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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matters pertaining to rules and specifications herein are made subject to and are superseded by official CME, CBOT and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 © 2026 CME Group Inc. All rights reserved.
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AutoCert+
EBS Conflated Ultra

Getting Started

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

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

This Help system accompanies the AutoCert+ EBS Conflated Ultra test suite.

B> To run and navigate AutoCert+:

1.

2
3.
4

® N o v

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

Log into the automated certification tool.

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

Navigate to the AutoCert+ EBS Conflated Ultra test suite.

a.
b.

C.

d.

e.

Select a Company Name.
For Market, select "EBS."

For Purpose, select "Market Data Conflated Ultra."

Select an Application System. Use the refresh () button to update the list to include recently created Application
Systems.

For Test Suite, select "EBS Conflated Ultra."

Select an SenderComp then select ASSIGN.

Complete the Interview for this test suite.

Complete applicable test cases.

Complete the certification process from the Post Certification tab.
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https://www.cmegroup.com/confluence/display/EPICSANDBOX/Process+Summary+-+EBS+New+Release+Testing+Setup
https://www.cmegroup.com/tools-information/webhelp/autocert-access/Content/Access.html#Logging
http://www.cmegroup.com/tools-information/webhelp/autocert-access/Content/NavigatingCertificationTool.html
http://www.cmegroup.com/tools-information/webhelp/autocert-access/Content/FillingOutInterview.html
http://www.cmegroup.com/tools-information/webhelp/autocert-access/Content/CompletingCertificationProcess.html

What's New

The list below illustrates the updates made to the AutoCert+ EBS Conflated Ultra Help system.

T S ™ S

June 3, 2026
October 24, 2022

September 28,
2022

September 28,
2022

September 28,
2022

September 14,
2022

September 14,
2022

June 17, 2022

June 2, 2022

May 24, 2021

Interview
Format

Interview

Conflated UDP
Test cases

Conflated TCP
Test cases

Security
Definition

Interview

Security
Definition
Message for NDF

TCP Replay
Recovery

AutoCert+
EBS Conflated Ultra

Updated with new interview question for Ultra Spot feeds
Website and PDF format changes only

Updated with new interview questions for the EBS Conflated
Ultra (UDP/TCP) Participation test suite enhancements

Renamed tests to differentiate from TCP tests
Added new tests for the EBS Conflation TCP test suite
New test case "Security Definition Message for NDF" replaces

"Security Definition Message for On-MTF NDF"

Removed interview question "Will your system support On-MTF
NDF?"

The Security Definition Message for NDF test case overlaps
Security Definition Message for On-MTF NDF and has been
removed.

New test case

Initial release
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AutoCert+
EBS Conflated Ultra

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.

0 Note: You cannot access test suites and test cases until the completion of the interview.

P> To complete the interview:

Answer each question and select Complete when finished.

...Twm.;wm Post Cerbficaion | Heks

O URra Spot Lite (Sms channel)
C Uk Spat (1ms channal
®  Both Utra Spot Lite (5ms channel) and Ulra Spot (1ms channed)

eoooo
i
:
g

o®
i

o®
3

®
H

‘

Subscrioe 1o instrument level

[+] ] gni
: §
5

B

Ho

O NotAcmowledge

| Compiete |
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AutoCert+
EBS Conflated Ultra

Certification Tests

This section contains information on the certification tests.

Conflated UDP Security Definition Message

This test verifies that your application can properly receive and process Security Definition (tag 35-MsgType=d) messages.

0 Note: This test is used for Security Definition Message, including Non-Deliverable Forwards (NDF). The image below
shows the non-NDF version of the test.

0 For additional information, see CME Globex EBS Market - Market Data Message Specification.

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

2. From the Instruments drop-down, then Select, if the contract is not already locked. The Rendezvous End Point IP
address is displayed.

3. Select the START TEST button.

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

Interview Test Suite - Help
Steps of the test: Conflated UDP Security Definition Message
Thes St cousd takn up tos several minisos. Posrsa do not cioss e window dunng The et Closng windowsinppang bes! oguros io 1n e et from siep!
Purpose
T prurguerin of s, rsd 15 50 vty Tl your ApEBCabion can [Ty
Instrumsent(s): GORZES USDRLE - 871 - m
Category " Part
Rerderveus End Point 89.50.114 254752 MR
Incremental Conflated Feed A 233.135.133.52 14871
Incremental Conflaled Feed B 23135135180 15871
Conflated Snapshot 233.135,930.54 (25
Instrument Repiay Conflatied 23313543055 o871
TCP Replay 350114977 aam
Category Link
Tempiates. Fie: templates_FlxBinarym
Description Flag | stns
Confirm that your applcation received and Security De Date
T format st be enteed as YIYTMMDD & | MotTesied
Koy @ ot tested @ compicte & pendng @ 1nked

B> To run a Security Definition test:

1. Confirm that your application successfully received and processed the Security Definition (tag 35-MsgType=d) mes-
sage.

The date format should be entered as: YYYYMMDD.
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https://www.cmegroup.com/confluence/display/EPICSANDBOX/MDP+3.0+-+Message+Specification#MDP3.0MessageSpecification-EBSMarketonCMEGlobex
https://www.cmegroup.com/confluence/display/EPICSANDBOX/MDP+3.0+-+Security+Definition

AutoCert+
EBS Conflated Ultra

Conflated UDP Security Definition Message for Fixed Date NDF

This test verifies that your application can properly receive and process Security Definition (tag 35-MsgType=d) messages for
Fixed Date NDF.

'0' For additional information, see CME Globex EBS Market - Market Data Message Specification.

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

2. From the Instruments drop-down, then Select, if the contract is not already locked. The Rendezvous End Point IP
address is displayed.

3. Select the START TEST button.

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

Interview  Test Suite - Help

Steps of the test: Conflated UDP Security Definition Message for Fixed Date NDF

Thes b5t USRS i LD 1 Sovarnl Trustns. PIoRsn 00 ot s 1) Winclow Gring i st CR06NG WANCW 100G 1951 s 10 In e st fiom step1

Purpase

Thie urparse of thes hst 1 Yo vty thal your recenve and Wrssages.
Instrument{s): BE11# EOM FRNT - BT1 w E=
Category » Port
Rendezvous End Point 69.50,114. 254732 Lty
Incremental Confiated Feed A 233.135.133.52 14871
Incremanial Conflated Feed B 233135133180 15871
Canflaled Shapshal 233135133 54 88T
Insinament Repliy Confated 23313513355 8871
TCP Replay 68.50.114.177 8871
Category Link:
Tempiates Fie: tempiates_FixBiran mi
Descripton Flag Status

Confirm that your appikation successhully recetoed and processed the Security Defnition Message for Flxed

Date NDF. Date format should be entered &5 YYYYMMDD &  MotTesied

Key: @ rot tested @ complete & pering @ fobed

B> To run a Security Definition Message for Fixed Date NDF test:

1. Confirm that your application successfully received and processed a Security Definition (tag 35-MsgType=d) message
for Fixed Date NDF.

Verify the values on the selected instrument Security Definition (tag 35-MsgType=d) message received.

The date format should be entered as: YYYYMMDD.

Conflated UDP Security Definition Message for On-MTF NDF

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

'0' For additional information, see CME Globex EBS Market - Market Data Message Specification.

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

2. From the Instruments drop-down, then Select, if the contract is not already locked. The Rendezvous End Point IP
address is displayed.

3. Select the START TEST button.

0 Note: DO NOT select the START TEST button once the test is in progress.
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https://www.cmegroup.com/confluence/display/EPICSANDBOX/MDP+3.0+-+Message+Specification#MDP3.0MessageSpecification-EBSMarketonCMEGlobex
https://www.cmegroup.com/confluence/display/EPICSANDBOX/MDP+3.0+-+Security+Definition
https://www.cmegroup.com/confluence/display/EPICSANDBOX/MDP+3.0+-+Message+Specification#MDP3.0MessageSpecification-EBSMarketonCMEGlobex

[ | o
Steps of the test: Conflated UDP Security Definition Message for On-MTF NDF
Thts birst could bk D 10 sdvvarnl mancbes. Pleass 00 Not coss the window Sunng T lest. Closng window SIoNEeng 1t regunis i e the est rom stept
Purpose
T purposs of Ses lest i jo vorfy that your hors:
Instruments): IDF38_IDR 1M - B71 - E=
Category L Port
Rendezvous End Point 695011425432 A
Incremental Conlated Feed A 23%.135.133.52 14871
Incremental Conflated Food B 233.135.133.180 15871
Conflated Snapshot 233.135.133.54 8671
Instrument Replay Confiated 233.135.133.55 8871
TCP Replay 8050114977 9871
Category Link
Templates File: lempiates_FixBinaryxm
Description Flag Status
| Confirm that your application successiully recehved and processed the Security Definition Message for On- A
MTF NDF. Date format shoukd be eniered as: YYYYMMDD od e
Koy 1 pervny g @i

To run a Security Definition Message for On-MTF NDF test:

AutoCert+
EBS Conflated Ultra

1. Confirm that your application successfully received and processed the Security Definition (tag 35-MsgType=d) mes-

sage for On-MTF NDF.

2. Verify the values on the selected instrument Security Definition (tag 35-MsgType=d) message received by entering

responses for:
e tag 63 - SettlType

¢ Inthe repeating group: First MaturityDate

0 Note: The date format should be entered as: YYYYMMDD.

¢ Inthe repeating group: First Security Alt ID

Description

First MaturityDate in the repeating group : l:l

First Security Alt ID in the repeating group : l:l

| Flag | status
Confirm that your application successfully received and processed the Security Definition Message for On-MTF
MNDF. Date format should be entered as: YYYYMMDD
Instrument: PHP48%_ PHP 1M - 771 Security ID: 12345678
1 SettType : l:l o | Pending
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AutoCert+
EBS Conflated Ultra

Conflated UDP Security Definition Mid-Week Updates

This test verifies that your application can properly receive and process Security Definition (tag 35-MsgType=d) message
updates during the week.

'0' For additional information, see CME Globex EBS Market - Market Data Message Specification.

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

2. From the Instruments drop-down, then Select, if the contract is not already locked. The Rendezvous End Point IP
address is displayed.

3. Select the START TEST button.

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

Ieterviow | oot Sudte - Halp
Steps of the test: Conflated UDP Security Definition Mid-Week updates
Thes borst cuse ko s 15 sl et Phectse 6t o s el chring) S lerst Comer) ‘wschiove S0 B aschstis. 1 L v i Frcems sty 1
Furpose
T purpo recone and process Secunty Defintion Messages updsies dang Be wook
Instrumantis}: BDR284_USDRUB - 871 ~ | Salect |
Category w Port
Rendezvous End Poirt 69.50.114.254/32 KA
Incremental Conflated Feed A 23313513352 14871
Incremental Confited Feed B 233.135.133.180 15871
Conflated Snapshot 233135133 54 aam
Instrumant Replay Cenfiated 23313513355 8aT
TCP Replay 50114177 a1
Category Link
Tempiates File: lempiates_FicBinary.mi
Description. Flag | Siatus
Confirm that your appiication the Security updates.
| Date format stould be entered as: YYYYMMOD @ | ot Tested
Key: 4 @ compl perdng @
| rerresH |

B> To run a Security Definition Mid-Week Updates test:

1. Confirm that your application successfully received and processed the Security Definition (tag 35-MsgType=d) mes-
sage.

The date format should be entered as: YYYYMMDD.
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AutoCert+
EBS Conflated Ultra

Conflated UDP Limits and Banding Message

The purpose of this test is to verify that your application can properly receive and process Market Data Incremental Refresh
(tag 35-MsgType=X) - Limits and Banding messages.

'0' For additional information, see CME Globex EBS Market - Market Data Message Specification.

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

2. From the Instruments drop-down, then Select, if the contract is not already locked. The Rendezvous End Point IP
address is displayed.

3. Select the START TEST button.

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

Ingerview | Tost Suite - Halp
Steps of the test: Conflated UDP Limits and Banding Message
This hrst coukd tinke U 10 Sinevel s, Plesase (0 108 Cos [ wnddow dhang T it Elorng wndowSIgpeng best poguirs 1o onn v st rom sept
Purpose
of Bs ast 15 ¥ ¥ Lamts e Blanaing Marssages.
nstrumentisf: 60R284_USOVRUB - 871 - [ Salect |
Category " Port
Rendezvous End Point 69.50.114 25432 LY
Incremental Conflated Feed A 2331351352 14871
Incremental Confiated Feed B 233.135.133.180 15871
Conflated Snapshot 233013512054 aaTm
Instrument Replay Confiated 20013813355 871
TCP Replay 68.50. 114,977 28T
Category Link
Templates File: bernplates_FlxBinary.sm
Description Flag St
1| Atheeshok) its ae sent with MDEnyTypesg. Please valicate the kilowing values & | NotTesied
Key: @ rot tasted @ complete L perding @ faked
==

P> To run the Limits and Banding Message test:

1. Threshold limits are sent with Limits and Banding (MDEntryType=g).

Validate the tag values.
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AutoCert+
EBS Conflated Ultra

Conflated UDP Market State Message

The purpose of this test is to verify that your application can properly receive and process security status messages.
1. Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.

2. From the Instruments drop-down, then Select, if the contract is not already locked. The Rendezvous End Point IP
address is displayed.

3. Select the START TEST button.

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

Irferview Test Suite - Help
Steps of the test: Conflated UDP Market State Message

This test could take 1p 10 Sewarnl mirtos. Phase do not coss e window danng B lost. C3omng window'sioppng test roguarms 1o min the bast from siep!

Purpose
T i ¥ tha your spphcason peocss

Instrumen(s): GOR2ES_USDRUE - 871 - | Select |
Caltegory L Port.
Rendezvous End Point 05,50, 114 284/32 N
Incresmental Conflaled Feed A 233.135133.52 14871
Incremental Confiated Feed B 233.135.132.180 15871
Conflated Snapshat 23313513354 671
Instrument Replay Confiated 23313513055 6871
TCP Replay 59.50.114.977 9671

Catagory Link
Teenplates File: Lermpdates_FixBiay.
Duseription Flag | Stats

“Your application will recehe a Security Slatus message. AuoCeris prompls you 1o enter the curment market

1| szate of your applicaion. & | Mot Tested
5 | Your application wil recelve 3 Securty Statis message. AutoCerts pMompts o 10 enter the cument market ot Tested
state of your application 4
a The market changed states. AutoCert+ prompss you i enter the curnent market state of your applcation. o | NotTested
4 | The market changed states. AutoCens pROMEEs you 1o enter the curment market state of your appication. o | MNetTested
Koyt @ ot tested @ conpiete o pening @ faded

| REFRESH |

B> To run the Market State Message test:
1. Enter the current market state from the security status message that your application received.
2. Enter the current market state from the security status message that your application received.

3. The market changed states. Enter the current market state from the security status message that your application
received.

4. The market changed states. Enter the current market state from the security status message that your application
received.
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AutoCert+
EBS Conflated Ultra

Conflated UDP Trade Summary Message

The purpose of this test is to verify that your application can properly receive and process a Market Data Incremental Refresh
(tag 35-MsgType=X) Trade Summary message.

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

2. From the Instruments drop-down, then Select, if the contract is not already locked. The Rendezvous End Point IP
address is displayed.

3. Select the START TEST button.

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

neniew wrsone || Help
Steps of the test: Conflated UDP Trade Summary Message
This st could bskos LD 0 Sarornl martos. Pl o0 N0t choss th wndow Gunng B st Closng Wi SInpgang s oguines 1o ronn th hest rom step
Purpone
Thw purpecrsar of S0 st is 10 vorify thef your rocarss. e
Instrumantg) GOF284 USDWRUE - 871 - E=1
Category w Port
Rendezvous End Point 65.50.114.264/32 N
Incremental Conflatec Feed A 23313513252 14871
Iincremental Confiated Feed B 233.135.133.180 15871
Conflated Snapshot 23313513354 8T
Instrument Replay Conflated 233.135.132.58 o871
TCP Replay E9.50. 1141977 9871
Category Link
Teenplates File: terngdates_FixBinary.xm
Description Flag Status
1 Market data refresh is sent with i (trade). Piease vakcate the Sowng valses. = Not Tested
Key: @ ot tacted @ complete L perving @ Tabed
==

P> To runaTrade Summary Message test:

1. Enter the tag values from the Market Data Incremental Refresh (tag 35-MsgType=X) Trade Summary message with
MDEntryType=2 (trade) message that your application received.
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EBS Conflated Ultra

Conflated UDP Book Management Messages for Market by
Price (MBP)

This test verifies that your application can properly receive and process book management information.
1. Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.

2. From the Instruments drop-down, then Select, if the contract is not already locked. The Rendezvous End Point IP
address is displayed.

3. Select the START TEST button.

'0' Note: DO NOT select the START TEST button once the test is in progress.
nentew e || Help
Steps of the test: Conflated UDP Book Management My ges for Market by Price (MBP)
This. borst could ks 1 40 el minaos. Planse do not closs the window duning B inst. Clorng window'sioppang fest rguns i miun the best from siep
Purpose
The purpass of st s b0 varify that your recoeve and nalion
Instrument{s}: S0R288_USDRUB - 871 w E=
Category L Port
Rendezvous End Point B2.50.114. 284732 NeA
Incremental Conlaled Feod A 233.135.13352 14871
incremental Gonflated Feed B 233135133180 15871
Conflated Snapshot 233.135.133.54 a7
Instrument Replay Conflated 23313513255 6871
TCP Replay 950,114,177 9871
Category Link
Ternplates File: lernpiates_FicBinary s
Dascription Flag St
1 Confirmn books are emply ko selecied instruments. . Complete
2 | Recetve a setof coders for the instrument. @ | Complete
3 | Recetve cancelations for orders. @  Comgpine
B Confirm quanaties and prices on the book for the instrument @ Pending
Instrument:
Koy § corp P L]
I tEFRE! "I

B> To run a Book Management Messages for Market by Price (MBP) test:
1. Confirm that the books are empty for the selected instruments.
2. Receive a set of orders for the instrument.
3. Receive cancellations for orders.
4

Confirm the quantities and prices on the book for the selected instrument.
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Conflated UDP Recovery Test for Market by Price (MBP)

This test verifies that your application can perform a recovery test. For example, if a user does not receive all messages from
the system during a trading session, it will be necessary to perform a recovery to update the books.

'0' For additional information, see CME Globex EBS Market - Market Data Message Specification.

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

From the Instruments drop-down, then Select, if the contract is not already locked. The Rendezvous End Point IP
address is displayed.

Select the START TEST button.

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

Interview | Test Suite - Help
Steps of the test: Conflated UDP Recovery Test for Market by Price (MBP)
Thats ferst coutd take up 10 Sovoral marctes. Plase 0 nok close the window Gunng T lest Clorsng window'SIONEang 5651 regquines 10 enn the best from stepd
Purpote
Thw puepsrss of s it s I vy thes your pplscabion can pearkor o facovery st For meample, if 8 Usisr dos nol facit ol mssssgs. from e system
o [P ppr———
Instrumani(sk GOF288_ USDRUB - 871 v [ Salect |
Category " Port
Fendezvous End Point 65.50,114.264/32 N
Incremental Conflated Feed A 23313513252 14871
incremental Confiated Feed B 233138133180 15871
Conflated Snapshot 233,135,133 54 8871
Instrumen Replay Confiated 23313513055 a7
TCP Raplay B350, 114,477 9671
Category Link
Tenplates Fils: Leisates_FlxBinay.smi
Description Flag States
1| Confimn books are emply for selecied instiuments. & | Mot Tesied
2 Receive market data for a set of orders and cancels: for the instrument. & MetTesiea
3 Miss marke! data for & st of orders and cancels and 1o recover with snapshot feed - ) Not Tested
4 @ set of orders for the recovery instrument. -] Not Tested
5 | Confirm quanities and prices on the ook for the selected instrument & | Mot Tesied!
Rucover he 50 Witly i P Feom instrumand replay e and den
& | conem the updated TradeDate group. Dale be enderod as: & | MNotTesiea
TYYYMMDD
T Confirn quansties and prices on the book for the selecied instrument - ) Not Tested
Koy @ ol beted @ complete | perding @ isked

B> To run a Recovery Test for Market by Price (MBP) test:

1.

o v kA wN

Confirm that the books are empty for the selected instruments.

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

Miss market data for a set of orders and cancels and to recover with snapshot feed.
Receive market data for a set of orders and cancels for the recovery instrument.
Confirm the quantities and prices on the book for the selected instrument.

Recover the missing Security Definition (tag 35-MsgType=d) message with mid-week updates from the instrument
replay feed and then confirm the updated TradeDate and SettIDate of the first repeating group. The date format
should be entered as: YYYYMMDD.

Confirm the quantities and prices on the book for the selected instrument.
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Conflated UDP Channel Reset for Market by Price (MBP)

This test verifies that your application can properly receive and process channel reset messages.

'0' For additional information, see CME Globex EBS Market - Market Data Message Specification.

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

2. From the Instruments drop-down, then Select, if the contract is not already locked. The Rendezvous End Point IP
address is displayed.

3. Select the START TEST button.

0 Note: DO NOT select the START TEST button once the test is in progress.
Inflerview  Test Suite - Help
Steps of the test: Conflated UDP Channel Reset for Market by Price (MBP)
Thits. ot coutd ks up 10 Soverl manutes. Please 00 Not close the window unng T st Closng wndow'SInppeng Bt Foguns o renn th test from siepd
Purpose
The tirst 18 0 vty that your recene and
Instrumert(s): GDR258_USDRUE - 871 - | Select |
Category L Port
Rendezvous End Point 63.50.114 264132 N
Incremental Conflated Feed A 23313513352 14871
Incremeental Conflated Feed B 233135132180 15871
Conflated Snapshor 23313513354 6871
Instrument Replay Conflated 23313513355 6am
TCP Replay 69.50.114.1977 9871
Link
Teenplates File: leonpiates FicBinary
Description Flag Status
1 Confiren bocks ane empey fof e sslscted IFriruments. . Complete
2 Recehvwe market data for a sef of orders. 4 Not Tested
3 the book for Instrument. & Not Tested
4 | Recetwe Charnel Reset message, o  NotTested
5 Fecetve resent book. & | MoiTestea
[ Confirm quansties and prices 1or Dook and SLaTstic messages Tor the selecied instnument. & | Mot Tested
Koy @ roftested @ complete s pering @ faded
| REFRESH |

B> To run a Channel Reset for Market by Price (MBP) test:
1. Confirm books are empty for the selected instruments.
Receive market data for a set of orders.

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

Receive a Market Data Incremental Refresh (tag 35-MsgType=X) - Channel Reset message.

Receive the resent book.

o v woN

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

TCP Replay Recovery

The purpose of this test is to verify that your application can perform recovery via TCP Replay.

'0' For additional details, see the CME Globex EBS Market - Market Data Message Specification and MDP 3.0 TCP
Recovery.

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

2. From the Instruments drop-down, then Select, if the contract is not already locked. The Rendezvous End Point IP
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address is displayed.
3. Select the START TEST button.

AutoCert+
EBS Conflated Ultra

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

Interview Test Suite - Help

Steps of the test: Conflated UDP TCP Replay Recovery

Purpose
The purpose of this test is to verify that your application can perform recovery via TCP Replay.

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

Instrument(s): [6DR28#_USD/RUB - 871 v | Select |
Category P Port
Rendezvous End Point 69.50.114.254/32 N/A
Incremental Conflated Feed A 233.135.133.52 14871
Incremental Conflated Feed B 233.135.133.180 15871
Conflated Snapshot 233.135.133.54 6871
Instrument Replay Conflated 233.135.133.55 6871
TCP Replay 69.50.114.177 9871
Category Link
Templates File: templates_FixBinary.xml
Description Flag Status
1 AutoCert+ sends incremental updates then creates a gap to be recovered. w | NotTested
Establish a TCP connection and submit a Logon message. Was TCP connection established and logon
2 . Not Tested
message submitted successfully? -
3 Receive a Logon Confirmation message. Was Logon confirmation message received? W | NotTested
4 Submit a Market Data Replay Request message. > Not Tested
Confirm that your application successfully received the Replay message that was requested in the Market
5 > Not Tested
Data Request Message.
6 Receive and process a Logout message. & Not Tested
Key: o not tested @ complete pending @ failed

P> TorunaTCP Replay Recovery test:

1.
2.

AutoCert+ sends incremental updates then creates a gap to be recovered.

Establish a TCP connection and submit a Logon message.

Select (Yes or No) to indicate whether the TCP connection was established and a logon message was submitted

successfully.

Receive a Logon Confirmation message.

Select (Yes or No) to indicate whether a Logon confirmation message was received.

Submit a Market Data Replay Request message.

Confirm that your application successfully received the replay message (35=X) that was requested in the Market Data
Replay Request message (35=V) by entering the following tag value:

e Price: tag 270-MDEntryPx

Confirm that your application successfully received the Replay message thal was requested in the Market
Data Reguest Message,

Price (tag 270-MDEntry PX):

Pending
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AutoCert+
EBS Conflated Ultra

6. Receive and process a Logout message.

Conflated TCP SecurityListRequest by All Request Verification

This test verifies that your system can properly request all entitled instruments.

'0' For additional details, see MDP 3.0 - Message Specification

(missing or bad snippet)
...... w | Test Suile - Fnip

Steps of the test: Conflated TCP SecurityListRequest by All Request Verification

Tres st sensbel B s 1 Sarvarial et P . ok chort U wareliowr g W lirid. Cheriens) warichime SHogan Biosd rcasfirs. | fisny e il Bisen i1

Purpose

Tha purpose of thes test is T chont Py ol onfitied netrument
Instrumant{s): SDRIN_USDRUB-873 ~ Selec |
Category [ Port
TCP Confiaded Feed £0.50.114.56 9873
Category Link
Templates Fie: Iemptates_FixBinaryami
Description Fag | Satus
Ovied an axiating TCP MDP conmbision, Subiit 5 SacuntyListReuEs! massage for ol Secity Le. —
! P (1ag 3702290 (3 entitied), tag 146 | ] o
‘Corfirm that your applcation successiully recefved and processed Requestick with MIDRegIDStats=0 [ull
2 o | Mot Tesied

a0k of MDRegIDSts lag 3TT20)=1[partial ack]

Confirm that your application successhally received and processed the Security Definition Message. Verify
3 | values from the Securily Defintion message received for the selected instrument. Date format should be & | NotTesteo
‘entered as: YYYYMMDD

Submit a SecurityUistRequest message fa unsubscribe from all subscriptions, & | Mot Tesied

Koys @ rof tested @ conpists 4 pindng @ iaked

| REFRESH |

B> To run a Security List Request by All Request Verification test:

1. Over an existing TCP MDP connection, submit a Security List Request (tag 35-MsgType=x) message for all securities, i.e.
NoSecurityGroup (tag 37022=0 (all entitled), tag 146 (noRelatedSym)=0.

2. Confirm that your application successfully received and processed a Request Acknowledgment message with
MDReqIDStatus=0 [full ack] or MDReq|DStatus(tag 37720)=1[partial ack].

3. Confirm that your application successfully received and processed a Security Definition (tag 35-MsgType=d) message.
Verify values from the first Security Definition (tag 35-MsgType=d) message received. The date format should be
entered as: YYYYMMDD.

o First tag 75-TradeDate in the repeating group
o First tag 64-SettlDate in the repeating group
e tag 55-Symbol

e tag 1300-MarketSegmentID

4. Submit a Security List Request (tag 35-MsgType=x) message to unsubscribe from all subscriptions.

Conflated TCP SecurityListRequest by Instrument Level Request
Verification

This test verifies that your system can properly request all entitled instruments at the instrument level.

'0' For additional details, see MDP 3.0 - Message Specification

(missing or bad snippet)
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AutoCert+
EBS Conflated Ultra

Interview Test Suite - Help

Steps of the test: Conflated TCP SecurityListRequest by Instrument Level Request Verification

Purpose
The purpose of this test is to verify that the client system can properly request for all entifled instrument at instrument level

Selected Instrument(s): 8DR58# USD/RUB-773 | [I[}[-11

Category P Port
TCP Conflated Feed 66.55.111.11 77T
Category Link
Templates File: templates_FixBinary.xml
TCP Session Management SBE Schema: templates_MdpSessionMgrmt.xml
Note: Press the Start Test button to start or restart a Test. Please do not press the Start Test button START TEST

again if you are currently running this test.

Test Not Running

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

Description Flag Status

1 Over an existing TCP MDP connection, submit a SecurityListRequest message for given security IDs. "] Mot Tested

Confirm that your application successfully received and processed RequestAck with MDReglDStatus=0 [full

ack] or MDReqIDStatus(tag 37720)=1[partial ack] & | NotTested

Confirm that your application successfully received and processed the Security Definition Message. Date

3 format should be entered as: YYYYMMDD L4 Not Tested
4 Submit a SecurityListRequest message to unsubscribe from all subscriptions. o | Mot Tested
Key: not tested @ complete pending @ failed

> Toruna Security List Request by Instrument Level Request Verification test:

1.

4.

Over an existing TCP MDP connection, submit a Security List Request (tag 35-MsgType=x) message for given security

IDs.

Confirm that your application successfully received and processed a Request Acknowledgment (tag 35-MsgType=V)

with MDReqIDStatus=0 [full ack] or MDReqIDStatus(tag 37720)=1[partial ack].

Confirm that your application successfully received and processed a Security Definition (tag 35-MsgType=d) message.

The date format should be entered as: YYYYMMDD.

Submit a Security List Request (tag 35-MsgType=x) message to unsubscribe from all subscriptions.

Conflated TCP Security Definition Mid-Week Updates

This test verifies that your application can properly receive and process Security Definition (tag 35-MsgType=d) messages
updates during the week.

'0' For additional details, see MDP 3.0 - Message Specification

(missing or bad snippet)
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AutoCert+

EBS Conflated Ultra

Interview Test Suite - Help

Steps of the test: Conflated TCP Security Definition Mid-Week Updates

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

Purpose
The purpose of this test is to verify that your application can properly receive and process Security Definition Messages Updates during the week

Selected Instrument(s): 6DR58# USD/RUB-773 | 1[|[i-1

Category P Port
TCP Conflated Feed 66.55.111.11 9773
Category Link
Templates File: templates_FixBinary xml
TCP Session Management SBE Schema: templates MdpSessionMgmt.xml
Note: Press the Start Test button to start or restart a Test. Please do not press the Start Test button START TEST

again if you are currently running this test.

Test Not Running

Description Flag Status

Over an existing TCP MDP connection having an active subscription to Security List Request. a Security
1 Definition Message updates was sent. After you receive the security update, please validate the following & Mot Tasted
values below from the updates. Date format should be entered as: YYYYMMDD

Key: not tested @ complete pending @ failed

| REFRESH |

B> To run a Security Definition Mid-Week Updates test:

1. Over an existing TCP MDP connection having an active subscription to Security List Request (tag 35-MsgType=Xx),
updates for a Security Definition (tag 35-MsgType=d) message were sent. After you receive the security update, verify
the following values below from the updates. The date format should be entered as: YYYYMMDD

Conflated TCP Security Status Request Verification (Snapshot
only)

This test verifies that your system can send and process a Security Status Request (35-MsgType=g) message.
(missing or bad snippet)(missing or bad snippet)
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AutoCert+
EBS Conflated Ultra

Interview Test Suite - Help

Steps of the test: Conflated TCP Security Status Request Verification (Snapshot only)
This test could take up to several minutes. Please do not close the window during the test. Closing window/stopping test requires to rerun the test from step1.
Purpose

The purpoze of this test is to verify that the client system can send and process Security Status Request message.

Selected Instrument(s): 6DR58#_USD/RUB -773 [I[IL10

Category IP Port
TCP Conflated Feed 66.55.111.11 77T
Category Link
Templates File templates_FixBinary.xml
TCP Session Management SBE Schema: templates_MdpSessionMgmt.xml
Note: Press the Start Test button to start or restart a Test. Please do not press the Start Test button START TEST

again if you are currently running this test.

Test Not Running

Description Flag Status
QOver an existing TCP MDP connection, submit a SecurityStatusRequest (35=g) message with 263-
1 . _ J Mot Tested
SubscriptionRegType=0 (Snapshot)
) Confirm that your application successfully received and processed RequestAck with MDReqglDStatus=0 [full Not Tested
ack] or MDReqglDStatus=1 [partial ack] =4 ot leste
3 Caonfirm that your application successfully received and processed the Security Status Message ”] Not Tested

Key: . not tested @ complete pending @ failed

P> To run a Security Status Request Verification (Snapshot only) test:

1. Over an existing TCP MDP connection, submit a Security Status Request (35-MsgType=g) message with 263-Sub-
scriptionReqType=0 (Snapshot).

2. Confirm that your application successfully received and processed a Request Acknowledgment (tag 35-MsgType=V)
with MDReqIDStatus=0 [full ack] or MDReqIDStatus=1 [partial ack].

3. Confirm that your application successfully received and processed a security status message.

Conflated TCP Security Status Request Verification (Snapshot
and Updates)

This test verifies that your system can send and process a Security Status Request (35-MsgType=g) message.

'0' For additional details, see MDP 3.0 - Message Specification

(missing or bad snippet)
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AutoCert+
EBS Conflated Ultra

Interview Test Suite - Help

Steps of the test: Conflated TCP Security Status Request Verification (Snapshot and Updates)

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

Purpose

The purpese of this test is to verify that the client system can send and process Security Status Request message.

Selected Instrument(s): 6DR58# USD/RUB -773 [LI[IL1210

Category P Port
TCP Conflated Feed 66.55.111.11 7777
Category Link
Templates File: templates_FixBinary.xml
TCP Session Management SBE Schema: templates_MdpSessionMgmt.xml
Note: Press the Start Test button to start or restart a Test. Please do not press the Start Test button START TEST

again if you are currently running this test.

Test Not Running

Description Flag Status

QOver an existing TCP MDP connection, submit a SecurityStatusRequest (35=g) message with 263-

1 SubscriptionReqType=1 (Snapshot and Updates) & | NotTested

Confirm that your application successfully received and processed Requestfck with MDReqlDStatus=0 [full

ack] or MDReqlDStatus=1 [partial ack] - Not Tested

3 Receive Security Status Snapshot message "] Not Tested

4 Confirm that your application successfully received and processed all Security Status Message o | NotTested

Your application will receive a real time Security Status message. AutoCert+ prompts you to enter the current

5 market state of your application. o | NotTested

3] The market changed states. AutoCert+ prompts you to enter the cumrent market state of your application. o | NotTested
7 The market changed states. AutoCert+ prompts you to enter the current market state of your application. & Not Tested
8 The market changed states. AutoCert+ prompts you to enter the current market state of your application. "] Not Tested

Key: . not tested @ complete pending @ failed

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

1. Over an existing TCP MDP connection, submit a Security Status Request (35-MsgType=g) message with 263-Sub-
scriptionReqType=1 (Snapshot and Updates).

2. Confirm that your application successfully received and processed Request Acknowledgment (tag 35-MsgType=V) with
MDReqIDStatus=0 [full ack] or MDReqlDStatus=1 [partial ack].

Receive a security status Snapshot (35-MsgType=W) message.

Confirm that your application successfully received and processed all security status message.

Your application will receive a real-time security status message. Enter the current market state of your application.
The market changed states. Enter the current market state of your application.

The market changed states. Enter the current market state of your application.

® N o un &~ w

The market changed states. Enter the current market state of your application.

Conflated TCP Market Data Request by All Request Verification

This test verifies that your system can send and process a Market Data Request (tag 35-MsgType=V) message.

'0' For additional details, see MDP 3.0 - Message Specification

(missing or bad snippet)
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AutoCert+
EBS Conflated Ultra

Interview Test Suite - Help
Steps of the test: Conflated TCP Market Data Request by All Request Verification

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

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

Selected Instrument(s): 6DR58# USD/RUB-773 |-

Category 1P Port
TCP Conflated Feed 66.55.111.11 777
Category Link
Templates File: templates_FixBinary.xml
TCP Session Management SBE Schema: templates_MdpSessionMgmt.xml
Note: Press the Start Test button to start or restart a Test. Please do not press the Start Test button START TEST

again if you are currently running this test.

Test Not Running

Description Flag Status

Over an existing TCP MDP connection, submit a MarketDataRequest message for NoSecurityGroup(tag

1 37022)=0 (for all entitlzd), NoRelatedSym (tag 145)=0 o | NotTested

Confirm that your application successfully received and processed RequestAck with MDReqlDStatus=0 [full

ack] or MDReqIDStatus(tag 37720)=1 [partial ack] & | NotTested

Key: not tested @ complete pending @ faled

| REFRESH |

P> To run a Market Data Request by All Request Verification test:

1.

Over an existing TCP MDP connection, submit a Market Data Request message for NoSecurityGroup(tag 37022)=0 (for
all entitled), NoRelatedSym (tag 146)=0.

Confirm that your application successfully received and processed a Request Acknowledgment (tag 35-MsgType=V)
message with MDReqlDStatus=0 [full ack] or MDReqIDStatus(tag 37720)=1[partial ack].

Conflated TCP Market Data Request by Instrument Level
Request Verification (Snapshot only)

This test verifies that your system can send and process a Market Data Request (tag 35-MsgType=V) message.

'0' For additional details, see MDP 3.0 - Message Specification

(missing or bad snippet)
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AutoCert+
EBS Conflated Ultra

Interview Test Suite - Help

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

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

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

Selected Instrument(s): 6DR5&#_USD/RUB-773 | [[ILo

Category P Port
TCP Conflated Feed 66.55.111.11 7T
Category Link

templates_FixBinary.xml

Templates File:
templates_MdpSessionMgmt.xml

TCP Session Management SBE Schema:

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

Flag Status

Description
Over an existing TCP MDP connection, submit a MarketDataRequest message for 263-
1 SubscriptionReqType=0, NoSecurityGroup(tag 37022)=0 (for all securities client is entitled to) and o | NotTested
MNoRelatedSym (tag 146)=1 with given securitylDs provided in tag 48 in repeatingGroup
Confirm that your application successfully received and processed Requestfck with MDReglDStatus=0 [full Not Tested
2 | ack] or MDReqIDStatus(tag 37720)=1[partial ack] » | Notleste

Key: . not tested @ complete pending @ failed

| REFRESH |

P> To run a Market Data Request by Instrument Level Request Verification (Snapshot only) test:

1. Over an existing TCP MDP connection, submit a Market Data Request (tag 35-MsgType=V) message for 263-Sub-
scriptionReqType=0, NoSecurityGroup(tag 37022)=0 (for all securities client is entitled to) and NoRelatedSym (tag
146)=1 with given security IDs provided in tag 48 in the repeating group.

2. Confirm that your application successfully received and processed a Request Acknowledgment (tag 35-MsgType=V)
with MDReqIDStatus=0 [full ack] or MDReqIDStatus(tag 37720)=1[partial ack].

Conflated TCP Market Data Request by Instrument Level
Request Verification (Snapshot and Updates)

This test verifies that your system can send and process a Security Status Request (35-MsgType=g) message.

'0' For additional details, see MDP 3.0 - Message Specification

(missing or bad snippet)
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AutoCert+
EBS Conflated Ultra

Interview Test Suite - Help

Steps of the test: Conflated TCP Security Status Request Verification (Snapshot and Updates)
This test could take up to several minutes. Please do not close the window during the test. Closing window/stopping test requires to rerun the test from step1.

Purpose
The purpose of this test is to verify that the client system can send and process Security Status Request message.

Selected Instrument(s): 6DR58# USD/RUB -773 [[INIEEY

Category P Port
TCP Conflated Feed 66.55.111.11 7777
Category Link
Templates File: templates_FixBinary.xml
TCP Session Management SBE Schema: templates_MdpSessionMgmt.xml
Note: Press the Start Test button to start or restart a Test. Please do not press the Start Test button START TEST

again if you are currently running this test.

Test Not Running

Description Flag Status

Over an existing TCP MDP connection, submit a SecurityStatusRequest (35=g) message with 263-

SubscriptionReqType=1 (Snapshot and Updates) & | NotTested

) Confirm that your application successfully received and processed RequestAck with MDReqg|DStatus=0 [full Not Tested
ack] or MDReqglDStatus=1 [partial ack] =4 ot feste

3 Receive Security Status Snapshot message ] Mot Tested

4 Confirm that your application successfully received and processed all Security Status Message o | Mot Tested
Your application will receive a real time Security Status message. AutoCert+ prompts you to enter the current

5 - > Mot Tested
market state of your application.

3] The market changed states. AutoCert+ prompts you to enter the current market state of your application o | Mot Tested

7 The market changed states. AutoCert+ prompts you to enter the current market state of your application & Mot Tested

8 The market changed states. AutoCert+ prompts you to enter the current market state of your application & Mot Tested

Key: . not tested @ complete pending @ failed

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

1. Over an existing TCP MDP connection, submit a Security Status Request (35-MsgType=g) message with 263-Sub-
scriptionReqType=1 (Snapshot and Updates).

2. Confirm that your application successfully received and processed Request Acknowledgment (tag 35-MsgType=V) with
MDReqlDStatus=0 [full ack] or MDReqlDStatus=1 [partial ack].

3. Receive a security status Snapshot (35-MsgType=W) message.
4. Confirm that your application successfully received and processed all security status message.

5. Your application will receive a real-time security status message. AutoCert+ prompts you to enter the current market
state of your application.

6. The market changed states. AutoCert+ prompts you to enter the current market state of your application.
7. The market changed states. AutoCert+ prompts you to enter the current market state of your application.

8. The market changed states. AutoCert+ prompts you to enter the current market state of your application.

User Manual - 25 -



	Getting Started
	What's New
	Interview

	Certification Tests
	Conflated UDP Security Definition Message
	Conflated UDP Security Definition Message for Fixed Date NDF
	Conflated UDP Security Definition Message for On-MTF NDF
	Conflated UDP Security Definition Mid-Week Updates
	Conflated UDP Limits and Banding Message
	Conflated UDP Market State Message
	Conflated UDP Trade Summary Message
	Conflated UDP Book Management Messages for Market by Price (MBP)
	Conflated UDP Recovery Test for Market by Price (MBP)
	Conflated UDP Channel Reset for Market by Price (MBP)
	TCP Replay Recovery
	Conflated TCP SecurityListRequest by All Request Verification
	Conflated TCP SecurityListRequest by Instrument Level Request Verification
	Conflated TCP Security Definition Mid-Week Updates
	Conflated TCP Security Status Request Verification (Snapshot only)
	Conflated TCP Security Status Request Verification (Snapshot and Updates)
	Conflated TCP Market Data Request by All Request Verification
	Conflated TCP Market Data Request by Instrument Level Request Verification (S...
	Conflated TCP Market Data Request by Instrument Level Request Verification (S...


