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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matters pertaining to rules and specifications herein are made subject to and are superseded by official CME, CBOT and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 © 2025 CME Group Inc. All rights reserved.
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AutoCert+ BrokerTec Order Entry

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 to CME Globex, CME Group provides a dedicated certification
environment to allow customers to test their systems before they complete certification.

The following apply to each AutoCert+ BrokerTec Order Entry test case:

The book is clear at the beginning of each test.
After the instrument is selected, the instrument is locked until the test is completed.
If you submit an incorrect response to any question in a test case, you must repeat the test case from the beginning.

For partial or complete fills, assume CME Group creates the appropriate orders in the book.

¢ Note: If a test is not proceeding to the next step, selecting the Refresh button ) below the test steps may
resolve the issue.

[-"‘b To run and navigate AutoCert+:

1
2
3.
4

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

Log into the automated certification tool.

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

To access the AutoCert+ BrokerTec Order Entry test suite, select the following settings:
o Company Name: Select a company profile
o Market: BrokerTec EU/US
e Purpose: Order Entry
o Application System: Select a test system
o Test Suite: BrokerTec Order Entry

o Identifier: Select an identifier then click Assign.

Current Testing Configuration
Tester: Tom Tester
- Type: Semi-Automated Trading System
Company Profile: | Firm A v | ype Audit Trail 9=y
Cat . Audit Trai
Market: [BrokerTec EU/US v oy
1603: test
Purpose: [ Order Eniry v
o 1604: test2
Application System: | Test system v 1605- tast3
Test Suite: [ Cancel and CanceliReplace by CIOrdiD |

MNOTE: This test suite utilizes the NEWRELEASE environment.

Test Suite Status:

Sendercomp: | Select Sendercomp v| IEEEER Pre-Certification Interview: -] Complete
Test Suite Status: 0 Not Tested

5. Complete the Interview for this test suite.

6. Complete applicable test cases
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AutoCert+ BrokerTec Order Entry

» Session Layer

* Business Layer
¢ Failover

7. Complete the certification process from the Post Certification tab.
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AutoCert+ BrokerTec Order Entry

What's New

The list below illustrates the updates made to the AutoCert+ BrokerTec Order Entry Help system.

I N N

29 April 2025 Interview Added interview questions:

e Will your system support
Order Cancel without
OrderID-tag 37.

o Will your system support
Order Cancel Replace
without OrderID-tag 37.

o Will your system support
Good Till Order for U.S. Treas-
uries Product?

e Which Good Till Order does
your system support?

e GTC (Good Till Cancel)
Order

e GTD (Good Till Date)
Order

e Acknowledgements:

e That Cancel on Dis-
connect will NOT cancel
GTC and GTD orders.

e GTCand GTD Orders
beginning of Week pro-
cessing will be tested for
On-Demand Format dur-
ing certification.

29 April 2025 New tests: Added supplemental BrokerTec tests

to order entry test suite
¢ Order Cancel y

without OrderID

* Order Cancel-
Replace without
OrderID

¢ Good Till Cancel
e Good Till Date

e Beginning of Week
Connection with
GT Orders for On-
Demand Format

5 June 2023 Binary Trade Reporting new test case/topic

7 October 2022 Format Website and PDF format changes
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AutoCert+ BrokerTec Order Entry

e T e T e

only

11 Mar 2022 Processing Message Gaps  Added topic.
of More than 2500 Mes-
sages for Mass Quote Sys-
tems

Processing Message Gaps  Updated screenshots and step 1.
of More than 2500 Mes-
sages

Mid-Week Connection for  Updated screenshot, step 5 and 6.
Mass Quote Systems (Bind-
ing without Initialization)

19 Oct 2020 * Manual Order Indic- Added topics.

ator for ATS Sys-
tem (Mass Quotes)

¢ Manual Order Indic-
ator for Manual

System (Mass
Quotes)

¢ Manual Order Indic-
ator for Semi Auto-

mated System
(Mass Quotes)

26 May 2020 All Initial release
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AutoCert+ BrokerTec Order Entry

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.

Warning: In order to perform certification testing for MSGW failover with fault tolerance, you must test during the

b To complete the interview:

Answer each question and click the" Complete" button when finished.

Test Suite Test Case Post Certification Help

(] \Weekly reset using the same UUID (Binding without Initialization)
(] Mid-week reset using new UUID (Initialization and Binding)

O Binding without Initialization {(using same UUID)
() Initialization and Binding (using new UUID)

O Yes

(@] No (If No, ensure a proper process is in place to rofate keys ahead of expiration times that land mid-week)
(] Send a Seq e Gap Fill ge (recommended)

(] Resend the requested orders (not recommended)

O Yes

O No

O US Treasuries
O US Repo
O EU Bonds
(] EU Repo
@ Yes

O No

O] Yes

O No

(@] Yes

O No

@ Yes

(@] No

(] GTC(Good Till Cancel) Order
(] GTD(Good Till Date) Order

@] Yes
(@] No
 Willyoursystem support FAK Orders?
O Yes
O No
(@] Yes
O No
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AutoCert+ BrokerTec Order Entry

O Yes
Q No

 Willyoursystem support FAKiMin Orders?
(@] Yes
O No

 Willyoursystem support Only Best Orders?
O Yes
O No

~ Willyoursystemsupport AON Orders?
O Yes
Q No

 Doyousupportlimit Passiveorders?
Q Yes
(@) No

- Willyoursystem support Order Cancel without OrderiD-Tag 372
[C)] Yes
(@) No

~ Willyoursystem support Cancel Replace functionaliy2
(@) Yes
@)} No

- Willyour system use the Cancel Replace with In-Flight Mitigation (IFM) functionaliy?
(@) Yes
(@) No

| Willyoursystem support Minimum Quantity functionality?
(@) Yes
@] No

| Willyoursystem support Display Quantity functionaliy?
O Yes
O No

O All Quotes

O Instruments

O Instruments Groups
O Quote Set ID

(@) Manual
O ATS
O Semi Automated

@] Yes
Q No
 Willyoursystem support tailor made EU Repo instruments?
(@] Yes
(@) No
| Canyoursystem send orders on tailor made Repo instruments?
O Yes
@] No
| Doyou support a graceful log off? [NOTE: Cancel on Disconnect is NOT invoked with a graceful logof)
O Yes
O No
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Yes
Mo

|

O Market Segment ID
() Instrument Group
O Instrument

O Yes

O No

O Yes

@] No

O Market Segment ID
O Instrument Group
O Instrument

O Yes
O No

O Pre-Registration (Service Gateway)
O On-Demand

O Acknowledge
O Mot Acknowledge

@] Acknowledge
@) Mot Acknowledge

O Acknowledge
@] Not Acknowledge
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Session Layer Tests

This section contains information on the Session Layer tests.
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AutoCert+ BrokerTec Order Entry

Connection Tests

This section contains information on the Connection tests.

Primary Gateway Connection Enforcement
The purpose of this test is to verify that your system can support primary gateway enforcement.

Interview  Test Suite - Help

Steps of the test: Primary Gateway Connection Enforcement

This test coubd take Up 10 Sewral minutes. Pias do not oot Ihe window Guring e st CI6ing window!SIo0eing DT AEGures 10 ferun e st fom step
Pusposs
The purpose of 1 st s Io varnify at your sysie ey a0 9

Selected Contract: UBT_53 0327 -Too [T

Category " Port
Incramantal Pramium Feed A FEAREERITES 15700
Incramental Pramium Feed B 23343214132 16700
Imcremantal Conflated Fasd A 23314321419 16701
Incramantsl Conflated Faad B 233043 14147 16701
Premium Snagshot MBP 21432148 22700
Premium Snapshot MEBQ 2331432148 20700
Conflated Snapshot MBP & MBOLD 23314321420 210
Mnstrument Replay Pramium 2331432147
Eesvument Replay Conflatad 233148324 14T
TCP Conflated Fend
Catmgory Link
Teenplates File templates FixSinary sml
Pramium Configuration File el
Conflated Configuration Fila saniboumi
TCP Sesshon Management SBE Schema tempiates_MdpSsssionomt oml

Nota: Prass the $1ait Test busion o s1ar of restan 3 Test. Plaase B0 not eeess the Start Test bution
again i you a7 Curmeny running this inst N

[ Stanes

[ Description [ Fiag

| 1 [ Ower a primary MSGW connection IP. submit a Negotiate/Establish message & | Not Tested
2 | Rective and process a Hagoiata/Establish Raject messags & | ot Tesing

| 3 | over the client appbcation, submit & Negomate and Etablish massage on the néw pamary Gateway & | MotTesteg
4 | Racaive and proess 3 Establshment Acknowledgment message & | NotTested
5 | Submita ssquence messags & | NotTested
6 | Receive and pro<ess 2 5equence message | & | NotTested
7 | Submita Terminate message | & | ot Tested
) Recebve and process a Terminate message. TI will ravart fo the previous primary gabsway | & | Hot Testad

Ney: @ not tested @ compiete | pandng @ faled

o Note: If a test is not proceeding to the next step, selecting the Refresh button ) below the test steps may
resolve the issue.

D’ To run a Primary Gateway Connection Enforcement test:

1. Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.
2. From the Contracts drop-down, select the desired contract if the contract is not already locked.

3. Select the START TEST button.

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

Over a primary MSGW connection IP, submit a Negotiate/Establish message.

Receive and process a Negotiate Reject/Establish Reject message.

Over the client application, submit a Negotiate and Establish message on the new primary gateway.

Receive and process an Establishment Acknowledgment message.

Submit a Sequence message.

o ® N o un &

Receive and process a Sequence message.

User Manual - 14 -
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10. Submit a Terminate message.

11. Receive and process a Terminate message. The selected session will revert to the previous primary gateway.

Beginning of Week Logon

The purpose of this test is to verify that the client system can:
e connect to the CME system at the beginning of the week
e adjust the inbound and outbound sequence numbers as needed

o pick a globally unique UUID for each FIXP session
RV | e

Steps of the test: Beginning of Week Logen

Thiss hesst conel Bakie U 30 sovarnl manutes. Floerso Ao 1ot ciose Hha wandow during ho test Closing windovw'sioppang st requnes 52 renan ihe best from siep1

Purposs

T guarpiesn of s st . 1o iy Bual the cheet 111w CME syt T e e B 8k 1 DR 11 e
N CADCLNG ST TITEOS A Facked s Wil frs. ech i Qhotally uregui LILND tor evch FIXP sirisaon

Mote: Press the Start Test bution & Test e Start Test bution [ sTART TEST |

again i you are Curmently running Bhis st

Description [ Fing [ saamn

| Over an iLink connection, Subimit 8 Negotiale message o | MNotTesied

| 2 | Receive and process a Negotase Respense message & | hotTesed
3 | Submit an Establish message 1o bind connection o | MotTested
4 | Recewve mesage & | Mot Tesie
5 | Submita sequence message & | Mot Tested
& | Recelve and piocess a sequence message & | Mot Tesied

Ko @ ol tested @ congiste @ pendng BTsied

0 Note: If a test is not proceeding to the next step, selecting the Refresh button ) below the test steps may
resolve the issue.

P> To run a Beginning of Week Logon test:

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

2. Select the START TEST button.

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

Over an iLink connection, submit a Negotiate message.

Receive and process a Negotiate Response message.

Submit an Establish message to bind connection.

AR

Select Yes or No to indicate whether your system received and processed the Establishment Acknowledgment mes-
sage.

~

Submit a Sequence message.

8. Receive and process a Sequence message.

Mid-Week Connection (Binding without Initialization)

The purpose of this test is to verify that the client system can connect to the CME system during the Mid-Week Binding
without Initialization and adjust the inbound and outbound sequence numbers as needed.

Pre-Registered or On-Demand Format
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o Note: This test is used for both Pre-Registered and On-Demand formats. The below image shows the Pre-Registered
format version of the test.

Interview  Test Suite - Hilp

Steps of the test: Mid-week C ion (Binding without Initiali for Pre-Registered format

This st could bake UD 10 Several misctes. PRane 6o ot cope [he window Suning Ma il CIsging window/TIooeing DSt Mecuifes 10 arun B et Irom step
Puspose

The purpose of this test is o varify that e chent 1 cuE M- ek thout Indiakzation and be atie 1o
adyust the inbound and OUDOUNT SEQUNCE NUMbETS a5 Needed

Selected Contrsct: UBTe_S4_nyar-Too [Ty

Category » Port
Incramental Premium Feed A 2331432145 15700
Incremantsl Premium Feed B 233143214132 16700
Ireremannal Conflated Feed A 2331430419 15701
Incramantal Conflated Feed B 233143304047 16T
Premium Snapshot MBP 2331432148 270
Pramium Snapshot MEC 2331432148 20700
Canfisted Snagshal MBP & MBOLD 23343240 Frall
Instrumnt Regiliy Pramium 2331432047
Instrument Replay Conflated 2314321421 14701
TCP Conflated Feed
Category Link
Templates File tamedates Fixginanzmi
Promium Configuration Filg sanfg
Conflated Configuration File o0l
TCP Session Management SBE Schema Lrlates_MdrSasiontlgen sl
Kote: Press the Start Test bufton to start of restart a Test. Please do not press the Start Test button | sTART TEST |

again i you afe curmently running this test.

[ Descripticn Flag | Status

1 Crver the MSGIW connaction submit two separate Limit Orders for a selected instrament o | NotTested

N Raceive and process an Execution Repont - Confirmation/Acknomiedgsment message and then Terminate the Not Tested
sebsion o

N Croge the client apgication. submit an Establish message (This is o simulats Binding witvout Iniialzation Mot Tested
tharefore using the same UUID on step 1 1o Extaliish) v

4 | Receive and process @ Estabishenent Acknowlodgment massags o | NotTested

g Submit 3 S4qUANCH MES3AgH o | NotTested

& | Rasceive and process a sequence message & | MotTesied

Ney: @ nottested @ complete | pending @ aled

o Note: If a test is not proceeding to the next step, selecting the Refresh button ) below the test steps may
resolve the issue.

> To run a Mid-Week Connection (Binding without Initialization) test:

1. Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.
2. From the Contracts drop-down, select the desired contract if the contract is not already locked.

3. Select the START TEST button.

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

4. Over the MSGW connection, submit two separate Limit orders for a selected outright instrument.

5. Receive and process an Execution Report - New Order message and then Terminate the session.

6. Over the client application, submit an Establish message using the same UUID from step 1 to simulate Binding without
Initialization.

7. Select Yes or No to indicate whether your system received and processed the Establishment Acknowledgment mes-
sage.

8. Submit a Sequence message.

9. Receive and process a Sequence message.

Mid-Week Connection (Initialization and Binding) with New UUID

The purpose of this test is to verify that the client system can:
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o recover undelivered business messages from the CME system during the mid-week initialization and binding
e adjust the inbound and outbound sequence numbers as needed

Pre-Registered or On-Demand Format

o Note: This test is used for both Pre-Registered and On-Demand formats. The below image shows the Pre-Registered
format version of the test.

———
Steps of the test: Mid-week Connection (Initialization and Binding) with New UUID for Pre-Registered
format
This test could take up 10 several minutes Piease do nod close fest Closing B 21 10 rerun B lest from step 1
Purpose

The purpose of i lest i3 1o verify Ihat Sue chent system can recover undedvered business message from CME system during the Mid-\Week Ingakzatin
s Banding and b atle 10 adjet B insound and oullound MAGSINCH NUMEEN 31 Aeeded

Sebected Contract: ueTe_sa_ovar.no0 [[IEETY

Category L Port
Imcremental Premium Feed A 2331432145 15700
Incremental Premium Feed B 233143214132 16700
Incremantal Conflated Feesd A 334321409 15701
Incremental Conflated Feed & 233043214047 16701
Premium Snapshot MEFP 2331432146 22700
Premium Srapshot MEO 2311432146 20700
Conhated Snapshot MBP & MBOLD 23314321420 2mm
Instrumand Reglay Premium 2331432147
Irsirumend Replay Conflated 23324 14701
TCP Conflated Feed
Category Limik:
Templates Fila lamolates Fixfiangty sl
Pramiumn Consguration Fik seaam
Conflated Contguration Fig Loty xmi
TGP Sesten Management SEE Schema emplgles Moggessionboml ami
Note: Press the $an Test bution to sart or restart & Test. Please do not he St Test bution
Fress ine Star Tow ot o retant o To e prens w [“stas TesT |
Descriptson Flag Status
1 Ower the MSGIW connection, submit one Limit Order for & selected nstrument ] Not Tested
Receive and process an Execution Report - Confirmaton/AcknowiedgementFill message and Terminate the
2 & | MotTested
S5O0
3 | Onthe same sepment, Submil a Negotiate Mes£age with  new LLID. & | Mot Tested
a Receive and process a Negotiate Response message. o | NotTestea
5 | Submit an Estabiish message fo bind connection. & | NotTested
6 | Receive and process a Establishment Acknovwdedgment message & | Mot Tested
T | Submit a Retransmit Request messape o the undelvered Execution Fepon & | NotTested
8 Raceive and process a age for Report & | MotTested
9 | Submit a seQuence message o | NotTested
i | Receive and process B SeQUANCE METEage & | NotTested

Koy @ rt tested @ complete & perding i Tsled
REFRESH

o Note: If a test is not proceeding to the next step, selecting the Refresh button ) below the test steps may
resolve the issue.

EP To run a Mid-Week Connection (Initialization and Binding) with New UUID test:

1. Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.
2. From the Contracts drop-down, select the desired contract if the contract is not already locked.

3. Select the START TEST button.

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

Over the MSGW connection, submit one Limit order for a selected outright instrument

Receive and process an Execution Report - New Order message and Terminate the session

On the same segment, submit a Negotiate message with a new UUID.

N o v &

Receive and process a Negotiate Response message.
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12.
13.
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Submit an Establish message to bind connection.

Select Yes or No to indicate whether your system received and processed the Establishment Acknowledgment mes-
sage.

Submit a Retransmit Request message for the undelivered Execution Report.

Select Yes or No to indicate whether your system received and processed the Retransmission message for the
undelivered Execution Report.

Submit a Sequence message.

Receive and process a Sequence message.

Mid-Week Connection for Mass Quote Systems (Binding without Initialization)

The purpose of this test is to verify that the client system can connect to the CME system during the Mid-Week Binding
without Initialization and adjust the inbound and outbound sequence numbers as needed.

Pre-Registered or On-Demand Format

o Note: This test is used for both Pre-Registered and On-Demand formats. The below image shows the Pre-Registered
format version of the test.

Interview

rest sure | EERECRRE Help

Steps of the test: Mid-week Connection for Mass Quote Systems (Binding without Initialization for

Pre-Registered Format)

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

The purpose of this test is to verify that the client system can connect to the CME system during the Mid-Week Binding without Initialization and be able to
adjust the inbound and outbound sequence numbers as needed

Instrument(s): | Select Instrument(s) - Channel v E=3
Description Flag Status.

Over the MSGW connection, submit a two-sided Mass Quote (35=i) message having a quantity greater than

1 5 W | NotTested

2 Receive and process a Mass Quate Acknowledgement message and then Terminate the session & | NotTested

5 Qver the client application, submit an Establish message (This s to simulate Binding without Initialization, Not Tested
therefore using the same UUID on step 1 to Establish) - ot Tes|

4 Receive and process a Establishment Acknowledgment message. o | NotTested

Submit a Retransmit Request message for the undelivered Execution Report, receive and process

retransmission message. Then Submit a sequence message & | NotTested

6 Receive and process a sequence message & | NotTested

Key: & not tested @ complete . pending @failed

| REFRESH |

0 Note: If a test is not proceeding to the next step, selecting the Refresh button ) below the test steps may
resolve the issue.

> To run a Mid-Week Connection for Mass Quote Systems (Binding without Initialization) test:

wonN e

E

Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.
From the Contracts drop-down, select the desired contract if the contract is not already locked.

Select the START TEST button.

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

Over the MSGW connection, submit a two-sided Mass Quote (35=i) message having a quantity greater than 5.

Receive and process a Mass Quote Acknowledgment message and then Terminate the session.
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6. Over the client application, submit an Establish message using the same UUID on step 1 to simulate binding without
initialization.

7. Select Yes or No to indicate whether your system received and processed the Establishment Acknowledgment mes-
sage.

8. Submit a Retransmit Request message for the undelivered Execution Report, receive and process Retransmission
message. Then submit a Sequence message.

9. Receive and process a Sequence message.

Mid-Week Connection (Initialization and Binding) with New UUID for Mass
Quote Systems
The purpose of this test is to verify that the client system can:

e recover undelivered business messages from the CME system during the mid-week initialization and binding

e adjust the inbound and outbound sequence numbers as needed

Pre-Registered or On-Demand Format

o Note: This test is used for both Pre-Registered and On-Demand formats. The below image shows the Pre-Registered
format version of the test.

S |

Steps of the test: Mid-week Connection (Initialization and Binding) with New UUID for Mass Quote
Systems using Pre-Registered Format

This st exuse Lokt up 19 several mituten Please do fot cion v e fest Closing eeing 10 emrun B et from shep 1
Purparss

The purpone of £ bat s 15 venfy a1 B Chent §y38m Can FECover undeivered Dusiness Mmessags Hom CME FySters durig the Mid-Week Insaization
e Banding and be adle 10 303! T wEound and UIBOUNS SEQUENcE NUTRErS 23 nesded

Selected Contract:  BBOND=_s0_033s-708 [Ty

Category L Port
Incremantal Pramium Fasd A 2314321492 15709
Incremental Fremium Feed B 3340 16709
Incremental Conflated Feed A 23314321427 15710
Incresmental Conflated Feed B Z3N143 214155 16710
Premitam Snapshet MEP 23314321404 218
Framium Snapshot MBO FE=REEFiRE] 2070
ConMated Snapshot MBF & MBOLD 23314321428 2710
Imstrument Repiay Premium 23314321415 14709
Imstrument Repiay Conflated 23314321429 14710
TCP Conflated Feed
Categery Link
Templates Fig temetates FoEmanyami
Pramium Conguration Fik: contg
‘Conflated Condguration Fie: fuh
TCP Seston Management SEE Schema Bemplates MedoSessionhloml oml
Wote: Press the Start Test bution 10 siart or restart a Teat. Flease do not press the Start Test bution [ sTART TEST |

#gin i you sfe curtently runeing this st

[ oescripeon [TFeg | statua

Crvar the MSGW connection, submat & two-sided Mass Quote (35a0) message having a quantity greater an

1 5 =] ot Tested
Receive and process an Execution Report « Confirmation/AcknowledgamentFill message and Terminate the

2 & | WotTestes
Sasi0n

3 On the same segment, sulbenit & NeQOtiate Message with 4 new ULID. ] Not Tested

] Receive and process 8 Negotiate Response message: o | NotTested

5 | Submd an Estabiish massags 1 bind connection & | NotTested

[ Receive and process  Establshment Acknowledgment message & | NotTested

T Submit & Retransmit Request message for the undelvered Execution Fiepon =] Not Tested

5 | Receive and process a age for Exgcution Report & | NotTested

9 | Submit a sequence message & | Mot Tested

0 | Receive and DIOCESS B SEQUENCE MESEZE & | NotTested

Kay: @ rof tested @ complete & perding i Teled

0 Note: If a test is not proceeding to the next step, selecting the Refresh button ) below the test steps may
resolve the issue.

D’ To run a Mid-Week Connection (Initialization and Binding) with New UUID for Mass Quote Systems test:
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1. Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.

2. From the Contracts drop-down, select the desired contract if the contract is not already locked.

3. Select the START TEST button.

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

Over the MSGW connection, submit a two-sided Mass Quote (35=i) message having a quantity greater than 5

Receive and process an Execution Report - New Order message and Terminate the session

On the same segment, submit a Negotiate message with a new UUID.

Receive and process a Negotiate Response message.

Submit an Establish message to bind connection.

W ® N o v s

Select Yes or No to indicate whether your system received and processed the Establishment Acknowledgment mes-
sage.

10. Submit a Retransmit Request message for the undelivered Execution Report.

11. Select Yes or No to indicate whether your system received and processed the Retransmission message for the
undelivered Execution Report.

12. Submit a Sequence message.

13. Receive and process a Sequence message.

Mid-Week Key Rotation (MSGW)

The purpose of this test is to verify that the client system can properly logon or Negotiate to the CME system using the security
enhancement functionality with key rotation.

¢ Note: You will need two valid keys to complete this test.

[t | Heip

Steps of the test: Mid Week Key Rotation (MSGW)

This brst 0l ol L5 B Saveenl menases. Puarsa 0 el closes B winniow Gueng I bst Clorsing windon SI00gng el soquines 16 fann e bst from step1

Trot puspors of thés s 15 K0 viey Tat 1 Chiril SYSHm Can pIpeny gon o Megotate 10 the CAE System Ling Br Scurly erhancemeet functionalty
WA ki ToUAtAON. Yious wil i e vl Koty 10 COmpate B st

Hote: Press the Start Test button 1o start or restart a Tesk Please do not press the Start Test bution | st TEST |
again If you are curmently running s test.

Description

i

Status

Crvoer the MSGW connaction, logen using the first secure key pa. ot Tested

Mot Tested

Rcaive and pIocess 3 Sequence Message.

1

2 SUBTIL 3 SAGIENCE MESRAgE
3 Mot Tessed
4

Submit & Terminate message. Mol Tested

5 | Receive and process 3 Teminale message. ol Tested
& | Overthe MSGW connection again, kogon using 3 cifferent set of secure key pairs cther than the ones used in Mol Tested

7 | Submitasequence message. Mot Tested

CIC|8 |8 |68 |6 |e

[] Receive and pIOCEsS 3 SEQUENCE MESSage. Mot Tersted

Koy @ nottested @ complets 4 pendng @ ialed

ﬁ Note: If a test is not proceeding to the next step, selecting the Refresh button ) below the test steps may
resolve the issue.

D’ To complete the Mid-Week Key Rotation (MSGW) test:
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1. Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.
2. Select the START TEST button.

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

Over the MSGW connection, logon using the first secure key pair.
Submit a Sequence message.

Receive and process a Sequence message.

Submit a Terminate message.

Receive and process a Terminate message.

Over the MSGW connection again, logon using a different set of secure key pairs other than the ones used in step 1.

W ©® N o v koW

Submit a Sequence message.

10. Receive and process a Sequence message.
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Re-Setting UUID

The purpose of this test is to verify that, in the event of customer application failure, the application system can reset the UUID
intra-session on the same trading day to force synchronization of sequence numbers to and from the exchange.

o Note: Re-Negotiate with a new UUID should be used only when the customer is unable to re-sync out-of-sync sequence
numbers (required).

Interview  Test Suite - t [

Steps of the test: Re-Setting UUID

Thés test coukd bk UD 0 Sewormil minutns. PRass 00 ot 0050 e wWindow BUnng e st Cosng wandowSIoppng st requses 10 frmn s lest rom siep1

Furpose

o 1o varity Cusiomar appcation Tadues, il My DO necessany B3 o8 e ULUID inti-5e550n on he sams iradng
v of 10 and from e exchanga. Re-Hegotisti wih a new ULAD should ba usad cnby when Cistomar i
unabia 10 FE-STC OUl-01-S1TIC SOQUONGCE MMBons (reguard).

Hote: Press the Start Test restart & Test. P Start Test button.
again I you are curmentiy running this test.
Descrigtion Flag Hratus
1| Owerthe MSGW connection, submi an Establish message. & | Mot Tesea
2 | Receive and process a Terminale message. & | Mot Tewted
3 | Onthe same segment, submit a Negotiate message with 3 new ULID, & | MerTesea
4 | Receive and process a Megotiate Response message, & | Mot Tewed
5 | Submit an Establish message o bind connection, o | Mot Tested
& | Receive and process a Establishment Acknowledgment message. & | Mot Tesea
7 | Submita sequence message. & | Mot Tested
# | Recshve and process a sequence message. & | Mot Tesed
Key: @ rot fested @ compicte . pendng @ iaked

o Note: If a test is not proceeding to the next step, selecting the Refresh button ) below the test steps may
resolve the issue.

D" To run a Re-Setting UUID test:

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

2. Select the START TEST button.

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

Over the MSGW connection, submit an Establish message.
Select Yes or No to indicate whether your system received and processed the Terminate message.
On the same segmen, submit a Negotiate message with a new UUID.

Receive and process a Negotiate Response message.

Submit an Establish message to bind connection.

® N o v & w

Select Yes or No to indicate whether your system received and processed the Establishment Acknowledgment mes-
sage.

9. Submit a Sequence message.

10. Receive and process a Sequence message.
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Verify Sequence Warning KeepAlivelnterval Lapsing
Procedure/Methodology

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

enerew entsuce | Hetp
Steps of the test: Verify Seq ing Keeph al Lapsing Procedure/Methodology
Thes test coud tako up o sevornl Minutes. Ploase do not Cose Te window dunng the test Closng window'sioppeng fest requeros 10 rerun B fost from slop 1
Purpess
The purpora of s, Wrst 15 10 vy St CME
Haote: Prass the S2art Test bution to start or restart a Test. Please do not press the Stan Test button | START TEST |
agalrs [F el aFe Surently running this teal.

Description
1 | Oweran iLink connection, submit a Sequence message .

2 | Submitancther sequence message due 1o

val {lest

3 | Submit a Terminale mesdages.

0 Note: If a test is not proceeding to the next step, selecting the Refresh button ) below the test steps may
resolve the issue.

> To run a Verify Sequence Warning KeepAlivelnterval Lapsing Procedure/Methodology test:

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

Select the START TEST button.

N

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

w

Over an iLink connection, submit a Sequence message.

e

Submit another Sequence message due to the KeepAlivelnterval (test request) lapsing.

Submit a Terminate message.

d

o Warning: This test creates a sequence number gap that could interfere with the logon process of your
next test.
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Message Gap Tests

This section contains information on the Message Gap tests.

Processing Message Gaps of More than 2500 Messages
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The purpose of this test is to verify that the client system does not enter an infinite resend loop when facing an inbound
sequence number gap greater than the maximum of 2500 messages.

Pre-Registered Format

On-Demand Format

Pre-Registered Format

Interview

nesesure || EEEY Help

Steps of the test: Processing Message Gaps of More than 2500 Messages for Pre-Registered format

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

Purpose

The purpose of this test is to verify that the client system does not enter an infinite resend loop when facing an inbound sequence number gap greater

than the maximum of 2500 messages.

Instrument(s): [ select Instrument(s) - Channel Er=

Description

Flag

Status

4 | Please setyour KespAliveinterval to a minimum of 30 secands when taking this test. Over an iLink

connection, submit 3 Limit Order Messages using same price with a quantity of 850 v NotTested

, | Receive and process Execution Report - Confirmation/Acknowledgement and FullFill message and detect & | NotTestea
sequence gap

3 Submit Retransmit Request messages to obtain all messages. W | NotTested

4 | Receive and process Execution Report - Fill messages. | NotTested

5 Submit a sequence message | NotTested

6 Receive and process a sequence message W | NotTested

7 | Submita sequence message & | NotTested

Key: | not tested @ complete . pending @failed
| REFRESH |

> To run a Processing Message Gaps of More than 2500 Messages for Pre-Registered Format test:

=

N

w

b

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

From the Contracts drop-down, select the desired contract if the contract is not already locked.

Select the START TEST button.

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

Please set your KeepAlivelnterval to a minimum of 30 seconds when taking this test. Over an iLink connection, submit

3 Limit Order messages with a quantity of 850.

Receive and process an Execution Report - New Order and Execution Report - Trade Outright [39=2 (Filled)]

message and detect a sequence gap.

Submit a Retransmit Request message to obtain all messages.

Receive and process an Execution Report - Trade Outright [39=2 (Filled)] message.

Submit a Sequence message.
Receive and process a Sequence message.

Submit a Sequence message.
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On-Demand Format
Interview Test Suite - Help

Steps of the test: Processing Message Gaps of More than 2500 Messages for On-Demand format

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

Purpose

The purpose of this test is to verify that the client system does not enter an infinite resend loop when facing an inbeund Sequence nUMber gap greater

than the maximum of 2500 messages.

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

Description

Flag

status

, | Please setyour KeepAliveinterval to @ minimum of 30 seconds when taking this test. Over an iLink

Not Tested

Key: & not tested @ complete

connection, submit 3 Limit Order Messages using same price with a quantity of 425 v
2 Receive and process Execution Report - Confirmation/Acknawledgement and Full Fill message and detect 0 | NotTested
sequence gap
3 | Submit Retransmit Request messages to obtain all messages W | NotTested
4 Receive and process Execution Report - Fill messages. 9 Not Tested
5 Submit a sequence message & | NotTested
6 | Receive and process a sequence message W | NotTested
7 Submit a sequence message & | Not Tested

pending @ failed

P> To run a Processing Message Gaps of More than 2500 Messages for On-Demand Format test

=

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

2. From the Contracts drop-down, select the desired contract if the contract is not already locked.

w

Select the START TEST button.

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

4. Please set your KeepAlivelnterval to a minimum of 30 seconds when taking this test.Over an iLink connection, submit 3

Limit Order Messages with a quantity of 425.

5. Receive and process an Execution Report - New Order and Execution Report - Trade Outright [39=2 (Filled)]

message and detect a sequence gap.

Submit a Retransmit Request message to obtain all messages.

Receive and process an Execution Report - Trade Outright [39=2 (Filled)] message.

6
7
8. Submit a Sequence message.
9. Receive and process a Sequence message.

10. Submit a Sequence message.

Processing Message Gaps of More than 2500 Messages for Mass Quote

Systems

The purpose of this test is to verify that the client system does not enter an infinite resend loop when facing an inbound
sequence number gap greater than the maximum of 2500 messages.

e Pre-Registered Format

e On-Demand Format
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Pre-Registered Format

Interview

nestsure || Help

Steps of the test: Processing Message Gaps of More than 2500 Messages for Mass Quote Systems

for Pre-Registered format

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

Purpose

The purpose of this test is to verify that the client system does not enter an infinite resend loop when facing an inbound Sequence number gap greater

than the maximum of 2500 messages.

Instrument(s): [ select Instrument(s) - Channel v E=
Description Flag Status
1 Please set your ngpAIwelnterva\ to a minimum of 30 seconds when taking this test. Over an iLink Not Tested
connection, submit 3 separate two-sided Mass Quote messages with a quantity of 850 v
2 Receive and process a Mass Quote Acknowledgement and Full Fill message and detect sequence gap. & Not Tested
3 | Submit Retransmit Request messages to obtain all messages. & | NotTested
4 Receive and process Execution Report - Fill messages. W | NotTested
5 Submit a sequence message w | NotTested
& | Receive and process a sequence message o | NotTested
7 Submit a sequence message | NotTested
Key: & not tested @ complete . pending @ failed
| REFRESH |
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P To run a Processing Message Gaps of More than 2500 Messages for Mass Quote Systems with Pre-
Registered Format test:

1.
2.

v N

10.

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

From the Contracts drop-down, select the desired contract if the contract is not already locked.

Select the START TEST button.

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

Please set your KeepAlivelnterval to a minimum of 30 seconds when taking this test. Over an iLink connection, submit

3 separate two-sided Vlass Quote messages with a quantity of 850.

Receive and process a Mass Quote Acknowledgment and Execution Report - Trade Outright [39=2 (Filled)] mes-

sage and detect a sequence gap.

Submit a Retransmit Request message to obtain all messages.

Receive and process an Execution Report - Trade Outright [39=2 (Filled)] message.

Submit a Sequence message.
Receive and process a Sequence message.

Submit a Sequence message.
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On-Demand Format

Interview

nesesure || ESERE Help

Steps of the test: Processing Message Gaps of More than 2500 Messages for Mass Quote Systems
for On-Demand format
This test could take up to several minutes. Please do not close the window during the test. Closing window/stopping test requires to rerun the test from step1
Purpose
The purpose of this test is to verify that the client system does not enter an infinite resend loop when facing an inbound sequence number gap greater

than the maximum of 2500 messages.

Instrument(s): [ select Instrument(s) - Channel v E=

Description Flag status

Please set your KeepAlivelnterval to a minimum of 30 seconds when taking this test. Over an iLink

;
connection, submit 3 separate two-sided Mass Quote messages with a quantity of 425 v

Not Tested

2 Receive and process a Mass Quote Acknowledgement and Full Fill message and detect sequence gap.

W | NotTested

3 | Submit Retransmit Request messages to obtain all messages. & | Mot Tested

4 Receive and process Execution Report - Fill messages. W | NotTested

5 Submit a sequence message W | Not Tested

& | Receive and process a sequence message & | NotTested

7 Submit a sequence message W | NotTested

Key: & not tested @ complete . pending @failed

| REFRESH |

P> To run a Processing Message Gaps of More than 2500 Messages for Mass Quote Systems with On-Demand

Format test

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

2. From the Contracts drop-down, select the desired contract if the contract is not already locked.

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

4. Please set your KeepAlivelnterval to a minimum of 30 seconds when taking this test.Over an iLink connection, submit 3
separate two-sided Mass Quote messages with a quantity of 425.

5. Receive and process a Mass Quote Acknowledgment and Execution Report - Trade OQutright [39=2 (Filled)] mes-
sage and detect a sequence gap.

6. Submit a Retransmit Request message to obtain all messages.

7. Receive and process an Execution Report - Trade Outright [39=2 (Filled)] message.

8. Submit a Sequence message.

9. Receive and process a Sequence message.

10. Submit a Sequence message.

Receiving and Processing Multiple Gaps

The purpose of this test is to verify that the client system can process newly detected gaps in response to a Retransmit
Request.
Pre-Registered or On-Demand Format

0 Note: This test is used for both Pre-Registered and On-Demand formats. The below image shows the Pre-Registered
format version of the test.
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Interview

Steps of the test: Recelving and Pri ing Multiple Gaps for Pre-Regi: d Format
Thi Bkl oulkd ks U 53 vl minutis. P 85 nol clobis B misdm doring The bt Chobing mindom slippng B Cegees 1o 1o
Purposs
Thop purpos of this it 5 15 virily St the SEant ysiens cim pocass My SIES In fRponae 15 & Retranimit Reguest

Salbctid Contract: 0GAMO DEAJD beAuD-sea) 532 TN

nan T bast rom sbepl

Category " Port
Incremental Feed A 224025101 1632
Incremental Feed 8 224025101 "Iz
Snapshot MBP 2240281027 19632
Saaphot MBSO 224028284 0632
Inssrumant Riéptyy 224028127 16612
Catigory Lisk
Templates File tempiates Fiellinary wmi
Contguration Fike ot i
Hote: Prass the Seart Test butson 1o start o¢ restart a Tast. Plessa do not prass the Stars Tast bution [ staser TEsT |
again i yoa are currently running this tess.
[ Description [ Fiag [ Status
1| Cweran iLink connection, Submit S separate Lime Qroers wih a quantey 1 & | retTesea
ety - Confrmation A - Fl Fi A
3 Recehve and process Execution Repor - Confirmation/Acknowiedgement and Full Fill messages and cetec & | retTestea
sequence gap
3| Submita Retransme Request message & | retTesea
. Exetus - ConArmation - Ful Fi ]
4 | Recetve and peocess Execution Report - Confirmation/Acknowledgement and Ful Fill messages and cetec & | MorTesiea
AEqUEnce §ap
& | Submna Retransme Request message & | reaTesa
& | Receive and peocess Execution Report - Confrmation/Ackneedgement and Full Fill messages & | NotTeswa
T | Submil a sequence message & | Mot Tested
& | Receive and peocess & sequence message @ | ot Tested
% | Submit a sequence message & | bt Tested
Key @ rot tested @ complete & perdng @ faled
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o Note: If a test is not proceeding to the next step, selecting the Refresh button ) below the test steps may
resolve the issue.

P To run a Receiving and Processing Multiple Gaps test:

1.
2.

10.
11.
12.

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

From the Contracts drop-down, select the desired contract if the contract is not already locked.

Select the START TEST button.

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

Over an iLink connection, submit 5 separate Limit Orders with a quantity of 1.

Receive and process Execution Report - New Order and Execution Report - Trade Outright [39=2 (Filled)] and

detect a sequence gap.

Submit a Retransmit Request message.

Receive and process Execution Report - New Order and Execution Report - Trade Outright [39=2 (Filled)] and detect

sequence gap.

Submit a Retransmit Request message.

Receive and process Execution Report - New Order and Execution Report - Trade Outright [39=2 (Filled)].

Submit a Sequence message.
Receive and process a Sequence message.

Submit a Sequence message.
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Receiving and Processing Multiple Gaps (Mass Quote)

The purpose of this test is to verify that the client system can process newly detected gaps in response to a Retransmit
Request.

0 Note: This test is used for both Pre-Registered and On-Demand formats. The below image shows the Pre-Registered
format version of the test.

e Test suns | Help

Steps of the test: Recelvlng and Prn:essing Multiple Gaps (Mass Quote) for Pre-Reglslered Format

This sest could take up 1o several minules. Flaass do not close The window during the est Closing windowstopping lest requines 1o rerus the test from siep]

Purpose
Thet purposa o4 his st is 1o visriy That thas chant systim cas pracess nawly datected Dags in respanss 1o & Ratransmi Requast

Cantrages : [CEAMD.DEATD DEAND-0GALD - 632 1 ['Setect |
Category P Port

Incremental Feed A 224025101 1Mex2

Intrementsl Fesa & 224025100 n7az

Snapanat MBP 24025127 15532

Saapshol MBO 224025254 eI

Insarurment Replay 24025127 16632

Category

Temptates Fie
Condguartion Fe:

Description [ Fiag | S
1| Submila two-sidec Mass Quote (Ko=) message Naving 2 Guantily greater man 5 & | Mot Testea
2 | Receive and process Guoie Acknowledgement message. & | Mot Testes
3| Recene and process Execuion Report - Pamal Fil messages and detect sequence gap & | MotTesee
4 | Submi 3 Retransme Request message & | NotTestea
5 | Feceive and process Executon Report - Parmial Fil messages and celect sequence gap & | wotTestes
& | Submna Retraname Request message & | Mot Tesisa
7 | Recene and process Executon Report - Parial Fil messages @ | notTesieo
& | Submila sequence message o | motTesiea
% | Feceive and process & sequende message & | Mot Tesien
1M | Submita sequence message & | MotTesiea
Koy @ ol tested @ compiete s pendng @fsled

P> To run a Receiving and Processing Multiple Gaps (Mass Quote) test:

1. Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.
2. From the Contracts drop-down, select the desired contract if the contract is not already locked.

3. Select the START TEST button.

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

4. Submit a two-sided Mass Quote (35=i) message having a quantity greater than 5.

5. Receive and process a Quote Acknowledgment message.

6. Receive and process Execution Report - Trade Outright [39=1 (Partially Filled)] messages and detect a sequence
gap.

7. Submit a Retransmit Request message.

8. Receive and process Execution Report - Trade Outright [39=1 (Partially Filled)] messages and detect a sequence gap.
9. Submit a Retransmit Request message.

10. Receive and process Execution Report - Trade Outright [39=1 (Partially Filled)] messages.

11. Submit a Sequence message.

12. Receive and process a Sequence message.

13. Submit a Sequence message.
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Bi-Directional Gap Scenario (Resend Orders) - (Day or FAK/FOK Orders)

The purpose of this test is to verify that the client system can process bi-directional gap Retransmit Request/Not Applied
messages by resending orders.

0 Note: FOK functionality is not available for Futures and Options.

Pre-Registered or On-Demand Format

0 Note: This test is used for both Pre-Registered and On-Demand formats. The below image shows the Pre-Registered
format version of the test.

EE—— |

Steps of the test: Bl-Directional Gap Scenario (Resend Crders) - (Day or FAK/FOK orders) for Pre-
Registered Format
This test could taioe up o several minutes. Pleass do not coss the window during th test Closing windowstopping test requires 1o rern e test from step

Purposs
The purposa of this test s 1o werify that the: chent sysh B gap Retranama i by ]

Contracts [D6AMO.D6AID. D6AMD-0EALD - 632 v [ setect |
Category w Pan

Ancremental Feed A 224028901 1632

Incremental Feed B 22402590 nraz

Snaghot MBP 224028027 19632

Snapshot MBO 224025254 20632

instrument Replay 224025027 16632

Categary Link
Teimplates Fike renpiales_FeBinary smi
Confgurance File conng mi
[ Description [Fing | Swaves
4 | ©weran iLink connection. suene 3 separane Lima Dary Orders of the samse side fof Ine slected oulngat ot Tost
rstument @ | HotTesied
2 | Receive and process an Execution Repon - ConfirmationACknisieogement & | wotTeswa
3| Recefve ang process a Not Apphed message & | NotTested
4 | Resendthe Limit Day Orders & | NotTestea
g | Recerve and process an Execution Report - Confirmation/ACknowledgement messages and etect sequence & | notresiea
[ap.
& | Submita Retransmil Request message & | NotTest
7 | Recerve ang process an Execution Report - ConfimationACKnowiedgement messages & | NotTeswa
& | Submit a sequence message. & | MotTesea
% | Receive and process 8 sequence message & | NotTested
18| Submit a sequence message & | NotTestea
Ney: @ ot fested @ compiets s pendng @ inded

P To run a Bi-Directional Gap Scenario (Resend Orders) - (Day or FAK/FOK orders) test:

1. Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.
2. From the Contracts drop-down, select the desired contract if the contract is not already locked.

3. Select the START TEST button.

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

Over an iLink connection, submit 3 separate Limit Day orders of the same side for the selected outright instrument.

Receive and process an Execution Report - New Order.

Receive and process a Not Applied message.
Resend the Limit Day orders.

Receive and process Execution Report - New Order messages and detect sequence.

W ® N o un s

Submit a Retransmit Request message.

10. Receive and process Execution Report - New Order messages.
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11. Submit a Sequence message.
12. Receive and process a Sequence message.

13. Submit a Sequence message.

Bi-Directional Gap Scenario (Sequence Gap Fill) - (Day or FAK/FOK Orders)

The purpose of this test is to verify that the client system can process bi-directional gap Retransmit Request/Not Applied
messages by sending a Sequence Reset-Gap Fill message.

0 Note: FOK functionality is not available for Futures and Options.

Pre-Registered or On-Demand Format

o Note: This test is used for both Pre-Registered and On-Demand formats. The below image shows the Pre-Registered
format version of the test.

P — | ot

Steps of the test: Bi-Directional Gap Scenario (Sequence Gap Fill) - (Day or FAKIFOK orders) for Pre-

Registered Format

This test could take up o several minutes. Flaasa do not ciose the window during the lest Closing windowistopping lest requires 1o rerum the test from step 1
Purpose

Thes purpose of this test is 1o verfy b [ questiNol Applied message by sending a Saquence
Resat-Gap Fl message

Contracts : D6AMO.06A0 DEAMO-06AJ0 - 632 B | Sesect |
Category » =
Incremannal Faed A 224025101 1832
Incremersl Feed B 224025100 nraz
Snapshot MBP 24025127 19632
Snapshot MBO 24025254 20632
Isarument Regilay 24025127 16632
Category Link
Templates File lemeanes FroBna am
Condguntion Fie £onlg xml
[ Dascription | Flag [ Status

1| Ower.an iLink connection, submit 4 saparase Lima Day Orders for ihe selecied sulngnt insiriment & | MotTesied

3 Recene and process an Execution REport - Confirmatoan/Acknow eagemant Messages and detect sequence Not Tesied
- i
sap

SuOMt 3 ReTransmi Request Mmessage Not Tested

Receive and peocess an Execution Report » ConfimanniAcknowledgemenl messages Nt Tesied
Receive and process 3 Not Appied message Mot Tested

Submit a Sequence Reset - Gap Ml message Mot Testea

w|lo|w| =] w

SuDMI @ SEGUENCE Message Nat Tested

RECENE AND [AOCESS A SEQUERCE MESSane Not Tesled

LS SR SR L R Y

5 | Submi a sequénce message Not Tested

Ney: @ nottested @ compiete & pendrg @taded

> To run a Bi-Directional Gap Scenario (Sequence Gap Fill) - (Day or FAK/FOK Orders) fill test:

1. Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.
2. From the Contracts drop-down, select the desired contract if the contract is not already locked.

3. Select the START TEST button.

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

Over an iLink connection, submit 4 separate Limit Day Orders for the selected outright instrument.

Receive and process Execution Report - New Order messages and detect sequence gap.

Submit a Retransmit Request message.

Receive and process an Execution Report - New Order messages.

© N o un &

Receive and process a Not Applied message.
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9. Submit a Sequence Reset - Gap fill message.
10. Submit a Sequence message.
11. Receive and process a Sequence message.

12. Submit a Sequence message.

Bi-Directional Gap Scenario (Resend Mass Quotes)

The purpose of this test is to verify that the client system can process bi-directional gap Retransmit Request/Not Applied
messages for mass quotes.

Pre-Registered or On-Demand Format

o Note: This test is used for both Pre-Registered and On-Demand formats. The below image shows the Pre-Registered
format version of the test.

tsevie oot suite [ | Help
Steps of the test: Bi-Directional Gap Scenario (Resend Mass Quotes) for Pre-Registered Format
Thi Bkl €0k Lakn U 05 Svaral Mnules. Plaase 00 ol Clodi B witdoe during T bist Clriing mindowFSIopging bl tequitics 10 rensn th test from shpl

Purposs
Thw purpase of this iusi is in verily St the chont sysiem can process bi-grecional gap Retransmit Requesitist Apphed massage by mass qusies

Contracts : OBAMD,DEAJD. DEAMO-06AJD - 632 . [ seives |
Category w Pont

Incremental Feed A 224028101 1632

Incrementsl Fesa & 22402810 nraz
Snapshot MBP 24028127 19632
Snapshot MBO 224025254 20632

Instument Replay 2028987 16632

Category

Tempiates Fie t2m,

Contiguration Fik

[ Description

| Flag | Seatus
1 Cwer an iLink Connection. submat 3 separate tec-sced Mass quob3521) messages ] Nt Testea
2 Recefve and process Mass Quote ACkncwiedgemen messages. @ | notTestea
3 Recene and process & NOLADREd Mmedsages. = ot Tested
4 Resend Mass quole messages. ] Mot Tested
5 Receive and process Mass Quote Acknowiedgement messages and Select sequence gap o | hotTesea
3 Submit 3 Retransmt Request message & | rotTeswa
T Recenve ang process Mass Quote ACKNowisggement messages ] Not Tested
1] SubIMIl & Sequente Message o | Mot Testea
5 | Receive and process 3 SEquEnce Message & | Nt Testea
10 | Submila sequence message @ | NotTesea
Koy @ ot tested @ complete L perdng i Taded

> To run a Bi-Directional Gap Scenario (Resend Mass Quotes) test:

1. Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.
2. From the Contracts drop-down, select the desired contract if the contract is not already locked.

3. Select the START TEST button.

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

Over an iLink connection, submit 3 separate two-sided Mass Quote (35=i) messages

Receive and process Mass Quote Acknowledgment messages.

Receive and process a Not Applied message.

Resend Mass Quote messages.

® N o v &

Receive and process Mass Quote Acknowledgment messages and detect sequence gap.
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9. Submit a Retransmit Request message.

10. Receive and process Mass Quote Acknowledgment messages.
11. Submit a Sequence message.
12. Receive and process a Sequence message.

13. Submit a Sequence message.

Bi-Directional Gap Scenario (Sequence Gap Fill for Mass Quotes)

The purpose of this test is to verify that the client system can process bi-directional gap Retransmit Request/Not Applied
messages by sending a Sequence Reset-Gap Fill message for mass quotes.

Pre-Registered or On-Demand Format

0 Note: This test is used for both Pre-Registered and On-Demand formats. The below image shows the Pre-Registered
format version of the test.

e ot

Steps of the test: Bi-Directional Gap Scenario (Sequence Gap Fill for Mass Quaotes) for Pre-
Registered Format

This st coubd ke up 12 Sirveisl mistes. PHEBE do 528 o th pl

Furpose
T purposa of sis st is 10 vwrify than the chant & Bi-diopck Retraierit B N by g & S4quente
Fobsie-Gap Fil Mossags for mass quotes
Comtragts © [D6AMO D6AI DEAMD-D6AD - 632 v [ Setect |
Category P Pont
Incremental Feed A 05N nez
incremental Feed B 224025101 nraz
Snagshot MBR 224028927 19632
Snapshot MBO 224025284 20632
Instrument Replay 224028127 16632
Category Link
Tempates Fie temptates_FeBinary em|
Confgurancn File o0hg xmi
[ Description [Fisg | Statss
1| Cver an ik connection, sUDmME 4 separate two-sided Mass quote[24=i) messages & | ot Testea
I | Receive and process Mass Cuole ACnowiedgement messages & | NotTeswa
3 | Submita Retransmi Regues! message & | notTesiea
4 | Receive ang process Mass Quole ACTOWISOgEMENT MEsSagEs & | ot Testes
& | Recene and process a Not Apphed message & | Mot Testen
& | Submita Sequence Rese! - Gap Tl message @ | NotTesies
T | Submita sequence message & | ot Testea
& | Rieceive ang process 8 sequence message o | ot Testes
% | Submita sequence message & | WotTesten
Keye @ rof fosted @ complets 4 pending i Tded

> To run a Bi-Directional Gap Scenario (Sequence Gap Fill for Mass Quotes) test:

1. Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.
2. From the Contracts drop-down, select the desired contract if the contract is not already locked.

3. Select the START TEST button.

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

Over an iLink connection, submit 4 separate two-sided Mass quote (35=i) messages

Receive and process Mass Quote Acknowledgment messages.

Submit a Retransmit Request message

Receive and process Mass Quote Acknowledgment messages.

©® N o un &

Receive and process a Not Applied message.
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10.
11.
12.

Submit a Sequence Reset - Gap fill message
Submit a Sequence message.
Receive and process a Sequence message.

Submit a Sequence message.

AutoCert+ BrokerTec Order Entry

User Manual - 34 -


https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/457096515/Sequence

AutoCert+ BrokerTec Order Entry

Real-Time Message Tests

This section contains information on the Real-Time message tests.

Process Real-Time Messages During a Resend Response from CME Globex

The purpose of this test is to verify that the client system can receive out-of-sequence messages with message interleaving.

Pre-Registered or On-Demand Format

0 Note: This test is used for both Pre-Registered and On-Demand formats. The below image shows the Pre-Registered
format version of the test.

e ves suce | R Heto

Steps of the test: Process real-time messages during a Resend Response from CME Globex for Pra.
Registered format

This st coutd Eake up 10 Several minutes. Please 50 Nol Clote T window duing T beel CIosing windowit0p0ing 1858 fquInes 19 ferun e test irom st
Prpass
The Eerpcas of this W1 iS 1 vanfy al 15 CHSE FEMm CON MCHve oul-0l-TAGUENC MITEI0NS Wil MEISIgH nirelving

Selected Contract:  UBTe_58 0327 -7o0 [T

Category w Fort

Incramantal Pramium Faad A 231432148 15700

Incromsntal Premim Feod B 2343 4032 16700

Incremental Conflated Feed A 23314321419 15701

Incremnital Conflated Feed B 2330143214047 16701

Premium Snapshot MBP 2331432148 210

Pramium Snapshot MEO 2331832148 20700

Conflated Snapshot MEF & MBOLD 2331432040 210

Instnament Replay Premium 2331432147
Instrunent Replay Conflated 23343214 14701
TCP Conflated Feed
Category Link
Templates Fie
Prariur ConSiuration Fie
Conflated Configuration File nf
TCP Session Managemant SBE Schema: lemeiatis g
Note: Press the $1art Test Bwtton 10 star of restart 8 Test. Please do not press the Start Test button
agin i you are currestly rusning this st e
[ Descripicn g [ stams
1 Civer the MEGW connaction, gubmit thies separate Limit Day Orders for a sebected ingtrument & | MotTested
N :l:;own and process an Execuion Report - Contl ! massage and i & | totTasiea
3 | Submit a Retransmit Requast messags & | NotTested
Receivo roal-ime interleaved messages with Retransmission and process an Exocution Repart - N
* | Confemascniacknowledgement & | MotTested
& | Submit 2 sequanca message & | NotTested
] Receive and process a sequence messags. & | MotTested
T | Submit a sequence message & | NotTested
Koy @ not tested @ conglete 4 pandrg @ taled

D’ To run a Process Real-Time Messages During a Resend Response from CME Globex test:

1. Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.
2. From the Contracts drop-down, select the desired contract if the contract is not already locked.
3. Select the START TEST button.

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

Over the MSGW connection, submit three separate Limit Day Orders for the selected outright instrument.

Receive and process an Execution Report - New Order message and detect sequence gap.

4
5
6. Submit a Retransmit Request message.
7. Receive real-time interleaved messages with Retransmission and process an Execution Report - New Order message.
8

Submit a Sequence message.
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9. Receive and process a Sequence message.

10. Submit a Sequence message.

Process Real-Time Messages for FAK/FOK During a Resend Response from CME
Globex

The purpose of this test is to verify that the client system can receive out-of-sequence messages with message interleaving.

0 Note: FOK functionality is not available for Futures and Options.

Pre-Registered or On-Demand Format

0 Note: This test is used for both Pre-Registered and On-Demand formats. The below image shows the Pre-Registered
format version of the test.

v vessone [ o

Steps of the test: Process real-time messages for FAK/FOK during a Resend Response from CME
Globex for Pre-Registered format

This lest could Lake up 10 several minuses. Please 50 N0t close T window during The test Closing window/siopping 1est fequines 10 rerun tha lest from slep
Puporse
T purboss of this 1315 03 vanfy Mal I CHent SrENM CIN MY OUl-0HACUENCH THSIA0HT Wil METEIge Rtarieming

Selected Contract: UBTW_S% 0227700 [T

Category " Port
Incramental Premium Feed A 23314320148 15700
incramantal Praeim Feod B A3 143 214132 16700
incremental Conflated Foed A 23314321419 15781
Iniremedtal Conflated Feed B IR I NA4T 16701
Pramium Smapshot MBP 23 21
Premitam Snapshot MBO 2334IE 20700
Conflated Snapshot MEP & MBOLD 2343214 21
Instnsment Replay Premium 2331432047
Instrnent Replay Confiated 23314321421 147
TCP Conflated Feed
Categary
Templates. Fie
Pramium ConSguration Fis
Conflated Configuration File
TCP Sessicn Managemant SEE Schama tempiates b
Hole: Press the $1a Test butlon 1o slarl of restart a Test Phase 06 not press Ihe Slan Test button [ START TEST |

apain i You afe currently fusning this Dest.

= g [ swus
1| Over the MSGW connaction submi 3 separats FAK/FOK Day Orders for  sabected instrumant Mot Testad

Receivy and process an Execution Report - Confirmation/Acknowdedgemsnt massage and detect sequence
99p

2 Hot Tested

3 Submit & Retransmit Request message Not Tested

Rieceive roaltime intedoaved messages with Retransmission and process an Execution Repor -

-

-

-
Confimason/Acknewipdgament & | NotTested

-

-

v

& | Submi s sequance message Mot Tested

& | Raceivo and process a sequence message. Mot Tested
T Submit & sequence message. Not Tested

Kay: @ not bested @ complete & pandng @ tsled

D’" To run a Process Real-Time Messages for FAK/FOK During a Resend Response from CME Globex test:

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

N

From the Contracts drop-down, select the desired contract if the contract is not already locked.

Select the START TEST button.

w

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

Over the MSGW connection, submit 3 separate FAK/FOK Orders for the selected outright instrument.

Submit a Retransmit Request message.

4
5. Receive and process an Execution Report - New Order message and detect sequence gap.
6
7

Receive real-time interleaved messages with Retransmission and process an Execution Report - New Order message.
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8. Submit a Sequence message.
9. Receive and process a Sequence message.

10. Submit a Sequence message.

Process Real-Time Mass Quote Messages During a Resend Response from CME
Globex

The purpose of this test is to verify that Mass Quoting systems can receive out-of-sequence messages with message
interleaving.

Pre-Registered or On-Demand Format

0 Note: This test is used for both Pre-Registered and On-Demand formats. The below image shows the Pre-Registered
format version of the test.

Interview  Test Suite - teip
Steps of the test: Process real-time Mass Quote messages during a Resend Response from CME
Globex for Pre-Registered format
This: st could Eake up 1o several minutes. Plesse 06 N0l close T window during ther st CIosing windowisiopning 1est requines 1o rerun e dest from step

Pratporse
The purpaas of this Wl i5 10 vty Nal Mass Custing Sradme cin NSens Cul-G-Seancs MESHigEs Wit maRsaph inreaving

Selected Contract : BEONDS_50_0335.708 [[ETY

Category " Port
Incramental Premium Faed A 34320402 15709
incremsntal Premium Feed B 23343214040 167
Incremental Conflated Feed A 23314321427 15718
Incramsental Confated Faed B 233143214188 16710
Premium Snapshol MEF 332 278
Praenisam Snagshet MBO 2314321403 20709
Conflated Snapshot MEP & MBOLD 23314321428 2118
Instnament Replay Premium 23314321415 14709
Instnanent Replay Conflated 233432148 14710
TCP Conflated Fead
Categody Link
Templates Fia
Premium ConSgaration File
Conflated Contigruration File configar
TEP Session Managemant SBE Schema {emedabes MdpSessionMomt sl
Hole: Press the $1a Test bwllon 10 slarl of restarl a Test Phase 00 not press Ihe $lan Test button B

again i You afe currestly fusning Ihis tsL

— g [ stwus

y | Cwerthe MSGW connection. submit & bwo-sided Mass. Qucte (15=i)for 3t beast  quotas from S sama Mot Tasted
instrument group, #bch having & quantity grester than 10 v

2 | Receive and process Execution Repon - Fill notice and dabect sequence gap & | NotTested

3 | Submit a Retransmit Request messags & | NotTested

o | Recive roaktime interloaved messages with R ke a Mass Quate Acknowledgemant & | NorTestsa
massage

& | Submit a sequance message & | NotTested

& | Receivo and process a sequence message. & | NotTested

T | Submita sequence message & | MotTasted

D’ To run a Process Real-Time Mass Quote Messages During a Resend Response from CME Globex test:

1. Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.
2. From the Contracts drop-down, select the desired contract if the contract is not already locked.

3. Select the START TEST button.

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

4. Over the MSGW connection, submit a two-sided Mass Quote (35=i) for at least 2 quotes from the same selected out-
right instrument group, each having a quantity greater than 10.

5. Receive and process Mass Quote Acknowledgment message and detect sequence gap.

6. Submit a Retransmit Request message.
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Receive real-time interleaved messages with Retransmission and process Mass Quote Acknowledgment message(s).

Submit a Sequence message.
Receive and process a sequence message.

Submit a sequence message.
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Business Layer Tests

This section contains information on the Business Layer tests.
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AON Order

The purpose of this test is to verify that your application can perform the following for an outright instrument:
e submit an AON limit order

e receive and process the Execution Reports (Ack)

Pre-Registered or On-Demand Format

¢ Note: This test is used for both Pre-Registered and On-Demand formats. The below image shows the Pre-Registered
format version of the test.

e—_—— e

Steps of the test: AON Order Test for Pre-Registered format
This test could take up 10 Several Minuies. Piease 00 NoT Ciose the window Gunng Me lest Closing window'SIoppaNg 1esT reguires 1o rénun the test from stepl

The purpese of thes et 5 10 venfy N3 yOUr APCECASGN CAN SUDMEL 3 ACHN BTl Groes and MeCenve and process T Execution Reporns
(ACkFil ection Bust) for i

Selctwd Contract; UR-25# DLHINGRIRRZUA 715 [T
Gatagory -
TCP Confiated Feed
Categony Link
Templates Fie PR —"
TCP Sessen Management SBE Schema templaies_hidoSessioahomi sl

Hote: Press the $1ar Test Betion 1 $13r of restart 3 Test. Plase 9o not press the $1ar Test busion [ STRT TEST |
303N M YOU Sr8 CUMTRNEY FURRING this DAt

; TFiag | States
Oves an iLink conmection, send an ADN Crder message for ADN sistrumert with & quantity greater than 100 ot Tostes
for the selected ADH instrument -

2 | Receive and Process Execution Repor « New Order message & | NotTesied

Mey: @ nottesied @ complets 4 pending faled

a Note: If a test is not proceeding to the next step, selecting the Refresh button ) below the test steps may
resolve the issue.

[:} To run an AON Order test:

1.
2.

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

From the Contracts drop-down, select the desired contract if the contract is not already locked.
3. Select the START TEST button.

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

Over an iLink connection, send an AON Order message for AON instrument with a quantity greater than 100 for the
selected AON instrument.

Select Yes or No to indicate whether your system received and processed the Execution Report - New Order mes-
sage.
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Bilateral Trade

The purpose of this test is to verify that the client system can process the bi-lateral specific workflow.

Pre-Registered or On-Demand Format

o Note: This test is used for both Pre-Registered and On-Demand formats. The below image shows the Pre-Registered
format version of the test.

Interview | Test Suse - ! Hap

Steps of the test: Bilateral trade for Pre-Registered format

This test could bake L 10 Several minutes. PISase 60 nof ciose the wINGow SN I st CIosng Window/SIonping 152 requiTes in 1enmm the test from stapt
Tk pusrpeose: oF thes 1est 15 10 webriy e e clbent SySiam can peocess Di-lmersl specife: wordiow.

Selacted Contract: DEDUSsFEOVDSDREUTR 720 [T

Category L Port
TCP Conflated Feed
Categery Link
Tempiates Fie lemgdates FuBnary
TCP Sessan Management SBE Schema temales hdnSessonhlomlxm
Hote: Preas the $15m TRt Bution to J131 OF FRALSM 3 TRt Pleaie 90 NOL Prel the S27 Teat bumion
33in f yoU are CurTently runming this test.
. [Fug | swos
1| Over an ik CONMEREHON, Suend Lima order & | MotTesied
2 | Receive and process Execution Repaort - Mew Order o | Mot Testea
3 | Recerve and process Execution Report - Trade Outnght & | Mot Tested
Send Accept Execution Acknowledgement message {35=BN) & | Mot Tasied
§ | Crver an dink connecnon, subena Lemd ander & | NotTested
& | Receive and process Execubion Report - New Onder o | Mot Tesied
T | Recerve and process Execution Repon - Trade Curight & | Mot Tested
8 | Send reject acknowledgement message (52BN} & | Mot Tastea
Key: @ ot tesied @ comgiete 4 pendng @inled

o Note: If a test is not proceeding to the next step, selecting the Refresh button ) below the test steps may
resolve the issue.

D’ To run a Bilateral Trade test:

1. Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.
2. From the Contracts drop-down, select the desired contract if the contract is not already locked.
3. Select the START TEST button.

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

Over an iLink connection, submit a Limit order.

Select Yes or No to indicate whether your system received and processed the Execution Report - New Order.

Receive and process Execution Report - Trade Outright.

Send Accept Execution Acknowledgement (35=BN) message.

Over an iLink connection, submit a Limit order.

© ® N o v &

Receive and process Execution Report - New Order.
10. Receive and process Execution Report - Trade Outright.

11. Send Reject Execution Acknowledgement (35=BN) message.
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Cancel/Replace with IFM

The purpose of this test is to verify that the client system can submit an order and then modify it several times (quantity only)
with in-flight mitigation (IFM).

Pre-Registered or On-Demand Format

o Note: This test is used for both Pre-Registered and On-Demand formats. The below image shows the Pre-Registered
format version of the test.

Wnbervie | Test Sue - Help
Steps of the test: Cancel Replace with IFM for Pre-Registered Format
This Sesd couid take up to seversl mnctes. Maase do not cose the window dunng e lest Closng wrdow/sioppng fest regunes o rerun the test from sep!
Purpese
Tha surpose of the test i 5 varfy Tat the chert SyRe™ can submE an order and then maddy & several beras (guanidy only) wen IFM
Contracts : (TR OZWH T OZWK1-DZWHI - 655 T &=
Category L4 Port
Incremental Feed & 2240.28122 11659
Icremental Feed B 224025101 n7se
Snapshot MEP 22402878 19658
Snapshot MBG 224025284 20658
Instrument Replay 224028122 18653
Category Link
Templates File metaies FixBinaroam)

Configuration Fie:

Description
1| Over an iLink comnection, submit a Linst Diay Ordee for the instrumend with 2 quaniity greater than 100

Seatus
ot Tested
Recern and process Exscution Repor! - ew Ordee ot Tesled
Receive and process Execulion Report - Trade Duinghd (Pastial Fil

C|e|f

Hol Tesied

3

4 | Subest an Oreer CancelReplaes Raguest for he insinment. increases the quantty
& | Feceive and process an Execution Report - Modity

& | Receive and process Execulion Report - Trade Ouirighi (PartialF )

Hot Tesied

ol Tesind
Hol Tesied

Subest an Oroer Cancel-Replace Reguest for the instiument decreasing e quantty by 7
3 | Receive and process Execulion Repert - Trade Oulright (Filed)
@ | Pective and process Order Cancel Replace Reject

Hot Tesied

Hol Tesied
Hoi Tesied

ceejee e e

Koy @ notlested @ complete § perdng i taded

o Note: If a test is not proceeding to the next step, selecting the Refresh button ) below the test steps may
resolve the issue.

D’ To run a Cancel Replace with IFM test:

1. Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.
2. From the Contracts drop-down, select the desired contract if the contract is not already locked.

3. Select the START TEST button.

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

4. Over an iLink connection, submit a Limit Day Order for the instrument with a quantity greater than 100.

5. Select Yes or No to indicate whether your system received and processed the Execution Report - New Order.

6. Enter the following tag values to indicate that your system received and processed the Execution Report - Trade
Outright (Partial Fill):

e tag 31-LastPx

e tag 151-LeavesQty

6. Submit an Order Cancel-Replace Request for the instrument, increasing the quantity.

7. Select Yes or No to indicate whether your system received and processed the Execution Report - Modify.

8. Enter the tag 151-LeavesQty value to indicate that your system received the Execution Report - Trade Outright (Par-
tialFill).
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11.
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Submit an Order Cancel-Replace Request for the instrument, decreasing the quantity by 2.

Select Yes or No to indicate whether your system received and processed the Execution Report - Trade Outright
(Filled).

Select Yes or No to indicate whether your system received and processed the Order Cancel Replace Reject.
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Create a Tailor Made US Repo and Send an Order on the Newly Created Instru-
ment

The purpose of this test is to verify that your application can perform the following for newly created instrument:
e create a User-Defined instrument
¢ send a New Order and a Cancel Request for the newly created instrument

Pre-Registered or On-Demand Format

o Note: This test is used for both Pre-Registered and On-Demand formats. The below image shows the Pre-Registered
format version of the test.

mieese vent s | ncat Hein |

Steps of the test: Create a Tallor made US Repo and send an order on the newly created Instrument
for Pre-Registered format

Ths:best could take up 10 Savoral minuses. Ploase do not ko B window durng i bt CIosing Window'sSoppang 1t IegUines 10 Forun e lest from step

Purpose
of thes 1 o oty that your to @ Lksor-Dofinad nstrumant and send o Now Order and & Cancel Roquest on rawly
croated msinament
P2 TR BTN Uniock |
Category P Port
TCP Conflated Feed
Category Link
Templates Fie: templates_Fidinary xmi
TCP Session Management SBE Schama: lempiates_MdpSessionhdgnilml
Hote: Press the Start Test button to start or restart  Test. Please do not press the Start Tast button
again i you are currently runsing this test. m
Description | Fiag | stasus
Send a Securty Definiion Request 19 create 8 talor made US reps instrument Lsing the kocked instrumen, .
1| MasNoOSUBsttutons (13 3TT15) Is recuired for US Rapo & | orTested
Recetve and Process Securly Definition Responss ackndwledging the neception of the Security Defirition T

2 | mequest message and creation of the user defined securfy o | Nt Tested

3 | Send an ceder on the user defined repo created In step 2 & | et Tested

% Fiecetve and Process Execution Feport - New Order message for the onder sent in step 3 & |t Tess

5 | Senda Cancel Request message on the order sent in step 3 o | Mot Tested
& | Feceie and Process Execubion Flepert - Cancel for Cancel Flequest submitted In siep & & | Mot Tested

Neys @ ot tesied @ compiste & pendng @ isded

o Note: If a test is not proceeding to the next step, selecting the Refresh button ) below the test steps may
resolve the issue.

D’ To run a Create a Tailor Made Repo and Send an Order on the Newly Created Instrument test:

1. Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.
2. From the Contracts drop-down, select the desired contract if the contract is not already locked.

3. Select the START TEST button.

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

4. Send a Security Definition Request to create a tailor made US repo instrument using the locked instrument.
MaxNoOfSubstituitions (tag 37715) is required for US Repo.

5. Select Yes or No to indicate whether your system received and processed the Security Definition Response

Response acknowledging the reception of the Security Definition Request message and creation of the user defined
security.

6. Send an order on the user defined repo created in step 2.

7. Select Yes or No to indicate whether your system received and processed the Execution Report - New Order mes-
sage for the order sent in step 3.
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o Note: The following steps are not used for FAK only and FOK only systems.

8. Send a Order Cancel Request message on the order sent in step 3.

9. Select Yes or No to indicate whether your system received and processed the Execution Report - Cancel for the
Cancel Request submitted in step 5.

User Manual - 45 -


https://www.cmegroup.com/confluence/display/EPICSANDBOX/iLink+3+Order+Cancel+Request
https://www.cmegroup.com/confluence/display/EPICSANDBOX/iLink+3+Execution+Report+-+Cancel

AutoCert+ BrokerTec Order Entry

Create a Tailor Made EU Repo and Send an Order on the Newly Created Instru-
ment

The purpose of this test is to verify that your application can perform the following for newly created instrument:
e create a User-Defined instrument
¢ send a New Order and a Cancel Request for the newly created instrument

Pre-Registered or On-Demand Format

o Note: This test is used for both Pre-Registered and On-Demand formats. The below image shows the Pre-Registered
format version of the test.

Interview | Test Sulte - t Help I

Steps of the test: Create a Tallor made EU Repo and send an order on the newly created Instrument
for Pre-Registered format

T trst coukd sk 1 ¥ St marvlies. P o 1ol chose e wandnw cing I rst C3o5ng wndewSippang st equstirs 1o sonem e lirst from step]

Purpose

Tee P rst 5 o ey hat st o Usar-Defined Instrument: and sond & Nevw Order and & Cancel Regust on newly
Criated isinament
1 DEDUSS VR Uniack |
Category L Port
TCP Corfiated Faad
Wik
Terrgiates File: lemeodates FlBinary ami
TCP Session Management SBE Schema: ternplates_McpSessionhlomtxmi
Mote: Press the Start Test bufion to start or restart & Test Plaase do not press e Start Test button li ii Eil
‘again if you are cumenty running this test.
Description Flag. Status
Send a Security Defirition Request 1 create 2 1aike made nepo instament for EU Repo using e kcked
T instument @ | NotTeste
Riecaive and Process Security D R the i the Securty Definiion oL T
Z | Request message and creation of the user defined securlty - e
3 | Send an order on ihe user cefined repo crested In step 2 o | Mol Tested
4 Receive and Process Execution Report - New QOrder message for the crder sent in step 3 o | Mot Tested
5 | Send aCancel Request message on the order sent in step 3 & | Mot Tesed
& | Recelve and Process Execution Report - Cancel for Cancel Request submitied In step & & | MoiTesed
Keys @ not fested @ compicte 4 pending i iaded

o Note: If a test is not proceeding to the next step, selecting the Refresh button ) below the test steps may
resolve the issue.

D’ To run a Create a Tailor Made Repo and Send an Order on the Newly Created Instrument test:

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

2. From the Contracts drop-down, select the desired contract if the contract is not already locked.
3. Select the START TEST button.

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

4. Send a Security Definition Request to create a tailor made EU repo using the locked instrument.

5. Select Yes or No to indicate whether your system received and processed the Security Definition Response acknow-
ledging the reception of the Security Definition Request message and creation of the user defined security.

6. Send an order on the user defined repo created in step 2.

7. Select Yes or No to indicate whether your system received and processed the Execution Report - New Order mes-
sage for the order sent in step 3.

o Note: The following steps are not used for FAK only and FOK only systems.
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8. Send a Order Cancel Request message on the order sent in step 3.

9. Select Yes or No to indicate whether your system received and processed the Execution Report - Cancel for the
Cancel Request submitted in step 5.
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FAK Limit Order

The purpose of this test is to verify that the client system can perform the following for an outright instrument:
e submit and cancel an FAK limit order
e receive and process the Acknowledgment and Fill messages

Pre-Registered or On-Demand Format

o Note: This test is used for both Pre-Registered and On-Demand formats. The below image shows the Pre-Registered
format version of the test.

e s sone | watp

Steps of the test: FAK Limit Order Test for Pre-Registered format

Tres. test coud bake U 10 SEVETBl PRraes. PRESE 00 DOl o0t e WINO0W SUnng I 1St CRSIg wInOoWSIOENg M5 Fges I 181N e 1St fom step]
Purpase

The purpose of thes test s 1o venfy the Chent sysiesm Can SUBME and cancel an FAK M Orier and reCene and piocess The ACknawiedgement and Fl
MELAOES 100 B CUINRE IStrUmENT

Selected Contract : UB30s 2 tasa.roo [Ty

categery w Port
Incremental Pramasn Feed A 2331432145 15700
Incremertal Premum Feed B 233143214132 16700
Incremartal Confiated Feed A 233.143214.19 15701
Incremartal Conflated Feed B 233143214147 18701
Presniun Snagahat MBP 2331432148 22700
Framum Snapshot MBO 2031432148 20700
Conflated Snapshot MEF & MBOLD 23314321420 22701
insarument Replay Frensum 2331432147
Inssument Replay Conflated 23014321421 701
TCP Consted Feed
Categony Link

Templates Fie:
Premium Condguration Fie
Conflated Configuration File
TCP Session Management S8E Schema

Iemeiates_Fofinan o

Notw: Press the S1an THst butinn 10 S137T or FeStart 3 Test. Pase 50 Ot press the Stat Test bution [ STRTTEST |
3530 YOU 316 CUMTENY FunRINg this tist
| Deseripuon Flag Status

1| Crver an iLink connection. submi FAK Order message with a quantity greater than 1000 & | Mot Tasted

2 Recerve and Process Executon Report - New Order message o | NotTestea

3 Receive and Process Execution Report - Trade Outright message o | Mot Tesiea

Key: @ not tested @ compiete |, pending i faded

0 Note: If a test is not proceeding to the next step, selecting the Refresh button ) below the test steps may
resolve the issue.

Db To run an FAK Limit Order test:

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

2. From the Contracts drop-down, select the desired contract if the contract is not already locked.
3. Select the START TEST button.

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

4. Over an iLink connection, submit an FAK Order message with a quantity greater than 10.

5. Select Yes or No to indicate whether your system received and processed the Execution Report - New Order mes-
sage.

6. Select Yes or No to indicate whether your system received and processed the Execution Report - Trade Outright
message.
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FAKi Order

The purpose of this test is to verify that the client system can perform the following for an outright instrument:
e submit an FAKi order

e receive and process the Acknowledgment and Fill messages
Pre-Registered Format

e 1o suce | Help

Steps of the test: FAKI Order Test for Pre-Registered format

This dest €ousd 1ake uD b Svinl minutes. Fiaie do nol oot e window during T beet Clobing window SI0DEng el 1egairas b rarun i bt frem step 1
Purpose

The purposa of Sus et is 1o verity the chent system can submit and recesre and g
‘outright instrument

d Fil messages for an

Selected Contract: U2-25¢ ZZTBSSMCTX20-T15 [y
Category " Port
TCP Conflated Faed
Category Link
Tamgdates Fily Lamgdites Finanom
TCP Sesslon Management SBE Schema templates_MdoSessionhbamt xm|

Hote: Prass the Star Test bution to SEAL of restart 3 Test Phasa 00 not press the Stan Test beticn | START TEST |
AgRIN if you a6 CUTTANIY running this lest

| Description [Fiag | Status

Submit a Limit FAK Order for the instrument Not Tasted

Ricaive and piocess Exetution Repen - New Didar ot Tasted
Rucaive and procass Execution Rapeet - EBmination Nt Tested
Not Tested

1

2

3

4 | CweraniLink connaction, submit & FAKS crder with 3 quantity greatar than 1000
] N Tested
&

Racalve and Process Exscution Ropan - New Ovdar massags

L L L L L

Racabve Execution Roport - Trade Nea Tested

Key: @ not tested @ compiets o pending i faded

o Note: If a test is not proceeding to the next step, selecting the Refresh button ) below the test steps may
resolve the issue.

[:’ To run a FAKi Order Pre-Registered Format test:

1. Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.
2. From the Contracts drop-down, select the desired contract if the contract is not already locked.

3. Select the START TEST button.

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

Submit a Limit FAKi Order for the instrument

Select Yes or No to indicate whether your system received and processed the Execution Report - New Order.

Select Yes or No to indicate whether your system received and processed the Execution Report - Elimination.

Over an iLink connection, submit a FAKi order with a quantity greater than 1000.

Select Yes or No to indicate whether your system received and processed the Execution Report - New Order message.

L ® N o v &

Select Yes or No to indicate whether your system received and processed the Execution Report - Trade Outright
message.

On-Demand Format
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o [ e

Steps of the test: FAKI Order Test for On-Demand format

s st cousks ki 30 Sereil i P 50 08 chos 1 Winchonw g U s CAGsinG windowe SIOEEHNG WSh Fecuiris. 10 S0 ¥ st om st
Purposs
Tl sk o TR i 8o iy 1 o Sy S86rm s b iy FARG GrcBor i i B8 OGS, i ACKAcnn Tt ) Foll ik S 0
AT st

Selected Contract : L-25s UG3AsAzGMox 15 [T

Category 3 Pt
TEP Cordated Feed
Category Lk
Templates File. temedates_FlxBinary.aml
TCP Sessbon Management SBE Schema: templates_MopSessionhigmleml
Mote: Press the Start Test restart a Test e Start Test button aerar
again If you are cumently running this test.
Descrgtion Flag. Seatun
1| Submita Lima FAKI Order for the instnament & | ronTened
2 | Recsive and process Execution Report - New Order & | Mot Tewsed
3 | Receive and process Execution Report - Elimination & | Mot Tested
4 rwer an iink connecion, submit 3 FAK order with 3 guantity greater han 1 & | Mot Tesea
5 Receive and Process Execution Report - New Onder message & | Mot Tested
& | Recsive and Process Execution Report - Trade Guiright message & | Mot Tewted

Key: @ ot tested @ complete | pendng isded
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o Note: If a test is not proceeding to the next step, selecting the Refresh button ) below the test steps may
resolve the issue.

D’ To run a FAKi Order On-Demand Format test:

1.
2.

W ® N o un B

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

From the Contracts drop-down, select the desired contract if the contract is not already locked.

Select the START TEST button.

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

Submit a Limit FAKi Order for the instrument

Select Yes or No to indicate whether your system received and processed the Execution Report - New Order.

Select Yes or No to indicate whether your system received and processed the Execution Report - Elimination.

Over an iLink connection, submit a FAKi order with a quantity greater than 1.

Select Yes or No to indicate whether your system received and processed the Execution Report - New Order message.

Select Yes or No to indicate whether your system received and processed the Execution Report - Trade Outright

message.
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FAKiMin Order

The purpose of this test is to verify the client system can perform the following for an outright instrument:

Pre-Re

submit an FAKiMin order

receive and process the Acknowledgement and Fill messages

gistered or On-Demand Format

o Note: This test is used for both Pre-Registered and On-Demand formats. The below image shows the Pre-Registered
format version of the test.

Interview

Test Sume - t Halp

Steps of the test: FAKiMin Order Test for Pre-Registered format

This test could take up 10 several mindtes. Please 00 nof close the window Suring e test Closing window/Siopping les? reguires 1o rerun the test from stepl
The purpone of e 1S4 15 10 vinfy INe Chan SYSIem Can Su5ma 3 FAKILEN oror 300 Mceive Bng process: Ne ACEnowieapiment ang Fil messages for an
cutright nstrument

Selected Contract: U225 ZZTBGaCTX0 115 [[ITSTY

Categery ® Fort
TCF Conflated Feed
Categery Link

Templates Fie Iemolaes Ficinary xmi

TCP Sesson Management SBE Schema templates_MdoSessionomt xml

Hote: Press the Start Test bwtion to Start or restart 2 Test Piease 60 not press the S2art Test bution.
A # Y5U e CUTTRRTY FURBISG this L p—

| Descripacn Flag Status
Over an iLink connection, submit a FAKIMin arder with a quantity greater than 1000 and greater than MinQty & | HotTesies
(Tag 110}
2 Receive and Process Execution Report - New Order message & | NotTested

3 | Recerve and Process Execution Report - Trade Outrsght for at least min guantity & | NotTested

Koy @ ot tested @ comgiste | pandng @ ised

o Note: If a test is not proceeding to the next step, selecting the Refresh button ) below the test steps may
resolve the issue.

D’To

1.
2.

run an FAKiMin Order test:

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

From the Contracts drop-down, select the desired contract if the contract is not already locked.
Select the START TEST button.

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

Over an iLink connection, submit a FAKiMin order with a quantity greater than MinQty (Tag 110).

Select Yes or No to indicate whether your system received and processed the Execution Report - New Order mes-
sage.

Select Yes or No to indicate whether your system received and processed the Execution Report - Trade Outright for
at least min quantity.
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FAS Limit Order

The purpose of this test is to verify that the client system can perform the following for an outright instrument:

submit and cancel an FAS order

receive and process the Acknowledgment and Fill messages

Pre-Registered or On-Demand Format

o Note: This test is used for both Pre-Registered and On-Demand formats. The below image shows the Pre-Registered
format version of the test.

Interview

Steps of the test: FAS Limit Order Test for Pre-Registered format
This test could take up 10 several minuies Picase 0o nof Ciose the window Cunng e fest Closing window/SIopping 123t requines 1o refun the test from stept
Purpes

T pUIEoS® G NS DSt 15 I werify N Chant SySiem CiA SUSMA and CAncel an FAS 008 Bd reCene and [rocess T ACNowiogement and Fl
messages for an oulright Instrument

Selected Contract: TESLeO@EMUSMAs 7o [T

Category ® Fort
TCF Conflted Feed
Categeny Link
Templates File: Iemolaes Ficinary el
TGP Sessaon Management S8E Schema templaies_MdpSessionhgmt aml
Nots: Press the S1ar Test bution 10 S1art or restar 2 Test. Flease G0 ot press the Start Test bution
A o YOU BN CUMTRNSIY FUNAING 1his . am—
| Deseripien Flag Status
1| Cwer an iLink connection, submi FAS Limit Order message with a quantity greater than 1000 & | NotTested
2| Recenve and Process Execution Repodt - New Order message & | NotTested
3 | Receive and Process Execution Report - Trade Outright message & | NotTestes
& | Submt an Oeder Cancel Request message 1or the remaining quantity e on the ongnal onder submtied o | MotTestea
5 | Receive and process Execution Report - Cancel message o | Mot Testea
6 | Subnt FAS Limet Order message with 3 quantty greater than 1000 & | MotTested
T | Receive and Process Execution Repart - New Order message & | Mot Tesied
8 | Receive and Process Execuion Repot - Canosl & | NotTesied
] Crver an iLink connesction, submit FAS passive Order with a quantity greater than 1000 & | NotTested
10 | Roeceive and Process Executon Repoi - New Order messags & | NotTested
11 | Receive and Process Execution Report - Trade Outright message & | NotTestes
Mey: @ nof tesied @ complele | pending i isled

0 Note: If a test is not proceeding to the next step, selecting the Refresh button ) below the test steps may
resolve the issue.

B> 7o

1.
2.

run a FAS Limit Order test:

Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.
From the Contracts drop-down, select the desired contract if the contract is not already locked.

Select the START TEST button.

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

Over an iLink connection, submit a FAS Limit Order message with a quantity greater than 1000.

Select Yes or No to indicate whether your system received and processed the Execution Report - New Order mes-
sage.

Select Yes or No to indicate whether your system received and processed the Execution Report - Trade Outright
message.
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10.
11.

12.
13.
14.

AutoCert+ BrokerTec Order Entry

Submit an Order Cancel Request message for the remaining quantity left on the original order submitted.

Select Yes or No to indicate whether your system received and processed the Execution Report - Cancel message.

Submit a FAS Limit Order message with a quantity greater than 1000.
Select Yes or No to indicate whether your system received and processed the Execution Report - New Order message.

Select Yes or No to indicate whether your system received and processed the Execution Report - Cancel.

'0' Note: The steps below are only used for Limit Passive orders.

Over an iLink connection, submit FAS passive Order with a quantity greater than 1000.
Select Yes or No to indicate whether your system received and processed the Execution Report - New Order message.

Select Yes or No to indicate whether your system received and processed the Execution Report - Trade Outright mes-
sage.
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FOK Order

The purpose of this test is to verify that the client system can perform the following for an outright instrument:

 submit an FOK (Fill or Kill) order

e receive and process the acknowledgment and fill messages

Pre-Registered and On-Demand Format

¢ Note: This test is used for both Pre-Registered and On-Demand formats. The below image shows the Pre-Registered
format version of the test.

- [

Steps of the test: FOK Order Test for Pre-Registered format

This 1t coulkd bake L 10 Several minutes. PIass 00 1of 058 the WINdow NN I st CISNng window!SIOEING 141 FEQUIES I 1N The 1St rom Step]

Tre prpose o 16 best 15 1 venfy (e Cherl SYSIem can SuEmi an FOK orier and cene and process Tt ACKowieagement and Fil messages for an
cxtright instrument

Selacted Coneract: UB30m 2 0050700 [T

Categary P Port
Incremental Premasm Feed A 2331432145 15700
Incremental Premium Feed 8 233143214132 16700
Incremenial Conflated Feed A 23314321409 15701
Incremantal Conflated Feed B 233143214147 16701
Premium Snapshot MEF 2331432148 220
Pramaum Snapshot MBO 2331432148 20700
Conflaied Snapshot MEP & MBOLD 23314321430 21
insarument Replay Premum 43T
Instrument Replay Conflated 2331432140 14701
TCP Configted Feed
Categery Link
Templates File lereates Fofrary i
Prarium Conguration Fie ety v
Conflated Confguration Fike
TCP Session Management SBE Schema templates_hdsSessicolbamt sml
Hote: Press the $1am Test betien fo $1ar of restan 2 Test. Please 90 not press the $5an Test busien [ START TEST |

3030 M YOU Sr8 CUMTRNSlY FURRING this DAt

[ Descripion

Fiag | stts
1| Submit 3 Livet FOK Onder foe the instrument & | HotTesied
2 Receive and process Execution Report - New Order & | NotTesied
3 | Receive and piocess Execution Repor « Elinabon & | NotTested
Cver an iLink connection, submit FOK crder message wath a quariity greates than 10 @ | NotTestea
5 | Receive Bnd Process Evecuton Repodt - New Drder message & | NotTested
& | Receive and Process Execution Report - Trade Outright message & | Mot Tesied
Mew: & ot tesied @ comglete | pending @isled

D’ To run an FOK test:

1. Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.
2. From the Contracts drop-down, select the desired contract if the contract is not already locked.
3. Select the START TEST button.
o Note: DO NOT select the START TEST button once the test is in progress.
4. Submit a Limit FOK Order for the instrument.
5. Select Yes or No to indicate whether your system received and processed the Execution Report - New Order.
6. Select Yes or No to indicate whether your system received and processed the Execution Report - Elimination.
7. Submit a Limit FOK Order for the instrument with a quantity greater than 10.
8. Select Yes or No to indicate whether your system received and processed the Execution Report - New Order.
9. Select Yes or No to indicate whether your system received and processed the Execution Report - Trade Outright.
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Graceful Logoff

The purpose of this test is to verify that the client system can perform a graceful logoff by cancelling all of their pending orders
prior to sending a Terminate message.

Pre-Registered or On-Demand Format

o Note: This test is used for both Pre-Registered and On-Demand formats. The below image shows the Pre-Registered
format version of the test.

Interview | Test Suse - ! Hap

Steps of the test: Graceful Logoff for Pre-Registered format

Thes lest coulkd Bake U 10 Several minuies. Piase 00 nof cose e window duning e 15t GIosng window'SI0pping test sequires 10 renm the iest from stepl
Purpeie
e pUrpose oF TS DESH 15 10 werify NI Il CHENE SYSI8M CAN o™ B Qraceful Kol Dy CANCHING 3 of ThHeir DENding croers poT 10 Sencing Terminae

Selacted Contract: UETs_58_0027.T00 [T

Contracts © Select Contract - Chamnel v | Select |
Categony L Port

Incremental Premium Feed A 2331432148 15700
Incremerital Premium Feed B 233 ek VBT
Incremantal Conflated Feed A 23314321419 18701
Incremental Conflated Feed B 33143214 147 16701
Premium Snapshot MBP 234246 22100
Premium Snapshot MBO 2331432148 20700
Conflaled Snapshot MBP & MBOLD 23314321420 210

instrument Replay Premium 2331432147
fnssrument Replay Conflated 23314321421 14701

TCP Confiated Feed
Caegory

Templates Fie
Prarvm Conbparation Fie
Conflated Condguraton Fie

TCP Sessacn Manaement SBE Schema

| Descripion Flag Status.
1 Orver an iLink connection, submit 2 orders. for the selected dummy instruments. - Not Tested
2 | Send an Onder Mass Acton Request (35=CA) by Market Segment 1D & | NotTesizd
3 | Send terminate message for graceful logoff o | NotTestea
Mew: & ot tested @ compiste | pendng @ fsied

o Note: If a test is not proceeding to the next step, selecting the Refresh button ) below the test steps may
resolve the issue.

D’ To run a Primary Gateway Connection Enforcement test:

1. Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.
2. From the Contracts drop-down, select the desired contract if the contract is not already locked.

3. Select the START TEST button.

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

4. Over an iLink connection, submit 2 orders for the selected dummy instruments.

5. Send an Order Mass Action Request (35=CA) by Market Segment ID

6. Send Terminate message for graceful logoff.
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iLink Order Mass Action Request by Instrument

The Purpose of this test is to verify that customer application can submit an Order Mass Action Request (35=CA) message
to cancel working orders by instrument.

Pre-Registered or On-Demand Format

¢ Note: This test is used for both Pre-Registered and On-Demand formats. The below image shows the Pre-Registered
format version of the test.

PR | oo

Steps of the test: iLink Order Mass Action Request by Instrument for Pre-Registered Format

This lest eould take up 10 several mirstes. Piease do ot ciose the window during e lest Closing window'slopeing lest requires 10 fenun S lest from siep1

Purporse
The Purpose of Tis lest is 1o verify Cwdes ML chon Request35eCA) fo cancel working orders by Instrument
Contracts : 16U, 16JM4, 26BU0 - 638 v E=
Categedy » Part
Incramental Feed A 24028123 1638
cramental Faed B 224025101 1738
Snaghot MEF 02812 19628
Snapshot MBD 22402528 20837
Insinament Replay 2240281023 16638
Category Link:
Teenplates File templates FiBinaryxml
Configuration il o0 xm
| Descripscn [ Fisg status

¥ | OweraiLink connection, send & Limit Day Onser messags for ane of the selected dumeny instrument Mot Tested

| Receive and Process Execution Report - New Order [ Mot Tested
|5 | submi a seconc Limt Day Grees for mnstrumans same as step 1 Mot Tested
4 [ Receive and Frocess Execution Report - New Order Hot Tasted
5 | Submit One Limit Dy Oeders for nstrument aferent o stép 1 | ot Testeo
& | Receive and Process Execution Report - New Order [ Not Tested
[ ‘Submit Qroer Mass Acton Reguest (F95CA) message by mstrument for orders submiTed in slepd & 3 [ Hot Tested
& | Recene an Process Grder Mass Action Repon (15=B2) - Accepled message Mot Tested
o | Submt an Order CancsiReniacs Regusst for me order submmed i step 5 | ot Testeo

10 | Receive and process Execution Report - Modfy Not Tested

LS S S L N R

Key: @ not tested @ compiete | pending i Taded

¢ Note: If a test is not proceeding to the next step, selecting the Refresh button ) below the test steps may
resolve the issue.

E} To run an iLink Order Mass Action Request by Instrument test:

1. Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.
2. From the Contracts drop-down, select the desired contract if the contract is not already locked.

3. Select the START TEST button.

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

Over a iLink connection, send a Limit Day Order message for one of the selected dummy instrument.

Select Yes or No to indicate whether your system received and processed the Execution Report - New Order.

Submit a second Limit Day Orders for the same instrument as step 1.
Select Yes or No to indicate whether your system received and processed the Execution Report - New Order.

Submit One Limit Day Order for an instrument different from step 1.

W ©® N o o~

Select Yes or No to indicate whether your system received and processed the Execution Report - New Order.

10. Submit Order Mass Action Request (35=CA) message by instrument for orders submitted in step 1 & 3.
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11.
12.
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Enter the following tag values to indicate that your system received and processed the Order Mass Action Report
(35=BZ) - Accepted message:

e tag 1374-MassActionScope
e tag 1375-MassActionResponse

o Note: The next 2 steps are only required for client systems that support Order Cancel-Replace functionality.

Submit an Order Cancel/Replace Request for the order submitted in step 5.

1Select Yes or No to indicate whether your system received and processed the Execution Report - Modify.
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iLink Order Mass Action Request by Instrument Group

The Purpose of this test is to verify that customer application can submit Order Mass Action Request (35=CA) to cancel
working orders by Instrument Group.

Pre-Registered or On-Demand Format

o Note: This test is used for both Pre-Registered and On-Demand formats. The below image shows the Pre-Registered
format version of the test.

pa—_— ow

Steps of the test: iLink Order Mass Action Request by Instrument Group for Pre-Registered format
This lest could take up 10 several minutes Please 00 Not CIose the window Curnng e 1est Closing window/SIOppIng 1852 requines 1o rérun the test from stept

e Purporse of (S 185E £ 10 werify IO CUSIOMET BpPECANON CAA SUDME Croer Mass ACIN Regatst Z5eCA) 10 CANCR Wondng oroens by insarument
Group.

Selected Contract: UBTe_58_0337 700 [

Categary L Port

Incremenial Premasm Feed A 2331432145 15700

Incremantal Prameum Feed B F[I3mam 16700

Encremaental Conflated Fewd A 2331431409 1570

Incremaental Conflabed Feed B 343214047 16701

Premium Snagshot MBP 2331432148 22700

Pramsum Snapshot MBO 2331432148 20100

Canflated Snapshot MBP & MBILD 23343420 z=m

Instnament Replay Fremaum 331433047
Engarument Replay Conflated 233143214 L]
TGP Confiated Feed
Category Link
Templates Fie lergdstes FuBrary uml
Premium Configuration Fie config wenl
Conflated Certguration Fi conby xrnl
TCP Sessace Management SBE Schema templates hdoSessionhiamt xml
Note: Press the S1ar Test Bution 1o S13r1 Of rEA1ar 3 Test PHase 0 Nt Press the S5ar Test bution
2in H YOU 38 CUTTERSY FURRAING this tast Free e
| Descripaca Fag | stta

1| Over aiLink connection, sersd & Limit Day Order message for one of the selected dummy nstrument & | Mot Tested
2 Receive and Process Execution Report - New Order o | MotTestea
3 | Submit a second Lind Day Orders or nssument same as step 1 & | NotTested
Receive and Process Execution Report - New Order & | NotTesied
5 | Send an Onder Mass Acten Request (I5=CA) message by instrament Group e ceders submned i step1 83 | g | Not Tested
[ Receive and Process Order Mass Action Report (35=B7) - Accepled message o | Mot Tested

Mey @ nottested @ comgiste | pendng @sled

o Note: If a test is not proceeding to the next step, selecting the Refresh button ) below the test steps may
resolve the issue.

D’ To run an iLink Order Mass Action Request by Instrument Group test:

1. Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.
2. From the Contracts drop-down, select the desired contract if the contract is not already locked.

3. Select the START TEST button.

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

Over a iLink connection, send a Limit Day Order message for one of the selected dummy instruments.

Select Yes or No to indicate whether your system received and processed the Execution Report - New Order.

Submit a second Limit Day Orders for the same instrument as step 1.

Select Yes or No to indicate whether your system received and processed the Execution Report - New Order.

© N o v &

Send an Order Mass Action Request (35=CA) message by instrument Group for orders submitted in step 1 & 3.
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9. Enter the following tag values to indicate that your system received and processed the Order Mass Action Report
(35=BZ) - Accepted message:

e tag 1374-MassActionScope
e tag 1375-MassActionResponse
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iLink Order Mass Action Request by Market Segment ID

The Purpose of this test is to verify that customer application can submit Order Mass Action Request (35=CA) to cancel
working orders by Market Segment ID.

Pre-Registered or On-Demand Format

¢ Note: This test is used for both Pre-Registered and On-Demand formats. The below image shows the Pre-Registered
format version of the test.

PR | e

Steps of the test: iLink Order Mass Action Request by Market Segment ID for Pre-Registered Format

This fest could kake up 10 several manutes. Please do nol chose the window curing e 1t Closing window SIopging lest requires 10 rern e lest from step

Puspose
The Purpose of Bis lest is 1o verify thal cusiomer apphcaion can submi Geder Mass Achon Requesti¥SsCA) o cancel working orders by Markel Segment
o

Contracts : T6JU4,160M4 266U - 638 v E=
Category » Port
lincremental Feed A 24028123 11638
incremental Feed B 22402510 n7e
Snagahat MEF 224028122 1968
Snapshet MEC 224025284 20837
Instrument Replay 224028123 16638
Category Link;
Tesmplates File 1empiates Fingingry xml
(Configuration File ook am
| Descripscn [Fsg [ status

1| Ower aiLink connection, send & Limi Day Oner message fof e selected dumeny instrument ot Tested

2 | Receive and Process Exscution Raport - New Ordar Hat Tested

3 ‘Send @ Limit Day Qvder message for the selected dummy insinument Hot Tested

4 Receive and Process Execution Report - New Crder Not Tested

& Receive and Process Execution Report - New Ordér Not Tested

ot Tested

L

-

-

-

H Send a Limit Day Crder message for the selected dumnty insirument o | MotTested

b4

Send an Order Mass Acbon Request (35=CA) by Market Sepmant 10 &

-

8 | Receive and Frocess Order Mass Action Fepor (35=BZ) - Accepted message ot Tested

Koy @ rot tested @ complets | pending i fabed

¢ Note: If a test is not proceeding to the next step, selecting the Refresh button ) below the test steps may
resolve the issue.

E} To run an iLink Order Mass Action Request by Market Segment ID test:

1. Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.
2. From the Contracts drop-down, select the desired contract if the contract is not already locked.

3. Select the START TEST button.

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

Over a iLink connection, send a Limit Day Order message for the selected dummy instrument

Select Yes or No to indicate whether your system received and processed the Execution Report - New Order.

Send a Limit Day Order message for the selected dummy instrument.
Select Yes or No to indicate whether your system received and processed the Execution Report - New Order.

Send a Limit Day Order message for the selected dummy instrument.

W ©® N o o~

Select Yes or No to indicate whether your system received and processed the Execution Report - New Order.

10. Send an Order Mass Action Request (35=CA) by Market Segment ID.

- 60 - User Manual


https://www.cmegroup.com/confluence/display/EPICSANDBOX/iLink+3+Order+Mass+Action+Request
https://www.cmegroup.com/confluence/display/EPICSANDBOX/iLink+3+New+Order+-+Single
https://www.cmegroup.com/confluence/display/EPICSANDBOX/iLink+3+Execution+Report+-+New+Order

AutoCert+ BrokerTec Order Entry
11. Enter the following tag values to indicate that your system received and processed the Order Mass Action Report
(35=BZ) - Accepted message:
e 1300-MarketSegmentID
e 1374-MassActionScope

e 1375-MassActionResponse
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iLink Order Mass Status Request for All Working Orders for an Instrument

The Purpose of this test is to verify that customer application can submit Order Mass Status Request (35=AF) and receive Order
Status Request Acknowledgment (35=8, 150=I) when obtaining status for all working order for an instrument.

Pre-Registered or On-Demand Format

0 Note: This test is used for both Pre-Registered and On-Demand formats. The below image shows the Pre-Registered
format version of the test.

e—_—— .

Steps of the test: iLink Order Mass Status Request for all working orders for an instrument for Pre-
Registered Format

This st could Bk UP 19 Several minues. PUSE 00 Nof CI68 e WINGOW CLNNG [P 165! CIosng window SIOpping st equnes 10 fersn e 1est fom siept

Farpase

The Puipase of fis lest s 10 werity haf Cusiomer apphcation Can Submi Order Mass Status Request (3=AF) and receve Order Status Regquest
1 (3555, 1501} mher COIMNEG SN for A woning croer for an ReumEnL
Contracts © DESH1,DESL0, DESHT-DESLI - £38 * | Setect |
Category » Pont

Incremental Feed A 224028123 1638

incremental Feed B 224025901 1738

Snapshat MBP 224028122 19638

Snapshot MBO 224025254 20638

Instrument Replay 224028123 16638

Category Link
Tempiates Fie templates_Fodinancem
Configuration File sonfigsml
[ Descripion [Fag [ suts
1| O aiLink connection, send & Limit Dy Order message using on of the selectied dumimy ingtiuments & | NotTested
2 | Receive and Process Execution Report - New Order o | MotTestea
3 Suberst & second Limnit Day Order using the same instrument used al step 1 increasng the price o | HotTestea
Receive and Process an Exccution Report - Acmowledgement messags & | NotTested
5 | Subeit an Crder Mass Status Request (355AF) message for all working ceders for an instrument & | NotTested
& | Receive and Process Eecution Report - Status (35=4 & 180=1) o | Mot Tested
T | Recerve and Process Executon Repor - Statss (3558 & 150=1) & | MotTested
Hoy: @ nottesied @ compiete & pending i inbed

0 Note: If a test is not proceeding to the next step, selecting the Refresh button ) below the test steps may
resolve the issue.

[::' To run an iLink Order Mass Action Request for all Working Orders for an Instrument test:

1. Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.
2. From the Contracts drop-down, select the desired contract if the contract is not already locked.

3. Select the START TEST button.

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

Over a iLink connection, send a Limit Day Order message using one of the selected dummy instruments.

Select "Yes" or "No" to indicate whether or not your system processed the Execution Report - New Order.

Submit a second Limit Day Order using the same instrument used at step 1 increasing the price.
Select Yes or No to indicate whether your system received and processed the Execution Report - New Order message.

Submit an Order Mass Status Request (35=AF) message for all working orders for an instrument.

w ©® N o 0k

Enter the following tag values to indicate that your system received and processed the Execution Report - Status (35=8
& 150=l):

- 62 - User Manual


https://www.cmegroup.com/confluence/display/EPICSANDBOX/iLink+3+New+Order+-+Single
https://www.cmegroup.com/confluence/display/EPICSANDBOX/iLink+3+Execution+Report+-+New+Order
https://www.cmegroup.com/confluence/display/EPICSANDBOX/iLink+3+Order+Mass+Status+Request

AutoCert+ BrokerTec Order Entry

e tag 39-OrdStatus
e tag 912-LastRptRequested
e tag 584-MassStatusReqID

10. Enter the following tag values to indicate that your system received and processed the Execution Report - Status (35=8
& 150=l):

e tag 39-OrdStatus
e tag 912-LastRptRequested
e tag 584-MassStatusReqlD
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iLink Order Mass Status Request for All Working Orders for an Instrument Group

This test verifies that you can submit an (Order Mass Status Request (tag 35-MsgType=AF) and receive an Order Status
Request acknowledgment (35-8, 150-1) when requesting the current state of all working orders for an instrument group.

Pre-Registered or On-Demand Format

o Note: This test is used for both Pre-Registered and On-Demand formats. The below image shows the Pre-Registered
format version of the test.

e s | waip

Steps of the test: iLink Order Mass Status Request for all working orders for an instrument group for

Pre-Registered Format

This lest could take up 10 Several minuies. Piease 00 Nof Ciose the window ANNg Me lest CIosing indow/SIoPpINg 1251 requires 10 rénm the iest from stepl
L

Tree Purpers of 65 1051 5,10 werify Tt CUSIOMET appbcation Cn SUEMa Croer Mass S1a0us Request (35=AF) and recenve Ormer Stais Request
Acknowledgement [35=8, 150=1) when cbtaning status for all workng crder for an nstrument group

Comtragts ; CESH1, DESU0, (5SH1-06SU0 - 638 v | Setect |
Category L Port

Incremental Feed A 24028123 1e3s

incremental Feed B 2403590 "

Snapshat MBF 24028122 196538

Snapshot MBD 124035354 w0538

Instrument Replay 224028083 16533

Camegory Link
Templates Fie ternplates Fodnan el
Conifiguraton File configsml
. (Fag | suos
1 | Grver aiLink connection, send a Limit Day Order message using one of the selected dummy instnuments & | Mot Tesied
2 | Receive and Process Execution Repodt - New Ordes & | HotTesied
3 il::':l @ second Limat Day Order for different instrument that belongs to the same instrument group used at @ Mot Tested
Receive and Process an Execution Report - Acknowledgement message & | Mot Tesiea
[ =AF I " f f nstn o r
5 iﬁ:‘&‘ Orcder Mass Status Request (357 I message for all workang orders for the nstrument group used at @ Hot Tested
& | Reteive and Process Exetuton Repor - Stabss (3558 8 1501) & | NotTested
T | Receive and Process Execution Report - Status (35=38 & 150=1) o | MotTestea
Mew: & ot tesied @ comglete | pending @isled

o Note: If a test is not proceeding to the next step, selecting the Refresh button ) below the test steps may
resolve the issue.

E} To run an iLink Order Mass Status Request for All Working Orders for an Instrument Group test:

1. Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.
2. From the Contracts drop-down, select the desired contract if the contract is not already locked.

3. Select the START TEST button.

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

Over a iLink connection, send a Limit Day Order message using one of the selected dummy instruments.

Select "Yes" or "No" to indicate whether your system processed the Execution Report - New Order.

Submit a second Limit Day Order for different instrument that belongs to the same instrument group used at step 1.

Select "Yes" or "No" to indicate whether your system processed the Execution Report - New Order message.

© N o v &

Send an Order Mass Status Request (35=AF) message for all working orders for the instrument group used at step
1.

9. Enter the values from the following tags to confirm that your system received and processed the Execution Report -
Status (35=8 & 150=l).
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e Tag 39-OrdStatus
o Tag 912-LastRptRequested
o Tag 584-MassStatusReq|D

10. Enter the values from the following tags to confirm that your system received and processed the Execution Report -
Status (35=8 & 150=I).
o Tag 39-OrdStatus
o Tag 912-LastRptRequested
o Tag 584-MassStatusReqlID
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iLink Order Status Request

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

Pre-Registered or On-Demand Format

o Note: This test is used for both Pre-Registered and On-Demand formats. The below image shows the Pre-Registered
format version of the test.

p—— e

Steps of the test: iLink Order Status Request for Pre-Registerad Format

This: hest could Sake up 10 several minutes. Please 42 ol close S window dusng the hest Closing window'stopping lest requines 10 resun the fest from siep1
Purpese

The Purpase of S lest s 1o verify thal custimes appkcaton can subma Order Stats Request (15aH) and recerve Execution Reper - Status (3528
15051) whin cieaining Staes for Ee order

Contracts : OGSH1T, DGEU0,(65H1-065L0 - 638 v E=
Categony » Post
Incremantal Foad A 224028123 11638
incremental Feed B 22402510 n7sa
Sniapshol MBP 224028122 19638
Snaprshct MBO 224025254 20638
Instrument Replay 224028123 16638
Camegary Link
Tenmpiates File lemroises FixPieay i
Configuration File P
Description Fag | Sows
1 Crver & ilLink connisction, send a Limit Day Order massage using one of this Selecied dumnmy rruments o | Mot Tested
2 | Rucewe and Process Execution Repor - New Order & | Mot Tesied
3 Send an Order Status Request (35=H) message for the order in step 1 & | Mot Tested
£ | Fecewe and Process Execution Repon - Status (3558 & 150e1) & | Mot Tested

Key: & not fesied @ comglels & pending W isked

o Note: If a test is not proceeding to the next step, selecting the Refresh button ) below the test steps may
resolve the issue.

[:’ To run an iLink Order Status Request test:

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

2. From the Contracts drop-down, select the desired contract if the contract is not already locked.
3. Select the START TEST button.

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

Over a iLink CGW connection, send a Limit Day Order message using one of the selected dummy instruments.

Select Yes or No to indicate whether your system received and processed the Execution Report - New Order.

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

N oo v &

Enter the tag 39-OrdStatus value to indicate that your system received and processed the Execution Report - Status

(35=8 & 150=I).
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Manage Minimum Quantity

The purpose of this test is to verify that the client system can submit an order with Minimum Quantity used in different
scenarios.

Pre-Registered or On-Demand Format

o Note: This test is used for both Pre-Registered and On-Demand formats. The below image shows the Pre-Registered
format version of the test.

It rviaw Tast Suite - Help
Steps of the test: Manage Minimum Quantity for Pre-Registered Format

Trin tast cowid take 4 o Baveral mintes. Paate 90 no! clote T window dutng T4 test Closng window FoDEing WE MGUneS 10 reun the St fom ses!

Purpose
Tha putpone of s 108 19 verdy Tt T CHINE K7ENM Can BUBTH 37 Crder mER Minimum Cuantty uled i 3 Gfeeet scenscos
Contracts : DESHZ D651 DESHZ-DESZ1 - 640 E=
Categery " Port
Incremental Feed A 22402879 11640
Incremental Fasd B 224025100 1740
Smapshol MEF 224028123 19540
Snapshet MED 224025254 s40
Instrument Replay 22402879 18540
Category Link
Tempiates Fie Iemetates Foinarcom
Configuration File: sondg.am|
Description Fiag | states
T | Cwer an iLink connection, submil a Limit FAK Qrder o the instrument wath a minimurs guaniity valus o | hod Tested
Receive and process Execution Repor - New Order o | ot Testes
Receive and process Execution Report - Elmination o | tot Testea
4 | Submit a Limit FAK Order for a minkmum g o | bot Tested
Receive and process Execution Report - New Order o | Mot Testea
e | Receive and peocess Execution Report - Trade Ousright & | Mot Testea

EETE

o Note: If a test is not proceeding to the next step, selecting the Refresh button ) below the test steps may
resolve the issue.

D:' To run a Manage Minimum Quantity test:

1. Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.
2. From the Contracts drop-down, select the desired contract if the contract is not already locked.

3. Select the START TEST button.

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

Over an iLink connection, submit a Limit FAK Order for the instrument with a minimum quantity value.

Select Yes or No to indicate whether your system received and processed the Execution Report - New Order.

Select Yes or No to indicate whether your system received and processed the Execution Report - Elimination.

Submit a Limit FAK Order for the instrument with a minimum quantity value.

Select Yes or No to indicate whether your system received and processed the Execution Report - New Order.

W X N v A

Select Yes or No to indicate whether your system received and processed the Execution Report - Trade Outright.
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Manage Maximum Quantity Display

The purpose of this test is to verify that the client system can submit an order with Display Quantity (tag 1138-DisplayQty) used
in different scenarios (multiple partial fills greater and smaller than DisplayQty, with and without cancel/replace)

Pre-Registered or On-Demand Format

o Note: This test is used for both Pre-Registered and On-Demand formats. The below image shows the Pre-Registered
format version of the test.

PR |

Steps of the test: Manage Maximum Quantity Display for Pre-Registered Format

This Dast Oowd LakN LD 56 M) MINWSES. Piease 00 MGt Ciose T wndow Gunng e HatCIoneg Wdow HOPENG WS WIS 19 en T fest fom sest
L

The purpaba of this 3est is 5 veniy that the Cent ayIsem can submit an order with Digclay Cuanity (tag 1138-DinclayCty) usesd in diferant scenarice
(Moo parial T0s greater 30 pmaler a0 DepayCly. e and wiRoUt Cancel Teplace |

Contracts : [(CLMIACLOT ICLM1-ICLOT - 643 v E=
Category w Port
Incromantal Fead A 224.0.26.124 1643
Incramental Feed B 24025101 17a3
Snapshot MEF 22402878 19643
Snapshot MEQ 2240.25254 20643
Anstrument Replay 224.0.28.124 16643
Category Link
Ternplates File tamglptes FooBinary wemt
Configuration File: sonty wmi
[[Bencription Fag | stabu
N Crver an iLink conmection. submt » Linst Day Order o the instrument with & quantty greater thas 4 with ot Tested
Ainplay quantity (Deplay0ty) Graater thah 2 -
Rsceive and process Execetion Report - New Order o | Mot Testea
Receive and process Execution Report - Trade Quinight & | HotTested
4 | Receive and process Evecution Report - Trade Outright o | Mot Tested
Koy @ retlosted @ compists L pendng @ iabed

° Note: If a test is not proceeding to the next step, selecting the Refresh button ) below the test steps may
resolve the issue.

D’ To run a Manage Maximum Quantity Display test:

1. Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.
2. From the Contracts drop-down, select the desired contract if the contract is not already locked.

3. Select the START TEST button.

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

4. Over an iLink connection, submit a Limit Day Order for the instrument with a quantity greater than 4 with display
quantity (DisplayQty) greater than 2

5. Select Yes or No to indicate whether your system received and processed the Execution Report - New Order.

6. Select Yes or No to indicate whether your system received and processed the Execution Report - Trade Outright.

7. Select Yes or No to indicate whether your system received and processed the Execution Report - Trade Outright.
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Manage Maximum Quantity Display with Cancel/Replace

The purpose of this test is to verify that the client system can submit an order with Display Quantity (tag 1138-DisplayQty) used
in different scenarios (multiple partial fills greater and smaller than DisplayQty, with and without cancel/replace).

Pre-Registered or On-Demand Format

o Note: This test is used for both Pre-Registered and On-Demand formats. The below image shows the Pre-Registered
format version of the test.

. T -
Staps of the test: Manage Maximum Quantity Display with C: I-Repl for Py a d Format
This best could ke up b2 several minutes. Pieass 0o ol cose T window Quring T 51 CIoRng window'sioppng WSt Mequiness 1 nenun ihe bt kom siep!
Purpats

Thoe puepose of fes 105t o 10 vty LR the chisnd Syl £ subm an order wih Deplay Ouantiy (1ag 1135 DeslayCey) used n dflerent scenanes
(rrasiipde: partial fils greater and smalier than DisplayCty, with and wehout cancelveplace)

Contracts : DBAZ 1, DEALI, DBAZ1-0BALI - 640 v E=
Categery ] Pert
Ineiemadlal Feed A 22402870 11640
Ingremental Feed B 2402510 1740
Snagrshot MBP 224028123 15640
Snapshot MBO 24025254 20640
Insinament Replay 24078 TH 16640

Category Link
Temptates Fie Sult
Configuraton Fite

Darcrgtion Flag Status
1 ;..:m-na Limit Diary Oeder for e instiument with & quansty greater than 4 with & dsplay quansty greater than & | HorTesioa
T | Receive and process Exscuton Repoe - New O & | NotTested
3 | Recene and process Executon Repeet - Trade Outngtt & | NotTested
I Submit an Order CancelReplace Request increasng the quantity and the DisplayQty amount o | Mot Tested
& | Receive and peocess Exscuton Repeet . Modily & | NotTasted
3 Receive and process an Execution Report - Fill Nobce message o | Mot Tested
T Submi an Order CancelReplace Request decreasing e DisplayQty amount o | Mot Tested
& | Receive and process Executon Report - Modify o | NotTesled
% | Receive and process Executon Report - Trade Dutnght & | NotTested
Koy & roltested @ comelele L pendng iisied

¢ Note: If a test is not proceeding to the next step, selecting the Refresh button ) below the test steps may
resolve the issue.

E} To run a Manage Maximum Quantity Display with Cancel/Replace test:

1. Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.
2. From the Contracts drop-down, select the desired contract if the contract is not already locked.

3. Select the START TEST button.

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

Submit a Limit Day Order for the instrument with a quantity greater than 4 with a display quantity greater than 2

Select Yes or No to indicate whether your system received and processed the Execution Report - New Order

Select Yes or No to indicate whether your system received and processed the Execution Report - Trade Outright

Submit an Order Cancel/Replace Request increasing the quantity and the DisplayQty amount

Select Yes or No to indicate whether your system received and processed the Execution Report - Modify

o ©® N o v A

Select Yes or No to indicate whether your system received and processed the Execution Report - Fill Notice message

10. Submit an Order Cancel/Replace Request decreasing the DisplayQty amount
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11. Select Yes or No to indicate whether your system received and processed the Execution Report - Modify

12. Select Yes or No to indicate whether your system received and processed the Execution Report - Trade Outright
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Manual Order Indicator for ATS System

The purpose of this test case is to verify how the client system is using the Manual Order Indicator tag.

Pre-Registered or On-Demand Format

o Note: This test is used for both Pre-Registered and On-Demand formats. The below image shows the Pre-Registered
format version of the test.

R —— | et
Steps of the test: Manual Order Indicator for ATS System for Pre-Registered Format

Thies st o Lski 1 00 Sl i, Prabisin ool chesi U winhonw chriFeg b St CHSiANg WineIomw SI0PEH DFSE enghsiss 10 P M bkt I Shi |

Purpose
Ty o thes. st A i 10 ity Buing e INhatin tag
contracts © TWENG OWSUC CWSNOOWS U0 - 643 ] Ex=
Catagory " Port
Incremental Feed A Z40.28124 1643
incremental Feed B 224.0.25.101 1n743
Snapshot MEP Z02879 19643
Snapshot MBO 2240.26254 20643
Ingtrument Repiay 24028124 10643
Category [
Terglaes Fiie: Iempkates_EixBindey.sml
Configurason File: i A
Cscription Fiag dtatun
1 Crver an ILink connection, sabmit a Lirit Day Order with the proper Manuad Order Indicator tag, o | et Tested

2 | Receive and Process Evecution Report - New Order & | Mot Tesied

Ney: @ not tested @ compiete | panding i faked

0 Note: If a test is not proceeding to the next step, selecting the Refresh button ) below the test steps may
resolve the issue.

> To run a Manual Order Indicator for ATS System test:

1. Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.
2. From the Contracts drop-down, select the desired contract if the contract is not already locked.

3. Select the START TEST button.

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

4. Over an iLink connection, submit a Limit Day Order with the proper Manual Order Indicator tag.

5. Select Yes or No to indicate whether your system received and processed the Execution Report - New Order.
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Manual Order Indicator for Manual System

The purpose of this test case is to verify how the client system is using the Manual Order Indicator tag.

Pre-Registered or On-Demand Format

o Note: This test is used for both Pre-Registered and On-Demand formats. The below image shows the Pre-Registered
format version of the test.

I | Help
Steps of the test: Manual Order Indicator for Manual System for Pre-Registered Format

Thies st o Lski 1 00 Sl i, Prabisin ool chesi U winhonw chriFeg b St CHSiANg WineIomw SI0PEH DFSE enghsiss 10 P M bkt I Shi |

Purpose
“Tha pucrss o e st s 15 1 wify henar St o ey Massanl Qe Inchcati thg
Contracts : [DBAZY D6AITB6AZ1.0BALI - 6480 ] Ex=
Category » Port
Incremental Feed A 22402879 1640
incremental Feed B Z24.0.25.101 n740
Snapshat MBP 4028123 18840
Snapshot MBO 224026254 20640
Instrument Repiay 22402079 16640
Category [
Terglaes Fiie: Iemptates FixBinacy.ml
Configurason File: G
Description | Flag |  Stsbus

1 [ Over an ILink connection, submit a Lirit Dy Order with the proper Manuad Order Indicator tag,

z | Receive and Process ExecuSion Report - New Order

Ney: @ not tested @ compiete | panding i faked

0 Note: If a test is not proceeding to the next step, selecting the Refresh button ) below the test steps may
resolve the issue.

> To run a Manual Order Indicator for Manual System test:

1. Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.
2. From the Contracts drop-down, select the desired contract if the contract is not already locked.

3. Select the START TEST button.

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

4. Over an iLink connection, submit a Limit Day Order with the proper Manual Order Indicator tag.

5. Select Yes or No to indicate whether your system received and processed the Execution Report - New Order.
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Manual Order Indicator for Semi Automated System

The purpose of this test case is to verify how the client system is using the Manual Order Indicator tag.

Pre-Registered or On-Demand Format

o Note: This test is used for both Pre-Registered and On-Demand formats. The below image shows the Pre-Registered
format version of the test.

- o
Steps of the test: Manual Order Indicator for Sem| Automated System for Pre-Reglstered Format

This. bt could bk Up %0 Sorvoral manatis. Please o0 ot Closs e window dunng B st Closing Window'stoppang Hest 1guines 10 rerun Ha test om sep !

Purpase
Ther prporse Of s last Case & 10 venty how CUsIomeT (s using hanual Onder Indscator tag.
Contracts : [peazt ceaut CEAZY-06AUT - 840 v E=
Category [ Pert
Incremental Feec A 2402879 11640
Incremental Feed B 224025101 1740
Snapshot MEF 224.028.123 19640
Snapshot MBO 224025254 20640
Instrument Replay 22402879 16640
Category Link
Templates File: empiales Figinansml
Configuration Fie cenfig.xm
Description B
1 | ©veran ILink connection, submit a Limi Dy Order with Manwal Crder Indicator tag setio 1, & | Mot Testen
z Reeceive and Process Execution Report - New Order o | Mot Tested
3 | Submita Lim# Day Orcer with Manual Grder Indicator tag set to 0. & | Mot Tastsa
4 | Receive and process Execution Report - New Order o | et Tested

| REFRESH

0 Note: If a test is not proceeding to the next step, selecting the Refresh button ) below the test steps may
resolve the issue.

> To run a Manual Order Indicator for Semi Automated System test:

1. Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.
2. From the Contracts drop-down, select the desired contract if the contract is not already locked.

3. Select the START TEST button.

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

4. Over an iLink connection, submit a Limit Day Order with the Manual Order Indicator (tag 1028-
ManualOrderindicator) set to 1.

5. Select Yes or No to indicate whether your system received and processed the Execution Report - New Order.

6. Submit a Limit Day Order with Manual Order Indicator tag set to O.

7. Select Yes or No to indicate whether your system received and processed the Execution Report - New Order.
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Manual Order Indicator for ATS System (Mass Quotes)

The purpose of this test case is to verify how the client system is using the Manual Order Indicator tag.

Pre-Registered or On-Demand Format

o Note: This test is used for both Pre-Registered and On-Demand formats. The below image shows the Pre-Registered
format version of the test.

Interview  Tost Sulte - Helgy

Steps of the test: Manual Order Indicator for ATS System (Mass Quotes) for Pre-Registered Format
Ths. st cousk] sk 5 10 Sarvernl FranuRes. Plestse £ 108 s e ey urri Thes Bess CAOSing Winns5oppeg st 1eqUenes 10 pesum i West from st
Purpere

Trse pasposs of this hest case i 10 vestly Bow Customer is useng Manual Order Indicator 1ag

Selected Contract ; EBONDS_3 45 0766 EBONDS_40_10084 EBOND=_1 10_t1s0-700  [IEETY

Cabagary » Port
Incremental Premium Faed A 23314321412 18709
Incremental Premiumn Feed B 233.143.214.140 16708
lIncremwnial Confiaed Feed A 23304320427 15710
Incremental Confiated Feed B 233.143.214.155 16710
Premium Snapshot MBP 23314321414 2708
Premium Snapshot MBO 23314321413 20708
Conflated Snapshot MEP & MBOLD 23314321428 270
Instnaenent Replay Prerium 23314329445 14700
Insanenent Replay Conflated 23314320420 14710
TCF Conflated Feed 69.50.113.471 8054
Category Link
Templates Fie: Iemplates FEinan.um
Premium Configuration Fie: configuami
Canfated Configuration Fle: configuumi
TCP Session Management SBE Schema: lemgiates MdpSessionhMemitaml
Haotn: Prass the Start Tast buttcn to start or restart s Test Plsass do not press the Start Test butten | START TEST |
again H you are currently runeing this tst.
Description Flag Seatus

1| Oweran ILink connaction, sutmit 3 two-skied Miass Qucte with the proper Manual Order indicator tag set 1o 0 & | Mot Tested
2 | Recehe and process Mass Guote Acknowledgment & | et Tested

Ney: @ not tected @ compiste | pandng hisled

0 Note: If a test is not proceeding to the next step, selecting the Refresh button ) below the test steps may
resolve the issue.

P> To run a Manual Order Indicator for ATS System (Mass Quotes) test:

1. Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.
2. From the Contracts drop-down, select the desired contract if the contract is not already locked.

3. Select the START TEST button.

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

4. Over an iLink connection, submit a two-sided Mass Quote with the Manual Order Indicator tag set to 0.

5. Select Yes or No to indicate whether your system received and processed the Mass Quote Acknowledgment.
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Manual Order Indicator for Manual System (Mass Quotes)

The purpose of this test case is to verify how the client system is using the Manual Order Indicator tag.

Pre-Registered or On-Demand Format

o Note: This test is used for both Pre-Registered and On-Demand formats. The below image shows the Pre-Registered
format version of the test.

Interview  Tust Suite - ' walp o
Steps of the test: Manual Order Indicator for Manual System (Mass Quotes) for Pre-Registered
Format
Ths terst cousd takn LD 50 Servarnl mantas. PRass 00 Not clos 1 Window GLring el CIO6NG window'SIOEeng 1St Mg 10 fensn P lirst rom siep 1
Purpese
ol N " Inclecator g,

Solected Contract :  EBONDS_3.45 0766 EBOND=_4 0_1ive4 EBONDE_1 101150 -7oe  [IITTTY

Categery P Port
Icrnmantal Pramium Fasd A 233.143.214.12 AST00
Incremental Premium Feed B 233.143.274.140 16709
Ircremental Conflated Feesd A 232143.214.27 15710
Incremental Conflated Feed & 233143214156 16710
Presnibum Snapshot MBP 23314321414 22708
Premium Snapshot MBO 233.143.214.13 20709
Confiated Snapshot MEP & MEOLD 23314321428 2710
Instrumeent Replay Premium 232143.214.15 14709
Instrument Replay Conflated 21421420 14710
TCP Confated Fead 68.50.113.171 8054
Category Linik
Temngilates File: lemgianes FixBinaryori
Fremium Configuration File: ol
Conflatec Confguration File: config i
TCP Session Management SBE Schema; templates_MopSessionhgmsml
Mote: Prass the Start Test bution to start or restart a Test. Plaase do not press the Start Test button
again If you are currently running this test.
Description Fleg Stanun
1| Over an ILink connection, submit 3 two-sided Mass Ouole wih the proper Manual Order Indicaior tag set to 1 & | MoiTeusd
2 | Receive and process Mass. Oucte Acknowledgment o | NotTested
Key: @ rot tested @ complete pendng @ isled
| REFRESH |

0 Note: If a test is not proceeding to the next step, selecting the Refresh button ) below the test steps may
resolve the issue.

> To run a Manual Order Indicator for Manual System (Mass Quotes) test:

1. Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.
2. From the Contracts drop-down, select the desired contract if the contract is not already locked.

3. Select the START TEST button.

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

4. Over an iLink connection, submit a two-sided Mass Quote with the Manual Order Indicator tag set to 1.

5. Select Yes or No to indicate whether your system received and processed the Mass Quote Acknowledgment.
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Manual Order Indicator for Semi Automated System (Mass Quotes)

The purpose of this test case is to verify how the client system is using the Manual Order Indicator tag.

Pre-Registered or On-Demand Format

o Note: This test is used for both Pre-Registered and On-Demand formats. The below image shows the Pre-Registered
format version of the test.

Interview Tent e - Lo

Steps of the test: Manual Order Indicator for Semi Automated System (Mass Quotes) for Pre-
Registered Format

This test coukd take up 10 several minies. Please 00 nof close the window cunng the test Cosing windowSIopping test regquires 1o nerun the test from stepd
Tive EAPosE OF IS 851 CANSE 0510 VEITY PiOw Cursiomnar 1S Using MAanuai Oroer Ingicanoe 1

Selacted Contract : ESONDS_3 45 0755 EBONDS_4.0_1064 ES0N0e_1 10_ns0.703  [[TEEEY

Categony L Port
Incremenital Premism Feed A 23314321492 15708
Incremenital Premium Feed B 3B 143214140 16708
Incremental Confiated Feed & 23314321427 16710
Incremennal Conflated Feed B 233143214155 16710
Premium Snapshat MBP 23314321414 22108
Premium Snapshot MBO 23314321413 20709
Conflated Snapshot MEP & MEOLD 23314321428 210
Instrument Replay Premum 23314321415 14708
Instrument Replay Conflated 21314321420 Mo
TCP Confiated Feed B850 113471 8054
Categery Link
Templates Fle: Lemodaies FixFinary ami
Pramum Confguration Fie 50l xonl
Conflabed Condguraton Fie conlg sl
TCP Sessaon Management SBE Schema templates hiduSessicobomt smi
Nt PrASS the $13r THSE BUTS 9 413M0 OF FRLLIM.3 Test sk 0 Nt Bress the S1am Test busion [ STARTTEST |
2Qain i YOU e CurTently runming this test.
| Deseripoen [Pag [ soea
1| Cver an ILIK connection, Submit 3 wo-sided Mass Cuate with Manual Orcer Inds:ator g se 10 1 & | NotTesied
2 Receive and process Mass Ouote Acknowledgment ] Nt Tested
3| Over an ILek connaction, Subiat 3 bi-sidid Mass Custe with Manual Order Inde:atod th 3816 0 & | NotTested
Receive and process Mass Quote. ﬁ:lﬂnmﬂf‘!nl ) Nt Tasted

Key: @ notftesied @ comgiete | pending inded

0 Note: If a test is not proceeding to the next step, selecting the Refresh button ) below the test steps may
resolve the issue.

P> To run a Manual Order Indicator for Semi Automated System (Mas Quotes) test:

1. Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.
2. From the Contracts drop-down, select the desired contract if the contract is not already locked.

3. Select the START TEST button.

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

Over an iLink connection, submit a two-sided Mass Quote with the Manual Order Indicator tag set to 1.

Select Yes or No to indicate whether your system received and processed the Mass Quote Acknowledgment.

Over an iLink connection, submit a two-sided Mass Quote with the Manual Order Indicator tag set to 0.

N oo v s

Select Yes or No to indicate whether your system received and processed the Mass Quote Acknowledgment.
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Mass Quote Submission

The purpose of this test is to verify that the client system can submit a Mass Quote and receive and process the
Acknowledgment, Fill, Trade Correction, Trade Cancellation and Reject messages.

Pre-Registered or On-Demand Format

o Note: This test is used for both Pre-Registered and On-Demand formats. The below image shows the Pre-Registered
format version of the test.

Intarview

Test Suite - Heip

Steps of the test: Mass Quote Submission for Pre-Registered Format

This 1SE eaisls ER 3 19 SRl Steten. PUASE S0 nof Slaph the wind Soring T it Clbing windowiisasing HEE rguines 12 feeus th Nt from s
Purpose

Tha purpoa of BV TRBE 5 10 vibiy TRDS this Chant SyStk SN Subet 3 Mass Qutes Ind ok B0 proceds the Azinswissgemene. il Trade Comestan,
Trade Cascetaton and Raess mestages

Contracts : [D8MMO CO37T2 DOMMAD PO3TS, 10MAMY CO3TS - 813 L EZa
Category " Feet
Increments! Feed A Monm 1813
Incramantal Faed 5 224025101 nnz
Znapshot MIBP eDBmT 19813
Sragahet MEO
Instrument Repiay 40BN 18813
Categary Link
Temgiates Fie: iameipies Exfingouem
Cantgurssen Fi apefg ami
D scripton Flag Status
Gver an iLink connection, submit a two-scied Mass Cucte with at least 3 quotes hom the same instrument
1| e wach Raving B quansty Grestes than 10, Aparal B, compise Bl Eade comecion Bnd rade cancelanen | g | NetTeated
wil be simulated froem this Mass Guote
2 | Recehw and process Mass Cuote Acowaiedgment & | retTeses
3 | Receive and process Execution Report - Trade Outight (Parally Filed) & | MetTentes
¢ | Receive and process Execuion Report - Trade Addendum Qutright (Comestion) & | NetTested
[] Facatve and process Executon Report - Trade Sutnght (Filed) & | NotTesed
8 | Recehw and Frocess Sxecuson Raport - Trade Addendum Outsght [Cancellaton) & | Mot Testee
Subenit 3 bid-sided Makd Qudte for he instrument with st leaat 2 quotid $om the 1ame instrumnest grove. A R
Bkt ciose wil e SeULNed SO 30 ACKNOWERINMEnt Femct mesSage will b renumas from this Mass Cuote - |7
- Racerve Bnd Process Mass Cudte Ascaowiedgenent - REect maisige o | Mt Tese
o | Tebmita two-sided Mass Quote for the insirument with at least 2 quotes from the same insirument grous. each R
ving B GuEHty Geaser n 10 The system will change the price of One GuOt 5o SMUDE B regected guote @ |7
10 | Recerve and Frocess Mass Quote Askrowledgement o | MetTeated
n Receive and Process Executon Report - Trade Chitnght (Filed) o | MotTested
Ney: @ not tested @ complste | pendng @1aled

0 Note: If a test is not proceeding to the next step, selecting the Refresh button ) below the test steps may
resolve the issue.

D To run a Mass Quote Submission test:

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

2. From the Contracts drop-down, select the desired contract if the contract is not already locked.

3. Select the START TEST button.

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

4. Over an iLink connection, submit a two-sided Mass Quote with at least 3 quotes from the same instrument group,
each having a quantity greater than 10. A partial fill, complete fill, trade correction and trade cancellation will be sim-
ulated from this Mass Quote.

5. Select Yes or No to indicate whether your system received and processed the Mass Quote Acknowledgment.

6. Select Yes or No to indicate whether your system received and processed the Execution Report - Trade Outright
(Partially Filled).

7. Enter the tag 31-LastPx value to indicate that your system received the Execution Report - Trade Addendum

Outright (Correction).
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11.

12.

13.
14.
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Select Yes or No to indicate whether your system received and processed the Execution Report - Trade Outright
(Filled).

Select Yes or No to indicate whether your system received and processed the Execution Report - Trade Addendum
Outright (Cancellation).

Submit a two-sided Mass Quote for the instrument with at least 2 quotes from the same instrument group. A market
close will be simulated so an Acknowledgment Reject message will be returned from this Mass Quote.

Select Yes or No to indicate whether your system received and processed the Mass Quote Acknowledgment -
Reject message.

Submit a two-sided Mass Quote for the instrument with at least 2 quotes from the same instrument group, each hav-
ing a quantity greater than 10. The system will change the price of one quote to simulate a rejected quote.

Select Yes or No to indicate whether your system received and processed the Mass Quote Acknowledgment.

Select Yes or No to indicate whether your system received and processed the Execution Report - Trade Outright
(Filled).
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Modify Quote Price and Quantity

The purpose of this test is to verify that the client system can modify the price and quantity for quote entries, including zero-
out cancellation.

Pre-Registered or On-Demand Format

0 Note: This test is used for both Pre-Registered and On-Demand formats. The below image shows the Pre-Registered
format version of the test.

Interview

Steps of the test: Modify Quote Price and Quantity for Pre-Registered Format

This 16 could ke 45 62 Meveral mnules. Floase 9o 1ol ckebe Me window Svrng Bet 193t Cioang wndoweslopping besl Feues 10 161un e o3t iom sieg 1

Pudperie
The purpase of Bus leat is 1o verity an pece and guantey for ety

Solectod Contract: SMUK COITS SEMLID PUOTS, 168MD 375 513 TN

Category w Port
Incremental Faed A 240879 1613
Incremental Faed B 24025101 nnz
Snapshot MBP 240879 19613
Snapshot MBJ
Instrumant Raglay 20T 18513
Categary Link
Tomgiates File lemalates Fofnan ol
Configuraton Filg: Ll armid
Horte: Praws the $2aet Test bution to start or restart 3 Teat. Please do mot press the Stant Test bution | START TEST |
again i you are curmently running this fest.
[ Descripticn [ Fog [ stamus
e an iLink connection, Submil a bo-sided Miss Quote with at lkeast 2 quoles irom the same instrument
1 & | Mot Tested
grop
2 | Recene and process Mass Quete Acknowledgement o | NotTested

o | Submil a te-sided Mass Quote vl one of the Same quoles uSed in the iginal Mass Qusts (using the Kot Tested
33me Seculy descTotion and guote endy ID], modtying the price and quantity of 8 guole -

4 | Recehe and process a Quole Acknowiedgemsent message o | MotTested
Keay: @ rot tested @ complete L pending @ inked

0 Note: If a test is not proceeding to the next step, selecting the Refresh button ) below the test steps may
resolve the issue.

> To run a Modify Quote Price and Quantity test:

1.
2.

Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.
From the Contracts drop-down, select the desired contract if the contract is not already locked.

Select the START TEST button.

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

Over an iLink connection, submit a two-sided Mass Quote with at least 2 quotes from the same instrument group.

Select Yes or No to indicate whether your system received and processed the Mass Quote Acknowledgment.

Submit a two-sided Mass Quote with one of the same quotes used in the original Mass Quote (using the same security
description and quote entry ID), modifying the price and quantity of a quote.

Select Yes or No to indicate whether your system received and processed the Quote Acknowledgment message.
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Multiple Cancel Replace

The purpose of this test is to verify that the client system can submit an order and then modify it several times (price, quantity)
with and without a change of priority in the book.

Pre-Registered or On-Demand Format

o Note: This test is used for both Pre-Registered and On-Demand formats. The below image shows the Pre-Registered
format version of the test.

Interview | Test Suite - Help
Steps of the test: Multiple Cancel Replace for Pre-Registered Format

aral —oten Paaa da et e

Tha furaea 61 IS WE1IS 18 weidy BRI Shint S i 4 BUBSR B SAS0F BAS Man SES 1 BheieD LES (2058 SuBSil) wl BAS WARSE EREAGE 8f
Bock

pricety in e

Contacis [0=512 08521 0651208521 - 640 v] EE
Category » Port
Incremental Feed A 2402879 1640
Inzremental Feed B 22402510 "4
Snapshat MEP 224028123 15640
Snapshot MBO 224026254 20640
Instrument Replay 22402879 16540
Category Link
Tempiates Fie: lemetgtes Folinaryoml
Configuraticn File Sonsg ami
[ eseription [Feo | stns
1| Over an iLink connection, submsit a Limit Diay Order for the instument & | Mot Tested
Recenve and process Executen Report - New Order & | NotTesma
3 | Subent an Order the the quantty & | NetTestea
& | Recedvs aed piccess Execution Report - Modify & | Mot Testec
& | Subest an Osder Cancal the the price & | Mot Teame
& | Recenw and process Execution Report - Modity & | Mot Testea
Subenit an Ceder CancelFeplace Request for the instrument changing the price and quanity & | Mot Tested
& | Recewve and process Execution Report - Modity & | Mot Testea
o | Receve and process Execution Report - Trade Cutnght o | Mot Testea
Koy: @ ref losted @ compiehe L pending @ taled

¢ Note: If a test is not proceeding to the next step, selecting the Refresh button ) below the test steps may
resolve the issue.

E} To run a Multiple Cancel Replace test:

1. Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.
2. From the Contracts drop-down, select the desired contract if the contract is not already locked.

3. Select the START TEST button.

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

Over an iLink connection, submit a Limit Day Order for the instrument.

Select Yes or No to indicate whether your system received and processed the Execution Report - New Order.

Submit an Order Cancel/Replace Request for the instrument, changing the quantity.

Select Yes or No to indicate whether your system received and processed the Execution Report - Modify.

Submit an Order Cancel/Replace Request for the instrument, changing the price.

w ©® N o v A

Select Yes or No to indicate whether your system received and processed the Execution Report - Modify.
10. Submit an Order Cancel/Replace Request for the instrument, changing the price and quantity.
11. Select Yes or No to indicate whether your system received and processed the Execution Report - Modify.

12. Select Yes or No to indicate whether your system received and processed the Execution Report - Trade Outright.
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Only Best Order

The purpose of this test is to verify that your application can:

submit an Only Best limit order

receive and process the Execution Reports

Pre-Registered or On-Demand Format

o Note: This test is used for both Pre-Registered and On-Demand formats. The below image shows the Pre-Registered
format version of the test.

Inberview

Steps of the test: Only Best Order Test for Pre-Registered format
This fest could take up 10 seversl minutes. Please do ot Cose the window Cunng M lest Closng winGowmiopping b9eS nequires 10 fensn B st from step1
Prporte

The puarpone of s Sest is 15 verify thar jour application can subeil s Only Best Bm order and recenws and process the Exscution Rports.

Selected Contract: vers_ss_o3ar.no0 [T

Category " Port
Imeramantal Pramium Fesd A 2331432145 15700
Incrementsl Pramium Feed & 233143214122 16700
Incremantal Conflated Faed A 23314321409 15701
Incremantal Conflated Feed B 233143214047 16701
Premium Snapshol MEF 2331432146 22700
Premium Snapshot MEQ 2331432148 20700
Confiated Snagshol MEP & MBOLD 23314321420 2271
Instrumsent Repiay Fremium 2331432147
Instrument Replay Conflated 23314321421 14701
TCP Conflated Feed
Category Link
Templates File lemoiites Fixforgry am
Premiym Condguration Filg sealgxml
Conflabed Condguration i oy i
TCP Session Management SBE Schema sempiales MoSessioniomi sl

Hote: Press the Start Test buton fo start or restart a Test. Please do not press the Staet Test bution
i il you i CUMTERtly Funeg this LSt |

| eseripscn [(Feg | status

rear an iLink connasction, 5end an Only Best Order message waih quantity greater than 1 and a price that

rmakes # 10 the top of e book 83 best order @ | HotTasied
2 Receive and Process Execution Report - New Order message. o | NotTested
Keye @ rot iesied @ compiete L pending iinded

REFRESH

o Note: If a test is not proceeding to the next step, selecting the Refresh button ) below the test steps may
resolve the issue.

D’ To run an Only Best Order test:

1.
2.

Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.
From the Contracts drop-down, select the desired contract if the contract is not already locked.

Select the START TEST button.

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

Over an iLink connection, send an Only Best Order message with quantity greater than 1 and a price that makes it to
the top of the book as best order.

Select Yes or No to indicate whether your system received and processed the Execution Report - New Order mes-
sage.
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Outright Complete Order

The purpose of this test is to verify that your application can submit a limit order and receive and process the Execution
Reports (Ack,Fill,Elimination,Correction,Bust) for an outright instrument.

Pre-Registered or On-Demand Format

o Note: This test is used for both Pre-Registered and On-Demand formats. The below image shows the Pre-Registered
format version of the test.

wrsan  westsuns | Hetn
Steps of the test: Qutright Complete Order Test for Pre-Registered Format

This o

Purpase
The gnurprss of hes. st 25 50 vty el your agpiscation can subl a st coder and s and process. the Execuson Repors
ik L 3 for

e ey g B ot

s Pl o nof ekss ) wrsdio i T st Cirsens wrchins S1igang st

Contracts : [DeAZ1 DaAUT.0EAZ1-06AL1 - 650 ] E=

Category [ Fort

Incremanial Feed A 22402879 1640

Incremental Feed & 224025101 1740

Snapshot MBP 224028123 16640

Snapshot MBSO 224.0.25.284 20640

Inssnument Replay 22402878 16840

Link
Tempiates Fie: lernpiates_FixBinary um
Configuration File: £l o
Descripeon Flag | Sueus
Gwes an ILink eonnection, send a Limit Day Order message with a quantity greater an 1 for the sslected
" | cummy instnament @ | NetTested
2 | Receive ang Process Execution Report - New Order message & | netTens
3 | Receive and Process Exscution Report - Trade Outight & | morTese
4 | Receive and Frocess Execution Report - Trade Addendum Ouiright (Commection) & | Mot Tested
5 Recetve anc Process Executicn Repor - Trace Acdendum Outright (Canceilation) o | Mot Tested
& | ‘Submit a Limit Day Grder for the Instrument & | morTess
T Receive and process an Execution Report - Elmination - Nt Tested
Key: @ rot fested @ compiete & pendng @ inled

0 Note: If a test is not proceeding to the next step, selecting the Refresh button ) below the test steps may
resolve the issue.

P> To run an Outright Complete Order test:

1. Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.
2. From the Contracts drop-down, select the desired contract if the contract is not already locked.

3. Select the START TEST button.

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

4. Over an iLink connection, send a Limit Day Order message with a quantity greater than 1 for the selected dummy
instrument.

Receive and process an Execution Report - New Order message.

Receive and process an Execution Report - Trade Outright.

Receive and process an Execution Report - Trade Addendum Outright (Correction).

Receive and process an Execution Report - Trade Addendum Outright (Cancellation).

w N W

Submit a Limit Day Order for the instrument.

10. Receive and process an Execution Report - Elimination.
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Pre-Registration of Administrative Information in Service
Gateway

The purpose of this test is to verify the client system can properly connect to the Order Entry Service Gateway (OESGW) for

submitting both Party Details Definition Request messages and Party Details List Request messages and submit an order
with the pre-registered administrative information.

° Note: For this test the session sequence numbers will be reset to one.

maroew | e soce [ Hap

Steps of the test: Pre-registration of administrative information in Service Gateway for Pre-
Registered Format
Tes 10 Couske PAkE U0 10 SEveral Manunes PHEae B0 HOT CINE U WAL SN ek 11 CIHING winda SIO0EMG 151 SRS I FRTLan e St Hom Stept
FPurpose
The purpose of ths hed! is I werify the chent Sysiem can propéry connect 1o Order Enlry Sérvice Galeway (OESGW) for submitting bofh Party Detals

000 FLeques! Messages ang Pany Dotass List Recars! messags and Submet an croer wih et pro-rgisiensd sominisratng normatsn. Fuase
Dok for hes B2 e 4253100 SeqUENCE furmibers will D rEset 10 6he

Note: Press the $1ar Test Deton fo $13r OF rEStart 2 Test PMase G0 Not press the $1art Test bution [ START TEST |
3pain i YOU are currently FuRsIng this test
Descripion Fag | suts
, | ‘Seauence numbsrs have been resst 1o simulate the beginning of the week Cwer a Senvice Gateway & | HotTesioa
connection I, customer sends the Negotiale message 1o iniiate a connection
2 | Receive and protess Negotiston Response o | NotTestea
3 | Submitan Establsh message 1o bind connection with Senice Gatevway, & | Mot Tesied
4 | Receive and piotess Establshment Acknowledgment o | NotTestea
5 | Submita Party Detais Defirition Request (356=CX) message to Service Gateway o | Mt Testsd
& Recerve and process Pary Detats Definion Request Acknowiedgment - Not Tested
T | Submita Party Detads List Request (35=CF) message to Service Gateway o | Mot Tesied
& | Recerve and protess Pany Details List Repon. Inpat the beiow with last Pary Detads List Repen recewved o | NotTested
Wow: @ not tested @ compiete & parcing i@ ibed

a Note: If a test is not proceeding to the next step, selecting the Refresh button ) below the test steps may
resolve the issue.

[:’ To run a Pre-Registration of Administrative Information in Service Gateway test:

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

2. Select the START TEST button.

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

3. Sequence numbers have been reset to simulate the beginning of the week. Over a Service Gateway connection IP,
send a Negotiate message to initiate a connection.

Receive and process Negotiation Response.

Submit an Establish message to bind the connection with the Service Gateway.

Receive and process Establishment Acknowledgment.

Submit a Party Details Definition Request (35=CX) message to Service Gateway.

©® N o v &

Enter the tag 1505-PartyDetailsListRequestID value to indicate that your system received and processed the Party
Details Definition Request Acknowledgment.

9. Submit a Party Details List Request (35=CF) message to Service Gateway.

10. Enter the following tag values to indicate that your system received and processed the Party Details List Report:
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o tag 1512-TotNoParties
e tag 893-LastFragment
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Process a Business-Level Reject Message

The purpose of this test is to verify that your application can process a business-level reject message sent in response to a
Security Definition Request message.

Pre-Registered or On-Demand Format

o Note: This test is used for both Pre-Registered and On-Demand formats. The below image shows the Pre-Registered
format version of the test.

e vesesce | Help

Steps of the test: Process a Business-Level Reject message for Pre-Registered format
This test could take up 10 sevoral minutos. Piease do not dose the window during the lest. Closing window'sIopping et requires 10 1ornn T st from step

Purpose
Thes Purporsa of this test is 10 wory S1at your appication Can process a business-iovol reje<t Message sont in 10sponsa 1o a Security Definition Request
LI

Sebecied Contract: U2288.000ASAAZGMOX 116 [ITEIECY

Category » Port
TCP Conflated Feed
Category Link
Templates Fila: tmrgistes Fixfingn ami
TCP Session Management SBE Schama: templates MdoSessionMomt.cmi
Mode: Fress the Btart Test bution to start or restart a Test. Please do mot press the Start Test button START TEST

again If you are currently running this test.

[Fiag | sumus

[ Description
1 Send & Secuity Definition Reques! 16 creals & tador made repd mstrument usng the locked instrument =~ Not Tested
| T | Receive and process Busebes Rogct Missagn in responsi 1o Securty Dolinson Ricuis! mossage o | Mot Teuted
Key: @ nottested @ comgiets | pendng i taed

o Note: If a test is not proceeding to the next step, selecting the Refresh button ) below the test steps may
resolve the issue.

[-"‘b To run a Process a Business-Level Reject Message test:
1. Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.
2. From the Contracts drop-down, select the desired contract if the contract is not already locked.

3. Select the START TEST button.

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

4. Send a Security Definition Request to create a tailor made instrument using the locked instrument.

5. Select Yes or No to indicate whether your system received and processed the Business Reject message in response to
the Security Definition Request message.
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Process a Security Definition Reject in Response to a Security Definition
Request

The purpose of this test is to verify that your application can process a Security Definition Reject message.
Pre-Registered or On-Demand Format

o Note: This test is used for both Pre-Registered and On-Demand formats. The below image shows the Pre-Registered
format version of the test.

ap—— | o

Steps of the test: Process a § ity Definition Reject in
for Pre-Registered format

This teat goukd tak
Purpose
Tewt Pusperbis of thes Yl 8 33 worily Bual your appication can procads & Secarty Dafiriticn Rugect manssge.

p to a Security Definition Request

o 1wl mircting. Pisase do ot it thes window during thi 1l Ciosng window Slerping 1R et 16 (6nen S lirst iom stip1

Sebected Contract:  UZ-28aU03ASAAZGMON 115 [T

Categary P Part
TCP Confated Feod
Category Link
Teenplates File: tpergiates Fiafinn s
TCP Session Management SEE Schama: templaies MooSessionMambxmi
Mate: Priss the Start Tesd butlon bo start o7 restadt o Test, Pléass 82 mot press Ehe Start Test button [ sTaRT TEST |
AaIn If you aee CuFRnRY FUnRin This s,
Cescription [‘Pag | stacus
1| Send a Security Dafinitson Request 1o creats & tilor mace mpo instrumaent using the locked instrument & | NotTesed
Recaive and process Sscurity Definition Rissponse Risjsct message in responss 1o Sacunty Dafintion Regusst e
masagn bl -
Key: not tested @ complets pondng @ tuled

o Note: If a test is not proceeding to the next step, selecting the Refresh button ) below the test steps may
resolve the issue.

D’ To run a Process a Security Definition Reject in Response to a Security Definition Request test:

1. Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.
2. From the Contracts drop-down, select the desired contract if the contract is not already locked.

3. Select the START TEST button.

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

4. Send a Security Definition Request to create a tailor made repo instrument using the locked instrument.

5. Select Yes or No to indicate whether your system received and processed the Security Definition Response - Reject
message in response to the Security Definition Request message.
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Processing Rejects

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

Processing Rejects

Pre-Registered or On-Demand Format (FAK Only)

Pre-Registered or On-Demand Format

o Note: This test is used for both Pre-Registered and On-Demand formats. The below image shows the Pre-Registered
format version of the test.

Interview

Test Suite - Help
Steps of the test: Processing Rejects Test for Pre-Registered Format
TTes test COUMS LR LD 10 S4e N MnUies. Fiease 00 ROL Dose T WO0w Cunng T DSt Closng wAO0w SIDDENG ST Medures 1D "erun T st oM sieD
Purpose
The purpose of ihs best 1 i vardy iha your and process
Sebected Contract: 3CLM1, 30001 3cumnacLan ez [
Category w Pst
Incrementsl Feed A 124028124 643
Incremental Feed B 24025101 1nT4%
Snapshot MEP 2402879 19643
Snapshit MBO 224025254 643
Instrumend Repiay 224028124 15541
Categary Link:
Templates Fite lemelates Fodinanysomi
Note: Press the Start Test Buticm 10 st of resian & Test. Plaase 3o not peess the Start Test butten
again if you are currently rumning thes test. m
[ Beseripion [ Flag [ status
1| Ower anilink Connection, submst a Linst Diry Order for he instrument & | Mot Tesied
2 | Receive and Process Execution Report - Refect comecty & | NotTested
3 | Subenit 8 Limit Day Ovder for the instnament o | Mot Tesied
4 | Receive and Process Business Fepect comectly o | Mot Testeo
. Subenit 3 Lirit Day Ovder for the nstnament. Receive and process an Execuion Report or Not Applied @ | Hotresiea
message
a Submit 3 Limit Day Order for the instrument o Hot Tested
Recerve and Process Execution Report - New Crder &4 Hot Tested
¥ Suberit 3 Cancel message b the oeder placed in slep & o | HotTesled
@ | Rsceive and Process Order Cancel Reject cornectly o | Vot Tested
10 | Subenit & Lieit Dy Ovdar Tor the instnenent o | Mot Tested
11 | Receive and Process Execulion Report - New Order & | Mot Tesied
12 | Submit 8 CancelRepiace message for the order placed in step 10 o | HotTested
13 | Recsive and Process Order Cancel Replace Raject comuctly & | Mot Tesiea
Koy @rottested @ compiete L perding @ iebed

o Note: If a test is not proceeding to the next step, selecting the Refresh button ) below the test steps may
resolve the issue.

E} To run a Processing Rejects test:

1.
2.

© N o un &

Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.
From the Contracts drop-down, select the desired contract if the contract is not already locked.

Select the START TEST button.

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

Over an iLink connection, submit a Limit Day Order for the instrument.

Select Yes or No to indicate whether your system received and processed the Execution Report - Reject correctly.

Submit a Limit Day Order for the instrument.
Select Yes or No to indicate whether your system received and processed the Business Reject correctly.

Submit a Limit Day Order for the instrument. Receive and process the Execution Report or Not Applied message.
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9. Submit a Limit Day Order for the instrument.

10. Select Yes or No to indicate whether your system received and processed the Execution Report - New Order.

11. Submit an Order Cancel Request message for the order placed in step 5.

12. Select Yes or No to indicate whether your system received and processed the Order Cancel Reject correctly.

o Note: The remaining steps are only required for client systems that support Order Cancel-Replace functionality.

13. Submit a Limit Day Order for the instrument.
14. Select Yes or No to indicate whether your system received and processed the Execution Report - New Order.

15. Submit a Order Cancel/Replace Request message for the order placed in step 9.

16. Select Yes or No to indicate whether your system received and processed the Order Cancel Replace Reject correctly.

Pre-Registered or On-Demand Format (FAK Only)

o Note: This test is used for both Pre-Registered and On-Demand formats. The below image shows the Pre-Registered
format version of the test.

Interview Test Suite - Help

Steps of the test: Processing Rejects FAK Test for Pre-Registered Format

This test could take up to several minutes. Please do not close the window during the test Closing windows'stopping test requires to rerun the test from step.
Purpose
The purpose of this t=st iz o verify that your apofcstion can receive 3nd process reject messages

Selected Contract:  3CLA1,3CLQ13CLMI-30LQ1 543 [T

Category P Paort
Incremental Fead A 224023.124 11643
ncremantal Feed B 224025101 1743
‘Snapshot MEP 22402870 19542
Snapshet MBEO 224.0.28.254 20843
Instrument Replay 224.0.28.124 16643
Category Link
Templates File: templates FizBinarysml
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.
Description Flag Status
i Crver an ilink Connection, submit a Limit FAK Crder for the instrument & | MNotTested
2 Receive and Process Execution Report - Reject correctly o Mot Tested
3 Submit a Limit FAK, Order for the instrument o Mot Tested
4 Receive and Process Business Reject comactiy o Mot Tested
" Submit a Limit FAK Order for the instrument. Receive and process an Execution Report or Mot Applied
5 o | NotTested
message.
Key o not tested @comglste | pendng @ aild

0 Note: If a test is not proceeding to the next step, selecting the Refresh button ) below the test steps may
resolve the issue.

D’ To run a Processing Rejects FAK test:

1. Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.
2. From the Contracts drop-down, select the desired contract if the contract is not already locked.

3. Select the START TEST button.

o Note: DO NOT select the START TEST button once the test is in progress.
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Over an iLink connection, submit a Limit FAK Order for the instrument.

Select Yes or No to indicate whether your system received and processed the Execution Report - Reject correctly.

Submit a Limit FAK Order for the instrument.

Select Yes or No to indicate whether your system received and processed the Business Reject correctly.

N o v or oW

Submit a Limit FAK Order for the instrument. Receive and process the Execution Report or Not Applied message.
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Quote Cancellation (Cancel All Quotes)

The purpose of this test is to verify that the client system can cancel all resting quotes and receive and process a Quote Cancel
Acknowledgment, including an instrument/instrument group with no resting quotes.

Pre-Registered or On-Demand Format

0 Note: This test is used for both Pre-Registered and On-Demand formats. The below image shows the Pre-Registered
format version of the test.

——— o
Steps of the test: Quote Cancellation - Cancel All Quotes for Pre-Registered Foermat

endd Rake 1

Pupoe
The paspase of s 1 5 10 venfy thal B cheat System can Cancel all PeSting Quots and receive and process & Dusts Cancel Acknowledgement
INCIUCHNG @ INSUTUMEnt NSINAMEnt group Wi o Festng quoses

Contracts : DERMMO CO37 5, 06MM0 PO3TS 13 E=
Category w Pt
Incremental Feed A Z402BTO 11613
Incramental Feod B 224025101 "3
Snapshot MBS 1402879 19613
Snapshot MEBC
Instrumant Roplay Z4028TO 16613
Casegory Link
Tomgiates Filg lemeiates_FiEnanum
Configuration Filg confia Bl
| Dascription Fag | Stns
Over @ i Conmootan, ST & two-sidod Mass: Quot with &t las! 2 Quales Irom thi Same Fretrument
1 group o | Mot Tested

2 | Recews and process Mass Chuote Acknowiedgement o | Mot Tested

3| Submita Cuote Cancel All message & | Mot Tested

] Foecesvi and procerss Chaote Cancel Acnawiedpemant & | Mot Tested

Mey: @ ot tesied @ conplets o panding @ tsksd

o Note: If a test is not proceeding to the next step, selecting the Refresh button ) below the test steps may
resolve the issue.

e To run a Quote Cancellation (Cancel All Quotes) test:

1. Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.
2. From the Contracts drop-down, select the desired contract if the contract is not already locked.
3. Select the START TEST button.

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

Over an iLink connection, submit a two-sided Vlass Quote with at least 2 quotes from the same instrument group.

Select Yes or No to indicate whether your system received and processed the Mass Quote Acknowledgment.

Submit a Quote Cancel All message.

N o v &

Select Yes or No to indicate whether your system received and processed the Quote Cancel Acknowledgment.
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Quote Cancellation (Instrument Group Level)

The purpose of this test is to verify that the client system can submit and process Mass Quote Cancellations at instrument
group level.

Pre-Registered or On-Demand Format

o Note: This test is used for both Pre-Registered and On-Demand formats. The below image shows the Pre-Registered
format version of the test.

Interview Tens Sume - L)
Steps of the test: Quote Cancellation - Instrument Group Level for Pre-Registered Format

Tris lest coukd 13k UP 10 SEveral mirnens. PRease 00 ol COS e window Cunng e et CIosing windowSIONping 1651 sequires 10 ferun the st fom step!

The: purpase of this best i 1o venty that e Chent Sy3tem can submd and Mass Quote: Cancelatons at e
Contracts © OEMMO COITE DBMMO POITE, 16MMD COITS - 613 B [ Seloct |
Category [ Port
Incremental Feed A o0 11613
Incremental Feed B 224025901 1713
Snapshal MBF 22402879 19613
Snapshot MBO
Instrument Replay 22402678 16613
Canegary Link
Templates File Iemptates_FoBinarcon!
Configuraticon File: configxml
| Descriptien [P | sues
Orver an iink CONMEHON S40mA B two-seded Marss Quote with at least 7 quoles from the same instrument -
1 & | Mot Tesied
group
2 Recerve and process Mass Quote Acknowledpement & | NotTested
4 | Submita second two.sided hass Quote with quotes using & diferent insirument group than what was used in Mot Test
hes first Mass Cracte & t Tasiod
Receive and process Mass Quote Acknawledgement & | Mot Tastea
5 Subest 3 Quote Cancel message for the nstnument Group used ether « the first Mass Quote of Second one ] Not Tested

& Rexeive and process a Guote Cancel Acknowledgement o | Mot Tested

Kew: @ nottested @ comgiets 4 pending i@isded

o Note: If a test is not proceeding to the next step, selecting the Refresh button ) below the test steps may
resolve the issue.

> To run a Quote Cancellation (Instrument Group Level) test:

1. Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.
2. From the Contracts drop-down, select the desired contract if the contract is not already locked.
3. Select the START TEST button.

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

4. Over an iLink connection, submit a two-sided Mass Quote with at least 2 quotes from the same instrument group.

5. Select Yes or No to indicate whether your system received and processed the Mass Quote Acknowledgment.

6. Submit a second two-sided Mass Quote with quotes using a different instrument group than what was used in the first
Mass Quote.

7. Select Yes or No to indicate whether your system received and processed the Mass Quote Acknowledgment.
8. Submit a Quote Cancel message for the instrument group used either in the first Mass Quote or second one.

9. Select Yes or No to indicate whether your system received and processed the Quote Cancel Acknowledgment.
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Quote Cancellation (Instrument Level)

The purpose of this test is to verify that the client system can submit and process Mass Quote Cancellations at the instrument
level.

Pre-Registered or On-Demand Format

o Note: This test is used for both Pre-Registered and On-Demand formats. The below image shows the Pre-Registered
format version of the test.

Interview Tea Suie - L)
Steps of the test: Quote Cancellation - Instrument Level for Pre-Registered Format
This 1t could Gake LD 10 SEVETAl MInuees. PIase 00 10T CIne the WiNgow cunng e 65t CRsNg wincowSIopeing sl rgules

Purpose
The purposs of th test s 1o venfy hat P chant

0 BN i st from step

Contracts © [

0 POAT ] [ Select |
Category L Port
Incremental Feed A 2402879 Lk
incremental Feed B 224025101 173
Snapshat MBS 2402879 19813
Snapshot MBO
Instrument Replay 2402879 16613
camgory Link
Templates File termplates _FeBinan sl

Cerifiguraticn File

| Deseripsen
Crver an iLink connection, submit a two-sided Mass Cucte with at least 2 quotes from the same instrument _
! group o | Mot Tesied

[ Fag Status

2 | Receive and process Mass Quote Acknowledgement o | Mot Tesea

3 | Subewt an ersrument kvel Quote Cancel message for #1 least Bn instrument submitted i Step 1 & | NotTesiea

Receive and process a Quote Cancel Acknowledgement & | Mot Tasted

Key: @ nottested @ comgiete | pending @isded

o Note: If a test is not proceeding to the next step, selecting the Refresh button ) below the test steps may
resolve the issue.

> To run a Quote Cancellation (Instrument Level) test:

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

2. From the Contracts drop-down, select the desired contract if the contract is not already locked.
3. Select the START TEST button.

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

Over an iLink connection, submit a two-sided Mass Quote with at least 2 quotes from the same instrument group.

Select Yes or No to indicate whether your system received and processed the Mass Quote Acknowledgment.

Submit an instrument level Quote Cancel message for at least an instrument submitted in Step 1.

N o v &

Select Yes or No to indicate whether your system received and processed the Quote Cancel Acknowledgment.
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Quote Cancellation (Quote Set ID Level)

The purpose of this test is to verify that the client system can submit and process Mass Quote Cancellations at the Quote Set ID
level.

Pre-Registered or On-Demand Format

o Note: This test is used for both Pre-Registered and On-Demand formats. The below image shows the Pre-Registered
format version of the test.

e s | Waip
Steps of the test: Quote Cancellation - Quote Set ID Level for Pre-Registered Format
Thés 1856 Cowld ke Up 10 SEVMAl MInUies. PIESE 00 N0% CIosE e WNGoW GLing e et CRSNG window SIpeing 15T Feguires 10 1Bn e 1858 om stept

Purpose
The purposs of ths hest s 1o vanfy It e chent syatism can submit and process Mass Quobe Cancelatons at the Qucte Sat |0 kevel

Contrasts 61 ] [ Select |
[ Fort
22402879 ne3
incremental Feed B 224025901 nna
Snapshot MEF 2402879 19513
Snapshot MBO
Instrument Replay 2402879 16613
Canegory Link
Templates Fie tempiates_FesRinary xenl
Conifiguraton Fie configxml
| Deseripsen [ Fag Status
Crver an iLink connection, submit a two-sided Mass Cucte with at least 2 quotes from the same instrument _
! group o | Mot Tesied

2 | Receive and process Mass Quote Acknowledgement o | Mot Tesea

3 | Subewt an Quote Cancel messade using & Cute Set 1D submitied in Step 1 & | NotTesiea

Receive and process a Quote Cancel Acknowledgement & | Mot Tasted

Key: @ nottested @ comgiete | pending @isded

o Note: If a test is not proceeding to the next step, selecting the Refresh button ) below the test steps may
resolve the issue.

> To run a Quote Cancellation (Quote Set ID Level) test:

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

2. From the Contracts drop-down, select the desired contract if the contract is not already locked.
3. Select the START TEST button.

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

Over an iLink connection, submit a two-sided Mass Quote with at least 2 quotes from the same instrument group.

Select Yes or No to indicate whether your system received and processed the Mass Quote Acknowledgment.

Submit an Quote Cancel message using a Quote Set ID submitted in Step 1.

N o v &

Select Yes or No to indicate whether your system received and processed the Quote Cancel Acknowledgment.
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Self Match Prevention Instruction Support

The purpose of this test is to verify the client system can correctly support self match prevention functionality.

e Pre-Registered Format

e On-Demand Format

Pre-Registered Format
Interview Test Suite - Help

Steps of the test: Self match prevention with Pre-registered administrative
SelfMatchPreventioninstruction
This test could take up 10 several manutes Piease do not ciose the window dunng e fest Closng wandow'siopping st requares 10 rerun B lest from step 1

Purpase
The purpose of fis best is ko verfy the clent weppor el
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TCP Sestaon Management SEE Schema temolates MonSessionhlon xml

Waste: Preas the Star Test bution 80 stsrt or restart s Teat. Plaase do not press the Start Teat bution [ START TEST |
2ain i you afe Currently runming this est.

| Descripticn [Fisg [ Statua
Submit a Party Detais Defnibon Request (35:CX) message with SeiflaichPrevenbioniD and
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| 2 | Rocerve ana pracess Party Detats Detsen Foguest Acknowigdgment [ ] [ ot Testea
|3 | Suomit an iLink Buy Onser win PamyDstatsLissRea regstared in Sep 1 [ @ | ot Teston

4 | Receive and Frocess Execution Report - New Order [ o | Not Tested

H [ Subemit an iLink Sell Ordér with the same PartyDetailsl s1RaqiD and price a3 the order in Stép 3 [ & 1 Mot Tasted |

6 | Receive and Process Execution Report - Cancel for the Limit order. I =] T ot Tested |

| Submit a Party Detats Defntion Rsquest (35aCX) messase with SesichPraventcniD same a5 Step 1 and : :

' SefMalchPréventioninsinaction wath value as "N 10 Service Gateway - Hot Tested
|5 | Rocone ana procoss Party Dotass Detcn FRoguest Ackmouigdgmont [ & [ Nat Tested

. | Z:n;n!ﬂ an ILink Buy Order wih PartyDetatsL 5RegiD regsterad n Steg 7 andl e same price asthe crdsr | o [ Hot Tasted
| 1o | Rocone anc Pracess Exscution Report - New Orcer [ & : Not Tested
[ | Recetve and Frocess Execubion Repert - Cancal for the Limit order : & : ot Tested

Koy perding @ issed

o Note: If a test is not proceeding to the next step, selecting the Refresh button ) below the test steps may
resolve the issue.

D’ To run a Self Match Prevention Instruction Support Pre-Registered Format test:

1. Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.
2. From the Contracts drop-down, select the desired contract if the contract is not already locked.

3. Select the START TEST button.

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

4. Submit a Party Details Definition Request (35=CX) message with SelfMatchPreventionID and SelfMatchPre-
ventionlnstruction with value as "O" to Service Gateway.

5. Select Yes or No to indicate whether your system received and processed the Party Details Definition Request

Acknowledgment..
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Submit an iLink Buy Order with PartyDetailsListReqID registered in Step 1.

Select Yes or No to indicate whether your system received and processed the Execution Report - New Order.

Submit an iLink Sell Order with the same PartyDetailsListReqlID and price as the order in step 3.

w X N

Enter the value from tag 378-ExecRestatementReason to confirm that your system received and processed the Exe-
cution Report - Cancel for the Limit order.

10. Submit a Party Details Definition Request (35=CX) message with SelfMatchPreventionID the same as Step 1 and
SelfMatchPreventionInstruction with value as "N" to Service Gateway.

11. Select Yes or No to indicate whether your system received and processed the Party Details Definition Request Acknow-
ledgment.

12. Submit an iLink Buy Order with PartyDetailsListReqID registered in Step 7 and the same price as the order in Step 5.
13. Select Yes or No to indicate whether your system received and processed the Execution Report - New Order.

14. Enter the value from tag 378-ExecRestatementReason to confirm that your system received and processed the Exe-
cution Report - Cancel for the Limit order.

On-Demand Format
T __

Steps of the test: Self match prevention with On-demand administrative
SelfMatchPreventioninstruction

Tiis baat ool Lk P 10 VAR MNUES. PLABEE 52 101 2058 e WAdEw Sunng T 181 CIotng wintcafstoning 1! MEUTes 15 rnn the Mt bem ssst

Purpose
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Incremerital Precnam Feed 4 334321402 15708
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Instrument Repiay Conflated 23314321429 14710
TCP Confated Feed
Category Link
Templabes Fis: emplaies FecBinaryoml
Presriamn Configuration File: config xml
Conflated Configuralion File configxml
TCP Session Managemand SEE Sehema lemoiatey MdoTassicalion s
Hote: Press the $2art Test busion to start oo restart 3 Test. Please 0o not press the SEart Test bution
gain i yte dew curmenty running this test i
Crescription Flag Statuy
Submil a Party Details Definition Reques! [35=CX) message with SeifvatchFreventioniD and Nt Te
‘SeEMatchPreventoniniruction with vales a3 “0° 1o MEGW -
2 | Subma an iLink Buy Order o | retTesea
3 | Receive and process Party Detals Definibon Request Adkmowledgment | Mot Tested
4 | Recetve and Process Exsculion Report - New Order o | Mot Teasa
5 | Suomaa Party Dstaits Definion Request (35-C) message with SeifMakhPrevenboniO in Step 1 and Mt T
SeEMachPrevertoninstrucion vwith vaiue 33 “0° 16 MSGW -
| Submi an iLink Sel Qrder wilh the Same price 35 the order in Step 2 & | Mot Tested
7 | Recaive and process Party Detals Definiion Request Acimowladgment & | Mot Tested
& | Receivw and Process Exscution Report - Cancel for the Limit crder & | et Tested
8 Suibma a Party Detasls Definibon Reguest (35=CX) message with SeifMalchPreventioniD same as Step 1 and Mot Te
SeMaichPrevenmorinstrucion vwith vaiue 33 "N % MSGW -
95 | Sulbma an iLink Buy O with B S5mé peice 33 the /087 in SHD 6 o | Mt Tested
11 | Recewe and process Party Detais Definiion Request Acknowledgment | Mot Tested
12 | Receire and Process Execution Repor « New Order o | Mot Tested
13 | Recenve and process Party Detais Definibon Request Admowledgment & | Mot Tested
14 | Receive and Process Execution Report - Cancel for the Limit order o | et Tested

Mew: @ not tested @ compiste | pendrg @ tsled
REFRESH

o Note: If a test is not proceeding to the next step, selecting the Refresh button ) below the test steps may
resolve the issue.

b’ To run a Self Match Prevention Instruction Support Pre-Registered Format test:
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10.

11.

12.

13.
14.

15.
16.

17.

Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.
From the Contracts drop-down, select the desired contract if the contract is not already locked.

Select the START TEST button.

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

Submit a Party Details Definition Request (35=CX) message with SelfMatchPreventionID and SelfMatchPre-
ventionlInstruction with the value as "O" to the MSGW.

Submit an iLink Buy Order.

Select Yes or No to indicate whether your system received and processed the Party Details Definition Request
Acknowledgment.

Select Yes or No to indicate whether your system received and processed the Execution Report - New Order.

Submit a Party Details Definition Request (35=CX) message with SelfMatchPreventionID from step 1 and
SelfMatchPreventioninstruction with the value as "O" to the MSGW.

Submit an iLink Sell Order with the same price as the order in step 2.

Select Yes or No to indicate whether your system received and processed the Party Details Definition Request Acknow-
ledgment.

Enter the value from tag 378-ExecRestatementReason to confirm that your system received and processed the Exe-
cution Report - Cancel for the Limit order.

Submit a Party Details Definition Request (35=CX) message with SelfMatchPreventionID the same value as step 1 and
SelfMatchPreventioninstruction with a value as "N" to the MSGW.

Submit an iLink Buy Order with the same price as the order in step 6.

Select Yes or No to indicate whether your system received and processed the Party Details Definition Request Acknow-
ledgment.

Select Yes or No to indicate whether your system received and processed the Execution Report - New Order.

Select Yes or No to indicate whether your system received and processed the Party Details Definition Request Acknow-
ledgment.

Enter the value from tag 378-ExecRestatementReason to confirm that your system received and processed the Exe-
cution Report - Cancel for the Limit order.
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Session Queue for Single Split Message

The purpose of this test is to verify that your application system can properly process a CME Globex response to a message
that was not completely sent in a single network packet.

o Note: It is important to note that AutoCert+ will artificially split the customer's inbound message into multiple packets

in order to generate session queuing condition. It is not necessary within this test for you to split your own message across
multiple packets.

Pre-Registered or On-Demand Format

o Note: This test is used for both Pre-Registered and On-Demand formats. The below image shows the Pre-Registered
format version of the test.

Interview Tent Sume - Haip

Steps of the test: Session Queue for Single Split Message for Order entry for Pre-Registered Format

Thes 1650 Could LaKe LD 10 SEVEral Maries. PI3sSe 00 NOT CIoRE e WINGow Gunng e 165! CICAng window SIONoeNg 15T cecuire's 10 181N T 1952 Nom Step
Puposs
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se3%ion quewing conRon. [ 15 N0t necessary wihin this tes! for you 10 SpiRt your own paschets.

Contracts ©

CZWIC, OZWN1 OZWKT.OZWNI - 658 v | Setect |
Category " Fort
Incremental Feed A 24028022 11658
incremental Feed B 224025101 1758
Snapshat MBF 2402879 196559
Snapshot MBO 224025354 20658
Instrument Replay 224028122 16659
Casegory Link
Temgpiates Fie templates_FoBinarcom|
Configuration File cooly i
[ Daseriptca [Fag [ suoa

1| Submet @ Leet Order for e selecked product & | NotTested
2 | Receive and Process an Execution Report - Order Acknowledgment message & | Mot Tesied

Key: @ not tested @ complste 4 pendng @ faled

o Note: If a test is not proceeding to the next step, selecting the Refresh button ) below the test steps may
resolve the issue.

D’ To run a Session Queue for Single Split Message test:
1.

Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.
2.

From the Contracts drop-down, select the desired contract if the contract is not already locked.
3. Select the START TEST button.

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

4. Submit a Limit Order for the selected product

Enter the following tag values to indicate that your system received and processed an Execution Report - Order
Acknowledgment message:

e tag 5904-DelayDuration
e tag 9553-SplitMsg
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Session Queue for Single Split Message (Mass Quotes)

The purpose of this test is to verify that your application system can properly process a CME Globex response to a message
that was not completely sent in a single network packet.

o Note: It is important to note that AutoCert+ will artificially split the customer's inbound message into multiple packets

in order to generate session queuing condition. It is not necessary within this test for you to split your own message across
multiple packets.

Pre-Registered or On-Demand Format

o Note: This test is used for both Pre-Registered and On-Demand formats. The below image shows the Pre-Registered
format version of the test.

Interview Tent Sume - Haip

Steps of the test: Session Queue for Single Split Message for Mass quote for Pre-Registered Format
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Puposs
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Contracts ©
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Category ® Port
Incremental Feed A 224028122 nezy
Incremental Feed B 224.0.25.101 "7z
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Instrument Replay 224026122 16621
Canegory Link
Temgpiates Fie templates_FoBinarcom|
Configuration File cooly i
| Bescripticn [Fag [ suoa
1| Subeet 3 Sergle Suhed Mass Quote for the selichind product o | NotTested
2 | Receive and Process a Quote Acknowledgment message & | NotTested
Koy @ nottested @ complete & pendng 9 tmled

o Note: If a test is not proceeding to the next step, selecting the Refresh button ) below the test steps may
resolve the issue.

D’ To run a Session Queue for Single Split Message (Mass Quote) test:
1.

Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.
2.

From the Contracts drop-down, select the desired contract if the contract is not already locked.
3. Select the START TEST button.

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

4. Submit a Single Sided Mass Quote for the selected product
5. Receive and Process a Quote Acknowledgment message

e tag 5904-DelayDuration

e tag 9553-SplitMsg
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Spread Complete Order

The purpose of this test is to verify that your application can:
e submit a spread limit order
e receive and process the Execution Reports (Ack,Fill,Elimination,Correction,Bust) for a spread instrument

Pre-Registered or On-Demand Format

o Note: This test is used for both Pre-Registered and On-Demand formats. The below image shows the Pre-Registered
format version of the test.

—_——

Steps of the test: Spread Complete Order Test for Pre-Registered Format

This test could take up 10 several manutes Fliease do nod cose the wandow g e test (lomng 10 renn B lest from step 1
Puspose
The gerpone of B e it 1 verify that your bt ) ppre and recaiey Regerts
i for 3

Sebected Contract :  UBozspazz-ueinenzio-7oo IR

Category [} Port
Incremantal Pramium Faed A 2331432145 15700
Incremental Premium Feed B 33 16700
Incrementsl Conflated Feed A 23314321419 15701
Incremantal Conflated Feed B Px=RIERIIRE 1870
Premim Snapshot MEP 23304321458 22700
Fremium Snapshot MBO 2331432146 20700
Coriated Snapshot MBP & MEOLD 23314321420 270
Instrumaet Repiay Premium 2331432147
Irstrumant Repiay Conflated B3 14701
TCF Conflabed Feed
Category ik
Temelates Fie lamolgtes Fixfarngry xm
Pracsiu Consgutation Fik e el
Conflated Confguration Fi L0l xmil
TCP Session Managemant S8E Schema femolgles MapSessionbiomlami
Note: Press the $ian Test bution to st of restan & Test. Please do not press the Saaet Test bution
AQain i yOu are CuTently running this test. m
Descriptson Flag Status
[ Orvée an iLink connection, Send & Limit Ordér message fof he Selected sresd dumnry nstrament & | MotTestes
2 Raceive and process an Execution Report - Elimination o | hotTested
3 | Submit a Umit Order message with 3 quantty 1 for the salected spread dummy instrement & | NotTested
4 | Receive and Frocess Exscution Report - New Order & | NotTested
5 Receive and Process Exscution Report - Trade Spread (Full Fil) & | MotTestes
& | Receive and Process Execution Repor - Trade Spread Leg (First Leg Full Fil & | NotTested
T Receive and Frocess Execulion Report - Trade Spread Leg (Sacond Leg Full Fily o | HotTesied
Receive and peocess Execution Repor - Trade Addendum Spread (Cancellation) for Speead and Spread Leg
B & | NotTested
for gach g
9 | Submit a Uimit Order message with 3 quantty 1 for the selected spread dummy insirement & | NotTested
10 | Receive and Frocess Execution Repert - Trade Spread and Trade Spread Legs o | MotTesled
Raceive and Process Execution Report - Trade Addendum Spread and Spresd Leg (Cormection for Spraad
11 | and all kegs). Did you recaive and process three Separale rade coRTection messages (lag 39-OrdSians=0, & | NotTested
tag 150-ExocType=1G) for e Spraad and gach leg?

Koy @ et tested @hcomplets L pereing W imbed

REFRESH

o Note: If a test is not proceeding to the next step, selecting the Refresh button ) below the test steps may
resolve the issue.

b To run a Spread Complete Order test:

1. Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.
2. From the Contracts drop-down, select the desired contract if the contract is not already locked.

3. Select the START TEST button.

o Note: DO NOT select the START TEST button once the test is in progress.
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10.

11.
12.

13.
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Over an iLink connection, send a Limit Order message for the selected spread dummy instrument.

Select Yes or No to indicate whether your system received and processed the Execution Report - Elimination.

Submit a Limit Order message with a quantity of 1 for the selected spread dummy instrument.

Select Yes or No to indicate whether your system received and processed the Execution Report - New Order.

Enter the following tag values to indicate that your system received and processed the Execution Report - Trade
Spread (Full Fill):

e tag 39-OrdStatus

e tag 31-LastPx
o tag 38-OrderQty

Enter the tag 31-LastPx value to indicate that your system received and processed the Execution Report - Trade
Spread Leg (First Leg Full Fill).

Enter the tag 31-LastPx value to indicate that your system received and processed the Execution Report - Trade Spread
Leg (Second Leg Full Fill).

Select Yes or No to indicate whether your system received and processed the Execution Report - Trade Addendum
Spread (Cancellation) for the spread and spread leg for each leg.

Submit a Limit Order message with a quantity of 1 for the selected spread dummy instrument.

Select Yes or No to indicate whether your system received and processed the Execution Report - Trade Spread and
Trade Spread Legs

Select Yes or No to indicate whether your system received and processed three Execution Report - Trade Addendum
Spread and Spread Leg (tag 39-OrdStatus=G, tag 150-ExecType=G) for the spread and each leg?
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Support MOSR Functionality for a Particular Market Segment

The purpose of this test is to verify that client system customer application can submit an Order Mass Status Request (35=AF)
and receive an Order Status Request Acknowledgment (35=8, 150=I) when obtaining status for all working order for a specific
market segment.

Pre-Registered or On-Demand Format

0 Note: This test is used for both Pre-Registered and On-Demand formats. The below image shows the Pre-Registered
format version of the test.

Interview Test Suite - Help
Steps of the test: Support MOSR functionality for a particular market segment for Pre-Registered
format

This test eoikd LBke Up 1 Biversl Minctes. PUHate do 0 cobe the window Suning T el CIotng winoow/HIoeeing Nt et 1o fefun B il nem i1
Pusprsa

Tha Curpose of s 051 15 10 vy thard Chnt 5y 5Hem Ouiiomar ADPACABIN Can suBme Oroir Mass SLatus Reques! (35eAF | & racene Order Status
RbCURSE ACTIOWNODRmAN! (3558 150s1) whoe 0DIRMEG SIS 10 31 WONING croér for 3 SACHC Markat Sagment

Selacted Contract: UBTS_Y8_0327. 700 (DY

Category LJ Port
Incramental Pramium Feed 4 2331432145 15700
Incremental Pramium Feed B 233143214132 16700
Incremental Conflated Feed A 23314321419 16701
Incremantal Conflated Fasd B 233043204047 16701

Premium Snagshat MBP 21432148 2700
Premium Snapshot MBO 2331432148 20700
Conflasted Snapshot MBP & MBOLD 23314321420 271
Ingarumsint Repliy Pramium 233143247
Instrumant Replay Conflated 23824 14701
TCP Conflated Feed
Category Link
Ternplates File

Framium Configuration Fig

Conflated Configuration File sanf
TCP Session Management SBE Schema tamplates_MepSessionhget xml

Note: Prass the Siart Test bution to siar or restart 8 Test. Pleass 00 not press the Start Test bution | TART TEST |
again  you are Curmently runnisg this test.

| Description [P | status

|1 | Over an iLink conmaction. suben o it aiy cedie foe the salactad nstrumant & | NotTested
2 | Raceive ang Process Execution Report - New Ordee & | MotTested
k] Using the same instrument. submit 3 second Bmit day order ) Not Tested
& Racaive and Procass an Exacution Repon - Ackmoaledgement missage o | NotTasted
o | Submit Ordor Status Raquest (15=AF) message wih tag 585-MassStatusRlaqType=100 for a ordars fora | Mol Tatied

spaciic Marke! Sagment -
6 Raceive and Process Execution Report - Status (38=8 & 150=i) o | NotTested
T Ruceive and Process Execution Report - Status (358 & 150=1) | & | ot Tested
Hey: @ not tested @ compiete 4 pendng @ taded

0 Note: If a test is not proceeding to the next step, selecting the Refresh button ) below the test steps may
resolve the issue.

[:) To run a Support MOSR Functionality for a Particular Market Segment test:

1. Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.
2. From the Contracts drop-down, select the desired contract if the contract is not already locked.

3. Select the START TEST button.

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

Over an iLink connection, submit a Limit Day order for the selected instrument.

Select Yes or No to indicate whether your system received and processed the Execution Report - New Order.

Using the same instrument, submit a second Limit Day order.

N o v s

Select Yes or No to indicate whether your system received and processed the Execution Report - New Order message.
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. Submit Order Status Request (35=AF) message with tag 585-MassStatusReqType=100 for all orders for a specific
Market Segment.

. Enter the following tag values to indicate that your system received and processed the Execution Report - Status
(35=8 & 150=I):

e tag 39-OrdStatus

e tag 912-LastRptRequested
e tag 584-MassStatusReqlD

Enter the following tag values to indicate that your system received and processed the Execution Report - Status (35=8
& 150=l):

e tag 39-OrdStatus
e tag 912-LastRptRequested
e tag 584-MassStatusReqlD
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Unsolicited Quote Cancellations

The purpose of this test is to verify that the client system can receive and process an unsolicited Quote Cancellations
(disconnect, terminate, and GCC initiated)

Pre-Registered or On-Demand Format

o Note: This test is used for both Pre-Registered and On-Demand formats. The below image shows the Pre-Registered
format version of the test.

Interview

vestsoce || R Help ]

Steps of the test: U icited Quote C. lati for Pre-Registered Format

This lest could take up fo several minstes. Pisase do nat ciose the nindow during e lest Closing window'slopping st nequires 10 renun B lest from siep1

Furpese
The purpose of fhes lest i to venfy that Sue chent syshem can receive aad process an nsoboted Guole Cancelabons desconnect. Senminate, and GOG
msaiec)
Contracts ; OEARMG CO 375, 05MMI PO3TS, 16MM0 CO3TS - 613 v E=
Category » Port
Incremental Feed A 22402879 11613
incramantal Faed & 22402590 nie
Snaganet MEP 2402879 19613
Snapshot MED
Instrument Replay 2402879 18613
Category Link:
Tesnplates File: ismetates Fringnom|
Configuration Filg sanfigaml
| Deseripsen [TFsg | status
Crver an iLink connacbion, submit 3 two-siced Mass Quote wih at least 2 guotes from the same instrument
' & | MotTesied
group
2 | Recelve and process Mass Ouote Acknowledgement & | NotTesied
A hard dsconnesct is simudated fo promed an unsolicited Quole Cancellabion. Reconnact FIXP session
3 & | NotTestea
Suitesiiully
4 | Upon connectsd, sand Retransmit Request and recaive and DIOCESS any résent massages & | NotTested
5 | Submil 8 two-sided Mass Quote with 31 keast 2 quotes rom the same instrument groue & | NotTested
& Receive and process Mass Quote Atknowledgment o | NotTested
7 | Submita Terminate message. Terminate & performed to prompt quite cancelations & | NotTested
8 Receive and process Terminate message o | NotTesied
8 | Reconnsct FIXP sesson successiuly & | NotTested
10 | Upon connected, send Retransmil Request and fecaive and piocess any resent messages & | Mot Tesied
11| Submit a two-sided Mass Quote with a2 kst 2 quotes from the same instrument groug & | MotTestee
12 | Receive and process @ Ouots Acnowledgement message o | NotTested
13 | Receive and process an unsolicited Quote Cancelabon o | HotTested
Koy: @ red lested @ conplete . perding i Tnied

o Note: If a test is not proceeding to the next step, selecting the Refresh button ) below the test steps may
resolve the issue.

D’ To run an Unsolicited Quote Cancellations test:

1.
2.

N o v &

Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.
From the Contracts drop-down, select the desired contract if the contract is not already locked.

Select the START TEST button.

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

Over an iLink connection, submit a two-sided Mass Quote with at least 2 quotes from the same instrument group.

Select Yes or No to indicate whether your system received and processed the Mass Quote Acknowledgment.

A hard disconnect is simulated to prompt an unsolicited Quote Cancellation.

Select Yes or No to indicate whether your system reconnected to the FIXP session successfully.
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10.
11.
12.
13.

14.
15.
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Upon connection, send Retransmit Request and receive and process any resent messages

Submit a two-sided Mass Quote with at least 2 quotes from the same instrument group.

Select Yes or No to indicate whether your system received and processed the Mass Quote Acknowledgment.
Submit a Terminate message. Termination is performed to prompt quote cancellations.

Select Yes or No to indicate whether your system received and processed the Terminate message.

Select Yes or No to indicate whether your system reconnected the FIXP session successfully (receive and process any
appropriate messages).

Submit a two-sided Mass Quote with at least 2 quotes from the same instrument group.

Select Yes or No to indicate whether your system received and processed the Quote Acknowledgment message.
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Binary Trade Reporting for Pre-Registered / On-Demand format

The purpose of this test is to verify the client system utilize repeating group NoOrderEvents [35=8, 39=1,2 (tag 1795)] for
binary trade reporting.

If the customer application supports order entry, as indicated in the Interview, this test is mandatory.

[} To run the Binary Trade Reporting test:

1. Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.
2. Select an Instrument from the drop-down menu, then click Select.

3. Select the START TEST button.

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

o Note: This test is used for both Pre-Registered and On-Demand formats. The below image shows the Pre-Registered
format version of the test.

Test Suite Status:
Sendercomp: Select Sendercomp v| EEE Pre-Certification Interview: @ complete
Test Suite Status: In Progress

Interview Test Suite - t Help

Steps of the test: Binary Trade Reporting Test for Pre-Registered format
This test could take up to several minutes. Please do not close the window during the test. Closing window/stopping test requires fo rerun the test from step1.
Purpose

The purpese of this test is to verify the client system utilize repeating group NoOrderEvents for binary frade reporing.

Please assign a Sendercomp ID and make sure a valid instrument is selected to start certifying a test.

Description Flag Status
1 Ower an iLink connection, submit a Limit Order message with a quantity greater than 1000 & Mot Tested
2 Receive and Process Execution Report - New Order message o | NotTested
Receive and process Execution Report - Trade Cufright. Verify below values from the repeating groups
3 B & Mot Tested

Key: . not tested @ complete pending @ failed

| REFRESH |

4. Over an iLink connection, submit a Limit Order [35=D (tag 40-OrdType=2) (tag 59-TimelnForce=0, 3 or 4)] message
with a quantity (tag 38-OrderQty) greater than 1000.

5. Receive and Process Execution Report - New Order message (35=8, 39=0).

6. Receive and process Execution Report - Trade Outright (35=8, 39=1,2) message, then enter the below values from
the repeating groups received in the message:
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Mote: Press the Start Test button to start or restart a Test. Please do not press the Start Test button | STOPTEST |
again if you are currently running this test.

Test In Progress

Description Flag Status
1 Ovwer an iLink connection, submit a Limit Crder message with 3 quantity greater than 1000 . Complete
2 Receive and Process Execufion Report - New Order message . Complete

Receive and process Execution Report - Trade QOuiright. Verify below values from the repeating groups
received.

Instrument: UB34C#_5/8_03/99 SecuritylD: 1234567
NoOrderEvents : [
First OrderEventExeciD - |
First OrderEventPsx - [
First OrderEveniCty - [
Second OrderEventExeciD : |

|

|

) Pending

Second OrderEventPx
Second CrderEventQiy :

Key: o not tested @ complete perdding @ faled

e tag 1795-NoOrderEvents

First Order

e —>1797-OrderEventExeclD
e —>1799-OrderEvenPx

e —1800-OrderEventQTY
Second Order

e —1797-OrderEventExeclD
e —1799-OrderEventPx

e —>1800-OrderEventQTY
On-Demand format screen
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Test Suite Status:

Sendercomp: [ select Sendercomp +| EEEER Pre_Certification Interview: @ complete

Test Suite Status: In Progress

Interview Test Suite - 0 ef afic Help

Steps of the test: Binary Trade Reporting Test for On-Demand format
This test could take up to several minutes. Please do not close the window during the test. Closing window/stopping test requires to rerun the test from stepi.

Purpose
The purpese of this fest is to verify the client system utilize repeating group MeOrderEvents for binary frade reporiing.

Please assign a Sendercomp ID and make sure a valid instrument is selected to start certifying a test.

Description Flag Status
1 Over an iLink connection, submit a Limit Crder message with a quantity greater than 1000 o | MotTested
2 Receive and Process Execution Report - Mew Order message & Mot Tested

Receive and process Execution Report - Trade Oufright. Venfy below values from the repeating groups

—_— o Mot Tested

Key: not tested @ complete pending @ failed
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Order Cancel without Order ID

The purpose of this test is to verify the client system can submit and cancel a Day limit order without providing an OrderID (tag
37).

Pre-Registered or On-Demand Format

0 Note: This test is used for both Pre-Registered and On-Demand formats. The below image shows the Pre-Registered
format version of the test.

Interview Test Suite - Help
Steps of the test: Order Cancel without OrderlID for Pre-Registered Format
Thizs test could take up to several minutes. Please do not close the window during the test. Closing window/stopping test requires to rerun the test from stepi.
Purpose
The purpose of this test is fo verify the client system can submit and cancel a Day limit order without providing an OrderlD (tag 37).
Instrument(s): [UB34C# 5/8_03/99 - 700 v | Select |
Category P Port
Incremental Premium Feed A 111.222 333 4 11111
Incremental Premium Feed B 111222333 4 11111
Incremental Conflated Feed A 111222333 4 1111
Incremental Conflated Feed B 111.222.333 .4 1111
Premium Snapshot MBP 111.222.333 .4 11111
Premium Snapshot MBO 111.222.333 4 1111
Conflated Snapshot MBP & MBOLD 111.222 333 .4 11111
Instrument Replay Premium 111.222.333.4
Instrument Replay Conflated 111.222.333 4 1111
TCP Conflated Feed
TCP Replay 111.222.333 4 11111
Category Link
Templates File: templates_FixBinary.xml
Description Flag Status
1 Over an iLink connection, submit a Day Limit Order message. o | NotTested
2 Receive and Process Execution Report - New Order message. & Not Tested
3 Submit an Order Cancel Request without OrderlD. o | NotTested
4 Receive and process Execution Report - Cancel message. > Not Tested
Key: not tested @ complete pending @ failed
(Test results will automatically refresh for up to 2 minutes).

o Note: If a test is not proceeding to the next step, selecting the Refresh button (IEZLELM ) below the test steps may
resolve the issue.

D:' To run an Order Cancel without Order ID test:

1. Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.
2. From the Contracts drop-down, select the desired contract if the contract is not already locked.

3. Select the START TEST button.

o Note: DO NOT select the START TEST button once the test is in progress.
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4. Over an iLink connection, submit a Day Limit [35=D - tag 59(TimelnForce)=0(Day), tag 40(OrdType)=2(Limit)] Order
message.

5. Receive and Process Execution Report - New Order (35=8, 39=0) message.

6. Submit an Order Cancel Request (35=F) without OrderID (omit tag 37-OrderID or send null value).

7. Receive and process Execution Report - Cancel (35=8, 39=4) message.

Interview Test Suite - Help
Steps of the test: Order Cancel without OrderID for On-Demand Format
This test could take up to several minutes. Please do not close the window during the test. Closing window/stopping test requires to rerun the test from step1.
Purpose
The purpose of this test is to verify the client system can submit and cancel a Day limit order without providing an OrderlD (tag 37).
Instrument(s): [UB34C#_5/8_03/99 - 700 v EAa
Category P Port
Incremental Premium Feed A 111.222.333.4 1M
Incremental Premium Feed B 111.222.333.4 N
Incremental Conflated Feed A 111.222.333.4 11N
Incremental Conflated Feed B 111.222.333.4 N
Premium Snapshot MBP 111.222.333.4 11N
Premium Snapshot MBO 111.222.333.4 N
Conflated Snapshot MBP & MBOLD 111.222.333.4 11N
Instrument Replay Premium 111222333 4
Instrument Replay Conflated 111222333 4 1111
TCP Conflated Feed
TCP Replay 111222333 4 1111
Category Link
Templates File: templates_FixBinary.xml
Description Flag Status
1 Over an iLink connection, submit a Day Limit Order message. J Not Tested
2 Receive and Process Execution Report - New Order message. & Mot Tested
3 Submit an Order Cancel Request without OrderlD. o | NotTested
4 Receive and process Execution Report - Cancel message. & Mot Tested
Key: . not tested @ complete pending @ failed
(Test results will automatically refresh for up to 2 minutes).
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Order Cancel Replace without Order ID

The purpose of this test is to verify the client system can submit and modify a Day limit order without providing an OrderID
(tag 37).

Pre-Registered or On-Demand Format

0 Note: This test is used for both Pre-Registered and On-Demand formats. The below image shows the Pre-Registered
format version of the test.

Interview Test Suite - Help

Steps of the test: Order Cancel Replace without OrderlD for Pre-Registered Format

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

Purpose
The purpose of this test is to verify the client system can submit and modify a Day limit order without providing an OrderlD {tag 37).

Selected Instrument(s): UB34C# 5/8_03/99-700 [INTEETH

Category P Port
Incremental Premium Feed A 111.222.333.4 11N
Incremental Premium Feed B 111.222.333 4 11N
Incremental Conflated Feed A 111.222.333 4 11N
Incremental Conflated Feed B 111.222.333 4 11N
Premium Snapshot MBP 111.222.333 4 11N
Premium Snapshot MBO 111.222.333 4 111
Conflated Snapshot MBP & MBOLD 111.222.333.4 1111
Instrument Replay Premium 111.222.333 4
Instrument Replay Conflated 111.222.333.4 1111
TCP Conflated Feed
TCP Replay 111.222.333.4 11N
Category Link
Templates File: templates_FixBinary.xml
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 Ower an iLink connection, submit a Day Limit Order message. & Mot Tested
2 Receive and Process Execution Report - New Order message. o | NotTested
3 Submit an Order Cancel/Replace Request without OrderlD. ) Not Tested
4 Receive and process Execution Report - Modify. o | Mot Tested

Keyw: not tested @ complete pending @ failed
(Test results will automatically refresh for up to 2 minutes).

o Note: If a test is not proceeding to the next step, selecting the Refresh button (IEZLELM ) below the test steps may
resolve the issue.

I:"" To run an Order Cancel-Replace without Order ID test:

1. Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.
2. From the Contracts drop-down, select the desired contract if the contract is not already locked.

3. Select the START TEST button.

- 111 - User Manual



AutoCert+ BrokerTec Order Entry

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

4. Over an iLink connection, submit a Day Limit [35=D - tag 59(TimelnForce)=0(Day), tag 40(OrdType)=2(Limit)] Order
message.

5. Receive and Process Execution Report - New Order (35=8, 39=0) message.

6. Submit an Order Cancel/Replace Request (35=G) without OrderlD (omit tag 37-OrderID or send null value).

7. Receive and process Execution Report - Modify (35=8, 39=5).

Interview Test Suite - Help

Steps of the test: Order Cancel Replace without OrderID for On-Demand Format

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

Purpose
The purpose of this test is o verify the client system can submit and maodify a Day limit order without providing an OrderiD (tag 37).

Selected Instrument(s): UB34C# 5/8_03/99-700 [JINTEETH

Category IP Port
Incremental Premium Feed A 111.222.333.4 1111
Incremental Premium Feed B 111.222.333 4 1111
Incremental Conflated Feed A 111.222.333.4 1111
Incremental Conflated Feed B 111.222.333.4 1111
Premium Snapshot MBP 111.222.333.4 1111
Premium Snapshot MBO 111.222.333.4 1111
Conflated Snapshot MBP & MBOLD 111.222.333.4 11111
Instrument Replay Premium 111.222.333 4
Instrument Replay Conflated 111.222.333.4 1111
TCP Conflated Feed
TCP Replay 111.222.333.4 11111
Category Link
Templates File: templates_FixBinary.xml
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 Over an iLink connection, submit a Day Limit Order message. & Not Tested
2 Receive and Process Execution Report - New Order message. & Not Tested
3 Submit an Order Cancel/Replace Request without OrderlD. & Mot Tested
4 Receive and process Execution Report - Modify. o | NotTested

Key: o not tested @ complete pending @ failed
(Test results will automatically refresh for up to 2 minutes).

Beginning of Week Connection with GT Orders for On-Demand
Format

The purpose of this test is to verify that the client system can download a fill that is generated for the GT order in the current
week before Start of Week Initialization.

0 Note: If a test is not proceeding to the next step, selecting the Refresh button ) below the test steps may
resolve the issue.

D’ To run the beginning of week connection with GT Order test:
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6
7.
8.
9
10.

11.
12.

Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.
From the Contracts drop-down, select the desired contract if the contract is not already locked.

Select the START TEST button.

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

Over an iLink connection, submit Limit GT Order for the selected instrument with a quantity greater than 1.
Simulates a GT order entered the previous week.

Start of Week Initialization, CME reset its sequence numbers to 1 for beginning of week simulation. Submit a Nego-
tiate message.

Receive and process a Negotiate Response message.

Submit an Establish message to bind connection.

Receive and process a Establishment Acknowledgment message.

Submit a Retransmit Request message for the undelivered Execution Report on the GT order.

Receive and process a Retransmission message for the undelivered Execution Report on the GT order.
Submit a sequence message.

Receive and process a sequence message.

Interview Test Suite - Help

Steps of the test: Beginning of Week Connection with GT Orders for On-Demand Format

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

Purpose
The purpose of this test is to verify that the client system can download a fill that is generated for the GT order in the current week before Start of Week
Initialization.
Instrument(s): | Select Instrument(s) - Channel m
Description Flag Status
; Over an iLink connection, submit a Limit GT Order for the selected instrument with a quantity greater than Not Tested
1(This is to simulate a GT order is entered on the previous week). -
Start of Week Initialization, CME reset its sequence numbers to 1 for beginning of week simulation. Submit a
2 . o | Mot Tested
Megotiate message.
3 Receive and process a Negotiate Response message. > Not Tested
4 Submit an Establish message to bind connection. o | Mot Tested
5 Receive and process a Establishment Acknowledgment message. & Mot Tested
6 Submit a Retransmit Request message for the undelivered Execution Report on the GT order. ] Not Tested
7 Receive and process a Retransmission message for the undelivered Execution Report on the GT order. & Not Tested
8 Submit a sequence message. o | NotTested
9 Receive and process a sequence message. > Not Tested

(Test results will automatically refresh for up to 2 minutes).

Key: not tested @ complete pending @ failed
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GTC (Good Till Cancel) Order Test

The purpose of this test is to verify that the client system can submit GTC order and process corresponding response.

Pre-Registered Format

o Note: This test is used for both Pre-Registered and On-Demand formats. The below image shows the Pre-Registered
format version of the test.

Interview Test Suite - Help

Steps of the test: GTC(Good Till Cancel) Order Test for Pre-Registered Format

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

The purpose of this test is to venfy that the client system can submit GTC order and process comesponding response.

Instrument(s): [ Select Instrument(s) - Channel v Eza

Description

Flag Status

1

QOver an iLink connection, submit a Limit GTC Order. & Mot Tested

2

Receive and process Execution Report - New Order. o | NotTested

3

(Test results will automatically refresh for up to 2 minutes).

Receive and process Execution Report - Trade Outright.

& Not Tested

Key: . not tested @ complete pending @ failed

o Note: If a test is not proceeding to the next step, selecting the Refresh button ) below the test steps may
resolve the issue.

D’ To run a Good Till Cancel order test:

1.
2.

5.
6.

Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.
From the Contracts drop-down, select the desired contract if the contract is not already locked.
Select the START TEST button.

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

Over an iLink connection, submit a Limit GTC Order (tag 40-OrdType=2-Limit, tag 59-TimelnForce=6-GTC).

Receive and process Execution Report - New Order.

Receive and process Execution Report - Trade Outright.

On-Demand Format

- 114 - User Manual


https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/715325687/iLink+New+Order+-+Single
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/716275899/iLink+Execution+Report+-+New+Order
https://cmegroupclientsite.atlassian.net/wiki/spaces/EPICSANDBOX/pages/715325746/iLink+Execution+Report+-+Trade+Outright

AutoCert+ BrokerTec Order Entry

Interview Test Suite - Help

Steps of the test: GTC(Good Till Cancel) Order Test for On-demand Format

This test could take up to several minutes. Please do not close the window during the test. Closing window/stopping test requires to rerun the test from step1.
Purpose
The purpose of this test is to verify that the client system can submit GTC order and process cormesponding response.

Instrument(s): [Select Instrument(s) - Channel v | Select |
Description Flag Status
1 QOver an iLink connection, submit a Limit GTC Order. o | NotTested
2 Receive and process Execution Report - New Order. o | NotTested
3 Receive and process Execution Report - Trade Outright. o | Not Tested

Key: | not tested @ complete pending @ failed
(Test results will automatically refresh for up to 2 minutes).

GTC (Good Till Date) Order Test

The purpose of this test is to verify that the client system can submit GTD order and process corresponding response.

Pre-Registered Format

o Note: This test is used for both Pre-Registered and On-Demand formats. The below image shows the Pre-Registered
format version of the test.

Interview Test Suite - Help

Steps of the test: GTD(Good Till Date) Order Test for Pre-Registered Format

This test could take up to several minutes. Please do not close the window during the test. Closing window/stopping test requires to rerun the test from step1.
Purpose
The purpose of this test is to verify that the client system can submit GTD order and process cormesponding response.

Instrument(s): [Select Instrument(s) - Channel  +|
Description Flag Status
1 Over an iLink connection, submit a Limit GTD Order. o | NotTested
2 Receive and process Execution Report - New Order. o | NotTested
3 Receive and process Execution Report - Trade Outright. o | NotTested

Keyw: not tested @ complete pending @ failed
(Test results will automatically refresh for up to 2 minutes).

o Note: If a test is not proceeding to the next step, selecting the Refresh button ) below the test steps may
resolve the issue.

I:;'" To run a Good Till Date order test:

1. Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.
2. From the Contracts drop-down, select the desired contract if the contract is not already locked.

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

4. Over an iLink connection, submit a Limit GTD Order (tag 40-OrdType=2-Limit, tag 59-TimelnForce=6-GTC).

5. Receive and process Execution Report - New Order.

6. Receive and process Execution Report - Trade Outright.

On-Demand Format

Interview Test Suite - Help

Steps of the test: GTD(Good Till Date) Order Test for On-demand Format

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

Purpose
The purpose of this test is to vernfy that the client system can submit GTD order and process comesponding response.

Key:

(Test results will automatically refresh for up to 2 minutes).

Instrument(s): | Select Instrument(s) - Channel w | m
Description Flz
1 Ower an iLink connection, submit a Limit GTD Order. o
2 Receive and process Execution Report - New Order. o
3 Receive and process Execution Report - Trade Outright. o

not tested @ complete
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Failover Tests

This section contains information on the Failover tests.
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MSGW Failover from Primary to Backup Components (Binding
without Initialization)

The purpose of this test is to verify that your system can recover and continue to function properly during a primary MSGW
failover.

Pre-Registered or On-Demand Format

o Note: This test is used for both Pre-Registered and On-Demand formats. The below image shows the Pre-Registered
format version of the test.

nervien Test e | Hetn

Steps of the test: MSGW failover from primary to backup components (Binding without Initialization)
for On-Demand Format
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¢
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REFRESH

o Note: If a test is not proceeding to the next step, selecting the Refresh button ) below the test steps may
resolve the issue.

E} To run an MSGW Failover from Primary to Backup Components (Binding without Initialization) test:

1. Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.
2. From the Contracts drop-down, select the desired contract if the contract is not already locked.

3. Select the START TEST button.

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

4. Over a primary MSGW connection IP, submit an Establish message to bind the connection with the MSGW.

5. Receive and process the Establishment Acknowledgment message.

6. Submit a Sequence message.

User Manual - 119 -


https://www.cmegroup.com/confluence/display/EPICSANDBOX/Establish
https://www.cmegroup.com/confluence/display/EPICSANDBOX/Establishment+Acknowledgment
https://www.cmegroup.com/confluence/display/EPICSANDBOX/Sequence

AutoCert+ BrokerTec Order Entry

7.
8.
9.

10.
11.
12.
13.
14.
15.
16.
17.
18.
19.
20.

Receive and process a Sequence message.
Submit a Limit Day Order on a primary MSGW connection.

Select Yes or No to indicate whether your system received and processed the Execution Report - New Order mes-
sage on a primary MSGW connection.

Submit a Limit Day Order on a primary MSGW connection.
Re-connect to the newly promoted primary, submit an Establish message.

Receive and process Establishment Acknowledgment.

Submit a Retransmit Request message on newly promoted primary and receive and process any resent messages.

Select Yes or No to indicate whether your system received and processed the Retransmit Request?
After the market open, submit a Limit Day Order.

Select Yes or No to indicate whether your system received and processed the Execution Report - New Order?

Submit a Sequence message.
Receive and process a Sequence message.
Submit a Terminate message.

Receive and process a Terminate message. The selected session will revert to the previous primary gateway.
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MSGW Failover from Primary to Backup Components
(Initialization and Binding)

The purpose of this test is to verify that the client system can recover and continue to function properly during the primary
MSGW failover by re-initializing and re-establishing the connection to new primary MSGW

Pre-Registered or On-Demand Format

o Note: This test is used for both Pre-Registered and On-Demand formats. The below image shows the Pre-Registered
format version of the test.

interview | Test Suite - s

Steps of the test: MSGW failover from primary to backup components (Initialization and Binding) for
©On-Demand Format
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o Note: If a test is not proceeding to the next step, selecting the Refresh button ) below the test steps may
resolve the issue.

b To run an MSGW Failover from Primary to Backup Components (Initialization and Binding) test:

1. Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.
2. From the Contracts drop-down, select the desired contract if the contract is not already locked.

3. Select the START TEST button.

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

4. Over a primary MSGW connection IP, submit a Negotiate message using new UUID to initialize the connection with
MSGW.
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w B N oW

10.
11.

12.
13.

14.
15.
16.
17.
18.

19.
20.
21.
22.
23.
24.

Receive and process a Negotiation Response message.

Submit an Establish message to bind connection with MSGW.

Receive and process the Establishment Acknowledgment.

Submit a Sequence message.
Receive and process a Sequence message.
Submit a Limit Day Order on a primary MSGW connection.

Select Yes or No to indicate whether your system received and processed the Execution Report - New Order mes-
sage on a primary MSGW connection.

Submit a Limit Day Order on a primary MSGW connection.

Re-connect to the newly promoted primary: Submit a Negotiate message using new UUID to re-initialize the con-
nection.

Receive and process a Negotiation Response message.
Submit an Establish message to bind the connection.
Receive and process the Establishment Acknowledgment.

Submit a Retransmit Request message on newly promoted primary and receive and process any resent messages.

Select Yes or No to indicate whether your system received and processed the Execution Report(s) from the Retransmit
Request?

After the market open, submit a Limit Day Order.

Select Yes or No to indicate whether your system received and processed the execution report?
Submit a Sequence message.

Receive and process a Sequence message.

Submit a Terminate message.

Receive and process a Terminate message. The selected session will revert to the previous primary gateway.
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MSGW Failover from Primary to Backup Components for Mass
Quoting Systems (Binding without Initialization)

The purpose of this test is to verify that the client Mass Quoting system can recover and continue to function properly during
the primary MSGW failover by re-establishing the connection to the new primary MSGW without re-initialization.

Pre-Registered or On-Demand Format

o Note: This test is used for both Pre-Registered and On-Demand formats. The below image shows the Pre-Registered
format version of the test.

nervien Test e | Hetn

Steps of the test: MSGW fallover from primary to backup components for Mass Quoting Systems.

(Binding without Initialization) for Pre-Registersd format
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REFRESH

o Note: If a test is not proceeding to the next step, selecting the Refresh button ) below the test steps may
resolve the issue.

D’ To run an MSGW Failover from Primary to Backup Components for Mass Quoting Systems (Binding without
Initialization) test:

1. Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.
2. From the Contracts drop-down, select the desired contract if the contract is not already locked.

3. Select the START TEST button.

o Note: DO NOT select the START TEST button once the test is in progress.
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4
5
6.
7
8

10.
11.
12.

13.
14.

15.
16.
17.
18.
19.

Over a primary MSGW connection IP, submit an Establish message to bind the connection with the MSGW.

Receive and process Establishment Acknowledgment.

Submit a Sequence message.
Receive and process a Sequence message.

Submit a two-sided Mass Quote (35=i) message for at least 2 quotes from the same instrument group, each having a
quantity greater than 5.

Select Yes or No to indicate whether your system received and processed the Mass Quote Acknowledgment.

Re-connect to the newly promoted primary, submit an Establish message.
Receive and process the Establishment Acknowledgment.

Submit a Retransmit Request message on the newly promoted primary and receive and process any resent mes-
sages.

Select Yes or No to indicate whether your system received and processed the Execution Report(s) from the Retransmit
Request.

After the market open, submit a two-sided Mass Quote (35=i) message for at least 2 quotes from the same instrument
group, each having a quantity greater than 5.

Select Yes or No to indicate whether your system received and processed the Mass Quote Acknowledgment.
Submit a Sequence message.

Receive and process a Sequence message.

Submit a Terminate message.

Receive and process a Terminate message. The selected session will revert to the previous primary gateway.

- 124 - User Manual


https://www.cmegroup.com/confluence/display/EPICSANDBOX/Establish
https://www.cmegroup.com/confluence/display/EPICSANDBOX/Establishment+Acknowledgment
https://www.cmegroup.com/confluence/display/EPICSANDBOX/Sequence
https://www.cmegroup.com/confluence/display/EPICSANDBOX/iLink+3+Mass+Quote
https://www.cmegroup.com/confluence/display/EPICSANDBOX/iLink+3+Mass+Quote+Acknowledgment
https://www.cmegroup.com/confluence/display/EPICSANDBOX/Retransmit+Request
https://www.cmegroup.com/confluence/display/EPICSANDBOX/Terminate

AutoCert+ BrokerTec Order Entry

MSGW Failover from Primary to Backup Components for Mass
Quoting Systems (Initialization and Binding)

The purpose of this test is to verify that the client Mass Quoting system can recover and continue to function properly during
the primary MSGW failover by re-initializing and re-establishing the connection to the new primary MSGW

Pre-Registered or On-Demand Format

o Note: This test is used for both Pre-Registered and On-Demand formats. The below image shows the Pre-Registered
format version of the test.

ervew  Testste [N Help

Steps of the test: MSGW failover from primary to backup components for Mass Quoting Systems
(Initialization and Binding) for Pre-Registered format
Thes test oo e oD 10 Sl moutes. Fiedse 30 rot Ciose The window durrg the et CIosng window FI000eg 1St requnes 10 serun e test fom step
Purpose
T purpebae of Sis 2 is 10 varify T the ciant Miss Qustng Sysoim can rcovld B contitu 19 fnesion progrly during fe primary MSGW iadover by
Lzng and e 2 T e MEGW

Selected Contract: BECNDs 80 0126700 [0y

Category Ld Pest
Imzrpmrgra Pramium Fesd A a3z 15700
Imcrirancal Premivm Fesd B 2R 1434140 TR
Incrementsl Confated Feed A 3314321427 15740
Incremantsl Conflated Feed B 232 143214188 18710
Pramium Snapshot MBP 22314321404 =708
Framium Snapshot MBSO 2314321403 20700
Canfped Srazingt MES L MERLD 23314321428 21
Ingirumant Riglay Premium 23314321415 14708
rstrument Feplay Conflated T4 14710
TCP Contated Feed
Category Link
Templates File immeiaes Fodnanyaml
Pramium Configuraton Fie: sordgami
Conflates Canfiguraten Ry sondg
TGP Sassion Management SGE Schama enistes MooSeggionhiomt xonl
Hote: Press the Start Test button to start or restart a Test. Piease do not press the Start Test button [ sTamT TEST |
again if you are cumently running this test.
Description Flag Sutus
Ovar B priraey MSGW conmaetion IR, Sulent B NEJOUIE MEISIGE UEng niw UUID 15 intaize the somnection
N & | NetTessed
with MSGW
1 | Recee and process 8 Megetiate Rlesccrse message & | morTeses
1 | Submit an Establish message to bind cornection with MEGW & | Mot Tested
R e & | Mot Tasted
Submita Sequence masage & | NetTeses
B | Resan a5 sroskis 3 Seuence Melaace & | MetTened
Subrrit 3 two-sded Mass Cucte (35+7) message fo at least 2 quotes Fom T Same insirument grous. each
R ——————"r & | NotTested
t | A e Mass Cucts Ack =~ & | Mot Tesed
5 | Fa-connectio e rawly promoted primary, ubmit 3 Nagesae massage using raw ULID &2 re-nsalze the & | MotTesea
connpson
10| Feceve and process  Negotate Resconse message o | MetTested
1 | Submitan Establish message to bind the connection & | NetTesed
12 | m e E & | MotTesed
13 R t " "
g3 | Subita Retransmit Request massage on newly promoted BAmary Bnd nceve and prOCess any reent & | rorTesna
RIS
14| Dig yeur sysseen suscesiuly receve 3nd procass e Execution Resorls) bom e Retranemit Reouast? & | MetTesed
18 After the mariet open. submit 8 tec-sded Mass Quocte (35« message for at ieast 2 quotes from the same Het
instrument group, each having a quantity greater Shan § - vl
w | A o Mass Cucts g & | rotTesed
17 | Subnita Sequencs mesiage & | Mot Tased
15| et 300 prosElS 3 SHTUNOE MG o | MeaTested
18 | Subnits Teminate mesasge & | MetTesed
20 | Recewve and process a Termnate message. The seiecied sessan wil revert ic e previous primary gateway. & | Mot Tested

Moy @ ot tesed @ comEiete L pendeg @sed

o Note: If a test is not proceeding to the next step, selecting the Refresh button ) below the test steps may
resolve the issue.

!'3-‘* To run an MSGW Failover from Primary to Backup Components for Mass Quoting Systems (Initialization and Binding)
test:
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10.

11.
12.

13.
14.
15.
16.
17.

18.

19.
20.
21.
22.
23.

Select a SenderComp from the drop-down and select ASSIGN if a SenderComp is not already assigned.
From the Contracts drop-down, select the desired contract if the contract is not already locked.

Select the START TEST button.

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

Over a primary MSGW connection IP, submit a Negotiate message using new UUID to initialize the connection with
MSGW.

Receive and process a Negotiate Response message.

Submit an Establish message to bind connection with MSGW.

Receive and process the Establishment Acknowledgment.

Submit a Sequence message.
Receive and process a Sequence message.

Submit a two-sided Mass Quote (35=i) message for at least 2 quotes from the same instrument group, each having a
quantity greater than 5.

Select Yes or No to indicate whether your system received and processed the Mass Quote Acknowledgment.

Re-connect to the newly promoted primary: Submit a Negotiate message using a new UUID to re-initialize the con-
nection.

Receive and process a Negotiate Response message.
Submit an Establish message to bind the connection.
Receive and process the Establishment Acknowledgment.

Submit a Retransmit Request message on newly promoted primary and receive and process any resent messages.

Select Yes or No to indicate whether your system received and processed the Execution Report(s) from the Retransmit
Request?

After the market open, submit a two-sided Mass Quote (35=i) message for at least 2 quotes from the same instrument
group, each having a quantity greater than 5.

Select Yes or No to indicate whether your system received and processed the Mass Quote Acknowledgment.
Submit a Sequence message.

Receive and process a Sequence message.

Submit a Terminate message.

Receive and process a Terminate message. The selected session will revert to the previous primary gateway.
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