeout, submit a Logout (35=5) message or disconnect the session.
View Order Session test screen
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Interview Test Suite - Post Centification Help

Steps of the test: Order Session Verify Test Request Procedure/Methodology
This fes could take up to several minules. Please do not close the window during the lest Closing window/siopping test requires fo rerun the test from slep

Purpose
The purpose of this test i 1o verify that the client sysiem reacts cormectly in case of an inlemuption of communication with EBS

| Description [ Fog | status
i Cwvier thia Order session, submit 8 Hearlbeat message | o | Mot Tested
2 Receive and process a Heartbeal message | o | Mot Tested
| 3 | Submit 8 Hearibeal message [ ) | Mol Tasied
't Receive and procass a Test Request message. | o | Not Tested
5 Subemit a Heartbeal message in respond to the received Test Request message | o | hot Tested
] | Submit @ Test Request massage. | o | NotTested
| 7 | Dua 1o heartbeat timesut, submil a Logout massage of disconnact the session [ o | Mot Tested

Key: @ not tested i complete o pending @ Taded

Market Data / Order Session Disconnection Tests

The purpose of this test is to verify that the client system reacts correctly in case of hard or graceful disconnection with EBS.

o For the initial EBS Direct Taker API certification period:
- AutoCert+ test cases will appear in read-only format.
- To complete Interview responses and Tests, users must contact Certification Support for Electronic Trading (CSET)

b’ To select the Test:

1. Select a Identifier from the drop-down and select ASSIGN if not already assigned.
2. From the Test Suite tab, select the linked test.
3. Click the START TEST button.

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

If a test is not proceeding to the next step, clicking the Refresh button (BEELEIM) below the test steps may resolve
the issue.
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Steps of the test: Market Data Session Hard Disconnection Test

This taal could lake up 1o ssveral minsles. Plaase 4o nol cloas the window dunng the les] Clasing windovw'sloppang Des! requines 1o nanun e lesi from shap]

Furpose
The purpose of this basl is to verify ihat the chend system reacts comeclly in case of hard disconnection with EBS

Description [Flag [ stotus
1 Qwer the Market Data session, submit a Hearlbeat message o | Mot Tested
T A hard dgisconnection is simulated. . a4 | Mot Tested
3 After faw seconds, reconnect the Market Data session and submit 3 Logan messaga. - & | Mot Tested
4 Receive and process a Logon acknowiesgement message . o | Mot Tested

Key: & not tested i@ complete pending il falad

o Note: This test is used for both Market DataMarket Data Session Hard Disconnection Test or Order SessionOrder
Session Hard Disconnection Testformats. The above image shows the Market Data format version of the test.

b To run a Market Data Session Hard Disconnection Test or Order Session Hard Disconnection Test

1. Over the Market Data session, submit a Heartbeat (35=0) message.
A hard disconnection is simulated.
2. After a few seconds, reconnect the Market Data session and submit a Logon (35=A) message.

3. Receive and process a Logon acknowledgment message.
View Order Session test screen

Interview Test Suite - Post Certificat Help

Steps of the test: Order Session Hard Disconnection Test

This lesl could lake up (o several minubes, Pleass do nol doss the vindew during Bhe tesl Closing window/slopping best requires bo renun he lesl from stepl

Purpass
The purpese of this test is 1o verify thal the client syslem reacts comectly in case of hard disconnection with EBS

| Deseription [ Fag [ stams

| i Ower the Order 1, submit @ Hearbeat message. | o | Mot Tested
| 2 A hard disconnection is simulated. | o | Hot Testad
| 3 Afer few seconds, reconnect the Order session and submit 8 Logon message. I o | Mot Tested
| 4 Receive and process a Logon acknowledgement message. | > | Mot Tazted

Key: @ not tesied i complets pending @ Taded

b To run a Market Data Session Graceful Disconnection Test or Order Session Graceful Disconnection Test
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Inferview Test Suite - 3 Help

Steps of the test: Market Data Session Graceful Disconnection Test

This best could take up to several minutes. Please do not close the window during the test. Closing windov/slopping lest requires 1o rerun the: test from step!

Purposs
The purpose of this test is 10 venty that the client system reacts comectly in case of graceful gisconnection legout from EBS

| Description [ Fag | stamus
1 Ower the Market Data sazsion, submit a Heartbeat message. & Hot Tastad
2 | Agraceful disconnection is simulated Receive and process a Logout message & | MotTested
3 | Afer faw saconds, reconnact the Markel Data session and submil 8 Logon message. [ o 1 Mot Tested .
4 Receive and process a Logon acknowledgement message. | 4 Hot Tastad

Key: @ not tested @ complete 4 pending i (aed

o Note: This test is used for both Market DataMarket Data Session Graceful Disconnection Test or Order
SessionOrder Session Graceful Disconnection Testformats. The above image shows the Market Data format version of
the test.

Over the Market Data session, submit a Heartbeat (35=0) message.
A graceful disconnection is simulated. Receive and process a Logout (35=5) message.

After few seconds, reconnect the Market Data session and submit a Logon (35=A) message.

W

. Receive and process a Logon acknowledgment message.
View Order Session test screen

IniErview Test Suite - Helg

Steps of the test: Order Session Graceful Disconnection Test

This test could take up to several minules. Please do nol close the window during the lesi. Closing windowistopping fes! requires 10 rerun the test from slepl

Purpose
The purpose of Bhis test is 10 verify that the client syshem reacts comectly in case of graceful disconnection logout from EBS

| Description | Fiag Status

| 1 | Crver the Onger session, submit 8 Heanbeat message & | Mot Tested
| 2 | Agraceful disconnection is simulated. Receive and process a Logout message. | o | NotTested
[ 3 [ After few seconds, reconnect the Order session and submif a Logon message. . o | Mot Tested
| 4 | Receive and procass a Logon acknowledgament massage. & | Mot Tesiad

Key: @ not tested i complets perdng i raded

Market Data Session / Order Session Logout Test

The purpose of this test is to verify that the client system logout with good practice.

o For the initial EBS Direct Taker API certification period:
- AutoCert+ test cases will appear in read-only format.
- To complete Interview responses and Tests, users must contact Certification Support for Electronic Trading (CSET)

D’ To select the Test:

1. Select a Identifier from the drop-down and select ASSIGN if not already assigned.
2. From the Test Suite tab, select the linked test.
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3. Click the START TEST button.

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

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

Interview Test Suite - Post Cartification Help

Steps of the test: Market Data Session Logout Test
Thits test could take up to several minubes. Please do not close Bhe window dunng the test. Closing wincosn'siepping fes! requires bo renun the best from step

Purpose
The pupose of this lest is lo vendy that the clend sysbem logout with good practcs

| Description | Fiag Status
1 Submit 3 LoQout mEssaf. ‘ o Mo Tested
2 | Receive and process a Logout acknowledgement message ‘ o | Mot Tested

Kena rod tested i complete percing i Taded

Note: This test is used for both Market DataMarket Data Session Logout Test or Order SessionOrder Session
Logout Test formats. The above image shows the Market Data format version of the test.

View Order Session test screen

Interdiew Test Suite - Help

Steps of the test: Order Session Logout Test

This test could fake up 10 several minules Fiease do nol close the window during the lest. Closing window/slopping test reguires 10 renan the test from slepl

Purposs
The purpese of this test is fo verify that the client sysiem logoul with gocd praciice

| Description | Flag | Status
| 1 Submit & Logout meszape. o | Not Tested

| 2 ‘ Receive and process a Logout acknowledgement massage

Not Tested

| -

Key: mol tested iy complete pending i laded

D’ To run a Market Data Session Logout Test / Order Session Logout Test:

1. submita Logout (35=5) message.

2. Receive and process a Logout acknowledgment message.

Market Data Session Request and Order IDs Test / Order
Session Request and Order IDs Test

The purpose of this test is to confirm client system messages don't contain special characters.

e Market Data Request (MDReqID)

¢ New Order Single (ClOrdID)

e Order Cancel Request (ClOrdID)

e Order Mass Cancel Request (ClOrdID)
e Order Status Request (ClOrdID)

o Test Request (TestReqID)
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o For the initial EBS Direct Taker API certification period:
- AutoCert+ test cases will appear in read-only format.

- To complete Interview responses and Tests, users must contact Certification Support for Electronic Trading (CSET)

D’ To select the Test:

1. Select a Identifier from the drop-down and select ASSIGN if not already assigned.
2. From the Test Suite tab, select the linked test.
3. Click the START TEST button.

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

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

CME Group will verify client submitted messages and reply with additional information to resolve issues (if applicable).

ppp—

Steps of the test: Market Data Session Request and Order |Ds Test

This test could take up 1o several minutes. Pleass do not close the window during the lesi. Clasing windovw'siopping test requires o rerun the test from stepl

Purpose
The punpase of this fesd is to confirm client system's CiOvdidMDReqiD/TestReqhd TradeRequestiD don't contain special chars

| Deseription | Flag | Status

1 | CSET to confirm chent system’s CIOrdlMDReqglDvTesiRegldTradeRequestiD don't contain special chars. o | Mot Tested

Kene not fested i complete pencing i tadad

o Note: This test is used for both Market Data or Order Session Test formats. The above image shows the Market Data
format version of the test.

Order Session screen

Interview Test Suite - Help

Steps of the test: Order Session Request and Order IDs Test
This tasl could take up 1o several minuies. Plaase do nol closa the window dunng the 188l Closing windowislopping besl raquires 1o rern the Bast Trom sdepl

Purpose
The purpose of this 1241 is lo confirm client sysiam's CiOrdldMDReqIDiTestRsqld TradeRaquesiiD don contain spacial chars

Description [ Fog [ status
1 | CSET to confirn chent system's CIOrdiMDReqlDiTestReql dTradeRequestiD dont contain special chars | & ‘ Net Testad

Kaeyr @ not tested i complete peraching i faded

Market Data Session Heartbeat Interval Test / Order Session
Heartbeat Interval Test

The purpose of this test is to confirm client system's heartbeats at regular intervals and correct.

o For the initial EBS Direct Taker API certification period:
- AutoCert+ test cases will appear in read-only format.

- To complete Interview responses and Tests, users must contact Certification Support for Electronic Trading (CSET)

D’ To select the Test:

User Manual - 15 -


https://www.cmegroup.com/confluence/display/EPICSANDBOX/Contact+Information
https://www.cmegroup.com/confluence/display/EPICSANDBOX/Contact+Information

AutoCert+ EBS Direct 2.0 - Taker API

1. Select a Identifier from the drop-down and select ASSIGN if not already assigned.
2. From the Test Suite tab, select the linked test.
3. Click the START TEST button.

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

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

Inferview Test Suile - Help

Steps of the test: Market Data Session Heartbeat Interval Test

This test couid take up to several minutes. Please do not close the windew during the lest. Closing wingow/siopping lest requires 10 renun the best from stepl
Purpose
The purpose of this best is 1o confrm client system’s hearibeats al reguiar intercals and comect

| Description | Flag | Status

1 CSET to confirm client system's heartbeats at regular intervals and cofrect. [ o | Mot Tested

Key: & nol tested @ complete o pending @ faded

CME Group will verify client systems heartbeat intervals and reply with additional information to resolve issues (if applicable).

o Note: This test is used for both Market Data or Order Session Test formats. The above image shows the Market Data
format version of the test.

Order Session screen

Inbersisw Tesl Suite - Halg

Steps of the test: Order Session Heartbeat Interval Test

This test could fake wp lo several minules. Please do nol close the window during the fesi. Closing window/stopping lest requires to renun the test from stepi
Purposs
The purpose of this test is to confirm client system’s hearibeats al regular inbervals and comect

Description Flag | Status

1 CSET to confirm chent system's hearbeats at regular intervals and corract. o [ Mot Tested

Key: ) not tested @ complele | pending @ faded

Market Data Session FIX version Test / Order Session FIX
version Test

The purpose of this test is to confirm client system's is sending FIX version 4.4

o Note: For additional information, see EBS Direct 2.0 - Development Considerations - FIX Version.

¢ For the initial EBS Direct Taker API certification period:
- AutoCert+ test cases will appear in read-only format.

- To complete Interview responses and Tests, users must contact Certification Support for Electronic Trading (CSET)

D’ To select the Test:

1. Select a Identifier from the drop-down and select ASSIGN if not already assigned.
2. From the Test Suite tab, select the linked test.
3. Click the START TEST button.

- 16 - User Manual



https://www.cmegroup.com/confluence/display/EPICSANDBOX/Development+Considerations#DevelopmentConsiderations-FIXVersion
https://www.cmegroup.com/confluence/display/EPICSANDBOX/Contact+Information

AutoCert+ EBS Direct 2.0 - Taker API

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

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

Steps of the test: Market Data Session FIX version Test

This test could take up 10 several mnuies. Please G0 nod close e window dunng e 1esl Closing windowisiopping 185l requings 1o rerun the test from slepl

Purpose
The purpose of this test is 1o confirm chend system’s is sending FIX version 4.4

| Description Flag | Stotus
| 1 | CSET to confam client system’s is sending FIX version 4.4

o4 Mot Tested

Key: @ not tested i complats parding i taled

CME Group will verify client submitted messages and reply with additional information to resolve issues (if applicable).

o Note: This test is used for both Market Data or Order Session Test formats. The above image shows the Market Data
format version of the test.

interview  Tost Suite - Help

Steps of the test: Order Session FIX version Test

This 1831 could 1ake up 10 Several minulas. Please do nol close the window during the 1&31. Closing windovwr$iopping 1831 réquires 106 rérun the 1851 from $lapl
Purpase
The purpasa of this 123l is ko confirm chanl syslan’s is sending FLX version 4.4

| escription [Fisg | Stats

| 1 CSET to confirm clent system's is sanding FIX version 4.4 o Mot Tested

Mey: @ not tested i complets perding @ faled

Market Data Session / Order Session Tag 97-PossResend
Verification Test

The purpose of this test is to confirm client submitted messages do not contain tag 97-PossResend, a standard header message
that indicates that the message is a possible resend of a previously transmitted message.

o For the initial EBS Direct Taker API certification period:
- AutoCert+ test cases will appear in read-only format.

- To complete Interview responses and Tests, users must contact Certification Support for Electronic Trading (CSET)

D’ To select the Test:

1. Select a Identifier from the drop-down and select ASSIGN if not already assigned.
2. From the Test Suite tab, select the linked test.
3. Click the START TEST button.

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

If a test is not proceeding to the next step, clicking the Refresh button (BEELELM) below the test steps may resolve
the issue.
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[t e Test Suite - Healp

Steps of the test: Market Data Session Tag 97-PossResend Verification Test
This fe3 could lake up 1o saveral minulas Plaase do mol close the window durnng the el Clasing windovw/slopping test reguires fo rerun the bast from $lapl

Purpase
The purpose of this test is io confirm client sysiem’s is not sending tag 57,

Description Flag Status

1 | CSET to confirm client system’s is not sending tag 97 o | NotTested

Hey: @ not tested @ complete & pending i faded

CME Group will verify client submitted messages and reply with additional information to resolve issues (if applicable).

format version of the test.

¢ Note: This test is used for both Market Data or Order Session Test formats. The above image shows the Market Data

View Order Session test screen

[T Test Suite - Heehp

Steps of the test: QOrder Session Tag 97-PossResend Verification Test
This a3 could lake up bo savedsl minules. Pleases do ol closs e vandow duung the taat C.IM-ng rmdaw-‘ﬂwpnﬂesl el b0 rerun the fead froa slepd

Purpase
The purpass of this bst i 16 confirm clisnl Sys1&ny's is nol $ending 1ag 97,

Description [ Fisg | status

1 CSET to confirm client system’s is not sending tag 97, | & Mol Tesled

Ky ol {eiliad i corplale peareding i Taded

Market Data Session Timestamp Verification Test / Order

Session Timestamp Verification Test

The purpose of this test is to confirm client system's is sending a timestamp with millisecond precision.

c For the initial EBS Direct Taker API certification period:
- AutoCert+ test cases will appear in read-only format.

- To complete Interview responses and Tests, users must contact Certification Support for Electronic Trading (CSET)

D’ To select the Test:

1. Select a Identifier from the drop-down and select ASSIGN if not already assigned.
2. From the Test Suite tab, select the linked test.
3. Click the START TEST button.

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

the issue.

If a test is not proceeding to the next step, clicking the Refresh button (IEELEIM) below the test steps may resolve
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Interview Test Suite - Help

Steps of the test: Market Data Session Timestamp Verification Test

This lest could 1ake up to several minules. Please do nol close the window during the tesl. Closing window/stopping lest requires to rerun the test from step1
Purpose
The purpase of this test is to confirm client system's is sending imestamp with milisecond precision

[ Description | Fiag | status
| 1 CSET to confirm cliant system's i is sending timastamp with millisacond precision. [ ] | Mot Testad

Key: @ not tested @ complete & pending @ taded

CME Group will verify client submitted messages and reply with additional information to resolve issues (if applicable).

o Note: This test is used for both Market Data or Order Session Test formats. The above image shows the Market Data
format version of the test.

View Order Session test screen

Interview Test Swite - Help

Steps of the test: Order Session Timestamp Verification Test

This test could lake up to several minubes. Please do nol close the window during the test. Closing windowistopping tes! requires bo remnan the tesd from shepi

Purpose
The purpese of this test & 1o confiem client system's is sending Smestamp with milisecond precision

| Deseription Flag | Status

| 1 CSET fo confiom client system's is is sending timestamp with millisecond precision, o Mot Tested

Key it bested o complete pending i taded

Market Data Sweepable Pricing Snapshot Aggregated Book
Tests

The purpose of this test is to verify that the client system can send and process Market Data Request messages.

o For the initial EBS Direct Taker API certification period:
- AutoCert+ test cases will appear in read-only format.

- To complete Interview responses and Tests, users must contact Certification Support for Electronic Trading (CSET)

D" To select the Test:

1. Select a Identifier from the drop-down and select ASSIGN if not already assigned.
2. From the Test Suite tab, select the linked test.
3. Click the START TEST button.

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

If a test is not proceeding to the next step, clicking the Refresh button (IEZLEIM) below the test steps may resolve
the issue.
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Available Tests:

e Market Data Sweepable Pricing Snapshot Aggregated Book with Full Book Depth Test for ECN Model

Interview Test Suite - tificat Help

Steps of the test: Market Data Sweepable Pricing Snapshot Aggregated Book with Full Book Depth
Test for ECN Model

This test could Laka up bo several minules. Piease do nol dose the window during the test. Clasing window/slopping tast requires 1o rénun the test from $lept

Purpose
The purpose of this best is 1o verity that the cisnt syshem can send and process Market Data Request message

Description [ Fiag | saws
Cwer the Market Data session, submit a Market Data Request message for Sweepable Pricing subscribing 1o Mot Tested
! Snapshot Aggregated Book with Full book Depth. -
2 Receive and process Market Data Snapshot Full Refresh message. | o | MotTested

Key: @ rof tested @ complele o pending @ Taled

e Market Data Sweepable Pricing Snapshot Aggregated Book with Top of Book Test for ECN Model

Interview Test Suite - Help

Steps of the test: Market Data Sweepable Pricing Snapshot Aggregated Book with Top of Book Test
for ECN Model

Thies fest could fake up to several minules. Pleasa do nol dlose the window during the tesl Closing windovr'siopping best requands 1o rérun he tést from shep1

Purpose
The purpose of this besl is bo verify that the client syslem can send and process Markel Data Regues!t message

Description Flag | Status
Ower the Market Data session, submit a Market Data Request message for Sweepable Pricing subscribing fo Not Testsd
' | Snapehot Aggregated Eook with Top of Book o
2 | Receive and process Markel Data Snapshot Full Refresh message. o | Mot Tested

Key: & root tested i complete pencing i fadad

e Market Data Sweepable Pricing Snapshot Aggregated Book with Number of Price Levels Test for ECN Model

Steps of the test: Market Data Sweepable Pricing Snapshot Aggregated Book with Number of Price
Levels Test for ECN Model

This fesi could lake up to several minules. Please do nof close the window during the test. Closing windowistopping test requires to renun the lest from slep1

Purpose
The purpose of this tast i o verify thal the chenl system can send and process Marke! Data Reques! message

| Description Flag | Status
Over the Market Data session, submit 8 Market Data Request message for Sweepable Pricing subscribing to Mot Tested
Snapshot Aggregated Book with 3 Price Levels
2 | Receive and process Market Data Snapshot Full Refresh message. o | Mot Testeo

Key: @ nol tested iy complele pending i faled
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e Market Data Sweepable Pricing Snapshot Aggregated Book with Full Book Depth using MDEntrySize Test for ECN

Interview Test Suite - Help

Steps of the test: Market Data Sweepable Pricing Snapshot Aggregated Book with Full Book Depth
using MDEntry Size Test for ECN Model
This test could 1ake up to several minules. Pleases do nol close the window dunng the lesl Closing windowstopping lesd reguares b0 remun the lest from sbep

Purposs
The purpase of this tasl i 1o werify that the chenl sysiem can send and process Marke! Data Requesi message

| Deseription | Fiag | Status
Ovwer the Market Data session, submit a Market Data Regues! message for Sweepable Pricing subscribing fo Mot Testad
' | Snapshot Aggregated Book with Full book Degth specifying MDEnirySize of 5 million.
| 2 Recaive and process Market Data Snapshot Full Refresh message | o | HotTested

Key: @ not tested @ complete o pending i taded

Mode
D‘" To run a Market Data Sweepable Pricing Snapshot Aggregated Book Test:

1. Over the Market Data session, submit a Market Data Request (35=V) message for Sweepable Pricing subscription to
Snapshot Aggregated Book with Full Book / Top of Book / Number of Price levels Depth.

tag 264-MarketDepth
e 0=Full Book

e 1=Top of Book
e n=number of price levels

2. Receive and process Market Data Snapshot Full Refresh (35=W) message.

Market Data Sweepable Pricing Snapshot Non-aggregated Book
Tests

The purpose of this test is to verify that the client system can send and process Market Data Request messages.

¢ For the initial EBS Direct Taker API certification period:
- AutoCert+ test cases will appear in read-only format.

- To complete Interview responses and Tests, users must contact Certification Support for Electronic Trading (CSET)

I:;'" To select the Test:

1. Select a Identifier from the drop-down and select ASSIGN if not already assigned.
2. From the Test Suite tab, select the linked test.
3. Click the START TEST button.

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

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

Available Tests:

* Market Data Sweepable Pricing Snapshot Non-aggregated Book with Full Book Depth Test for ECN / Pass-
Through Model
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e Market Data Sweepable Pricing Snapshot Non-aggregated Book with Top of Book Test for ECN

interview  Test Suite - Post Cartification | Help

Steps of the test: Market Data Sweepable Pricing Snapshot Non-aggregated Book with Top of Book
Test for ECH Model

This a5 coubd take up fo several minules. Plaasa do nol closa the windowr during the test Closang window/slopping test réguires 1o rerun the tast from sfepl

Purpase
The purpose of this test is bo werfy thal the client sysiem can send and process Marke! Dala Request message

| Description [ Frog | Status
Cwar the Markel Data session, submi a Market Data Request message for Sweepable Pricing subscribing to Nol Tested
' | Snapshot Non-aggregated Book with Top of Book -
2 Receive and process Market Data Snapshot Full Refresh massage. o | Noi Tested

Kew: 5 nof tasted i complets pending i Taled
Pass-Through

Interview Teat Suite - Post Certification Help

Steps of the test: Market Data Sweepable Pricing Snapshot Non-aggregated Book with Top of Book
Test for Pass-Through Model

This lesi could take up bo several minubes. Pliease ¢o nol close the window during the test. Closing window'siopping 1esl requinss 10 nenun the 1est from slepl

FPurpose
The purposs of this best i 1o vanty (hal Ihe chent system can sand and process Marke! Data Reguest message targeling an indridual LP wing the Pass.
Through msdsl.
| Description [Fiog [ stamus
Creer the Markal Dala session, submit a Marke! Data Reguest message for Sweapable Pricing subscribing 1o Not Tested
Snapshot Non-aggregated Book with Top of Book targetng an ndividual LP. -
| 2 Receive and procass Market Data Snapzhot Full Refresh message. | o | Mot Tested

Key: ol tested i complets pending i fadad

e Market Data Sweepable Pricing Snapshot Non-aggregated Book with Number of Price Levels Test for ECN

Interview Teat Suite - Post Certification Help

Steps of the test: Market Data Sweepable Pricing Snapshot Non-aggregated Book with Number of
Price Levels Test for ECN Model

This 1e81 could take up bo saversl minules. Piaase do nol closs the window during the lesl Chosing window/slopping test requinss o nenun e iasd from slepl

Purpose
The purpose of this best i 1o verify that the chent syslem can send and process Marke! Data Reques! message.

| Description [Fag | stms
, COwer the Market Data session, submit a Market Data Request message for Sweepable Pricing subscribing to biok Testod
Snapshot Non-aggragated Book with 3 Price Levels o
| 2 | Receive and process Markel Data Snapshot Full Refresh massage. [ ‘ [ Mot Tested

Key: @ nof tested i complede pending @ faded
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Through

Interview Test Suite - Post trficat Help

Steps of the test: Market Data Sweepable Pricing Snapshot Non-aggregated Book with Number of
Price Levels Test for Pass-Through Model

This test could fake up to several minules. Please do nol close the window during the test Closing window/slopping best requires to rerun the lest from siep!

Purpose
This purpass of this bast is to vendy thal the client systam can sand and process Marcel Data Reguest message 1argetng an indisdual LP using the Pass.
Through model.
| Description | Flag | Status
Ower tha Marke! Data session, submit a Market Dala Request message for Sweegable Pricing subscnbing to Nol Tastad
Snapshot Men-aggregated Book with 3 Price Levels targeting an individual LP -
[ 2 | Receive and process Market Data Snapshot Full Refrash message. | o | Mot Tested

Koy @ not tested i@ complste | perding i taded
Model
* Market Data Sweepable Pricing Snapshot Non-aggregated Book with Full Book Depth using MDEntrySize
Test for ECN / Pass-Through Model

Interview Test Suite - ertifica Help

Steps of the test: Market Data Sweepable Pricing Snapshot Non-aggregated Book with Full Book
Depth Test for ECN Model

This test could {ake up fo several minules. Fisase do nol close the window during the lest. Closing window/stopping test reguires fo rerun the lest from stepl

Purpose
The purpose of this fes is bo verty that the client system can send and process Market Data Request message.

[ Description [ Fap | stams
Creer the Market Data session, submit a Market Data Reguest message for Sweapable Pricing subscribing to Mot Tastad
! ‘Snapshol Non-aggragated Book with Full book Dapih.
[ 2 ‘ Receive and process Market Data Snapshol Full Redresh message. @ Mot Tested

Key: & nol tested i complets pending i falad

o Note: This test is used for ECN or Pass-Through formats. The above image shows the ECN format version of the test.

b’ To run a Market Data Sweepable Pricing Snapshot Non-Aggregated Book Test:

1. Over the Market Data session, submit a Market Data Request (35=V) message for Sweepable Pricing subscription to
Snapshot (tag 265-MDUpdateType=0) Non-Aggregated Book with Full Book / Top of Book / Number of Price Levels
Depth.

tag 264-MarketDepth

e 0=Full Book
e 1=Top of Book
e n=number of price levels

2. Receive and process Market Data Snapshot Full Refresh (35=W) message.
Pass-Through format screen
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oervew  Testsure [T oo Help

Steps of the test: Market Data Sweepable Pricing Snapshot Non-aggregated Book with Full Book
Depth Test for Pass-Through Model

This test could fake up to several minubes. Please do not chose the window during the tesl. Clasing window/stopping test requires bo rerun the test from stept

Purpose
The purpase of this test ks to venfy thal the client sysiem can send and process Markel Dala Request r ge largeding an ndhidual LP using the Pass-
Throwgh model.
| Description | Fiag | stams
Ower the Market Data session, submif a Market Data Reques! message for Sweepable Pricing subscribing to Not Tasted
Snapshot Mon-aggregated Book with Full book Depth targeting an ndividual LIP
| 2 | Receive and process Market Data Snapshot Full Refresh message: | & | Mot Tested

Key: @ not tested @ complele o pending i fnlsd

D To run a Market Data Sweepable Pricing Snapshot Non-Aggregated Book with Full Book Depth using MDEntrySize Test:

Interview Test Suite - % tificat Halp

Steps of the test: Market Data Sweepable Pricing Snapshot Non-aggregated Book with Full Book
Depth using MDEntry Size Test for ECN Model

Thes 1esd could take up bo several minules. Flaase do nol close the window during the tesl Closing window/sloppng test requinss fo renun the fest from slegl

Purpose
The purpose of this test & 1o vedify that the clent sysiem can send and process Market Data Reques! message

Description [ Flag | Status
Cwer the Market Data session, submit a Market Data Regueast message for Sweepable Pricing subscribing fo Mot Tastad
! Snapshol Non-aggregated Book with Full book Dapth specifying MODEntrySize of 5 million -
2 Receive and procass Markal Data Snapshot Full Refresh massage. o Mot Tested

Keye @ nof tested W complete | pendng @ Tsded

o Note: This test is used for ECN or Pass-Through formats. The above image shows the ECN format version of the test.

1. Over the Market Data session, submit a Market Data Request (35=V) message for Sweepable Pricing subscription to
Snapshot (tag 265-MDUpdateType=0) Aggregated Book with Full Book (tag 264-MarketDepth=0) Depth specifying
MDEntrySize (-271) of 5 million.

2. Receive and process Market Data Snapshot Full Refresh (35=W) message.
Pass-Through format screen
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Interview Test Suite - s Help

Steps of the test: Market Data Sweepable Pricing Snapshot Non-aggregated Book with Full Book
Depth using MDEntry Size Test for Pass-Through Model

Thiis test could 1ake up 1o seversl minules. Please do pol close the window during Ibe tesl Closing window/stopping test requires bo rerun the test from $lepl
Purposs

The purpose of this 1es! is fo verify that the client system can send and process Market Data Request message targeting an indridual LP using the Pass-
Thiough model

| Description [ Flag | Status
Ower this Market Data session, submil a Markat Data Request message for Swespable Pricing subscribing to
1 Snapshot Non-agoregated Book with Full book Depth speciying MDEnRtrySize of 5 milion targeting an o | MotTested
indivigual LP.
| 2 | Receive and process Market Data Snapshot Full Refresh message. | o | Mot Tested

Koy @ not tested o complete o pencing @ faded

Market Data Sweepable Pricing Incremental Non-aggregated
Full Book Test

The purpose of this test is to verify that the client system can send and process a Market Data Request message.

o For the initial EBS Direct Taker API certification period:
- AutoCert+ test cases will appear in read-only format.
- To complete Interview responses and Tests, users must contact Certification Support for Electronic Trading (CSET)

Available Tests:

» Market Data Sweepable Pricing Incremental Non-aggregated Book with Full Book Depth for ECN / Pass-
Through

* Market Data Sweepable Pricing Incremental Non-aggregated Book with Full Book Depth using MDEntrySize
Test for ECN / Pass-Through Model

Full Book Depth Tests

D" To select the Test:

1. Select a Identifier from the drop-down and select ASSIGN if not already assigned.
2. From the Test Suite tab, select the linked test.
3. Click the START TEST button.

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

D’ To run a Market Data Sweepable Pricing Incremental Non-aggregated Book with Full Book Depth test:
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Intérview Test Suite - Help

Steps of the test: Market Data Sweepable Pricing Incremental Non-aggregated Book with Full Book
Depth Test for ECN Model

Ths fest could Bake up fo several minules. Please do not close the window during Bhe test. Closing window'stopping fesi requires to rerun the tesd from stepi
Purpose
The purpose of this tesd is to verfy thal the client sysiem can send and process Markel Data Request message

Description [Flag | status
Cwer the Market Data sesskon. submit a Market Data Reguest message for Sweepable Pricing subscribing to Not Testad
! Incremental Non-aggregated Book with Full book Depth.
Receive and process Market Data Snapshot Full Refresh message / Market Data Incremental Refresh
2 message. o Mot Tested

Wey: @ not lested @ complete | pending i Taled

0 Note: This test is used for ECN or Pass-Through formats. The above image shows the ECN format version of the test.

1. Over the Market Data session, submit a Market Data Request message for Sweepable Pricing subscribing to Incre-
mental Non-aggregated Book with Full Book (tag 264=0) Depth.

2. Receive and process Market Data Snapshot Full Refresh (35=W) message / Market Data Incremental Refresh
(35=X) message.

Pass-Through format test screen

Imterview Test Suwite - Help

Steps of the test: Market Data Sweepable Pricing Incremental Non-aggregated Book with Full Book
Depth Test for Pass-Through Model

This test could fake up to several minules. Fiease do nod close the window duding the test. Closing windowstappang test requires fo renan the lest from slepd

Purpose
The purpase of this sest is 1o verify thal the client system can ssnd and process Market Data Request message targsting an individual LP using the Pass.
Though medel
Description [ Fag | stams
Cread the Markat Data sassion, submit a Market Data Request massage for Sweepable Pricing subscribing 1o Mot Tested
1 Incremental Non-aggregated Book with Full book Depth targeting an individual LP - #
FRecaive and process Market Data Snapshot Full Refresh message / Market Data Incremental Refrash
3 message o | MotTested

Key: @ nol lesied i complets | panding @ 1aled

Full Book Depth using MDEntry Size Tests

D To select the Test:

1. Select a Identifier from the drop-down and select ASSIGN if not already assigned.
2. From the Test Suite tab, select the linked test.
3. Click the START TEST button.

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

If a test is not proceeding to the next step, clicking the Refresh button (IEELEIM) below the test steps may resolve
the issue.
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D" To run a Market Data Sweepable Pricing Incremental Non-aggregated Book with Full Book Depth using MDEntrySize
test:

Interview  Test Suite - Help

Steps of the test: Market Data Sweepable Pricing Incremental Non-aggregated Book with Full Book
Depth using MDEntrySize Test for ECN Model

This lest could lake up bo saversl minulas Please do rol doss the window during tha tast Clasing windovwrsiopping test requines o renun the bast friom shepd

Purposs
The punpese of Bis test i 1o verily that the chent sysbem can sand and process Markel Data Request message

Description [ Flag | stamus
Owver the Markat Data session, submit a Market Data Request message for Sweepable Pricing subscribing to Mot Tested
' | Incremental Non-aggregated Book with Full book Depth specitying MOEntrySize of 5 milion e
Receive and process Market Data Snapshot Full Reresh message / Markst Data Incremental Retresh
] — o Mot Tested

Key: @ not tested i complele pendng i taded

o Note: This test is used for ECN or Pass-Through formats. The above image shows the ECN format version of the test.

1. Over the Market Data session, submit a Market Data Request (35=V) message for Sweepable Pricing subscribing to
Incremental Non-aggregated Book with Full book Depth Full Book (tag 264=0) specifying MDEntrySize (-271) of 5 mil-
lion targeting an individual LP (tag 128-DeliverToCompID).

2. Receive and process Market Data Snapshot Full Refresh (35=W) message / Market Data Incremental Refresh

(35=X) message.
Pass-Through format test screen

Steps of the test: Market Data Sweepable Pricing Incremental Non-aggregated Book with Full Book
Depth using MDEntrySize Test for Pass-Through Model

Thiss fe5t could fake up 1o several minugles, Pleass do nod close the window during the test. Closing window/stopping test requires to rerun the fest from stept

Purpase
The purpose of this tesd is 1o werify ihat the clienl system can send and process Markel Data Reqgues! message Largeling an indiidual LP using the Pass-
Thesugh mesdsl
Description | Fiag Status
Ower the Market Data session, submit a Market Data Reguest message for Sweepabla Pricing subscribing to
1 | Incramental Non-aggragated Book with Full book Depth specifying MDEntrySize of 5 million targeting an o | MotTested
individual LP.
Receive and process Markel Dala Snapshl Full Refresh message ! Markel Data Incremental Relresh
2 MasEags o Mot Tested

Kew: @& not tested @ complets o panding @ Tadad

Market Data Sweepable Pricing Processing Market Data
Request Reject Test

The purpose of this test is to verify that the client system can receive and process Market Data Request Reject.

0 For the initial EBS Direct Taker API certification period:
- AutoCert+ test cases will appear in read-only format.
- To complete Interview responses and Tests, users must contact Certification Support for Electronic Trading (CSET)
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AutoCert+ EBS Direct 2.0 - Taker API
D’ To select the Test:
1. Select a Identifier from the drop-down and select ASSIGN if not already assigned.

2. From the Test Suite tab, select the linked test.
3. Click the START TEST button.

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

If a test is not proceeding to the next step, clicking the Refresh button (IEELEIM) below the test steps may resolve
the issue.
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Inberview Test Suite - 8 Help

Steps of the test: Market Data Sweepable Pricing Processing Market Data Request Reject Test

This tes] could take up 1o saveral manwles. Please do nol close the window dufing the test Cloging windowSlopping 1esl nequires 1o redan e bas] from slepl
Purpose
The purpose of this 1est is fo verify that the clisnt systern can receive and process Market Dats Request Reject

| Description [ Fiag Status

| 1 Owver the Market Data session, submit @ Market Data Reguest message for Sweepable Pricing | o | NotTested

I 2 Raceive and process Markel Data Request Raject massage. Not Tested

-

Key: & not tested @ complefe o pending @ ialad

D’ To run a Market Data Sweepable Pricing Processing Market Data Request Reject Test:

1. Over the Market Data session, submit a Market Data Request (35=V) message for Sweepable Pricing.

2. Receive and process Market Data Request Reject (35=Y) message.

Market Data Single Ticket Pricing Snapshot Tests

The purpose of this test is to verify that the client system can send and process Market Data Request message.

Available tests:

o Market Data Single Ticket Pricing Snapshot with Full Book Depth using MDEntrySize Test for ECN

Interview Test Suite - Poat Certification Help

Steps of the test: Market Data Single Ticket Pricing Snapshot with Full Book Depth using
MDEntrySize Test for ECN Model
This test could fake up to several minubes. Please do nol chose the windaw during the test Closing window/slopping est requires 1o rérun the tast from stepl

Purpose
The purpose of this best i lo veridy that the client system can send and process Market Dala Regques! message

| Description | Flog [ status
Over the Market Data session, submit a Market Data Reguest message for Single Tickel Pricing subscribing Mot Tested
! 1o Snapshat with Full book Depth specifying MDEMrySi2e of 5 million.
2 | Receive and process Market Dala Snapshot Full Refresh message. & ‘ Mot Tested

Kew: & not bested i complete o pending @ Taled

/ Pass-Through

Interview Test Suite - Help

MDEntry Size Test for Pass-Through Model

Steps of the test: Market Data Single Ticket Pricing Snapshot with Full Book Depth using

This 1e51 could take up bo séveral minutes. Please do nol close the window dunng the test Closing windowrslopping 1851 requires 1o rerun the test from slepl

Purpase
The purpose of this test is 1o verify ihat the clienl system can send and process Marke! Dala Request message targeting an indiadual LP using Bhe Pass-
Through model
Description [ Flag | status
Oweer the Market Data session, submit a Market Dala Reguest message for Single Tickel Pricing subscribing Not Testad
! o Snapshot with Full book Depth specitying MDEnrySize of 5 million targating an individual LP. o
2 Receive and procass Markel Data Snapshot Full Refresh message. o | Mot Tested
Key: @ not tested @ complete | pending (@ faled
Mode
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e Market Data Single Ticket Pricing Snapshot with Top of Book using MDEntrySize Test for ECN

Interview Test Suite - Post Certificat Help

Steps of the test: Market Data Single Ticket Pricing Snapshot with Top of Book using MDEntry Size

Test for ECN Model

This test could lake up bo several minules Piease do nol dlose the window during the lest Closing window/siopping test requires o rerun the test from slepi

Purpose
The purpose of this test is to venfy that the client syslem can send and process Market Data Request message
| Description Flag | Status
Cwer the Markel Data session, submit a Market Data Request message for Single Tickel Pricing subscribing Mot Tested
to Snapshot with Top of Book specifying MDEntrySize of 5 million. o
| 2 Recaive and process Market Datla Snapshot Full Refresh message. ) | Mot Tested
Kew: & not tested @ complete peenaching i faded
/ Pass-
Through Model
Interview Test Suite - st Certificat Help
Steps of the test: Market Data Single Ticket Pricing Snapshot with Top of Book using MDEntry Size
Test for Pass-Through Model
This 1e51 could fake up 10 several mingbes, Pleass do nol close the window during the a5t Closing windowislopping test reguires bo renun the lest from stepl

Purpose

The purpese of this test is fo vedfy thal the client sysiem can send and process Market Data Request message largeiing an indridual LP using the Pass-

Thrcugh model.

Descriplion Fiag | Status
Crver the Market Data session, submit a Market Data Request message for Single Ticket Pricing subscribing Mot Tectad
to Snapshol with Top of Book specifying MOEntrySize of 5 million targeting an individual LP. -

2 | Recaive and procass Markel Data Snapshot Full Refresh message. o Mot Tested
Kewr & not tested @ comglete | pending @ tadad
e Market Data Single Ticket Pricing Snapshot with Number of Price Levels using MDEntrySize Test for ECN
Interview Test Suite - sl Certif Help
Steps of the test: Market Data Single Ticket Pricing Snapshot with Number of Price Levels using
MDEntrySize Test for ECN Model
This test could fake up 1o sévéral minulas. Please do nol close the windaw during ha test. Clasing window'siopping 1esl requirés 16 rérun Bhe &5t from slepl
Purpose
The purpese of this test is fo verify thal the chend system can send and process Marke! Dala Request message
| Description Flag Status
Over the Market Data session, submit 3 Market Data Regquast message for Single Ticket Pricing subscribing Mol Tested
to Snapshot with 3 Prica Levals specifying MDEntrySize of § million o
| 2 | Receive and process Markel Data Snapshot Full Refresh message. o | Nof Tested
Key: @ nof tested i@ complete o pending @ faded
/ Pass-
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Through Model

merview  Testsune [T oo new

Steps of the test: Market Data Single Ticket Pricing Snapshot with Mumber of Price Levels using
MDEntrySize Test for Pass-Through Model

This fes] could taks up lo several mnules. Flease do nol close the window during he test. Closing windoww/slopging test requires to requn the fest from step]

Purpose
The purpose of this t61 is 1o verify thal the clisnl systarm can sand and procass Marke! Data Reques! message (angeting &n indiddual LP using the Pass.
Thirouigh odel,

| Deseription [ Flag | Status
. Owar the Marke! Data session, submit a Markel Data Request messade for Single Tickel Pricing subscribing Mot Tested
1o Snapshal with 3 Price Levels specifying MDEntrySize of 5 millign targeting an individual LP. -
[ 2 | Receive and process Market Data Snapshot Full Refrash message. I o | Mot Tested

My @ ot tested @ complete | perding @ taded

Market Data Single Ticket Pricing Snapshot with Full Book Depth Test for ECN

Interview Test Suite - st Certificat Help

Steps of the test: Market Data Single Ticket Pricing Snapshot with Full Book Depth Test for ECN
Maodel

This test could lake up to several minutes. Please do nol close the window during the tesl. Closing windew/stopping test requires bo rerun the lest from sbepi

Purpose
The puspose of this test is 1o venfy thal the chanl system can sand and process Marke! Dala Reguest message

Description | Fiag Status
Cwer the Market Data session, submit a Market Data Request message for Single Ticket Pricing subscribing Mot Tasted
T | 1o Snapshot with Full bock Depth. o
2 | Receive and process Market Data Snapshot Full Refresh message. | o | Mot Tested

Key: @ not tested i complete perding i tadsd

Pass-Through Model

Interview Test Suite - Post Certificat Help

Steps of the test: Market Data Single Ticket Pricing Snapshot with Full Book Depth Test for Pass-
Through Model

This fesi coubd take up Io several minules. Please o nol chose the window duning the lest. Closing windowisioppng test reguires to ranan the best from siep

Purpose

The purpass of this 1es is to verify thal the chent system can send and process Market Data Reguest message targeting an indiidual LP using the Pass.
Through model.
| Description | Flog | Status
. Ovar the Market Data session, submit a Market Data Request massage for Single Ticket Pricing subscribing Not Tested
to Snapshol with Full beok Depth targeting an individual LP. o
2 Receive and process Marked Data Snapshot Full Refresh message. | o Mol Tastad

Hey: @ nol lested W complete | pending i faled
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e Market Data Single Ticket Pricing Snapshot with Top of Book Test for ECN

Interview Teat Suite - Post Certificat Help
Steps of the test: Market Data Single Ticket Pricing Snapshot with Top of Book Test for ECN Model
This test could taks up 1o several minules. Please do nol chose the window during the 125t Closing window/slopping test requires to rénun the 15t from step1
Purpose
The purpose of this tesd is bo verify that the ceenl system can send and process Market Data Request message
| Description | Flag | stams
Ower the Market Data session, submit a Market Dala Request massage for Single Tickel Pricing subscribing Not Tested
to Snapshol with Top of Book
| z | Receive and process Market Data Snapshot Full Refresh message. | & | NotTested
Key: @ not tested i complete o pending @ Taded /
Pass-Through Model
Iniberview Test Suite - 81 Certifica Help
Steps of the test: Market Data Single Ticket Pricing Snapshot with Top of Book Test for Pass.-
Through Model
Thes test could lake up 1o several minules. Pleass do nod close the window dl.ﬂ'llhﬂ tha tasl C-Il}‘!-l'lg wmﬂm.ialmpmg best reguires bo renan the best from shepd
Purpese
The puipese of this el is 1o verity thal the chend system can send and procsss Markel Dala Request message lasgeting an indiidual LP using the Pass-
Through model
Descripbion Fiag | Status
Owver the Market Data session, submit a Market Dats Request message for Single Ticket Pricing subscribing Mot Tested
to Snapshol with Top of Book targeting an individual LP, -
2 | Recaive and process Market Data Snapshol Full Refresh massage. o [ Mot Tested
Key: @ not tested @ comgplete |, pending i faded
e Market Data Single Ticket Pricing Snapshot with Number of Price Levels Test for ECN
Interview Teat Swite - Post Certificat Help
Steps of the test: Market Data Single Ticket Pricing Snapshot with Number of Price Levels Test for
ECN Model
This lesi could lake up lo several minules. Please 9o nol Close the window during the test Closing vwindovwsioppng test reguires 1o renan the test from slep
Purpose
The purposs of this test is to verify thal the clisnl systam can send and process Market Data Request message
| Description Flag | Status
Ower the Market Data session, submit 8 Market Data Requast message for Single Tickel Pricing subscribing Mot Testad
' | 1o Snapshot with 3 Price Lavels. 4
| 2 Receive and process Market Data Snapshot Full Refrash message. o | Mot Tested
Kew: @ ol tested o complete L panding i falsd
/ Pass-
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Through Model

It rview Teat Suite - Help

Steps of the test: Market Data Single Ticket Pricing Snapshot with Number of Price Levels Test for
Pass-Through Model

This feal could lake up to several mirules. Please do nol close the window during the tesl Closing windovi'siopping besl requanes io reran the beal from sbepd

Purpase
The purpose of this test i to venfy that the clienl system can send and process Marked Data Reguesi message largeting an indhvidual LIP wsing the Pass-
Through model
| Description | Flag | Status
. Ower the Markel Data session, submit a Market Data Request message for Single Tickel Pricing subscribing Mot Testad
to Snapshot with 3 Price Levets targeting an individual LP. -
[ 2 | Raceive and procass Market Data Snapshot Full Refrash message. o Mol Testad

Ky rol tastad i conplela perciing i talad

¢ For the initial EBS Direct Taker API certification period:
- AutoCert+ test cases will appear in read-only format.
- To complete Interview responses and Tests, users must contact Certification Support for Electronic Trading (CSET)

I:;'" To select the Test:

1. Select a Identifier from the drop-down and select ASSIGN if not already assigned.
2. From the Test Suite tab, select the linked test.
3. Click the START TEST button.

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

D‘" To run a Market Data Single Ticket Pricing Snapshot test:

1. Over the Market Data session, submit a Market Data Request (35=V) message for Single Ticket Pricing subscribing
(tag 263-SubscriptionRequestType=1) to Snapshot (tag 265-MDUpdateType=0) with Full book / Top of Book / Number
of price levels Depth (tag 264-MarketDepth) specifying MDEntrySize (InstrmtMDReqGrp =271) of 5 million.

tag 264-MarketDepth
e 0=Full Book

e 1=Top of Book
e n=number of price levels

2. Receive and process Market Data Snapshot Full Refresh (35=W) message.

Market Data Sweepable Pricing Processing Market Data
Request Reject Test

The purpose of this test is to verify that the client system can receive and process Market Data Request Reject.

¢ For the initial EBS Direct Taker API certification period:
- AutoCert+ test cases will appear in read-only format.
- To complete Interview responses and Tests, users must contact Certification Support for Electronic Trading (CSET)

User Manual - 33 -


https://www.cmegroup.com/confluence/display/EPICSANDBOX/Contact+Information
https://www.cmegroup.com/confluence/display/EPICSANDBOX/Application+Layer+FIX+Message+Definitions#ApplicationLayerFIXMessageDefinitions-MarketData(ESP)
https://www.cmegroup.com/confluence/display/EPICSANDBOX/Application+Layer+FIX+Message+Definitions#ApplicationLayerFIXMessageDefinitions-MarketData(ESP)
https://www.cmegroup.com/confluence/display/EPICSANDBOX/Contact+Information

AutoCert+ EBS Direct 2.0 - Taker API
D’ To select the Test:
1. Select a Identifier from the drop-down and select ASSIGN if not already assigned.

2. From the Test Suite tab, select the linked test.
3. Click the START TEST button.

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

If a test is not proceeding to the next step, clicking the Refresh button (IEELEIM) below the test steps may resolve
the issue.
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Interview Test Suite - Post Certification Help

Steps of the test: Market Data Single Ticket Pricing Processing Market Data Request Reject Test

This test could lake up bo saveral minules. Please do nol closs the wirdow dunng the tasl Closing windowisiopping 14l reguinres 1o renn the 21 from siepl
Purpose
The parpess of this best i 1o verily that the chend system can receive and process Market Data Request Reject

Description Flag | Status
1 I Crver the Market Data session, submit a Market Data Request message for Single Tickel Pricing o | MotTested
2 I Ruecaiva and process Market Data Request Reject message o | MotTested

Keys @ not fested @ complete & pending @ inded

D" To run a Market Data Single Ticket Pricing Processing Market Data Request Reject Test:

1. Over the Market Data session, submit a Market Data Request (35=V) message for Single Ticket Pricing.

2. Receive and process Market Data Request Reject (35=Y) message.

Order Entry Sweepable Trading Tests

The purpose of this test is to verify the client system can submit a Day limit order sweeping the market, receive and process
the Acknowledgment and Fill messages.
Available Tests:

e Order Entry Sweepable Trading Day Limit Order Test

* Order Entry Sweepable Trading IOC Order Pass-Through Model Test
* Order Entry Sweepable Trading IOC Order ECN Model Test

o For the initial EBS Direct Taker API certification period:
- AutoCert+ test cases will appear in read-only format.

- To complete Interview responses and Tests, users must contact Certification Support for Electronic Trading (CSET)

D’ To select the Test:

1. Select a Identifier from the drop-down and select ASSIGN if not already assigned.
2. From the Test Suite tab, select the linked test.
3. Click the START TEST button.

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

If a test is not proceeding to the next step, clicking the Refresh button (EEELEZM) below the test steps may resolve
the issue.
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b To run an Order Entry Sweepable Trading Day Limit Order Test:

Interview Test Suite - Post Certificat Help
Steps of the test: Order Entry Sweepable Trading Day Limit Order Test
This tesl could take up fo several minules. Please do nol close the window during the lesi. Closing window/stopping test requires 1o rerun the test from step!
Purpose
The purpase of is leat is 1o verify the chant syaiern can submit a Day kenit order swesping the markel, receive and process the Adknowiedgament and Fill
[LETTENTY
Description [ Frag | Status
1 Cwer the Order session, submit a Day Limit Order message with a quantity of 5 million. | o Mot Tesiad
2 Racane and Process New Order Execution Raport. o Mot Tesied
3 Receive and Process Full Fill Execution Repaort, a4 Mot Testad
4 Submit a Day Limit Order message with a quantity of 10 million. o | MotTested
5 Receive and Process Mew Qrder Execution Report, o | MotTested
| 3 | Raceiva and Process Partial Fill Execution Raport. I o | Mot Tested
Kew: @ not tested i complete o pending i faded

A T o

Over the Order session, submit a Day Limit Order [35=D (tag 59-Day, tag 1300-MarketSegmentID)] message with a
quantity (tag 38-OrderQty) of 5 million.

Receive and Process New Order Execution Report (35=8).

Receive and Process Full Fill Execution Report [35=8 (tag 39-OrdStatus)].

Submit a Day Limit Order [35=D (tag 59-Day] message with a quantity (tag 38-OrderQty) of 10 million.

Receive and Process New Order Execution Report (35=8).

Receive and Process Partial Fill Execution Report [35=8 (tag 150-ExecType, tag 39-OrdStatus)].

b To run an Order Entry Sweepable Trading I0C Order Pass-Through Model Test:

Interview Teat Suite - st Centification Help

Steps of the test: Order Entry Sweepable Trading I0C Order Pass-Through Model Test
This tesl could take up 1o several minules. Plaase do not close the window during Bhe lesl. Closing window/slopping best requires 1o rerun e les! from stepl
Purposs

The purpose of this 1as! is bo verify the client syslem can submit an [0 crder largeting an individual LP using the Pass. Thiough model swesping the
market recaive and process the Acknoviedgement Fill and Expired messages

Description
1 Crwer the Order session, submit an 10C Order massage with a quantity of 5 million targeting an individual LP. o | Mot Tested
2 Receive and Process Mew Crder Execution Report - | Not Tested
| 3 Receive and Process Full Filll Execution Report. a8 [ Hot Tested
4 Submit an 10 Order massage with a quantity of 10 million targeting an individual LP. & | Mot Tested
5 Receive and Process Mew Crder Execution Report, & | Not Tested
| & Receive and Process Partial Fil Execution Report | ] [ Hot Tested
| 7 Receive and Process Cancalled Execution Report for the remaining quantity. | & | Not Tested

Key:  not tested i complete pancing @ iadad
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1. Over the Order session, submit an IOC Order [35=D (tag 59-TimelnForce, tag 1300-MarketSegmentID] message with a
quantity (tag 38-OrderQty) of 5 million targeting an individual LP.

2. Receive and Process New Order Execution Report (35=8).

3. Receive and Process Full Fill Execution Report [35=8 (tag 39-OrdStatus)].

4. Submit an |OC Order [35=D (tag 59-TimelnForce)] message with a quantity (tag 38-OrderQty) of 10 million targeting
an individual LP.

5. Receive and Process New Order Execution Report [35=8 (tag 150-ExecType)].

6. Receive and Process Partial Fill Execution Report [35=8 (tag 150-ExecType)].

7. Receive and Process Canceled Execution Report [35=8 (tag 150-ExecType)] for the remaining quantity.

D’ To run an Order Entry Sweepable Trading I0C Order ECN Model Test:

Interview Test Suite - Help
Steps of the test: Order Entry Sweepahle Tradinq 10C Order ECN Model Test
Thits i85t could fake up 0 several minuies, Please do nol close the window during the test. Clesing window/'slopping test requires 1o renun the best from siepi
Purpose
The purpose of this lest is to verify the cient syslem can submit an 10 coder sweeping the markel, receive and process the Acknowledgement. Fill and
Expired messages
| Description [ Flag [ status
| 1 Owar the Order $ession, submit an 10C Qrder message with a quanitity of 5 malion | ] | Mot Tested
| 2 Raceive and Process Mew Order Execution Report | o4 | Mot Tesiad
[ 3 Raceive and Process Full Fill Execution Report [ @ [ Mot Tested
| 4 Submit an 10C Ordar massage with a quantity of 10 million, | o | Mot Tested
[ 11 Raceive and Process New Order Execution Repaort. [ a8 | Mot Tested
| [ Receive and Process Partial Fill Execution Report | & | Mot Tesied
| T Raceive and Process Cancallad Execution Repod for the remaining gquantity | o | Mot Tesied
Key: @ not tested @ complete | pending @ talsd

1. Over the Order session, submit an |IOC Order [35=D (tag 59-TimelnForce, tag 1300-MarketSegmentID)] message with
a quantity of 5 million.

Receive and Process New Order Execution Report (35=8).

Receive and Process Full Fill Execution Report (35=8).

Submit an |IOC Order [35=D (tag 59-TimelnForce)] message with a quantity of 10 million.
Receive and Process New Order Execution Report [35=8 (tag 150-ExecType)].

Receive and Process Partial Fill Execution Report [35=8 (tag 150-ExecType)].

N o ou or W

Receive and Process Canceled Execution Report [35=8 (tag 150-ExecType)] for the remaining quantity.

Order Entry Single Ticket Trading Test

The purpose of this test is to verify the client system can submit a Day limit order for Single Ticket, receive and process the
Accomplishment and Fill messages.
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¢ For the initial EBS Direct Taker API certification period:
- AutoCert+ test cases will appear in read-only format.

- To complete Interview responses and Tests, users must contact Certification Support for Electronic Trading (CSET)

Available tests:

o Order Entry Single Ticket Trading Day Limit Order Test
e Order Entry Single Ticket Trading FOK Order Pass-Through Model Test

e Order Entry Single Ticket Trading FOK Order ECN Model Test
D’ To select the Test:

1. Select a Identifier from the drop-down and select ASSIGN if not already assigned.
2. From the Test Suite tab, select the linked test.
3. Click the START TEST button.

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

If a test is not proceeding to the next step, clicking the Refresh button (IEELEM) below the test steps may resolve
the issue.
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Inberdiew Test Suite - Help

Steps of the test: Order Entry Single Ticket Trading Day Limit Order Test

This best could laks up o saveral minules. Plaass 3o nol close he vandow duing he 1esl Closng window/310pping lesl reguires 1o renun the a3l from slepl

L1
Ema of this besl is 1o verify the clienl sysiem can submil a Day kmit order for Single Tickel, recaive and process the Acknowledgement and Fill
Description [ Fag [ Staws
. 1 | Over the Onder sas&ion, submi a Day Limil Ordar message with a quantity of 5 million ‘ o | Mol Tested
. 2 1 Receive and Procass New Order Exacution Repod [ o | Mot Tested |
3 Receive and Process Full Fill Execution Report ‘ & | NotTested
4 Submit a Day Limit Order message with a guantity of 10 million ‘ o | NotTested
5 1 Receive and Process New Order Execution Repon [ a4 | Mot Testad |

Key: @ nol tested i complede pencing @ iadad

D’ To run an Order Entry Single Ticket Trading Day Limit Order Test :

1. Over the Order session, submit a Day Limit Order [35=D (tag 59-Day, tag 38-OrderQty, tag 1300-MarketSegmentID)]
message with a quantity of 5 million.

Receive and Process New Order Execution Report [35=8 (tag 150-ExecType, tag 39-OrdStatus)].

Receive and Process Full Fill Execution Report [35=8 (tag 150-ExecType, tag 39-OrdStatus)].

Submit a Day Limit Order [35=D (tag 59-Day, tag 38-OrderQty)] message with a quantity of 10 million.

v ok W

Receive and Process New Order Execution Report (35=8).

D‘" To run an Order Entry Single Ticket Trading FOK Order Pass-Through Model Test:

1. Over the Order session, submit an FOK Order [35=D (tag 59-TimelnForce, tag 1300-MarketSegmentID)] message with
a quantity (tag 38-OrderQty) of 5 million targeting an individual LP.

2. Receive and Process New Order Execution Report (35=8).

3. Receive and Process Full Fill Execution Report (35=8).

4. Submit an FOK Order [35=D (tag 59-TimelnForce) message with a quantity (tag 38-OrderQty) of 10 million targeting
an individual LP.

5. Receive and Process New Order Execution Report [35=8 (tag 150-ExecType, tag 39-OrdStatus)].

6. Receive and Process Canceled Execution Report [35=8 (tag 150-ExecType, tag 39-OrdStatus)].

I:;'" To run an Order Entry Single Ticket Trading FOK Order ECN Model Test:

1. Over the Order session, submit an FOK Order [35=D (tag 59-TimelnForce, tag 1300-MarketSegmentID)] message with
a quantity (tag 38-OrderQty) of 5 million.

Receive and Process New Order Execution Report [35=8 (tag 39-OrdStatus)].

Receive and Process Full Fill Execution Report [35=8 (tag 39-OrdStatus)].

Submit an FOK Order [35=D (tag 59-TimelnForce, tag 1300-MarketSegmentID)] message with a quantity of 10 million.
Receive and Process New Order Execution Report [35=8 (tag 150-ExecType, tag 39-OrdStatus)].

o v s w N

Receive and Process Canceled Execution Report [35=8 (tag 150-ExecType, tag 39-OrdStatus)].
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Order Entry Resting Day Limit Order Test

The purpose of this test is to verify the client system can submit a Day limit order, receive and process the Acknowledgment,
Fill and expired messages.

0 For the initial EBS Direct Taker API certification period:
- AutoCert+ test cases will appear in read-only format.

- To complete Interview responses and Tests, users must contact Certification Support for Electronic Trading (CSET)

D’ To select the Test:

1. Select a Identifier from the drop-down and select ASSIGN if not already assigned.
2. From the Test Suite tab, select the linked test.
3. Click the START TEST button.

o Note:DO NOT select the START TEST button once the test is in progress.
If a test is not proceeding to the next step, clicking the Refresh button (IEELEIM) below the test steps may resolve
the issue.
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AutoCert+ EBS Direct 2.0 - Taker API

Interview Test Suite - Help

Steps of the test: Order Entry Resting Day Limit Order Test

This fest could lake up 10 several mirufes. Please do nod close the window during the test. Closing window/stopping test requires 1o rerun the lest from stepi
Purpase
The purpose of this les! is lo verify the clieni sysiem can submil a Day limd order. receive and process the Acknowdedgement, Fill and expired messages

Description [ Fiog | Status
1 Cred the Order $ession, submit a Day Limit Order message with a quantity of 10 milion. & ‘ Mot Tested

2 Receive and Process New Ovder Execution Repor & | MotTesied

3 Receive and Process Partial Fill Execution Report ) Mot Tasted

Key:  rot tested i complels parding i talad

D" To run an Order Entry Resting Day Limit Order Test:

1. Over the Order session, submit a Day Limit Order [35=D(tag 59-Day)] message with a quantity (tag 38-OrderQty) of
10 million.

2. Receive and Process New Order Execution Report [35=8 (tag 150-ExecType, tag 39-OrdStatus)].

3. Receive and Process Partial Fill Execution Report [35=8 (tag 150-ExecType, tag 39-OrdStatus)].

Order Entry GTC Order Test

The purpose of this test is to verify the client system can submit a GTC order, receive and process the Acknowledgment
messages.

o For the initial EBS Direct Taker API certification period:
- AutoCert+ test cases will appear in read-only format.

- To complete Interview responses and Tests, users must contact Certification Support for Electronic Trading (CSET)

D’ To select the Test:

1. Select a Identifier from the drop-down and select ASSIGN if not already assigned.
2. From the Test Suite tab, select the linked test.
3. Click the START TEST button.

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

If a test is not proceeding to the next step, clicking the Refresh button (IEELEZM) below the test steps may resolve
the issue.
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AutoCert+ EBS Direct 2.0 - Taker API

It iew Teat Suite - Help
Steps of the test; Order Entry GTC QOrder Test

This 1852 could 1aka up to several minules. Please do nol close the window during Bhe 1asl. Cloting window/slopping 1881 requires 16 rerun the tast from sbapi

Purposs

The purpose of This test is 1o verily the chenl system can submil a GTC order, receive and process the Acknowledgement messages.

Description Flag | Status

1 Over the Order session, submit a GTC Order message. | o | Mot Tazted

‘ 2 Receive and Process New Order Execution Report | & | Not Tested

Keys @ nod tesied i complets penchng i tadeod

D’ To run an Order Entry GTC Order Test:

1. Over the Order session, submit a GTC Order [35=D (tag 59-TimelnForce)] message.

2. Receive and Process New Order Execution Report [35=8 (tag 150-ExecType, tag 39-OrdStatus)].

Order Cancellation Test

The purpose of this test is to verify the client system can submit and cancel a Day limit order, receive and process Canceled,
Order Cancel Reject and Pending Cancel message.

0 For the initial EBS Direct Taker API certification period:
- AutoCert+ test cases will appear in read-only format.

- To complete Interview responses and Tests, users must contact Certification Support for Electronic Trading (CSET)

D’ To select the Test:

1. Select a Identifier from the drop-down and select ASSIGN if not already assigned.
2. From the Test Suite tab, select the linked test.
3. Click the START TEST button.

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

If a test is not proceeding to the next step, clicking the Refresh button (IEELEZM) below the test steps may resolve
the issue.
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AutoCert+ EBS Direct 2.0 - Taker API

Interyiew Test Suite - Help
Steps of the test: Order Cancellation Test
This best could 12ke up 1o Several minules. Please do nol cioss Ihe Window GURng the 1831 Closang windowisiopping 1631 requires 16 rarn the 164 from slepl
Purposs
The purpase of this 18l is o venty the chand sysiam can submil and cancel 2 Day limd order, receive and process Cancelled, Order Cancel Rejact and
Panding Cancal message
| Description Flag | Status
1 Crar the Ordes session, submit 8 Day Limit Order message o Mot Tested
b Recaive and Process New Order Execution Repart & | MotTested
3 Submit a Order Cancel Reguest message for the order in step 1 & | MotTested
4 Receive and Process Cancelied Execution Report o | MotTested
3 Submit a Day Limit Ordar massage. & | MotTested
B Recaive and Process New Order Execution Repart & | MotTested
7 Submit a Order Cancel Reguest message for the order in step 5 & | MotTested
] Receive and Process Pending Cancel Execution Report o | MotTested
8 Recaive and Process Full Fill Execution Report. & | MotTested
10 Receive and Process Order Cancel Reject o | Mot Tested
Key: O not tested i complets porschineg i Taded

D" To run an Order Cancellation Test:

[any
©

© O N o vk~ w N RE

Over the Order session, submit a Day Limit Order [35=D (tag 59-Day)] message.

Receive and Process New Order Execution Report (35=8).

Submit a Order Cancel Request [35=F (tag 41-OrigClOrdID)] message for the order in step 1.

Receive and Process Canceled Execution Report [35=8 (tag 39-OrdStatus)].

Submit a Day Limit Order [35=D (tag 59-Day)] message.

Receive and Process New Order Execution Report (35=8).

Submit a Order Cancel Request [35=F (tag 41-OrigClOrdID)] message for the order in step 5.

Receive and Process Pending Cancel Execution Report [35=8 (tag 150-ExecType, tag 39-OrdStatus)].

Receive and Process Full Fill Execution Report [35=8 (tag 39-OrdStatus)].

Receive and Process Order Cancel Reject (35=9).

Order Status Request Test

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

0 For the initial EBS Direct Taker API certification period:
- AutoCert+ test cases will appear in read-only format.
- To complete Interview responses and Tests, users must contact Certification Support for Electronic Trading (CSET)

D’ To select the Test:

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

2. From the Test Suite tab, select the linked test.
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AutoCert+ EBS Direct 2.0 - Taker API

3. Click the START TEST button.

o Note:DO NOT select the START TEST button once the test is in progress.
If a test is not proceeding to the next step, clicking the Refresh button (IEELEIM) below the test steps may resolve
the issue.
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AutoCert+ EBS Direct 2.0 - Taker API

Interview Test Suite - Help

Steps of the test: Order Status Request Test
This test could fake up 10 several minules. Piease do nol close the wandow during the test. Closing windowsiopping fest requines to renun the est from slepd
Purpose

The Purpese of this lesd is fo verify that customer application can submil Cvder Status Request and recehe Order Status Execution Report (35«8, 150=()
when cbiaining status for the order

| Description | Flag | Status

[ 1 . Ower the Order session, submil a Day Limit Order message. ‘ ] . Mot Tested
| 2 Receive and Process New Order Execution Report ‘ & | MNotTested
| 3 Submi a Order Slatus Request message for the order in siep 1 ‘ @ Mot Tested
[ 4 . Recaive and Process Order Status Execution Report [ a8 . Mot Tested

Key: @ not lested i complete penechng i Taded

D" To run an Order Status Request Test:

Over the Order session, submit a Day Limit Order [35=D (tag 59-Day)] message.

Receive and Process New Order Execution Report (35=8).

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

P w NP

Receive and Process Order Status Execution Report [35=8 (tag 150-ExecType=l)].

Order Entry Processing Rejects Test

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

o For the initial EBS Direct Taker API certification period:
- AutoCert+ test cases will appear in read-only format.

- To complete Interview responses and Tests, users must contact Certification Support for Electronic Trading (CSET)

D" To select the Test:

1. Select a Identifier from the drop-down and select ASSIGN if not already assigned.
2. From the Test Suite tab, select the linked test.
3. Click the START TEST button.

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

If a test is not proceeding to the next step, clicking the Refresh button (BEELELM) below the test steps may resolve
the issue.
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AutoCert+ EBS Direct 2.0 - Taker API

Interyiew Test Suite - Help

Steps of the test: Order Entry Processing Rejects Test

Thes lesi could lake up (o several minules. Fiease do nol close the window duning the lesl. Closing windowistopping les! requires o rerun Bhe lest from slepl

Purpase
The Purpose of this lest is to verify that customer applcation can receive and process reject messages

| Description | Flag | Status

| 1 ‘ Creer the Order session, submil a Limit Order message. ‘ o | Mot Tested
2 Recsaive and Process Reject Execution Repart o | MolTested
3 Subma a Limit Order message o | NotTestea
4 Receive and Process Business Reject a4 Mot Tested

Key: & nof tested ) complete perding i Taled

D To run an Order Entry Processing Rejects Test:

Over the Order session, submit a Limit Order [35=D(tag 40-OrdType)] message.
Receive and Process Reject Execution Report [35=8 (tag 150-ExecType, tag 39-OrdStatus)].

Submit a Limit Order [35=D(tag 40-OrdType)] message.

P ow N PR

Receive and Process Business Reject (35=j).

Market Data No pricing on Subscription Test

The purpose of this test is to verify that the client system can properly receive and process an empty book.

o For the initial EBS Direct Taker API certification period:
- AutoCert+ test cases will appear in read-only format.

- To complete Interview responses and Tests, users must contact Certification Support for Electronic Trading (CSET)

D To select the Test:

1. Select a Identifier from the drop-down and select ASSIGN if not already assigned.
2. From the Test Suite tab, select the linked test.
3. Click the START TEST button.

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

Intenview Teat Suite - at Help

Steps of the test: Market Data Mo pricing on subscription Test

This lest could 1ake up 16 Several minulas. Please do nal clase the winddw during the test. Closing window'siopping test réquines 16 rénun the test from stepi
Purpose
The purpose of this tesd is to werity that the client system can property receive and process emply book

| Deseription [ Flag | stats
1 Owar the Market Data session, submit a Market Data Request message for the salacted instrument | o | MotTested
2 Receive and process Markel Data Snapshot Full Refresh Empty Book message | & | Mot Tested
3 | Submit a Heartbeal message | o | MotTested

Hey: @ not tested @ complede pencing i Taled
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D" To run a Market Data No pricing on Subscription Test:

1. Over the Market Data session, submit a Market Data Request (35=V) message for the selected instrument.

2. Receive and process Market Data Snapshot Full Refresh Empty Book (35=W) message.

3. Submit a Heartbeat (35=0) message.

Market Data Sweepable Pricing Snapshot Tests

The purpose of this test is to verify that the client system can properly receive and process book management message.

* Market Data Sweepable Pricing Snapshot Aggregated Book test

* Market Data Sweepable Pricing Snapshot Non-Aggregated Book test

0 For the initial EBS Direct Taker API certification period:
- AutoCert+ test cases will appear in read-only format.

- To complete Interview responses and Tests, users must contact Certification Support for Electronic Trading (CSET)

D” To select the Test:

1. Select a Identifier from the drop-down and select ASSIGN if not already assigned.
2. From the Test Suite tab, select the linked test.
3. Click the START TEST button.

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

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

D" To run a Market Data Sweepable Pricing Snapshot Aggregated Book test:

Interview Tast Suite - 5 Help

Steps of the test: Market Data Sweepable Pricing Snapshot Aggregated Book test

This fes! could 1ake up 1o saveral minutes. Flease do nol chose the window during the test Closing windowslopping el requires bo rerun e lest from slep
Purpose
The purpase of this lesd is bo verify thal the clent sysiem can propary recere and process book management message.

Description | Frag Status

1 AutoCert= to build a book. Flease do not establish Market Data Session connectivity yel & | Mot Tested
Ower the Markel Data session, submil a Marke! Data Reques! message for Sweepable Pricing subscribing to Mot Tested

2 Snapshot Aggregaled Book for the selected instrument. 4 &
Receive and process Markel Data Snapshot Full message. Confirm quantibes and prices on ihe book for the Hot Tasted

3 selected instrumant -

4 Receive additional Market Data Snapshof Full message for the selected instrumant a4 Mot Tesied

5 Confirm guantites and prices on the book for the selected instirument o | Mot Tested

Key: ol festad i complete pending @ taded

1. AutoCert+ to build a book.

Do not establish Market Data Session connectivity yet.

2. Over the Market Data session, submit a Market Data Request (35=V) message for Sweepable (tag 1300=D segment)
Pricing subscribing to Snapshot Aggregated Book (tag 266-AggregatedBook) for the selected instrument.

3. Receive and process Market Data Snapshot Full (35=W) message.
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4. Confirm quantities and prices on the book for the selected instrument.

5. Receive additional Market Data Snapshot Full (35=W) message for the selected instrument.

6. Confirm quantities and prices on the book for the selected instrument.

D’ To run a Market Data Sweepable Pricing Snapshot Non-Aggregated Book test:

Interview Teat Suite - Help

Steps of the test: Market Data Sweepable Pricing Snapshot Non-aggregated Book test

This test could take up o several minutes. Please do nol close the window during the test Closing window/stopping test requires 1o rerun the fest from stepd

Purpose
The purpese of this test is to verity thal the client system can propedy receive and process book management message.

| Deseription Flag | Status
| 1 [ AutaCert= to buid a book. Flease do not @slablish Marke! Data Session connactivity yet o Mot Tested
Crver the Market Data session, submit a Market Data Request message for Swaapabla Pricing subscribing 1o Mot Tested
2| snapshot Non-aggregaled Book for e selected instrument v
3 Receive and process Markel Data Snapshot Full message. Conafirm quantities and prices on the book for the Mot Tested
selected instrument o
| 4 ‘ Raceive additional Markel Data Snapshol Full message for the selschad instrumant & Mot Tested
[ 5 [ Confirm gquantities and prices on the baok for the salacted instrement o | NotTesled

Kayt rok tested i complete pereing i faded

1. AutoCert+ to build a book.
Do not establish Market Data Session connectivity yet.

2. Over the Market Data session, submit a Market Data Request (35=V) message for Sweepable (tag 1300=D segment)
Pricing subscribing to Snapshot Non-aggregated Book (tag 266-AggregatedBook) for the selected instrument.

Receive and process Market Data Snapshot Full (35=W) message.

Confirm quantities and prices on the book for the selected instrument.

3
4
5. Receive an additional Market Data Snapshot Full (35=W) message for the selected instrument.
6

Confirm quantities and prices on the book for the selected instrument.

Market Data Sweepable Pricing Incremental Non-aggregated
Book Test

The purpose of this test is to verify that the client system can properly receive and process book management message.

0 For the initial EBS Direct Taker API certification period:
- AutoCert+ test cases will appear in read-only format.
- To complete Interview responses and Tests, users must contact Certification Support for Electronic Trading (CSET)

D’ To select the Test:

1. Select a Identifier from the drop-down and select ASSIGN if not already assigned.
2. From the Test Suite tab, select the linked test.
3. Click the START TEST button.
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0 Note:DO NOT select the START TEST button once the test is in progress.

If a test is not proceeding to the next step, clicking the Refresh button (BEELELM) below the test steps may resolve

the issue.
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Interview Test Suite - Help

Steps of the test: Market Data Sweepable Pricing Incremental Non-aggregated Book test
This fest could lake up lo several minules. Please do nol close ihe window during the test. Closing window/siopping les requires 1o rerun the tesd from siepl

Purposs
The purpose of this best s 1o verify that e chanl sysiam can propery recaive and process book management message

Description Flag | Status
1 AutoCert= to build a book. Please do not eslablish Market Data Session connectivity yet o | MotTested
Cwver the Market Dala session. submit a Market Data Fequest message for Sweepabie Pricing subscribing to Mot Tested
= Incremental Mon-aggregatad Book for the salecied instrument
Receive and process Market Data Snapshot Full message. Confirm quantities and prices on the book for the Not Testad
3 salacted instrument e
4 Recaive additional Market Data Incremental Refresh (35=X) for the saleclad instrurnent Snapshol. o Mol Tested
5 Confirm guantities and prices on the book for the selected instrumant o | NoiTested

Key: ot lesied i complete pestuchinly i s o

D’ To run a Market Data Sweepable Pricing Incremental Non-aggregated Book test:

1.

AutoCert+ to build a book.
Do not establish a Market Data Session connectivity yet.

Over the Market Data session, submit a Market Data Request (35=V) message for Sweepable Pricing subscribing to
Incremental Non-aggregated Book for the selected instrument.

Receive and process Market Data Snapshot Full (35=W) message.

Confirm quantities and prices on the book for the selected instrument.

Receive additional Market Data Incremental Refresh (35=X) for the selected instrument.

Confirm quantities and prices on the book for the selected instrument.

Market Data Single Ticket Pricing Snapshot Non-aggregated
Book Test

The purpose of this test is to verify that the client system can properly receive and process book management message.

¢ For the initial EBS Direct Taker API certification period:
- AutoCert+ test cases will appear in read-only format.
- To complete Interview responses and Tests, users must contact Certification Support for Electronic Trading (CSET)

D’ To select the Test:

1.
2.
3.

Select a Identifier from the drop-down and select ASSIGN if not already assigned.
From the Test Suite tab, select the linked test.

Click the START TEST button.

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

Steps of the test: Market Data Single Ticket Pricing Snapshot Non-aggregated Book test
This best could take ug bo ssveral manules. Please do nol closs the window ﬂur\lhﬂ e paat l:-kmmq w'l‘!d\)'rr.:!-1wpll'tﬁ'1ﬂ1 reguires 1o remn the sl from siepl

Purpose
The purpese of this best i 1o verify thal the chend system can propery receive and process book management massage

| Description | Flag | Status
1 | AutoCert= 1o build a book. Please do not estabksh Market Data Session connectivty yet o | MotTested
Cwer the Market Data session, submit a Market Data Request message for Single Tickel Pricing subscribing Mot Tested
£ to Snapshot Nen-aggregated Book fior the selected instrumant
Receive and process Market Data Snapshot Full message. Confirm quantities and prices on the book for the Not Tastad
3 | selected instrument. o
4 | Receive additional Marked Data Snapshot Full meszage for the selectad instrument o | Mol Tested
5 | Confinm quantities and prices on the book for the selected instrumant o | NodTested

Key: & not lested @ complete penchnyg i 1adad

b To run a Market Data Single Ticket Pricing Snapshot Non-aggregated Book test:

1. AutoCert+ to build a book.
Please do not establish Market Data Session connectivity yet.

2. Over the Market Data session, submit a Market Data Request (35=V) message for Single Ticket Pricing subscribing to
Snapshot Non-aggregated Book for the selected instrument.

3. Receive and process Market Data Snapshot Full (35=W) message.

Confirm quantities and prices on the book for the selected instrument.

4. Receive additional Market Data Snapshot Full (35=W) message for the selected instrument.

Confirm quantities and prices on the book for the selected instrument.
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