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Disclaimer

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

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

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matters pertaining to rules and specifications herein are made subject to and are superseded by official CME, CBOT and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

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

Getting Started

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

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

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

P To run and navigate AutoCert+:

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

Log into the automated certification tool.

2.
3. Review general AutoCert+ test suite navigation and general interview information.
4.

Navigate to the Autocert+ - BrokerTec EU/US - CME STP FIX test suite.

Tester: Automatically assigned based on the user's CME Group Login ID.
Company Name: Select the company to test

Market: BrokerTec EU/US

Purpose: CME STP

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

Test Suite: CME STP FIX
API ID: Assign an ID to use for the test

Assignment of a Sendercomp ID is also required to test with a valid instrument; refer to Certification test
instructions.

Tester: _RD““'E Test _ Typa: Autornated Trading System
Company Name: TradeCo LLC W Categery: Frop System

Market: [BrokerTec EUNIS v | — BrokerTec_STP

Purpose: |CME STP ¥ 1604 0.1

Application System: | BrokerTee_STP . 0.1 call [ TesterRen

Test Suite: | EME STP FIX v |

AP D Salect AP ID W m::ﬂ_ Pre-Certification Interview: 0 Not Complete

Current Testing Configuration

NOTE: This test sulte utilizes the NEWRELEASE environment.

Test Suite Status: B not Tested

5. Complete the Interview for this test suite.

6. Complete applicable test cases.

7. Complete the certification process from the Post Certification tab.
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https://www.cmegroup.com/tools-information/webhelp/cme-request-center-nr-cert/Content/btecsetup.html
https://www.cmegroup.com/tools-information/webhelp/autocert-access/Content/Access.html#Logging
http://www.cmegroup.com/tools-information/webhelp/autocert-access/Content/NavigatingCertificationTool.html
http://www.cmegroup.com/tools-information/webhelp/autocert-access/Content/FillingOutInterview.html
http://www.cmegroup.com/tools-information/webhelp/autocert-access/Content/CompletingCertificationProcess.html

AutoCert+ CME STP FIX for BrokerTec

What's New

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

I N ™ S

4 September 2025 Certification Added CME STP FIX Recovery for BrokerTec tests to main test suite.
Tests

21 October 2022 Format Website and PDF format changes only.

12 July 2022 Certification New test cases added: Post Trade Event
Tests

21 Jan 2022 Interview Updated Interview screenshot with bilateral trades question
Snapshot Added "Bilateral Snapshot Request"
Request
Trade Capture Added "Bilateral Trade Capture Report Request Test"
Report.
Request

29 Jun 2020 Initial release
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AutoCert+ CME STP FIX for BrokerTec

Interview

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

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

APIID:  |SelectAPIID Il AsSIGN |

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

Based on initial interview question selections additional questions may appear. Selected responses are used to
determine applicable test cases and related test data.

- 6 - User Manual



AutoCert+ CME STP FIX for BrokerTec

- TestSuite = TestCase  PostCertification  Help

O Yas

O No

| Doesyour system support multiple parties via a single Trade Capture ReportRequest?
O Yes

O No

| DoesyoursystemsupportEUProducts?
O Yes

O No

| Wnattypesof Productwillyoursystemsupport?
U$ Treasuries

US Repo

EU Bonds

EU Repo

||

Y

Spread Level (MLegRptTyp="3"/ 442=3)

/]

Leg Level (MLegRpITyp="2" | 442=2)

] None

| Will your application support Snapshot (263-0) Trade Capture Report Request?
[C] Yasz

O No

[ Willyour application support Snapshot + Updates (263=1) Trade Capture Report Requestz
®  ves

O Ne

@ Both Standard and Fittered Trade Capture Report Requests
O Only Filtered Trade Capture Report Requests
(@] Only Standard Trade Caplure Report Requests

Trade Input Source (578)
Security Exchange (207)
Securty Type (167)

Security 1D (48)

Last Update Time (779)
Trade Date (75)

Clearing Business Date (T15)

Both Standard and Filtered Snapshot Requests
Only Filtered Snapshot Requests
Only Standard Snapshot Requests

oo®@

Trade ID (1003)

Secondary Trade ID (1004)
Clignt Order 1D (11)

Trade Input Source (578)
Security Exchange (207)
Security Type (167)

Security 1D (48)

Clearing Business Date (715)
Trade Date (75)

End Time (9584)

O Yes

o}
g

(]  Trade Capture Report Request - Subscription request with LastUpdateTm (Tag 779)
(]  Trade Capture Report Request - Snapshot with StariTime (Tag 9593)
O Acknowledge
) NotAcknowledge
O Acknowledge
O NotAcknowledge
[
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AutoCert+ CME STP FIX for BrokerTec

Certification Tests

The AutoCert+ CME STP FIX for BrokerTec certification tests consist of the following:

¢ Session Management

* Trade Capture Report Request

¢ Snapshot Request

¢ Post Trade Event

e Processing Additional Tags

e Subscription Failover Recovery Test

* Snapshot Failover Recovery Test

- 8 - User Manual



AutoCert+ CME STP FIX for BrokerTec

Session Management

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

e Session Management Test - Detect a Gap

e Session Management Test - Process a Test Request and Respond to Resend Request

Session Management Test - Detect a Gap

The purpose of this test is to verify that the client system can successfully logon to an STP FIX Session and properly manage
through a gap scenario.
B> To run a Session Management - Detect a Gap test:
1. Select a API ID from the drop-down menu and click ASSIGN if not already selected.

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

Interview Test Suite - Help

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

This best could fake up to several minubes. Please do not close the wendow dunng the lest. Closing window/stopping les] requines 10 renun the lest from sbapi

Purpose
The purpess of this st is 1o verfy (hat the clien sysiam can succassfully legon 1o an STP FLC Session and properly manage thaough 3 gap scanans

Instrument(s): Select Instrument(s) - Channal + | | Select |

3. Click START TEST to begin.

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

Submit a proper Logon (35=A).

Receive a successful Logon Acknowledgement (35=A).

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

Receive a responding heartbeat message and detect a gap.

Submit a proper Resend Request (35=2).

W o N o un s

Receive a missed business message.

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

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

12. Send Proper Heartbeat Message in response (35=0).
View Session Management - Detect a Gap screen
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https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/598605887/CME+STP+FIX+-+Logon
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/598605887/CME+STP+FIX+-+Logon
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/599359718/CME+STP+FIX+-+TradeCaptureReportRequest+-+BrokerTec+FI
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/598573165/CME+STP+FIX+-+Heartbeat
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/598868063/CME+STP+FIX+-+ResendRequest
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/598573165/CME+STP+FIX+-+Heartbeat
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/598573165/CME+STP+FIX+-+Heartbeat
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/598573165/CME+STP+FIX+-+Heartbeat

AutoCert+ CME STP FIX for BrokerTec

Purpose

Interview Test Suite - Help

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

This test could fake up fo several minutes. Please do nof close the window during the test. Closing window/stopping test requires to rerun the test from step1.

Selected Instrument{s): U300 mw — W Uniock |

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

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

START TEST

Test Not Running

Description Flag Status
1 Submit a proper Logon (35=A) 7 Mot Tested
2 Receive a successful Logon Acknowledgement (35=A) 7 Mot Tested
3 Submit a Trade Capiure Report Request (35=AD and 263=1) 7 Mot Tested
4 Receive a responding heartbeat message and detect a gap 7 Mot Tested
5 Submit a proper Resend Request (35=2) 7 Not Tested
g Receive a missed business message & Not Tested
7 Send a Hearbeat Message in response (35=0) 7 Not Tested
5 Receive a Hearbeat Message (35=0) 7 Not Tested
9 Send Proper Hearbeat Message in response (35=0) 7 Mot Tested
Key: not tested @ complete pending @ failed
| REFRESH_

Session Management Test - Process a Test Request and Respond to Resend
Request

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

P To run a Session Management - Process a Test Request and Respond to Resend Request test:

1.
2.

© N o v &
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Select a SenderComp from the drop-down menu and click ASSIGN if not already selected.

Select a Contract from the drop-down menu and click Select if not already selected.

Click START TEST to begin.

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

Submit a proper Logon (35=A).
Receive a successful Logon Acknowledgement (35=A).

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

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

Send a Heartbeat Message (35=0).



https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/598605887/CME+STP+FIX+-+Logon
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/598605887/CME+STP+FIX+-+Logon
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/599359718/CME+STP+FIX+-+TradeCaptureReportRequest+-+BrokerTec+FI
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/598638856/CME+STP+FIX+-+TradeCaptureReportRequestAck+-+BrokerTec+FI
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/598573165/CME+STP+FIX+-+Heartbeat

10.
11.
12.
13.
14.
15.

Receive a Test Request Message (35=1).

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

Receive a Resend Request (35=2).

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

Receive a Heartbeat Message (35=0).

Send Proper Heartbeat Message (35=0).

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

AutoCert+ CME STP FIX for BrokerTec

Purpose

Interview Test Suite - Help

Steps of the test: Session Management Test - Process a Test Request and Respond to Resend
Request
This test could fake up to several minutes. Please do not close the window during the test. Closing window/stopping test requires to rerun the test from stept.

Selected Instrument(s): U05- — B Unlock |

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

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

START TEST

Test Mot Running

Description Flag Status
1 Submit a proper Logon (35=A) & Not Tested
2 Receive a successful Logon Acknowledgement (35=A) o Mot Tested
3 Submit a Trade Capture Report Request (35=AD) & Not Tested
4 Receive a corresponding Trade Capture Report Acknowledgement (35=AQ) & Mot Tested
5 Send a Hearbeat Message (35=0) o Mot Tested
6 Receive a Test Request Message (35=1) o Mot Tested
7 Send a Hearbeat Message in response (35=0) & Not Tested
i Receive a Resend Reguest (35=2) o Mot Tested
g Submit a Sequence Reset-Gap Fill message (35=4) o Mot Tested
10 Receive a Hearbeat Message (35=0) & Not Tested
11 Send Proper Hearbeat Message (35=0) o Mot Tested
12 Receive a Hearbeat Message (35=0) o Mot Tested
Key:  not tested @ complete pending @ failed
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https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/599359718/CME+STP+FIX+-+TradeCaptureReportRequest+-+BrokerTec+FI
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/598573165/CME+STP+FIX+-+Heartbeat
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/599359718/CME+STP+FIX+-+TradeCaptureReportRequest+-+BrokerTec+FI
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/598573143/CME+STP+FIX+-+SequenceReset
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/598573165/CME+STP+FIX+-+Heartbeat
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/598573165/CME+STP+FIX+-+Heartbeat
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/598573165/CME+STP+FIX+-+Heartbeat

AutoCert+ CME STP FIX for BrokerTec

Trade Capture Report Request

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

Available Tests

e Standard Trade Capture Report Request Test

o Filtered Trade Capture Report Request Test

e Multiple Parties via Trade Capture Report Request Test

o Bilateral Trade Capture Report Request

Standard Trade Capture Report Request Test

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

P To run a Standard Trade Capture Report Request test:
1. Select a SenderComp from the drop-down menu and click ASSIGN if not already selected.
2. Click START TEST to begin.

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

Submit a proper Logon (35=A).

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

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

Receive a Subscription Response (35=AQ).

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

Submit a proper Logout Request (35=5).

© ® N O v oW

Receive a successful Logout Acknowledgement (35=5).
View Standard Trade Capture Report test screen
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https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/598605887/CME+STP+FIX+-+Logon
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/598605887/CME+STP+FIX+-+Logon
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/599359718/CME+STP+FIX+-+TradeCaptureReportRequest+-+BrokerTec+FI
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/599621634/CME+STP+FIX+-+Trade+Snapshot+and+Subscriptions
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/599621634/CME+STP+FIX+-+Trade+Snapshot+and+Subscriptions
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/598933609/CME+STP+FIX+-+Logout
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/598933609/CME+STP+FIX+-+Logout

AutoCert+ CME STP FIX for BrokerTec

Interview Test Suite - Help

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

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

Purpose

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

Selected Instrument{s): U0~ o o -
Note: Press the Start Test button to start or restart a Test. Please do not press the Start Test button START TEST

again if you are currently running this test.

Test Not Running

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

Key: | nat tested @@ complete pending @ tailed

Filtered Trade Capture Report Request Test

The example test procedure below is for a Venue Filtered Trade Capture Report Request and may not appear in your test
suite. The tests included in the test suite will depend on the answers you provided in the Interview.
B> To run a Filtered Trade Capture Report Request test:

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

2. Select a Contract from the drop-down menu and select Select if not already selected.
3. Select START TEST to begin.

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

Submit a proper Logon (35=A).

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

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

Receive a Filtered Subscription Response (35=AQ).

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

W ® N o v &

Submit a proper Logout Request (35=5).

10. Receive a successful Logout Acknowledgement (35=5).
View Filtered Trade Capture Report test screen
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https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/598605887/CME+STP+FIX+-+Logon
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/598605887/CME+STP+FIX+-+Logon
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/599359718/CME+STP+FIX+-+TradeCaptureReportRequest+-+BrokerTec+FI
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/598638856/CME+STP+FIX+-+TradeCaptureReportRequestAck+-+BrokerTec+FI
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/599359745/CME+STP+FIX+-+TradeCaptureReport+-+BrokerTec+FI
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/598933609/CME+STP+FIX+-+Logout
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/598933609/CME+STP+FIX+-+Logout

AutoCert+ CME STP FIX for BrokerTec

Interview Test Suite - Help

Steps of the test: Venue Filtered Trade Capture Report Request (BTUS) for Globex Trades - Trading
Firm

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

Purpose

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

Selected Instrument(s): U307 wmmm m

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

Test Not Running

Description Flag Status
1 Submit a proper Logon Request (35=A) & | Mot Tested
2 Receive a successful Logon Acknowledgement (35=A) ) Mof Tested
3 Submit a Filtered Trade Capture Report Request (35=AD and 263=1) & Not Tested
4 Receive a Filtered Subscription Response (35=A0) > Mot Tested
5 Receive Trade Capture Report(s) (35=AE) J Mot Tested
[ Submit a proper Logout Request (35=5) ") Mot Tested
7 Receive a successful Logout Acknowledgement (35=5) ") Mot Tested
Key: . not tested @ complete pending @ faied

Additional Filtered Trade Capture Test screens: For test instructions, refer to the Filtered Trade Capture Report Request
test.
Exchange Filtered test screen
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AutoCert+ CME STP FIX for BrokerTec

Interview Test Suite - Post Certification Help

Steps of the test: Exchange Filtered Trade Capture Report Request (BTUS) for Globex Trades -
Trading Firm

This tas! could take up to several minutes, Flaase do not close the window during the test Closing window/stopping lest requires 1o rerun the asd from stepl

Purpose

The purpase of this tes1 i to verify that the cliend sysienm can successfully submit and maintain a Filteréd Trade Caplure Report Requées! whille propey
processing Trade Capture Reports,

Selected Instrumentis): UDS. el Unilock |

Mate: Press the Start Test button 1o start of restart a Test. Please do not press the Start Test button | START TEST |
again if you are currently running this test.
Test Hot Running
Description Flag | Staws
1 Submit a proper Logon Requeast (35=A) o | Mot Tested
2 Receive a successful Logon Acknowledgement (35=A) -] Nol Teslad
3 Submit a Filtered Trade Caplure Report Reguest (35=AD and 263=1) o | NotTested
4 Receive a Filtered Subscription Response (35=A0) & | MotTested
5 Recaive Trade Caplure Report(s) (35=AE) & | MotTested
5 Submit a proper Logout Reguest (35=5) o | Mot Tested
7 Receive a successiul Logout Acknowledgement (35=5) o | Mot Tested

Key: @ not tested @ complele o pending i faisd

Product Type Filtered test screen
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AutoCert+ CME STP FIX for BrokerTec

Invteryiew Test Suibe - Fost Certification Help

Steps of the test: Product Type Filtered Trade Capture Report Request (BTUS) for Globex Trades -

Trading Firm
This test could lake up 1o several minuies. Please do nol close the window during the lesl. Closing window/siopping tes! requires 1o renun the test from slep1
Purpose
The purpesa of this lest is o verify that the client systern can successfully submil and mamniam a Fiflered Trade Capture Repor Reguest whila proparty
processing Trade Caplure Reports.
Selected Instrumentis): VoS- e e I
Note: Press the Start Test button to stant or restart a Test. Please do not press the Start Test button
again if you are currently running this test.
Test Not Running
| Description [Fiog | staws
1 Subrmit a proper Logon Reguast (35=4) o | MotTested
2 Receive a successful Logon Acknowladgement (35=A) o | MotTested
3 Submit a Filtered Trade Capture Report Request (35=AD and 263=1) o | Mot Tested
4 Receive a Filtered Subscription Response (35=A0) o | NotTested
5 Receive Trade Capture Reporl(s) (35=AE) o | NotTested
[3 Subrmit a proper Logout Reguest (35=5) o | Mot Tested
T Receive a successhul Logout Acknowledgement (35=5) o | MotTested

Bew: @& not tested @ complete o pending @ faled

Product Filtered test screen
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AutoCert+ CME STP FIX for BrokerTec

Interview Test Suite - Post Certification Hedp

S-tﬂpﬁ of the test: Product Filtered Trade Capmm Rﬂﬂﬂl’t Raquast [ETUS] for Globex Trades - Trading
Firm
This lest could lake up o several minules. Please do nol close the window during the test Closing window/stopgping lest requires fo rerun the tesi from step1.

Purpose

The purpese of this best is 1o venfy that the client syslam can successfully submit and maintain a Fillered Trade Capture Repor Requas! while property
processing Trade Caplure Reports.

Selected Instrument{s): W05 W 0w m

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

Test Not Running

| Description | Flag | stams

1 Submit a proper Logon Reguest (35=4) o | MotTested

2 Recaive a succassful Logon Acknowledgement (35=4) o | MotTested

3 Submit & Filered Trade Capture Report Request (35=AD and 263=1) o Mot Testad

4 Receive a Filtered Subscription Response (35=A0) o | NotTested

5§ | Receive Trade Capture Repori(s) (35=AE) o | NotTested

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

7 Receive a successful Logout Acknowledgement (35=5) o | Mot Testad

Mey: @ not tested @ complete o pending @ faled

Trade Date Filtered test screen
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Interview Test Suite - Post Certification Help

Steps of the test: Trade Date Filtered Trade Capture Report Request (BTUS) for Globex Trades -

Trading Firm

Thieg lest could take up 1o several minules. Please do nod close the window dunng the test Closing window/siopping 1as! requires 1o rerum the test from stepl
Purpose

The purpose of this test is to verify thal the client system can successfully submit and maintain a Fillered Trade Capturé Repor Reques! while properdy
processing Trade Caplure Repors

Selected Instrument(s): uos W aamre ([[ITTRTY

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

Test Hot Running

| Description Flag | Status
1 Submit & proper Logon Regquest (35=4) o | NotTested
2 Recaive a successiul Logon Acknowladgement (35=A) & | Mot Tested
3 Submit a Filterad Trade Capture Report Request (35=AD and 263=1) o | MotTested
4 | Receive a Fitered Subscription Response (35=A0) o | NotTested
5 | Receive Trade Capture Reporlis) (35=AE) o | NotTested
[ Submit a proper Logout Request (35=5) o | MotTested
7 Recalve a successiul Logout Acknowledgement (35=5) o | Mot Tested

Kew: @ not fested @@ complete o pending @ faded

Clearing Business Date Filtered test screen
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Intersiew Test Suite - Post Certification Help

Steps of the test: Clearing Business Date Filtered Trade Capture Report Request (BTUS) for Globex

Trades - Trading Firm

This test could lake up to several minuies. Please do nol closa the window duning the test. Closing window/sioppang tesi requires to rerun the test from slepl
Purpose

The purpese of this test is 1o venfy that the client syslam can successfully submit and maintain a Fillered Trade Capture Report Reguest while properly
processing Trade Caplure Reports.

Selected Instrumentis): U051 — m
Mote: Press the Start Test button to start or restart a Test. Please do not press the Start Test bution
again if you are currently running this test.
Test Not Running
| Description Flag | Status
1 Submit & proper Logon Request (33=4) o | Mot Tested
2 Receive a successful Logon Acknowladgement (35=A) o Mot Tested
3 Submit a Fitered Trade Capture Report Request (35=AD and 263=1) o | Mot Tested
4 Receive a Filered Subscription Response (35=A0) o Mot Tested
5 Receive Trade Capture Repori(s) (35=AE) o | Mot Tested
6 | Submita proper Logout Request (35=5) o | Mot Tested
7 Receive a successful Logout Acknowledgement (35=5) o | NotTested

Key: o not tested i@ complede | pendng @dfaded

Last Updated Time Filtered test screen
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Interview Test Suite - Post Certification Help

Trades - Trading Firm

Purpose

processing Trade Caplure Reports.

Selected Instrument(s): oS- wmrws  [[TTTY

again if you are currently running this test.

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

Steps of the test: Last Updated Time Filtered Trade Capture Report Request (BTUS) for Globex
This test could take up o several minules. Flease do nof close fhe window during ihe test. Closing windov/siopping test requires 1o rerun the test from slep?

The purpese of this lest is to venfy that the client system can successfully submit and maintain a Fillered Trade Capture Repor Request while propery

START TEST

Test Mot Running

| Description | Flag | status
1 Submit & proper Logon Request (35=A) & | NotTested
2 Receive a successful Logon Acknowledgement (35=A) o | NotTested
3 Submit a Filtered Trade Capture Reporl Request (35=AD and 263=1) & | MotTested
4 Recalve a Filered Subscription Response (15=A0) o | Mot Tested
& | Recaive Trade Capture Reporiis) (35=AE) o | MNotTestad
[3 Submit @ proper Logout Request (35=5) o | NotTesled
7 | Recaive a successful Logout Acknowledgement (35=5) o | MotTestad
Key: @ not fested @ complete | pending @ fsded

Spread Type (MLegRptType=3) Filtered test screen
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Interview Test Suite - Post Certification Help

Steps of the test: Spread Type(MLegRptType=3) Filtered Trade Capture Report Request (BTUS) for
Multi-legged Globex Trades - Trading Firm

This test could lake up (o several mnuies. Please do nol close the window during the test. Closing windove/stopping tast reguines 1o rerun the tast from slepl

Purpose

The purpese of this test is 1o verify that the clienl syslem can successfully submit and maintain a Fillered Trade Capturé Repor Reques! while propery
processing Trade Caplure Reporis.

Selected Instrument(s): UBOZ & s e m

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

Test Mot Running

Description | Flag | status
1 Submit a proper Logon Reguest (35=4) o | Mot Tested
2 | Receive a successful Logon Acknowledgement (35=4) o | NotTested
3 Submit a Filered Trade Capture Report Request (35=AD and 263=1) o Mot Tested
4 Receive a Filtered Subscription Response (35=AQ) o | MotTested
5 | Receive Trade Capture Report(s) (35=AE) o | MotTested
[ Submit a proper Logout Request (35=5) o | MotTested
7 | Receive a successful Logout Acknowledgement (35=5) o | NotTested

Hey: & not tested @complete o pending @ faled

Spread Type(MLegRptType=2) Filtered test screen
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Interview Test Suite - Help

Steps of the test: Spread Type(MLegRptType=2) Filtered Trade Capture Report Request (BTUS) for
Multi-legged Globex Trades - Trading Firm

Thes lest could lake up to several minules. Please do not close the window during the fest 't-lDSlﬂg windewslopping test requires to rerun the test from sdepl

Purpose

The purpose of Bhis 185l is 1o verify thal the client sysbem can successfully submil and mainiyin & Fillered Trade Caplure Report Request while properly
processing Trade Caplure Repors

Selected Instrument(s): UB0Z Wow o ITTEY
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 Mot Running

[ Description Flag | Status
1 Submit & proper Logon Reques! (35=A) o | MotTested
2 Receive a successful Logon Acknowledgement (35=A) o | NotTested
3 . Submit a Fitterad Trade Capture Report Request (315=AD and 263=1) o . Mot Tested
4 Recaive a Filered Subscriplion Responsa (15=A0) o | Mot Tested
5 Receive Trade Caplure Repon(s) (35=AE). Verify the values for the first Trade Caplure Report received o | Mot Tested
[3 Submit & proper Logout Request (35=3) o | MotTested
7 Receive a successful Logout Acknowledgement (35=5) o | NotTested

Key: @ not tested i complete | pencding @faled

| REFRESH

Multiple Parties via Trade Capture Report Request Test

These tests appear because you selected Yes for the Interview question "Does your system support multiple parties via a
single Trade Capture Report Request?"

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

o Trade Capture Report Request (BTUS) for Globex Trades for Multiple Parties - Trading Firm
e Multiple Parties via Snapshot Request (BTUS) for Globex Trades - Trading Firm

0 Note:

B> To run a Multiple Parties via Trade Capture Report Request test:
1. Select a SenderComp from the drop-down menu and select ASSIGN if not already selected.
2. Select a Contract from the drop-down menu and select Select if not already selected.

3. Select START TEST to begin.

0 Note: DO NOT select the "START TEST" button once the test is in progress.
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Submit a proper Logon (35=A).

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

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

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

Receive Trade Capture Report(s) for more than one (1) entity (35=AE).

W ® N o v &

Submit a proper Logout Request (35=5).

10. Receive a successful Logout Acknowledgement (35=5).
View Trade Capture Report Request for Globex Trades for Multiple Parties test screen

Interview Test Suite - st Certificat Help

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

This lest could take up to several minules. Pleass do not close the window during the fest ":ll:l!slﬂg WNM‘.‘I'HD'DDH\Q test reguires to rerun the lest from sdepl

Purpose

The purpose of Ehis 1250 is bo verify thal the client system can successfully submil and maindain & Trade Caplure Repor Request while properly processing
Trade Capture Reporis for multiple parties.

Selected Instrument(s): U0S e Uniock |
Mote: Press the Start Test button to start or restart a Test. Please do not press the Start Test button START TEST
again if you are currently running this test.
Teat Mot Running
| Description Flag | Status
1 Submit & proper Logon Request (35=4) o | Mot Tested
2 Receive a successful Logon Acknowledgement (35=A) & | MotTested
3 Submit & Trade Caplure Report Reguest for more than one (1) entity (35=AD and 263=1) o | MotTesled
4 Recalve a Trade Capture Report Response (35=A0) o | Mot Tested
Receive Trade Capture Repori(s) for more than one (1) entity (35=AE). Verity the values for the first Trade ot Toctad
3 Caplure Report received - ot Teste
B Submit a proper Logout Reguest (35=5) o | Mol Tested
T Recaive a succassiul Logout Acknowlaedgament (35=5) o Mot Tesled

Key: o nod tested i complete pending i faied

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

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

2. Select a Contract from the drop-down menu and click Select if not already selected.

3. Select START TEST to begin.

0 Note: DO NOT select the "START TEST" button once the test is in progress.
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P To run a Bilateral Trade Capture Report Request test:

1.

® N o v & w N

Submit a Logon (35=A).

Receive a successful Logon Acknowledgement (35=A).
Submit a Trade Capture Report Request (35=AD and 263=1).

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

Receive Trade Capture Report(s) (35=AE) with a bilateral trade.

Receive Trade Capture Report(s) (35=AE) with a bilateral trade reject.

Submit a proper Logout Request (35=5).

Receive a successful Logout Acknowledgement (35=5).
View Bilateral Trade - Trade Capture Report Request test screen

Intervies Test Suite - Poat Certaficat Help
Steps of the test: Bilateral Trade - Trade Capture Report Request

Tros sest covid take up b seversl mrsses Pease oo nol closs the wrdtsr dunng Be test Cioteg window sioaprsg st reduanes jo rerun the test from ep

Purposs

The purpose of Buis besd i o verily thal The chenl sysiem can seceive and process Bialeral Trade and Biaberal Trade repect Trade Caphure Reporis
Suscesitully wubed w-mamswmhmcmnmmnmu-mmm S8 Caphore Repsrts

Sefected instrumentis): FPTIE 0 sssaes [T

mm:m‘mﬂ;ﬂmurmmmhm“nmrmm
Tent Net Runsing

Description [Fug [ sums
1 | Sutumit & proper Logon Request (3%=A) T| Mot Tested
[ 2 | ecewe s successia Logon acknomsedgement 05 | @ | vottesme
T Submd a Trade Caplure Repert Request (35:AD and 263=1) TI Mot Tested
1 | Recawa a Subscription Response (35340) T| Nt Tested
& | Receive 8 Trade Capture Report (J8=AE) with Bilateral Trace T| Nat Tesied
[ [ I Receive Trade Caplute Rapais) (15=AE) vi Bastersl Trate Reject [ & Iﬂﬂﬁm
7| Submit a proper Logout Requast (35=5) T[ Mot Tested
8 | Recowe a sucoesst Logout Acimowsedgement (3825) T| Mot Testsa

Key: @ not tested W compiete . penang @rsied

REFRESH
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Snapshot Request

The purpose of this test is to verify that the client system can successfully submit CME STP FIX APl Snapshot (Query) Requests
and receive CME STP FIX API Snapshot (Query) Responses.

Standard Snapshot Request

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

Interview Test Suite - Help
Steps of the test: Standard Snapshot Request (BTUS) for Globex Trades - Trading Firm
This test could take up o several minutes. Flease do not close the window during the test Closing window/stopping test requires to rerun the test from stepi.
Purpose
The purpose of this test is to verify that the client system can successfully submit and maintain a Snapshot Reguest while properly processing Trade
Capture Reporis.
Contracts : | Select Contract - Channel w m
Description Flag Status
1 Submit a proper Logon Request (35=4) & Not Tested
2 Receive a successful Logon Acknowladgement (35=A) o | Mot Tested
3 Submit a Snapshot Request (35=AD and 263=0) o | NotTested
4 Receive a Snapshot Response (35=AQ) o | NotTested
5 Receive Trade Capture Report(s) (35=AE) & Not Tested
6 Receive a Snapshot Response (35=AQ) o | Mot Tested
7 Submit a proper Logout Request (35=5) o | NotTested
8 Receive a successful Logout Acknowledgement (35=5) o | NotTested
Key: o not tested @ complete | pending @failed

P> To run a Standard Snapshot Request test:
1. Select a SenderComp from the drop-down menu and click ASSIGN if not already selected.
2. Select a Contract from the drop-down menu and click Select if not already selected.
3. Click START TEST to begin.

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

Submit a proper Logon Request (35=A).

Receive a successful Logon Acknowledgement (35=A).

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

Receive a Snapshot Response (35=AQ).

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

L o N o v A

Receive a Snapshot Response (35=AQ).
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10. Submit a proper Logout Request (35=5).

11. Receive a successful Logout Acknowledgement (35=5).
View Standard Snapshot Request (BTUS) for Globex Trades test screen

Interview Test Suite - Help
Steps of the test: Standard Snapshot Request (BTUS) for Globex Trades - Trading Firm
This test could fake up to several minuies. Flease do not close the window during the test. Closing window/stopping test requires to rerun the test from stepi.
Purpose
The purpose of this test iz to verify that the client system can successfully submit and maintain a Snapshot Request while properly processing Trade
Capture Reporis.
Contracts : | Select Contract - Channel w m
Description Flag Status
1 Submit a proper Logon Request (35=4) & Mot Tested
2 Receive a successful Logon Acknowledgement (35=A) o | Mot Tested
3 Submit a Snapshot Request (35=AD and 263=0) o | NotTested
4 Receive a Snapshot Response (35=AQ) o | NotTested
5 Receive Trade Capture Report(s) (35=AE) & Mot Tested
G Receive a Snapshot Response (35=AQ) o | Mot Tested
7 Submit a proper Logout Request (35=5) o | NotTested
8 Receive a successful Logout Acknowledgement (35=5) o | NotTested
Key: . not tested @ complete | pending @ faied

Filtered Snapshot Request Test

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

B> To run a Filtered Snapshot Request test:
1.
2.

w ® N o v A

Select a SenderComp from the drop-down menu and click ASSIGN if not already selected.
Select a Contract from the drop-down menu and click Select if not already selected.
Click START TEST to begin.

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

Submit a proper Logon Request (35=A).

Receive a successful Logon Acknowledgement (35=A).

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

Receive a Filtered Snapshot Response (35=AQ).

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

Receive a Snapshot Response (35=AQ).
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10. Submit a proper Logout Request (35=5).

11. Receive a successful Logout Acknowledgement (35=5).

Additional Filtered Snapshot Test screens: For test instructions, refer to the Filtered Snapshot Report Request test.
Venue Filtered Snapshot Request test screen

Inbereiew Test Suite - Past Certifscation Help

Steps of the test: Venue Filtered Snapshot Request (BTUS) for Globex Trades - Trading Firm

This lest could fake up to several minules. Please do nol close the window during the lesl. Closing window'shopping test requires to rerun the lest from slepl

Purpose

The purposa of this lesl is to verify thal the client system can successfully submil and mainfain a Fillered Snapshot Request while properly procassing
Trade Caphure Reports.

Selected Instrument(s): Uos = I

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 Mot Running
| Description [ Fag [ status
1 Submit & proper Logon Request (35=A) o | NotTesled
2 Receive a successful Logon Acknowhedgement (35=A) & Mot Tested
3 Submit a Filbered Snapshot Reguest (35=AD and 263=0) o | Mot Tesled
4 Receive a Filtered Snapshot Response (35=A0) o Mot Testad
5 Receive Trade Caplure Repori(s) (35=AE) o | Mot Tested
[ Receive a Snapshot Response (35=A0) o | Mot Tested
7 Submit a proper Logout Reguest (35=5) o | Mot Tested
8 Receive a successful Logout Acknowledgement (35=5) o | Mot Tesled

Key: @ nof tested @ complete o pending i falled

| REFRESH

Exchange Filtered Snapshot Request test screen
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Interview Test Suite - Poat Certification Help

Steps of the test: Exchange Filtered Snapshot Request (BTUS) for Globex Trades - Trading Firm

This las! coubd fake up to saveral minulas. Plaase do nol close the window during the last Closing window/stopping test reguines 1o rerun the lest from slapl

Purpose
The purpose of this tesl is bo verify that the clienl system can successfully submit and maintain a Filbered Snapshol Reques! while properly processing
Trade Capbure Repors.

Selected Instrument(s): UHs = 0 e e m

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

Test Mot Running

| Description [Fog | stams

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

2 Receive a successful Logon Acknowledgement (35=A) & | MotTested

3 Submit a Filterad Snapshol Request (35=AD and 263=0) o Mot Tested

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

5 Receive Trade Capiure Report(s) (35=AE) o | NotTested

& Receive a Snapshot Response (35=A0) & | MotTested

7 Submit a proper Logout Requast (35=5) & | MotTested

] Recsive a successful Logout Acknowledgemant (35=5) o | MotTested

Kew: @ not tested @ complete o pending @ faled

Product Type Filtered Snapshot Request test screen
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Interview Test Suite - Post Certification Help
Steps of the test: Product-Type Filtered Snapshot Request (BTUS) for Globex Trades - Trading Firm

This 125! could take up to saveral minules. Plaass do nod close the window during the fest. Closing window/siopping lasi requires 1o rarun the et from stepl

Purpose

The purpose of this test is bo verify thal the client system can successfully submit and maintain a Fillered Snapshol Request while property processing
Trade Caplure Reporis.

Selected Instrument(s): Uk S8 e e [T

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

Test Hot Running

| Description Flag | Status

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

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

3 Submit & Fittered Snapshol Reguest (35=AD and 263=0) o | NotTested

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

5 Receive Trade Caplure Reportis) (35=AE) o | Mot Tested

'3 Recaive a Snapsho! Responsa (35=A0) o | Mot Tested

7 Submit a preper Logout Request (315=5) o | NotTested

& Receive a successful Logout Acknowledgement (35=5) o | NotTested

Keyr  not tested @ complete | pending @ falad

| REFRESH |

Product Filtered Snapshot Request test screen
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Interview Test Suite - Post Certification Help

Steps of the test: Product Filtered Snapshot Request (BTUS) for Globex Trades - Trading Firm

This tesi could take up to several minules. Please do nol close the window during the lest. Closing windowstopping test reguires to rerun the test from siepl
Purpose

The purpose of this lest is bo verify thal the chent system can successhully submil and maintain a Fillered Snapshol Request while properly procéssing
Trade Capture Reparis.

Selected Instrument(s): UGk W S assrse TR

Mote: Press the Start Test bufton (o start or restart a Test. Please do not press the Starnt Test button
again if you are currently running this test.
Test Mot Running
Description | Fiag Status
1 Submit a proper Logon Request (35=A) o | Mot Tested
2 Recaive a successiul Logon Acknowkedgamant (35=A) & Mot Tested
3 Submit a Filterad Snapshol Reguest (35=AD and 263=0) o Not Tested
4 Receive a Filtered Snapshot Response (35=A0) o Naot Tasted
5 Recaive Trade Caplure Report(s) (35=AE) o | NotTested
B Recaive a Snapshot Response (35=AQ) o | Mot Tested
7 Submit a proper Logout Reguest (315=5) o | Mot Tested
] Receive a successiul Logout Acknowladgement (35=5) o Not Tested

Keyr @ nof tested @ complete | pending i failed

REFRESH

Trade-ID Filtered Snapshot Request test screen
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Interview Test Suite - Post Certification Help

Steps of the test: Trade-ID Filtered Snapshot Request (BTUS) for Globex Trades - Trading Firm

Thes lest could fake up to several minules. Please do not closs the window during the test. Closing window/siopping tesi requires to rerun the test from slep1

Purpose

The purpese of this test is to venly thal the client system can successfully submit and mamiain & Filered Snapshot Reguest while properly processing
Trade Caphure Reporis.

Selected Instrument(s): wor e e m

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

Test Not Running

| Description Flag | Status
1 Submit & proper Logon Request (35=A) o | Mot Tested
3 Racaive a succassful Logon Acknowledgemant (35=A) o Mot Tested
3 Submit a Filterad Snapshot Request (35=AD and 263=0) o | Mot Tested
4 Receive a Filtered Snapshot Response (35=A0) o | MotTested
5 Receive Trade Capture Reportis) (35=AE) o | Mot Tested
B Receive a Snapshol Response (35=AQ) o | Mot Tested
T Submit a proper Logout Reguest (35=5) o | Mot Tested
] Receive a successful Logoul Acknowledgement (35=5) & | Mot Tested

Key: & not tested @ complels o pending i faied

| REFRESH |

Secondary-Trade-ID Filtered Snapshot Request test screen
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Interview Test Suite - Past Certibcation Help

Steps of the test: Secondary-Trade-ID Filtered Snapshot Request (BTUS) for Globex Trades - Trading

Firm

This tesi could take up to several minules. Please do nof close the window during the test. Closing window/stopping test requires to rerun the fest from stept
Purpose

The purpose of this test is to verify that the cenl sysiem can successiully submil and maintain a Filtered Snapshol Reques! while properly processing
Trade Capiure Reports.

Selected Instrument(s): Uod W o e [IITETY

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

Test Mot Running

| Description | Flag | Siatus

i Submit a proper Logon Request (35=4A) o | Mol Tested

3 Recsive a sucoessiul Logon Acknowlsdgament (35=A) ) Mot Tested

3 Submil a Filtered Snapshol Request (35=AD and 263=0) o | Mol Testea

4 | Receive a Filtered Snapshot Response (35=A0) o | MolTested

5 Receive Trade Caplure Report(s) (35=AE) o | MolTested

'3 Receive a Snapshot Response (35=A0) o | Mol Tested

7 Submil a proper Logout Request (35=5) o Mot Tested

] Receive a successiul Logout Acknowledgement (35=5) o | Mot Testea

Kew: & not tested @ complete | pending i falled

| REFRESH

Client-Order ID Filtered Snapshot Request test screen
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Interyiew Test Suite - Post Certification Help

Steps of the test: Client-Order-1D Filtered Snapshot Request (ETEU) for Globex Trades - Trading Firm

This test could take up 1o Several minutes. Please 00 nol close the winoow during e tesl. Closing windowr'siopping test reguines 1o rerun he test from step1

Purpose

The purpcse of this lest is to verify that the client system can successfully submit and maintain a Fitered Snapshol Reguest while propeddy processing
Trade Capture Repons

Selected Instrument(s): ITBOND 50010840

ﬁmxﬂwmﬁﬁ:mnmmuummm Start Test button
Test Not Running

Description | Fiog | Status
1 Submit a proper Logon Request (3524) o | MotTested
2 Receive a successful Logon Acknowledgement (35=4) o | NotTested
3 Submit a Filered Snapshot Request (352AD and 263=0) o Mot Tested
4 Receive a Filtered Snapshot Response (35=A0) o | Mot Tested
5 | Receive Trade Capture Repons) (35=AE) o | NotTested
& | Receive a Snapshot Response (35=A0) o | NotTested
7 | Submit a proper Logout Request (3525) & | NotTested
g Receive a successiul Logout Acknowledgement (35=5) o | Mot Tested

Key: & rot tesied @ complete |, pendng i faled

REFRESH

Trade-Date Filtered Snapshot Request test screen
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Interview Test Suite - Post Certification Help

Steps of the test: Trade-Date Filtered Snapshot Request (BTEU) for Globex Trades - Trading Firm

This tiest Could take up to Several minutes. Fiease do nol close the window during e Lest. Closing window'Hopping 1esi requires to rerun the test rom stepl

Purpose

Thi purpose of this test i to verify that the cient system can successfully subma and maintain a Fitered Snapshot Reguest while property procassing
Trade Caplure Reporis.

Selected Instrument(s): ITBOND 50010940 RITTHEY

Eﬂ;mmm‘n;m!;LﬂliTanwnumh Start Test button
Test Not Running

Description Flag Status
1 Submit a proper Logon Request (35=4) o Mot Tested
3 Recsaive a successful Logon Acknowledgement (35=4A) o Mot Tested
3 | Submit a Fiered Snapshot Request (352AD and 263=0) & | NotTested
4 | Receive a Fitered Snapshot Response (35=A0Q) o | MotTested
5 Receive Trade Capture Report(s) (35=AE) o | NotTested
& | Ruceive a Snapshot Response (35=A0) o | NotTested
T Submit a proper Logout Request (35=5) o | NotTested
g | Receive a successful Logout Acknowledgement (3525) o | NotTested

Key: @ rot tested i complete | ponding @ faded

Clearing-Buiness-Date Filtered Snapshot Request test screen
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Interybew Test Suite - Post Certification

Steps of the test: Clearing-Business-Date Filtered Snapshot Request (BTEU) for Globex Trades -
Trading Firm

This test could take up to several minufes. Please do not close the window during the lest. Closing windowisiopping test requires bo rerun the test from step1

Purpose

The purpese of this test i to verily that the client system can successiully submil and maintain a Fitered Snapshol Reguest while properly processing
Trade Caplure Reports

Selected Instrument(s): ITBOND 5.0 010940 [ITETTY

Help

gﬁmmm:ﬂ;mﬁiﬁmnmLmnnummmrmn.mu [ START TEST |
Test ot Running
| Description Flag | Status
[ 1 Submit a proper Logon Request (315=4) o | NotTested
2 | Receive a successful Logon Acknowledgement [35=A) & | NotTested
3 Submit a Filtered Snapshot Request (35=AD and 263=0) o | MNotTested
4 Receive a Fillered Snapshot Responsa (35=4A0) o | NotTested
5 Receive Trade Capture Repon(s) (35=AE) o | NotTested
B Receive a Snapshot Response (35=A0) o | NotTested
7 Submit a proper Logoul Riegquest (35=5) o | NotTested
] Receive a successhul Logout Acknowledgement (35=5) o | NotTested

| REFRE SH |

Key: @ not tested @ complete |, pendng i faled

Start-End-Time Filtered Snapshot Request test screen
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Interview

Test Suite - Post Certification Help

Steps of the test: Start-End-Time Filtered Snapshot Request (BTEU) for Globex Trades - Trading Firm
This test could take up 1o several minutes. Fiease do nol close the window during Me test. Closing window/slopping test requires 1o rerun e test from step!

Purpose
Treé purpose of this test is to verify that the client syslem can successiully submat and manian a Filtered Snapshot Request while properly piocessing
Trade Capture Reports.
Selected Instrument{s): ITBOND 50010840 I
Hote: Press the Stan Test button to s1an of restan a Test. Please do not press the Start Test button
sgain if you are curmently munning this test
Test Mot Running
Description | Flag | Status
1 Submit a proper Logon Request (355A) o | NotTested
2 | Recelve a successful Logen Acknowledgement (35=4) o | MotTested
3 Submit a Filterad Snapshot Request (35=AD and 263=0) & | NotTested
4 Recetve a Fitered Snapshot Responss (35=A0) o | Not Tested
5 Receive Trade Capture Report(s) (35=AE) o | NotTested
& | Receive a Snapshot Response (35=A0) o | NotTested
T Submit a proper Logoul Request (35=5) o | NotTested
8 Receive a successful Logout Acknowledgement (3525) o Mot Tested
Kew: @ not tested i complete | pending iiaded
REFRESH

Spread Type(MLegRptType=3) Filtered Snapshot Request test screen
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Inberyiew Test Suite - Post Certification Help
Steps of the test: Spread Type(MLegRptType=3) Filtered Snapshot Request (BTUS) for Multi-legged
Globex Trades - Trading Firm
This: test could take up fo several minutes. Flease do not close the window during the test. Closing window/stopping test requires to rerun the test from stap1
Purpose
The purpose of this best is to werify that the client system can successiully submit and maintain a Filtered Snapshot Request white property processing
Trade Capture Reports.
Instrument|s): Select Instrument(s) - Channel v | m
Description | Flag | Status
1 Submit a proper Logon Request (35=A) ) Mot Tested
2 Receive a successhul Logon Acknowledgement (35=A) o | MotTested
3 Submit a Filtered Snapshot Request (35=AD and 263=0) o | Mot Tested
4 | Receive a Fitered Snapshot Response (35=A0) o | NotTested
5 Receive Trade Capture Report(s) (35=AE) o | NotTested
] Receive a Snapshol Response (35=A0) & | NotTested
7 Submit a proper Logoul Request (315=5) o | NotTested
] Receive a successful Logout Acknowledgement (35=5) o | NotTested
Key: @ not tested i complete  pendng @ taled

Spread Type(MLegRptType=2) Filtered Snapshot Request test screen
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Interyiew Test Suite - I 1 Help

Steps of the test: Spread Type(MLegRptType=2) Filtered Snapshot Request (BTUS) for Multi-legged
Globex Trades - Trading Firm

This lest could take up to several minutes. Please do not close the window during the lest. Closing windowislopping test reguires to rerun the test from step

Purpose

The purpese of this tes! i to venfy that the clent system can successiully submil and maintain a Filtered Snapshot Regues! while property processing
Trade Caplure Reports

Selected Instrument(s): UB0Z 0s24-uBI00ss2 TS d

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

Test Hot Running

[ Description Flag | Status
1 | Submit a proper Logon Request (35=A) o | MotTested

; 2 | Receive a successful Logon Acknowledgement (35=A) ) . Mot Tested .
3 Submit a Filtered Snapshot Request (35=AD and 263=0) o | NotTested
. | Receive a Fiterad Snapshot Response (35=A0) & | NotTested
5 Receive Trade Caplure Repori(s) (35=AE). Verify the values for the first Trade Caplure Report received o | NotTested
E - Receive a Snapshot Response (35=A0) o - Mot Tested .
7 Submit a proper Logout Request (35=5) o Hot Tested
8 Recaive a successiul Logout Acknowledgement (35=5) o | NotTested

Key: @ not tesfed i@ complete | pendng @ faled
| REFRESH_

Not sending Spread Type(MLegRptType) Filter for Snapshot Request

The purpose of this test is to verify that the client system can successfully submit and maintain a Snapshot Request without

MLegRptType filter while properly processing Trade Capture Reports.

1. Select a SenderComp from the drop-down menu and click ASSIGN if not already selected.

2. Select a Contract from the drop-down menu and click Select if not already selected.
3.

L 0 N oo v &

Click START TEST to begin.

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

Submit a proper Logon Request (35=A).

Receive a successful Logon Acknowledgement (35=A).

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

Receive a Snapshot Response (35=AQ).

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

Receive a Snapshot Response (35=AQ).
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10. Submit a proper Logout Request (35=5).

11. Receive a successful Logout Acknowledgement (35=5).
View Not sending Spread Type(MLegRptType) Filter for Snapshot Request test screen

Intenview Test Suite - Post Certificat Help

Steps of the test: Not sending Spread Type(MLegRptType) Filter for Snapshot Request (BTUS) -
Trading Firm

Thig teest could take up fo several minules. Piease do nol close the window during e el Closing window/s10pping test requines 1o refun the test from stept
Purpose

The purpose of this test & to venfy that the client system can successiully submit and maintan a Snapshol Request withoul MLagRptType filter while
property processing Trade Capture Reports.

| Description | Flag | status
i Submit a proper Logon Request (35=4) @ | Complete
[ 2 Receive a successhul Logon Acknowledgemant (35=A) . Complate
3 Submit a Snapshot Request without MLegRpiType Biter (35=AD and 263=0) . Complate
4 Receive a Snapshot Response (35=A0) . Complate
5 Receive Trade Capture Report{s) (35=AE). Verify the values for the first Trade Capture Report received . Complate
& | Recelve a Snapshot Response (35=A0) @ | Complete
T | Submit a proper Logout Request (35=5) @ | Complete
g 1 Receive a successful Logout Acknowledgement (35=5) . . . Complate .

Key: § mot tested i ooempl e perding P taled

| REFRESH |

Multiple Parties via Snapshot Request

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

B> To run a Multiple Parties via Snapshot Request test:
1. Select a SenderComp from the drop-down menu and click ASSIGN if not already selected.
2. Select a Contract from the drop-down menu and click Select if not already selected.
3. Click START TEST to begin.

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

Submit a proper Logon Request (35=A).

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

Receive a Snapshot Response (35=AQ).

©® N o v &

Receive Trade Capture Report(s) (35=AE).
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9. Receive a Snapshot Response (35=AQ).

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

11. Receive a successful Logout Acknowledgement (35=5).
View Multiple Parties via Snapshot Request test screen

Interview Test Suite - st Certification Help

Steps of the test: Multiple Parties via Snapshot Request (BTUS) for Globex Trades - Trading Firm
Thes lest coulkd laka g 1o savaral minuias Pleasa do nol close the vandow dunng ihe test C,Insmg vmdnv.r.-!lnppng fas] MEguings 1o rerun the el from tb!p1

Purpose

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

Selected Instrumentis): U0s-25:57TwyesHZTNE NI

Hote: 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 | Stams
1 Submit a proper Logon Reqgueast (35=A) & | Mot Tested
2 Receive a successful Logon Acknowledgement {35=4A) . o | Mot Tested
3 | Submit a Snapshot Request for more than one (1) entity (35=AD and 263=0) | o | NotTested
4 | Receive a Snapshot Response (35=A0) | o | NotTested
. . Receive Trade Cwn._lre Report(s) for more than one (1) entity (35=AE). Varify the values for the first Trade : | hiot Tasted
Caplure Report received o
[ Receive a Snapshol Response (35=A0) | o | NotTested
7 . Submit a proper Logout Reguast (15=5) | & . Mot Tested
8 Receive a successiul Logout Acknowledgemeant (35=5) & | NotTested

Key: @ not tested i complete pendng @ faled

Bilateral Trade - Snapshot Request

1. Select a SenderComp from the drop-down menu and select ASSIGN if not already selected.
2. Select a Contract from the drop-down menu and click Select if not already selected.

3. Select START TEST to begin.

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

P To run a Bilateral Snapshot Request test:

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

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

3. Submit a Snapshot Request (35=AD and 263=0).
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Receive a Snapshot Response (35=AQ).

Receive Trade Capture Report(s) (35=AE) with a bilateral trade.

Receive Trade Capture Report(s) (35=AE)with a bilateral trade reject.

Receive a Snapshot Response (35=AQ).

Submit a Logout Request (35=5).

0 ©® N o » op

Receive a Logout Acknowledgement (35=5).
View B//ateral Trade - Snapshot Request test screen

Steps of the test: Bilateral Trade - Snapshot Request

Thes tesl coukd Laloe wp 1o seversl mrwdes Piease 6o ol chose e window dunng the best Closing window/sioppang lest reguines B verun e Sesl from stepl

Puipose
The purpose of Shis besl i lo venly thal the clhend yyslem can receise and process Bdaberal Trade and Biaberal Trade reject Trade Caphure Reports
Successiully submil and mainlain a CME 5TP FIX Snapshol Request while properly processing Trade Caphure Repos

Selected Instrumeni(s): PTIS C sssss [ITTETY

r:.n:m:mmﬁnmmfmnmmammm-nmmm
Test Mot Running

|°ﬂﬂw [Fag | stams
[ Submit a proper Logen Request (35=A) | o Iwnm

> [mm-mnmmasmnmum] | ™ [Namm
4 | Receive & Snapshot Response (352AQ) @ |HatTHrM
s | Rieceive a Trade Capture Repon (15=AE) with Biateral Trade @ |Hamm
] | Receive Trade Caplure Repor(s) (35=AE) with Bialeral Trade Rejact ] |Hﬁ1lm
7 | Receive a Snapshot Response (35=AQ) ™ |mmm
s | Submit a proper Logout Request (35=5) ™ [mrmm
8 [ Riceive & Ssucoesstul Logout Acknowiedgement (35=5) | & lmrm

Key: @ not tested o complete | penang il taled

Post Trade Event

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

Available Tests:

e Trade Capture Test Cases

¢ Trade Amendment Test Cases

e Trade Cancel Test Cases
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Post-Trade Events - Trade Capture Report Request Tests (US Treasuries / EU
Repo)

The example test procedure below is for a Post-Trade Events via Trade Capture Report Request (US Treasuries) and may not
appear in your test suite. Available tests depend on the answers provided in the Interview.

P To run a Post-Trade Events via Trade Capture Report Request test:

1.
2.

w ® N oo v &

10.
11.
12.

Select a SenderComp from the drop-down menu and select ASSIGN if not already selected.
Select a Contract from the drop-down menu and click Select if not already selected.
Select START TEST to begin.

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

Submit a proper Logon (35=A).

Receive a successful Logon Acknowledgement (35=A).

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

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

Receive a Trade Capture Report (35=AE).

Receive Trade Capture Report(s) (35=AE) with a Transfer Correction.

Receive Trade Capture Report(s) (35=AE) with a Voided Trade.

Submit a proper Logout Request (35=5).

Receive a successful Logout Acknowledgement (35=5).

View Post Trade Events via Trade Capture Report Request test screen

merview | Tostsute [ Help

Steps of the test: Post-Trade Events via Trade Capture Report Request (US Treasuries) for Globex
Trades - Trading Firm

This fest could fake up o several minules. Please da not close the windaw during the test Closing window/stopping test reguires to rerun the test from stept

Purpose

The purpese of this test is to verify that the client system can successfully submit and maintain a Trade Capture Report Request while properly processing
Trade Capture Reporis for Post-Trade Events

Selected Instrument(s): UE10_2_7/8_0532 [T

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

Test Not Running

Description Flag Status

1 Submit & proper Logon Request (35=A) . Complete
2 | Receivea Logon Ackr ent (35=A) @ | compiete
3 Submit a Trade Capture Report Request (35=AD and 263=1) @ | compiete
4 Receive a Trade Capture Report Response (35=AQ) @ | complete
5 Receive a Trade Capture Report (35=AE) W | NotTested
6 Receive Trade Capture Repori(s) (35=AE) with a Transfer Correction ") Not Tested
7 Receive Trade Capture Repori(s) (35=AE) with a Voided Trade W | WNotTested
) Submit a proper Logout Request (35=5) ) | NotTested
9 Receive a Logout A (35=5) ") Not Tested

Key: o not tested @ complete pending @ failz
| REFRESH |

Additional Post Trade Events - Trade Capture Report tests: For the following tests refer to the instructions above (Post-Trade

Events via Trade Capture Report Request (US Treasuries) for Globex Trades).
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Post-Trade Events via Trade Capture Report Request (US Treasuries) for Globex Trades test screen

Interview Test Suite - Poat Certification Help

Steps of the test: Post-Trade Events via Trade Capture Report Request (US Treasuries) for Globex
Trades - Trading Firm
Thes besd could Lake ap bo seversl mrwles Please do nol close Bhe window during Bhe teal Chowng window/shoppng besl requines 1o nerun e feat from slep!

Purpose

The purpess of thas best & b Ehal the chent Salem can succsaiuly Submil Bnd maenlae & Trade Caplure Repon Request whis properly proceisng
Trade Caplure Reports hPmmlmh

Selected Instruments): UB10 . 8 W

Test Mot Running
Deacription | Flag | Statua
1 | Submil 3 proper Logon Request (35=A) o [ Compiete
2 | Receive a successtul Logon Acknowiedgement (3534) o | Complete
3 | Submta Trade Capture Report Request (35=AD and 263=1) @ | comote
4 | Receive a Trade Capture Report Response (35=AQ) ® | Compite
s | Receve a Trade Capture Report (35=AE) [ @ [mw
& | Receive Trade Capture Reports) (35=AE) with a Transter Correcton | & |~m1‘um
7 | Receie Trade Capture Reportis) (35=AE) with a Voided Trade [ @ qut‘rm
& | Submil aproper Logout Request (35=5) | & |Nn°l:'|"lﬂld
L] Receive a successiul Logout Acknowiedgement (35=5) [ ) [NﬂT‘l‘Hﬂ

Moy ot tested @ complete | pendng @ faded

Post-Trade Events via Trade Capture Report Request (US Repo) for Globex Trades test screen
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Interaew Teal Suite - Post Certificabon Help

Steps of the test: Post-Trade Events via Trade Capture Report Request (US Repo) for Globex Trades -
Trading Firm

Trus st coukd 1ake up 10 seversl mingles. Piedse 00 nol close The wintow during the test. Closing window/SI000ing 1est requires 10 rerun the test from siepl

Purpose

The purpose of this test is 1o veriy that he client system can successfully submill and maintain a Trade Caplure Report Riequest while propery processing
Trade Caplure Repors for Posl-Trade Events

Mo instruments are available. Please contact CSET.

| Description Flag | Stamn
1 | Submit a proper Logon Request (35=A) & | NotTested
2 Recaive a suctessful Logon Asmowisdgemant (15zA) o | NolTestaa
3 | Submd aTrade Caplure Repon Request (35=AD and 263=1) o | Mol Tested
4 | Receive a Trade Capturs Report Responte (35:A0) o | Mol Tested
5 | Receive a Trade Capture Report (35=AE) & | MotTested
& | Receive aTrade Capture Repor (35=AE) for a GC Repo o | Mol Tested
7 Recehve a General Collateral Report (35=84) & | MotTestea
& | Submi a proper Logout Reguest (35=5) o | Mot Tested
9 | Receve asuccessful Logoul Acknowiedgement (35=35) o | NotTesied
Key: @ nct tested @ compiete | pendng @fsled

Post-Trade Events via Trade Capture Report Request (EU Bonds) for Globex Trades test screen
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Intervies Test Suite - at 1 Help

Steps of the test: Post-Trade Events via Trade Capture Report Request (EU Bonds) for Globex Trades
- Trading Firm

This test could lake up Io several minules. Pisase do not close the window dusing the test. Closing windov'siopping best requines Bo nerum the test from step
Purpone

The purpose of Bhis lest s 1 venfy Thal the chent yysiem can successiuly submit and maintan a Trade Caplure Report Reguest while property processing
Trade Caphure Reparts for Posl-Trade Events

Selected Instrument(s): IT& - — m

wm:nm'mmﬂmuanmPhiuﬂuﬂﬂp'ﬂlmlsm'l'ulbumn ESEEE
Test Mot Rusnning

| Description | Flag | Seamus

[ 1 [ Submit & proger Legon Request (35=A) I & | Mol Tested .

[ 2 [ Receive a successful Logon Acknowledgement (35=A) ' ) 1 Mol Tested |

| 3 | Submit a Trade Caplure Report Request (35=AD and 263=1) o | Mot Tested

| 4 | Receive a Trade Caplure Repon Response (35=A0) o | Mol Tested

[ 13 [ Riceive & Trade Caplure Repon (35=AE) . o ; Mot Tested

| & | Receive Trade Caplure Report(s) (35=AE) with a Transfer Comection o | NolTested

[ T [ Recerve Trade Caplure Repor(s) (35=AE) with a Vioided Trade . o : Mot Tested

| -] | Submit a proper Logoul Request (35=5) ] Mol Tested

[ ] [ Receive a successiul Logout Acknowiedgement (35=5) . a : Mot Tested

Key: @ not tested @ compiets | pending I faded
REFRESH

B> To run a Post-Trade Events via Trade Capture Report Request (EU Repo) test:

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

The example test procedure below is for a Post-Trade Events via Trade Capture Report Request (EU Repo) for Globex Trades
and may not appear in your test suite. Available tests depend on the answers provided in the Interview.

1. Select a SenderComp from the drop-down menu and select ASSIGN if not already selected.
2. Select a Contract from the drop-down menu and click Select if not already selected.
3. Select START TEST to begin.

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

Submit a proper Logon (35=A).

Receive a successful Logon Acknowledgement (35=A).

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

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

Receive a Trade Capture Report (35=AE).

w ® N o v s

Receive Trade Capture Report(s) (35=AE) with a Transfer Correction.
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10.
11.
12.
13.

Receive Trade Capture Report(s) (35=AE) with a Voided Trade.

Receive a General Collateral Report (35=BA).

Submit a proper Logout Request (35=5).

Receive a successful Logout Acknowledgement (35=5).

Post-Trade Events via Trade Capture Report Request (EU Repo) for Globex Trades test screen

Interview Test Swite - 81 Certil Help

Steps of the test: Post-Trade Events via Trade Capture Report Request (EU Repo) for Globex Trades -
Trading Firm
This fest could lake up 10 several mnules. Please do nol dose the wandow durng the lest Closang windowistoppeng best requines o nenan e lest from step

Purpose

The purpose of this st i i venty that the chisnt system can sutcessiully submit and maintsn 3 Trade Capture Feport Reguest while properly processing
Trade Caphuie Reparts for Posl. Trade Events

Sehected Instrument(s) EGH s Ssemanes  [[TERTY

| REFRESH

Koy

mmmmml;:m“:mnnﬂmHuuummmhnrmm | START TEST |
Test Mot Running
| Description | Fag | status
| | Submit 8 proper Logon Reguest (35=A) | & | NotTested
| 2 [ Receive 3 successiul Logon Ackmowledpement (35=A) [ o | Mot Tested
| 3 | Submit a Trade Capture Repon Request (35=AD and 263=1) | o | Mot Tested
| 4 | Receive a Trade Capture Repon Response (35=A0) | o | Mot Tested
| g | Receive a Trade Capture Repon (35=AE) | o | Mot Tested
| . [ Receive Trade Capture Reports) (35=AE) with a Transfer Comection [ o | NotTested
| T | Receive Trade Caplure Reporis) (35=AE) with a Vioeded Trade | o | Mot Tested
| ] | Receive a Trade Caplure Repon (35=AE) for a GC Repo | o | Mot Tested
| % | Receive a General Colateral Report (35=BA) | o | MotTestea
| - | Submit a proper Logout Request (35=5) | & | NotTested
| " | Recaive 3 successiul Logout Acknowiadgement (35=5) | & | Mot Tested

g not tested i@ complete | pending i faded

Post-Trade Events - Trade Amendment Report Request Tests

The example test procedure below is for a Post-Trade Events via Trade Capture Report Request (US Treasuries) and may not

appear in your test suite. Available tests depend on the answers provided in the Interview.

P> To run a Post Trade Event - Trade Amendment US Treasuries test:

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

2. Select a Contract from the drop-down menu and click Select if not already selected.

3.

Select START TEST to begin.

0 Note: DO NOT select the "START TEST" button once the test is in progress.
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Submit a proper Logon (35=A).

Receive a successful Logon Acknowledgement (35=A).

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

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

Receive a Trade Capture Report (35=AE).

Receive Trade Capture Report(s) (35=AE) with a Transfer Correction.

10. Receive Trade Capture Report(s) (35=AE) with a Voided Trade.

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

12. Receive a successful Logout Acknowledgement (35=5).
View Post Trade Events -Trade Amendment Report test screen

IntErnew Test Swite - Post Certification Help

Steps of the test: Post Trade Event - Trade Amendment US Treasuries
Thas test could 1aie up 10 Sever al minutes. Plaate do nol closs the window during the el Closing winsdow'slopping lest requires io rerun the best from step

Purpose

The purpose of this lesd is 1o veridy that the chend syslem can sucosssiully submil and maintsin a Trade Caphae Repert Request while properly processing
Teade Caphore Reports for Posl-Trace Events for US Treasunes.

Selected Instrument(s): uBd_i_smus [T

N Press h Strt Tewt bution o ar o evarta Tet Piease ok pews th St Ten buton
Test Mot Running
| Description [Fiag | sttus
[ 1 Submit a proper Logon Reguest (3524) | a9 IHHTHH
| 2 . Receve 3 successiul Logon Acknowiadgement (35=A) | a |Mu|TmHI
[ 3 | Submit a Trage Capture Report Request (35=ADI263=1) | & [rmrm
K | Receve a Trade Capture Repor Response (35<AQ) | & | NotTestes
[ s | Receve a Trade Captue Report (35=AEH§7=01826=0) of Original Trade | @ [uumm
K | Receve Trade Capture Repor(s) (35=AEJ48711828=0) wih Cancel of Ornal Trade | & | NotTestes
[ 7| Recewe Trade Capture Repori(s) (35=AEST=0182820) win Update of Original Trade | @ [mrm
| s | Subme a proper Logout Request (3525) | & | NotTestes
[ 9 | Recewe a successful Logout Acknowledgement (35=5) | @ [umm

Key: 5 rof tested i oomplete panucineg i faded

Additional Post Trade Event - Trade Amendment Report test: For the following test refer to the instructions above (Post-Trade

Events - Trade Amendment US Treasuries).
View Trade Amendment - Cancel Clearing Model for EU Cash, Special Repo or Bilateral Repo Trades test screen
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Irberveevw Teat Suite - t Help

Steps of the test: Post Trade Event - Trade Amendment - Cancel Clearing Model for EU Cash, Special
Repo or Bilateral Repo Trades

Thits test could take up 1o several minutes. Flease do not close the windiow during e besl. Closing windowislopping lest regquires 1o rerun e best from step 1

Purpoie

The purpose of Tis best i5 1o vendy that B chent sysiem can successiully submd and maintain an 5TP FLX sesson while propery processing Trade
Caplure Reports for Post-Trade Events on EU Cash, Special Repo or Bilabersl Reps Trades

Selected instrumentis): &5 [[ITT0TY

Hote: Press the Start Test button 10 stast of restart & Test. Please do not press the Stant Test bution ETHEE
again if you sre curtently running this test.

| Deseription | Fag | Seame

- 1 | Submit a proper Logon Requist (35=A) [ o - Mot Tested
2 Recaive a successiul Logon Acknowledgement (35=4) | o | NotTesied

| 3 | Submil a Trade Caplure Repor Request (35=AD[263=1) [ ) | Not Tested .
4 | Receive a Trade Capture Repont Response (352A0) | o | MotTested

. 5 . Receive 8 Trade Capture Repon (35=AE|48T=0(828=0) of Onginal Trade [ o . Mot Tested
& | Recaive Trade Capture Repor(s) (35=AE|487=1/828=0) with Cancellation of Onginal Trade | o | NotTested

| 7| Recewe Trade Capture Reportis) (35=AEM$7=01828=0) wih Update fo Original Trade | @ | NotTestes
& | Submit a proper Logout Request (35:5) | o | HotTested

- 9 . Receive a successiul Logout Acknowledgement (35=5) [ o - Not Tested

Koy & rot tested i complete peereing i e

| REFRESH |

P> To run a Post Trade Event - Trade Amendment US Treasuries test:

The example test procedure below is for a Post-Trade Event - Trade Amendment - Offset Clearing Model for EU Cash, Special
Repo, GCF or DBV Repo trade and may not appear in your test suite. Available tests depend on the answers provided in the
Interview.

The purpose of this test is to verify that the client system can successfully submit and maintain an STP FIX session while
properly processing Trade Capture Reports for Post Trade Events on EU Cash, Special Repo, GCF or DBV Repo Trades.

1. Select a SenderComp from the drop-down menu and select ASSIGN if not already selected.
2. Select a Contract from the drop-down menu and click Select if not already selected.
3. Select START TEST to begin.

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

Submit a proper Logon (35=A).

Receive a successful Logon Acknowledgement (35=A).

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

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

Receive a Trade Capture Report (35=AE|487=0|828=0) of the original trade.

w ® N o v A

Receive Trade Capture Report (35=AE|487=0|828=0) with a replacement of the original trade.
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10. Receive Trade Capture Report (35=AE|487=0|828=3) with an offset of the original trade.

11. Receive Trade Capture Report (35=AE|487=0|828=0) with an onset (tag 10021) trade.

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

13. Receive a successful Logout Acknowledgement (35=5).
View Trade Amendment - Offset Clearing Model for EU Cash, Special Repo, GCF or DBV Repo Trades screen

Inbervew: Teal Suite - 1 Help

Steps of the test: Post Trade Event - Trade Amendment - Offset Clearing Model for EU Cash, Special
Repo, GCF or DBV Repo Trades

This best could lake up 10 several manutes. Pisase do nol close the window during the lesl Closing window/siopping best requines b renun the fest from step1

Purpose

The purpose of this 1848 1 10 ety thel the chend syslem can succe subsmit snd mantien an STP FIX session while propedy processng Trade
Capture Reports for Post-Trade Events on EU Cash, Special Repo, or DEV Repo Trades

Selecied Instrument(sl: EGCHe & e =3
ﬁm:m'mmwmmﬂmhuuuonolpm-wsmrmmm | START TEST |
Test ot Running

| Description [ Fag | status
. 1 . Submit a proper Logon Reguest (35=A) . o [ Not Tested
I | Receve @ successiul Logon Acknowiedgemant (35=4) > | Hot Tested
3 Submit a Trade Capture Report Request (35=AD[263=1) . o | Mt Tested
| & | RecewveaTrace Capture Report Response (35=A0) : & [ Mot Tested
5 Recaive a Trade Caplure Repor (35=AE|48T=0j&28=0) of Original Trace [ & | Mol Tested
| & | Recews Trade Capture Reports) (35=AEI87=21828=0) with Repiace of Onginal Trade r [ Not Tested
T Receive Trade Caplure Repori(s) (35=AE48T=0{828=3) with Oftsat of Oniginal Trade . o | Mot Tested
| & | Recewe Trade Caplure Report(s) (35=AE|487=0(828=0) with Onset Trade r [ Not Tested
§ | Submit a proper Logoul Reguest (35=5) . & | Not Tested
10 | Receive a successful Logpout Acknowledgement (35=5) . o [ Not Tested

Key: @ nol tested i Cormplete perdng i Taled
REFRESH

The example test procedure below is for a Post-Trade Event - Trade Cancel - Offset and Cancel Clearing Model for EU Repo
Trades with Un-Allocated Collateral and may not appear in your test suite. Available tests depend on the answers provided in
the Interview.

The purpose of this test is to verify that the client system can successfully submit and maintain an STP FIX session while
properly processing Trade Capture Reports for Post Trade Events on EU Repo Trades with un-allocated collateral.

1. Select a SenderComp from the drop-down menu and select ASSIGN if not already selected.
2. Select a Contract from the drop-down menu and click Select if not already selected.
3. Select START TEST to begin.

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

4. Submit a proper Logon (35=A).

5. Receive a successful Logon Acknowledgement (35=A).
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Submit a Trade Capture Report Request (35=AD and 263=1).

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

Receive a Trade Capture Report (35=AE|487=0|828=0) of the original trade.

6
7.
8.
9

Receive Trade Capture Report(s) (35=BA|20012=1]910=0) of the original collateral.

10. Receive Trade Capture Report(s) (35=AE|487=1|828=0) with the cancel of the original trade.
11. Receive Trade Capture Report(s) (35=AE|20012=6]|910=0) with an onset trade.

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

13. Receive a successful Logout Acknowledgement (35=5).

Trade Amendment - Offset and Cancel Clearing Model for EU Repo Trades with Un-Allocated Collateral

e e [ o o

Steps of the test: Post Trade Event - Trade Cancel - Offset and Cancel Clearing Model for EU Repo
Trades with Un-Allocated Collateral

Tran bpal Sould 1aER o 19 M sl Feruted Pl ase 35 Aol Ol Tha wirsddw Surrg M leil Cdders wndimiiopeeng bl rtguned 1 mens T bl Bom itep

Parpose

T grarpepier o o bl 1 b3 von'ety hid Top S drihem L0 Susoriifully Submd Jend murdaen o §TR FLE friton whig progeiety pRocetieng Trste
Caplhure Reports for Posl-Trade Everts on EU Repo Trades wilh Uin-ABocaied Colsieral

Selected Instrument(s): EGCSA BFoPsciaTx [T

mm:mm-:_m::mnnmm 3 ot prews the 5281 Tent buthon | START TEST |
Test Bot Runmng

[ Bescription [Fiag | Seama
| 1 .m-prupﬁlmﬂwtiﬁlm | & -MTﬂtﬂ
| 2 | Receve a successiul Logon Acknowiedgement [3504) | ‘.-Mfﬂﬁd.
[ | 1 Submit a Trace Capture Report Requast (350AD and M3a1) | ,‘IEHI:ITHM
I ] 1 Recerve a Trade Caphoe Repor! Responie (350A0) [ ‘qm:umm
" 5 | Receve a Trace Capturs Report (35sAEIS7w082890) of Orignal Trace | @ | netTese
| & 1 Recetve a Colateral Report (315sBAI001.20 19100 d) Oniginal Collateral 1 & ”Hl:l'l'ﬂtﬁ-
E | Recerve Trace Capture Report (352 AEJET = 182800 with Cancel of Onginal Traoe | o .fm:um.u-q
[ 3 I Recerve 3 Colatersl Report (350 BAI2001205681000) with Cancel of Ongnal Collaterad [ o w:uum.m
| 3 | Suomt a proper Logout Request (35=5) ? o | ot Tustes
| "0 I Ricaive 3 successhal Logout Acknovledgemaent (1525) | & .?Hu'rum.
Koy @ not tested @ conpiele L pending i iaked

Post-Trade Events - Trade Cancel Tests

The example test procedure below is for a Post Trade Event - Trade Cancel US Treasuries and may not appear in your test
suite. Available tests depend on the answers provided in the Interview.
P> To run a Post Trade Event - Trade Cancel US Treasuries test:
1. Select a SenderComp from the drop-down menu and select ASSIGN if not already selected.

2. Select a Contract from the drop-down menu and click Select if not already selected.
3. Select START TEST to begin.
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0 Note: DO NOT select the "START TEST" button once the test is in progress.

Submit a proper Logon (35=A).

Receive a successful Logon Acknowledgement (35=A).

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

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

Receive a Trade Capture Report (35=AE).

Receive Trade Capture Report(s) (35=AE) with a Transfer Correction.

10. Receive Trade Capture Report(s) (35=AE) with a Voided Trade.

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

12. Receive a successful Logout Acknowledgement (35=5).
View Post Trade Event -Trade Cancel US Treasuries test screen

vteven torsore [l o
Steps of the test: Post Trade Event - Trade Cancel US Treasuries

Thes et could Lade wp bo several menuties Plesse do not close the wndow durrg the besl Closrg windove doppeng besl requres o rerun e lesd from stepl

Puiposs

Thit prarpeain of Tk e o 00 wirify Shat T Chaenl 3y aem Can SulCriiiuly tubeml hg Mt & Tride Caghure Repon Rigueid whsby Dropecly orocesng
Trade Caphore Repaorts for Post: Trace Events for US Tressures

Selected Instrumentis): ved | woe [T

Mote: Press the Start Test button to start or restart & Tesl Plesse 00 not press the Start Test bation m
BN if y0U B CUITEntly Tumning this test.

Test Mot Running
| 1 [ Submit 3 proper Logon Request (35=4) | o |n-nthm
| 2 [ Rectvs @ sucoessiul Logon Acknowiedpement (3514) | & |mrm¢
| 3 | Submi a Trade Capture Report Reguest (35=ADES3=1) @ |Nu1m
| i | Recence a Trade Capture Report Resporse (35:A0) o |N-:t'l'ltlul
| L] I Ricivd & Trade Capiure Repor [15=AE|48T=0/828=10) of Ordinal Trade | o |H-=t'|'tﬂ-d
| & [ Receve Trace Capture Reponis) (X5 AE48T s 1/E2830) with Cancel of Original Trade | @ |mrm¢
| T | Submd a proper Logout Regues! (1525) o |Hﬂ."l'lm
| 8 | Recens & Sucoessiul Logou Acnowiedgement (1525) o |N-utmm

Koyt @ nof fested f complete |, penadng i Teled

Additional Post Trade Events - Trade Cancel tests: For the following tests refer to the instructions above (Post-Trade Events -
Trade Cancel US Treasuries).
Trade Cancel - Offset Clearing Model for EU Cash, Special Repo, GCF or DBV Repo Trades
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It Tewl Suile - Poatl Certificalon Heedpy

GCF or DBV Repo Trades

Purpose
Capture Reports for Post-Trage o EU Canh Specal Repo. o DBV Repe T

Selected Instrumeni(s): EGCS. wrmmsanes = [T

Steps of the test: Post Trade Event - Trade Cancel - Offset Clearing Model for EU Cash, Special Repo,

Tht tal S EBp LD 13 brebr B iyl Pledsl 32 nof clogs The wndow Surre B bl Clotets wnddnn Wiseens teal neduees 3 rerun e lasl Fam st

The purpose of T besd o 10 Mﬂmmmw#wuuﬂ:nWMWﬂmmm

ﬁﬂ:mﬂ%ﬂwlmmummnmmm
Test Mot Running

Descripton | Fag | stme
! [ Subme 8 proper Logon Request (35<A) [ " [mm
2 Imuammmmmmwnm & | MotTessed
3 | Subma s Trage Capture Fleport Request (35=AD and 263=1) o | MotTesied
4 | Recewe a Trade Capture Report Response (35=A0) o | Mot Tasted
s [ Recenve a Trade Capture Repor (35=AE48T=0[828=0) of Original Trade [ o [Hvl?im
& | Recews Trace Capture Reportis) (I5sAEMET=21808=0) wih Replace of Ongnal Trade o | MotTesed
T | Recene Trade Caplure Reportis) (35=AEMAT=0{828=3) with Ofsel of orginal rade o | MotTested
s I&HIMLMMH{M} & | NotTested
] [ Rtctne 8 Sudesstul Logout AUnonigdgemant (1521) [ o [mm

Key: @ rot tested @ complebe L pendng I faled

Trade Cancel - Cancel Clearing Model for EU Cash, Special Repo or Bilateral Repo Trades
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[EIET Test Sude - Poal Certificalon He'p

Steps of the test: Post Trade Event - Trade Cancel - Cancel Clearing Model for EU Cash, Special Repo
or Bilateral Repo Trades

This tesl could taing w10 seversl minuies. Plesse 32 nol close The window urng the besl Closing windowisioppeng lesl regunes b iseun e tesl bom slep]

Puipsae

Capture Reports for Posd-Traoe m-m%m«mmm

Selected Instrument(s): 45 [T

Iaoto: wnss e Sl Tont ko I st o oetert o Baot. Penes o net peoss e art Tact bathen [ stamr TEST |
Test Mot Funning
fhencription | Fiag | States
1| ‘Submit s proper Logon Request (152A) & | MotTests
2 | Recene a seccesshul Logon Acknowiedpement (352A) o | NotTested
> | Subme.a Tade Caoture Rapor Recuest (35<AD and 263<1) & | rotTesea
4| Recowe » Trate Caoteo Rupcet Rasoonse (35eA0) & | MotTestes
$ | Receve a Trade Capturs Report (35nAEISETe0(82800) of Onginal Trads o | ot Testead
& | Recene Trace Capture Reports) (35=AE487=1/828=0) with Cancetaton of Onginal Trade o | Mot Tasted
7| Submt a proper Logout Reauest 3625) | @ | rotTesns
] [ Receive a successiul Logout Acknowiedgement (15a5) [ ) Imw

Koy @ ot tesbed i compiete o penang @ faked

Trade Cancel - Offset and Cancel Clearing Model for EU Repo Trades with Un-Allocated Collateral

User Manual - 53 -



AutoCert+ CME STP FIX for BrokerTec

e Tentsore [ Help

Steps of the test: Post Trade Event - Trade Cancel - Offset and Cancel Clearing Model for EU Repo
Trades with Un-Allocated Collateral

Tras bpad Conic) LBk L 10 et Bl Mty ies PR 0% 30 AOE ke B wandow Srnyg P Tl Closn sendom  opEeng Yl reguned 1 et e beil Brom. sdep 1

Parpose

Tha grarpepier & Bt Sl b3 ven'ty thid Py Clate b L0 Sutttifuly subml e mprdaen o ST FLE riton whig progerty prodetiers Trite
Caplure Reporty for Posl-Trade Everts on EU Reps Trades wilh Un-ABocsied Collsiersl

Selected instrument(s): EGCSA BFoPsosua T [IETY

:;rm:mmLmHmMITHLMHMWIWMTNW | START TEST |
Test Kot Running

[ Descripnon [Fag | sums
1 Submat 3 proper Logon Regquest (3514} o | NotTasted
T | Receww 3 successial Logon Acnowiedoemant [ J5eh) o | MotTestea
| 3 | Submat s Trace Capture Report Recuast (150AD and 263a1) o | Mot Tested
& | ReceveaTrace Capture Rrpor! Response (350401 o | NotTested
| § | Receve 3 Trace Caphore Raport (35eAE|48To0(E2800) of Orginal Trade o | NotTasted
§ | Recewe a Colaters Report (352BAI00120191000) Onginal Codateral o | motTestea
T | Racev Trace Captura Report (J5aAEHET = 118280 with Cancal of Onginal Trade o | NotTested
| ] . Receve & Colateral Report (35sBAL2001.298/810e0) with Cancel of Onginal Collateral o | NotTested
| ¥ | Suomta Eroee Logout Reguast (35249) o | NotTested
10 | Recewe o successhl Logeut Acknowtedgement (15a8) o | Mot Tested

Eey ol tested i complets perineg i ialed

CSET Assisted Tests - Post Trade Event - Trade Cancel / Offset with
Allocated Collateral

The example test procedure below is for a Post Trade Event - Trade Cancel / Offset with Allocated Collateral and may not
appear in your test suite. These tests appear if the following interview responses are selected:

e 3. Does your system support EU Products? - Yes
e 4. What types of Product will your system support? - EU Bonds and/or EU Repo
e 5. Which of the following Clearers does your EU Trades utilize? - BME
> To run a Post Trade Event - Trade Cancel - Cancel Clearing Model for EU Repo with Allocated Collateral test:

The purpose of this test is to verify that the client system can successfully submit and maintain an STP FIX session while
properly processing Trade Capture Reports for Post-Trade Events on EU Repo with Allocated Collateral.

1. Select a SenderComp from the drop-down menu and select ASSIGN if not already selected.
2. Select a Contract from the drop-down menu and click Select if not already selected.

CSET staff will assist with test steps beginning with the Trade Capture Report (#7 of the instructions)
3. Select START TEST to begin.

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

4. Submit a proper Logon (35=A).
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10.

11.

12.

13.

14.

15.
16.
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Receive a successful Logon Acknowledgement (35=A).

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

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

Receive a Trade Capture Report (35=AE |487=0|828=0) of the Original Trade

Enter responses for:
e Tag 48-SecuritylD
e Tag 31-LastPx
o Tag 32-lLastQty

CSET Assisted test begins: Contact the CSET team via the hotline numbers listed on the test screen.

Receive Collateral Report (35=BA|20012=1|910=3|20015=2) Original Collateral.
Enter responses for:

e Tag 1040-SecondaryTradelD

e Tag 48-Security ID

Receive a Second Collateral Report Allocation Message (35=BA[20012=2|20015=2).

Enter responses for:
e Tag 1040-SecondaryTradelD
e Tag 20012-CollateralReportTransactionType
Receive a Collateral Report Canceled Allocation Message (35=BA|20012=7]910=1002]20015=2).

Enter responses for:

e Tag 1040-SecondaryTradelD
e Tag 910-CollStatus
CSET manually cancels / voids the collateral report in GC Allocation Ul (New Release environment)

Receive a Second Collateral Report Canceled Allocation Message (35=BA|20012=7/910=1002]20015=2).

Enter responses for:
e Tag 1040-SecondaryTradelD
e Tag 910-CollStatus
Receive Trade Capture Report (35=AE|487=1|828=0) with Cancel of original trade.

Enter responses for:
e Tag 1040-SecondaryTradelD
e Tag 487-TransTyp
CSET manually cancels / voids the trade Capture report (New Release environment)

Receive a Collateral Report (35=BA|20012=6|910=0) with Cancel of original Collateral.

Enter responses for:

e Tag 1040-SecondaryTradelD

e Tag 20012-CollateralReportTransactionType
Submit a proper Logout Request (35=5).

Receive a successful Logout Acknowledgement (35=5).
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View Post Trade Event -Trade Cancel - Cancel Clearing Model for EU Repo with Allocated Collateral test screen

Interview Test Suite - Post Certification Help

Steps of the test: Post Trade Event - Trade Cancel - Cancel Clearing Model for EU Repo with
Allocated Collateral

This fest could fake up to several minules. Please do not close the window during the tesl. Closing windowistopping test requires to rerun the fesi from stepi.

Purpose

The purpose of this 128l is lo verify thal the clent system can succassiully submil and mainiain an 5TP FLL session while properly processing Trade
Capture Repords Tor Posi-Trade Events on EU Repo with Allocaled Collaberal.

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

U.S.x +1 312 930 2322.

Eurgpe: +44 30 1175 3803,

Asgia: +65 6593 5503,

CSET Email: csetifcmegroup.com

Selected Instrument(s): 45 [JITTTTY
Mote: Préss the Start Test button to start or réstart a Test. Please do not press the Start Test butten | START TEST |

again if you are currently running this test.

Test Mot Running

Description | Pag | status
1 | Submit a proper Logon Request (35=A) o | NotTested
2 Receive a successful Logon Acknowledgement (35=4) o | Mot Tested
3 | Submit a Trage Caplure Report Request (35=AD and 263=1) o | Mot Tested .
4 Receive a Trade Capiure Report Responze (35=A0) o | Mot Tested
g Receive a Trade Capture Report (35=AE[487=0328=0) of Original Trade o | Mot Tested
[ Receive a Collateral Report (35=BAJ20012=1|910=0) Original Collateral o | Mot Tested
T Receive a Collaleral Report Aliccation Message (35=BA|20012=2|910=3]20015=2) o | Mot Tested
8 Receive a Second Collateral Report Aliocation Message (35=BA[20012=21910=3|20015=2) o | Mot Tesled
] Receive a Collalaral Report Cancelled ABocation Massage (35=BAR20012=T]910=1002/20015=2) o | Mot Tested
10 Receive a Second Collateral Report Cancelled Allocation Message (35=BAI20012=T|910=1002120015=2) o | Mot Tested
11 Receive Trade Caplure Report (35=AE|487=1|828=0) with Cancel of onginal trade o | Mot Tested
12 Receive a Collateral Report (35=BAJ20012=6/910=0) with Cancel of original Collateral o | Mot Tested
13 | Submit a proper Logout Request (35=5) o | Mot Tested
14 Receive a successiul Logout Acknowledgement (315=5) o | Mot Tested

Hey: @ rot tested @complete | pending @ faled

| REFRESH |

> To run a Post Trade Event - Trade Amendment - Cancel Clearing Model for EU Repo with Allocated Collateral test:

The purpose of this test is to verify that the client system can successfully submit and maintain a STP FIX session while properly
processing Trade Capture Reports for Post-Trade Events on EU Repo with Allocated Collateral.
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10.

11.
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13.
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Select a SenderComp from the drop-down menu and select ASSIGN if not already selected.
Select a Contract from the drop-down menu and click Select if not already selected.

CSET staff will assist with test steps beginning with the Trade Capture Report (#7 of the instructions)
Select START TEST to begin.

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

Submit a proper Logon (35=A).

Receive a successful Logon Acknowledgement (35=A).

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

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

Receive a Trade Capture Report (35=AE |487=0|828=0) of the Original Trade

Enter responses for:
e Tag 48-SecuritylD
e Tag 31-LastPx
e Tag 32-LastQty

CSET Assisted test begins: Contact the CSET team via the hotline numbers listed on the test screen.

Receive Collateral Report (35=BA[20012=1|910=3|20015=2) Original Collateral.

Enter responses for:

e Tag 1040-SecondaryTradelD
e Tag 48-Security ID
Receive a Second Collateral Report Allocation Message (35=BA[20012=2|20015=2).

Enter responses for:

e Tag 1040-SecondaryTradelD
e Tag 20012-CollateralReportTransactionType
Receive a Collateral Report Canceled Allocation Message (35=BA|20012=7]910=1002|20015=2).

Enter responses for:
e Tag 1040-SecondaryTradelD
e Tag 910-CollStatus
CSET manually cancels / voids the collateral report in GC Allocation Ul (New Release environment)
Receive a Second Collateral Report Canceled Allocation Message (35=BA[20012=7]910=1002]20015=2).

Enter responses for:

e Tag 1040-SecondaryTradelD
e Tag 910-CollStatus
Receive Trade Capture Report (35=AE|487=1|828=0) with Cancel of original trade.

Enter responses for:
e Tag 1040-SecondaryTradelD
e Tag 487-TransTyp
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CSET manually cancels / voids the trade Capture report (New Release environment)

14. Receive a Collateral Report (35=BA|20012=6|910=0) with Cancel of original Collateral.

Enter responses for:
e Tag 1040-SecondaryTradelD
e Tag 20012-CollateralReportTransactionType
15. Submit a proper Logout Request (35=5).

16. Receive a successful Logout Acknowledgement (35=5).
View Trade Amendment - Cancel Clearing Model for EU Repo with Allocated Collateral screen
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Interview Test Suite - Post Certification Help

Steps of the test: Post Trade Event - Trade Amendment - Cancel Clearing Model for EU Repo with
Allocated Collateral

This tast could fake up to several minutes. Plaass do not closs the window during the tasl. Closing windowistopping test requires to renun tha lest from stapl.

Purpose

The purpase of this 125l is to verify that the client system can successiully submil and maintain an STP FIX session while propery processing Trade
Caphure Repors for Posi-Trade Events on EU Repo with Allocaled Collateral.

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

.5 +1 342 930 2322

Europe: +44 20 3379 3503.

Asia: +B65 5553 5557,

CSET Email: eset@emagroup.com

Selected Instrument{s): 45 T

Mote: Press the Start Test button o start or restart a Test. Please do not press the Start Test button
again if you are currently running this test.
Test Mot Running
Description | Fiag [ status
1 Submit a proper Legon Request (35=A) o | Mot Tested
2 Receive a successiul Logon Acknowledgement (35=A) o | Mot Tested
% Submit a Trade Caplure Report Request (35=AD and 263=1) o | Mot Tested
4 Receive a Trade Capture Report Response (35=A0) o | Mot Tested
& | Receive aTrade Caplure Report (35=AE|487=0{228=0) of Original Trade o | Mot Tested
& Receive a Collateral Report (35=BAJ20012=1|310=0) Original Collateral o | Mot Tested
T Receive a Collateral Report Allecation Message (35=BA120012=21910=3|20015=2) o | Mot Tesled
& Receive a second Collateral Report Allocation Message (35=BAJ20012=21910=3|20015=2) o | Mot Tested
] Receive a Collalaral Report Cancelled ABocation Message (35=BAJ20012=71910=1002|20015=2) o | Mot Tested
18 Receaive a second Collzteral Report Cancelled Allgcation Massage (35=BA[20012=T|910=1002/20015=2) o | Mot Tested
n Receive Trade Caplure Report (35=AE[487=1|828=0) with Cancel of onginal trade o | Mot Tested
12 Receive a Collateral Report (35=BAJ20012=6/910=0) with Cancel of onginal Collateral o Mot Tested
i3 Recaiva a Trade Capture Report (15=AE|487=0/828=0) of Updated Trada o | Mot Tested
14 Receive a Collalaral Report (35=BA)20012=1]910=0} of Updated Collataral o | Mot Tested
15 | Submit a proper Logout Regueast (35=5) o | Mot Tested
18 Receive a successiul Logout Acknowledgement (35=5) o | Mot Tested

Hew: @ not tested @ complete | pending @ faled

P> To run a Post Trade Event - Trade Cancel - Offset Clearing Model for EU Repo with Allocated Collateral test:

The purpose of this test is to verify that the client system can successfully submit and maintain a STP FIX session while properly
processing Trade Capture Reports for Post-Trade Events on EU Repo with Allocated Collateral.
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1. Select a SenderComp from the drop-down menu and select ASSIGN if not already selected.
2. Select a Contract from the drop-down menu and click Select if not already selected.

CSET staff will assist with test steps beginning with the Trade Capture Report (#7 of the instructions)
3. Select START TEST to begin.

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

Submit a proper Logon (35=A).

Receive a successful Logon Acknowledgement (35=A).

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

Receive a Trade Capture Report Response (35=AQ).
Receive a Trade Capture Report (35=AE |487=0|828=0) of the Original Trade

© N o v &

Enter responses for:
e Tag 48-SecuritylD
e Tag 31-LastPx
o Tag 32-LastQty
CSET Assisted test begins: Call the CSET team via the hotline numbers listed on the test screen.
9. Receive Collateral Report (35=BA|20012=1]910=3|20015=2) Original Collateral.

Enter responses for:
e Tag 1040-SecondaryTradelD
e Tag 48-Security ID
10. Receive a Second Collateral Report Allocation Message (35=BA|20012=2]20015=2).

Enter responses for:
e Tag 1040-SecondaryTradelD
e Tag 20012-CollateralReportTransactionType
11. Receive a Collateral Report Canceled Allocation Message (35=BA|20012=7]910=1002]20015=2).
Enter responses for:
e Tag 1040-SecondaryTradelD
e Tag 910-CollStatus

CSET manually cancels / voids the collateral report in GC Allocation Ul (New Release environment)

12. Receive a Second Collateral Report Canceled Allocation Message (35=BA|20012=7]910=1002]20015=2).

Enter responses for:
e Tag 1040-SecondaryTradelD
e Tag 910-CollStatus
13. Receive Trade Capture Report (35=AE|487=1|828=0) with Cancel of original trade.

Enter responses for:
e Tag 1040-SecondaryTradelD
o Tag 487-TransTyp
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CSET manually cancels / voids the trade Capture report (New Release environment)

14. Receive a Collateral Report (35=BA|20012=6]910=0) with Cancel of original Collateral.

Enter responses for:
e Tag 1040-SecondaryTradelD
e Tag 20012-CollateralReportTransactionType
15. Submit a proper Logout Request (35=5).

16. Receive a successful Logout Acknowledgement (35=5).
View Trade Cancel - Offset Clearing Model for EU Repo with Allocated Collateral screen
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Interview Test Suite - Post Certification Help

Steps of the test: Post Trade Event - Trade Cancel - Offset Clearing Model for EU Repo with Allocated
Collateral

This test could take up 1o several minuies. Please do nol close the window during the lesl. Closing window/siopping tesi requires o rerun the test from stepi.

Purpose

The purpose of this lest is o verify that the clienl syslem can successfully submit and mamnian an STP FIX session while properly processing Trade
Caplure Repors for Posl-Trade Events on EU Repo with Allocaled Collateral

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

U.5.: +1 312 930 2372,

Europe: <44 20 3379 3803,

Asia: «B5 B553 5550,

CSET Email: eset@cmegroup.com

Selected Instrument(s): EGCH & o m

Note: Press the Start Test button to start or restart a Test. Please do not press the Start Test button
again if you are currently running this test.
Test Not Running
Description | Flag | Status
1 Submit a proper Logon Request (35=A) o | Mot Tested
7 Receive a successful Logon Acknowledgement (35=A) o | Mot Tested
3 Submit a Trade Caplure Report Reguast (35=AD and 263=1) o | Mot Tested
4 Receive a Trade Capture Report Response (35=A0) o Mot Tested
5 Receive a Trade Capture Report (35=AE|48T=01828=0) of Original Trade o | Mot Tested
[ Receive a Collateral Report (35=BA| 2001 2=1[910=0) Original Collateral o | Mot Tested
7 Receive a Collateral Report Allocation Message (35-BA|20012=2(910=3|20015=2) o | Mot Tested
& Receive a second Collateral Report Allocation Message (35=BAJ20012=21910=3[20015=2) o Mot Tested
] Receive a Collateral Report Replace/Cancelled Aliecation Meassage (35=BA[20012=8810=1002|20015=2) o | Mot Tested
Receive a second Collateral Report Replace/Canceled Allocation Message
0| (352BA|20012=8/910=1002/2001552) & | NotTested
1 Receive an Offsef Collateral Report Massage (35=BAJ20012=2]1910=3|20015=2) o | MotTested
12 Receive a second Offset Collateral Report Message (35=BA|20012=2(910=3120015=2) o | Mot Tested
13 Receive Trade Capture Report (33=AE|4687=1|828=0) with Cancei of onginal frade o | Mot Tested
14 Receive a Collateral Report (35=8A 2001 2=6{910=0) with Cancel of original Collateral o | Mot Tested
15 ‘Submit a proper Logout Reguest (35=5) o Mot Tested
16 Receive a successful Logout Acknowladgement (35=5) o Mot Tested

Key: & not tested @ complete | pending @ faded

P> To run a Post Trade Event - Trade Amendment - Offset Clearing Model for EU Repo with Allocated Collateral test:

The purpose of this test is to verify that the client system can successfully submit and maintain a STP FIX session while properly
processing Trade Capture Reports for Post-Trade Events on EU Repo with Allocated Collateral.
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Select a SenderComp from the drop-down menu and select ASSIGN if not already selected.
Select a Contract from the drop-down menu and click Select if not already selected.

CSET staff will assist with test steps beginning with the Trade Capture Report (#7 of the instructions)
Select START TEST to begin.

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

Submit a proper Logon (35=A).

Receive a successful Logon Acknowledgement (35=A).

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

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

Receive a Trade Capture Report (35=AE |487=0|828=0) of the Original Trade.

Enter responses for:
e Tag 48-SecuritylD
e Tag 31-LastPx
e Tag 32-LastQty

CSET Assisted test begins: Call the CSET team via the hotline numbers listed on the test screen.

Receive Collateral Report (35=BA[20012=1|910=3|20015=2) Original Collateral.

Enter responses for:

e Tag 1040-SecondaryTradelD
e Tag 48-Security ID
Receive a Second Collateral Report Allocation Message (35=BA[20012=2|20015=2).

Enter responses for:

e Tag 1040-SecondaryTradelD
e Tag 20012-CollateralReportTransactionType
Receive a Collateral Report Canceled Allocation Message (35=BA|20012=7]910=1002|20015=2).

Enter responses for:
e Tag 1040-SecondaryTradelD
e Tag 910-CollStatus
CSET manually cancels / voids the collateral report in GC Allocation Ul (New Release environment).
Receive a Second Collateral Report Canceled Allocation Message (35=BA[20012=7]910=1002]20015=2).

Enter responses for:

e Tag 1040-SecondaryTradelD
e Tag 910-CollStatus
Receive Trade Capture Report (35=AE|487=1|828=0) with Cancel of Original Trade.

Enter responses for:
e Tag 1040-SecondaryTradelD
e Tag 487-TransTyp
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CSET manually cancels / voids the trade Capture report (New Release environment)

14. Receive a Collateral Report (35=BA|20012=6|910=0) with Cancel of Original Collateral.

Enter responses for:
e Tag 1040-SecondaryTradelD
e Tag 20012-CollateralReportTransactionType
15. Submit a proper Logout Request (35=5).

16. Receive a successful Logout Acknowledgement (35=5).
View Trade Amendment - Offset Clearing Model for EU Repo with Allocated Collateral screen
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Interview Test Suite - Post Certification Help
Steps of the test: Post Trade Event - Trade Amendment - Offset Clearing Model for EU Repo with
Allocated Collateral
This test could take up lo several minules. Please do nol close the window during the test. Closing windowistopping lest requires o rerun the fesi from step1.
Purpose
The punpase of this test is 1o verify that the clien system can successfully submil and maintain an STP FIX session while property processing Trade
Capiure Reports for Post-Trade Events on EU Repo with Allocated Collateral.
This Test Case requires the manual assistance of the CSET Team. Pleasa contact CSET directly to schedule.
CSET Hotline:
U.5.: +1 312 930 2322,
Ewrope: =44 20 3379 3803,
Asia: +65 6593 5593,
CSET Email: cset@cmegroup.com
Selected Instrumentis): EGCSABFOPssAvTx [N
Hote: Press the Start Test button to start or restart a Test. Please do not press the Start Test button
again if you are currently running this test.
Test Mot Running
Description Flag | Status
1 Submit a proper Logon Request (35=A) o | MotTested
2 Receive a successful Logon Acknowledgement (35=A) o | Mot Tested
3 Submit a Trade Capture Report Request (35=AD and 263=1) o | Mot Tested
4 Receive a Trade Capture Report Response (15=A0) o | Mot Tested
5 | Receive a Trade Capture Report (35=AE|4E7=0{8228=0) of Original Trade o | MotTested
[ Receive a Collateral Report (35=BA120012=1/910=0) Qriginal Collateral o | MotTested
7 Receive a Collateral Reporl Allocalion Message (35=BAI20012=2|910=3(20015=2) o | MotTested
8 Recaive a second Collateral Report Allocation Maszage (35=BA|20012=2(910=3|20015=2) of | Mot Tested
9 Receive a Collateral Report Replace/CanceBed Allscation Message (35=BAJ20012=8]910=1002|20015=2) o | MNotTested
Receive a second Collateral Report Replaca/Cancellad Allocation Meassage Mot Tested
0| (35-8A120012=8/910=1002{20015=2) - &
1 Receive an Offzat Collateral Report Massage (35=BA)20012=2|910=3|20015=2) o Mot Tested
12 Receive a second Offset Collateral Report Message (35=BAI20012=2{210=3|20015=2) o | Mot Tested
13 Receive Trade Capture Report (35=AE|487=1|828=0) with Cancel of griginal trade o | Mot Tesled
14 Receive a Colateral Report (35=BA)20012=6(910=0{20015=0) with Cance| of criginal Collateral o | MotTested
15 Receive a Trade Capture Repor (35=AE|487=0{828=0) of Updated Trade o | Mol Tested
16 Receive a Collateral Report (35=BA|20012=1910=0) of Updatad Collataral o Mot Tested
17 Submit a proper Logout Request (35=5) o | Mot Tested
18 Receive a successhul Logout Acknowledgement (35=3) o | Mot Tesled
Key: @ not tested i@ complete | pendng @ ialad
LEEE

User Manual - 65 -



AutoCert+ CME STP FIX for BrokerTec

Processing Additional Tags

The purpose of this test is to verify that the client system can receive and process messages containing tags that are not part of
iLink specs (but part of FIX specs).

Interview Test Suite - Help

Steps of the test: Processing Additional Tags

This test could fake up o several minutes. Please do net close the window during the test. Closing window/stepping test requires o rerun the test from step1.

Purpose

The purpose of this test is to verify that the client system can receive and process messages containing tags that are not part of iLink specs (but part of
FIX specs)

Selected Instrument(s): U05-25:577WysSHZTNE  [[ILTE]

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

Test Not Running

Description Flag Status
1 Submit a proper Logon (35=A) & Mot Tested
2 Receive a successful Logon Acknowledgement (35=A) 7 Mot Tested
3 Submit a Trade Capture Report Request (35=AD and 263=1) 7 Mot Tested
4 Receive a corresponding Trade Capture Report Acknowledgement (35=A0Q) & Mot Tested
5 Receive Trade Caplure Report (35=AE) a4 Mot Tested

Key: | not tested @ complete pending @ faied

B> To run a Processing Additional Tags test:
1. Select a Instrument from the drop-down menu and click Select if not already selected.

2. Click START TEST to begin.

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

Submit a proper Logon (35=A).

Receive a successful Logon Acknowledgment (35=A).

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

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

© N o v &

Receive Trade Capture Report (35=AE).
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Subscription Failover Recovery Test

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

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

P> To run the test

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

Steps of the test: Subscription Failover Recovery Test

‘This beat couid take o 1o several minules, Flease do nol ck g the b C Test requires to perun Me lest lrom slep
Purpose

The pupesse of this fest i 10 verity hat the chent system can recover al the mssed Irades in Case of & dsconnect of outage. The test uses
LastUipdateTime (Tag T73) b heip recover missed trades

Imstrumsenss): Seled Instrument(s) - Channel IE'
2. Select START TEST.
Interview  Test Suite - Help

Steps of the test: Subscription Failover Recovery Test

Thin feeal 0t ik up b st minules. Ploass 8 nol el B witdow Sumng the lest Clesing mndom slopping tesl segutes 1o fenun e teat from shep1
Purpess

The purposs of Bis leal i 1o werify 1hat (e chent sysiem can recover all B missed Wades n case of 3 disconmect or cutage. The lesl uses
LastUpdateTime (Tag T73) b help recover missed trades.

Selected instrumentfs): U025 10xNz0ReRVET - s16 [T

Category Value

AutoCerts Target URL hitlps Ifauboceeifocstped cregroup. com
AutoCerts Targed IP
AatoCerts Target Port
Hote: Preas the Start restarta Test. press the Start Test button
again i you are curently running this fest,
Tast Mot Running
Dassription Fag Suatan
g | Submilan uillond SUbACTphon 263=1). I using lag TTD, pleass s @ | ram
CurTeel 1M, 35, par the specs
2 Rocone Trade Capture Reports, Valkdate 5w LasiUpdainTm (Tag T74) from the last trade recennd & | Mot Tested
5 | P 0N Bnd fecuest Vades resquest (Tag 263=1) and LastUpdate Tm (Tag 770)
Tt i5 a1 least one meinute pnoe 1o the LastUpdateTm of the kst tade received in step 2 o Hot Tested
o | Feocone sddmonal now TrdeCapt.mopon massages along wih one of Mo prmvusly repared Irsde ot
caphulie FRports. Confiem recening & dupbcatis TradeCaptureRepor from siep 2 - sted

Moy @ rottesied @ complete & pendng @ faked
[Fessl neaesity well autoesatically refreai for up o 2 minules)

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

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

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

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

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

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

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

P To run the test

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

ervienw | Tost Soe |:| eto

Steps of the test: Snapshot Failover Recovery Test

‘This fiest Could Lake up 10 Several minutes. Piease do nof ok el Test requires 1o nerum the lest iom stepl
Furpose

The purpose of this tes! he ofa outage using the
process. The tea e StarfTirs (Tag #5593} fo retover missed irades

Instrumantis): | Setect | |
2. Select START TEST.
meeview rentsone || Hetp

Steps of the test: Snapshot Fallover Recovery Test

This fest coukd take up 10 several mirutes Please do nf cose the wingdow during the test Closing windowsioppang lest requies 10 serun B lest from siep?
Purpose
The purpose: of Shis Sest is 1o verify thal ! client sysiem can recover of e Snapshol recovery
srocess The test uses StartTime (Tag 9503} to recower massed trades

Selected Instrumentisk 5co2_s 38 o7ree - 4e0 [T

Category Vahse
AuerCerts Target URL hitpss autocertisipns cregroup.com

HfustoCart+ Target IP
AuteCerts Target Port

Mot Press the Start Test bitton to start of restart s Test. Flaase 30 not press the Start Test bution
asgain i you are currently runming this test.

Test Not Running
[ Descripson [TFisg [ stans
Submit an unSkered Trade Caphure Repont subscription request (Tag 263=1). i using lag 779, please use
1 currant Bme, 35 per e SpeCs. o | Mot Tested
2 | Recews TradeCapturaRencr massages. Valdate LastlpdateTm (tag 779} from the kast rade racenved & | NotTested
Rewilias your coNRSCtn and request rades Esing Snagehot reguast (Tag 263=0) and StanTime (Tay 9503)
3 | where StariTime is 3 least one minuto proe 1o the LastUpdateTm (Tag 779) of the kst rade received in slep o | NotTested
2
Receie additional new TradeCaptureRepor! messages along with one of Mot previously reporied NeAT
4| Tiadec: messages a duplicate TradeCs from step 2 - ested
Keyn @ rof tested @ complebe | pending @ faled

(Test resalts wil automaticaly setvesh for o 1o 2 minues)

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

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

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

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

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