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Disclaimer

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

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

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matters pertaining to rules and specifications herein are made subject to and are superseded by official CME, CBOT and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

Copyright © 2026 CME Group Inc. All rights reserved.



Table of Contents

Table of Contents

Getting Started ... 4
What's NeW 5
I eIV W 6

TeSt SUIte . 7
Security Definition Message MD TCP .. 8
Conflated TCP book management for Market by Order Limited Depth .................................. 9
Conflated TCP Book Management for Market By Price ... 10
Trade Summary Message for Conflated TCP Market Data Group (Snapshot Only) ................ 11

Trade Summary Message for Conflated TCP Market Data Group (Snapshot and Updates) .12

User Manual - 3 -



AutoCert+ BrokerTec Chicago Market Data TCP

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+ BrokerTec Chicago Market Data TCP test suite. This is a supplemental test
suite for certifying the higher precision price feed available over Premium and Conflated TCP channels.

B> To run and navigate AutoCert+:

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

Log into the automated certification tool.

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

Navigate to the AutoCert+ BrokerTec Chicago Market Data TCP test suite.

Current Testing Configuration

Tester Ty Aulpmeated Trading System

< ny Profile:
e Category: Prop System

Markes:

1483 TEST_VAStun-varun

Purpose: - oo .
1

5 -
Applicassn System [} 1o Tost
Test Suite: ‘BrokerTec Chicaga TGP WD Price Frecisin Test -
NOTE: This test suite utilizes the NEWRELEASE environment.

Test Suite Status:

Sendarcomp: [LAREET T UnASSIGH | Pre-Corsficason Interview: @ Complate
Tost Suts Seatus O Nat Tested

a. Select a Company Name.
b. Select a Company Profile.
c. For Market, select BrokerTec (EU/US).

d. For Purpose, select Market Data.

e. Select an Application System. Use the refresh (=]) button to update the list to include recently created Applic-
ation Systems.

a. For Test Suite, select BrokerTec TCP MD Price Precision Test .
5. Complete the Interview for this test suite.
6. Complete applicable test cases in the Test Suite.

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+ BrokerTec Chicago Market Data TCP

What's New

The list below illustrates the updates made to the AutoCert+ BrokerTec Chicago Market Data TCP Help system.

T ™ S

23 Jan 2026 Initial release.
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AutoCert+ BrokerTec Chicago Market Data TCP

Interview

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

Answer each question and click Complete when finished.

- Test Suite Teat Case Pons Corificatic Help

|

Y
L]

B Conflated TGP Market By Price (MBF)
B Conflated TCP Market By Ordor Limited Deph (MBOLD)

Snapshol ceiy (263=0)
@ SnapshotsUpdates (263=1)
| Complata |
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AutoCert+ BrokerTec Chicago Market Data TCP

Test Suite

This section contains information on the certification tests for the AutoCert+ BrokerTec Chicago Market Data TCP test
suite. You are required to select and run each test in the test suite.

]
IBrokuerTec Chicaga TCP MD Price Precision Test Certification Tests Rutast Status Mandatory/Optional - Executed By
Security Dafiniton Mossage M0 TGP ot Tested Mekandatory ot Avadabie

Gonfaled TCE book management tor Market b Price Not Tostod Mandatory ot Avadable
Trace Summery Message or Conlialed TCF Merket Daa Group (Snapshot and Nt T iandaion ot Avaidable
Undates),

i LS ——

The following test cases are available based on your Interview responses.

» Security Definition Message MD TCP

¢ Conflated TCP book management for Market by Order Limited Depth

» Conflated TCP book management for Market by Price

e Trade Summary Message for Conflated TCP Market Data Group (Snapshot Only)

* Trade Summary Message for Conflated TCP Market Data Group (Snapshot and Updates)
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AutoCert+ BrokerTec Chicago Market Data TCP

Security Definition Message MD TCP

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

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.

meeriew Tesssune | R Halp

Steps of the test: Security Definition Message MD TCP

Thes fest could tale up b0 Several minutes. Please do mot close the window durng the test Closing waindow'sioppeng lest regunes 10 rerun the lest from siep
Purpose
The purpse of this kst is 1o verify But your recee and Security Definiton Message

Instrumant|s):

2. Select START TEST.
Ierview | Tast Suite - Help
Steps of the test: Security Definition Message MD TCP
Thes fest could take up o several minudes Please do not diose the wandow duning the est. Closing wandow'stoppang tesd requeres 1o rerun e test from siep

Purpose.
The: purpose of fhis best ks 1o verdy ihat your agplcation can prepery recess and grocess Secunty Defeiticn Message

Selected Instrument{s): CBOTE_3 T 122 - 706 [N

Cangory P Pan
Rendezvous End Pont HA
Incremental Premium Food A 2331432145 15700
Incremental Preemium Feod B FEERTLEITRE -] 16700
Incremental Conflated Feed A 233143211419 15704
Incramental Conflated Foad B 23343214147 16704
Fromium Snapshot MEP 2331432146 22100
Premum Snagshot MEO 2331432146 20700
Conflated Snapshot MEP & MBOLD 233143 214 20 23704
Insirument Replay Preeium 2331432148
Instrumant Replay Confiatod 23314321421 14704
TCP Conflalad Feed 69501322 o706
TCF Replay 10.210.141.104 AT00
Category Link
Teenplates File teenpiates_FexBinary
Hote: Prass the Stam Test button o S187 of restan 5 Test. Plaase 80 not press the Susn Test busten |_staRT TEST |
again i you ane curmensly running this test.
“Test Not Running
Deseription Flag Status
T | Submit A Secuntyl EReGuEE massage o | Mot Tested
5 | Confim that your application successiully racenved and peocessed RequestAck with MDReqIOSiatus=0 [l Not Tesied
k] o MDRogIDStatusitag 37720)=1[partial sck) - o
4 | Confim mat you appiication successilly racenved and peocessed th Securty Definiion Message & the -
solocind insinmant b o
Key: @ rof tested @ complebe | perding @ faled

(Fesst results wil automaticall redesh for up 1o 2 mines)

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 a SecurityListRequest message.

4. Select Yes or No to confirm that your application successfully received and processed RequestAck with
MDReqIDStatus=0 [full ack] or MDReq|DStatus(tag 37720)=1[partial ack].

5. Confirm that your application successfully received and processed the Security Definition Message for the selected
instrument.

- 8 - User Manual


https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/457325649/MDP+3.0+-+Conflated+TCP+Market+Data+Group+Processing#Security-List-Request-Message-(tag-35-MsgType=x)
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/457325649/MDP+3.0+-+Conflated+TCP+Market+Data+Group+Processing#CME-Globex-to-Client-System-Response-Messages

AutoCert+ BrokerTec Chicago Market Data TCP

Conflated TCP book management for Market by Order Limited
Depth

The purpose of this test is to verify that your application can properly receive and process book management information for a
conflated TCP market by order limited depth book. This test case is mandatory if you selected “Conflated TCP Market By Order
Limited Depth (MBOLD)” to the interview question “For CME MDP TCP feed, which of the following book structures 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.

nere e sone | vein

Steps of the test: Conflated TCP book management for Market by Order Limited Depth

Thes test could take up %o several mnutes Please do not cose the wandow duning the test. Closang wandow'stopping test requeres 10 renen T lest from step!
Purpose
The purpose of s test is ¥ that you agpkanon and grocess Book management inlormation for 3 conflated TOF market by
order kmated depth book

Instrumsens(s):

2. Select START TEST.
nenden e sone | R e

Steps of the test: Conflated TCP book management for Markat by Order Limited Dapth

This fesst could take up 1o several minutes. Please do ot cose the window dunng the fest. C3osing window'siopping est requires 10 renn the fest from siepl
Purpors
The purpose of Pus test 15 ¥ that and process = & conflated TCP market by
crder bemited depith book

Selected Instrument{s): CBOTs 3 e 122 .ros DY

Camgory L Part
FRondezvous End Pont NiA
Incremantal Promium Foed A 231432145 15700
Incramental Premium Feed B 23314304132 16700
Incremental Conflated Feed A 233143211419 15704
incremental Confisted Feed B 233043204147 16704
Pramum Snapshot MEP 2331432148 22700
Premium Snagshol MBO 2331432148 20700
Conflated Snapshot MEP & MBOLD 233 143214 20 22704
Instrurnant Riply Présmium 2331432148
Instrument Replay Confiated 233432142 1474
TCP Conflaled Feed 68.50.113.22 706
TCF Replay 10.210.141.104 aT00
Category Link
Templates File Ieenplates_FixBinary xml
Hate: Press the Stan Test aTeat the Saart Test buman |_sTART TEST |
agalm i you ane curmenly running this test.
‘Test Kot Runming
Deacription Flag | Swmws
1 Autocerts 10 buskd B bodk o | Mot Tesied
2| Ovora New TGP MOP connoction, submit a Markot data Reques! message o | NotTested
3 Process snagrihol update (35=W) (Based on Template SnapsholRefeshTopOrders) & | Mot Tested
4 | (Conhim quankibes and poes on the book for e selected instiument & | Mot Testnd
Key: @ rot fested @ complete L pending @ faled

(Fest results will automatically refressh for up In 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.

Autocert+ to build a 5-level market depth book for the selected instrument with price precision up to 9 decimal points.

Over a new TCP MDP connection, submit a Market Data Request message.

Process shapshot update (35=W) (Based on Template SnapshotRefreshTopOrders).

o v &~ w

Confirm quantities and prices up to 5 levels of depth on the book for the selected instrument.
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https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/457325649/MDP+3.0+-+Conflated+TCP+Market+Data+Group+Processing#Market-Data-Request-Message-(tag-35-MsgType%3DV)
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/457325649/MDP+3.0+-+Conflated+TCP+Market+Data+Group+Processing#Market-Data-Request-Message-(tag-35-MsgType%3DV)

AutoCert+ BrokerTec Chicago Market Data TCP

Conflated TCP Book Management for Market By Price

The purpose of this test is to verify that your application can properly receive and process book management information for a
conflated TCP Market By Price book.

This test case is mandatory if you selected “Conflated TCP Market By Price (MBP)” for the interview question “For CME MDP
TCP feed, which of the following book structures 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.

Interview | Test Suite _ Help

Steps of the tast: C TCP book manag t for Market by Price

Trés test covid taen 1o peveral minuies, Piease o 1ot cioe the window during e et Sosng wndewsiRreg 183 RGUES 1 rern he et om SR
Purpoie
The purpose of thes st & 10 verfy Tt yOUr APDRCATON CAN DAY FetedE 30d DYODESS DOCK ManageTent rormaton for a confated TOR mackot by
bock

e
Instrument|sj: Select instrument(s) - Channel w | | E= |
2. Select START TEST.
nterviewr | Test Sute _ Help
Steps of the test: C TCP book manag tfor Market by Price
Tres tes couid taice vt paveral mingtes, Pleate g0 not ciose the window guring e teat Ioting window HRRRG WS Mequnes % rerun the S fom piep!
Furpese
mwdmunuuwﬁﬂmmwmmw oo book management nformasion for a conflated TOP macat by
=
Selected Instrument(s); <E07e_3 7 1232700 [0
Category L Port
Rendezvous End Point WA
Incrernental Premium Fesd A ZIB 1432145 18700
Incremerdal Premum Fesd B 1R 16700
Incremental Conflated Feed i 233 143.214.18 15704
Incremental Conflated Feed B 233143214047 16704
Fremium Snapshot MEP 231432146 22700
IPreerium Snapshot MEO 2330432146 20700
Conflated Snapshot MEP & MBOLD 23314321420 22704
Instnament Replay Premium 230 1432146
Instrument Replay Conflated 3314334 14704
TECP Confisled Feed 0.50.113.22 706
TCP Replay 10:210.141.104 aT00
Category Link:
Terglabes Fie bierolptes Focingn o
Wates Press the Start Test bution o start or restart a Test. Please do nod press the Starn Test bution
again if yeu are eurrently running Bhis bl
Test Not Running
Deatiption Flag | St
1| Autocerts fo build a book & | NotTested
2 | Overa new TCP MDP connection, subent a Marks! dala Request message. & | Vot Tesied
3 | Recehe Snapshot Full Refresh message. o | HotTested
4 | Confiren quaniiies and prices: on he ook for ibe seleched insirument o | MHotTesied
Wy i . wte 4 pendesg @isked
{Tast results wil ausormaticaly nefresh for up 53 2 minutes]

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.

Autocert+ to build a 5-level market depth book for the selected instrument with price precision up to 9 decimal points.

Over a new TCP MDP connection, submit a Market Data Request message.

Receive a Snapshot Full Refresh message.

o v & w

Confirm quantities and prices up to 5 levels of depth on the book for the selected instrument.
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https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/457325649/MDP+3.0+-+Conflated+TCP+Market+Data+Group+Processing#Market-Data-Request-Message-(tag-35-MsgType%3DV)
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/457325649/MDP+3.0+-+Conflated+TCP+Market+Data+Group+Processing#Market-Data-Request-Message-(tag-35-MsgType%3DV)

AutoCert+ BrokerTec Chicago Market Data TCP

Trade Summary Message for Conflated TCP Market Data Group
(Snapshot Only)

The purpose of this test is to verify that your application can properly receive and process trade summary message. This test
case is mandatory if you selected "Snapshot only" in the interview question, “How does your system subscribe to Market Data

Requests?”

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.

Interview | Test Suite - Halp

Steps of the test: Trade Summary Message for Conflated TCP Market Data Group (Snapshet enly)

Tris st couid tace up 5 baveral minutes, Piaase S0 1ot Some the window Sring e fest Ciosing mindowBIopping 105t requines 1o renn the st om i1,
Purpose
The purpate of this tast s 19 verthy ust your Sppkcation £an progery Fecevs 8nd Process Fade suTmary massage.
Instriment{s): Select Instrumentis) - Charnel v
[(— flxg] $aatus
1 I AutoCer! creates Wading ackvity b genarale trade in I locked instrument & | Mot Tested
1Over the TCP MOP GW connection, submil 3 Markel Data Request Message (Snapshot ceiy ) 1o receve Hoth
MOEntryTypes=2 - ested
Koy: @ rot tested @ comgiets & perding @ tuled

(Tt results wil Busomatioaly refresh for up to 2 minutes;

2. Select START TEST.
Interview Tent Suite _ Halp

Steps of the test: Trade Summary Message for Conflated TCP Market Data Group (Snapshot only)

T 50 o 1o 1P 15 Bavebeal e, Paaie 6 Rt Somh the widiw Suing e il Comng wndow B5peing it redured 15 rinss the st bom itept

Purpose
Tre purpate of ths st 3 19 vy Tuat your Spboation S0 (roCery Fecene Bnd DNl ade kummary maliige

Selected Instrsmentis): CE0Te_3_ 7@ 1222708 [T

Category L Port

Rendezvous End Point A
Incremental Prermum Feed A 2331432145 15700
Incremerdal Premium Feed B 231342 16700
Incremantal Conflated Feed A 2314321419 15704
Incremental Conflated Feed B 314324047 16704
Premium Snapshat MBP 2331432146 22700
Prernium Snapshot MEO 2331432146 20700
Conflaled Snapshot MBP & MBOLD 25314321420 2704

Instrument Replay Premium 2331432146

Insiruenent Replay Conflated 22331432141 14704

TCP Confisted Feed 695011322 706

TCP Replay 10.210.141.104 aToe

Categgory Link
Templates Fie: leeoiates Fexinany o

Mate: Press the Start Test bubion to start or restart a Test Please do not press the Start Test bution

Bigains if yois are sureently ranning Bhis it

Test Mot Running
Descriplion xlan] Status
1 IMO(‘A\’I Bty 10 generale trade n o | HotTested
Orver the TOP MDP GW connecton, submi a Markel Data Request Message (Snapshot cely) lo recese HotR
MOEntryTypes=2 o esid
Kays @ rot tested @ compiete & pendng -

(Tt results will susomaticaly refresh for up bo 2 minutes;

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. AutoCert creates trading activity to generate a trade in the locked instrument.

4. Over the TCP MDP Gateway connection, submit a Market Data Request Message (Snapshot only) to receive
MDEntryType=2.
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AutoCert+ BrokerTec Chicago Market Data TCP

Trade Summary Message for Conflated TCP Market Data Group
(Snapshot and Updates)

The purpose of this test is to verify that your application can properly receive and process a trade summary message. This test
case is mandatory if you selected "Snapshot+Updates" in the interview question, “How does your system subscribe to Market

Data Requests?”

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.

Interview | Test Suite - Halp
Steps of the test: Trade Summary Message for Conflated TCP Market Data Group (Snapshot and
Updates)
Tres sest couid takce P to several minutes. Pease <o nof ciose the window cunng Te test Tosng wandowsiopping test nequines 1 rerun the Sest fom sep!
Purpose
The purpose of this est is 10 veriy St your SpERCITON CIN DIDDETY RNV Nd PIOCRYS aOE BUTTATY MeSLIgE.
Descriphon Flag |  Status
Owei the TCP MDP &W & Bctive & kel dats
1 redresh is sent IDE niry Types (trade). Afber you receive the irades, please validate the o | Mot Testsd
following vales below from the updales.
Kene @ rof tested @ complete L pendng @ iaked

(Tt resuits will Busomaticaly refresh for up to 2 minutes;

2. Select START TEST.

nterviewr | Test Sule _ Help
Staps of the test: Trade Summary Message for Conflated TCP Market Data Group (Snapshot and
Updates)

This test couid taike up fo sevenal minutes. Please do nof ciose the window during e test. Ciosing windowsiopping e8¢ niquines 59 rerun the Sest fom s

Purpose
The purpose of 0 15t 15 10 veriy Tt your SRERGIIGN GIN IORETY MSENVE and PIOCRSS VBOE SUTATY TSGR,

Selected Instrument{s) CBOTR_3_Ta_1392. 708 Y

Cabegesy P Part
Rendezvous End Point LY
Incarnenlal Prasmasn Fesd A 133043245 15700
Incremental Premium Feed B 13143214132 16700
Incremental Gonlated Feed A 3314321419 15704
Ingromental Conflaled Feed B 233143214047 16704
Premium Snagshet MEP 2331432146 22700
Preemam Snapshot MEC 231432146 20700
Conflaled Seapshot MEF & MBOLD 233 14321420 22704
Instnament Replay Premsium 2331432146
Instrument Replay Conflaled X324 14704
TCP Confialed Feed 695011322 706
TCP Replay 10.210.141.104 700
Categery Linik
Tomgiates Fie Iernplates FocBinary i
Nates Press the S2art Test button to start or restart a Test Please do nod press the Start Test bution .i;;]:i;i.
again if you arw curently running Ehis test
Test Not Running
[ro— Flag | Stas
Over the TCP MDP GW an active 1o MarkelD, & markel daty
1 refresh is sent ypes2 (rade). After you receive the frades, please valdate the o | NotTesied
follgwing values below from the updates.
Koy @ rod fested @ comgiete L perdng @inked

(st results wil susomaticaly refresh for up fo 2 minutes!

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. Over the TCP MDP Gateway connection having an active subscription to MarketDataRequest, a market data incre-
mental refresh is sent with MDEntryType=2 (trade). After you receive the trades, please validate the following values
from the updates: Snaphot and updates (Tag 263=1).
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